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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

ASSETS

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1 BONGS - e 87,404,356,893 |.....ccviriiiiiens [V 87,404,356,893 |.......... 85,753,625,572
2. Stocks:
2.1 Preferred StOCKS .........iuiiieriieriieeeiieeeieeee et [eoneeesnsenaees 180,170,491 [ [V 180,170,491 |..ocoeeenee. 167,756,674
2.2 COMMON SEOCKS ...vuevaceiieciieciceeeiseiscsebses ettt snntens [oeeeinens 11,583,253,168 |....cvveveviircccicrin [V 11,583,253,168 |........... 11,747,749,797
3. Mortgage loans on real estate:
B FIFSEHENS .oveeei ettt [reeeieeas 19,822,598,648 |......c.ocevrieeieiricnae [V 19,822,598,648 |.......... 19,752,898,370
3.2 Other than first IBNS..........c.oiurieieiieieiei et [reseienneieieeas 50,898,058 |.....ooeveererererieiriririene [V 50,898,058 |......cccoevne. 95,003,201
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDBIANCES) ..ottt st [eerennenennees 196,228,909 |[....oocvveceiciricirie [V 196,228,909 |................ 207,232,391
4.2 Properties held for the production of income (less
$ (33,664,551) encumbrances) ..........ccccceeveeeeeereieisienns foreeeeinens 77,262,054 |...coviiicieiinccicine [V 77,262,054 |................. 89,444,766
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash($ .ooeen 1,110,447,905 ), cash equivalents
[CJ— 2,170,579,664 ) and short-term
investments ($  ..ccooveenene 536,408,257 ) ... [ 3,817,435,826 |....ccccvvvcvccrinnennc 0 o 3,817,435,826 |........... 4,235,453,291
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [ooeoerenene 1,965,221,548 |...oovovveveeeeeeeeeeeeee 0 o, 1,965,221,548 |............ 1,910,847,782
7. Derivatives ............... ..3,715,716,249 |. .. ..3,715,716,249 |. ..3,381,721,546
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 9,777,671,160 |....oooveerrcierneeen 0 e 9,777,671,160 |........... 9,597,494 ,514
9. Receivables fOr SECUMLIES ..........ccruiriiciiieieiriceei e [ 224,148,457 |....oocviiic (VS 224,148,457 |................ 183,587,791
10. Securities lending reinvested collateral @SSEts .............cccocoieveieveveueicceeees frevereeeeeene e (O TR | TP [0 0
11.  Aggregate write-ins for iNVESted @SSELS .........ccccevveiviveviiiiiiiieiere et [orereeereenenns 414,868,743 414,868,743 |............... 489,374,908
12. Subtotals, cash and invested assets (LiNeS 110 11) ...c.cocveveveevevevereeicierees v 139,229,830,204 |.....ocvoveveeeeeeeeee 0 .. 139,229,830,204 |......... 137,612,190,603
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 994,420,532 |..coovvvinne. 1,021,512 [ 993,399,020 |...cvvennnn 971,929,289
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|............ 2,183,006,572 |.......ccovnveee. 27,209,516 |............ 2,155,797,056 |............ 2,040,340,671
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ............ 1,893,639,882
earned but unbilled Premiums) ........c.cccooveveviieicrcreeiiiee e [eeeeeeeens 1,893,639,882 |..c.eoeiecierrecrine [V 1,893,639,882 |............ 1,928,577,229
15.3 Accrued retrospective premiums ($ oo 63,745,177 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn 0 ) oo 63,745 177 |.cooeeeeeeeeee 0 forooiiiis 63,745 177 |.ooovoeee 64,361,095
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIErS ..............c.cvoveveueueeeeeeieierereeennas oo 860,912,727 |....cccee..... 22,631,827 | 838,280,900 |......ccoen... 370,932,653
16.2 Funds held by or deposited with reinsured COMPANIES .............ccceeererr. |rerereeereeninneeneens 0 Jveeeeerererrnreieeeend 0 o [0 OO 0
16.3 Other amounts receivable under reinsurance contracts .. 236,255,600 |....coovvererecererrrneeeeees 0 o 236,255,600 |........c....... 159,696,742
17.  Amounts receivable relating to uninsured plans ..............cccceeveeeeeeveeieienens forereeeinens 10,687,692 |......ccovvvnen. 575,448 | 10,112,244 |................... 9,955,220
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.c.cc..... 678,030,950 |..cooveeveveeveereeeeeenn 0 el 678,030,950 |................ 523,830,350
18.2 Net deferred tax asset ...........ccoceeveuenee ..3,358,601,775 |.. ..2,135,960,957 |.. ..2,097,863,339
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 31,256,673 | 0 [ 31,256,673 |.ccveeeennne 31,256,673
20. Electronic data processing equipment and SOftWarE .............cccoeuevevevrirreeenens freeeeeernenens 226,133,926 |.................77,749,330 |................ 148,384,596 |................ 153,794,152
21. Furniture and equipment, including health care delivery assets
(B o 0 ) e et 154,650,088 |.............. 154,650,088 |.......coovveereririiiieinne [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeeviveevies forviriiiinnns 272,262,570 |...coovvviiiiccieicene (V1 272,262,570 |................ 235,334,136
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... [-.cccccoerenene. 27,141,011 | 27,141,011 [ [V 0
25. Aggregate write-ins for other than invested assets ............ccccoeeveririeieeeeees foevernnens 5,363,207,173 |............ 3,772,074,733 |............ 1,591,132,440 |............ 1,382,195,463
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......cceuevvivieeieereiiiiieecieieieesssssaenas foreceeens 155,583,782,552 |............ 5,305,694,283 |......... 150,278,088,269 |........ 147,582,257,615
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ..ot esnsenns [eeecsees 158,123,257,911 | [V 158,123,257,911 |......... 152,091,924,769
28. Total (Lines 26 and 27) 313,707,040,463 5,305,694,283 308,401,346, 180 299,674,182,384
DETAILS OF WRITE-INS
1101, Derivatives collateral ... [ 414,868,743 |....oveeericccr [V 414,868,743 |............... 489,374,908
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 414,868,743 0 414,868,743 489,374,908
2501. Admitted Disallowed IMR oo [ 1,240,390,055 [..ovvoeeeeeeeeeeeeernn, 0l 1,240,390,055 |........... 1,064,268,590
2502. Prepaid reinsurance asset .........ccoooiioeieecceeeeeee e e 212,013,786 |..ocvcveeeerceeeeeen [V — 212,013,786 |................ 203,442,715
2503.  MisCellaneous aSSELS .......ccccoiiiiirieiniiiicicieirece e | 410,738,753 |...cvvvevnnee 325,760,054 84,978,699 57,591,792
2598. Summary of remaining write-ins for Line 25 from overflow page ..3,500,064,579 |... ..3,446,314,679 |... ... 53,749,900 |... ... 56,892,366
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,363,207,173 3,772,074,733 1,591,132,440 1,382,195,463




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 68,773,228,596 1€SS$ orvrveeiririreeieirinineenas 0 included in Line 6.3
(INCUdiNg $  +voveveceereeeee 0 MOGACO RESEIVE) ..o ena s sanns |resesieins 68,773,228,59% |........... 67,475,633,951
2. Aggregate reserve for accident and health contracts (including $ .... 13,606,374,282 |.......... 13,406,602,603
3. Liability for deposit-type contracts (including $  ...cvoceveeeveeverecicicinne 14,903,098,701 |......... 15,560,495,225
4. Contract claims:
o TSSOSO E PSP EUPPTOTPPITIPITE NOTROROPN 2,931,692,082 |............ 2,671,520,396
4.2 Accident and health 157,754,910 |...coconeeee. 153,229,100
5. Policyholders’ dividends/refunds to members $
AN UNPAIA ..ottt ettt ettt te et ete et et e et et e s et e e et ess st ese et eseesese et es e s et ess et essetess et ese et eseesebessebensesensebensetens et eneeseteeseteneteasane [rereenenennenennene 8,860,500 |.....ccooveevenen 9,746,200
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 $ ................ 633,937,851
LY ToTe [eTc) OO TS OE OSSR PP OO PPPRSRPTPTRY NOPTRRRON 649,411,908 |........... 1,342,399,200
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including 0,558,504 Modco) ... [eeereenne 684,748,359
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 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
B e 0 discount; including $ .eoeeeeeeenne 13,444,408 accident and health premiums ............cc.ccoooecueu. ereeceennens 44,610,397 |................ 48,945,271
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMFACES ..........oiuiiiuiiiiiiie ettt et e e st e e e e eseesseesaeeaeeaeenseenseeneesneennes |eanesneesae st e s s e e [0 0
9.2 Provision for experience rating refunds, including the liability of $ ................ 48,894,126 accident and health
experience rating refunds of which $ is for medical loss ratio rebate per the Public Health
SBIVICE ACE .ttt ettt ettt e e e e s e s esee e o2 e s e s ee e e e 222 s e A e e e e e 22 s 2R e A e A e A eSS RS RS E A eE £ SRS A e A e A SRR e A A e A ee s e An A et es s s s ansetesenna 375,190,212 .o 467,311,655
9.3 Other amounts payable on reinsurance, including $ .................
oY1= TSRS 936,903,768 |.......coc...... 543,855,748
9.4 INterest MaiNtENANCE RESEIVE .............c.cuoueuiuiiiiieeieeeteteteaeaee et et e et et et et eae et e s e s st ese st esssses et et eseses et essss s et asasesesesessansasasesesesesens [eeesenensseneeseseeseeneneeeaes [0 0
10. Commissions to agents due or accrued-life and annuity contracts $
S e 25,196,336 and deposit-type contract funds $  .oeeerieiennnn 60,294,338 |................. 82,421,736
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeieveueueresieeeesssesesesesesesesesssessseseseseas [oeeeeesenenenees 60,070,990 |.coovreeeenne 38,617,417
12, General EXPENSES AUE OF ACCIUE ...........cceiveuiiueuiiiereeieteetetesetessetesestesesseseeseseesete et esesasessesessasessssessssesessesessesesatensssensasensssensssens [oensesennans 2,075,095,686 |............ 2,325,048,645
13. Transfers to Separate Accounts due or accrued (net) (including$ — ............ (165,738,363) accrued for expense
allowances recognized in reserves, net of reiNSUred alIOWANCES) ............coueueurueriiiririeieeeieeee sttt seseseeeseees [rereeeieiene 1,179,421,941 |............ (306,662, 118)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME tAXES ............cocueueveiieceeiereiieeieie et [eeee e 9,780,699 |..
15.1 Current federal and foreign income taxes, including$ ...............c.ccoeeeeeee...0 0N realized capital gains (10SS€S) ....c.cevees foovvnncicciiiis 0.
15.2 Net deferred tax HADIlItY ........ ..o oottt ettt et et e e et et et et et e et e e e 0
16, Unearned iNVESIMENT INCOME .........c.iuiuriiiieeieieiet sttt b ettt b et et e se b et et s e s b et enenssesebenas [eoemnininanasnnas 3,084,867 |....ceovrinnn 3,064,951
17.  Amounts withheld or retained by reporting entity as agent or trustee ...........ccccceeveerivireeeceenne 81,865,183 |.. 66,174,450
18.  Amounts held for agents' account, including $ ........ccccocoviviiiiinnnns
19. Remittances and items not allocated ............
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ....
22. Borrowed money $ .......cccoiiiiiiiiniinns 0 and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE ..........veieeeieiieeeeeeee ettt ettt a e sttt e s e s e s s s s s s et et es e e s ssseseseseseasssasasssaseseseseans|erenenenenes 3,524,192,096 |............ 4,526,690,780
24.02 Reinsurance in unauthorized and certified ($ ......cccceovevrirrrrienenns 0 ) COMPANIES ...t en e e 9,285,461 | 20,202,351
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccooeevccicirncnecnee 0 )reinsurers ......... |oocceenee. 8,602,913,631 |............ 8,946,867,491
24.04 Payable to parent, subsidiaries and affiliates ...89,249,210
24,05 Drafts OUISTANAING ........coviieieececececccce ettt s et s s st esesesssnssssssssesesesesnanasssssesesessssssnsssssens |eoesenenenenesnsssnsneseenenenss 0 [oeniniseesseseseee e 0
24.06 Liability for amounts held under UNINSUrEd PIANS .............ccueuiieieiiiiieieieteeieeeeeese et tesesss s es et sesessas s ssssssesesesesssnsssssesas [eoeseeseseeneeeeeaenens 37,387 [ 38,476
24.07 FUNAS Neld UNAEI COIMSUIAMNGE .......c.ceovvivieevetetieieeeeeeeteteteteteaeae s et s s et esesesessss s sseseseses et ssess s ssssesasesesessssssssesasesesesssnsnssssssasas [ereneneasanenenas 64,811,292 |....cccooeee 60,153,217
24.08 Derivatives ...........cooeeueeeenens .. 3,076,273,866 |.. ..2,919,804,393
24,09 PAYaDIE fOr SECUIMLIES ........cucueueeiieeeteeeecececeee ettt ettt e s s s sttt e st eses s e s s st sesesessssssasssesesesesessassssesesesessssanas |eeesenenensnnes 154,463,895 |................ 163,768,950
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene ..4,561,047,149 |.. ..4,115,085,600
24.11 Capital notes $ ..cceovvvreeneee and interest thereon $ ......ooeveveenvvneceeen 00 i e [0 0
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 4,783,966,873 5,061,854,943
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 133, 183,426,736 131,799,904 ,508
27.  From Separate ACCOUNES SAEMENL ...........c.ceviuieiiiiiieeeteteteeeeee ettt tet et e s e e e e ettt es et eses et esebesesess s esssesesesesesessssesssasasesesesesns oenerenas 157,856,597,652 |......... 151,788,904 ,229
28. Total liabilities (Lines 26 and 27) ... . 291,040,024,388 283,588,808,737
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 2,500,000 |...coeoveee 2,500,000
30, Preferred CaAPItAl STOCK .........cceveveieececeeteieeeeeee et teteeeesseeaeteteseesesetetesesesssssesesesesssssaesesesessnsseetesesesnsssetesesessssnaesesesesnsssnsesesennneen 0| .0
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt [ereeeae e [0 0
32, SUIPIUS NOES ..o ..349,062,980 |.. ..348,623,469
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.ceuiuiuieiiiiiieieteteteseee ettt tesess s st eae s s ese s s esssesesesesesesnsss st sesesesessssasesssasasesesa|esesenennnes 8,229,156,818 |............ 7,432,925,688
34. Aggregate write-ins for SPeCial SUMPIUS FUNDS ..........cocoiieieeeieeiececccee ettt s e n s s sesens [eresenennes 1,425,317,791 |............ 1,249,196,326
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveceeeeeiecieieteteeeeete ettt ea ettt et s e e s e s et et esesessss s s st et esessssssssasssesesesesessasasnsesesesans [eeenenesnes 7,355,284,203 |........... 7,052,128, 163
36. Less treasury stock, at cost:
36.1 s 0 shares common (value included iNLINe 29 $  ...ooooovvcrvnncininenencd0 ) o oo [0 0
36.2 s 0 shares preferred (value included in Lin@ 30 $  «eovovvvveeeecnnnnncneeeeens 00 ) s oo [0 0
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ............... 266,660,259 in Separate Accounts Statement) 17,358,821,792 16,082,873,647
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 17,361,321,792 16,085,373,647
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 308,401,346,180 299,674,182,384
DETAILS OF WRITE-INS
2501. Securities sold under agreement t0 FEPUICRASE ......ccciiiiiiiiniiieir ettt eeenens |oeeneeeeees 3,548,451,985 |............ 3,557,772,055
2502. Collateral liabilities for derivatives . ..495,470,028 |.. ..686,573,587
2503.  Other 11abilities ... ..361,900,411 |.. ..327,216,773
2598.  Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ........c.cuveiviueviiiiieiieieieieiieeeeae ettt se s [eee e eeienees 378,144,449 490,292,528
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,783,966,873 5,061,854,943
£ 0 ) RO OO PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge ............couiiiiiiiiiiiii e 0 .. .0
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 0 0
3401, Admitted DiSalIOWEd IMR ..ottt b bbbttt bbb eneneenenas 1,240,390,055 |............ 1,064,268,590
3402.  SPECial CONTINGENCY TESEIVE ..ouiuieiiieececececcee ettt ettt s s ettt sessasas s s st et et eses s s s s s sesesesessanssansesens [oeseseseseananns 184,927,736 |................ 184,927,736
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 .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 1,425,317,791 1,249,196,326




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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 ..............c.cccccceeeee o 30,984,055,194 |.......... 13,758,107,436 |.......... 20,494 368,329
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 4,103,700 |...covovnrneene 2,877,003 |..ooeee 5,296,741
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..2,771,331,059 |.. ..2,750,060,592 |.. ..5,484,049,494
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..(47,047,016)|.. ..(38,609,239)].. ....(111,125,129)
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ...............cccceueeveifreeeccnenene 78,416,672 |...conceee. 113,953,133 [ 349,453,384
6. Commissions and expense allowances on reinSurance CeAEd ...............cerurrieerveviuererereeeeeeeeeseeeseses e 205,656,149 |.......c..... 230,505,300 |.............. (372,822,130)
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (454,774,090 .............. (265,975,719)|....cocvnene (579,727,977)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueueriiiseieeeiieeesesesessssssesesesssssssesesesssssesesssns [eessciceeereenas 431,855,503 |....ccevenee 427,379,487 |................ 744,039,660
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 282,920,716 246,594,300 705,141,323
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 34,256,517,887 17,224,892,293 26,718,673,695
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | 2,403,277,263 |........... 2,273,774,326 |........... 4,518,567,710
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 1,566,053 |..cocoeereeenne 1,936,610 oo 4,352,541
12, ANNUILY DENETILS ...vtiriiececietsireccieie sttt ettt et ses st s s senses et s s ennsnseseseseee e 8,557,748,529 |............ 8,119,431,689 |.......... 16,344,612,926
13. Disability benefits and benefits under accident and health CONtracts ...............ccccceveveveveveeeeeecrereeeens oo 139, 167,716 [...o.......665,427 531 |............ 1,380,460,512
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeivriiiininninnienicenedoeveniniil O 0 0
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... .13,808, 139,332
16, GrOUP CONVEISIONS ......ooueeeeeieiiereeeacaeaseesesesesesessssesesesesesesessssasssssssssesesssssnsssssssssesesessnsnssssssssesesesssnsdoesesssesneseneenens (349,338 oo 56,895 [ (2,351,649)
17. Interest and adjustments on contract or deposit-type contract funds ..............ccceeeveveverererceeeeeereeececec o 271,265,149 |ll..275,806,423 |............... 562,633,313
18. Payments on supplementary contracts with life contingencies .............. | 8,863,392 |...cooiinn 8,816,051 |...cocoee. 17,268,695
19. Increase in aggregate reserves for life and accident and health contracts 1,599,814,244 1,001,256,792 (8,143,418,929)
20.  Totals (LINES 10 10 1) .uururiiiuiueieeeieieecueeeeeeseeeseaeeeee e esesssesese s sassesesees e ssesesesesesssesesesesesssnnnsesesssssnas oesannnnns 27,528,149,220 |........... 17,487,637,104 |.......... 28,490,264 ,451
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt s bbb sns bbbt st eb et s s [ecsceeeennacaas 165,563,831 |...ccveeeee 146,758,029 |................ 301,028,034
22. Commissions and expense allowances on reinsurance assumed . ..308, 128,276 |.. ..307,378,018 |.. ..592,756,320
23. General insurance expenses and fraternal expenses ................. | 1,065,346,938 |................ 847,282,659 |............ 1,954,269,295
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ..............ccveveveueeeevievererereeeeee e 165,858,687 |................ 167,809,487 |............... 314,806,177
25. Increase in loading on deferred and uncollected Premiums ..............cvcveveueucceieieieieeeeeeeesee e oo 1,368,820 oo (338,774) ... (1,420,459)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANGCE ...........c.ccceeeveveveveeeeeeeeeieie e [ 4,822,816,834 |.......... (2,106,800,678)].......... (6,106,247,812)
27. Aggregate write-ins for deductions .... (614,253,931) (756,361,861) (951,631,510)
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 33,442,978,675 16,093,363,984 24,593,824,496
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 813,539,212 |............ 1,131,528,309 |............ 2,124,849,199
30. Dividends to policyholders and refunds to members 5,065,743 13,206, 186 85,399,047
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccevviiuiueuiiieieecieieieise ettt essese s sss s s ses s [ecseeseennacans 808,473,469 |............ 1,118,322,123 |............ 2,039,450, 152
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 190,589,542 116,906,119 (38,179,377)
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) ..........cccceueueieieeeeerevenns foececccnne 617,883,927 |............ 1,001,416,004 |........... 2,077,629,529
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..oeeeeene (27,248,405) (excluding taxes of $  ..ccccovneeveee. (41,974,727)
TraNSTEITEd 10 the IMR) .....eeiicecietrieie ettt sttt st a et s s e e ee s s b e e ee e s e ee e nnee (35,370,863) (194,264,075) (345,933,868)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 582,513,064 807,151,929 1,731,695,661
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 16,085,373,647 14,048,710,410 14,048,710,410
37, NEtINCOME (LINE 35) ...uueiiieiieieeeeeeeieseeeee et eseses e e seseseseseesssesesesesssssesesesesssssssesesasssssssesesassssne fersnesnsesssnnns 582,513,064 807,151,929 |........... 1,731,695,661
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .(123,281,887) (482,423,133)|.. ..784,193,506 |.. ..2,022,629,328
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ...62,505,284 |.. . 124,966,914 |................ 67,287,963
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 43,942,954 |. ..(12,117,874)|.. ....(354,297,191)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(41,096,806)|.. ..(31,497,775)]|.. ..1,550,854,552
42. Change in liability for reinsurance in unauthorized and certified companies ............ ...10,916,889 |.. ... (5,466,848)]|.. ..(12,303,354)
43. Change in reserve on account of change in valuation basis, (increase) or deCrease ..............ooovoeeefoerererreccieienenisene [0 [0 82,654,479
44, Change in asset VAlUALION FESEIVE .............cccuiiieeeeeeeeeeeeceeeeeeeee e sesese et s e eaes s s s s s s sns s deeeeeeenees 1,002,498,684 |............... (72,266,404)|.............. (548,211,453)
45, Change iN trEASUNY STOCK .........c.coiviviueuitieiieeietete ettt ettt e st et et setesesess s es et sesesesessasesssasesesess [oeneseeeeseeeseaeneneeneeneneeas [0 [0 0
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. . 38,991,720 . 17,023,282 .84,604,101
47. Other changes in surplus in Separate AcCOUNtS SAtEMENt ...........c.ceueviuiiiiieieieeeeececee e [ (114,776,952)|......coceeeee (86,808,521)....cocvuenvne (338,653,286)
48.  Change iN SUMPIUS NOLES ..........c.cveuiuiuieiieieieeeeetceee ettt et s et s s s s esesesessa s sasssesesesessassnsss|oeeeeseeeseneneeenes 439,510 oo 403,666 |........ccoeoennnee 824,978
49. Cumulative effect of changes in acCoUNtiNg PrINCIPIES .........c.civveieiiueiereeiieee ettt oo [0 [0 0
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 ........oviueurueeririietieieirise ettt seseeste e es et sesensese s s s sesnsesesessesesnsesesssnsenefeacicieenennas (650,000,000)|.............. (800,000,000)|.......... (3,100,000,000)
53. Aggregate write-ins for gains and losses in surplus 26,205,801 121,140,098 96,473,580
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 1,275,948, 145 1,381,291,477 2,036,663,237
55. Capital and surplus, as of statement date (Lines 36 + 54) 17,361,321,792 15,430,001,887 16,085,373,647
DETAILS OF WRITE-INS
08.301. Income from miSCellaNEOUS SOUICES .......ccecviveeeiveeeeeeeeteeeeeeeeeeeee e e ete et eeeteeseeeseaeeeeaeteeeeeeenetesstenaaoeeeeeeeneaeneas 143,436,977 |..coooveee. 104,187,883 |............... 421,281,164
08.302. MOTality ChAGES ...ouuieiieiieiceeieee ettt s e n et eses s nsnseas [enseeneennanaas 139,483,739 | 142,406,417 |...covenvee 283,860,159
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 .........ccccvoveviveueverieiieeeeeee et [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 282,920,716 246,594,300 705,141,323
2701. Reserve adjustment on reinsurance assumed ... (822,917,487)|.. (810,162,424)|.......... (1,571,882,131)
2702. Self=insured 11abilities .ottt e 503,237 oo 21,326 | 982,972
2703. Payments under employees, agents and directors benefit plans not included above .. ... 37,212,807 |.. 53,369,462 . 114,261,625
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceueveeeveviieveveeeeeeeeeeeeeeves e 170,947,512 oo 409,775 | 505,006,024
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (614,253,931) (756,361,861) (951,631,510)
5301. Amortization of deferred unrecognized gains/losses related to employee retirement plans and
other pension adjUSTMENTS .........cooooviiiiieiiii e e 87,527 187 | 85,792,009 |...coveenee 80,967,185
5302. Correction of prior year miscellanous iNCOME ..........ccooviveveveriiieieeiieicieteeceeee e e 6,142,539 |.. 12,407,786 .o 0
5303. Correction of prior year overstatement of fee expense, net of tax ... 1,266,452 |..ooooveveeeeeee 0. ,139,022
5398. Summary of remaining write-ins for Line 53 from overflow Page ............cccocueeeeveveveveveveveeeeeeeeeeeeves e (68,730,377) |- 22,940,303 | 1,367,373
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 26,205,801 121,140,098 96,473,580




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuriiiririiricirieieeieic et [resesneas 25,015,342,79% |.......... 12,256,215,632 |.......... 27,175,929,063
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 2,696,970,808 |............ 2,710,043,502 |............ 5,435,247,109
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 822,992,961 843,012,557 1,752,463,655
4. TOtal (LINES 110 B) ..ottt 28,535,306,563 15,809,271,691 34,363,639,827
5. Benefit and 10SS related PAYMENLS ..........c.ccceeieiiiiiiiereiceieee ettt en s [oesrnnas 26,025,980,034 |.......... 16,563,636,270 |.......... 36,599,647,758
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............c.c.. oeeeeenne (2,470,978,082)|........... (3,557,072,965)|.......... (8,348,096,285)
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 1,338,091,452 |............ 1,223,972,263 |............ 1,983,002,903
8. Dividends paid t0 POICYNOIAETS .............cviveveuieieieieeicee ettt et st esesnan s [eseseneeenenees 14,190,376 |....ccovenevne 13,655,424 |.......cc..... 29,160,047
9. Federal and foreign income taxes paid (recovered) netof $ .............. (69,223,132) tax on capital
GAINS (IOSSES) ...ttt b bbb 272,532,838 270,458,268 (64,382,144)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 25,179,816,618 14,514,649,260 30,199,332,279
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 3,355,489 ,945 1,294,622 ,431 4,164 ,307,548
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt ... 13,251,236,605
12.2 Stocks .............. 2,058,111,065
12.3 Mortgage loans ... 1,621,519,376
12,4 REAI ESIALE ... |oeennn s 15,221,417 e 4,775,796 |....ooocveneene. 43,151,490
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiriiiiciriei ettt [oeessinessnees 298,139,384 |.....ccoece. 514,974,975 |.....ccoveenn 911,345,292
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccceees |oeveeeininnencns 1,633,146 | oo 1,316,472 | 2,098,127
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 135,924,988 19,254,584 304,774,906
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieiiieeeeeeseveieeeeee et sneneens oeennas 10,977,209,145 |........... 6,728,092,153 |.......... 18,192,236,861
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbbttt [ereeineas 10,072,684,087 |............ 4,744,277,340 |............ 9,732,958,600
13.2 SEOCKS ...ttt enna [ereenennnanaeaas 677,111,530 |.oooceviine 7,127,095 |........... 1,142,419,168
13.3 MOMGAGE I0BNS ......ceeiiiiecicec it [eeaeannenns 1,135,115,348 |............. 339,537,213 |............ 1,658,660,489
13.4 REAI ESHALE ...t [onaeaeeen s 16,172,517 | 29,874,693 |.........c....... 56,522,698
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 658,832,933 |....occvvenne 716,876,664 |............ 1,823,814,012
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 292,975,920 231,034,549 564,292,270
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 12,852,892,335 6,068,727,554 14,978,667,237
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 54,373,766 56,519,871 76,775,852
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (1,930,056,956) 602,844,728 3,136,793,772
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrpIUS NOLES, CAPItAI NOES ........evveceieeeieteeeececee et snenenens|eeeeeseseneenenenees 439,510 oo 403,666 |.......cceeerrenne 824,978
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T (0 156,947
16.3 BOITOWEM FUNDS ...t cciene [oneenennnanaenas (39,140,330)|.....ccccvnuee (29,563,980) .............. (111,042, 100)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoeveveveeceeerees frevereeeenns (928,661,673)].............. (442,362,982)]........... (1,132,907,976)
16.5 Dividends t0 SLOCKNOIAETS ..........cucuiuiieiicieee ettt [rnenennenenes 650,000,000 |........c...... 800,000,000 |............ 3,100,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (226,087,961) (1,022,500,926) (1,438,725,103)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (1,843,450,454) (2,294,024,222) (5,781,693,254)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....cccc..... (418,017,465).............. (396,557,063)|............ 1,519,408,066
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 4,235,453,291 |............ 2,716,045,225 |........... 2,716,045,225
19.2 End of period (Line 18 plus Line 19.1) 3,817,435,826 2,319,488, 162 4,235,453,291
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. In-kind assets receipt related to pension risk transfer transactions ..........ccvvvis i 5,801,568,318 |............ 1,506,466,098 |........... 2,264,381,760
20.0002. Contribution of tax receivable from parent ..o [ 796,231,130
20.0003. Asset transfer from common stocks to other invested assets . 120,562,691 |..
20.0004. Reversal of deferred gains from reinsurance recapture ................... ... 57,315,775 |.. .
20.0005. Amortization of deferred gains related to reinsurance transactions ... [ 46,077,540 |...oovoveeee 102,517,203 |................ 168,835,978
20.0006. Asset transfer from other invested assets to preferred stocks ... oo 5,940,000 |................. 10,269,053 |................. 10,269,053
20.0007. Dividend settlement with a subsidiary related to a tax payment agreement . ..3,034,172 |.. 4,044,920 |. ....21,811,147
20.0008. Capitalized deferred interest on mortgage 10ans ......ccoovvivvieecicccnne. ..2,813,405 | 4,896,941
20.0009. Amortization of deferred losses related to reinsurance transactions ... | 2,584,815 0. ..1,295,273
20.0010. Contribution of invested assets from parent ... ,569,506 |................ 734,864,098




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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

20.0011.
20.0012.
20.0013.
20.0014.
20.0015.
20.0016.
20.0017.
20.0018.
20.0019.

Asset transfer from other invested assets to common stocks
Ceded reinsurance transaction covering structured settlements
Surrender of Full Service Stable Value Contracts with no net impact
Capitalization of deferred reinsurance losses related to reinsurance transaction
Sale of intangible assets to a third-party
Contribution of tax credits from parent
Sale of bond to affiliate
Purchase of bond from affiliate
Contribution of tax credits to a subsidiary

78,000,000 |.

.... 78,000,000
0,539,938,427
.. ..2,018,876,634
................. 53,504,851
................. 45,388,923
.... 18,082,836
... 16,340, 126
16,108,028
................... 7,382,836

5.1




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... s 1,002,084,526 |............ 1,003,575,850 |............ 1,998,282,413
GIOUP T .. | 2,738,402,946 |............ 2,400,731,029 |............ 4,972,316,790
INIVIAUEI @NNUITIES ...t e 58,334,687 |................ 34,034,233 |.....ccccoec. 78,280,423
GIOUP @NNUITIES ...ttt s 23,234,081,032 |........... 6,903,382,538 |.......... 15,308, 191,970
ACCIABNE & NEAIN ... e 1,129,735,024 |............ 1,074,348,512 |.......... 2,096, 180,432
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 HIOUGN 7) .......cuiiiiiiiiciiciicicic e s 28,162,638,215 |......... 11,416,072,162 |.......... 24,453,252,028
DEPOSIt-tYPE CONMTACES ........vveieieieicieteiiieeie ettt es s st s s st s s s s s sesens [eesenencnes 2,033,019,783 |........... 2,392,431,038 |........... 5,003,790,827
Total (Lines 8 and 9) 30,195,657,998 13,808,503,200 29,457,042,855




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

1A. Accounting Practices
The Prudential Insurance Company of America (the “Company” or “PICA”), domiciled in the state of New Jersey, prepares its
statutory financial statements in accordance with accounting practices prescribed or permitted by the New Jersey Department
of Banking and Insurance (the “Department” or “NJDOBI”). Prescribed statutory accounting practices (“SAP”) include
publications of the National Association of Insurance Commissioners (“NAIC”), state laws, regulations and general
administrative rules. Permitted statutory accounting practices encompass all accounting practices not so prescribed, by the
Department.
The Company records leasehold improvements as admitted assets. New Jersey law allows insurance companies domiciled in
New Jersey to admit leasehold improvements as admitted assets. Under SSAP No. 19, “Furniture, Fixtures, Equipment and
Leasehold Improvements,” NAIC statutory accounting practices require non-admittance of leasehold improvements.
Pursuant to New Jersey law, the Commissioner of NJDOBI may require or permit a different basis of valuation of separate
account assets. The Company values separate account assets for certain non-participating group annuity products, related to
our pension risk transfer business, as if the assets were held in the general account. Under SSAP No. 56 “Separate Accounts”,
separate account assets supporting fund accumulation contracts (“GICs”), which do not participate in underlying portfolio
experience, with a fixed interest rate guarantee, purchased under a retirement plan or plan of deferred compensation,
established or maintained by an employer, will be recorded as if the assets were held in the general account while assets
supporting all other contractual benefits shall be recorded at fair value on the date of valuation. The participants in our non-
participating group annuity products do not participate in the investment income of the underlying assets, and therefore, the
valuation prescribed by NJDOBI follows the similar general account treatment. With certain separate account assets being
valued as if they were held in the general account, the Company’s separate account reserves and related asset adequacy
analysis reserves are also adjusted accordingly. As of December 31, 2023, Risk Based Capital (“RBC”), calculated using this
prescribed practice resulted in RBC consistent with the amount calculated using NAIC guidance. RBC is an annual only
calculation.
A reconciliation of the Company’s assets, liabilities, net income and capital and surplus between NAIC SAP and practices
permitted and prescribed by the Department is shown below:
SSAP F/S  F/S Line
# Page # 06/30/2024 12/31/2023
Net Income
(1) New Jersey state basis (Page 4, Line 35,
Columns 1 & 3) XXX XXX XXX $582,513,064  $1,731,695,661
(2) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP:
Separate Account Valuation 56 4 5 0 205,566,535
Separate Account Valuation 56 4 19 0 (205,566,535)
(3) NAIC SAP (1-2=3) XXX XXX XXX $582,513,064  $1,731,695,661
Surplus
(4) New Jersey state basis (Page 3, Line 38,
Columns 1 & 2) XXX XXX XXX $17,361,321,792  $16,085,373,647
(5) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP:
Admit leasehold improvements 19 4 41 53,749,900 56,892,366
(6) NAIC SAP (4-5=6) XXX XXX XXX $17,307,571,892  $16,028,481,281
Assets
(7) New Jersey state basis (Page 2, Line 28,
Columns 3 & 4) XXX XXX XXX $308,401,346,180 $299,674,182,384
(8) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP:
Separate Account Valuation 56 2 27 4,142,559,755 2,562,443,174
Admit leasehold improvements 19 2 25 53,749,900 56,892,366
(9) NAIC SAP (7-8=9) XXX XXX XXX $304,205,036,525 $297,054,846,844
Liabilities
(10) New Jersey state basis (Page 3, Line 28,
Columns 1 & 2) XXX XXX XXX $291,040,024,388 $283,588,808,737
(11) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP:
Separate Account Valuation 56 3 1 0 (1,287,959,215)
Separate Account Valuation 56 3 27 4,142,559,755 3,850,402,389
(12) NAIC SAP (10-11=12) XXX XXX XXX $286,897,464,633 $281,026,365,563

1B. Use of Estimates

There has been no material change since December 31, 2023.
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1C.

(1
2

©)
“)
®)
(6)

Accounting Policy
The Company uses the following accounting policies:
There has been no material change since December 31, 2023.

Bonds, which consist of long-term bonds, are stated primarily at amortized cost in accordance with the valuation prescribed by
the Department and the NAIC. Bonds rated by the NAIC are classified into twenty categories ranging from highest quality
bonds to those in or near default. Bonds rated in the top five categories are generally valued at amortized cost while bonds
rated in the lowest category are valued at lower of amortized cost or fair market value.

The Company follows both the prospective and retrospective methods for amortizing bond premium and discount. See below
for additional disclosure regarding the prospective versus retrospective methods. Both methods require the recalculation of the
effective yield at each reporting date if there has been a change in the underlying assumptions. For the prospective method, the
recalculated yield will equate the carrying amount of the investment to the present value of the anticipated future cash flows.
The recalculated yield is then used to accrue income on the investment balance for subsequent accounting periods. There are
no accounting changes in the current period unless the undiscounted anticipated cash flow is less than the carrying amount of
the investment. For the retrospective method, the recalculated yield is the rate that equates the present value of actual and
anticipated future cash flows with the original cost of the investment. The current balance of the investment is increased or
decreased to the amount that would have resulted had the revised yield been applied since inception and investment income is
correspondingly decreased or increased.

For other than temporary impairments, the cost basis of the bond, excluding loan-backed and structured securities, is written
down to fair market value as a new cost basis and the amount of the write down is accounted for as a realized loss. For loan-
backed and structured securities, the cost basis of the bond is written down to the present value of cash flows expected to be
collected, discounted at the loan-backed or structured security's effective interest rate.

The Company holds bonds that utilize the systematic value measurement method approach for Securities Valuation Office
(“SVO”)-Identified investments. The Company consistently utilizes the same measurement method for all SVO-Identified
investments and none are being reported at a different measurement method from what was used in a prior statement. All of
the securities still held qualify for the systematic value method.

There has been no material change since December 31, 2023.
There has been no material change since December 31, 2023.
There has been no material change since December 31, 2023.

Loan-backed and structured securities are primarily carried at amortized cost. For loan-backed and structured securities, the
effective yield is based on estimated cash flows, including prepayment assumptions based on data from widely accepted third-
party data sources or internal estimates. For high credit quality loan-backed and structured securities (those rated AA or
above), cash flows are provided quarterly, and the amortized cost and effective yield of the security are adjusted as necessary
to reflect historical prepayment experience and changes in estimated future prepayments. The adjustments to amortized cost for
those securities rated AA or above are recorded in accordance with the retrospective method. For loan-backed and structured
securities rated below AA, the effective yield is adjusted prospectively for any changes in estimated cash flows.

The NAIC designations for non-agency residential mortgage-backed securities (“RMBS”), including asset-backed securities
collateralized by sub-prime mortgages, are based on security level expected losses as modeled by an independent third party
(engaged by the NAIC) and the statutory carrying value of the security, including any purchase discounts or impairment
charges previously recognized. The model used in determining NAIC designations was updated and utilized for reporting as of
June 30, 2024 and December 31, 2023.

Similar to the change for RMBS, the NAIC designations for commercial mortgage-backed securities ("CMBS") are based on
security level expected losses as modeled by an independent third party (engaged by the NAIC) and the statutory carrying
value of the security, including any purchase discounts or impairment charges previously recognized. The model used in
determining NAIC designations was updated and utilized for reporting as of June 30, 2024 and December 31, 2023

(7) There has been no material change since December 31, 2023.
(8) There has been no material change since December 31, 2023.
(9) There has been no material change since December 31, 2023.
(10) There has been no material change since December 31, 2023.
(11) There has been no material change since December 31, 2023.
(12) There has been no material change since December 31, 2023.
(13) There has been no material change since December 31, 2023.
(14) There has been no material change since December 31, 2023.
(15) There has been no material change since December 31, 2023.
(16) There has been no material change since December 31, 2023.
(17) There has been no material change since December 31, 2023.
(18) There has been no material change since December 31, 2023.

(19) There has been no material change since December 31, 2023.
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(20) There has been no material change since December 31, 2023.

(21) There has been no material change since December 31, 2023.

(22) There has been no material change since December 31, 2023.
1D. Going Concern

The Company has not had any condition or event that would cause doubt about its ability to continue as a going concern.

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

The State of New Jersey requires that insurance companies domiciled in the State of New Jersey prepare their statutory basis financial
statements in accordance with the NAIC Accounting Practices and Procedures manual (the "Manual"), subject to any deviations
prescribed or permitted by the Department.

Accounting changes adopted to conform to the provisions of the Manual are reported as changes in accounting principles. The
cumulative effect of changes in accounting principles is reported as an adjustment to unassigned funds (surplus) in the period of the

change in accounting principle. The cumulative effect is the difference between the amount of capital and surplus at the beginning of the

year and the amount of capital and surplus that would have been reported at that date if the new accounting principles had been applied
retroactively for all prior periods.

In the second quarter of 2024, the Company determined that miscellaneous income was understated in the prior year by $6 million. A
correction related to the prior year was recorded through line 53 in the Summary of Operations during the second quarter of 2024.

In the first quarter of 2024, the Company determined that net investment income was overstated in the prior year by $46 million. A
correction related to the prior year was recorded through line 53 in the Summary of Operations during the first quarter of 2024, with a
related adjustment of $10 million in deferred taxes recorded through line 40, Change in net deferred income tax and $17 million in non-
admitted deferred taxes recorded through line 41, Change in nonadmitted assets.

In the fourth quarter of 2023, the Company determined that an asset management fee expense was overstated in the prior year by $14
million. A correction related to the prior year was recorded, net of tax, through line 53 in the Summary of Operations during the fourth
quarter of 2023. In the first quarter of 2024, the Company concluded that the initial assessment of the error was understated. Therefore,
an increase of $1 million was recorded, net of tax, through line 53 in the Summary of Operations during the first quarter of 2024.

In the third quarter of 2023, the Company determined that interest credited on a ceded reinsurance treaty was overstated in the prior year
by $7 million. A correction related to the prior year was recorded, net of tax, through line 53 in the Summary of Operations during the
third quarter of 2023.

During the second quarter of 2023, the Company determined that miscellaneous income was understated in the prior year by $10 million
as a result of an error in the balance ceded to an affiliate, Lotus Re. A correction related to the prior year was recorded, net of tax,
through line 53 in the Summary of Operations during the second quarter of 2023.

During the first quarter of 2023, an error was identified on the VM-21 statutory reserves of the Company and its subsidiary, Pruco Life
Insurance Company (“PLAZ”) at December 31, 2022. This error resulted in an overstatement of the Company’s reserves of $55 million,
and PLAZ’s reserves of $420 million, the latter of which resulted in an understatement of PICA’s invested assets. The $55 million
correction of reserves was recorded directly through surplus on line 53 of the Summary of Operations during the first quarter of 2023,
with the offset recorded to Aggregate reserve for life contracts, Liability line 1. There was a corresponding adjustment of $4 million in
current tax reported on line 53 of the Summary of Operations, with the offsetting impact reflected in Current federal and foreign income
tax recoverable, Asset line 18.1. A correction for the Company’s investment in its subsidiary was recorded through surplus on Summary
of Operations line 38, Change in net unrealized capital gains (losses), with the offsetting impact reported in PICA’s investment in
Common stock, Assets line 2.2. There were corresponding adjustments to net deferred taxes of ($16) million through Change in net
deferred income tax, line 40, and $92 million in Change in nonadmitted assets, line 41, both of which were offset in Asset line 18.2, Net
deferred tax assets.

In March 2024, the NAIC adopted revisions to SSAP No. 21R, Other Admitted Assets (“SSAP No. 21R”) to incorporate a new carrying
value amortized cost measurement method for residual interests that do not qualify as bonds under the principles-based bond definition.
The Company will adopt the revised guidance on a prospective basis for periods starting on January 1, 2025.

In August 2023, the NAIC adopted INT No. 23-01, Net Negative (Disallowed) Interest Maintenance Reserve (“INT No. 23-01”), which
provides optional, limited-time guidance that allows the admittance of net negative (disallowed) IMR up to 10 percent of adjusted capital
and surplus. INT No. 23-01 is effective from third quarter 2023 until December 31, 2025. INT No. 23-01 will automatically be nullified
on January 1, 2026, although NAIC may decide to extend the expiration date of the INT. The Company has adopted INT No. 23-01 and
has admitted negative IMR of $1.24 billion as of June 30, 2024. Please see Note 21C for additional information.

There have been no other material changes in the Company's adoption of accounting guidance since December 31, 2023.

BUSINESS COMBINATIONS AND GOODWILL
3A. Statutory Purchase Method

There has been no material change since December 31, 2023.
3B. Statutory Merger

There has been no material change since December 31, 2023.
3C. Assumption Reinsurance

There has been no material change since December 31, 2023.
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3D. Impairment Loss

Based on operational performance, the book value of Pirlo Energy Holdings, LLC, an other invested asset of the Company,
was written down and impairments of $3,478,754 million and $32,681,735 million were recorded as realized losses as of
June 30, 2024 and December 31, 2023, respectively.

3E. Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill

There has been no material change since December 31, 2023.

4. DISCONTINUED OPERATIONS

There has been no material change since December 31, 2023.

5. INVESTMENTS
5A. Mortgage Loans

(1) The maximum and minimum lending rates for new mortgage loans as of June 30, 2024 were: farm loans 8.83% and
5.38%; city loans 8.92% and 3.77%. There were no new purchase money mortgages loaned as of June 30, 2024.

(2) There has been no material change since December 31, 2023.
(3) There has been no material change since December 31, 2023.
(4) There has been no material change since December 31, 2023.
(5) There has been no material change since December 31, 2023.

(6) Investment in Impaired Loans - Average Recorded Investment, Interest Income Recognized, Recorded Investment on Interest
Income Recognized Using a Cash-Basis Method of Accounting:

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

a. |Current Year

Average Recorded
1.|Investment $0 $0 $0 $0 $0 $0 $0
Interest Income
2.|Recognized $187,352 $0 $0 $0 $185,044 $0 $372,396
3.|Recorded Investments on
Nonaccrual Status $51,932,309 $0 $0 $0| $24,821,296 $0| $76,753,605

4.| Amount of Interest
Income Recognized
Using a Cash-Basis

Method of Accounting $354,258 $0 $0 $0 $326,549 $0 $680,807

b. |Prior Year

Average Recorded

1. | Investment $0 $0 $0 $0 $0 $0 $0
Interest Income
2.|Recognized $522,138 $0 $0 $0| $1,989,517 $0| $2,511,655
3.|Recorded Investments on
Nonaccrual Status $24,057,603 $0 $0 $0| $21,747,271 $0| $45,804,874

4.| Amount of Interest
Income Recognized
Using a Cash-Basis

Method of Accounting $764,143 $0 $0 $0|  $2,160,293 $0|  $2,924,436

(7) Allowance for Credit Losses:

06/30/2024 12/31/2023
a. Balance at beginning of period $62,472,972 $0
b. Additions / (Reductions) charged to operations (464,805) 81,225,701
c. Direct write-downs charged against the allowance (28,020,238) (18,752,729)
d. Recoveries of amounts previously charged off 0 0
e. Balance at end of period $33,987,929 $62,472,972

(8) There has been no material change since December 31, 2023.

(9) There has been no material change since December 31, 2023.
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5B. Debt Restructuring

June 30, 2024 December 31, 2023
(1) Total recorded investment in restructuring loans $57,054,979 $0
(2) Total related realized capital (losses) ($28,020,238) $0
(3) Total contractual commitments to extend credit to debtors owning
receivables whose terms have been modified in trouble debt
restructurings $0 $0

(4) The Company accrues interest income on impaired loans to the extent it is deemed collectible (delinquent less than 90
days) and the loan continues to perform under its original or restructured contractual terms. Interest income on non-
performing loans is generally recognized on a cash basis.

5C. Reverse Mortgages
There has been no material change since December 31, 2023.
5D. Loan-Backed Securities

(1) The Company has not elected to use the book value as of January 1, 1994 as the cost for applying the retrospective
adjustment method to securities purchased prior to that date. Prepayment assumptions for loan-backed and structured
securities were obtained from broker dealer survey values or internal estimates.

(2) As of June 30, 2024, the Company had no loan-backed securities, within the scope of SSAP No. 43R, "Loan backed and
Structured Securities" with a recognized other-than-temporary impairment, classified on the basis of either, a) intent to
sell or b) inability or lack of intent to retain the investment in the security for a period of time sufficient to recover the
amortized cost basis.

(3) The amounts in the table below, listed in Column 4, represent the "Net realized capital gains (losses)" recorded in
compliance with SSAP No. 43R for the six months ended June 30, 2024.

1 2 3 4 5 6 7
Cusip Book/Adj Presented Recognized Amortized Fair Value Date of
Carrying Value of Other-than- Cost After at time of Financial
Value Projected Temporary | Other-than- OTTI Statement
Amortized Cash Flows | Impairment | Temporary where
Cost Before Impairment Reported
Current
Period OTTI
06051GCS6 $41,315 $29,460 $11,855 $29,460 $29,460 1Q24
32027NEE7 1,339,424 1,267,557 71,867 1,267,557 1,267,557 1Q24
84751PLP2 416,910 406,842 10,068 406,842 406,842 1Q24
00442UAC3 147,078 116,749 30,329 116,749 144,020 2Q24
06051GCS6 28,810 28,540 269 28,540 28,493 2Q24
32027NEE7 1,334,659 1,267,278 67,382 1,267,278 1,264,492 2Q24
84751PLP2 403,734 393,525 10,209 393,525 394,346 2Q24
Total $3,711,930 $3,509,951 $201,979 $3,509,951 $3,535,210

(4) As of June 30, 2024, the following totals represent all impaired securities for which an other-than-temporary-impairment
has not been recognized in earnings as a realized loss, segregated by those securities that have been in a continuous
unrealized loss position for less than twelve months and those that have been in a continuous unrealized loss position for
twelve months or longer.

Other-than-temporary impairment decisions are based upon a detailed analysis of a security's underlying credit and cash
flows.

a. Aggregate amount of unrealized losses:
1. Less than 12 Months
2. 12 Months or Longer

($25,107,979)
($1,195,779,684)

b. Aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months
2. 12 Months or Longer

$1,638,136,038
$6,723,280,057

SE. Dollar Repurchase Agreements and Securities Lending Transactions

(1) Dollar rolls pertain to the purchases or sales of mortgage backed securities. The Company did not have any dollar
repurchase agreements as of June 30, 2024 and December 31, 2023.

(2) Assets Pledged as Collateral

The Company did not have any of its assets pledged as collateral for dollar repurchase agreements as of June 30, 2024.
The Company has none of its assets pledged as collateral, which would be classified as “Securities pledged to creditors”
as of June 30, 2024. Please refer to Note SF and 5G for repurchase agreements and reverse repurchase agreements
transactions, respectively.

7.4



STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

(3) Collateral Received
For securities lending transactions, Company and NAIC policies require that 100% and 102% of the fair value of
domestic and foreign securities, respectively, be maintained as collateral. Cash collateral held for securities lending and

dollar repurchase agreements was:

(a) Aggregate Amount Collateral Received

June 30, 2024
(1
Fair Value
1. Securities Lending:
(a) Open $4,529,838,481
(b) 30 Days or Less 31,208,668
(c) 31 to 60 Days 0
(d) 61 to 90 Days 0
(e) Greater Than 90 Days 0
(f) Subtotal $4,561,047,149
(g) Securities Received 0
(h) Total Collateral Received $4,561,047,149
2. Dollar Repurchase Agreements:
(a) Open $0
(b) 30 Days or Less 0
(c) 31 to 60 Days 0
(d) 61 to 90 Days 0
(e) Greater Than 90 Days 0
(f) Subtotal $0
(g) Securities Received 0
(h) Total Collateral Received $0

(b) The aggregate fair value of all securities acquired from the use of the reinvested collateral was $4,335,774,910 as of
June 30, 2024, including the investment in NAIC Exempt Federal National Mortgage Association (FNMA) pass-
through securities.

(c) In some instances, cash received as collateral is invested in cash equivalents, short-term, and long-term bonds.
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(a) Aggregate Amount Collateral Received

December 31, 2023
(1)
Fair Value
1. Securities Lending:
(a) Open $4,065,941,709
(b) 30 Days or Less 49,143,891
(c) 31 to 60 Days 0
(d) 61 to 90 Days 0
(e) Greater Than 90 Days 0
(f) Subtotal $4,115,085,600
(g) Securities Received 0

(h) Total Collateral Received
2. Dollar Repurchase Agreements:

$4,115,085,600

(a) Open $0,
(b) 30 Days or Less 0
(c) 31 to 60 Days 0
(d) 61 to 90 Days 0
(e) Greater Than 90 Days 0
(f) Subtotal $0
(g) Securities Received 0
(h) Total Collateral Received $0

(b) The aggregate fair value of all securities acquired from the use of the reinvested collateral was $3,888,156,364
as of December 31, 2023, including the investment in NAIC Exempt (FNMA) pass-through securities.

(c) Insome instances, cash received as collateral is invested in cash equivalents, short-term, and long-term bonds.

(4) As of June 30, 2024, the Company did not have any security lending transaction administered by an aftiliate agent in
which one line reporting of the reinvested collateral is used.

(5) Collateral Reinvestment

a. Reinvestment of the cash collateral and any securities which the Company or its agent receives for securities lending,
and dollar repurchase agreements were:

(m) Total Collateral Reinvested

$4,359,421,721

June 30, 2024
)] 2
Amortized Cost Fair Value
1. Securities Lending:
(a) Open $0 $0
(b) 30 Days or Less 1,066,415,228 1,052,816,655
(c) 31 to 60 Days 160,043,269 159,834,455
(d) 61 to 90 Days 126,358,428 126,171,908
(e) 91 to 120 Days 75,988,390 75,852,266
(f) 121 to 180 Days 153,638,965 153,490,344
(g) 181 to 365 Days 782,736,518 779,075,930
(h) 1 to 2 years 1,175,527,318 1,172,640,198
(1) 2 to 3 years 682,648,428 682,024,196
(j) Greater than 3 years 136,065,177 133,868,958
(k) Subtotal $4,359,421,721 $4,335,774,910
(1) Securities Received 0 0

$4,335,774,910

2. Dollar Repurchase Agreement:

(a) Open

(b) 30 Days or Less

(c) 31 to 60 Days

(d) 61 to 90 Days

(e) 91 to 120 Days

(f) 121 to 180 Days

(g) 181 to 365 Days

(h) 1 to 2 years

(1) 2 to 3 years

(j) Greater than 3 years
(k) Subtotal

(1) Securities Received
(m) Total Collateral Reinvested

1933 &
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SF.

b. We conduct asset-based or secured financing within our insurance and other subsidiaries, including transactions such as
securities lending and mortgage dollar rolls, in order to earn spread income, to borrow funds, or to facilitate trading
activity. The collateral received in connection with these programs is primarily used to purchase securities in the short-
term spread portfolios of our domestic insurance entities. Investments held in the short-term spread portfolios include
cash and cash equivalents, short-term investments and bonds, including mortgage- and asset-backed securities. At
June 30, 2024, the Company has sufficient assets to cover its secured borrowing liability.

These programs are typically limited to securities in demand that can be loaned at relatively low financing rates. As
such, we believe there is unused capacity available through these programs. Holdings of cash and cash equivalent
investments in these short-term spread portfolios allow for further flexibility in sizing the portfolio to better match
available financing. Current conditions in both the financing and investment markets are continuously monitored in
order to appropriately manage the cost of funds, investment spreads, asset/liability duration matching and liquidity.

(m) Total Collateral Reinvested

$3,920,498,780

December 31, 2023
ey 2
Amortized Cost Fair Value
1. Securities Lending:
(a) Open $0 $0
(b) 30 Days or Less 1,370,999,244 1,354,727,520
(c) 31 to 60 Days 283,608,977 283,068,169
(d) 61 to 90 Days 268,128,397 267,568,587
(e) 91 to 120 Days 33,773,305 33,727,148
(f) 121 to 180 Days 165,009,887 163,969,169
(g) 181 to 365 Days 512,635,360 510,181,598
(h) 1 to 2 years 1,206,726,816 1,198,023,603
(i) 2to 3 years 57,189,980 56,385,940
(j) Greater than 3 years 22,426,814 20,504,630
(k) Subtotal $3,920,498,780 $3,888,156,364
(1) Securities Received 0 0|

$3,888,156,364

2. Dollar Repurchase Agreement:

(a) Open $0 $0
(b) 30 Days or Less 0 0
(c) 31 to 60 Days 0 0
(d) 61 to 90 Days 0 0
(e) 91 to 120 Days 0 0
(f) 121 to 180 Days 0 0
(g) 181 to 365 Days 0 0
(h) 1 to 2 years 0 0
(i) 2 to 3 years 0 0
(j) Greater than 3 years 0 0
(k) Subtotal $0 $0
(1) Securities Received 0 0
(m) Total Collateral Reinvested $0 $0

(6)  The Company did not accept collateral that can be sold or repledged, it only accepts cash collateral.

(7) As of June 30, 2024, the Company has no securities lending transactions that extend beyond one year from the reporting
date.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1) For repurchase agreements, Company and NAIC policies require a minimum of 95% of the fair value of securities under
these agreements to be maintained as collateral. We conduct asset-based or secured financing within our insurance and
other subsidiaries, including transactions such as repurchase agreements, in order to earn spread income, to borrow funds,
or to facilitate trading activity. The collateral received in connection with these programs is primarily used to purchase
securities in the short-term spread portfolios of our domestic insurance entities. Investments held in the short-term spread
portfolios include cash and cash equivalents, short-term investments and bonds, including mortgage- and asset-backed
securities. At June 30, 2024, the Company has sufficient assets to cover its secured borrowing liability.

These programs are typically limited to securities in demand that can be loaned at relatively low financing rates. As such,
we believe there is unused capacity available through these programs. Holdings of cash and cash equivalent investments
in these short-term spread portfolios allow for further flexibility in sizing the portfolio to better match available financing.
Current conditions in both the financing and investment markets are continuously monitored in order to appropriately
manage the cost of funds, investment spreads, asset/liability duration matching and liquidity.
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REPURCHASE TRANSACTION - CASH TAKER - OVERVIEW OF SECURED BORROWING TRANSACTIONS

(2) Type of Repo Trades Used

1 2 3 4
First Second Third Fourth
Quarter Quarter Quarter Quarter
a - Bilateral (YES/NO) Yes Yes XXX XXX
b - Tri-Party (YES/NO) No No XXX XXX
(3) Original (Flow) & Residual Maturity
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
Open - No Maturity $3,824,666,056 $3,824,212,483 XXX XXX
Overnight $105,067,250 $115,052,875 XXX XXX
2 Days to 1 Week $105,067,250 $115,052,875 XXX XXX
>1 Week to 1 Month $160,335,938 $300,208,563 XXX XXX
>1 Month to 3 Months $0 $100,002,031 XXX XXX
>3 Months to 1 Year $0 $0 XXX XXX
>1 Year $0 $0 XXX XXX
b. Ending Balance
Open - No Maturity $3,811,935,060 $3,397,629,922 XXX XXX
Overnight $0 $0 XXX XXX
2 Days to 1 Week $25,062,375 $100,480,188 XXX XXX
>1 Week to 1 Month $135,273,563 $50,341,875 XXX XXX
>1 Month to 3 Months $0 $0 XXX XXX
>3 Months to 1 Year $0 $0 XXX XXX
>1 Year $0 $0 XXX XXX

(4) The Company did not have any securities sold or outstanding for which the repo agreement defaulted as of June 30, 2024.

(5) Securities "Sold" Under Repo - Secured Borrowing

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. BACV $0 $0 XXX XXX
2. Nonadmitted- Subset of
BACV $0 $0 XXX XXX
3. Fair Value $4,047,305,141 $4,131,095,356 XXX XXX
b. Ending Balance
1. BACV $4,394,051,448 $3,991,322,078 XXX XXX
2. Nonadmitted- Subset of
BACV $0 $0 XXX XXX
3. Fair Value $4,042,826,186 $3,564,267,682 XXX XXX
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(6) Securities Sold Under Repo - Secured Borrowing by NAIC Designation

ENDING BALANCE
1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3
a. Bonds - BACV $0 $3,953,870,026 $37,452,052 $0
b. Bonds - FV $0 $3,533,784,435 $30,483,247 $0
c. LB & SS-BACV 0 0 0 0
d. LB&SS-FV 0 0 0 0
e. Preferred Stock - BACV 0 0 0 0
f. Preferred Stock - FV 0 0 0 0
g. Common Stock 0 0 0 0
h. Mortgage Loans - BACV 0 0 0 0
i. Mortgage Loans - FV 0 0 0 0
j- Real Estate - BACV 0 0 0 0
k. Real Estate - FV 0 0 0 0
1. Derivatives - BACV 0 0 0 0
m. Derivatives - FV 0 0 0 0
n. Other Invested Assets - BACV 0 0 0 0
o. Other Invested Assets - FV 0 0 0 0
p. Total Assets- BACV $0 $3,953,870,026 $37,452,052 $0
q. Total Assets- FV $0 $3,533,784,435 $30,483,247 $0
ENDING BALANCE
5 6 7 8
NAIC 4 NAIC 5 NAIC 6 NONADMITTED
a. Bonds - BACV $0 $0 $0 $0
b. Bonds - FV $0 $0 $0 $0
c. LB & SS-BACV 0 0 0 0
d. LB&SS-FV 0 0 0 0
e. Preferred Stock - BACV 0 0 0 0
f. Preferred Stock - FV 0 0 0 0
g. Common Stock 0 0 0 0
h. Mortgage Loans - BACV 0 0 0 0
i. Mortgage Loans - FV 0 0 0 0
j. Real Estate - BACV 0 0 0 0
k. Real Estate - FV 0 0 0 0
1. Derivatives - BACV 0 0 0 0
m. Derivatives - FV 0 0 0 0
n. Other Invested Assets - BACV 0 0 0 0
0. Other Invested Assets - FV 0 0 0 0
p. Total Assets- BACV $0 $0 $0 $0
q- Total Assets- FV $0 $0 $0 $0
(7) Collateral Received - Secured Borrowing
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Cash $3,977,108,181 $4,119,211,921 XXX XXX
2. Securities (FV) $0 $0 XXX XXX
b. Ending Balance
1. Cash $3,972,270,998 $3,548,451,985 XXX XXX
2. Securities (FV) $0 $0 XXX XXX
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(8) Cash & Non-Cash Collateral Received - Secured Borrowing by NAIC Designation

ENDING BALANCE

ENDING BALANCE

NONE

NAIC 1

NAIC 2

NAIC 3
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i. Other Invested Assets -
FV

j. Total Collateral Assets

-FV

$0

$0

$0

$0

(9) Allocation of Aggregate Collateral by Remaining Contractual Maturity

(10 Al

Fair Value

a. Overnight and
Continuous

$3,398,282,922

b. 30 Days or Less

$150,169,063

c. 31 to 90 days

$0

d. >90 Days

$0

location of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Amortized Cost Fair Value
a. 30 Days or Less $794,550,141 $784,418,299
b. 31 to 60 Days $119,242,860 $119,087,280
c. 61 to 90 Days $94,145,417 $94,006,448
d. 91 to 120 Days $56,616,395 $56,514,974
e. 121 to 180 Days $114,471,228 $114,360,496

f. 181 to 365 Days

$583,190,668

$580,463,287

g. 1to2 Years

$875,845,890

$873,694,794

h. 2to 3 Years

$508,618,397

$508,153,303

i. >3 Years

$101,377,590

$99,741,261
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(11) Liability to Return Collateral - Secured Borrowing (Total)

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Cash (Collateral - All) 3,977,108,181 $4,119,211,921 XXX XXX
2. Securities Collateral
(FV) $0 $0 XXX XXX
b. Ending Balance
1. Cash (Collateral - All) 3,972,270,998 $3,548,451,985 XXX XXX
2. Securities Collateral
(FV $0 $0 XXX XXX
5G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company did not have any reverse repurchase agreements transactions accounted for as secured borrowing as of June 30,
2024.
SH. Repurchase Agreements Transactions Accounted for as a Sale
The Company did not have any repurchase agreements transactions accounted for as a sale as of June 30, 2024.
5I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
The Company did not have any reverse repurchase agreements transactions accounted for as a sale as of June 30, 2024.
5J. Real Estate
The Company had $2,756,121 and $13,869,229 of impairment losses recognized on real estate that are included in net realized
capital gains or losses for the six months ended June 30, 2024 and full year December 31, 2023, respectively.
5K. Low-Income Housing Tax Credits (LIHTC)
The Company recognized $5,500,211 of low-income housing tax credits ("LIHTC") and other tax benefits for the six months
ended June 30, 2024. The Company had $173,965,886 of LIHTC property investments as of June 30, 2024. The number of
years remaining of unexpired tax credits and required holding periods are as follows: 0-5 years — 1 investments, 6-10 years — 2
investments, over 10 years — 10 investments. None of the LIHTC investments are currently subject to any regulatory reviews
and there are no commitments or contingent commitments anticipated to be paid. There were no impaired LIHTC property
investments during the six months ended June 30, 2024.
SL. Restricted Assets
There has been no material change since December 31, 2023.
5M. Working Capital Finance Investments
The Company did not have any working capital finance investments, which are confirmed short term obligations due to the
reporting entity as a result of a working capital finance investment program, and that can be recognized as admitted assets
during 2024.
5N. Offsetting and Netting of Assets and Liabilities
The Company did not have any applicable transactions that are offset and reported net in accordance with SSAP No. 64,
“Offsetting and Netting of Assets and Liabilities.”
50. 5GI* Securities
Details of 5* securities as of June 30, 2024 and December 31, 2023 were as follows:
Number of 5% S iti A te BACV A te Fair Val
Investment umber o ecurities ggregate ggregate Fair Value
Current Year| Prior Year | Current Year| Prior Year | Current Year| Prior Year
(1) Bonds 24 32 $139,943,016 $364,253,875 $136,841,256 $355,738,799
(2) LB&SS 9 11 22,753,721 32,081,555 20,910,765 28,811,655
(3) Preferred Stock 4 4 91,786,919 86,983,462 116,718,908 100,489,541
(4) Total 37 47 $254,483,656 $483,318,892 $274,470,929 $485,039,995
5P. Short Sales
There has been no material change since December 31, 2023.
5Q. Prepayment Penalty and Acceleration Fees

There has been no material change since December 31, 2023.

7.11



STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

5R. Reporting Entity's Share of Cash Pool by Asset Type

The Company did not have any cash pool assets within the scope of SSAP No. 2R, "Cash, Cash Equivalents, Drafts, and Short-
Term Investments" ("SSAP No. 2R"), that required disclosure as of June 30, 2024.

JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

6A. There has been no material change since December 31, 2023.

6B. The Company recognized $3,478,754 and $32,681,735 impairment losses in its investments in joint ventures, partnerships and
LLC’s for the six months ended June 30, 2024 and full year December 31, 2023, respectively.

INVESTMENT INCOME

There has been no material change since December 31, 2023.

DERIVATIVE INSTRUMENTS

There has been no material change in accounting policy for derivatives since December 31, 2023. The table below depicts the derivatives

owned by the Company:
Derivatives Financial Instruments
06/30/2024 12/31/2023
Carrying Estimated Carrying Estimated
Notional Amount Fair Value Notional Amount Fair Value
Options:
Assets $2,853,090,563 $166,590,574 $166,590,574 $3,316,966,200 $143,702,776 $143,702,776
Liabilities $1,186,099,968 $146,278,388 $146,278,388 $1,650,829,454 $138,394,366 $138,394,366
Swaps:
Assets 42,099,918,203 3,491,330,800 3,497,655,873 40,381,585,606 3,184,899,619 3,202,275,295
Liabilities 29,581,028,856 2,816,775,635 3,178,008,491 31,836,853,142 2,606,286,120 2,866,913,398
Forwards:
Assets 2,928,442,796 33,758,875 69,352,743 1,537,469,658 23,313,151 43,981,755
Liabilities 3,729,465,155 113,219,843 199,435,413 5,051,594,148 175,123,907 262,517,520
Futures:
Assets 2,050,112,840 24,036,000 13,675,281 1,585,522,600 29,806,000 2,190,964
Liabilities 4,860,158,214 0 69,981,248 5,203,468,670 0 23,708,737
Pru Global
Funding
Non-
Performance
Risk*
Assets 0 0 0 0 0 0
Liabilities 0 0 0 0 0 0
Totals:
Assets $49,931,564,402  $3,715,716,249  $3,747,274,471  $46,821,544,064  $3,381,721,546  $3,392,150,790
Liabilities $39,356,752,193 $3,076,273,866  $3,593,703,540  $43,742,745,414  $2,919,804,393 $3,291,534,021

* Non-performance risk (“NPR”) is the risk that financial obligations will not be fulfilled by the counterparty. SSAP No. 100, “Fair
Value Measurements,” (“SSAP No. 100”), rejects consideration of NPR for fair value calculations of liabilities, including derivative
liabilities. However, SSAP No. 100 does not reject consideration of NPR for valuation of a company's asset positions. The change in
the valuation of the company’s net asset affiliated derivative position as a result of NPR consideration as of both June 30, 2024 and

December 31, 2023 was $0.
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Certain of the Company’s derivative contracts require premiums to be paid at a series of specified future dates over the life of the
contract or at maturity. The discounted value of these future settled premiums is included in the measurement of the estimated fair value
of each derivative along with all other contractual cash flows.

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

Fiscal Year Premium Payments Due
2024 $24,876,750
2025 0
2026 0
2027 0
Thereafter 0
Total Future Settled Premiums $24,876,750
Undiscounted Derivative Fair Value Derivative Fair Value
Future Premium Vith Premium Excluding Impact of
Commitments Commitments (Reported Future Settled
on DB) Premiums
Prior Year $24,876,750 ($22,843,360) $2,033,390
Current Year $24,876,750 ($24,783,589) $93,161

The table below summarizes the applicable excluded component data as of June 30, 2024:

Type of Excluded Component Current Fair Value Recognized Fair Value Aggregate Current Year Remaining
Unrealized Reflectedin Amount Owed at Amortization Amortization
Gain/Loss BACYV Maturity
1. Time Value N/A N/A N/A XXX XXX XXX
2. Intrinsic Value N/A N/A N/A XXX XXX XXX
3. Cross Current Basis Spread N/A N/A N/A XXX XXX XXX
4. Forward Points (3$69.703.873) $0 $0 ($329.634.574) ($4.571,506) ($307.189.401)
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10.

INCOME TAXES

In accordance with Statement of Statutory Accounting Principles No. 101, Income Taxes, the Company calculates income taxes incurred
for interim periods using an estimated annual effective tax rate. Estimated annual effective tax rates utilized for interim periods are, of
necessity, based on projections and are therefore subject to subsequent refinement or revision. The Company determines separate annual
effective tax rates to calculate federal and foreign income taxes incurred, capital gains taxes, change in net deferred taxes, and change in
non-admitted taxes. There were no significant changes in the composition of total incurred income tax expense and net admitted deferred
tax asset since December 31, 2023.

Due to the correction of net investment income for Low Income Housing Tax Credit Adjustment which was overstated in the prior years,
a $10 million increase in net admitted deferred tax asset was recorded through line 40, Change in Deferred Income tax, and a $17 million
decrease in non-admitted deferred tax asset was recorded through line 41, Change in non-admitted assets, in 1Q24. Please refer to Note 2
for additional information.

Inflation Reduction Act. A 15% corporate alternative minimum tax (“CAMT”) based upon adjusted financial statement income was
enacted in 2022 and became effective beginning in the 2023 tax year. The CAMT is calculated at the consolidated group level,
Prudential Financial, Inc. ("PFI"). Pursuant to guidance provided by SAPWG in INT 23-03, if the tax allocation agreement to which a
regulated insurance company is a party allocates or is amended to allocate no impacts of the CAMT to a regulated insurance company,
then such entities are not required to recognize any impacts of the CAMT in their current or deferred tax calculations for statutory
reporting purposes. PFI and the controlled group of corporations of which the Company is a member has determined that it is an
“applicable corporation” to determine if CAMT exceeds the regular federal income tax payable. PFI has amended its Tax Allocation
Agreement, which covers all of the regulated insurance companies within the U.S. consolidated tax group, to allocate all impacts of the
CAMT solely to PFI. Notice of non-disapproval was received from all relevant state insurance regulators and the amended Tax
Allocation Agreement has been executed, effective for the 2023 tax year. Accordingly, none of the regulated insurance companies in the
Prudential Group will be subject to any CAMT impact for statutory reporting purposes.

INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES
10A. There has been no material change since December 31, 2023.
10B. The Company had the following transactions with affiliates:

In the second quarter of 2024, the Company received a $550,000,000 return of capital from its insurance subsidiary, Pruco Life
Insurance Company ("Pruco Life").

In 2024, the Company received dividends of $10,073,560 from its insurance subsidiary, Prudential Legacy Insurance Company
of New Jersey, ("PLIC").

In the first quarter of 2024, the Company received a capital contribution of $796,231,130 from its parent, PFIL.
There were no other material transactions since December 31, 2023.
10C. There has been no material change since December 31, 2023.

10D. At June 30, 2024, the Company reported a "Receivable from parents, subsidiaries and affiliates" of $272,262,570, and a
"Payable to parents, subsidiaries and affiliates" of $114,848,517. Intercompany balances are settled in cash, generally within
thirty days of the respective reporting date.

10E. There has been no material change since December 31, 2023.
10F. There has been no material change since December 31, 2023.
10G. There has been no material change since December 31, 2023.
10H. There has been no material change since December 31, 2023.
101. There has been no material change since December 31, 2023.
10J. There has been no material change since December 31, 2023.
10K. There has been no material change since December 31, 2023.
10L. There has been no material change since December 31, 2023.
10M. There has been no material change since December 31, 2023.
10N. There has been no material change since December 31, 2023.
100. There has been no material change since December 31, 2023.
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11.

DEBT
11A.

11B.

(M

2

There has been no material change since December 31, 2023.
FHLB (Federal Home Loan Bank) Agreements

The Company is a member of the Federal Home Loan Bank of New York (“FHLBNY’). Membership allows the Company
access to the FHLBNY’s financial services, including the ability to obtain collateralized loans and to issue collateralized
funding agreements. Under applicable law, the funding agreements issued to the FHLBNY have priority claim status above
debt holders of the Company. FHLBNY borrowings and funding agreements are collateralized by qualifying mortgage-related
assets or U.S. Treasury securities, the fair value of which must be maintained at certain specified levels relative to outstanding
borrowings. FHLBNY membership requires the Company to own member stock and borrowings require the purchase of
activity-based stock in an amount equal to 4.5% of outstanding borrowings. Borrowings by the Company from the FHLBNY
are limited to a term of 10 years. The FHLBNY may further restrict the term of borrowings by the Company due to changes in
an internal FHLBNY credit rating of the Company that is based on financial strength ratings and RBC ratio. Currently there are
no restrictions on the term of borrowings from the FHLBNY.

NJDOBI permits the Company to pledge collateral to the FHLBNY in an amount of up to 5% of its prior year-end statutory net
admitted assets, excluding separate account assets. As of June 30, 2024, the 5% limitation equates to a maximum amount of
pledged assets of $7,379,112,881 and an estimated maximum borrowing capacity (after taking into account required
collateralization levels) of approximately $6,132,246,421 of which $2,619,250,000 was outstanding. Nevertheless, FHLBNY
borrowings are subject to the FHLBNY’s discretion and to the availability of qualifying assets at the Company.

As of June 30, 2024, the Company had pledged assets with a fair value of $3,539,223,239 supporting aggregate outstanding
collateralized funding agreements. As of June 30, 2024, outstanding funding agreements, totaling $2,619,250,000 are included
in “Policyholders’ account balances.” The fair value of qualifying assets that were available to the Company but not pledged
amounted to $210,223,895 as of June 30, 2024.

FHLB Capital Stock

a. Aggregate Totals

06/30/2024
1 2 3
Total General Separate
(col 2+3) Account Account
Membership Stock - Class A 0 0 0
Membership Stock - Class B 24,623,600 24,623,600 0
Activity Stock 117,866,300 117,866,300 0
Excess Stock 0 0 0
Aggregate Total $142,489,900 $142,489,900 $0
Actual or estimated Borrowing Capacity as
Determined by the Insurer $6,132,246,421 XXX XXX
12/31/2023
1 2 3
Total General Separate
(col 2+3) Account Account
Membership Stock - Class A 0 0 $0
Membership Stock - Class B 26,454,300 26,454,300
Activity Stock 117,866,300 117,866,300
Excess Stock 0 0
Aggregate Total $144,320,600 $144,320,600 $0
Actual or estimated Borrowing Capacity as
Determined by the Insurer $6,199,530,797 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
(M ) G3) “4) )
Current year | Not eligible for Less than 6 6 months to less than | 1 to less than (6)
Membership Stock total redemption months 1 year 3 years 3 to 5 years
Class A $0 $0 $0 $0 $0 $0
Class B $24,623,600 $0 $24,623,600 $0 $0 $0
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3)

Collateral Pledged to FHLB

a.  Amount Pledged as of June 30, 2024

1. Total General and Separate Accounts as of 06/30/2024
Aggregate Total
Fair Value Carry Value Borrowing
Total Collateral Pledged $3,539,223,239 $2,887,746,484 $2,619,250,000
2. General Account as of 06/30/2024
Aggregate Total
Fair Value Carry Value Borrowing

Total Collateral Pledged

$3,539,223,239

$2,887,746,484

$2,619,250,000

3. Separate Accounts as of 06/30/2024

Aggregate Total
Fair Value Carry Value Borrowing
Total Collateral Pledged $0 $0 $0
4. Total General and Separate Accounts as of 12/31/2023
Aggregate Total
Fair Value Carry Value Borrowing
Total Collateral Pledged $3,549,724,319 $2,896,776,368 $2,619,250,000
b. Maximum Amount Pledged during period ended June 30, 2024
1. Total General and Separate Accounts as of 06/30/2024
Amount Borrowed at
Time of Maximum
Fair Value Carry Value Collateral
Total Collateral Pledged $3,539,223,239 $2,887,746,484 $2,619,250,000

2. General Account as of 06/30/2024

Fair Value

Carry Value

Amount Borrowed at
Time of Maximum
Collateral

Total Collateral Pledged

$3,539,223,239

$2,887,746,484

$2,619,250,000

3. Separate Accounts as of 06/30/2024

Amount Borrowed at
Time of Maximum

Fair Value Carry Value Collateral
Total Collateral Pledged $0 $0 $0
4. Total General and Separate Accounts as of 12/31/2023
Amount Borrowed at
Time of Maximum
Fair Value Carry Value Collateral
Total Collateral Pledged $3,549,724,319 $2,896,776,368 $2,619,250,000
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4) Borrowing from FHLB
a.  Amount as of June 30, 2024
06/30/2024
1 2 3 4
Total General Separate Funding Agreements
(col2 +3) Account Account Reserves Established
Debt $0 $0 $0 XXX
Funding Agreements $2,619,250,000 2,619,250,000 0 2,627,746,480
Other $0 0 XXX
Aggregate Total $2,619,250,000|  $2,619,250,000 $0 $2,627,746,480
12/31/2023
1 2 3 4
Total General Separate Funding Agreements
(col2 +3) Account Account Reserves Established
Debt $0 $0 $0 XXX
Funding Agreements $2,619,250,000 2,619,250,000 2,627,784,409
Other $0 0 XXX
Aggregate Total $2,619,250,000|  $2,619,250,000 $0 $2,627,784,409
b. Maximum Amount during period ended June 30, 2024
1 2 3
Total General Separate
(col 2 +3) Account Account
Debt $0 $0 $0
Funding Agreements $2,619,250,000 2,619,250,000
Other $0 0
Aggregate Total $2,619,250,000 $2,619,250,000 $0
c. FHLB - Prepayment Obligations as of June 30, 2024
Does the Company have prepayment
obligations under the following
arrangements (y/n)
Debt N
Funding Agreements N
Other N
12. RETIREMENT PLANS, DEFERRED COMPENSATION, POST EMPLOYMENT BENEFITS AND COMPENSATED

ABSENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

A.

The Company has funded and non-funded non-contributory defined benefit pension plans (“Pension Benefits™), which cover
substantially all of its employees. For some employees, benefits are based on final average earnings and length of service (the
"traditional formula"), while benefits for other employees are based on an account balance that takes into consideration age,

length of service and earnings during their career (the "cash balance formula").

The Company provides certain health care and life insurance benefits for its retired employees, their beneficiaries and covered
dependents (“Other Postretirement Benefits™). The health care plan is contributory; the life insurance plan is non-contributory.
Substantially all of the Company’s U.S. employees may become eligible to receive certain other postretirement benefits if they

retire after age 55 with at least 10 years of service or under certain circumstances after age 50 with at least 20 years of

continuous service.

(1) - (3) There has been no material change since December 31, 2023.
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13.

(4) Net periodic benefit cost included in “Other expenses” in the Company’s Statements of Operations and Changes in Capital
and Surplus as of June 30, 2024 and December 31, 2023 includes the following components:

Components of net periodic benefit cost:

Special or Contractual

Pension Benefits Postretirement Benefits Benefits Per SSAP No. 11

06/30/2024 12/31/2023 06/30/2024 12/31/2023 06/30/2024 12/31/2023
Service cost $81,556,098 $155,083,987 $1,974,918 $6,919,139 $20,467,111 $42,768,000
Interest cost $257,101,164 $518,587,837 $23,822,742 $68,755,080 $869,000 $2,184,000
Expected return on plan
assets ($445,576,738)  ($890,135,056) ($36,501,624)  ($83,686,094) ($291,000) ($1,191,457)
Transition asset or
obligation $0 $0 $0 $0 $0 $0
Gains and losses $111,694,878 $158,808,601 $5,935,663 $13,119,305 $0  ($10,137,000)
Prior service cost or credit $2,411,350 $5,121,757 ($32,514,705) ($5,653,819) $0 $0
Gain or loss recognized
due to a settlement or
curtailment $592,000 $25,483,371 $0 $4,948,393 $0 $0
Total net periodic benefit
cost $7,778,752 ($27,049,503) ($37,283,006) $4,402,004 $21,045,111 $33,623,543

A. (5) - (18) There has been no material change since December 31, 2023.

B. There has been no material change since December 31, 2023.
C. There has been no material change since December 31, 2023.
D. There has been no material change since December 31, 2023.
E. There has been no material change since December 31, 2023.
F. There has been no material change since December 31, 2023.
G. There has been no material change since December 31, 2023.
H. There has been no material change since December 31, 2023.
L There has been no material change since December 31, 2023.

CAPITAL AND SURPLUS, DIVIDENDS RESTRICTIONS AND QUASI-REORGANIZATIONS

13A. There has been no material change since December 31, 2023.
13B. There has been no material change since December 31, 2023.
13C. New Jersey insurance law provides that dividends or distributions may be declared or paid by the Company without prior

regulatory approval only from unassigned surplus, as determined pursuant to statutory accounting principles, less unrealized
capital gains and certain other adjustments. In addition, the Company must obtain approval from the New Jersey insurance
regulator prior to paying a dividend if the dividend, together with other dividends or distributions made within the preceding
twelve months, would exceed the greater of 10% of the Company’s surplus or net gain from operations as of the preceding
December 31. As of December 31, 2023, the Company’s statutory surplus was $16,085,373,647. For the year-ended,
December 31, 2023, the Company’s net gain from operations was $2,077,629,529. See Note 13(D) for dividends that were
paid during the periods ending June 30, 2024 and December 31, 2023.

13D. In June 2024, the Company paid an extraordinary dividend of $400,000,000 to its parent, PFI. The dividend was recorded as
dividend to stockholders.

In March 2024, the Company paid an extraordinary dividend of $250,000,000 to its parent, PFI. The dividend was recorded as
dividend to stockholders.

In December 2023, the Company paid an extraordinary dividend of $1,350,000,000 to its parent, PFI. The dividend was
recorded as dividend to stockholders.

In September 2023, the Company paid an ordinary dividend of $950,000,000 to its parent, PFI. The dividend was recorded as
dividend to stockholders.

In June 2023, the Company paid an ordinary dividend of $800,000,000 to its parent, PFI. The dividend was recorded as
dividend to stockholders.

13E. There has been no material change since December 31, 2023.
13F. There has been no material change since December 31, 2023.
13G. There has been no material change since December 31, 2023.
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14.

13H.

131

13J.

13K.

There has been no material change since December 31, 2023.

In conjunction with the adoption of temporary relief on net negative (disallowed) IMR under INT 23-01, the Company has
admitted $1,240,390,055 in negative IMR on the general account which has been allocated from surplus as an aggregate write-
in for special surplus funds (Line 34) on the Liabilities, Surplus and Other Funds page.

There are no other material changes from the 2023 annual statement.

The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and losses was
$1,700,870,755 and $2,120,788,604 as of June 30, 2024 and December 31, 2023, respectively.

There has been no material change since December 31, 2023.

13L/M. There has been no material change since December 31, 2023.

LIABILITIES, CONTINGENCIES AND ASSESSMENTS

14A.

14B.

14C.

14D.

14E.

14F.

Contingent Commitments

There has been no material change since December 31, 2023.

Assessments

There has been no material change since December 31, 2023.

Gain Contingencies

There has been no material change since December 31, 2023.

Claims Related Extra Contractual Obligations and Bad Faith Losses Stemming From Lawsuits

There has been no material change since December 31, 2023.

Joint and Several Liability

There has been no material change since December 31, 2023.

All Other Contingencies

(1) Uncollectible Asset Balances
There has been no material change since December 31, 2023.

(2) Other Contingencies
The Company is subject to legal and regulatory actions in the ordinary course of its businesses. Pending legal and
regulatory actions include proceedings specific to it and proceedings generally applicable to business practices in the
industries in which it operates, including in both cases businesses that have either been divested or placed in wind-down
status. The Company is subject to class action lawsuits and individual lawsuits involving a variety of issues, including
sales practices, underwriting practices, claims payment and procedures, additional premium charges for premiums paid on
a periodic basis, denial or delay of benefits, return of premiums or excessive premium charges and breaching fiduciary
duties to customers.
The Company is also subject to litigation arising out of its general business activities, such as its investments, contracts,
leases and labor and employment relationships, including claims of discrimination and harassment, and could be exposed
to claims or litigation concerning certain business or process patents. Regulatory authorities from time to time make
inquiries and conduct investigations and examinations relating particularly to the Company and its businesses and
products. In addition, the Company, along with other participants in the businesses in which it engages, may be subject
from time to time to investigations, examinations and inquiries, in some cases industry-wide, concerning issues or matters
upon which such regulators have determined to focus. In some of the Company’s pending legal and regulatory actions,
parties are seeking large and/or indeterminate amounts, including punitive or exemplary damages. The outcome of
litigation or a regulatory matter, and the amount or range of potential loss at any particular time, is often inherently
uncertain.
The following discussion of litigation and regulatory matters provides an update of those matters discussed in the
Company’s Annual Statement for 2023 and should be read in conjunction with the complete descriptions provided in

therein.

Individual Annuities, Individual Life and Group Insurance

California Advocates for Nursing Home Reform v. The Prudential Insurance Company of America and Pruco Life
Insurance Company, et al.

In February 2024, defendants removed the action from California state court to the United States District Court for the
Northern District of California.
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15.

16.

LEASES

15A.

15B.

Lessee Operating Leases
(1) The Company occupies leased office space in many locations under various long-term leases and has entered into
numerous leases covering the long-term use of computers and other equipment. At June 30, 2024, future minimum lease

payments under non-cancelable operating leases are estimated as follows:

(2) AtJune 30, 2024, the minimum aggregate rental commitments are as follows

1. 2024 $26,292,925
2. 2025 $44,833,325
3. 2026 $30,783,992
4. 2027 $24,544,813
5. 2028 $17,187,590
6. Thereafter $62,245,370
7. Total (14+2+3+4+5+6) $205,888,015

Lessor Leases

(1) Future minimum lease payment receivables under noncancelable leasing arrangements as of the end of current period are

as follows:
1. 2024 $579,826
2. 2025 $511,391
3. 2026 $114,818
4. 2027 $0
5. 2028 $0
6. Thereafter $0
7. Total (1+2+3+4+5+6) $1,206,035

Year-to-date rental expense, net of sub-lease income, incurred through June 30, 2024 and December 31, 2023 was
$20,267,451 and $48,509,561, respectively.

(2) Leverage Leases:

The Company does not invest in leveraged leases as of June 30, 2024.

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

During the normal course of its business, the Company utilizes financial instruments with off-balance sheet credit risk such as
commitments and financial guarantees. Commitments primarily include commitments to fund investments in private placement
securities, limited partnerships and other investments, as well as commitments to originate mortgage loans. As of June 30, 2024 and
December 31, 2023, these commitments were $5,112,818,164 and $5,025,056,602, respectively.

The Company writes credit default swaps requiring payment of principal due in exchange for the referenced credits, depending on
the nature or occurrence of specified credit events for the referenced entities. In the event of a specified credit event, the
Company’s maximum amount at risk, assuming the value of the referenced credits become worthless, is $3,051,914,000 and
$2,160,065,959 at June 30, 2024 and December 31, 2023, respectively. The credit default swaps generally have maturities of five
years or less.

In the course of the Company’s business, it provides certain financial guarantees and indemnities to third parties pursuant to which
it may be contingently required to make payments now or in the future. As of June 30, 2024 and December 31, 2023 financial
guarantees issued by the Company were $75,261,243,700 and $77,697,312,108 respectively, primarily comprised of certain
contracts underwritten by the Retirement segment include guarantees related to financial assets owned by the guaranteed party.
These contracts are accounted for as derivatives and carried at fair value. At June 30, 2024 and December 31, 2023, such contracts
in force carried a total guaranteed value of $75,261,243,700 and $77,697,312,108, respectively. These guarantees are supported by
collateral that is not reflected on our balance sheet. This collateral had a fair value of $69,508,975,590 and $72,898,050,316 at
June 30, 2024 and December 31, 2023, respectively.
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17.

18.

19.

SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
17A. Transfers of Receivables Reported as Sales

There has been no material change since December 31, 2023.
17B. Transfer and Servicing of Financial Assets

(1) Securities Lending is a program whereby the Company loans securities to third parties, primarily major brokerage
firms. Company and NAIC policies require a minimum of 100% and 102% of the fair value of the domestic and foreign
loaned securities, respectively, to be separately maintained as collateral for the loans. In the General Account, fair value
of cash collateral received of $4,561,047,149 is invested in “Bonds,” “Cash, cash equivalents, and short term
investments.” This collateral is not restricted. The fair value of the securities on loan was $4,358,828,066. A liability to
return capital received of $4,561,047,149 is included in “Payable for securities lending”. There was no non-cash
collateral not reflected in the Assets or Liabilities, Surplus and Other Funds. There is no collateral that extends beyond
one year.

In the Separate Accounts, cash collateral received of $1,865,575,572 is invested in "Cash, cash equivalents and short-
term investments." This collateral is not restricted. The fair value of the securities on loan was $1,796,989,281. A
liability to return capital received of $1,865,575,565 is included in “From Separate Accounts Statements". Additionally,
unsettled amount of the collateral liability of $0 and assets and a cash collateral liability of $7,513,010 were received
for unaffiliated lending.

Securities Lending policies and procedure for the Separate Account are not materially different from the General
Account policies and procedures.

(2)/(3) The Company did not have any servicing assets or servicing liabilities as of June 30, 2024.

@) As of June 30, 2024, the Company did not have securitizations asset-backed financing arrangements, and similar
transfers accounted for as sales where the Company has continued involvement with the transferred financial assets.

%) In the General Account, the fair value of cash collateral received of $4,561,047,149 is invested in “Bonds,” “Cash, cash
equivalents, and short term investments.” This collateral is not restricted. The fair value of the securities on loan was
$4,358,828,0606. A liability to return capital received of $4,561,047,149 is included in “Payable for securities lending.”
There was no non-cash collateral reflected in the Assets or Liabilities, Surplus and Other Funds.

(6) The Company did not have any transfers of receivables with recourse as of June 30, 2024.

(7 The Company did not have any dollar repurchase agreements or dollar reverse repurchase agreements as of June 30,
2024.

17C. Wash Sales
In the course of the Company’s asset management, securities are sold and reacquired within 30 days of the sale date. There

were no securities with NAIC designation of 3 or below or unrated, sold during the three months ended June 30, 2024 and
reacquired within 30 days of the sale date.

GAINS OR LOSS TO THE REPORTING ENTITY FROM UNINSURED A&H PLANS AND THE UNINSURED PORTION
OF PARTIALLY INSURED PLANS

18A. There has been no material change since December 31, 2023.
18B. There has been no material change since December 31, 2023.
18C. There has been no material change since December 31, 2023.

DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

As of June 30, 2024, there were direct premiums of $69,399,546 written by Managing General Agents/Third Party Administrators.
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20.

FAIR VALUE OF ASSETS AND LIABILITIES

Fair Value Measurement - Fair value represents the price that would be received to sell an asset or paid to transfer a liability in
an orderly transaction between market participants at the measurement date. The authoritative fair value guidance establishes a
framework for measuring fair value that includes a hierarchy used to classify the inputs used in measuring fair value. The level
in the fair value hierarchy within which the fair value measurement falls is determined based on the lowest level input that is
significant to the fair value measurement. The levels of the fair value hierarchy are as follows:

Level 1 - Fair value is based on unadjusted quoted prices in active markets that are accessible to the Company for identical
assets or liabilities. The Company’s Level 1 assets and liabilities primarily include certain cash equivalents and short-term
investments, common stocks and derivative contracts that trade on an active exchange market.

Level 2 - Fair value is based on significant inputs, other than quoted prices included in Level 1, that are observable for the asset
or liability, either directly or indirectly, for substantially the full term of the asset or liability through corroboration with
observable market data. Level 2 inputs include quoted prices in active markets for similar assets and liabilities, quoted prices in
markets that are not active for identical or similar assets or liabilities, and other market observable inputs. The Company’s Level
2 assets and liabilities include: bonds (corporate public and private bonds, most government securities, certain asset-backed and
mortgage-backed securities, etc.), certain common stock securities (mutual funds, which do not trade in active markets because
they are not publicly available), short-term investments and certain cash equivalents (primarily commercial paper), and certain
over-the-counter (“OTC”) derivatives.

Level 3 - Fair value is based on at least one significant unobservable input for the asset or liability. The assets and liabilities in
this category may require significant judgment or estimation in determining the fair value. The Company’s Level 3 assets and
liabilities primarily include: certain private bonds and common stock securities, certain manually priced public common stock
and bonds, certain commercial mortgage loans and certain highly structured OTC derivative contracts.

Bonds carried at the lower of amortized cost or market value - The fair values of the Company’s public bonds are generally
based on prices obtained from independent pricing services. Prices for each bond are generally sourced from multiple pricing
vendors, and a vendor hierarchy is maintained by asset type based on historical pricing experience and vendor expertise. The
Company ultimately uses the price from the pricing service highest in the vendor hierarchy based on the respective asset type.
The pricing hierarchy is updated for new financial products and recent pricing experience with various vendors. Consistent with
the fair value hierarchy described above, securities with validated quotes from pricing services are generally reflected within
Level 2, as they are primarily based on observable pricing for similar assets and/or other market observable inputs. Typical
inputs used by these pricing services include but are not limited to, reported trades, benchmark yields, issuer spreads, bids,
offers, and/or estimated cash flow, prepayment speeds and default rates. If the pricing information received from third-party
pricing services is deemed not reflective of market activity or other inputs observable in the market, the Company may challenge
the price through a formal process with the pricing service or classify the securities as Level 3. If the pricing service updates the
price to be more consistent with the presented market observations, the security remains within Level 2.

Internally-developed valuations or indicative broker quotes are also used to determine fair value in circumstances where vendor
pricing is not available, or where the Company ultimately concludes that pricing information received from the independent
pricing service is not reflective of market activity. If the Company concludes the values from both pricing services and brokers
are not reflective of market activity, it may over-ride the information with an internally-developed valuation. As of June 30, 2024
and December 31, 2023, over-rides on a net basis were not material. Pricing service over-rides, internally-developed valuations
and indicative broker quotes are generally included in Level 3 in the fair value hierarchy.

The Company conducts several specific price monitoring activities. Daily analyses identify price changes over pre-determined
thresholds defined at the financial instrument level. Various pricing integrity reports are reviewed on a daily and monthly basis to
determine if pricing is reflective of market activity or if it would warrant any adjustments. Other procedures performed include,
but are not limited to, reviews of third-party pricing services methodologies, reviews of pricing trends and back testing.

The fair values of private bonds, which are primarily originated by internal private asset managers, are primarily determined
using discounted cash flow models. These models primarily use observable inputs that include Treasury or similar base rates
plus estimated credit spreads to value each security. The credit spreads are obtained through a survey of private market
intermediaries who are active in both primary and secondary transactions, and consider, among other factors, the credit quality
and the reduced liquidity associated with private placements. Internal adjustments are made to reflect variation in observed
sector spreads. Since most private placements are valued using standard market observable inputs and inputs derived from, or
corroborated by, market observable data including, but not limited to observed prices and spreads for similar publicly traded
issues, they have been reflected within Level 2. For certain private fixed maturities, the discounted cash flow model may
incorporate significant unobservable inputs, which reflect the Company's own assumptions about the inputs that market
participants would use in pricing the asset. To the extent management determines that such unobservable inputs are significant
to the price of a security, a Level 3 classification is made.

Cash Equivalents and Short-Term Investments - Cash equivalents and short-term investments include money market
instruments, commercial paper and other highly liquid debt instruments. Certain money market instruments are valued using
unadjusted quoted prices in active markets that are accessible for identical assets and are primarily classified as Level 1. The
remaining instruments in this category are generally fair valued based on market observable inputs and these investments have
primarily been classified within Level 2.

Preferred Stocks carried at the lower of amortized cost or market value - Preferred stocks consist principally of publicly
traded and privately traded preferred stock. The fair values of most publicly traded preferred stock securities are based on
quoted market prices in active markets for identical assets and are classified within Level 1 in the fair value hierarchy. Estimated
fair values for most privately traded preferred stock securities are determined using valuation and discounted cash flow models
that require a substantial level of judgment. In determining the fair value of certain privately traded preferred stock the
discounted cash flow model may also use unobservable inputs, which reflect the Company’s assumptions about the inputs
market participants would use in pricing the asset. Most privately traded preferred stock securities are classified within Level 3.
Fair values of perpetual preferred stock based on observable market inputs are classified within Level 2. However, when prices
from independent pricing services are based on indicative broker quotes as the directly observable market inputs become
unavailable, the fair value of perpetual preferred stock is classified as Level 3.
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Common Stocks carried at market value -Common stocks consist principally of investments in common stocks of publicly
traded companies, privately traded securities, as well as common stock mutual fund shares. The fair values of most publicly
traded common stocks are based on quoted market prices in active markets for identical assets and are classified within Level 1 in
the fair value hierarchy. Estimated fair values for most privately traded equity securities are determined using discounted cash
flow, earnings multiple and other valuation models that require a substantial level of judgment around inputs and therefore are
classified within Level 3. The fair values of common stock mutual fund shares that transact regularly (but do not trade in active
markets because they are not publicly available) are based on transaction prices of identical fund shares. The fair values of
common stocks are based on prices obtained from independent pricing services. These prices are then validated for
reasonableness against recently traded market prices. Accordingly, these securities are generally classified within Level 2 in the
fair value hierarchy.

Derivative Instruments - Derivatives are recorded at fair value either as assets, within “Derivatives,” or as liabilities, within
“Miscellaneous liabilities: Derivatives.” The fair values of derivative contracts can be affected by changes in interest rates,
foreign exchange rates, commodity prices, credit spreads, market volatility, expected returns, non-performance risk (“NPR”),
liquidity and other factors. For derivative positions included within Level 3 of the fair value hierarchy, liquidity valuation
adjustments are made to reflect the cost of exiting significant risk positions, and consider the bid-ask spread, maturity,
complexity, and other specific attributes of the underlying derivative position.

The Company’s exchange-traded futures may include Treasury futures and equity futures. Exchange-traded futures and options
are valued using quoted prices in active markets and are classified within Level 1 in the fair value hierarchy.

The majority of the Company’s derivative positions are traded in the OTC derivative market and are classified within Level 2 in
the fair value hierarchy. OTC derivatives classified within Level 2 are valued using models that utilize actively quoted or
observable market inputs from external market data providers, third-party pricing vendors and/or recent trading activity. The
Company’s policy is to use mid-market pricing in determining its best estimate of fair value. The fair values of most OTC
derivatives, including interest rate and cross-currency swaps, currency forward contracts, credit default swaps, and “to be
announced” (“TBA”) forward contracts on highly rated mortgage-backed securities issued by U.S. government sponsored entities
are determined using discounted cash flow models. The fair values of European style option contracts are determined using
Black-Scholes option pricing models. These models’ key inputs include the contractual terms of the respective contract, along
with significant observable inputs, including interest rates, currency rates, credit spreads, equity prices, index dividend yields,
NPR, volatility and other factors.

The Company’s cleared interest rate swaps and credit derivatives linked to an index are valued using models that utilize actively
quoted or observable market inputs, including the secured overnight financing rate ("SOFR"), obtained from external market data
providers, third-party pricing vendors and/or recent trading activity. These derivatives are classified as Level 2 in the fair value
hierarchy.

The majority of the Company’s derivative agreements are with highly rated major international financial institutions. To reflect
the market’s perception of its own and the counterparty’s NPR, the Company incorporates additional spreads over the secured
overnight financing rate into the discount rate used in determining the fair value of OTC derivative liabilities after netting of
collateral. Rates used to discount expected cash flows to value OTC derivative assets reflect the terms of the Credit Support
Annex.

Derivatives classified as Level 3 include structured products. These derivatives are valued based upon models, such as Monte
Carlo simulation models and other techniques that utilize significant unobservable inputs. Level 3 methodologies are validated
through periodic comparison of the Company’s fair values to external broker-dealer values.

Separate Account Assets at fair value -Separate account assets primarily include bonds, treasuries, common stock and mutual
funds for which values are determined consistent with similar instruments described above under “Bonds carried at the lower of
amortized cost or market value” and “Common Stocks carried at market value.”

Effective January 1, 2018, the Company adopted changes to SSAP No. 100, Fair Value (“SSAP 100”), to allow NAV per share
as a practical expedient to fair value either when specifically named in an SSAP or when specific conditions exist. This
adoption removes the requirement to categorize within the fair value hierarchy all investments measured at net asset value per
share (or its equivalent) as a practical expedient. As a result of the adoption of this guidance, certain separate account assets are
no longer classified in the fair value hierarchy.
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A.

(1) The table below presents the balances of assets and liabilities measured at fair value as of June 30, 2024:

(€)) ?2) A3) 4@ Net As(si)t Value (6)
Description (Level 1) (Level 2) (Level 3) (NAYV) (Total)

Assets at fair value

Bonds:

U.S. Governments $0 $0 $0 $0 $0
Industrial and Misc 35,098,700 45,425,998 $80,524,698
Parent, Subsidiaries and Affiliates 99,294,636 0 $99,294,636
Total Bonds $134,393,336 $0 $45,425,998 $0 $179,819,334

Cash, Cash Equivalents, Short-

Term Investments
Industrial and Misc 0 0 0 0 $0
Parent, Subsidiaries and Affiliates 0 658,825,384 0 0 $658,825,384
Total Cash, Cash Equivalents, and
Short-Term Investments $0 $658,825,384 $0 $0 $658,825,384

Preferred Stock:

Industrial and Misc 0 0 119,981,407 0 $119,981,407
Total Preferred Stocks $0 $0 $119,981,407 $0 $119,981,407
Common Stock:
Industrial and Misc 6,019,521 142,875,125 171,171,218 0 $320,065,864
Total Common Stocks $6,019,521 $142,875,125 $171,171,218 $0 $320,065,864
Derivative assets:
Currency swaps 0 210,438,609 0 0 $210,438,609
Interest rate swaps 0 2,304,219,003 0 0 $2,304,219,003
Total return swaps 0 8,017,533 0 0 $8,017,533
Options 0 163,119,239 3,471,335 0 $166,590,574
Credit default swaps 0 0 0 0 $0
Forwards 0 0 0 0 $0
Currency forwards 0 17,509,106 0 0 $17,509,106
Prudential Global Funding Non-
Performance Risk (a) 0 0 0 0 $0
Total Derivative assets $0[ $2,703,303,490 $3,471,335 $0 $2,706,774,825

Separate account assets (a)

$9,395,801,720

$64,312,106,977

$441,223,854

$19,691,405,076

$93,840,537,627

Total assets at fair value

$9,536,214,577

$67,817,110,976

$781,273,812

$19,691,405,076

$97,826,004,441

Liabilities at fair value

Derivative liabilities:

Currency swaps 0 20,130,859 0 0 $20,130,859
Interest rate swaps 0 2,685,669,101 0 0 $2,685,669,101
Total return swaps 0 24,381,734 0 0 $24,381,734
Options 0 146,278,388 0 0 $146,278,388
Credit default swaps 0 0 0 0 $0
Forwards 0 0 0 0 $0
Currency forwards 0 10,377,123 0 0 $10,377,123
Prudential Global Funding Non-
Performance Risk (b) 0 0 0 0 $0
Total Derivative liabilities o 2,886,837,205 0 0 $2,886,837,205
$0
Total liabilities at fair value $0| $2,886,837,205 $0 $0 $2,886,837,205

a. Separate account assets represent segregated funds that are invested for certain customers. Investment risks associated with
market value changes are borne by the customers, except to the extent of minimum guarantees made by the Company with
respect to certain accounts. Separate account assets classified as Level 3 consist primarily of real estate and real estate
investment funds. Separate account liabilities are not included in the above table as they are reported at contract value and
not fair value in the Company’s Statements of Admitted Assets, Liabilities and Capital and Surplus.
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b. NPR is the risk that financial obligations will not be fulfilled by the counterparty. SSAP No. 100 rejects consideration of
NPR for fair value calculations of liabilities, including derivative liabilities. However, SSAP No. 100 does not reject
consideration of NPR for valuation of a company’s asset positions. As of June 30, 2024, consideration of NPR for the
Company’s affiliated derivative net asset position resulted in a $0 decrease in value.

@

The table below provides the following data as of June 30, 2024:

a.  Summary of the changes in fair value of Level 3 assets and liabilities

b.  The portion of gains or losses included in income attributable to unrealized gains or losses related to those assets and
liabilities still held at June 30, 2024.

Total gains/ Total gains/
Transfers (losses) (losses)

Balance at Transfers | out of Level | included in included in Balance at

03/31/2024 into Level 3 3 Net Income Surplus Purchases Issues Sales Settlements 06/30/2024
a. Bonds:
Industrial and
Misc $37,431,310| $12,148,748 $0 $1,694,977 ($5,649,759) $0 $0 $0 ($199,278)| $45,425,998
Preferred
Stock:
Industrial and
Misc 112,893,813 0 0 0 7,463,929 8,196,256 0 (8,572,591) 0| $119,981,407
Common
Stock:
Industrial and
Misc 139,163,844 | 29,505,282 0 (185,632) 2,826,245 0 0 (138,521) 0| $171,171,218
Derivatives
(net) 1,718,675 0 0 0 1,752,660 0 0 0 0 $3,471,335
Separate
accounts
assets (a) 430,225,674 0] (5,321,704)| (13,704,125) 5,581,774 110,610,203 0 (83,838,454) (2,329,514) | $441,223,854
Total Assets $721,433,316 | $41,654,030| ($5,321,704) | ($12,194,780) $11,974,849 | $118,806,459 $0| ($92,549,566) | ($2,528,792)| $781,273,812
b. Total
Liabilities $0 $0 $0 $0 $0 $0 $0 $0 $0 $0

B. The Company provides additional fair value information in Notes 5, 8, 16, 17, 32, and 35.

a. Separate account assets represent segregated funds that are invested for certain customers. Investment risks associated with

market value changes are borne by the customers, except to the extent of minimum guarantees made by the Company with
respect to certain accounts. Separate account liabilities are not included in the above table as they are reported at contract

value and not fair value in the Company’s Statement of Admitted Assets, Liabilities, and Capital and Surplus.

(4) Transfers into or out of Level 3 are generally reported at the value as of the beginning of the quarter in which the transfers
occur for any such assets still held at the end of the quarter. As of June 30, 2024, there were no significant transfers into or out

of level 3.
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C. The following table presents the carrying amounts and estimated fair values of the Company’s financial instruments as of June 30,

2024:

T f Fi ial A te Fai Admitted Assets/ Not

y[;eot mantcm ggr‘e]gal\ ¢ Fair T} g'l' t.sse § Level 1 Level 2 Level 3 Practicable
nstrumen alue iabilities Net Asset (Carrying
Value (NAV) Value)
Assets:

Bonds $78,789,890,492 $87,404,356,893 $175,098,936 $75,646,365,283 $2,968,426,273 $0 $0
Unaffiliated

preferred Stock 203,821,251 179,999,232 0 41,365,859 162,455,392 0 0
Unaffiliated

common Stock 320,065,864 320,065,864 6,019,521 142,875,125 171,171,218 0 0
Mortgage loans 18,430,351,171 19,873,496,706 0 0 18,430,351,171 0 0

Real Estate 319,544,718 273,490,963 0 0 319,544,718 0 0

Contract Loans 1,965,221,548 1,965,221,548 0 0 1,965,221,548 0 0
Cash, cash

equivalents, and

short-term

investments 3,816,908,972 3,817,435,826 1,182,802,425 2,624,566,808 9,539,739 0 0
Derivative

financial instruments 3,747,274,473 3,715,716,249 13,675,282 3,730,127,856 3,471,335 0 0
Other Invested

Assets 72,815,436 69,123,282 0 53,977,703 18,837,733 0 0
Separate Accounts $153,855,171,359 $158,123,257.911 | $9,397,902,317| $110,978,238,019| $13,787,625,946 | $19,691,405,077 $0

Liabilities:

Deposit-Type

Contracts $14,202,269,657 $14,903,098,701 $0 $13,070,096,857 $1,132,172,800 $0 $0
Notes payable and

other borrowings 0 0 0 0 0 0 0

Securities sold under

agreement to

repurchase 3,548,451,985 3,548,451,985 0 3,548,451,985 0 0 0

Cash collateral held

for loaned securities 4,561,047,149 4,561,047,149 0 4,561,047,149 0 0 0
Derivative

financial instruments 3,593,703,540 3,076,273,866 69,981,248 3,523,722,292 0 0 0

Separate account

liabilities-

investment contracts $107,888,652,229 $108,100,191,165 $0 $26,417,652,736 | $81,470,999,493 $0 $0

Bonds: Fixed Maturities (excluding NAIC 6 rated Bonds) - The fair values of public fixed maturity securities are generally
based on prices from third-party pricing services, which are reviewed for reasonableness; however, for certain public fixed
maturity securities and investments in private placement fixed maturity securities, this information is either not available or not
reliable. For these public fixed maturity securities, the fair value is based on indicative broker quotes, if available, or determined
using a discounted cash flow model or internally-developed models. For private fixed maturities, fair value is determined using
a discounted cash flow model. In determining the fair value of certain fixed maturity securities, the discounted cash flow model
may also use unobservable inputs, which reflect the Company’s own assumptions about the inputs market participants would
use in pricing the security.

Mortgage Loans - The fair value of most commercial mortgage loans is based upon the present value of the expected future cash
flows discounted at the appropriate U.S. Treasury rate, plus an appropriate credit spread for loans of similar quality, average life
and currency. The quality ratings for these loans, a primary determinant of the credit spreads and a significant component of the
pricing process, are based on an internally-developed methodology. Certain commercial mortgage loans are valued incorporating
other factors, including the terms of the loans, the relative strength of the underlying collateral, the principal exit strategies for the
loans, prevailing interest rates and credit risk.

Contract Loans - The Company’s valuation technique for contract loans is to discount cash flows at the current contract loan
coupon rate. Contract loans are fully collateralized by the cash surrender value of underlying insurance policies. As a result, the
carrying value of the contract loans approximates the fair value.

Cash, Cash Equivalents and Short-Term Investments - The Company believes that due to the short-term nature of certain
assets, the carrying value approximates fair value. These assets include cash, cash equivalent instruments and certain short-term
investments, which are recorded at amortized cost and are not securities.

Other Invested Assets - The estimated fair value of other invested assets is determined using the methodologies as described
above for bonds, mortgage loans or short-term investments, including affiliated assets based on the nature of the investment.
Excluded from the disclosure are those other invested assets that are not considered to be financial instruments subject to this
disclosure including investments carried on the equity method.

Deposit-Type Contracts & Separate Account Liabilities - Only the portion of deposit-type contracts and separate account
liabilities related to products that are investment contracts (those without mortality and morbidity risk) are reflected in the table
above. For fixed deferred annuities, single premium endowments, payout annuities and other similar contracts without life
contingencies, fair values are generally derived using discounted projected cash flows based on interest rates that are
representative of the Company’s financial strength ratings, and hence reflect the Company’s own NPR. For guaranteed
investment contracts, funding agreements, structured settlements without life contingencies and other similar products, fair
values are generally derived using discounted projected cash flows based on interest rates being offered for similar contracts
with maturities consistent with those of the contracts being valued. For those balances that can be withdrawn by the customer
at any time without prior notice or penalty, the fair value is the amount estimated to be payable to the customer as of the
reporting date, which is generally the carrying value. For defined contribution and defined benefit contracts and certain other
products, the fair value is the market value of the assets supporting the liabilities.
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21.

Notes Payable and Other Borrowing - The fair value of debt is generally determined by either prices obtained from
independent pricing services, which are validated by the Company, or discounted cash flow models. Discounted cash flow
models predominately use market observable inputs such as the borrowing rates currently available to the Company for debt and
financial instruments with similar terms and remaining maturities. For commercial paper issuances and other debt with a
maturity of less than 90 days, the carrying value approximates fair value.

Securities Sold Under Agreements to Repurchase - The Company receives collateral for selling securities under agreements
to repurchase. Repurchase agreements are also generally short-term in nature, and therefore, the carrying amounts of these
instruments approximate fair value.

Cash Collateral for Loaned Securities - Cash collateral for loaned securities represents the collateral received or paid in
connection with loaning or borrowing securities, similar to the securities sold under agreement to repurchase above. Due to the
short-term nature of these transactions, the carrying value approximates fair value.

Separate Account Liabilities-Investment Contracts - Only the portion of separate account liabilities related to products that

are investments contracts are reflected in the table above. Separate account liabilities are recorded at the amount credited to the

contractholder, which reflects the change in fair value of the corresponding separate account assets including contractholder
deposits less withdrawals and fees; therefore, carrying value approximates fair value.

D. The Company did not have any assets or liabilities that were not practicable to value at fair value as of June 30, 2024.

E. Certain Separate Account investments are measured at fair value using the NAV per share (or its equivalent) practical
expedient and have not been classified in the fair value hierarchy. Separate account assets using NAV as a practical
expedient consist of joint venture and limited partnership interests in real estate, bond, hedge, insurance and other funds.
All of these investments have individually varying investment strategies which also have a variety of redemption terms and

conditions including certain fund interests that are restricted until maturity. The Company believes that using NAV as a
practical expedient for these investments is a fair and close approximation of the investment’s liquidation value.

OTHER ITEMS
21A. Extraordinary Items

There has been no material change since December 31, 2023.
21B. Troubled Debt Restructuring Debtors

There has been no material change since December 31, 2023.

21C. Other Disclosures and Unusual Items

The Company admitted net negative (disallowed) IMR as of June 30, 2024.

In 2024, the Company did allocate gains/losses to IMR from derivatives that were reported at fair value prior to the termination
of the derivative. The unamortized balances in IMR from these allocations in the general account were $36.8M which was
comprised of $323.2M in gains and ($286.4M) in losses. The unamortized balances in IMR from these allocations in the
separate account were $9.4M which was comprised of $37.5M in gains and ($28.1M) in losses.

i.  As of June 30, 2024, the Company had negative IMR of $2.4B in aggregate, of which $1.2B was attributed to the
general account and $1.2B was attributed to the separate account.

ii. As of June 30, 2024, the Company admitted $1.3B of negative IMR, of which $1.2B was reported in the general
account and $0.1B was reported in the separate account.

iii. The calculated adjusted capital and surplus was $13.0B as of June 30, 2024.

iv. The percentage of adjusted capital and surplus for the which the admitted net negative (disallowed) IMR represents
(including what is admitted in the general account and what is recognized as an asset in the separate account) was
10% as of June 30, 2024.

The Company attests that:

i.  Fixed income investments generating IMR losses comply with the reporting entity’s documented investment or
liability management policies.

ii. IMR losses for fixed income related derivatives are all in accordance with prudent and documented risk management
procedures, in accordance with a reporting entity’s derivative use plans and reflect symmetry with historical
treatment in which unrealized derivative gains were reversed to IMR and amortized in lieu of being recognized as
realized gains upon derivative termination.

iii. Any deviation to (i) was either because of a temporary and transitory timing issue or related to a specific event, such
as a reinsurance transaction, that mechanically made the cause of IMR losses not reflective of reinvestment activities.

iv. Asset sales were not compelled by liquidity pressures (e.g., to fund significant cash outflows including, but not
limited to excess withdrawals and collateral calls).

As of July 2023, the Company's subsidiaries PLAZ and Pruco Life Insurance Company of New Jersey (“PLNJ”) entered into
an agreement with Somerset Reinsurance Ltd. (“Somerset Re”) to coinsure a closed block of Guaranteed Universal Life
(“GUL”) policies to Prudential Universal Reinsurance Entity Company (“PURE”), a newly formed wholly owned subsidiary
of the Company, with retrocession by PURE of such liabilities on a modified coinsurance basis, to Somerset Re. In March
2024, PLAZ and PLNJ closed the transaction effective as of January 1, 2024.

There have been no other material changes since December 31, 2023
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22.

23.

21D. Business Interruption Insurance Recoveries
There has been no material change since December 31, 2023.
21E. State Transferable and Non-transferable Tax Credits
There has been no material change since December 31, 2023.
21F. Sub-prime Mortgage Related Risk Exposure
(1) While there is no market standard definition, we define sub-prime mortgages as residential mortgages that are originated
to weaker quality obligors as indicated by weaker credit scores, as well as mortgages with higher loan to value ratios, or
limited documentation.
(2) The Company did not have direct exposure through investments in sub-prime mortgage loans.
(3) The Company’s exposure to sub-prime mortgage loans is through other investments. The following table sets forth the
composition of our asset-backed securities collateralized by sub-prime mortgages as of June 30, 2024.
Actual Book/Adjusted Fair Other Than
Cost Carrying Value Value Temporary
Impairment
Losses
Recognized
a. Residential mortgage-backed securities $358,283,293 $358,283,293 $409,711,536 $189,855
b. Commercial mortgage-backed securities 0 0 0 0
c. Collateralized debt obligations 0 0 0 0
d. Structured securities 0 0 0 0
e. Equity investment in SCAs 0 0 0 0
f. Other Assets 0 0 0 0
g. Total $358,283,293 $358,283,293 $409,711,536 $189,855
The residential mortgage-backed securities in the table above are rated by nationally recognized rating agencies. In
making our investment decisions, we assign internal ratings to our asset-backed securities based upon our dedicated asset-
backed securities unit’s independent evaluation of the underlying collateral and securitization structure.
(4) The Company did not have underwriting exposure to sub-prime mortgage risk through Mortgage Guaranty or Financial
Guaranty insurance coverage.
21G. Retained Assets
There has been no material change since December 31, 2023.
21H. Insurance-Linked Securities (ILS) Contracts
There has been no material change since December 31, 2023.
211 The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has
Otherwise Obtained Rights to Control the Policy
There has been no material change since December 31, 2023.
EVENTS SUBSEQUENT

Type 1 — Recognized Subsequent Events:

Subsequent events have been considered through August 12, 2024 for the statutory statement issued August 15, 2024.

There were no subsequent events to report.

Type 2 — Non recognized Subsequent Events:

Subsequent events have been considered through August 12, 2024 for the statutory statement issued August 15, 2024.

There were no subsequent events to report.

REINSURANCE

23A.

Ceded Reinsurance Report

Section 1 - General Interrogatories

There has been no material change since December 31, 2023.
Section 2 - Ceded Reinsurance Report - Part A

There has been no material change since December 31, 2023.
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24,

25.

26.

27.

23B.

23C.

23D.

23E/F.

23G.

23H.

Section 3 - Ceded Reinsurance Report - Part B

(A)

(B)

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

Please use the December 31, 2023 Schedule S, Parts 2 & 3 to make an estimate of the aggregate reduction in surplus
in the event that all reinsurance agreements are terminated (aside from any agreements addressed in Section 2,
above.)

Have any new agreements been executed or existing agreements amended since January 1, 2024 of this statement, to
include policies or contracts which were in-force or which had existing reserves established by the Company as of
the effective date of the agreement?

Yes[ ] No[ X ]

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

Uncollectible Reinsurance

There has been no material change since December 31, 2023.

Commutation of Reinsurance

There has been no material change since December 31, 2023.

Certified Reinsurer Rating Downgraded or Status Subject to Revocation

There has been no material change since December 31, 2023.

Variable Annuity Contracts with An Affiliated Captive Reinsurer

There has been no material change since December 31, 2023.

Ceding Entities That Utilize Captive Reinsurers To Assume Reserves Subject to the XXX/AXXX Captive Framework

There has been no material change since December 31, 2023.

Reinsurance Credit

There has been no material change since December 31, 2023.

RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

24A.

24B.

24C.

24D.

24E.

There has been no material change since December 31, 2023.

There has been no material change since December 31, 2023.

The amount of group life net premiums written by the Company for the period ended June 30, 2024 that are subject to
retrospective rating features was $624,404,549. This represented 47% of the total net premiums written for group life.

The amount of group accident and health net premiums written by the Company for the period ended June 30, 2024 that are
subject to retrospective rating features was $25,583,886. This represented 2% of the total net premiums written for group
accident and health.

There has been no material change since December 31, 2023.

Risk-Sharing Provisions of the Affordable Care Act (ACA)

The Company does not offer commercial health insurance so it does not have any assets, liabilities, or revenue elements that
are impacted by the risk sharing provisions of the Affordable Care Act for the period ended June 30, 2024.

CHANGES IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

Please see Note 36 in the Company's Annual Statement for 2023.

INTERCOMPANY POOLING ARRANGEMENTS

There has been no material change since December 31, 2023.

STRUCTURED SETTLEMENTS

There has been no material change since December 31, 2023.
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28.

29.

30.

31.

32.

33.

34.

3s.

36.

HEALTH CARE RECEIVABLES

There has been no material change since December 31, 2023.

PARTICIPATING POLICIES

There has been no material change since December 31, 2023.

PREMIUM DEFICIENCY RESERVES

There has been no material change since December 31, 2023.

RESERVES FOR LIFE CONTRACTS AND DEPOSIT-TYPE CONTRACTS

Life and Annuity Reserves

(1) There has been no material change since December 31, 2023.
2) There has been no material change since December 31, 2023.
3) There has been no material change since December 31, 2023.
@) There has been no material change since December 31, 2023.
%) There has been no material change since December 31, 2023.
(6) The Company had no change in life or annuity reserves due to a change in valuation basis as of June 30, 2024.

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

There has been no material change since December 31, 2023.

ANALYSIS OF LIFE ACTUARIAL RESERVES BY WITHDRAWAL CHARACTERISTICS

There has been no material change since December 31, 2023.

PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED

Deferred and uncollected life insurance premiums and annuity considerations as of June 30, 2024:

TYPE GROSS NET OF LOADING
(1) Industrial $0 $0
(2) Ordinary - New Business (Individual Life & Annuities) 2,178,977 2,163,841
(3) Ordinary - Renewal Business 2,407,224,322 2,407,981,525
(4) Credit Life 0 0
(5) Group Life 236,459,237 236,459,237
(6) Group Annuity 1,263,257,071 1,263,257,071
(7) Total 3,909,119,607 3,909,861,674
SEPARATE ACCOUNTS
35A. There has been no material change since December 31, 2023.
35B. General Nature and Characteristics of Separate Accounts

There has been no material change since December 31, 2023.
35C. Reconciliation of Net Transfers to or (From) Separate Accounts

There has been no material change since December 31, 2023.

LOSS/CLAIM ADJUSTMENT EXPENSES

There has been no material change since December 31, 2023.
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]

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

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]

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

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e Yes [ X] No[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0001137774
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]

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

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2021
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2021
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 06/26/2023
By what department or departments?
The New Jersey Department of Banking and Insurance. In accordance with the plan established by the NAIC, examiners from the states of
Arizona, Connecticut, and Indiana also participated in the @XamiNAtioN. ............ccccciiiiiiiiiei et beesaeens
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ooviieiieeeeeeeeee ettt ettt e et e et e e ae s e st e s et e e s e s et s et et eeesea s sas st eseeeeeseeneeanenasnseenananaens Yes [ X] No[ ] NAT
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ...........veueveueiiieieieieieieeeete et sttt ettt s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............cccooiiiiiiiiiiiiieieeeeeeeeee e Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............c.ooi i 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

AST Investment Services, Inc. ...occooivveeccnene.
Prudential Annuities Distributors, Inc.
Jennison Associates LLC
Pruco Securities, LLC
PGIM DC Solutions LLC
PGIM Portfolio Advisory LLC
PGIM Investments LLC
Prudential Investment Management Services LLC
PGIM, INC. oo
Prudential Select Strategies LLC
PGIM Private Placement Investors L.P. ......... Newark,
PGIM Quantitative Solutions LLC .. ... |Newark,
PGIM Wadhwani LLP .................. ... |London, United Kingdom
PGIM Limited .............. ... |London, United Kingdom .. CWYES..
PGIM Real Estate (UK) Limited London, United Kingdom .........ccooorrnnccncnnnnns oo e oo . YES....

Shelton, CT
Shelton, CT ...
New York, NY
Newark, NJ
Newark,
Newark,
. [Newark,
Newark,
Newark,
Newark,

PGIM Luxembourg S.A. ..o ........................ ............. LUXEMDOUIG .o YES....




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
PGIM Custom Harvest LLC ........cocooveviiiiicicicceeeeeeeee e DEIAWAIE .o oo [ e ... YES....
PGIM Real Estate Advisors LLC [0TSR TTTRUPOTSVRR NORIRRRIRR ORI NUR ... YES....
Deerpath Capital Management, LP .......ococooiiiiinniiiicrecccne DElANATE ..ot sieeeinnees foeneeieneens oo e ... YES....
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

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

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

During Q2 2024, the company published an updated Code of Conduct which applies to all employees. The Code continues to reflect the core

functions of best-in-class codes of conduct and addresses regulatory requirements and emerging best practices. Updated content includes:

« A section explaining the Code’s purpose and applicability;

» New sections addressing Human Rights, Artificial Intelligence, Workplace Violence, Sustainability, Social Media, Insider Trading, the

Supplier Code of Conduct and Supplier diversity program (US);

» Wording changes to reflect hybrid work environment (e.g., the term workplace is now work environment);

« Addition of references to policies and standards; and

* Removal of the oversight section in accordance with Dest PractiCes. ..o

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).

FINANCIAL

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

Yes [ X] No[ ]

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 lending agreements.) .....
If yes, give full and complete information relating thereto:

Subject to repurchase agreements $3,991,322,078; Letter stock or securities restricted as to sale-excluding FHLB Capital Stock
$147,750,349; FHLB Capital Stock $142,489,900; On deposit with states $6,301,175; Pledged as collateral-excluding collateral pledged to an
FHLB $2,087,391,733; Pledged as collateral to FHLB-including assets backing funding agreements $2,887,746,484. ..........cccccoeeevvrevruennnnns

Yes [ X] No[ ]

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? .............cccoeiuriiriiiiirieee e Yes [ X] No [ ]
If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
....2,460,490,556 $.. ...2,552,737,367
Preferred Stock ... 171,259 $.
Common Stock $.
Short-Term Investments ...... $.
Mortgage Loans on Real Estate . $.
All Other ....coveeiieiieeccees . ....4,589,609,675 $. ...4,533,660,592
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) S 17,819,615,840 $.......... 18,349,756,522
Total Investment in Parent included in Lines 14.21 to 14.26 above $.

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

Yes [ X] No[ ]
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. ..........cccccoceevieeieeieenenne
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. ..........ccoiiiiiiiiiiii $

..4,335,774,910
ceeenenn 4,369,421, 721
............ 4,561,047,149

8.1.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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
383 Madison Avenue, New York, NY 10179
One Wall Street, New York, NY 10286
50 S. LaSalle St. Chicago, IL 60603
390 Greenwich Street, 3rd Floor New York, NY 10013 ..
50 Wall Street, New York, NY 10005 ..
801 Pennsylvania Ave, Kansas City, MO 64105

JP Morgan Chase
The Bank of New York Mellon ..
Northern Trust Company
Citibank, N.A. e

Deutsche Bank Trust Company Americas
State Street Bank and Trust

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? .............ccccccceoeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. 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
PGIM, TNC. ettt Ao

In addition, Investment Management is handled internally by individuals
that are employees of the reporting entity. ........

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

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereeceieneninsseceene Yes[ 1 No[X]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
105676 5493009SX8QJBZY1GB8T ........

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes[ ] No[X]
If no, list exceptions:

In the General Account, securities identified by a Z suffix (other than securities purchased within 120 days of June 30th, 2024) with an

aggregate statement value of approximately 2.10% of qualifying assets, have not been filed with the SVO. ...,

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 SECUNMEIES? ............ceeueuieiiiiieieieieieiee ettt se e ettt sesesese et s s esesesesese e ssesesesennnene 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 SECUMHIES? ............ccooiiiiiiiiiiiii e Yes[ 1 No[X]

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

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

8.2



STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.6

3.1

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

111 FAIMN MOTGAGES ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes TR 3,479,359,516

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 0

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 16,244,456,007

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 $ 19,723,815,523
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 $ 57,054,979
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvvieeeeieeeececeeecee et ea ettt a s s st s et et e s eaes s e s s e s et e s e s e s s ae s s s st es et eseses s sttt et et esesessssas s ses et esessansnanaes B 48,086,695

1.32 Residential Mortgages

.0

1.33 Commercial Mortgages ... B s 44 539,509
1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 92,626,204
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
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 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 19,873,496,706
Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
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 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
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 86.399 %
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 0.004 ‘%
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 27.882 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

3.2

3.3

34

4.

4.1

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 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccocevevuee.e. Yes [ X] No[ ]

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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 Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
..... 65838 01/01/2024 .. [John Hancock Life Insurance Company (USA) . [Authorized..
..... 00000 01/01/2024 .. |Sequoia IS €0 .ecceeveeereeereeeiieieeiceiee . |Unauthorize
66346 01/01/2024 .. [Munich American Reassurance Company . . [Authorized..
..... 00000 .....|..AA-1128001 . 01/01/2024 .. |Lloyd's Syndicate number 2001 .... Author ized..
..... 00000 .....|..AA-1126004 . 01/01/2024 .. |Lloyd's Syndicate number 4444 Authorized..
..... 00000 .....|..AA-1120055 . 01/01/2024 .. |Lloyd's Syndicate number 3623 Author ized..
..... 00000 .....[..AA-1120104 . 01/01/2024 .. |Lloyd's Syndicate number 2012 Authorized..
..... 00000 .....|..AA-1120086 . ..01/01/2024 .. |Lloyd's Syndicate number 4141 Author ized..
..... 00000 .....|..AA-1126005 ......|...01/01/2024 .. [Lloyd's Syndicate number 4000 Authorized
..... 00000 .....[..AA-1120064 .....[...01/01/2024 .. [Lloyd's Syndicate number 1919 Author ized
..... 00000 .....[..AA-1120116 . .|Lloyd's Syndicate number 3902 Authorized..
..... 00000 .....|..AA-1120084 . . .|Lloyd's Syndicate number 1955 Authorized..
..... 00000 .....|..AA-1120082 ......|...01/01/2024 .. [Lloyd's Syndicate number 3010 Authorized
..... 00000 .....[..AA-1128010 .....[...01/01/2024 .. [Lloyd's Syndicate number 2010 Author ized
..... 00000 .....|[..AA-1120096 . .|Lloyd's Syndicate number 1880 Authorized..
..... 00000 .....|..AA-1127414 . . .|Lloyd's Syndicate number 1414 Authorized..
..... 00000 .....|..AA-1126623 ......|...01/01/2024 .. [Lloyd's Syndicate number 0623 Authorized
..... 00000 .....|..AA-1128623 .....[...01/01/2024 .. [Lloyd's Syndicate number 2623 Author ized
..... 00000 .....[..AA-1126033 . 01/01/2024 .. [Lloyd's Syndicate number 33 ... Authorized..
..... 00000 .....|..AA-1126510 . 01/01/2024 .. |Lloyd's Syndicate number 510 .. Author ized..
..... 00000 .....|..AA-1128003 . 01/01/2024 .. |Lloyd's Syndicate number 2003 Authorized..
..... 00000 .....|..AA-1128987 . 01/01/2024 .. |Lloyd's Syndicate number 2987 Author ized..
..... 00000 .....|..AA-1128001 . 03/15/2024 .. |Lloyd's Syndicate number 2001 Authorized..
..... 00000 .....|..AA-1126004 . 03/15/2024 .. |Lloyd's Syndicate number 4444 Author ized..
..... 00000 .....|[..AA-1120055 . 03/15/2024 .. |Lloyd's Syndicate number 3623 Authorized..
..... 00000 .....|..AA-1120082 . 03/15/2024 .. |Lloyd's Syndicate number 3010 Author ized..
..... 00000 .....|..AA-1128010 . 03/15/2024 .. |Lloyd's Syndicate number 2010 Authorized..
..... 00000 .....|..AA-1126623 . 03/15/2024 .. |Lloyd's Syndicate number 0623 Author ized..
..... 00000 .....[..AA-1128987 . 03/15/2024 .. |Lloyd's Syndicate number 2987 Authorized..
..... 00000 .....|..AA-1126004 . 05/01/2024 .. |Lloyd's Syndicate number 4444 Author ized..
..... 00000 .....[..AA-1120116 . 05/01/2024 .. |Lloyd's Syndicate number 3902 Authorized..
..... 00000 .....|..AA-1126623 . 05/01/2024 .. |Lloyd's Syndicate number 0623 Author ized..
..... 00000 .....|..AA-1128623 . ..05/01/2024 .. |Lloyd's Syndicate number 2623 .... Authorized..
..... 82627 .....[..06-0839705 ......[...05/01/2024 .. [Swiss Re Life and Health America, Inc. ... Authorized
93572 ..... ..43-1235868 ......|.. .05/01/2024 .. |Reinsurance Group of America, Inc. ...... Authorized
16535 ..36-4233459 . ..05/01/2024 .. |Zurich American Insurance Company .... Authorized..

..13-5459190

..05/01/2024 ..

United States Fire Insurance Company

. |Author ized..




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 26,517,116 |........ 153,346,562 |.......... 14,539,665 |.......... 13,930,613 |........ 208,333,957 |.oceveinnne 276,790
2. AlASKA i AK oo L e 3,679,287 |.......... 10,288,950 |............ 2,299,110 |.ceuee 29,098,283 |.......... 45,365,630 |..ccoovenenee 125,452
3. Arizona ..... . AZ ...31,348,519 |. ..92,381,029 |. .. 19,026,412 385,285,428 |........528,041,388 |.. 2,577,414
4. Arkansas .. .. AR ...12,763,233 |. ..48,619,315 |. ... 7,497,632 |.......... 41,778,233 |........ 110,658,412 |.. 1,050,626
5. California .. CA .210,012,160 |........ 426,487,294 |. 116,155,715 |..... 5,383,714,095 |..... 6,136,369,264 |.. 16,154,578
6. Colorado ...... .. CO ...26,549,197 |........ 117,300,802 |. 280,080,386 |........ 439,387,997 |........ 120,323,034
7. Connecticut .. . CT ...22,983,724 |. ..47,451,210 |.......... 13,828,061 |.......... 23,933,806 |........ 108,196,802 |........... 2,585,349
8. Delaware ............. .. DE ... 14,862,007 |. ..34,829,479 |. . 11,359,563 |..........65,468,962 |..... 1,632,809,613
9. District of Columbia . . DC ...11,806, 117 |. ..10,523,293 |........... 5,684,733 |.......... 10,075,147 |..........38,089,290 |..........45,818,446
10. Florida .. .. FL . 104,599,123 |........ 509,859,378 |. 208,842,484 |........ 873,151,413 |.. 10,645,153
11. Georgia .. GA ...53,194,838 |........ 256,307,673 |..........26, 368,525 |.......... 30,697,886 |........ 366,568,923 |.. . 3,000,622
12.  Hawaii .. .. HI . 284,017,968 |. 22,271,854 |........... 3,896,453 |.......... 96,521,253 |........ 406,707,528 |.. 1,574,412
13. Idaho .... SID e b s 7,861,599 |. ..22,591,945 |. 158,188,669 |........ 192,796,738 |............... 299,280
14. lllinois ... L IL ...73,081,571 |........ 174,018,340 |. 299,370,397 |........ 597,593,932 |.. 9,911,449
15. Indiana . . IN ...41,100,503 |. ..80,375,443 |.........25,733,982 |.......... 21,978,082 |........ 169,188,010 |.. 1,860,525
16. lowa ..... LA ...16,309,104 |. .. 17,459,092 |. .15,371,527 |..........59,227,958 |.. 1,621,389
17. Kansas . .. KS ...12,183,849 |. ..16,407,095 |. .16,686,197 |.. .51,845,787 |.. 1,106,029
18, KENLUCKY .. KY | b e 24,465,5% |.......... 35,852,236 |.......... 11,818,190 |.......... 13,961,628 |.......... 86,097,650 |............ 1,697,926
19, LOUISIANA ...coiueiiiiiiieiiiesiee e LA | b e 39,493,628 |........ 738,924,439 |.......... 12,059,163 |.......... 53,532,139 |........ 844,009,369 |......c.coee. 918,338
20.  MaiNe ...coooevieiiienieeneenieenieeneeieseesieenieenees. ME - e Lo s 8,730,552 |........ 114,329,353 |. .14,480,792 |........ 141,813,880 |..
21.  Maryland . ...43,009,952 |........ 175,540,786 |. . , .. .22,330,189 |........ 262,437,976 |..
22, MasSaChUSELES ..........ccceerueerieeiieenieaieeieeens MA | b e 52,149,155 |........ 298,456,014 |.......... 40 078 336 [......... 24,120,789 |........ 414,804,295
23, MIChigan ......ccceoeeiiiiieiieee e MI 34,563,020 |.......... 85,820,830 |.......... 30,153,974 |.......... 84,686,716 |........ 235,224,540
24. Minnesota . .. MN ...57,678,948 |. ..34,033,609 |. ..19,776,562 |.. .44,758,500 |..
25.  Mississippi .. MS ...10,267,591 |. 137,790,149 |. ...6,892,798 |.. .10,904,814 |........ 165,855, ..
26, MiSSOUM ..coeeeieeieeieeieeieeieeeeseeseeseeeneees. MO e Lo s 28,859,024 |.......... 66,504,121 |.......... 17,182,172 |.......... 59,083,457 |........ 171,628,773
27, MONtANA ...ocuveneeieeiieieeeeieeieesieeeeeneeneees. MT e b s 4,423,850 |.......... 17,327,512 |........... 4,803,460 |........ 136,123,837 |........ 162,678,660
28. Nebraska .. .9,013,409 |. ..19,468,323 |........... 5,333,578 |.......... 10,878,666 |..........44,693,976 |..
29. Nevada ........ ... 12,794,279 |. ..37,712,569 |. 398,710,343 |........456, 187,284 |..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH oo L fores 8,580,488 |....... 141,078,052 |........... 4,806,777 |.......... 12,871,855 |........ 167,337,172
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N e b fee 328,734,547 |........ 761,720,715 133,935,238 |..... 1,299,956,737
32.  New Mexico . NM ...14,319,842 |.......... 28,050,166 |. 131,647,277 |........ 178,632,688 |..
33. New York ..... NY . 149,257,202 |..... 1,615,236,528 |. 281,149,860 |..... 2,130,578,723 |..
34. North Carolina .. NC ...45,430,421 |........ 178,826,758 |..........28,443,659 |.......... 20,161,610 272,862,447 |..
35.  North Dakota .. ND .... 3,834,676 |. ... 1,383,126 |. .15,908,885 |..........23,856,545 |..
36.  OhiO ... .. OH ...63,245,741 |. 152,804,463 |. .. .99,223,377 |........ 354,545,894 |..
37. Oklahoma . .. OK ...15,022,570 |. ..48,397,833 |........... 8,801,840 |.......... 50,193,362 |........ 122,415,604 |..
38. Oregon ......... .. OR ...13,139,907 |. ..35,852,424 |. 769,079,073 |........ 827,597,651 |..
39. Pennsylvania ... . PA . 106,874,665 |........ 320, 140,047 |. 187,395,010 |........ 668,180,761 |..
40. Rhode Island .... . RI .... 5,034,302 |.......... 41,725,228 |........... 2,980,402 |......... 10,895,346 |..........60,635,278 |..
41. South Carolina . SC ...28,097,090 |. 110,441,164 |. .14,837,149 |........ 170,273,433 |..
42. South Dakota ... o SD e L e 2,409,017 |. ... 6,637,029 |. 14,198,248 |..........24,550,408 |..
43. Tennessee ... .. TN ...42,081,830 |. ..98,407,925 |. .34,440,790 198,735,701 |..
44, Texas ....... X . 142,607,944 ,741,070,866 |. 165,693,045 |..... 3,139,935,233 |..
45. Utah ..... CUT e b e 9,340,975 ..43,689,440 |............5,970,601 |..... 1,479,067,115 |..... 1,538,068, 131 |..
46. Vermont VT ..22,530,161 |. 13,118,252 |.......... 40,316,162 |.. ,
A7, VIrGINIa@ eeeeeeeeeeeeee s VA o b s 47 745 899 |........ 194,880,708 |..........26,432,29% |.......... 27,348,041 |........ 296,406,944 |........... 3 180,437
48.  Washington .........ccccereeieeneeneeeeceeeene WA oo b s 64,425,327 |........ 153,220,810 |.......... 37,439,959 |..... 1,161,600,080 |..... 1,416,686,176 |........... 4,486,7%
49.  West Virginia ..60,510,990 |. 12,419,111 |.......... 87,246,242 |..
50. Wisconsin .... ..29,441,454 |. .. .20,272,774 |.. .99,452,347 |..
51, WYOMING ...oeeieeieeieeieeieeieseeseeseeseeneene. WY Lo [nn3,922,121 | 14,867,432 |............1,979,761 |.......... 29,733,438 |......... 50,102,751
52.  American Samoa .........ccoceereenieneneeneaeeens AS e Ne o 0 s [0 RS | I AT [0 0
53.  Guam .............. .. GU ...191,444 |, ...9,696,762 |.. .10,161,039 |..
54. Puerto Rico ...... .. PR 6,392,157 |. RTRRN 8,408 |.. .13,264,262 |..
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e b fo 034,054 [ 3 e 28177 9,695,839 |.......... 9,758,074
56. Northern Mariana Islands ...........cccccoceeeeeense. MP [ Ne foen O e O et 0 e [0 0
57. Canada .........cccceeeeeneennen .. CAN .49,119,195 |.. .50,534,847 |..
58. Aggregate Other Aliens .. OT 20,222,401 38,398,564 |..
59. Subtotal ... e XXX 2,430,861,906 (... 10,611,328,553 ... 1,112,555,258 |... 12,674,415,459 |... 26,829,161, 176
90. Reporting entity contributions for employee benefits
PlANS....eeiiiieieeeeeieeeeee e XXX [ 17,061,787 [ O 3,330,099 |........... 8,339,216 |.......... 28,731,102
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............c.cceeeeeeereeereeereens forrees XXXiei o 516,260,536 oo 0 o (1 0l 516,260,536 |.....coovvveeriennnns 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ...21,705,851 |. 27,713,064 ..o 0
94.  Aggregate or other amounts not allocable by State..|. ....800,505,063 |.... 800,505,063 |.. .11,988,291
95.  Totals (Direct BUSINESS)........cccveerieeneeneeninenieenieenecoennss XXXl .3 792,395,143 |... 10,611,328,553 |..... 1,115,892,570 |... 12,682,754,675 |... 28,202,370,941 |..... 2 033 019,783
96. Plus Reinsurance ASSUMEd............cceoveeeeeeeenenns [eceees XKoo oo 3,151,320,307 |..... 2,909,368,696 |............... 26,344 .o 0. 6,060,715,347 [....cooviiiiiiins 0
97  Totals (All BUSINESS).......cocevreereereenieenieenieeeeneenecoeeens XXX [ 6,943,715,450 |... 13,520,697,249 |..... 1,115,918,914 |... 12,682,754,675 |... 34,263,086,288 |..... 2,033,019,783
98. Less Reinsurance Ceded..........ccoceevuvreenenneeneenec oo XXX [ 3,259,201,058 |............... 171,539 |.......... 42,322,681 |........ 392,452,697 |..... 3,694,147,975 .o 0
99. Totals (All Business) less Reinsurance Ceded XXX 3,684,514,392 1,073,59,233 | 12,290,301,978 | 30,568,938,313 2,033,019,783
DETAILS OF WRITE-INS
58001. ASM American Samoa ............. ...236 |.
58002. MNP Northern Mariana Islands . .27,023 |.
58003. AFG Afghanistan .......ccccooeviviiiiciieiciceieee 230
58998. Summary of remaining write-ins for Line 58 from
OVErfloOW Page .....eovviiiiiiieiiieiieiieie e e D.9.0 SV R 9,648,485 |............... 867,429 |.......... 7,632,759 |.......... 20,222,401 |.......... 38,371,074 | 942,205
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 9,675,974 867,429 7,632,759 20,222,401 38,398,564 942,205
9401. Servicemember's Group Life Insurance ................|....... XXX [ 686,637,584 |........ccoovevrinnne [0 [V 0f. 686,637,584 |.......... 11,988,291
9402. Paid up additions ......ccccooveiinvinieieeeeeee XXX [ 112,691,271 [ [0 [V 0l 112,691,271 [ 0
9403. Interest allowed on premium and considerations
paid in advance ........ccoeeriveriieereeseeeeee XXX e [ 1,176,208 |...oovoeeciene [0 [V [ A 1,176,208 | 0
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieeiiieiiieeiesieieseeseseesee st XXX [ (U SN [V R [V [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 800,505,063 0 0 0 800,505,063 11,988,291
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccverinr weeene 54 4. Q- Qualified - Qualified or accredited reiNSUrer..............cceoveeeererereeieees ceea 0

2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Individual insurance premium and annuity considerations are allocated based on insured's residence. Group life insurance and group accident and health insurance are allocated
based on location of lives. Credit life and credit health insurance are allocated based on location in which the credit transaction took place. Group annuity considerations and
deposit-type funds are allocated on the contractholder's principal place of business, except contracts where individual records are maintained, then allocated based on location.

In the mid-1990s, PICA decided to exit the Canadian market for strategic reasons, and its license in Canada was ultimately cancelled at its request in 2011.
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NAIC
Company Federal ID Number
Names of Parent, Subsidiaries or Affiliates Code

Prudential Financial, Inc. 22.3703799 NJ
Assurance 1Q, LLC 81-1285645 WA
Assurance Intelligence, LLC WA
National Family Assurance Group, LLC WA
Cibecue, LLC DE
Coconino, LLC DE
Commerce Street Investments LLC DE
Coolidge, LLC DE
Essex, LLC DE
Flagstaff, LLC DE
Greenlee, LLC DE
High Peak Innovations, LLC 92-0634837 DE
Hirakata, LLC 47-2196234 DE
Marble Canyon, LLC DE
Marble Gumdrop, LLC DE
Maricopa, LLC DE
Morenci, LLC DE
PGIM Holding Company LLC 14-1960383 DE
Montana Capital Partners US, LLC 93-3406722 DE
PGIM Portfolio Advisory LLC 61-1462577 DE
PGIM Real Estate Advisors LLC 924015817 DE
PGIM Real Estate Finance Holding Company 22-3776860 NJ
PGIM Real Estate Finance, LLC 22-3529425 DE
Capital Agricultural Property Services, Inc. 22-2661428 DE
Gateway Holdings II, LLC DE
Mulberry Street Investment, L.P. 454091967 DE

Mulberry Street Partners, LLC DE

Gateway Holdings, LLC DE
Mulberry Street Investment, L.P. 454091967 DE

Mulberry Street Partners, LLC DE

PGIM Agricultural Investments GP, LLC 83-0906062 DE

PGIM U.S. Agriculture Fund LP 83-1893258 DE

PAI Bay Farm, LLC 84-3866738 DE

PAI Bayrock Groves, LLC 37-1942002 DE

PAI Belvidere Farms, LLC 84-1978809 DE

PAI Big Cypress Farm, LLC 851738719 DE

PAI Bulldog Ranches, LLC 922062051 DE

PAI Centurion Citrus, LLC 92-1446960 DE

PAI Champaign Farms, LLC 92-2802031 DE

PAI Cobbler Ranch, LLC 99-2471089 DE

PAI Corcoran 640 Ranch, LLC 853519968 DE

PAI County Line Orchards, LLC 99-3322482 DE

PAI Cozy Ranch, LLC 99-2376014 DE

PAI DeKalb Farm, LLC 84-5062334 DE

PAI Delano 1500 Ranches, LLC 30-1195605 DE

PAI Flicker Orchard, LLC 61-1928170 DE

PAI Flint River Orchards, LLC 99-2033990 DE

PAI Goldwater Orchards, LLC 92-3572124 DE

PAI Good Hope Farm, LLC 823900341 DE

PAI Hawk Creek Ranch, LLC 851632178 DE

PAI Hills Valley Ranches, LLC 84-2551309 DE

PAI Holly Hill Groves, LLC 82-3880078 DE

PAI Hunt Farm, LLC 352661409 DE

PAI Jackson Bayou Farm, LLC 85-1659548 DE

PAI Lake Placid Groves, LLC 320509366 DE

PAI Lucky Charm Farm, LLC 92-2119800 DE

PAI River Bend Ranches, LLC 87-3378888 DE

PAI Spartan Ranch, LLC 93-4839719 DE

PAI Wahluke Orchards, LLC 99-1304365 DE

PAI Wallula Gap Vineyard, LLC 30-1193213 DE

PGIM Real Estate Loan Services, Inc. 752927192 DE

PGIM REF Intermediary Services, Inc. 87-2081590 DE
Prudential Mortgage Capital Asset Holding Company, LLC 76-0847121 DE
Prudential Mortgage Capital Funding, LLC 22-3529427 DE

PMCF Holdings, LLC DE

PMCF Properties, LLC DE
Prudential Mortgage Capital Holdings, LLC 54-1647759 DE

PGIM Real Estate Agency Financing, LLC 54-1598853 DE

VIP Australia Holding Company, LLC DE

VIP Mortgage Account Pty Ltd AUS

PGIM Strategic Investments, Inc. 11-3657742 DE
PAI Desert Falcon Farms Manager, LLC 87-2104532 DE
PGIM Energy Partners (Rated Feeder Fund) Il, L.P. DE
PGIM Fixed Income Alternatives Fund II, L.P. DE
PGIM Fixed Income Alternatives Fund, L.P. DE
PGIM Foreign Investments, Inc. 51-0401161 DE
Glenealy International Limited VGB
PGA European Limited BMU
PGIM Real Estate MVP Inmuebles IV, S. de R.L. de C.V. MEX
PGIM Real Estate MVP Inmuebles V, S. de R.L. de C.V. MEX
PGIM Real Estate S. de R.L. de C.V. MEX

PLA Co-Investor LLC 27-2809795 DE
PGIM Real Estate MVP Inmuebles IV, S. de R.L. de C.V. MEX
PGIM Real Estate MVP Inmuebles V, S. de R.L. de C.V. MEX
PLA Inmuebles Industriales, S. de R.L. de C.V. MEX
PLA Inmuebles Industriales, S. de R.L. de C.V. MEX

PREI International, Inc. 51-0401156 DE

PGIM MetaProp Investor LP LLC 20-0895283 DE
PGIM U.S. Agriculture Fund LP 83-1893258 DE
PRISA Il Pooled Manager, LLC 850767343 DE
PRISA Ill Pooled Manager LLC 99-0620919 DE

PRISA Ill Pooled R-Manager LLC 99-0620919 DE



Lcl

STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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

PRISA Pooled Manager, LLC DE
SMP Holdings, Inc. 22-3451934 DE
PGIM Warehouse, Inc. 22-3760580 DE
PGIM, Inc. 22-2540245 NJ
AREF GP Il Pte. Ltd SGP
AREF GP Ltd. cYm
Brazilian Capital Fund GP Limited cYm
Commerce Street Holdings, LLC 26-3060201 DE
Columbus Drive Partners, L.P. DE
CROCKETT STREET HOLDINGS Il, LLC DE
CROCKETT STREET PARTNERS (SBA) Il, L.P. DE
CROCKETT STREET PARTNERS (VA), LP. DE
CROCKETT STREET PARTNERS Il, L.P. DE
Crockett Street (Rated Feeder Fund GP) Il, LLC 92-2094302 DE
PGIM Energy Partners (Rated Feeder Fund) I, L.P. DE
CROCKETT STREET PARTNERS (SBA) Il, L.P. DE
CROCKETT STREET PARTNERS (VA), L.P. DE
CROCKETT STREET PARTNERS Il, LP. DE
DICKENS AVENUE HOLDINGS VI, LLC DE
DICKENS AVENUE PARTNERS VI (Ireland), L.P. DE
DICKENS AVENUE PARTNERS VI (US), L.P. DE
PGIM Capital Partners Management (Feeder) VI, LLC DE
PGIM Capital Partners Management Fund VI, L.P. DE
EPP Fund Il GP LLC 92-3013627 DE
Everbright PGIM Fund Management Co., Ltd. CHN
FICG-PG-l Fund GP, LLC DE
IVP Fund GP LLC DE
Jennison Associates LLC 52-2069785 DE
Market Street Holdings IV, LLC 454282123 DE
Lake Street Partners IV, L.P. 61-1672492 DE
Prudential Capital Partners Management Fund IV, L.P. 46-0975452 DE
Mulberry Street Holdings, LLC DE
Stetson Street Partners, L.P. 51-0536180 DE
PGIM (Australia) Pty Ltd AUS
PGIM (Singapore) Pte. Ltd. SGP
AREF Cayman Co Ltd. cYMm
ASPF Iil (Scots) L.P GBR
PGIM (Shanghai) Company Ltd. CHN
PGIM Overseas Fund i) Company Ltd CHN
PGIM Private Fund Management (Shanghai) Co., Ltd. CHN
PGIM Real Estate Carry & Co-Invest SCSp LUX
PGIM Real Estate Asia Value Partners V SCSp LUX
PGIM Real Estate European Value Partners Fund i LUX
PGIM Advisory (Shanghai) Co., Ltd CHN
PGIM Broad Market High Yield Bond Partners, LLC DE
PGIM Broad Market High Yield Bond Fund, L.P. 82-3190074 DE
PGIM Deerpath Partners, LLC 93-2335201 DE
Deerpath Capital Management, LP 20-8823604 DE
Deerpath Capital AU Pty Ltd 98-1718680 AUS
Deerpath Capital GP S.a r.l. LUX
Deerpath Capital Japan LLC JPN
Deerpath Capital UK LLP 98-1719376 GBR
Deerpath Fund Services, LLC DE
Deerpath Korea, Ltd. 98-1719036 KOR
Deerpath Funding Advantage IV General Partner, LLC 81-2676802 DE
Deerpath Funding General Partner V, LLC 84-3693124 DE
Deerpath GP Holdings, LLC 922209073 DE
Deerpath Capital GenPar IV, LLC 81-4553054 DE
Deerpath Capital GenPar V, LLC 83-3962446 DE
Deerpath Capital GenPar VI, LLC 87-1008661 DE
Deerpath Capital GenPar VI, LLC 92-0692866 DE
PGIM Financial Limited GBR
PGIM (Scots) Limited GBR
Pramerica (Scots) CP GP LLP GBR
ASPF lil (Scots) L.P GBR
Pramerica Real Estate Capital IV (Scots) Limited Partnership GBR
Pramerica Real Estate Capital VI (Scots) Limited Partnership GBR
Pramerica PRECAP Il GP LLP GBR
Pramerica PRECAP IIl GP LLP GBR
Pramerica PRECAP IV GP LLP GBR
PRAMERICA PRECAP VI GP (SCOTS FEEDER) LLP GBR
PRAMERICA PRECAP VI GP LLP GBR
Pramerica Real Estate Capital IV GP (Scots Feeder) LLP GBR
PGIM Investments (Ireland) Limited IRL
PGIM Limited GBR
PGIM Management Partner Limited GBR
ASPF Iil (Scots) L.P GBR
PGIM Real Estate Carry & Co-Invest SCSp LUX
Pramerica EVP CP LP GBR
Pramerica Real Estate Capital VI (Scots) Limited Partnership GBR
PGIM Netherlands B.V. NLD
PGIM Private Alternatives (UK) Limited GBR
PGIM Private Capital (Ireland) Limited IRL
PGIM Private Capital Limited GBR
PGIM Private Capital (Ireland) Limited IRL
PGIM Real Estate Carry & Co-Invest SCSp LUX
PGIM Wadhwani LLP GBR
Pramerica (Scots) CP GP LLP GBR
Pramerica Fixed Income Funds Management Limited IRL
Pramerica PRECAP Il GP LLP GBR
Pramerica PRECAP Iil GP LLP GBR
Pramerica PRECAP IV GP LLP GBR
PRAMERICA PRECAP VI GP (SCOTS FEEDER) LLP GBR
PRAMERICA PRECAP VI GP LLP GBR
Pramerica Real Estate Capital IV GP (Scots Feeder) LLP GBR
Pramerica Real Estate Capital IV GP Limited GBR

PRICOA Management Partner Limited GBR
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Sterling Private Placement Management LLP GBR
Sterling Private Placement Management LLP GBR
Wadhwani Capital Limited GBR

PGIM Wadhwani LLP GBR

PGIM Fixed Income Alternatives GP, LLC DE

PGIM Fixed Income Alternatives Il GP, LLC DE
PGIM Fixed Income Alternatives Fund II, L.P. DE

PGIM Fixed Income Special Opportunities Fund | GP, LLC DE
PGIM Fixed Income Special Opportunities Fund | (Cayman), LP cYm
PGIM Fixed Income Special Opportunities Fund | LP DE

PGIM GDC GP 3 LLC 99-0542763 DE

PGIM GDCF US Holdco GP LLC 92-3401867 DE

PGIM Holdings Limited GBR
Montana Capital Partners AG CHE

Amber Five (GP) Limited GGY
Art 10 (GP) Limited GGY
Blue One Limited GGY

Amber VIl GP Limited GGY
Montana Capital Partners Jersey (GP) Il Limited JEY
Montana Capital Partners Jersey (GP) Limited JEY
Montana Capital Partners Jersey OSP Il (GP) Limited JEY
Montana Capital Partners Jersey OSP IV (GP) Limited JEY
Montana Capital Partners Jersey OSP V (GP) Limited JEY
Silvretta Jersey (GP) Limited JEY

PGIM Korea Inc. KOR

PGIM Operations Manager, LLC DE

PGIM Private Placement Investors L.P. 22:3217050 DE

PGIM Private Placement Investors, Inc. 22-3258762 NJ
PGIM Private Placement Investors L.P. 22:3217050 DE

PGIM QUANTITATIVE SOLUTIONS LLC 33-1077887 NJ
QMA JP EM All Cap Equity Partners LLC DE
The Keynes Dynamic Beta Strategy (US) Fund GP LLC DE

PGIM Real Estate (Japan) Ltd. JPN
Prudential Mortgage Asset Holdings 1 Japan Investment Business Limited Partnership JPN
Prudential Mortgage Asset Holdings 2 Japan Investment Business Limited Partnership JPN

PGIM Real Estate Carry & Co-Invest GP, LLC DE
PGIM Real Estate Inmuebles I, S de R.L. de C.V. MEX
PGIM Real Estate Inmuebles, S. de R.L. de C.V MEX
PLA Administradora Industrial Il, de R.L. de C.V. MEX

PGIM Real Estate Carry & Co-Invest, L.P. 82-2357113 DE
PGIM Real Estate Inmuebles I, S de R.L. de C.V. MEX
PGIM Real Estate Inmuebles, S. de R.L. de C.V MEX
PLA Administradora Industrial Il, de R.L. de C.V. MEX

PGIM Real Estate Co-Invest Holdings, LLC 20-4328897 DE
ASPF Iil (Scots) L.P GBR
PGIM Real Estate Carry & Co-Invest SCSp LUX
Pramerica Real Estate Capital VI (Scots) Limited Partnership GBR

PGIM Real Estate Global Debt GP, LLC DE

PGIM Real Estate S. de R.L. de C.V. MEX

PGIM Real Estate Senior Housing Partners Plus GP LLC 92-1994134 DE

PGIM Real Estate U.S. CORE Debt Fund GP, LLC DE
PGIM Real Estate U.S. Core Debt Fund, LP 86-1313760 DE

PGIM Real Estate U.S. Debt Fund GP, LLC 821671984 DE

PGIM Real Estate U.S. High Yield Debt Fund GP, LLC 92-0715540 DE

PGIM Real Estate U.S. Tactical Credit GP LLC DE

PGIM Senior Loan Opportunities Management Fund I, L.P. DE

PGIM Taronga Investor GP LLC DE

PGIM U.S. Employee Co-Invest GP, LLC 93-4204078 DE
PGIM U.S. Employee Co-Invest, L.P. 934311854 DE

PGIM U.S. Employee Co-Invest, L.P. 934311854 DE

PGIM U.S. Leveraged Loans GP, LLC DE

PGIM USPF VI Manager, LLC DE

PIM KF Blocker V Holdings LLC DE

PIM USPF V Manager LLC DE
USPF V Carry LLC 46-3190806 DE
USPF V Co-Invest LLC 46-3199904 DE

USPF V Investment LP 46-3211288 DE
USPF V Investment LP 46-3211288 DE

PLA Administradora, LLC DE

PLA Asesoria Profesional Il, S. de R.L. de C.V. MEX
PGIM Real Estate Mexico S.C. MEX
PGIM Real Estate MVP Administradora IV, S. de R.L. de C.V. MEX
PGIM Real Estate MVP Administradora V, S. de R.L. de C.V. MEX
PLA Administradora Industrial, S. de R.L. de C.V. MEX

TF Proveedora, S.C. MEX
PLA Administradora, S. de RLL. de C.V. 98-0647124 MEX
TF Proveedora, S.C. MEX

PLA Asesoria Profesional, S.de R.L. de C.V. MEX
PGIM Real Estate Mexico S.C. MEX
PGIM Real Estate MVP Administradora IV, S. de R.L. de C.V. MEX
PGIM Real Estate MVP Administradora V, S. de R.L. de C.V. MEX
PLA Administradora Industrial, S. de R.L. de C.V. MEX
PLA Administradora, S. de R.L. de C.V. 98-0647124 MEX

PLA Mexico Industrial Manager II LLC 20-2958294 DE

PLA Retail Fund Il Manager, LLC DE
PLA Retail Fund Il Aggregating Manager, LLC DE

PLA Retail Fund II U.S. Carry/Co-Invest, LP 81-1590365 DE
PLA Retail Fund Il, LP 47-2096107 DE
PLA Retail Fund Il, LLC DE

PLA Retail Fund Il U.S. Carry/Co-Invest, LP 81-1590365 DE

PLA Retail Fund Il, LP 47-2006107 DE

PLA Services Manager Mexico, LLC 38-3869145 DE
PLA Asesoria Profesional Il, S. de R.L. de C.V. MEX
PLA Asesoria Profesional, S.de R.L. de C.V. MEX

PREFG Hanwha Manager, LLC 464151721 DE

PREI Acquisition |, Inc. 76-0716270 DE

EIPGPSar.l. LUX
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EPP Lux Fund Il GP S.ar.. LUX
EuroCore GP S.a r.| LUX
EuroCore New Courts GP S.a r.l. LUX
EVPIIGPSarl. LUX
EVP Il Horizon GP S.a r.l. LUX
EVP Il Sprint GP S.ar.l. LUX
EVP Il GP Sarl. LUX

PGIM Real Estate European Value Partners Fund Il LUX
Montana Capital Partners VI (GP) S.a r.l. LUX
MCP Opportunity Secondary Program VI (USD) Feeder SCSp LUX
MCP Opportunity Secondary Program VI (USD) SCSp LUX
MCP Opportunity Secondary Program VI Feeder SCSp LUX
MCP Opportunity Secondary Program VI SCSp LUX
MCP Summit Investment VI Lux SCSp LUX
NPS GDC GP Pte. Ltd. 98-1742372 SGP
PEREF Il GP S.4 1. LUX
PGIM AC Access 1 GP Pte. Ltd. SGP
PGIM AC Co-Invest 1 GP Pte. Ltd. SGP
PGIM AC Co-Invest GP Pte. Ltd SGP
PGIM AVP IV GP S.ar.l. LUX
PGIM AVP V GP S.ar.l. LUX
PGIM Real Estate Asia Value Partners V SCSp LUX
PGIM DC Co-Invest GP Pte. Ltd. SGP
PGIM DC JV GP Pe. Ltd. SGP
PGIM GDC GP 2 S.. 98-1759783 LUX
PGIM GDC GP | Pte. Ltd. 98-1742172 SGP
PGIM GDC KR 1 GP Pte. Ltd. SGP
PGIM GDC Row Aggregator KR GP Pte. Ltd SGP
PGIM GDC ROW Aggregator NL GP Pte. Ltd. 98-1780447 SGP
PGIM GDC Row GP Pte. Ltd. 98-1756359 SGP
PGIM GDC Row Holdco GP Pe. Ltd. 98-1756115 SGP
PGIMGP S.arl. LUX
PGIM LTIF Berlin GP S.ar.l. LUX
PGIM LTIF Berlin MLP S.ar.l. LUX
PGIM LTIF SHO GP S.ar.l. LUX
PGIM M Campus GP S.a r.| LUX
PGIM Real Estate Capital VIl GP S.a r.l. LUX
PGIM Real Estate Debt GmbH DEU
PGIM Real Estate Management Luxembourg S.a.r.l. LUX
MCP Opportunity Secondary Program VI (USD) Feeder SCSp LUX
MCP Opportunity Secondary Program VI (USD) SCSp LUX
MCP Opportunity Secondary Program VI Feeder SCSp LUX
MCP Opportunity Secondary Program VI SCSp LUX
MCP Summit Investment VI Lux SCSp LUX
PGIM Real Estate PRISA Il Luxembourg PF SCSp LUX
PGIM REF Europe GP, S.ar.l. LUX
PGIM REF EUROPE SCSp LUX
PREI Acquisition Il, Inc. 87-0692760 DE
PGIM Real Estate Germany AG DEU
Asia Property Fund Il GP S.ar. LUX
ASPF Il - Feeder Fund GmbH DEU
ASPF Il Management GmbH DEU
ASPF Il - Verwaltungs - GmbH & Co. KG DEU
ASPF Il Nex GmbH DEU
ASPF Iil (Scots) L.P GBR
European Value Partners GP S.a.r.l LUX
PGIM LTIF GP S.a.r.l. LUX
PGIM Luxembourg S.A LUX
ASPF Iil (Scots) L.P GBR
PGIM Real Estate Carry & Co-Invest SCSp LUX
PGIM Real Estate Carry & Co-Invest GP S.4 .. LUX
PGIM Real Estate CD S.a.r.l LUX
PGIM Real Estate France SAS FRA
PGIM Real Estate Italy S.r.l. ITA
Pramerica (Luxembourg) CP GP S.a r.l. LUX
TMW ASPF | Verwaltungs GmbH & Co. KG DEU
TMW ASPF Management GmbH DEU
United States Property Fund VI GP S.ar.l. LUX
PREI Acquisition LLC DE
PRISA Il Lux PF GP S.arl. LUX
PGIM Real Estate PRISA Il Luxembourg PF SCSp LUX
Prudential/TMW Real Estate Group LLC DE
TMW Management, LLC 582446544 GA
TMW Realty Advisors, LLC GA
TMW USPF Verwaltungs GmbH 98-0225435 DEU
USPF V - Verwaltungs - GmbH & Co. KG 98-1066511 DEU
USCDF GP S.ar.l. LUX

PREIHYDG, LLC DE

PRISA Fund Manager LLC 46-1234240 DE

PRISA Il Fund Manager LLC DE

PRISA Il Fund PIM, LLC 26-0703167 DE
PRISA lll Fund GP, LLC 26-0703262 DE

PRREF Debt Fund Manager, LLC DE

PRREF Il Fund Manager LLC DE

Pru Fixed Income Emerging Markets Partners I, LLC DE

Prudential Fixed Income Global Liquidity Relative Value Partners, LLC DE

Prudential Fixed Income U.S. Relative Value Partners, LLC DE

Prudential Trust Company 23-2189568 PA

Ross Avenue Energy Fund Holdings, LLC 47-3614179 DE
Prudential Capital Energy Opportunity Fund, L.P. 47-3551881 DE

Prudential Capital Energy Partners, L.P. 47-3566520 DE
PRUDENTIAL CAPITAL ENERGY PARTNERS MANAGEMENT (FEEDER), LLC DE
Prudential Capital Energy Partners Management Fund, L.P. 47-3500499 DE

Senior Housing Partners V, LLC 47-1982804 DE

SENIOR HOUSING PARTNERS VI GP LLC 83-1479515 DE

SENIOR HOUSING PARTNERSHIP FUND VI GP LLC 83-1460765 DE

SHP V Carried Interest, L.P. 47-1993225 DE
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Senior Housing Partnership Fund V, LLC 471981127 DE
TRGOAG Company, Inc. 22-3195450 DE
Wabash Avenue Holdings V, LLC 81-2602248 DE

PCP V Cayman AIV GP, L.P. 98-1334164 cYMm

Wabash Avenue Partners V, L.P. 81-2679691 DE
Waveland Avenue Holdings |, LLC 84-2857360 DE

PGIM Senior Loan Opportunities Management (Feeder) I, LLC DE

PGIM Senior Loan Opportunities Management Fund I, L.P. DE

Waveland Avenue Partners | (Ireland), L.P. DE

Waveland Avenue Partners | (US), L.P. DE
Windhill CLO 1, Ltd. JEY
Windhill CLO 2, Ltd. 22-2540245 JEY
WINDSOR AVENUE HOLDINGS II, LLC DE

PGIM Senior Loan Opportunities Management (Feeder) Il, LLC DE

PGIM Senior Loan Opportunities Management Fund I, L.P. DE

WINDSOR AVENUE PARTNERS (IRELAND) II, L.P. DE

WINDSOR AVENUE PARTNERS (US) II, L.P. DE

Windsor Avenue (Rated Feeder Fund GP) Il, LLC DE

PGIM Senior Loan Opportunities (Rated Feeder Fund) Il, L.P. DE
WINDSOR AVENUE PARTNERS (IRELAND) II, L.P. DE
WINDSOR AVENUE PARTNERS (US) II, L.P. DE
PIFM Holdco, LLC 13-4122960 DE
PGIM Custom Harvest LLC 88-1496484 DE
PGIM DC Solutions LLC 87-2962591 DE
PGIM Investments LLC 22.3468527 NY
PGIM Strategic Financing LLC DE
PGIM International Financing Inc. 832672711 DE

M European Financing Limited 98-1460519 BMU

Prudential Investment Management Services LLC 37-1610226 DE
Prudential Mutual Fund Services LLC 22-3489487 NY
Pruco Assignment Corporation BRB
PRUCO, LLC 22-1916652 NJ
Prudential Capital and Investment Services, LLC 222422630 DE
Broome Street Holdings, LLC DE
Braeloch Successor Corporation 52-1410008 DE
Braeloch Holdings Inc. 72-1195798 DE
Graham Resources, Inc. 720839016 DE

Graham Royalty, Ltd. 72-0899620 LA

Prudential Equity Group, LLC 222347336 DE
Prudential Securities Secured Financing Corporation 13-3526694 DE
Pruservicos Participacoes Ltda. BRA
Prudential do Brasil Seguros de Vida S.A. BRA
Prudential do Brasil Vida em Grupo S.A. BRA
Prudential Annuities Holding Company, LLC 13-3921265 DE
Prudential IBH Holdco, Inc. 22.3804354 DE
Prudential International Insurance Holdings, Ltd. 51-0389061 DE
Gibraltar Reinsurance Company Ltd. 98-1545618 BMU
Gibraltar Re Mortgage Holdings Trust No. 1 DE
Gibraltar Re Mortgage Holdings Trust No. 2 DE
Gibraltar Re Mortgage Holdings Trust No. 3 DE
Gibraltar Re Mortgage Holdings Trust No. 4 DE
North Rock, L.P. cYm
South Shore, L.P. cYm
South Shore Il, LP. cYm
Lotus Reinsurance Company Ltd. 98-1622096 BMU
Passaic Fund LLC 82-5270007 DE
PGIM Fixed Income Alternatives Fund, L.P. DE
PGIM U.S. Agriculture Fund LP 83-1893258 DE
New Veld, LLC DE
Alexander Forbes Group Holdings Limited ZAF
PGIM IRELAND LIMITED IRL
Pramerica Business Consulting (Shanghai) Company Limited CHN
Pramerica Financial Asia Headquarters Pte. Ltd. SGP
Pramerica Life Insurance Limited IND
Prudential Holdings of Japan, Inc. JPN
Sonamira Co., Ltd. (Sonamira Kabushiki Kaisha) JPN
The Gibraltar Life Insurance Co., Ltd. 98-0408643 JPN
CLIS Co., Ltd. JPN
Gold, L.P. 98-1557564 cYm
Gold II, LP. 98-1557887 cYMm

Gold IIl, L.P. 98-1732982 cYMm

Green Tree, LP. 98-1438145 cYMm

Prudential Mortgage Asset Holdings 1 Japan Investment Business Limited Partnership JPN

The Prudential Gibraltar Financial Life Insurance Co., Ltd. JPN

PG Friendly Partners Co., Ltd. JPN

The Prudential Life Insurance Company, Ltd. 98-0433392 JPN
Pine Tree, L.P. 98-1437611 cYm
Platinum, L.P. 98-1558206 cYMm
Platinum II, L.P. 98-1558175 cYm
Platinum IIl, L.P. 98-1732946 cYMm

Prudential General Services of Japan Y.K. JPN

Prudential Mortgage Asset Holdings 2 Japan Investment Business Limited Partnership JPN

Prudential Trust Co., Ltd. JPN

Prudential Intemational Investments Company, LLC 22-3773705 DE
New Savanna 98-1269397 cYm
PIIC Limited cYm
PLAI Limited cYm
PIIC Limited cYm

PFI EM-Tech Fund |, LLC 83-3561487 DE
PGIM (Hong Kong) Ltd. HKG
PGIM INDIA ASSET MANAGEMENT PRIVATE LIMITED IND
PGIM INDIA TRUSTEES PRIVATE LIMITED IND
PGIM Japan Co., Ltd. JPN
PGIM Securities Investment Trust Enterprise TWN
PGLH of Delaware, Inc. 01-0722005 DE
PGIM INDIA ASSET MANAGEMENT PRIVATE LIMITED IND

PGIM INDIA TRUSTEES PRIVATE LIMITED IND
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Pramerica Financial Asia Limited VGB
Prudential Chile Il SpA CHL
i de SpA CHL
Inversiones Previsionales Chile SpA CHL

i de iones S.A. CHL
Administradora de Fondos de Pensiones Habitat, S.A. CHL
Inversiones Previsionales Dos SpA CHL

de SA. CHL

Administradora de Fondos de Pensiones Habitat, S.A. CHL

Inversiones Previsionales Chile SpA CHL
Prudential Seguros Mexico, S.A. de C.V. MEX
Prudential Servicios, S. de R.L. de C.V. MEX
Pruservicos Participacoes Ltda. BRA
Qianhai Reinsurance Co., Ltd. CHN
Wellness Services SRL ARG
Prudential International Insurance Service Company, L.L.C. 51-0389060 DE
GIBRALTAR INDIA SOLUTIONS LLP IND
Gibraltar International Insurance Services Company, Inc. 84-1995926 DE
Gibraltar International Service LLC DE
GIBRALTAR INDIA SOLUTIONS LLP IND
Wellness Services Ecossistema De Bem Estar Ltda. BRA
Pramerica Services Company (Bermuda), Ltd. 98-1770725 BMU
Prudential Seguros Mexico, S.A. de C.V. MEX
Prudential Systems Japan, Limited JPN
Wellness Services Ecossistema De Bem Estar Ltda. BRA
Wellness Services SRL ARG
Prudential Interational Investments, LLC 222615976 DE
Prudential Servicios, S. de R.L. de C.V. MEX
Prudential Japan Holdings, LLC 22.3795856 DE
PGI Co,, Ltd JPN
CLIS Co., Ltd. JPN
Kyoei Annuity Home Co. Ltd. (Kabushiki Kaisha Kyouei Nenkin Home) JPN
PG Business Service Co., Ltd JPN
PG Collection Service Co., Ltd. JPN
Prudential General Services of Japan Y.K. JPN
Prudential Gibraltar Agency Co., Ltd. (Prudential Gibraltar Agency Kabushiki Kaisha) JPN
Sanei Collection Service Co., Ltd. (Kabushiki Kaisha Sanei Shuuno Service) JPN
Prudential Newark Realty, LLC NJ
Prudential Retirement Financial Services Holding LLC DE
Prudential Workplace Solutions Group Services, LLC DE
PruStudio LLC DE
Quartzsite, LLC DE
The Prudential Insurance Company of America 68241 221211670 NJ
AST Investment Services, Inc. 06-1332633 cT
Broad Street Global Advisors LLC DE
Colico Il, Inc. 65-1188865 DE
COLICO, INC. 26-0004065 DE
Cottage Street Investments LLC DE
Cottage Street Orbit Acquisition, LLC DE
Dale/P Minerals Limited Partnership DE
Dryden Arizona Reinsurance Term Company 14296 41-2214052 AZ
Ironbound Fund LLC 80-0588812 DE
PGIM Fixed Income Alternatives Fund, L.P. DE
Dryden Finance Il, LLC 22-3626219 DE
GA 1600 Commons LLC DE
GA 333 Hennepin Investor LLC 82-5255153 DE
GA/MDI 333 Hennepin Associates LLC 82-3477796 DE
GA Bay Area GP LLC 82-5049621 DE
GA Bay Area Investor LLC 825218431 DE
GABVLLC 852192263 DE
GA Collins LLC 81-3122403 DE
MC GA COLLINS HOLDINGS LLC DE
MC GA COLLINS REALTY LLC 81-3680884 DE

GA E. 22nd Street Apartments Holdings LLC 82-5073220 DE
210-220 E. 22nd Street SSGA Owner, LLC 47-4878597 DE
GA JHCII LLC DE
GA Manor at Harbour Island, LLC DE
Manor at Harbour Island, LLC 81-1191446 DE
GA MENLO PARK INVESTOR LLC 825003453 DE
GA TRITON INVESTOR LLC 82-5245041 DE
Gold GP Limited 98-1558450 cYMm
Gold I, L.P. 98-1557887 cYMm
Gold IIl, L.P. 98-1732982 cYMm
Gold, L.P. 98-1557564 cYMm
Green Tree GP. 98-1436961 cYMm
Halsey Street Investments LLC DE
Impact Investments Bridges UK S.a.r. 98-1281533 LUX
Inter-Atlantic G Fund, L.P. DE
Ironbound Fund LLC 80-0588812 DE
LINEUP LLC 81-0746888 DE
TENSATOR HOLDINGS LTD GBR
New Street Investments Cayman Limited cYm
New Street Investments Corporation 93-3504980 DE
North Rock GP cYm
North Rock, L.P. cYm
Northbound Emerging Manager Fund Il - A LP DE
Orchard Street Acres Inc. 46-4516531 DE
Passaic Fund LLC 82-5270007 DE
PGIM Energy Partners (Rated Feeder Fund) Il, L.P. DE
PGIM European Services Limited GBR
PGIM Loan Originator Manager Limited GBR
PGIM REF Europe Member, LLC DE
PGIM REF EUROPE SCSp LUX
PGIM Securities Investment Trust Enterprise TWN
PGIM Senior Loan Opportunities (Rated Feeder Fund) Il, L.P. DE
Pine Tree GP 98-1437233 cYMm

Platinum GP Limited 98-1558717 CYM
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Platinum I, L.P. 98-1558175 cYm
Platinum IIl, L.P. 98-1732946 cYMm
Platinum, L.P. 98-1558206 cYm

Pramerica (Hong Kong) Holdings Limited HKG
Pramerica Fosun Life Insurance Co., Ltd. CHN
Pru 101 Wood LLC DE
PRU 3XSquare, LLC DE
Passaic Fund LLC 82-5270007 DE
Pruco Life Insurance Company 79227 221944557 AZ
GABVLLC 852192263 DE
Ironbound Fund LLC 80-0588812 DE
LINEUP LLC 81-0746888 DE
New Street Investments Cayman Limited cYm
New Street Investments Corporation 93-3594980 DE
Passaic Fund LLC 82-5270007 DE
PGIM Broad Market High Yield Bond Fund, L.P. 82-3190074 DE
PGIM Energy Partners (Rated Feeder Fund) Il, L.P. DE
PGIM Senior Loan Opportunities (Rated Feeder Fund) Il, L.P. DE
Pruco Life Insurance Company of New Jersey 97195 222426091 NJ
Ironbound Fund LLC 80-0588812 DE
New Street Investments Cayman Limited cYm
New Street Investments Corporation 93-3594980 DE
Passaic Fund LLC 82-5270007 DE
PGIM Broad Market High Yield Bond Fund, L.P. 82-3190074 DE
PGIM Energy Partners (Rated Feeder Fund) Il, L.P. DE
PGIM Senior Loan Opportunities (Rated Feeder Fund) Il, L.P. DE
Prudential Global Funding LLC 33-1106788 DE
Prudential QOZ Investment Fund 1, LLC 83-3152819 DE
PT PFI Mega Life Insurance IDN
Vailsburg Fund LLC 61-1719773 DE
Pruco Securities, LLC NJ
Prudential Agricultural Property Holding Company, LLC DE
Prudential Annuities Distributors, Inc. 06-1212909 DE
Prudential Annuities Information Services & Technology Corporation 06-1181537 DE
Prudential Arizona Reinsurance Captive Company 14299 331095301 AZ
Ironbound Fund LLC 80-0588812 DE
Prudential Arizona Reinsurance Term Company 14300 27-1629186 AZ
Ironbound Fund LLC 80-0588812 DE
Prudential Arizona Reinsurance Universal Company 14298 452941561 AZ
Ironbound Fund LLC 80-0588812 DE
Passaic Fund LLC 82-5270007 DE
SVIIT Holdings, Inc. 22-3451932 DE
Vailsburg Fund LLC 61-1719773 DE
Prudential Commercial Property Holding Company, LLC DE
Prudential Funding, LLC 222231168 NJ
Prudential Global Funding LLC 33-1106788 DE
Prudential Impact Investments Mortgage Loans LLC DE
Prudential Impact Investments Private Debt LLC DE
Prudential Impact Investments Private Equity LLC DE
Prudential QOZ Investment Fund 1, LLC 83-3152819 DE
Prudential Insurance Agency, LLC 36-4576911 NJ
Pramerica Insurance Agency (China) Company Ltd. CHN
Prudential Legacy Insurance Company of New Jersey 13809 27-2457213 NJ
Chadwick Boulevard Investment Holdings Co., LLC 36-4774952 DE
Adlerwerke CB Investment LLC 90-1033806 DE
CB German Retail LLC DE
Northbound Emerging Manager Fund Ii - A LP DE
PGIM Loan Originator Manager Limited GBR
PGIM Senior Loan Opportunities (Rated Feeder Fund) Il, L.P. DE
Strand Investments Limited cYm
PRUDENTIAL MORTGAGE SKP MEMBER LLC DE
PRUDENTIAL MORTGAGE SKP VENTURE 2 LLC DE
PRUDENTIAL MORTGAGE SKP REIT LLC 82-1899457 DE
PRUDENTIAL MORTGAGE SKP VENTURE LLC 82-1919449 DE
PRUDENTIAL MORTGAGE SKP REIT LLC 82-1899457 DE
Prudential Realty Securities, Inc. 22-2429253 DE
Prudential 900 Aviation Boulevard, LLC DE
Prudential Retirement Holdings, LLC DE
Prudential Select Strategies LLC 814212917 DE
Prudential Structured Settlement Company 22-3813545 DE
Prudential Tax Services, LLC 87-2909830 DE
Prudential Term Reinsurance Company 15456 46-4641980 AZ
Ironbound Fund LLC 80-0588812 DE
Prudential Universal Reinsurance Entity Company 17502 93-2375217 AZ
PruVen Capital Partners Fund I, L.P. 851149433 DE
Rock Global Real Estate LLC 90-0804297 DE
Rock Kensington Limited GGY
Thurloe Commercial Guernsey Limited GGY
Rock Oxford S.ar.l. LUX
Kyarra S.ar.. LUX
Ross Avenue Minerals 2012, LLC DE
South Shore GP Limited cYm
South Shore II, L.P. cYm
South Shore, L.P. cYm
The Prudential Assigned Settlement Services Corp. 22:3444614 NJ
The Prudential Brazilian Capital Fund LP cYm
The Prudential Home Mortgage Company, Inc. 222221081 NJ
Vailsburg Fund LLC 61-1719773 DE
Victor Fund Il Investor LLC DE
Warburg Pincus Prismic, L.P. 61-2102812 cYMm
Vantage Casualty Insurance Company 11821 06-1709211 IN

Yavapai LLC DE
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of Control Control
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Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
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Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
20000 L e | e

....|22-3703799 .. 3091924 ..... 0001137774 .. [New York Stock Exchange . |Prudential Financial, Inc.
.|81-1285645 .. | ... . - ... |Assurance 10, LLC ...
Assurance Intelligence, LLC ..
National Family Assurance Group, LLC
Cibecue, LLC .
Coconino, LLC ......
Commerce Street Investments LLC
Coolidge, LLC
Essex, LLC ....
Flagstaff, LLC .
Greenlee, LLC ...... .
High Peak Innovations, LLC .
Hirakata, LLC ............
Marble Canyon, LLC ..
Marble Gumdrop, LLC .
Maricopa, LLC
Morenci, LLC
PGIM Holding Company LLC
Montana Capital Partners US, LLC ..
PGIM Portfolio Advisory LLC
PGIM Real Estate Advisors LLC ... e
PGIM Real Estate Finance Holding Company ....

..1.100.000 ...|Prudential Financial,
.4.100.000 ...|Prudential Financial,
..1.100.000 ...|Prudential Financial,
.}.100.000 ... [Prudential Financial,
..1.100.000 ...|Prudential Financial,
.4.100.000 ... |Prudential Financial,
..1.100.000 ...|Prudential Financial,
.}.100.000 ... [Prudential Financial,
..1.100.000 ...|Prudential Financial,
.}.100.000 ...[Prudential Financial,
..1.100.000 ...|Prudential Financial,
.4.100.000 ...|Prudential Financial,
..1.100.000 ...|Prudential Financial,
.}.100.000 ...[Prudential Financial,

.100.000 ...|Prudential Financial,
.100.000 ...|Prudential Financial,
..1.100.000 ...|Prudential Financial,

.100.000 ...|Prudential Financial,
.100.000 ...|Prudential Financial,
.}.100.000 ... [Prudential Financial,

.100.000 ...|Prudential Financial,

.. |Prudential Financial,
.. | Assurance 1Q, LLC ..

.| Assurance 1Q, LLC ..

. |Prudential Financial, Inc.
. |Prudential Financial, Inc.
. |Prudential Financial, Inc.
. |Prudential Financial, Inc.
. |Prudential Financial, Inc.
. |Prudential Financial, Inc.
. |Prudential Financial, Inc.
. |Prudential Financial, Inc.
. |Prudential Financial, Inc.
. |Prudential Financial, Inc.
. |Prudential Financial, Inc.
Prudential Financial, Inc. ...
Prudential Financial, Inc. ...
. |Prudential Financial, Inc.
PGIM Holding Company LLC

PGIM Holding Company LLC ..
. |PGIM Holding Company LLC ..

nc. Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership
Ownership
Ownership..
Ownership
Ownership
. | Ownership..

... | 92-0634837 ..
.|47-2196234 ..

... | 14-1960383 ..
... | 93-3406722 ..
... | 61-1462577 ..
... [92-4015817 ..

.| 22-3776860 ..

E5555555555555555555585

. PGIM Holding Company LLC .. Ownership
. |22-3529425 .. PGIM Real Estate Finance, LLC .........cceeennns PGIM Real Estate Finance Holding Company . |OWNership.........cccouuvvvvvvvvurvvvnnnnnns .100.000 ... |Prudential Financial
Capital Agricultural Property Services, Inc.
. |22-2661428 .. PGIM Real Estate Finance, LLC Ownership .100.000 ... |Prudential Financial

Gateway Holdings 11, LLC ...
Mulberry Street Investment, L.P.
Mulberry Street Partners, LLC
Gateway Holdings, LLC ....
Mulberry Street Investment, L.P.
Mulberry Street Partners, LLC ......
PGIM Agricultural Investments GP, LLC .
PGIM U.S. Agriculture Fund LP ...
PAl Bay Farm, LLC
PAl Bayrock Groves, LLC
PAl Belvidere Farms, LLC
PAl Big Cypress Farm, LLC ..
PAl Bulldog Ranches, LLC
PAI Centurion Citrus, LLC ..
PAl Champaign Farms, LLC
PAl Cobbler Ranch, LLC
PAI Corcoran 640 Ranch, LLC ..
PAI County Line Orchards, LLC ...
PAl Cozy Ranch, LLC ....
PAI DeKalb Farm, LLC ..
PAI Delano 1500 Ranches, LLC
PAIl Flicker Orchard, LLC
PAIl Flint River Orchards, LLC
PAl Goldwater Orchards, LLC

.. |PGIM Real Estate Finance, LLC ..
. | Gateway Holdings II, LLC ......
.. [Mulberry Street Investment, L.P
.. |PGIM Real Estate Finance, LLC ..
.. |Gateway Holdings, LLC .......... Ownership..
.. |PGIM Real Estate Finance, LLC .. .. | Ownership..
.. |PGIM Real Estate Finance, LLC ..... .. | Ownership..
. |PGIM Agricultural Investments GP, LLC ..... |Ownership..
PGIM U.S. Agriculture Fund LP ................ Ownership
PGIM U.S. Agriculture Fund LP Ownership
. |PGIM U.S. Agriculture Fund LP .. Ownership..
PGIM U.S. Agriculture Fund LP Ownership
PGIM U.S. Agriculture Fund LP Ownership
. |PGIM U.S. Agriculture Fund LP .. Ownership..
PGIM U.S. Agriculture Fund LP Ownership
PGIM U.S. Agriculture Fund LP Ownership
. |PGIM U.S. Agriculture Fund LP .. Ownership..
PGIM U.S. Agriculture Fund LP Ownership
PGIM U.S. Agriculture Fund LP Ownership
. |PGIM U.S. Agriculture Fund LP .. Ownership..
PGIM U.S. Agriculture Fund LP Ownership
PGIM U.S. Agriculture Fund LP Ownership
. |PGIM U.S. Agriculture Fund LP .. Ownership..
PGIM U.S. Agriculture Fund LP Ownership

..|Prudential Financial,
..|Prudential Financial,
..|Prudential Financial,
.|Prudential Financial,
..|Prudential Financial,
..|Prudential Financial,
..|Prudential Financial,
. |Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,

Ownership..
Ownership..
Ownership..
Ownership..

45-4091967 ..

45-4091967 ..
... | 83-0906062 ..
... [83-1893258 ..
... | 84-3866738 ..
... [ 87-1942002 ..
... | 84-1978800 ..
....|86-1738719 ..
... | 92-2062051 ..
... [92-1446960 ..
... | 92-2802031 ..
... [99-2471089 ..
...|85-3519968 ..
... | 99-3322482 ..
... |99-2376014 ..
... [84-5062334 ..
... | 30-1195605 ..
... [61-1928170 ..
... 99-2033990 ..

.192-3572124 ..

E555555555555555555585858588
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.100.000 ...|Prudential Financial,

. |PGIM Real Estate Finance, LLC .. .
.100.000 ...|Prudential Financial,

PGIM Real Estate Finance, LLC

..... 00000 .... [75-2927192 ..
..... 00000 ... |87-2081590 ..

PGIM Real Estate Loan Services, Inc.
PGIM REF Intermediary Services, Inc. .........
Prudential Mortgage Capital Asset Holding

Company, LLC ....eeeeeeiiiiiiiiiii WDE s NIA....... PGIM Real Estate Finance, LLC

Ownership..
Ownership

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
U 00000 ....|82-3900341 .. .... UV ... |PAl Good Hope Farm, LLC PGIM U.S. Agriculture Fund LP Ownership .100.000 ...|Prudential Financial, ....No
..... 00000 ....|85-1632178 .. PAl Hawk Creek Ranch, LLC .. |PGIM U.S. Agriculture Fund LP .. Ownership.. ..}.100.000 ... [Prudential Financial, ....NO..
..... 00000 ....|84-2551309 .. PAI Hills Valley Ranches, LLC .. |PGIM U.S. Agriculture Fund LP .. Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
..... 00000 ....|82-3880078 .. PAl Holly Hill Groves, LLC . .. |PGIM U.S. Agriculture Fund LP .. Ownership.. ..}.100.000 ... [Prudential Financial, ....NO..
..... 00000 ....|35-2661409 .. PAl Hunt Farm, LLC ........ .. |PGIM U.S. Agriculture Fund LP .. Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
..... 00000 ....|85-1659548 .. PAl Jackson Bayou Farm, LLC .. |PGIM U.S. Agriculture Fund LP .. Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
..... 00000 .... | 32-0599366 .. PAl Lake Placid Groves, LLC .. |PGIM U.S. Agriculture Fund LP .. Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
..... 00000 ....|92-2119800 .. PAI Lucky Charm Farm, LLC .. .. |PGIM U.S. Agriculture Fund LP .. Ownership.. ..}.100.000 ... [Prudential Financial, ....NO..
..... 00000 ....|87-3378888 .. PAI River Bend Ranches, LLC .. |PGIM U.S. Agriculture Fund LP .. Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
..... 00000 ....|93-4839719 .. PAl Spartan Ranch, LLC ...... .. |PGIM U.S. Agriculture Fund LP .. Ownership.. ..}.100.000 ... [Prudential Financial, ....NO..
..... 00000 ....|99-1394365 .. PAl Wahluke Orchards, LLC .. .. |PGIM U.S. Agriculture Fund LP .. Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
..... 00000 ....|30-1193213 .. PAl Wallula Gap Vineyard, LLC .. .|PGIM U.S. Agriculture Fund LP .. Ownership.. .100.000 ... |Prudential Financial, ....NO..
....No..
...No

..... 00000 ....|76-0847121 .. Ounership .100.000 ...|Prudential Financial,

..... 00000 ....|22-3529427 .. Prudential Mortgage Capital Funding, LLC .... |..DE.....|......NIA....... [PGIM Real Estate Finance, LLC Ownership .100.000 ... |Prudential Financial,
..... 00000 ....| .. PMCF Holdings, LLC Prudential Mortgage Capital Funding, LLC . |Ownership .100.000 ...|Prudential Financial,
..... 00000 PMCF Properties, LLC .. . |Prudential Mortgage Capital Funding, LLC . |Ownership.. .100.000 ... |Prudential Financial,

..... 00000 .... |54-1647759 ..
..... 00000 .... [54-1598853 ..

.100.000 ...|Prudential Financial,
.100.000 ...|Prudential Financial,
..1.100.000 ...|Prudential Financial,

.100.000 ...|Prudential Financial,
.100.000 ...|Prudential Financial,
.100.000 ...|Prudential Financial,

Prudential Mortgage Capital Holdings, LLC ... |.. PGIM Real Estate Finance, LLC ................ Ownership
PGIM Real Estate Agency Financing, LLC ....... LDE ] NIA....... Prudential Mortgage Capital Holdings, LLC |Ownership
VIP Australia Holding Company, LLC .. . |PGIM Real Estate Finance, LLC ................ Ownership..
VIP Mortgage Account Pty Ltd . VIP Australia Holding Company, LLC ......... Ownership
PGIM Strategic Investments, Inc. ........ LDE] e NIA....... PGIM Holding Company LLC Ownership
PAl Desert Falcon Farms Manager, LLC .......... |..DE.....] ...... NIA....... PGIM Strategic Investments, Inc. . Ownership
PGIM Energy Partners (Rated Feeder Fund) I1,

..... 00000 .... | 11-3657742 ..
..... 00000 .... [87-2104532 ..

..... 00000 L.P. ..DE.....]......NIA....... [PGIM Strategic Investments, Ownership ..10.800 ....|Prudential Financial,
..... 00000 ..DE.....]......NIA....... [PGIM Strategic Investments, Ownership .100.000 ... |Prudential Financial,
..... 00000 ....| .. PGIM Fixed Income Alternatives Fund, L.P. ... |..DE.....|......NIA....... [PGIM Strategic Investments, Ownership ..15.000 ....|Prudential Financial,
..... 00000 ....|51-0401161 .. PGIM Foreign Investments, Inc. . ..DE..... PGIM Strategic Investments, Ownership .100.000 ... |Prudential Financial,
..... 00000 ....| .. . Glenealy International Limited . . |..VGB....{......NIA....... | PGIM Foreign Investments, . [Ownership.. ..}.100.000 ...|Prudential Financial,
............... 00000 PGA European Limited e | .BMU....)......NIA....... [PGIM Foreign Investments, Ownership .100.000 ... |Prudential Financial,
PGIM Real Estate MVP Inmuebles IV, S. de R.L.
................................................................ 00000 ... | weveeriniiiin | eereeeeeeei | i | e [d@ GV e [ GMEXGL] L ONTALLLLLL | PGIM Foreign Investments, Ownership......cccceeeeeeeeeeeeeeeeeeeeenn} .. 1,000 ... |Prudential Financial, Inc. .....eeeevevenn |eeee O] v e
PGIM Real Estate MVP Inmuebles V, S. de R.L.
............... 00000 ....| werrrrrrnennnns de C.V. tooiiiiiiiiiiiieeeeeeeeeeeeeeee [ GMEXCL ] L ONTALLLLLL | PGIM Foreign Investments, Ownership......cccceeeeeeeeeeeeeeeeeeeeenn} .. 1,000 ... |Prudential Financial, Inc. .....eeeevevenn |eeee O] v e
............... 00000 PGIM Real Estate S. de R.L. de C.V. . oo | MEX....]......NIA....... [PGIM Foreign Investments, Ownership ..0.033 ....|Prudential Financial, Inc. ..coccvevees |oeeuNOLeei] s e
............... 00000 27-2809795 PLA Co-Investor LLC woo. | .. DE.....] ... NIA....... | PGIM Foreign Investments, Ownership .100.000 ...|Prudential Financial, Inc. .....cccoooeees | oee N0 ceeee i
PGIM Real Estate MVP Inmuebles IV, S. de R.L.
................................................................ 00000 ..ov| eeeereiiiiiii | eereeeeiiii | e | e [d@ GV e [GMEXG L L NTALLLLLL | PLA Co-Investor LLC L.iiiiiiveiiiiiiiiiiiiiieeenns | OWNEESNIP. e ..99.000 L [Prudential Financial, Inc. ..o [ NOLL o s
PGIM Real Estate MVP Inmuebles V, S. de R.L.
................................................................ 00000 ..o.| v | eeeeeeeeiie | i | e [d@ GV e [GMEXG ] L ONTALLLLLL | PLA Co-Investor LLC Laiiiiiiiviiiiiiiiiiviiieeeees | OWNESNIPL e ..99.000 L [Prudential Financial, Inc. ....ooooooee [ NOLL o s
PLA Inmuebles Industriales, S. de R.L. de
................................................................ 00000 ... | wereeriiiii | eeeeeeeeieee | e c.v CMEX....) ... NIAL...... [PLA Co-lInvestor LLC ....ccceeeieeeeeeeeeeeeeeeeee. | OWNETShiP. e} .. 99,967 ... Prudential Financial, Inc. ....oooooeees | oore N0 ceeee o
..... 00000 ....| werrrrrrnnnnnns LMEX... PGIM Foreign Investments, Inc. Ownership ..0.033 .... |Prudential Financial,
..... 00000 ....|51-0401156 .. PREI International, Inc. ... ..DE... . |PGIM Foreign Investments, Inc. . [Ownership.. .100.000 ...|Prudential Financial,

..... 00000 ....|20-0895283 .. | .... UV ... |PGIM MetaProp Investor LP LLC ... . DE.....]......NIA....... |PGIM Strategic Investments, Inc. . Ownership .100.000 ... |Prudential Financial,
..... 00000 ....|83-1893258 ..| .....cccocoe | eeveerereeininn | weveeveeeiiiiiieieeeeeeeeeeeeee. |PGIM U.S. Agriculture Fund LP ..........ccccoe. [..DE.....[......NIA....... | PGIM Strategic Investments, Inc. ............ |Ownership.......cccccvruvvuruvnnnnnnnnnnnni .. 1.000 ... [Prudential Financial,
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
U 00000 ....|85-0767343 ..| .... UV ... |PRISA Il Pooled Manager, LLC .... PGIM Strategic Investments, Inc. .... Ownership .100.000 ...|Prudential Financial, Inc. .

..... 00000 ....|99-0620919 .. PRISA Il Pooled Manager LLC . . | Ownership..
..... 00000 ....|99-0620919 .. PRISA |11 Pooled R-Manager LLC . .. | Ounership..
PRISA Pooled Manager, LLC .. . | Ownership..
SMP Holdings, Inc. .. . | Ownership..
PGIM Warehouse, Inc. . | Ownership..

..1.100.000 ...|Prudential Financial, Inc. ..
..4.100.000 ...[Prudential Financial, Inc. ..
..1.100.000 ...|Prudential Financial, Inc. ..
..4.100.000 ...[Prudential Financial, Inc. ..
..1.100.000 ...|Prudential Financial, Inc. ..

.100.000 ...|Prudential Financial, Inc. ..

.. |PGIM Strategic Investments, Inc. .
. |PRISA 111 Pooled Manager LLC ...
. |PGIM Strategic Investments, Inc
.. |PGIM Strategic Investments, Inc
.. |PGIM Holding Company LLC ..
. |PGIM Holding Company LLC

..... 00000 .... [22-3451934 ..
..... 00000 ... |22-3760580 ..

..... 00000 .... |22-2540245 .. PGIM, Inc. ..covveennne . . [Ounership.. .

..... 00000 AREF GP |1 Pte. Ltd. .. |PGIM, Inc. . [Ounership.. ..}.100.000 ...[Prudential Financial, Inc. ..
..... 00000 AREF GP Ltd. ....oevveeee .. |PGIM, Inc. . | Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 ... Brazilian Capital Fund GP Limited .. |PGIM, Inc. . | Ownership.. ..1.100.000 ...|Prudential Financial, Inc. ..
..... 00000 ....|26-3060201 .. Commerce Street Holdings, LLC .. |PGIM, Inc. ... . | Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 ....| .. Columbus Drive Partners, L.P. ... . | Commerce Street Holdings, LLC . | Ownership.. ..30.250 ....|Prudential Financial, Inc. ..

.100.000 ...|Prudential Financial, Inc. ..
..50.000 ....|Prudential Financial, Inc. ..
..50.000 ....|Prudential Financial, Inc. ..
..50.000 ....|Prudential Financial, Inc.

PGIM, NG e
.. | CROCKETT STREET HOLDINGS 11, LLC .
. | CROCKETT STREET HOLDINGS |1, LLC .
CROCKETT STREET HOLDINGS 11, LLC ....

CROCKETT STREET HOLDINGS 11, LLC ..
CROCKETT STREET PARTNERS (SBA) 11, L.P.
CROCKETT STREET PARTNERS (VA), L.P.
CROCKETT STREET PARTNERS 1, L.P. ...ccece.ee.
Crockett Street (Rated Feeder Fund GP) 11,

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

E5555555855558558

..... 00000 .... |92-2094302 .. CROCKETT STREET PARTNERS 11, L.P. ........... [Ownership........cccccorivirninnnnne. £ . 100,000 .. [Prudential Financial, Inc. ...............

Crockett Street (Rated Feeder Fund GP) II,
c

5

.. |Prudential Financial, Inc.
..|Prudential Financial, Inc. ..
..|Prudential Financial, Inc. ..
..|Prudential Financial, Inc. ..
.|Prudential Financial, Inc. ..

Management....
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..

CROCKETT STREET PARTNERS (VA), L.P.
CROCKETT STREET PARTNERS |1, L.P.
DICKENS AVENUE HOLDINGS VI, LLC ...

55585858

..... 00000 .... [52-2069785 .. PGIM, Inc. ...

DICKENS AVENUE PARTNERS VI (lreland), L.P . LLC . | Ownership.. ..|Prudential Financial, Inc. ..
DICKENS AVENUE PARTNERS VI (US), L.P. ........ DICKENS AVENUE HOLDINGS VI, LLC .. . | Ounership ..|Prudential Financial, Inc.
PGIM Capital Partners Management (Feeder) VI,
..... 00000 .DE.....]......NIA....... | DICKENS AVENUE HOLDINGS VI, LLC ........cceo.. |OUNErSNIP.cceeiesiiienieeinieeeieeenf .. 0.370 ... |Prudential Financial, Inc. ............... |....NO
..... 00000 ....| reerireeenns ..DE.....] ... NIA....... | DICKENS AVENUE HOLDINGS VI, LLC .. Ounership . |Prudential Financial, ...No
..... 00000 ....|92-3013627 .. DE.....[......NIA....... |PGIM, Inc Ownership .|Prudential Financial, ... N0
..... 00000 ....| .. Everbright PGIM Fund Management Co., e [ CHNLLLL) U NTAL , - Ownership ..|Prudential Financial, ...NO
..... 00000 FICG-PG-I Fund GP, LLC ... . | Ownership.. .|Prudential Financial, .. No..
..... 00000 IVP Fund GP LLC Ownership .|Prudential Financial, ..NO.
...No
... No..
...No

Jennison Associates LLC Ownership .|Prudential Financial,
..... 00000 ....|45-4282123 .. Market Street Holdings 1V, LLC . . ..|PGIM, Inc. ... . | Ownership.. .|Prudential Financial,
..... 00000 ....|61-1672492 .. Lake Street Partners IV, L.P. ... .. DE.....]......NIA....... [Market Street Holdings IV, LLC . Ownership ..|Prudential Financial,
Prudential Capital Partners Management Fund
..... 00000 ....|46-0975452 .. IV, L.P. e Market Street Holdings IV, LLC . Ownership . |Prudential Financial, ....No
..... 00000 ....| ceeereeennneenn Mulberry Street Holdings, LLC L PGIM, InC. e . | Ownership.. ..|Prudential Financial, ....NO..
..... 00000 ....|51-0536180 .. Stetson Street Partners, L.P. .. [Mulberry Street Holdings, LLC Ownership.. ..|Prudential Financial, ....N0..
..... 00000 ....| .. PGIM (Australia) Pty Ltd ... ..|PGIM, Inc. ... . | Ownership.. .|Prudential Financial, ....NO..
PGIM (Singapore) Pte. Ltd .. |PGIM, Inc. ... . | Ownership.. .|Prudential Financial, ....N0..
AREF Cayman Co Ltd. . .. |PGIM (Singapore) Pte. Ltd. Ownership.. ..|Prudential Financial, ....N0..
ASPF 111 (Scots) L.P. .... . |PGIM (Singapore) Pte. Ltd. Ownership.. o ..|Prudential Financial, ....No..
PGIM (Shanghai) Company Ltd. .... PGIM (Singapore) Pte. Ltd. ... Ownership .100.000 ...|Prudential Financial, N0 e

PGIM Overseas Investment Fund Management

................................................................ 00000 ....| weeeemmmmmmienn | eeeeeeeis | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | (Shanghai) Company Ltd ... [LOENG L L NTALL.... | PGIM (Shanghai) Company Ltd. ................. |Ownership.....ccccccceriiiiiiiiiiiinneeeef . 100,000 ... [Prudential Financial, Inc. .....cccoeeeees [ooa N0 oo e
PGIM Private Fund Management (Shanghai) Co.,
................................................................ 00000 ....] seeeemmiieen | e | i | e JLEL e [WOENGf L NTALL..... | PGIM (Shanghai) Company Ltd. ................. |Ounership.....ccccccciiiiiiiiiiinneeeee... .. 100.000 ... [Prudential Financial, Inc. .........cooee. [ NOfo Ll
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SCHEDULE Y

STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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 RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..... 00000 PGIM Real Estate Carry & Co-Invest SCSp ..... PGIM (Singapore) Pte. Ltd. .................... [Ownership .. 0.030 .... |Prudential Financial, .
..... 00000 PGIM Real Estate Asia Value Partners V SCSp . |PGIM Real Estate Carry & Co-Invest SCSp .. |Ownership.. .100.000 ...|Prudential Financial
PGIM Real Estate European Value Partners Fund|
..... 00000 111 oo | LUX..f ... NIA....... | PGIM Real Estate Carry & Co-Invest SCSp .. |Ownership ..99.000 ....|Prudential Financial, Inc. .....cccoooees | eee NOeeied] ceeee ot
..... 00000 PGIM Advisory (Shanghai) Co., Ltd. .. e [OENG L NTALL | PGIM, N oo | Ounership .100.000 ...|Prudential Financial, Inc. .....ccccoeees | oee N0 ceeee i
PGIM Broad Market High Yield Bond Partners
..... 00000 teeeeeeeeeeeeee | i | e | e [LLC eiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | 2 DB | e NTA L [PGIM, NG eeeeeeeeeeeeeeeeeeeeeees | OWNETSRDL L eeeennnp . 100,000 .. | Prudential Financial, Inc. ... | N0 s
PGIM Broad Market High Yield Bond Fund, L.P. PGIM Broad Market High Yield Bond Partners,
..... 00000 ....|82-3190074 .. F PSP P PP PP UPPPPPPPPPPPRY LLC toreeiiiiieeiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSAIP..ueeiiiiiiiiiiiiiiiiiiiiiieeeeeennp .. 0.000 ... |Prudential Financial
..... 00000 ....|93-2335201 .. PGIM Deerpath Partners, LLC PGIM, Inc. Ownership .100.000 ...|Prudential Financial
..... 00000 ....|20-8823604 .. Deerpath Capital Management, LP . |PGIM Deerpath Partners, LLC . . [Ownership.. ..}..75.000 ....|Prudential Financial
..... 00000 ....|98-1718680 .. Deerpath Capital AU Pty Ltd Deerpath Capital Management, Ownership .100.000 ...|Prudential Financial
Deerpath Capital GP S.a r.l. . Deerpath Capital Management, Ownership .100.000 ... |Prudential Financial
Deerpath Capital Japan LLC . | Deerpath Capital Management, Ownership.. ..}.100.000 ...|Prudential Financial
Deerpath Capital K LLP Deerpath Capital Management, Ownership .100.000 ... |Prudential Financial
. Deerpath Fund Services, LLC . Deerpath Capital Management, Ownership .100.000 ...|Prudential Financial
..... 00000 ....|98-1719036 .. Deerpath Korea, Ltd. ............... ..KOR....]......NIA....... [Deerpath Capital Management, Ownership .100.000 ... |Prudential Financial
Deerpath Funding Advantage IV General
..... 00000 ....|81-2676802 .. | ....cceevveeee | eeveriiiiiiiiien | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeens |Partner, LLC oo PGIM Deerpath Partners, LLC Ownership.......coceeeeeeeeeeeeeeeeeeeenn} .. 75.000 ...\ Prudential Financial, JUVUON U

... | 84-3693124 ..
... [92-2290073 ..
...|81-4553054 ..
... [83-3962446 ..
... | 87-1008661 ..

.| 92-0692866 ..

Deerpath Funding General Partner V, LLC .....
Deerpath GP Holdings, LLC

Deerpath Capital GenPar IV, LLC ...
Deerpath Capital GenPar V, LLC ....
Deerpath Capital GenPar VI, LLC
Deerpath Capital GenPar VII, LLC ..
PGIM Financial Limited ...
PGIM (Scots) Limited ......
Pramerica (Scots) CP GP LLP
ASPF 111 (Scots) L.P. .......... .
Pramerica Real Estate Capital IV (Scots)

Limited Partnership ........cccceeeeeiiis .

Pramerica Real Estate Capital VI (Scots)
Limited Partnership
Pramerica PRECAP 11 GP LLP
Pramerica PRECAP 111 GP LLP .. .
Pramerica PRECAP IV GP LLP .......ccevuveernneee
PRAMERICA PRECAP VI GP (SCOTS FEEDER) LLP ..
PRAVERICA PRECAP VI GP LLP .....ceeevvreenenene
Pramerica Real Estate Capital IV GP (Scots
Feeder) LLP ..
PGIM Investments (Ireland) Limited
PGIM Limited .......
PGIM Management Partner Limited
ASPF I11 (Scots) L.P. wooeveeiienne
PGIM Real Estate Carry & Co-Invest SCSp .....
Pramerica EWP CP LP ...ocoviiiiiiiiiiiiiiiiiiiieiees
Pramerica Real Estate Capital VI (Scots)
Limited Partnership ........ccccoeeiis
PGIM Netherlands B.V. .....ccccocovvviiriiiiinnnnne
PGIM Private Alternatives (UK) Limited .......

..GBR....

LIRL....

..GBR....
..GBR....
..GBR....

LUK

..GBR....

..GBR....

..NLD.

..GBR....

. |PGIM Deerpath Partners, LLC .

.. |Deerpath GP Holdings, LLC .
.. | Deerpath GP Holdings, LLC .
.. |PGIM, Inc.
.. |PGIM Financial Limited
. |PGIM (Scots) Limited ..

. |PGIM (Scots) Limited ..

. |PGIM

.. |PGIM Financial Limited
.. |PGIM Financial Limited ..
.. |PGIM Financial Limited ..
.. |PGIM Management Partner Limited
. |PGIM Management Partner Limited ..

PGIM Deerpath Partners, LLC ....

Deerpath GP Holdings, LLC
Deerpath GP Holdings, LLC ....

Pramerica (Scots) CP GP LLP ....
Pramerica (Scots) CP GP LLP .......cccccueeee

Pramerica (Scots) CP GP LLP ....

PGIM
PGIM

Limited ..
Limited ..
Limited ..
Limited ..

Scots
Scots
Scots

PGIM (Scots

PGIM (Scots) Limited

PGIM Management Partner Limited

PGIM Management Partner Limited ..............
PGIM Financial Limited

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

. | Ownership

. | Ownership
. | Ownership

. | Ownership

. | Ownership

. | Ownership

. | Qunership

PGIM Financial Limited

. | Ownership

Ownership

Ownership

Ownership..

ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .

. |Management....

Ownership..

Ownership..

Ownership..
Ownership..
Ownership..
Ownership..
Ownership..

Ownership

..|Prudential Financial,
..|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
..|Prudential Financial,
. |Prudential Financial,

..|Prudential Financial,

. |Prudential Financial,
..|Prudential Financial,
..|Prudential Financial,
..|Prudential Financial,
..|Prudential Financial,
..|Prudential Financial,

..|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
..|Prudential Financial,
. |Prudential Financial,
..|Prudential Financial,

. |Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,

INC. wevvviieiies

Inc.
Inc. ..
Inc.
Inc. oot

E555588558558

5

gss888

55585858
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code RSSD International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
PGIM Private Capital (lreland) Limited IRL.... PGIM Financial Limited . | Qunership ..94.553 ....|Prudential Financial, .
PGIM Private Capital Limited .... ..GBR... .. |PGIM Financial Limited .. Ownership.. ..}.100.000 ...|Prudential Financial
PGIM Private Capital (lreland) Limited IRL... .. |PGIM Private Capital Limited Ownership.. ..5.447 ....|Prudential Financial
PGIM Real Estate Carry & Co-Invest SCSp . .LUX... .. |PGIM Financial Limited ..... Ownership.. ..0.920 .... |Prudential Financial
PGIM Wadnhwani LLP ... ..GBR... . |PGIM Financial Limited .. Ownership.. ..53.000 ....|Prudential Financial
Pramerica (Scots) CP GP LLP ..GBR... PGIM Financial Limited . | Ounership ..50.000 ....|Prudential Financial
Pramerica Fixed Income Funds Management
Limited coveeeeeeeeeeeeeeee e LWIRLLLL NIA....... PGIM Financial Limited .......ccovvvvuneennnnnn OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Prudential Financial, Inc. ...............

Pramerica PRECAP || GP LLP ... ..GBR... PGIM Financial Limited . | Qunership
Pramerica PRECAP II] GP LLP o|--GBR.... .t .. |PGIM Financial Limited .. Ownership..
Pramerica PRECAP IV GP LLP ... e | GBR.L NIA....... PGIM Financial Limited . | Qunership
PRAVERICA PRECAP VI GP (SCOTS FEEDER) LLP .. |..GBR....]...... NIA....... PGIM Financial Limited . | Ounership
PRANERICA PRECAP VI GP LLP .....cceevvveienneee LGBR....)...... NIA....... PGIM Financial Limited . | Ounership

Pramerica Real Estate Capital IV GP (Scots
Feeder) LLP ..ooovvviiiiiiiiiiiii s .
Pramerica Real Estate Capital IV GP Limited
PRICOA Management Partner Limited .............. .

PGIM Financial Limited
PGIM Financial Limited
. |PGIM Financial Limited

Ownership
. | Ounership
Ownership..

Sterling Private Placement Management LLP ... |.. PRICOA Management Partner Limited ... . | Ownership
Sterling Private Placement Management LLP ... |.. PGIM Financial Limited . | Qunership
Wadhwani Capital Limited ... . |PGIM Financial Limited .. . | Ownership..

. [Ownership..

. |Wadhwani Capital Limited ..
. | Ownership..

.|PGIM, Inc. ...

PGIM Wadhwani LLP ...

PGIM Fixed Income Alternatives GP, LLC ....... . . .
PGIM Fixed Income Alternatives Il GP, LLC ... [.. PGIM, Inc. ... Ownership .100.000 ...
PGIM Fixed Income Alternatives Fund 11, L.P.
..... 00000 teeeeeeeeeeeeee | i | e | e [ e eeeeeeeeeeeeeeeeeeeeeeeeeees |2 DBl NIALLLLLLL [PGIM Fixed Income Alternatives Il GP, LLC |Management..........cccevviiiiiiiiinnnnnnnndn. 0.000 ...
PGIM Fixed Income Special Opportunities Fund
..... 00000 veveeerineeene | v | e [ TP LLC e [ DB NTALL PG, NG e | OWREESRIP L ). 100,000
PGIM Fixed Income Special Opportunities Fund PGIM Fixed Income Special Opportunities
..... 00000 verererireeene | v | v [ e [ (Cayman), P [ WO NTAL [ Fund TGP, LLC e | OWREESRD L ). 100,000
PGIM Fixed Income Special Opportunities Fund PGIM Fixed Income Special Opportunities
- oo [ DB NIA....... Fund | GP, LLC ... Ounership .100.000 ...
... |99-0542763 .. PGIM GDC GP 3 LLC ... LDE] NIA....... PGIM, Inc. Ounership .100.000 ...
.|92-3401867 .. PGIM GDCF US Holdco GP LLC . LDE] NIA....... PGIM, Inc. ... Ounership .100.000 ...
. s PGIM Holdings Limited . |PGIM, Inc. ... . | Ownership.. .100.000 ...

.100.000 ...

Montana Capital Partners AG . PGIM Holdings Limited ... Ownership
Amber Five (GP) Limited JCIC N NIA....... Montana Capital Partners AG .... . | Ownership .100.000 ...
Art 10 (GP) Limited .... ..GGY... . [Montana Capital Partners AG . . | Ownership.. ..}.100.000 ...
Blue One Limited e | --GGY..... Montana Capital Partners AG .... .. | Ownership .100.000 ...
Amber VIT GP Limited ..ocoovveeeeeeeeeeeeeeeeeeeens ..GGY.... Blue One Limited ..ocovvevveeveiiiiiiiiiieiieennns ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...
Montana Capital Partners Jersey (GP) Il

..... 00000 reeeeeeeeeeeeee | i | e | s |LiMTted aiiieeiiiiiiiiiiiiiieees | eeeeveeenn] e NIAGLLL [Montana Capital Partners AG ................... |OWnership......ooooociiiiiiiiiiiiinnennnnnnp . 100,000 .
Montana Capital Partners Jersey (GP) Limited

..... 00000 teeeeeeeeeeeees | i | e | e | eeeeeeeeeieeeeeese e eeee e e e e eeseeseeeeeeeeeeeeeeesseseaaaaes | eeeesnnnnnd e NIALLLoL. [Montana Capital Partners AG ................... |Ownership.......ccoooeiiiiiiiiiiiinnnnnnnnnp . 100,000 ..
Montana Capital Partners Jersey OSP I11 (GP)

..... 00000 teeeeeeeeeeeees | i | e | s |LiMTted eieiiiiiiiiieviiiieees | eeeeveeennd e NIAGLL [Montana Capital Partners AG ................... |OWnership.....ooooooiiiiiiiiiiiiiinnnnnnnnnp . 100,000 .
Montana Capital Partners Jersey OSP IV (GP)

..... 00000 reeeeeeeeeeeeee | i | e | s |LiMTted aeeeeiiiiiiiiiiiiieees | eeeeveeennd e NIAGLLL [Montana Capital Partners AG ................... |OWnership.....ooooooiiiiiiiiiiiiiinnnnnnnnnp . 100,000 .
Montana Capital Partners Jersey OSP V (GP)

..... 00000 Limited weveveenend e NIALLL.... [Montana Capital Partners AG .... . | Ownership .100.000 ...

..... 00000 Silvretta Jersey (GP) Limited ... weveeeeeeed e NIALLL.... [Montana Capital Partners AG .... .. | Ownership .100.000 ...

..... 00000 PGIM Korea InC. ......oeevvvvvvvvvevevvnvnnnnnnnnnnnns | KORoooud oo s NIAL L. [PGIM, INC. wevvvviiiiiiiiiiiieieieeeeeieeeeeeeeeeeee. | OWNETSAIP. e ). 100,000 .

..|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,
..|Prudential Financial,
..|Prudential Financial,
..|Prudential Financial,
..|Prudential Financial,
.|Prudential Financial,

..|Prudential Financial, Inc.
..|Prudential Financial, Inc. ..
..|Prudential Financial, Inc.
..|Prudential Financial, Inc.
..|Prudential Financial, Inc.

Prudential Financial,

Prudential Financial, Inc.

Prudential Financial, Inc.

Prudential Financial, Inc.

Prudential Financial,
Prudential Financial,
Prudential Financial,
Prudential Financial,
Prudential Financial,
Prudential Financial,
Prudential Financial,
Prudential Financial,
Prudential Financial,

Prudential Financial, Inc.

Prudential Financial, Inc.

Prudential Financial, Inc.

Prudential Financial, Inc.

Prudential Financial, Inc.
Prudential Financial, Inc.
Prudential Financial, Inc.

zz885888853
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SCHEDULE Y

STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..... 00000 ....| werrrrrrrnnnnns PGIM Operations Manager, LLC ..........ccceennnnn PGIM, Inc. ... Ownership .100.000 ...|Prudential Financial, Inc.
..... 00000 ....|22-3217050 .. PGIM Private Placement Investors L.P. .. |PGIM, Inc. . | Ownership.. 99.000 ....[Prudential Financial, Inc. ..
..... 00000 ....|22-3258762 .. PGIM Private Placement Investors, Inc. . |PGIM, Inc. ... . | Ownership.. 100.000 ...|Prudential Financial, Inc. ..
..... 00000 ....|22-3217050 .. PGIM Private Placement Investors L.P. .. |PGIM Private Placement Investors, Inc. .... |Ownership.. 1.000 .... |Prudential Financial, Inc. ..
..... 00000 .... [33-1077887 .. PGIM QUANTITATIVE SOLUTIONS LLC ...... . . |PGIM, Inc. ... . | Ownership.. .4.100.000 ...|Prudential Financial, Inc. ..
..... 00000 QVA JP EM All Cap Equity Partners LLC ........ .. PGIM QUANTITATIVE SOLUTIONS LLC Ounership .100.000 ... [Prudential Financial, Inc.
The Keynes Dynamic Beta Strategy (US) Fund GP
................................................................ 00000 rvereeneene | eerrerieenie | eveeneeneenes | eeeeseeneeseenesneenenees |LLC ceiiiieeeeseeseeseeseeeneeeees | < DEe| oo NIALL.L.. | PGIM QUANTITATIVE SOLUTIONS LLC .....eeeeeee | OWNEISRIP..cisiiiiiiiiesieesieeienneennn} . 100,000 ... [Prudential Financial, Inc. ..cooooevoeens [ NOwoest] e i
................................................................ 00000 eeeeeeeeeeeeee | v | e | veveeeieissiisiesieeeeeeeeenn.. | PGIM Real Estate (Japan) Ltd. .....ooooooooo [ PN o NTAG L [PGIM, NG ceeieiieeeeeeeeeeeeeeeeeeeeeeees | OWNETSRPL L eeeennnp . 100,000 .. | Prudential Financial, Inc. ..o | N0 ceeee
Prudential Mortgage Asset Holdings 1 Japan
................................................................ 00000 teeeeeeeeeeeees | evviiiiiiies | evvviiiiiiiiiies | veveeeeeississsessseieeeeenenn. | Investment Business Limited Partnership ..... |..JPN....]......NIA....... [PGIM Real Estate (Japan) Ltd. ................ |Ownership.......ccccoeeevvivivivevcccnnnnip .. 0.050 ... |Prudential Financial, Inc. ...cocoooeers |ooee N0 ceeee o
Prudential Mortgage Asset Holdings 2 Japan
Investment Business Limited Partnership ..... . |PGIM Real Estate (Japan) Ltd. . | Ownership.. ..0.050 .... |Prudential Financial,
PGIM Real Estate Carry & Co-Invest GP, LLC . PGIM, InC. weeeeeeeieeeieeenns Ownership .100.000 ...|Prudential Financial,
PGIM Real Estate Inmuebles |1, S de R.L. de PGIM Real Estate Carry & Co-Invest GP, LLC
................................................................ 00000 WMEX... Ownership........ooeeeeeeeeeeeeeeeeeeeeeen} .. 1,000 ... |Prudential Financial, Inc. ......eeeeeeens |eeee O] s oo
................................................................ 00000 WMEX... Ownership........ooeeeeeeeeeeeeeeeeeeeeee} .. 1,000 ... |Prudential Financial, Inc. ......eeeeeeens |eee O] i oo
N . |..MEX... Ownership.. .. 1.000 ....|Prudential Financial, Inc. ..
..... 00000 PGIM Real Estate Carry & Co-Invest, L.P. .... |..DE..... Ownership ..84.000 ....|Prudential Financial, Inc.
PGIM Real Estate Inmuebles I, S de R.L. de
................................................................ 00000 teeeeeeeeeeeeee | i | i | s |GV eeeiieeieeieeeeeeeeeeeeeeeeeeeeens | SGMEXGLL) L NTALLLLL.. [PGIM Real Estate Carry & Co-Invest, L.P. . |Ownership.......cccooeeviiiiiiiiiiinnnnnnnn ..99.000 ....|Prudential Financial, Inc. ....ccooooeens | ooee N0 ceeee e
PGIM Real Estate Inmuebles, S. de R.L. de C.V
................................................................ 00000 teeeeeeeeeeeeee | i | i | s [ eeeeeeeeeeeeeeeeeeeeeeeeeeeeesesesseeeeseeeeeeeeeeeeeeeeeee | SMEXG) o NTALLLL... [PGIM Real Estate Carry & Co-Invest, L.P. . |Ownership.......cccoooeviiiiiiiiiiinnnnnnnn ..99.000 ....|Prudential Financial, Inc. ....ccoooeers |ooee N0 ceeee o
PLA Administradora Industrial 11, de R.L. de
............... 00000 ..o.| wevrrrrriniiien | eeeeeeieees e ————————————————————————————————————— PGIM Real Estate Carry & Co-Invest, L.P. . |Ownership........cccoevvvvvvvvvvnnnnnnnnnnn..99.000 ....[Prudential Financial,
............... 00000 ....|20-4328897 .. PGIM Real Estate Co-Invest Holdings, LLC .... PGIM, Inc. .eeeeeeeiiiiiiiiiiiiiiiiieeeieeeeeeeeeee.. | Ownership .100.000 ...|Prudential Financial,
ASPF 111 (Scots) L.P. weveevvevrieniiiiiiniiiininns . . |PGIM Real Estate Co-Invest Holdings, LLC . |Ownership.. ..13.790 ....|Prudential Financial,

PGIM Real Estate Carry & Co-Invest SCSp ..... PGIM Real Estate Co-Invest Holdings, LLC . |Ownership ..14.200 ....|Prudential Financial,
Pramerica Real Estate Capital VI (Scots)
Limited Partnership ..GBR... PGIM Real Estate Co-Invest Holdings, LLC . |Ownership ..12.500 ....|Prudential Financial,
PGIM Real Estate Global Debt GP, LLC .. DE... NIA.......|PGIM, Inc. ... Ownership.. .100.000 ... |Prudential Financial,
PGIM Real Estate S. de R.L. de C.V. ....cocoe [ MEX....] .o NIA....... PGIM, Inc. ... Ounership ..99.967 ....|Prudential Financial,
PGIM Real Estate Senior Housing Partners Plus
................................................................ 00000 ... [92-1994134 .| coeiviieiis | creerreeenieee [ eeerreeereeeeeenieeeneees [GPLLC e [ DB [ NTALL[PGIM, NG e [ OWNEESRpL e . 100,000 L [Prudential Financial, Inc. ....ocoocoes | N0 s
PGIM Real Estate U.S. CORE Debt Fund GP, LLC
................................................................ 00000 teeeeeeeeeeeees | i | | e [ ereeeeeeeeee e eeeeeeeeeeeeees | o2 DB | e NTAC[PGIM, e e | OwnershipL. e eeeen2 . 1001000 ... |Prudential Financial, Inc. ... | N0 e o
PGIM Real Estate U.S. CORE Debt Fund GP,
............... 00000 ... |86-1313760 .. PGIM Real Estate U.S. Core Debt Fund, L.P. . |..DE.....|.....NIA....... |LLC .. | Management.... .}..0.000 .... |[Prudential Financial, Inc. ....ccccocemren [eeee NOeeii] e s
............... 00000 ....|82-1671984 .. PGIM Real Estate U.S. Debt Fund GP, LLC ..... DE.....[......NIA....... |PGIM, Inc. ... Ownership .100.000 ...|Prudential Financial, Inc. .....cccoooeees | oee N0t ceeee o
PGIM Real Estate U.S. High Yield Debt Fund
................................................................ 00000 ....[92-0715540 .| .coovvvvvnes | crvveviieniies [ e |G LLC e [ DB [ NTALL[PGIM, TG e [ OWREESRDL e . 100,000 L [Prudential Financial, Inc. ..o o N0 s
PGIM Real Estate U.S. Tactical Credit GP LLC
................................................................ 00000 teeeeeeeeeeeeee | i | i | e [ eeeeeeeeeeeeeieeeeeeeeeeeeeeeeeseeeeeeeseesesessssssssenenes |22 DBuviin | e e NTAG L [PGIM, INCL eeeeeeeeeeeeeeeeeeeees | OWNETSRPL L eeennnp . 100,000 L | Prudential Financial, Inc. ... | N0 s
PGIM Senior Loan Opportunities Management
..... 00000 Fund 11, L.P. i PGIM, Ownership ..50.000 ....|Prudential Financial, Inc.
..... 00000 ... PGIM Taronga Investor GP LLC .... . CNIA....... | PGIM, . | Ownership.. ..}.100.000 ...|Prudential Financial, Inc.
..... 00000 ....|93-4294078 .. PGIM U.S. Employee Co-Invest GP, LLC .. . DE.....].....NIA....... [PGIM, e Ownership .100.000 ...|Prudential Financial, Inc.
..... 00000 ....|93-4311854 .. PGIM U.S. Employee Co-Invest, L.P. ..... .. DE.....|......NIA....... [PGIM U.S. Employee Co-Invest GP, LLC ....... [Management.... .}.. 0.000 .... |Prudential Financial, Inc.
..... 00000 ....|93-4311854 .. PGIM U.S. Employee Co-Invest, L.P. ..... DB NIALL [PGIM, INC. wevvvvvvviiiiiiiiiiiiiiiiiivivvvveeeeeene. | OWNETShiD .100.000 ...|Prudential Financial, Inc.
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U 00000 ....| .. UV ... |PGIM U.S. Leveraged Loans GP, LLC .... . PGIM, Inc. ... Ownership .100.000 ...|Prudential Financial,
..... 00000 PGIM USPF VI Manager, LLC ..... .. |PGIM, Inc. . | Ownership.. ..1.100.000 ...|Prudential Financial,
..... 00000 PIM KF Blocker V Holdings LLC .. |PGIM, Inc. . | Ownership.. ..}.100.000 ... [Prudential Financial,
..... 00000 ... PIM USPF V Manager LLC ...... ..|PGIM, Inc. ... . | Ownership.. ..1.100.000 ...|Prudential Financial,
..... 00000 ....|46-3190806 .. USPF V Carry LLC .. .. |PIM USPF V Manager LLC .. . | Ownership.. ..17.390 ....|Prudential Financial,
..... 00000 .... [46-3199904 .. USPF V Co-Invest LLC .. |PIM USPF V Manager LLC . [Ownership.. ..20.690 ....[Prudential Financial,
..... 00000 ....|46-3211288 .. USPF V Investment LP .. |USPF V Co-Invest LLC .. .. | Ownership.. ..72.500 ....|Prudential Financial,
..... 00000 .... [46-3211288 .. USPF V Investment LP .. . ...NIA....... |PIM USPF V Manager LLC .. . [Ownership.. ..27.500 ....[Prudential Financial,
..... 00000 PLA Administradora, LLC . e [ DB NTALL | PGEM, NG Ownership .100.000 ... |Prudential Financial,
PLA Asesoria Profesional I, S. de R.L. de
................................................................ 00000 ..ov| e | eeeeeeeiii | i | s [CV L e GMEX L NTALL I PGEM, NG e | OunerSHP e ..99.000 L [Prudential Financial, Inc. ....oooooeoon [ NOGL o s
PLA Asesoria Profesional |1, S. de R.L. de
................................................................ 00000 ....| weeeeenriiiins | eeeeeeeieies | e | eeeveeeeeeeeieieeeeeeeeeeeee... |PGIM Real Estate Mexico S.C. .eevviveiveeeeeeens [LMEXCL L NTAL OV eeeeeeeeeeeeeeeeeeee, | OUNETSNPL e 1,000 L. [Prudential Financial, Inc. oo [ NOLL o s
PGIM Real Estate MVP Administradora IV, S. de| PLA Asesoria Profesional
................................................................ 00000 ..o.| weveeiiiiiiiinn | eeeeeeeeii | i | e [RLLde GV e [GMEX L N OV e, | OUNETSNPL e 1,000 L. [Prudential Financial, Inc. oo [ NOGL s
PGIM Real Estate MVP Administradora V, S. de PLA Asesoria Profesional
................................................................ 00000 ..o | v | eeeeeeeieei | e | e [RLL e GV e [GMEX N OV eeeeeeeeeeeeeeeee, | OUNETSNP L. 1,000 L. [Prudential Financial, Inc. oo [ NOGL s
PLA Administradora Industrial, S. de R.L. de PLA Asesoria Profesional
................................................................ 00000 ..ov| v | eeeeeeeiiie | i | e |GV e MEX L N OV eeeeeeeeeeeeeeeeeeeeee, | OUNETSNPL e 1,000 L. [Prudential Financial, Inc. oo [ NOGL e s
PLA Administradora Industrial,
............... 00000 TF Proveedora, S.C. .......... CMEX....) ... NIAL...... [de C.V. . Ownership ..99.000 ....|Prudential Financial, Inc. .....cccoceeees | ooee N0 ceeee i
PLA Asesoria , 8. .
................................................................ 00000 ....|98-0647124 .| ....ceeeee | wevvvvveieiieees | evveveeeeiieeieieeeeeeeeeeeeee.. |PLA Administradora, S. de R.L. de C.V. ....... [L.MEX... oo oo NTAL.. | CLVL ceieeeeeeeeeeeeeeeeeeeeeeee, | OUNETSP. e .. 0,033 L. [Prudential Financial, Inc. ooooeeeeeeeens [ NOLf o o,
PLA Asesoria Profesional |1, S. de R.L. de
................................................................ 00000 ....| werereriiinis | eeeeeeeiies | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeenns. | TR Proveedora, S.C. oo [GMEX L U NTAL OV eeeeeeeeeeeeeeeeee, | OUNETSNPL e 1,000 L. [Prudential Financial, Inc. oo [ NOGL e s
................................................................ 00000 ....| weeeeeemmmmieen | eeeeeeeiis | e | eeeeeeeeeiieeieeeeeeeeeeeeeeee.. | PLA Asesoria Profesional, S.de R.L. de C.V. [..MEX....f......NIAL.....|PGIM, InC. ooooeeiiiiiiiiiiiiiie e | Ounershipeeeececeiiiieiiiiiiiiiieiiieeee . .99.000 ... [Prudential Financial, Inc. .....cccoeeeees [oo N0 oo e
PLA Asesoria Profesional, S.de R.L. de C.V.
................................................................ 00000 ....| weeeemmmmmnienn | eeeeeeeeei | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |PGIM Real Estate Mexico S.C. .oooviiiiiiiiiiees [LMEX oo NTA e eeeeees | OUNETSPL 199,000 ... [Prudential Financial, Inc. ... [ N0 e
PGIM Real Estate MVP Adninistradora IV, S. de PLA Asesoria Profesional, S.de R.L. de C.V.
................................................................ 00000 ... | woveeerieiees | e | e | e [RALL de OV e [ MEX ] e NTA e [OUNET SR 2. 99.000 .| Prudential Financial, Inc. .....ccooeons [co N0 s
PGIM Real Estate MVP Administradora V, S. de PLA Asesoria Profesional, S.de R.L. de C.V.
................................................................ 00000 ... | woveeerieiees | e | e | e [RALL de OV e [ MEX ] NTA G e [ OUNET SR 2. 99.000 .| Prudential Financial, Inc. ... [co N0 s
PLA Administradora Industrial, S. de R.L. de PLA Asesoria Profesional, S.de R.L. de C.V.
................................................................ 00000 ... | eeeeemmmimmieen | e | i | e [CV L [MEX L NTA L eeeeees | OUNETSEPL 199,000 ... [Prudential Financial, Inc. ... [ NOf e s

..... 00000 ....|98-0647124 .. PLA Administradora, S. de R.L. de C.V. I Ownership.. ..|Prudential Financial, Inc. .. ... NO..

..... 00000 ....|20-2958294 .. PLA Mexico Industrial Manager |l LLC .. |PGIM, Inc. . | Ownership.. ..|Prudential Financial, Inc. .. ... No..

..... 00000 .. PLA Retail Fund Il Manager, LLC .|PGIM, Inc. ... .. | Ownership.. .|Prudential Financial, Inc. .. ... NO..

..... 00000 PLA Retail Fund Il Aggregating Manager, LL PLA Retail Fund Il Manager, LLC ............. |Ownership .|Prudential Financial, Inc. ... N0

PLA Retail Fund |1 Aggregating Manager, LLC

..... 00000 ....|81-1590365 .. PLA Retail Fund Il U.S. Carry/Co-Invest, LP Ownership . |Prudential Financial, Inc. .....ccooeeeees [ N0 oo o,
..... 00000 .... |47-2096107 .. PLA Retail Fund 11, LP ..ooovoiiieiieiiieenieeen | PLA Retail Fund Il Manager, LLC ............. [Ounership . |Prudential Financial, Inc. .....cocoeveee [eeee N0t e e
..... 00000 ....| werrrrrrnennnns PLA Retail Fund 11, LLC ....ovvvrriniiiiiiiniinnee PLA Retail Fund I1, LP Ownership .|Prudential Financial, ... N0

..... 00000 ... |81-1590365 .. PLA Retail Fund 11 U.S. Carry/Co-Invest, LP .. |PGIM, Inc. ... . [Ounership.. ..|Prudential Financial, ... No..

..... 00000 ....|47-2096107 .. PLA Retail Fund II, LP ............ . |PGIM, Inc. . | Ownership.. . ..|Prudential Financial, ... No..

..... 00000 ....|38-3869145 .. PLA Services Manager Mexico, . PGIM, Inc. ... Ownership .100.000 ...|Prudential Financial, ...NO

PLA Asesoria Profesional I, S. de R.L. de

..... 00000 C.Vo iiiiieeieiieeeeeeennnnennennnnnnnnnnnnnnneneees | <MEXo.oo) oo NIALLL.... [ PLA Services Manager Mexico, LLC ............ |Ownership .. 1.000 .... |Prudential Financial,

..... 00000 ....| werrrrrrnnnnnns PLA Asesoria Profesional, S.de R.L. de C.V. |..MEX....]......NIA....... |[PLA Services Manager Mexico, LLC ............ |Ownership .. 1.000 .... |Prudential Financial,

..... 00000 ....|46-4151721 .. PREFG Hanwha Manager, LLC .|PGIM, Inc. ... . | Ownership.. ..1.100.000 ...|Prudential Financial,

..... 00000 ....|76-0716270 .. PREI Acquisition I, Inc. ......... PGIM, Inc. ... Ownership .100.000 ...|Prudential Financial,
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..... 00000 . UV L |EIPGP S.ar.l. o, Acquisition I, Ownership .100.000 ...|Prudential Financial, Inc.
..... 00000 EPP Lux Fund Il GP S.a r.I. Acquisition | . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 EuroCore GP S.a r.l. ...... Acquisition I, . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 EuroCore New Courts GP S.a r.1l. Acquisition | . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 EW Il GPS.ar.l. .. Acquisition I, . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 EWP Il Horizon GP S.a r.1| Acquisition | . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 EW Il Sprint GP S.a r.I. . Acquisition I, . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 EW II1 GPS.ar.l. . Acquisition | Ownership..... .100.000 ...|Prudential Financial, Inc.
PGIM Real Estate European Value Partners Fund|
............... 00000 T e | LUK ONTAG L [EVP TTT GP SLa rl .. [Ownership .. 1.000 ... |Prudential Financial, Inc. .....ccoccooes [ceee N0 e ot
............... 00000 Montana Capital Partners VI (GP) S.a r.l. .. |..LUX....]......NIA....... |PREI Acquisition I, Inc. ..... .. | Ownership .100.000 ...|Prudential Financial, Inc. .....cccooeees | oee N0 ceeee i
MCP Oppor tunity Secondary Program VI (USD) Montana Capital Partners VI (GP) S.a r.1.
................................................................ 0101040 N IR ERPUPUPPUPPPPPPPI IPUUUUUP IPPPPUPTPPPPPPPPPPPPPPPPPPPPPPPPPR | o1='-Ys - I 01« HENUUUUURRRRRRRRRRRRRRRRRRRPR B 1) SUPH IRPPURE | V. WOt Management............cevvvvvvvvvvevnnnnnnnde. 0.000 ... |Prudential Financial, Inc. ......eeevevvnn |eeee O] s oo
MCP Opportunity Secondary Program VI (USD)
................................................................ 0101040 N IR ERPUPUPPUPUPPPPPI IR IPPPPRTTPPPRPPPPUPPPPPPPPPPPPPPUPR I 01 s BESOUTROOOROOUUOOUPPPPPPPPPPPPPPPPPPPPPPPPPPPPPPPPPRY B 1) SUPPH INUPUURN | V. WOUUNt Management............cevvvvvvevevennnnnnnnde. 0.000 ... |Prudential Financial, Inc. ......eeevvvenn |eeee 0ot s oo
MCP Opportunity Secondary Program VI Feeder
................................................................ 00000 ....| wevenniiiiiii | eeeeeeeieee | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ SCSP eeiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeens | SLUKG L ONTAL Management............cevvvvvvvvvvevnnnnnnnde. 0.000 ... |Prudential Financial, Inc. ......eeevevvnn |eeee O] s oo
............... 00000 MCP Opportunity Secondary Program VI SCSp .. |..LUX....]......NIA....... Management.... .. 0.000 .... |Prudential Financial, Inc. ....ccccoceeees | ooee N0 ceeee o
..... 00000 MCP Summit Investment VI Lux SCSp ... Management.... ..0.000 .... |Prudential Financial,

..... 00000 ....|98-1742372 ..

NPS GDC GP Pte. Ltd. ..ococovvervveenns
PEREF I GP S.a r.l. .oocereeee.
PGIM AC Access 1 GP Pte. Ltd.
PGIM AC Co-Invest 1 GP Pte. Ltd.
PGIM AC Co-Invest GP Pte. Ltd.
PGIM AVP IV GP S.ar.l. .
PGIM AVP V GP S.ar.I. . .
PGIM Real Estate Asia Value Partners V SCSp |..
PGIM DC Co-Invest GP Pte. Ltd. ....
PGIM DC JV GP Pte. Ltd.
PGIM GDC GP 2 S.a.r.I.
PGIM GDC GP | Pte. Ltd. .
PGIM GDC KR 1 GP Pte. Ltd.
PGIM GDC Row Aggregator KR GP Pte. Ltd.
PGIM GDC ROW Aggregator NL GP Pte. Ltd.
PGIM GDC Row GP Pte. Ltd. .....
PGIM GDC Row Holdco GP Pte. Ltd.
PGIMGP S.ar.l. coeverrenene
PGIM LTIF Berlin GP S.a r.|
. . - . PGIM LTIF Berlin MLP S.ar.|
.......... . T I U I woo |PGIMLTIF SHO GP S.a r.l. eeeeieeeieeeieee
.......... . U UV ... |PGIM M Campus GP S.a r.l. ..covrrrrrrrnnnnnnnns
PGIM Real Estate Capital VII GP S.a r.l. ...
PGIM Real Estate Debt GmbH ...........cccceeeee
PGIM Real Estate Management Luxembourg
................................................................ 00000 ..o.| v | eeeeeeeeei | i | e [Si20T ] s [GLUKG L ONTALLC | PRED Acquisition |, Inc. aeeeeeieeeeiiiieeeeene. | OUNErShip..iiiiiciieeeeeeeeeeeeeeeeeeennn . 100,000 L. [Prudential Financial, Inc. ..ooooooeeeen [ NOGL o s
MCP Opportunity Secondary Program VI (USD) PGIM Real Estate Management Luxembourg
................................................................ 00000 ....| e | e | i | eeeiiiiiiiiiiiiiiiiieiiieeeene. |FEEAEr SCSP Luiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiivieenennnnn [GLUK L NTAL ] Shal T L . | OUNETSNP L. 100,000 L [Prudential Financial, Inc. ool [ N0

..1.100.000 ...|Prudential Financial,

.100.000 ...|Prudential Financial,
..1.100.000 ...|Prudential Financial,
.4.100.000 ...[Prudential Financial,
..1.100.000 ...|Prudential Financial,
.}.100.000 ...[Prudential Financial,
..1.100.000 ...|Prudential Financial,
.4..0.000 .... |Prudential Financial,
..1.100.000 ...|Prudential Financial,
.4.100.000 ... |Prudential Financial,
..1.100.000 ...|Prudential Financial,
.4.100.000 ...[Prudential Financial,
..1.100.000 ...|Prudential Financial,
.}.100.000 ... |Prudential Financial,
..1.100.000 ...|Prudential Financial,
.4.100.000 ...|Prudential Financial,
..1.100.000 ...|Prudential Financial,
.4.100.000 ...|Prudential Financial,
..1.100.000 ...|Prudential Financial,
.4.100.000 ...|Prudential Financial,

.100.000 ...|Prudential Financial,
.100.000 ...|Prudential Financial,
..1.100.000 ...|Prudential Financial,

.100.000 ...|Prudential Financial,

PREI Acquisition
PREI Acquisition
.. |PREI Acquisition
.. |PREI Acquisition
.. |PREI Acquisition
.. |PREI Acquisition . [Ownership..
.. |PREI Acquisition I, . .. [Ownership..
.. |PGIM AVP V GP S.ar.l. ... .. | Ownership..
.. |PREI Acquisition . [Ownership..
.. |PREI Acquisition . [Ownership..
.. |PREI Acquisition . [Ownership..
.. |PREI Acquisition . [Ownership..
.. |PREI Acquisition . [Ownership..
.. |PREI Acquisition . [Ownership..
.. |PREI Acquisition . [Ownership..
.. |PREI Acquisition . [Ownership..
.. |PREI Acquisition . [Ownership..
.. |PREI Acquisition . [Ownership..
.. |PREI Acquisition . [Ownership..
. |PREI Acquisition . [Ownership..
PREI Acquisition Ownership
PREI Acquisition Ownership

Acquisition . [Ownership..

Acquisition Ownership

Ownership
Ownership
. [Ownership..
. [Ownership..
. [Ownership..

..... 00000 ... |98-1759783 ..
..... 00000 .... [98-1742172 ..

..... 00000 .... |98-1780447 ..
..... 00000 .... [98-1756359 ..
..... 00000 ....|98-1756115 ..
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of Control Control
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MCP Opportunity Secondary Program VI (USD) PGIM Real Estate Management Luxembourg
................................................................ 00000 teeeeeeeeeeeees | i | | e [ SOSP s | LUK O NTAG [ Shan | Ownershipa e} . 100,000 ... |Prudential Financial, Inc. ... | N0 e o
MCP Opportunity Secondary Program VI Feeder PGIM Real Estate Management Luxembourg
................................................................ 00000 ... | aeeeeimiiimeeen | eeeeeeeii | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ SOSP e [GLUK NSl L s | QunErShPL e . 100000 .. [Prudential Financial, Inc. ... [ N0 s
PGIM Real Estate Management Luxembourg
................................................................ 00000 ....| weeeeeemmmmieen | eeeeeeeeie | i | eeeeeeeeeeieeeeeeeeeeeeeeeeeeee. | MCP Opportunity Secondary Program VI SCSp .. [..LUX....f.....oNIA ] S.aur ] s | OUMErShipL e . 100000 ... (Prudential Financial, Inc. ....cccooeeeees [ N0 o s
PGIM Real Estate Management Luxembourg
..... 00000 MCP Summit Investment VI Lux SCSp ... LUKl NTAL [ Seanr L . | Ownership .100.000 ...|Prudential Financial, Inc. .....ccccooees | eee NOeeied] ceeee o
PGIM Real Estate PRISA Il Luxembourg PGIM Real Estate Management Luxembourg
S.a.r. ], e Ownership ..99.000 ....|Prudential Financial, ....NO
PGIM REF Europe GP, S.a r.| .. |PREI Acquisition I, Inc. . [Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
. PGIM REF EUROPE SCSp ..... . |PGIM REF Europe GP, S.a r.I. Ounership.. .}..0.003 .... [Prudential Financial, ... N0..
87-0692760 .. PREI Acquisition Il, Inc. .. |PREI Acquisition I, Inc. .. . [Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
s PGIM Real Estate Germany AG .. |PREI Acquisition II, Inc. . .. | Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
Asia Property Fund Il GP S.a r.I. .. |PGIM Real Estate Germany AG . . [Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
ASPF 11 - Feeder Fund GmbH . .. |PGIM Real Estate Germany AG . . [Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
ASPF |1 Management GmbH .. .. |PGIM Real Estate Germany AG . . [Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
ASPF 11 - Verwaltungs - GmbH & Co. KG . .. |ASPF 11 Management GmbH ....... Ownership.. ..}..0.000 ....|Prudential Financial, ....N0..
..... 00000 ASPF 11 Nex GmbH .............. .. |ASPF 11 - Verwaltungs - GmbH & Co. KG ..... |Ownership.. .100.000 ...|Prudential Financial, ....N0..
..... 00000 ASPF 111 (Scots) L.P. ....... .. |PGIM Real Estate Germany AG . . [Ownership.. .. 3.450 .... |Prudential Financial, ....NO..
..... 00000 European Value Partners GP S.a.r.| .. |PGIM Real Estate Germany AG . . [Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
PGIM LTIF GP S.a.r.1l. .... .. |PGIM Real Estate Germany AG . . [Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
PGIM Luxembourg S.A. .. |PGIM Real Estate Germany AG . . [Ownership.. ..}.100.000 ...|Prudential Financial, ....N0..
ASPF 111 (Scots) L.P. . . . |PGIM Luxembourg S.A. .. . | Ownership.. .. 3.450 .... |Prudential Financial, ....NO..
PGIM Real Estate Carry & Co-Invest SCSp ..... PGIM Luxembourg S.A. .. . | Ownership .. 4.460 .... |Prudential Financial, N0
PGIM Real Estate Carry & Co-Invest GP S.a
| P e | LUX PGIM Real Estate Germany AG .... Ownership .100.000 ... |Prudential Financial,
PGIM Real Estate CD S.a.r.| .LUX... . |PGIM Real Estate Germany AG . . [Ownership.. .100.000 ...|Prudential Financial

.100.000 ...|Prudential Financial,
.100.000 ...|Prudential Financial,
.4.100.000 ... |Prudential Financial,

.100.000 ...|Prudential Financial,
.100.000 ...|Prudential Financial,
..1.100.000 ...|Prudential Financial,

.100.000 ...|Prudential Financial,
.100.000 ...|Prudential Financial,

PGIM Real Estate France SAS ... |..FRA.... PGIM Real Estate Germany AG ....
PGIM Real Estate Italy S.r.l. .covvviiinnnns LTAL NIA....... PGIM Real Estate Germany AG ...
Pramerica (Luxembourg) CP GP S.a r.| . . |PGIM Real Estate Germany AG .
TMW ASPF | Verwaltungs GmbH & Co. KG ......... PGIM Real Estate Germany AG ...
TMW ASPF Management GmbH ...........ccevvvvvvennns PGIM Real Estate Germany AG ....
United States Property Fund VI GP S.a r.l. . . |PGIM Real Estate Germany AG . . [Ownership..
PREI Acquisition LLC .......vvvvvvvvviiiriiiininnns PREI Acquisition I, Inc. ..... Ownership
PRISA Il Lux PF GP S.a r.l. woeeeeeiiiiiiiiieees LUK NIA....... PREI Acquisition I, Inc. ....cccceeuunnnnnnnne Ownership
PGIM Real Estate PRISA Il Luxembourg PF SCSp

Ownership
Ownership
. [Ownership..
Ownership
Ownership

............................................................ LUK oo NTAG L. | PRISA 11 Lux PF GP S.a r.l. ....coceeeeneeen.. | Ounership .. 1.000 .... |Prudential Financial,
Prudential /TMW Real Estate Group LLC .. LDE ] NIA....... PREI Acquisition I, Inc. ..... Ownership .100.000 ... |Prudential Financial,
TMW Management, LLC . |PREI Acquisition I, Inc. .. . [Ownership.. .100.000 ...|Prudential Financial

.100.000 ...|Prudential Financial,
.100.000 ...|Prudential Financial,
.4..0.000 .... |Prudential Financial,

.100.000 ...|Prudential Financial,

TMW Realty Advisors, LLC
TMW USPF Verwaltungs GmbH
USPF V - Verwaltungs - GmbH & Co. KG
USCOF GP S.2 r.l. o

Ownership
. | Ownership
.. | Ounership..
. | Ownership

PREI Acquisition I, Inc. .....
PREI Acquisition I, Inc. .....
...NIA.......| TMW USPF Verwaltungs GmbH .
LWLUKL ) NIA....... PREI Acquisition I, Inc. .....

..... 00000 ... |98-0225435 ..
..... 00000 .... [98-1066511 ..

PREI HYDG, LLC PGIM, Inc. ... Ownership .100.000 ... |Prudential Financial,

PRISA Fund Manager LLC ... . |PGIM, Inc. . | Ownership.. ..}.100.000 ...|Prudential Financial

PRISA |l Fund Manager LLC PGIM, Inc. ... Ownership .100.000 ... |Prudential Financial,

..... 00000 ... |26-0703167 .. PRISA Il Fund PIM, LLC .... DB e NTAG L | PGEM, NG e Ounership .100.000 ...|Prudential Financial,
..... 00000 ... |26-0703262 .. PRISA Il Fund GP, LLC ... ..NIA....... [PRISA Il Fund PIM, LLC Ounership.. .}.100.000 ... |Prudential Financial,
..... 00000 PRREF Debt Fund Manager, LLC CDE ] NTAG | PGEM, NG, e Ounership .100.000 ...|Prudential Financial,
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................................................................ 00000 ....| weeereennenies | eeeeveeiiiees | e | eeeeveeeeeeeeeeeeeeeeeeeeeeee... |PRREF 11 Fund Manager LLC .ooooovvvveieeieeeennns [ DB NTALL|PGIM, INC e | QunerShPL e . 100,000 L [Prudential Financial, Inc. oo [ NOGL e s
Pru Fixed Income Emerging Markets Partners I,
................................................................ 00000 ..o.| eeeeriiiiiin | eeeeeeeiiii | e | e [LLC e [ DB NTALL L PGEM, IR e | OunerShPL e . 100,000 L [Prudential Financial, Inc. eeeeeeeen [ NOGL e s
Prudential Fixed Income Global Liquidity
................................................................ 00000 ....| weveerneiiiins | eeeeeeeieis | e | eeeeeeeeeeeeeeeeeeeeeeeeeeennn. |Relative Value Partners, LLC .ooooeeeieeeeeeeen [ DB NTALIPGIM, INCL e | QunerShpL e . 100,000 L [Prudential Financial, Inc. oo [ NOGL e s

Prudential Fixed Income U.S. Relative Value

Partners, LLC ... , Inc. .. Ownership..... .100.000 ... |Prudential Financial,
8 .. Prudential Trust Company ... . , Inc. . | Ownership.. ..}.100.000 ...|Prudential Financial,
..... 00000 ....|47-3614179 .. Ross Avenue Energy Fund Holdings, LLC ........ , Inc. ... Ownership .100.000 ... |Prudential Financial,
Prudential Capital Energy Opportunity Fund,
..... 00000 ... |47-3551881 .| .eeeevveeeeees | eeeeeeieeiiiiien | e [LPL e [ DEL] L NTALLL... | Ross Avenue Energy Fund Holdings, LLC ...... |Ownership......ccccccciiiiiiiiiieiinenenenn..45.920 L. [Prudential Financial, Inc. .....cooooeeens [ NOLLf o s
Prudential Capital Energy Opportunity
..... 00000 ....|47-3566520 ..| ......ccccccee | wereereeiiiiiin | eeveeeeeveeeeeeieeeeeeeeeeeen... |Prudential Capital Energy Partners, L.P. ... [..DE.....[......NIA.......[Fund, L.P. ooooiiiiiiiinen | OUNEISNIP.ccecciiiiiiceeececeeeeeeeeeeeeeen .. 0,200 ... [Prudential Financial, Inc. .oooooeeeeeeens [ NOLf o s

PRUDENTIAL CAPITAL ENERGY PARTNERS MANAGEMENT|
(FEEDER), LLC ...
Prudential Capit.
Fund, L.P. oo
Senior Housing Partners V, LLC . .
SENIOR HOUSING PARTNERS VI GP LLC .............. .
SENIOR HOUSING PARTNERSHIP FUND VI GP LLC ...
SHP V Carried Interest, L.P. ...ccocoeviinnnns

LDE ] NIA....... Ross Avenue Energy Fund Holdings, LLC ...... Ownership ..5.410 .... |Prudential Financial, Inc. ....cccceeeen. vl N0

..... 00000 .... [47-3590499 ..
..... 00000 .... [47-1982804 ..
..... 00000 .... [83-1479515 ..
..... 00000 .... [83-1460765 ..
..... 00000 .... [47-1993225 ..

Ross Avenue Energy Fund Holdings, LLC ...... Ownership ..9.590 .... |Prudential Financial, Inc.
PGIM, INC. weeeeeeeeee e Ownership .100.000 ...|Prudential Financial, Inc.
PGIM, Inc. ... Ownership .100.000 ...|Prudential Financial, Inc.
. |PGIM, Inc. . | Ownership.. ..1.100.000 ...|Prudential Financial, Inc. ..
PGIM, Inc. ... Ownership ..50.000 ....|Prudential Financial, Inc.

..... 00000 ....|47-1981127 .. Senior Housing Partnership Fund V, LLC ....... [.. SHP V Carried Interest, L.P. ... Ownership .100.000 ...|Prudential Financial, Inc.

..... 00000 ....|22-3195450 .. TRGOAG Company, Inc. .....cccceee... . |PGIM, Inc. ... . | Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..

..... 00000 ....|81-2692248 .. Viabash Avenue Holdings V, LLC PGIM, Inc. ... Ownership .100.000 ...|Prudential Financial, Inc.

..... 00000 ....|98-1334164 .. PCP V Cayman AIV GP, L.P. ........... Wabash Avenue Holdings V, LLC ................ |Ownership ..29.570 ....|Prudential Financial, Inc.

..... 00000 ....|81-2679691 .. Wabash Avenue Partners V, L.P. . | Wabash Avenue Holdings V, LLC Ownership.. ..29.570 ....|Prudential Financial, Inc. ..

..... 00000 ....|84-2857360 .. Waveland Avenue Holdings I, LLC ... PGIM, InC. weveveeieiiiiiiiiiieeeeeees Ownership .100.000 ...|Prudential Financial, Inc.
PGIM Senior Loan Opportunities Management

..... 00000 (Feeder) I, LLC wooeeeeeeieeiii Waveland Avenue Holdings I, LLC .............. |Ownership .. 0.660 .... |Prudential Financial, Inc.
PGIM Senior Loan Opportunities Management

..... 00000 Fund |, L.P. oo Waveland Avenue Holdings I, LLC .. . | Qunership ..3.990 .... |Prudential Financial, Inc.

..... 00000 Waveland Avenue Partners | (lreland), L.P. . .. [Waveland Avenue Holdings I, LLC .. Ownership.. ..50.500 ....|Prudential Financial, Inc. ..

..... 00000 Waveland Avenue Partners | (US), L.P. .. |Waveland Avenue Holdings I, LLC .. | Ownership.. ..50.500 ....|Prudential Financial, Inc. ..

..... 00000 ... Windhill CLO 1, Ltd. .. .. |PGIM, Inc. ... . [Ounership.. ..}.100.000 ...[Prudential Financial, Inc. ..

..... 00000 .... |22-2540245 .. Windhill CLO 2, Ltd. .. . |PGIM, Inc. . [Ounership.. ..4.100.000 ...[Prudential Financial, Inc. ..

..... 00000 WINDSOR AVENUE HOLDINGS 11, LLC . PGIM, Inc. ... Ounership .100.000 ...|Prudential Financial, Inc.
PGIM Senior Loan Opportunities Management

..... 00000 (Feeder) I1, LLC evverevveencieeenieeeseeeseeeees | 2o DEeee | oo NTACL..... | WINDSOR AVENUE HOLDINGS I, LLC .............. | OWnership......ccccceeieeerveeenuneennnn. 100,000 ... |Prudential Financial, Inc.
PGIM Senior Loan Opportunities Management
Fund 11, L.P. e LDE] NIA....... WINDSOR AVENUE HOLDINGS 11, LLC .. . | Ounership ..|Prudential Financial, Inc.
WINDSOR AVENUE PARTNERS (IRELAND) |1, L.P. . .. |WINDSOR AVENUE HOLDINGS |1, LLC .. Ounership.. ..|Prudential Financial, Inc. ..
WINDSOR AVENUE PARTNERS (US) II, L.P. ........ LDE] e NIA....... WINDSOR AVENUE HOLDINGS 11, LLC .. . | Ounership ..|Prudential Financial, Inc.
Windsor Avenue (Rated Feeder Fund GP) |1, LLC

..... 00000 tevereesreeenseeeseneessnneesseeesennessineessrnessenenss | oo DEuvees| coeee NIAL..... | WINDSOR AVENUE PARTNERS (US) I, L.P. ..... [Ounership.......ccccoceriueeriveennnennnnf. 100,000 ... |[Prudential Financial, Inc. ....cococoenen [oeee NOoeii] e i
PGIM Senior Loan Opportunities (Rated Feeder Windsor Avenue (Rated Feeder Fund GP) II,

..... 00000 Fund) 1, L.P. s LLC e seeeeeeeeeeees [ OWNBPSRIPLc el 1. 00100 L [Prudential Financial,

..... 00000 WINDSOR AVENUE PARTNERS (IRELAND) 11, L.P. . PGIM, Inc. ... Ounership ..|Prudential Financial,

..... 00000 WINDSOR AVENUE PARTNERS (US) 11, L.P. . |PGIM, Inc. ... . [Ounership.. ..|Prudential Financial,

.. |PGIM Holding Company LLC
. |PIFM Holdco, LLC .......
PIFM Holdco, LLC

..... 00000 .... [ 13-4122960 ..
..... 00000 .... [88-1496484 ..
..... 00000 ... [87-2962691 ..

PIFM Holdco, LLC ...........
PGIM Custom Harvest LLC .
PGIM DC Solutions LLC ...

.|Prudential Financial,
.|Prudential Financial,
.|Prudential Financial,

. | Ownership..
. | Ownership..
Ownership
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. | 22-3468527 .. PGIM Investments LLC PIFM Holdco, LLC Ownership .100.000 ...|Prudential Financial, Inc.
PGIM Strategic Financing LLC . .. |PGIM Investments LLC . Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
....|83-2672711 .. PGIM International Financing Inc. . |PGIM Strategic Financing LLC ... Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
.| 98-1460519 .. PGIM European Financing Limited e | LB NIA....... PGIM International Financing Inc. .. . | Ownership .100.000 ...|Prudential Financial, Inc.
Prudential Investment Management Services LLC
e [ 871610226 .. | oo | e | e e PIFM Holdco, LLC Ownership .100.000 ...|Prudential Financial, Inc.
. | 22-3489487 .. Prudential Mutual Fund Services LLC . . |PIFM Holdco, LLC .... . | Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
.......... Pruco Assignment Corporation Prudential Financial, Inc. ... Ownership .100.000 ...|Prudential Financial, Inc.
.......... . | 22-1916652 .. PRUCO, LLC oeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeees Prudential Financial, Inc. ............ccceeee. |OWNErShip...eveeveeiniiivviiiniveivnnnnnnnnnp. 100,000 ... [Prudential Financial, Inc.
Prudential Capital and Investment Services,
.......... .| 22-2422630 .. LLC woiiiieiiieiiiieiececieenieeeseeeseeenseeen | DB e NTAGLL | PRUCO, LLC e | OWREPSHIPL . 100,000 .. | Prudential Financial, Inc.
Prudential Capital and Investment
JUUT I Broome Street Holdings, LLC Services, LLC Ownership .100.000 ...|Prudential Financial, Inc.
... | 52-1410008 .. Braeloch Successor Corporation . . |Broome Street Holdings, LLC .. Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
... |72-1195798 .. Braeloch Holdings Inc. ............ Braeloch Successor Corporation .... Ownership .100.000 ...|Prudential Financial, Inc.
... | 72-0839016 .. Graham Resources, Inc. ... Braeloch Holdings Inc. ........ Ownership .100.000 ...|Prudential Financial, Inc.
... | 72-0899620 .. Graham Royalty, Ltd. ...... . .NIA....... | Graham Resources, Inc. ..... . | Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
.......... . |22-2347336 .. Prudential Equity Group, LLC .... weee |- DE.....] ... NIA....... [Broome Street Holdings, LLC Ownership .100.000 ...|Prudential Financial, Inc.
Prudential Securities Secured Financing
............... 00000 ....| 13-3526694 .. Corporation .. DE..... Broome Street Holdings, LLC .. Ownership .100.000 ...|Prudential Financial, Inc.
Pruservicos Participacoes Ltda. ... ..BRA... .|PRUCO, LLC .. | Ownership.. .. 0.000 .... |Prudential Financial, Inc. ..
Prudential do Brasil Seguros de Vida S.A. ... |..BRA... veeeee..|Pruservicos Participacoes Ltda. ............. Ownership ..99.944 ....|Prudential Financial, Inc.
Prudential do Brasil Vida em Grupo S.A. ..... |..BRA....]...... NIA....... Prudential do Brasil Seguros de Vida S.A. |Ownership .100.000 ...|Prudential Financial, Inc.
..... 00000 ....| 13-3921265 .. Prudential Annuities Holding Company, LLC ... [.. . |Prudential Financial, Inc. ... Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 ....|22-3804354 .. Prudential [BH Holdco, Inc. .. . |Prudential Financial, Inc. Ownership.. .100.000 ...|Prudential Financial, Inc. ..
Prudential International Insur
..... 00000 ....|51-0389061 .. Ltd. weeeeiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees |22 DBt eeeee JAss [ Prudential Financial, Inc. .........ooooooeeo.. | OWNership....ccoeeeeeecieiiccicnnnnnnnnnnnp. 100,000 ... |Prudential Financial, Inc. ....ooeeeeees |oee N0 ceeee o
Prudential International Insurance
..... 00000 ....|98-1545618 .. Gibraltar Reinsurance Company Ltd. ............ |.BW....]....... 1A........[Holdings, Ltd. ...........cecceeeeeeeeeeooe. [ Ownership..oooeeeeeeeeeeeeeeeeeeeeeeeen. ). 100,000 .. |Prudential Financial,
..... 00000 . Gibraltar Re Mortgage Holdings Trust No. Gibraltar Reinsurance Company Ltd. ......... |Ownership .100.000 ...|Prudential Financial,
Gibraltar Re Mortgage Holdings Trust No. .| Gibraltar Reinsurance Company Ltd. . Ownership.. .100.000 ... |Prudential Financial,

1

2.
Gibraltar Re Mortgage Holdings Trust No. 3 .. ..

4

Gibraltar Reinsurance Company Ltd. Ownership .|Prudential Financial,
Gibraltar Re Mortgage Holdings Trust No. Gibraltar Reinsurance Company Ltd. Ounership ..|Prudential Financial,
North Rock, L.P. ..... . |Gibraltar Reinsurance Company Ltd. . Ownership.. ..|Prudential Financial,
South Shore, L.P. ... v |..CYM... Gibraltar Reinsurance Company Ltd. ......... Ownership ..|Prudential Financial,
South Shore 11, L.P. ceveeeieeieeeieeeeeeeans LOYMLLLL NIA....... South Shore, L.P. weeiieeiieieeeeeeie e OWNErship..coeeeeeeeeeeeeeee e . ..|Prudential Financial,
Prudential International Insurance
..... 00000 ....|98-1622096 .. Lotus Reinsurance Company Ltd. . Holdings, Ltd. ..ccccooiiinnnnnee Ownership ..}.100.000 ...|Prudential Financial,
..... 00000 ....|82-5270007 .. Passaic Fund LLC .. . .. |Lotus Reinsurance Company Ltd. .. | Management. ..0.000 .... |Prudential Financial,
..... 00000 ....| ceeerreeennenn PGIM Fixed Income Alternatives Fund, L.P. ... |.. . |Passaic Fund LLC .... . [Ownership.. ..30.000 ....|Prudential Financial,
..... 00000 ....|83-1893258 .. PGIM U.S. Agriculture Fund LP ................... Passaic Fund LLC .... Ownership ..49.500 ....|Prudential Financial,
Prudential International Insurance
............... 00000 New Veld, LLC ...cceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | L DELLill]oenn NTALLLLLL [Holdings, Lid. ... Ownership ..99.000 ....|Prudential Financial, Inc. .....cccooeeees | ooee N0 ceeee i
............... 00000 Alexander Forbes Group Holdings Limited ...... |..ZAF....]......NIA....... [New Veld, LLC .. Ownership ..33.000 ....|Prudential Financial, Inc. .....ccccocers | eee NOceied] ceeee ot
Prudential International Insurance
................................................................ 00000 weveeenereennes | evvreeesiiens | eeveesieeenee [ eeevieeeiieceiieniieenee.. [PGIM TRELAND LIMITED woooevveeieieiieeeieeenene [ IRL ] e NTALLLL. [ Holdings, Ltd. oo, | OWnerShip..eecccececie e} . 100,000 .. |Prudential Financial, Inc. ..ooocoeevees [oeee N0 e o
Pramerica Business Consulting (Shanghai) Prudential International Insurance
................................................................ 00000 teeeeeeeeeeeees | i | i | eeeee. | Company Limited ... | LCHNGLL) L ONTAL L [HoTdings, Lt e | OwnershipL e} . 1001000 .. |Prudential Financial, Inc. ... | N0 e o
Pramerica Financial Asia Headquarters Pte. Prudential International Insurance
................................................................ 00000 teeereeeneeeees | eeeieiiiiiiine | s | seeeeeeeeeees [LED e [LWSGPLL] L NTALL L [Holdings, Ltd. Leeieiiieiiiiiiiieeees. | Ownershipa..iieeee.. ) . 1001000 ... [Prudential Financial, Inc. ..o [ N0 s el
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Prudential International Insurance
................................................................ 00000 ....| weeeeeemmmmieen | eeeeeeeees | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. |Pramerica Life Insurance Limited ..........oeeo [ IND o TAG | Holdings, LEd. aeeeeeeeiieiieeieeeeeeeeeeeeeees | OunerShipaeeeeeeeeeeeL.49.000 ... [Prudential Financial, Inc. ... [ NOf e e
Prudential International Insurance
................................................................ 00000 ....| weeeeeeeemmienn | eeeeeeeiie | i | eeeeeeeeeeieeeeeeeeeeeeeeeeeeee. |Prudential Holdings of Japan, Inc. ............ [LPNe o TAG L Holdings, LEd. aeeeeeeeiiiiiiiieieeeieieeeeeeeees | Ounershipaciiiieeeiiieeeeee . 100.000 ... [Prudential Financial, Inc. ... [ NOf e e
Sonamira Co., Ltd. (Sonamira Kabushiki
............... 00000 R 1) Prudential Holdings of Japan, Inc. .......... |Ownership .100.000 ...|Prudential Financial,
............... 00000 98-0408643 The Gibraltar Life Insurance Co., Ltd. ....... Prudential Holdings of Japan, Inc. ..........|Ownership.. .100.000 ... |Prudential Financial,
............... 00000 ....| ceeereeennneenn CLIS Co., Ltd. . .. | The Gibraltar Life Insurance Co., Ltd. .... |Ownership.. .10.000 ....|Prudential Financial,
............... 00000 ....|98-1557564 .. Gold, L.P. . .. | The Gibraltar Life Insurance Co., Ltd. .... |Ownership.. .99.900 ....[Prudential Financial,
............... 00000 ... |98-1557887 .. Gold I, L.P. SGold, LPe e Ounership.. .99.900 ....|Prudential Financial,
............... 00000 .... |98-1732982 .. Gold I1, L.P. . . Gold, L.P. ..... Ounership.. ..99.900 ....|Prudential Financial,
............... 00000 ....|98-1438145 .. Green Tree, L.P. .ooovviiiiiiiiiiiiiiiiiiiinieneeees | .OYM....) ......NIA....... | The Gibraltar Life Insurance Co., Ltd. .... [Ownership.............ceeeeeiiiinnnnnt . 100,000 ... |Prudential Financial,
Prudential Mortgage Asset Holdings 1 Japan
................................................................ 00000 ....| weeeeeemmmnienn | eeeeeeeie | i | eeeeeeeeeiieeieeeeeeeeeeeeeeeee. | Investment Business Limited Partnership ..... [..JPN....{......NIA....... | The Gibraltar Life Insurance Co., Ltd. .... |Ounership.....cccccccrriririiinniinnneeeef..99.950 ... [Prudential Financial, Inc. ......ccoooeees [ N0 e e
The Prudential Gibraltar Financial Life
................................................................ 00000 ....| weeememmnmiienn | eeeeeeeiiis | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Insurance Co., Ld. aeeeeeeeiiiiiiiiiiiiiiiiieeeeens [ PN L TAG| The Gibraltar Life Insurance Co., Ltd. .... |Ownership......ccccccoeiiiiiiiiiiiiineeee . 100.000 ... [Prudential Financial, Inc. .....cccooeeees [ooa N0 oo e
The Prudential Gibraltar Financial Life
................................................................ 00000 ....| weeeemmmnmmienn | eeeeeeei | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |PG Friendly Partners Co., Ltd. .......eeeeee [PNGf L NTAL | Insurance Co., Lid. .....oeeeeeiiiiieiiieeenennnes | Ounership....coceiiieeiiiiiiieeeiiieeeee.f . 100.000 ... (Prudential Financial, Inc. ....ccccoeeeees [ N0 oo s
................................................................ 00000 ....|98-0433392 ..| ......cccceces | wevveeivevieeens | evveveeeeeveeeeieeeeeseeeeeeee.. | The Prudential Life Insurance Company, Ltd. |[..JPN....f.......I1A........|Prudential Holdings of Japan, Inc. .......... |Ownership.....cccccccccvrrrrrrenennnnnnnnn . 100,000 ... [Prudential Financial, Inc. ....cooooeeeens [ NOLf o s
The Prudential Life Insurance Company,
................................................................ 00000 ....|98-1437611 .. .ooooveeiieees | eeveieieiiiiiee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeens |Pine Tree, LPL oo O N LR e | QunerShipeeeeeeeeeeeeeeeeeeeeeeenn . 100,000 L [Prudential Financial, Inc. oo [ NOGL e s
The Prudential Life Insurance Company,
............... 00000 ....|98-1558206 .. Platinum, L.P. oo Ltd. e Ownership.. ..99.900 ....|Prudential Financial,
............... 00000 ....|98-1558175 .. Platinum |1, L.P. . |Platinum, L.P. .. | Ownership.. .99.900 ....|Prudential Financial,
............... 00000 ....|98-1732946 .. Platinum 111, L.P. . Platinum, L.P. ..oeeeeiiiiiiiiiiiiiinnnns .... | Ownership.. ..99.900 ....|Prudential Financial,
The Prudential Life Insurance Company,
................................................................ 00000 ....| weeeererninies | eeeeveeiiiees | i | eeeveeeeeeeeeeeeeeeeeeeeeeeenn. |Prudential General Services of Japan Y.K. ... [LJPNoL L UNTAL Lt e | QunerShipeeeeeeeeeeeeeeeeeeeeeeenn .. 10,000 L [Prudential Financial, Inc. ..o [ NOLL o s
Prudential Mortgage Asset Holdings 2 Japan The Prudential Life Insurance Company,
................................................................ 00000 ....| weeeerrnneiins | eeeeveeiiies | i | eeeveeeeieeeeeeeeeeeseeeeeeenn. | Investment Business Limited Partnership ... [LJPNL L NTAL Lt e | OunerShipeeeeeeeeeeeeeeeeennn b ..99.950 L [Prudential Financial, Inc. ....ooooooee [ NOLL o s
The Prudential Life Insurance Company,
................................................................ 00000 ....| weveerneiiiins | eeeeeeeiiis | e | eeeeeeeeeeeeeeeeeeeeseeeeeeeen. |Prudential Trust Co., Ltd. oo (PN U NTAL LR e | QunerShipeeeeeeeeeeeeeeeeeeeeeeeenn . 100,000 L. [Prudential Financial, Inc. oeeoeeeeeen [ NOGL o s
Prudential International Investments Company, Prudential International Insurance
................................................................ 00000 ....|22-3773705 .| .eeeveeeeeeees | eeeeeeeieiiiiiin | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [LLC e LG DEL L NTALL L [ Holdings, L. aeeeeeieeeeeeeeeeeeeeeeeeeieeeieeeees | OUNEESRIPL e . 100,000 L. [Prudential Financial, Inc. oo [ NOGL s
Prudential International Investments
................................................................ 00000 ....|98-1269397 .. | ..ecovvvvvvees | eereeeiiiiiiiien | eeeereiiiieieeieeeeseeeeeeeeee. [ NEW SVANNA s | LOYMLLLL Company, LLC ......eevvvvvvvevrieieeeeeeeeeeeneeeee. | Ownership .100.000 ... |Prudential Financial,
............... 00000 PHC Limited «.ovveeeeneeeeeieieeeeeeeeieeeeeeeenn. | .CYMLLLL New Savanna ... . | Ownership.. ..79.000 ....|Prudential Financial,
............... 00000 PLAI Limited . .. |..CYM. ....... |New Savanna . | Ownership.. 100.000 ...|Prudential Financial,
............... 00000 PIIC Limited .ooeevvveeieieiieienieeesieeeeeeen | .CYMLLL PLAI Limited .. Ounership.. ..21.000 ....|Prudential Financial,
Prudential International Investments
................................................................ 00000 PFI EM-Tech Fund |, LLC .....eevvvveevveeeennnnnnnn | oo DEeeiis] e NIALLLLcc. [ Company, LLC ..eeeeeiiiiiiiiiiiiiiiiiiieeeeen | OWNEPShPL L} . 1001000 ... | Prudential Financial, Inc. ... |oee N0 ceeee o
Prudential International Investments
................................................................ 00000 PGIM (Hong Kong) Ltd. . ..HKG.. Company, LLC Ownership.. .100.000 ...|Prudential Financial, Inc. .....ccccooeees | eee NOeeied] ceeee ot
Prudential International Investments
................................................................ 00000 ....| eeeercreeeiie | eeeeeenieeenes | eeeeieeeiiee [ eeeveeeesieeeiieeeneeeeneee.. |PGIM INDIA ASSET MANAGEMENT PRIVATE LIMITED |..IND....J......NIA....... [Company, LLC ....ccoviveeririenreenireenieneenn [ OWNErShip..cciiiiiiciiiieinieeeieee 1. 0,000 ... [Prudential Financial, Inc. ...cocovcoees |oeee NOweeifvees e
Prudential International Investments
................................................................ 00000 ....| .eeeercreeeiie | eeeeenieeees | eeeeieeesiee [ eeeveeeesieeeieeeneeeeneee.. |PGIM INDIA TRUSTEES PRIVATE LIMITED ........... [..IND....f......NIA....... [Company, LLC ...ceeerviveeniiienieeeieeenieeenn [ OWNErShip..cciiiiiiciiiecieeeeee 1. 0,000 ... [Prudential Financial, Inc. ...cocooveees |eee NOweeifvees s
Prudential International Investments
................................................................ 00000 ... | weeeemmmiimienn | eeeeeeeiei | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. |PGIM Japan Co., Ltd. oo (PN NTAL | Company, LLC e | OunerShipacceeeieeeeeiieeeeee . 100.000 .. [Prudential Financial, Inc. ... [ NOLf e s
Prudential International Investments
................................................................ 00000 ....| weeeemmmnmeieen | eeeeeeeiei | i | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. |PGIM Securities Investment Trust Enterprise [..TUN....f......NIA....... | Company, LLC .....ccooiriiiiiiiiiiniinnnnnnnennnnee. | OUnership...cceeeiiieiiiiiiiiiiieiiieeee .. 0.002 ... [Prudential Financial, Inc. .....cccoeeeees [ N0 e e
Prudential International Investments
................................................................ 00000 ....]01-0722005 ..| ....eeeeeee | eeeeeeeveeenee | eeeveeeeeeiiiieeeeeeeeeeeeeee... |PGLH of Delaware, Inc. .oooooeevvvevveeeeeenne [ DB NIAL..... | Company, LLC ...oooeiiiiiiiiininninnnnnnnnenneeeee.. | Ounership..eeeeeeeeeeeeeeneeeeeeeeeeeeee....f . 100.000 ... [Prudential Financial, Inc. ........cooeeee [ NOf o i
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
................................................................ 00000 ....| eveeiieeinn | .. |PGIM INDIA ASSET MANAGEMENT PRIVATE LIMITED |..IND.... . PGLH of Delaware, Inc. . . | Ownership.. .100.000 ...|Prudential Financial, Inc. .....cccoooeues [oeee N0 e o
................................................................ 00000 PGIM INDIA TRUSTEES PRIVATE LIMITED ........... | ..IND.... PGLH of Delaware, Inc. . . | Ownership.. .100.000 ...|Prudential Financial, Inc. .....cocoovees e N0t e e
Prudential International Investments
................................................................ 00000 ....| weeeeemmmmmieen | eeeeeeeieie | e | eeeeeeeeeiieeieeeeeeeeeeeeeeee.. |Pramerica Financial Asia Limited ............... [.VGBLf . NTAL.... | Company, LLC ..ooooiiiiiiiiiiiiiiiiiiieieeeeeeeeeee. | Ounershipe...occeeiieieiiiiiiiieiiiieeeeee . 100.000 ... (Prudential Financial, Inc. .....ccooeeeees [ N0 o e
Prudential International Investments
................................................................ 00000 Prudential Chile Il SpA . o [..CHL.... Company, LLC ......ceevvveieiiiiieiiieeeeeeennnnene. | Ownership.. .100.000 ...|Prudential Financial, Inc. .....ccccooees |eee NOeeied] ceeee o
Administradora de Inversiones Previsionales
................................................................ 00000 ... | eeeeiimiiimieen | e | e | e [ SPA e [WCHL L NTALL L | Prudential Chile 11 SpA oo | Ounershipa.cciiiiiiiiiiiiiiieeeieeeeeee 050,000 ... [Prudential Financial, Inc. ........ooooon [ N0 e
Administradora de Inversiones Previsionales
................................................................ 00000 ....| weeeeeemmmmieen | eeeeeeeiiie | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Inversiones Previsionales Chile SpA ... [LCHL o NTAL ISPA i | QunerShipL e L. 16,667 L [Prudential Financial, Inc. ... [ NOf e
Administradora Americana de Inversiones S.A.
................................................................ 00000 ... | aeeeimmmimmieen | eeeeeeeiiis | i | eeeeeeeieieeeeeeeeeeeeeeeieeeees | eeeeeeiieiiieineeeeeeeeneeesseeessesesnseessesessenseneness | 2.CHoeeoof coos s NIAL.... | Inversiones Previsionales Chile SpA ........ |Ouwnership......ccccevveeiiiiiieeiiieeeeee..40.293 L. [Prudential Financial, Inc. ......ccoooeees [ N0 o e
Administradora de Fondos de Pensiones
................................................................ 00000 Habitat, S.A. .ooeeeiieiiieeeieeeeeeeeeeeeneens | LCHLLLLL Inversiones Previsionales Chile SpA .... Ownership.. ..40.293 ....|Prudential Financial, Inc. ..coccveeees |oeeu NOLeei] s e
................................................................ 00000 Inversiones Previsionales Dos SpA .| .CHL... Inversiones Previsionales Chile SpA .... Ownership.. ..9.091 .... |Prudential Financial, Inc. .....ccccoeees | ooee N0 ceeee i
Administradora Americana de Inversiones S.A.
................................................................ 00000 ... | eeveriiiiiiis | eeeeeeeiiis | i | eeeeeeeeeeeeeeeeeeeeeeeeieieees | eereeiiieiiiiiieeeieseeeeessessssesssssssssssssssssesssess | 2CHoe cooo .. NIAL.... | Inversiones Previsionales Dos SpA ........... |Ownership......ccccccevveiiiiiieeeenenennnn..40.293 L. [Prudential Financial, Inc. ....cooooeeeens [ NOLf o i,
Administradora de Fondos de Pensiones
................................................................ 00000 ..o.| weveeriiiiii | eeeeeeeeii | i | e, [Habitat, SOAL o [LCHLL ] L NTAL..... | Inversiones Previsionales Dos SpA ........... |Ownership.....ccccccciiiiiiiiiineneenennnn..40.293 L [Prudential Financial, Inc. ... [ NOLL o s
................................................................ 00000 ....| weeeeeeemmmeeen | eeeeeeeiiis | e | eeeeeeeeeiieeieeeeeeeeeeeeeeeee. | InVersiones Previsionales Chile SpA ........... [..CHL....{......NIA....... |Prudential Chile Il SpA ......ccccceereeeecces | OuNErship..ccceeeeeeiiiiiiiiiiieiiineeeee.f..83.333 L. [Prudential Financial, Inc. ......ccoooeees [ N0 o s
Prudential International Insurance
................................................................ 00000 ....| weeeeeeeemmienn | eeeeeeeeis | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |Prudential Seguros Mexico, S.A. de C.V. ... [..MEX....f...... A |Holdings, Ltd. ......eeeiiiiiiiiiiiiiiiiiiiiieeeeee. | Ounership..iiieiiieeeeeeef . 100,000 ... (Prudential Financial, Inc. ......cccoooees [ NOf e e
Prudential International Insurance
................................................................ 00000 ....| weeeeeeemmmeenn | eeeeeeeeiie | e | eeeeeeeeeeieeeeeeeeeeeeeeeeeeee. |Prudential Servicios, S. de R.L. de C.V. ... [..MEX....f....... 1A |Holdings, Lid. ......eeiiiiiiiiiiiiiiiiiiiiiieeeene. | Ounershipa..iieiiiieeeee.f . 100,000 ... [Prudential Financial, Inc. .....cccoooeees [ N0 e e
Prudential International Insurance
................................................................ 00000 ....| weeeememmmmieen | eeeeeeeie | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |Pruservicos Participacoes Ltda. ................ [LBRALL LA |Holdings, Lid. ....eeeeiiiiiiiiiiiiiiiiiiiieeieeeees | Ounershipaiiiiiieeeee . 100,000 ... (Prudential Financial, Inc. ... [ N0 s
Prudential International Insurance
................................................................ 00000 ....| weeeeeeememeeen | eeeeeeeee | i | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. | Qianhai Reinsurance Co., Ltd. ... [OENG L TAL | Holdings, L. aeeeeeeeeeeeeeeeeeeeeeeees | OunerShipaeeeeeeeeeee L. 10.000 ... [Prudential Financial, Inc. ... [ N0 s
Prudential International Insurance
................................................................ 00000 Wellness Services SRL .... .. | ..ARG.. Holdings, Ltd. ... . [Ownership.. ..90.000 ....|Prudential Financial, Inc. ...occveeees |oeeuNOLeei] s e
Prudential International Insurance Service
................................................................ 00000 ....|51-0389060 .. | ..ccevveveeeee | eevrerieiiiiiiee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees |Company, LLL.C. eeiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeens [ DB o TAG | Prudential Financial, Inc. .................... |Ownership......ccocceiiiiiiiiiiiiiieneeeef . 100,000 ... (Prudential Financial, Inc. .....cccooeeees [ooa N0 oo s
Prudential International Insurance Service
................................................................ 00000 ....| .eeeerceeeiie | eeeeeesieeeee | eeeeeieeesiee [ eeeveeeesieeeiieeenieeenene.. | GIBRALTAR INDIA SOLUTIONS LLP ...oovveveeeeees [ INDL e NTALLL L [ Company, LLL.C. eveeeiieiiieceieceeeeeeeee [ OWnerShipa.ecccciccceeeee 1 ..99.900 ... [Prudential Financial, Inc. ....oooooeoens |eee NOweiifvees e
Gibraltar International Insurance Services Prudential International Insurance Service
................................................................ 00000 ....|84-1995926 .. [ ....ccoevvveee | eerrriiiiiiiiiee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [COMPANY, INCL e [ DB TAG | Company, LLLLCL s | OunErShipL e . 100000 .. [Prudential Financial, Inc. ... [ NOLf e s
Prudential International Insurance Service
................................................................ 00000 Gibraltar International Service LLC .. Company, L.L.C. ...cceeeeieeiiiieiieeeeeeeeeen. | Ownership.. .100.000 ...|Prudential Financial, Inc. .....ccccooees | eee NOeeied] ceeee i
................................................................ 00000 GIBRALTAR INDIA SOLUTIONS LLP . Gibraltar International Service LLC ........ |Ownership.. ..0.100 .... |Prudential Financial, Inc. ....ccccooeees | ooee N0 ceeee i
WelIness Services Ecossistema De Bem Estar
................................................................ 00000 ..o.| eeeeeiiiiiiiin | eeeeeeeeii | i | e, |LEdaL e [ BRALL L NTALLL... | Gibral tar International Service LLC ........ |Ownership......cccccciiiiiiiiiiiienennnnnn.. 0.024 . [Prudential Financial, Inc. ... [ NOLLf o s
Prudential International Insurance Service
................................................................ 00000 ....|98-1770725 .| ....cceeveeeee | weveeeveieieeie | eeveveveeeiiieieeeeeeseeeeenn... |Pramerica Services Company (Bermuda), Ltd. . [..BMU.... ......NIA....... | Company, L.L.C. ...cccooormrrrrmrrrrnnnnnnnnnnnnnnn | OUNEISNIP..ceiiiiiiiiiiiiiieeieeeeeeeeeeenn . 100,000 ... [Prudential Financial, Inc. ..ooooooeeeeens [ NOLf o s
Prudential International Insurance Service
................................................................ 00000 ....| weeererenies | eeeeeeeiiies | v | eeeveeeeeeeeeeeeeeeeeeeeeeeenn. |Prudential Seguros Mexico, S.A. de C.V. ... [..MEX....f.......1A.......]Company, L.L.C. ..ccooiiiiiiiiiiiiiiiiiiiiinnnnnns | OUNEISNIP.cciiiiiiiiieeieeeeeeeeeeeeeeeeenn .. 0,000 ... [Prudential Financial, Inc. .ooooooeeeeeens [ NOLf o s
Prudential International Insurance Service
................................................................ 00000 ....| weeerrrnnniies | eeeeeeeiiies | eeevvviiiiiees | eeeveeeeeeeeeeeeeeeeseeeeeennn. |Prudential Systems Japan, Limited .............. [..JPNof L ONTAL | Company, L.L.C. ...eiiiiiiiiiiiiiiiiiiiiiieeeenns | OUNEISNIP. e . 100,000 L. [Prudential Financial, Inc. ooooeeeeeeeens [ NOL o s
WelIness Services Ecossistema De Bem Estar Prudential International Insurance Service
................................................................ 00000 ..o.| eeveeiiiiii | eeeeeeeiei | i | e |LEdAL e [GBRALL L NTALL L | Company, LLLLCL eeeiiiiieeeeen | OUNETSNIPL e ..99.976 L [Prudential Financial, Inc. ..o [ NOGL o s
Prudential International Insurance Service
................................................................ 00000 ..o.| wereeiiiiii | eeeeeeiiieee | e Wellness Services SRL .........ceeeeeeeeeeeeeeeee. | .ARG....) ...... NIA....... [ Company, L.L.C. ...........eeeeeeeeeeeeeeeeeeee... | Ownership ..10.000 ....|Prudential Financial, Inc. .....ccccooeees | ore NOcceii] ceeee i
................................................................ 00000 22-2615976 Prudential International Investments, LLC ... |..DE.... Prudential Financial, Inc. .................... |Ownership.. .100.000 ...|Prudential Financial, Inc. ...cccveeees |oeeuNOceei] s e
................................................................ 00000 Prudential Servicios, S. de R.L. de C.V. .... |..MEX.... Prudential International Investments, LLC |Ownership.. .. 0.000 .... [Prudential Financial, Inc. .....cccoeeees |eee N0 ceeee i




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA
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1 2 3 4 13 14 15 16
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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) *
U 00000 ....|22-3795856 ..| .... UV s ... |Prudential Japan Holdings, LLC .... . Prudential Financial, Inc. ...... Ownership .100.000 ...|Prudential Financial, .
..... 00000 ... - PGI Co., Ltd ....... . ...NIA.......|Prudential Japan Holdings, LLC . [Ownership.. ..1.100.000 ...|Prudential Financial
CLIS Co., Ltd. .... . v [ PN NIA....... PGl Co., Ltd Ownership ..55.000 ....|Prudential Financial
Kyoei Annuity Home Co. Ltd. (Kabushiki Kaisha
Kyouei Nenkin Home) ........cccoveeveerniuneenennnne PGI Co., ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ... |Prudential Financial
PG Business Service Co., PGI Co., Ownership .100.000 ...|Prudential Financial
PG Collection Service Co., Ltd. ... . |PGI Co., Ownership.. .100.000 ... |Prudential Financial

Prudential General Services of Japan Y.K. ... [.. PGI Co., ..90.000 ....|Prudential Financial,
Prudential Gibraltar Agency Co., Ltd.

(Prudential Gibraltar Agency Kabushiki

Ownership

................................................................ 00000 ..o.| wevereiiiii | eeeeeeeiii | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees. |K2ESDA) e [PNG L ONTALL PG Col, LED e | OunErSHPL e . 100,000 L [Prudential Financial, Inc. oo [ NOGL s
Sanei Collection Service Co., Ltd. (Kabushiki

................................................................ 00000 ....| weeerrenninins | eeeeeeeieis | e | eeeveeeeeeeeeeeeeeeeeeeeeeenn.. |Kaisha Sanei Shuuno Service) .eeeeeeeeeeeeeeeenn [WPNGL L ONTALL|PGE Con, LED e | OUnErShPLceeeeeeeeeeeeeeeeeeeeenn . 100,000 L. [Prudential Financial, Inc. oo [ NOGL e s

................................................................ 00000 ....| weeeeeeeeimienn | eeeeeeiiie | i | eeeeeeeeeeieeieeeeeeeeeeeeeeeee. |Prudential Newark Realty, LLC ... [ Ndef oo NIAL...... | Prudential Financial, Inc. ...........cccccc... |Ouwnership.....ccccceeeeeeiiiiiiiiiiieneeeef . 100.000 ... (Prudential Financial, Inc. .....cccoeeeees [oa N0 oo s
Prudential Retirement Financial Services

................................................................ 00000 ... | weeeeimeiieienn | eeeeeeeii | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees. [Holding LLC Lo [ DB L NTALL.. | Prudential Financial, Inc. ..........cccccccc.. |OWnership....ooiiiiiiiiiiiiiiieiee . 100.000 ... (Prudential Financial, Inc. ......ccocoeees [ N0 e s
Prudential Workplace Solutions Group Prudential Retirement Financial Services

Services, LLC ...
PruStudio LLC ...
Quartzsite, LLC

Holding LLC
. |Prudential Financial, Inc.
Prudential Financial, Inc. ...

Ownership
Ownership..
Ownership

.100.000 ...|Prudential Financial,
.4.100.000 ... [Prudential Financial,
.100.000 ...|Prudential Financial,

..... 68241 ....|22-1211670 .. | .............. The Prudential Insurance Company of America |..NJ.....|.......RE........[Prudential Financial, Inc. .................... |Ownership.........ccccoeeeeeunnnnnnnnnnp. 100000 ... |Prudential Financial

The Prudential Insurance Company of

................................................................ 00000 ....|06-1332633 ..| .....ceeeeeeee | wevveiieiiiiiies | eeeeveveeiieeeieieeeeeeeeeeeee.. | AST Investment Services, Inc. ......eeeveeeveennn [oo CToeeif ot DSeceec i [ AMENICA weviviiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OWNEPSNIP. . ceiiiiiiiiiieeeeeeeeeeeeeeeeennn . 100,000 ... [Prudential Financial, Inc. .ooooooeeeeeens [ NOLf o s
The Prudential Insurance Company of

............... 00000 Broad Street Global Advisors LLC ............... |..DE..... .| America .... Ownership .100.000 ...|Prudential Financial, Inc. .....ccccooeees | ooee N0 ceeee o
The Prudentia

................................................................ 00000 ....|65-1188865 .. | ...cceevvveeee | weveeveieiiiienn | eeeeeeeeeeeeeeeeeeeeeeeeeeeenens |C0liCO T, INCL ceviiiiiiiiii [ DB DS AMETECA eeiiiiieiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OUNEPSNIPL e . 100,000 L [Prudential Financial, Inc. ...ooooeoeeo [LYESL e
The Prudential Insurance Company of

................................................................ 00000 ....|26-0004065 .. | ...ccevvveeeee | eeveeeeeiiiiiien | eeeeeeeeeeeeeeeeeeeeeseeeeeeeens |COLICO, INC. ooeeieeeiiiiieeiiieeeeeeeeeeeeeeeeeeee [ DB DS AMETECA eiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OUNEPSNIPL e . 100,000 L. [Prudential Financial, Inc. ..oooooooeeeen [LYES e
The Prudential Insurance Company of

............... 00000 Cottage Street Investments LLC .................. |..DE..... ..| America Ownership .100.000 ...|Prudential Financial, Inc. .....cccccoeees | oee N0 ceeee i

............... 00000 Cottage Street Orbit Acquisition, LLC ........ |..DE..... .| Cottage Street Investments LLC .... Ownership .100.000 ...|Prudential Financial, Inc. .....ccccooees | eee NOeeied] ceeee o
The Prudential Insurance Company of

............... 00000 ....| weeeeeemmmmiien | eeeeeeeeiis | i | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. |Dale/P Minerals Limited Partnership ........... [ DE.....f .o DSeeci [ AMENICE ceiiiiiiiiiiiiieeeeieeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESIPL e . 100.000 ... [Prudential Financial, Inc. ......ocoeooees [oaNOf e i,
The Prudential Insurance Company of

............... 14296 ....[41-2214052 .. Dryden Arizona Reinsurance Term Company ..... |..AZ..... | AMENICA weveeeeereieeeeeiiinniiiennienenennnnnneennnes | OWNErship .100.000 ...|Prudential Financial, Inc. .....ccccooeees | eee NOeeied] ceeee ot

............... 00000 ....|80-0588812 .. .... UV s ... | Ironbound Fund LLC ........ccceeeeeieiiieeeeeeeeeee. | L DELLLLL <.......|Dryden Arizona Reinsurance Term Company ... |Ownership .. 0.620 .... |Prudential Financial, Inc. ....ccccooeees | ooee N0 ceeee o

............... 00000 ....| weeeeeeemmmieen | eeeeeeieiie | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. |PGIM Fixed Income Alternatives Fund, L.P. ... [..DE.....[......NIA....... | Ironbound Fund LLC ..........ccceeveererereeeeeee. | Ounership....cooeeeeeeiiiiiiiiiiiiiieneeeef..55.000 ....[Prudential Financial, Inc. ......ccoooeees [ooa N0 o e
The Prudential Insurance Company of

................................................................ 00000 ....|22-3626219 ..| ...cceevveeeee | eeveeviiiiiiie | eeeeeeeeeeeeiiieeeeeeeeeeeeeeee. |Dryden Finance 11, LLC ..eeeeeeiiiniiiiiiiiiiiinn [ DB oo DS JAMET €A ceeiiiiiiieiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESIPL e . 100.000 ... [Prudential Financial, Inc. ....occooeeeees [ N0 e e
The Prudential Insurance Company of

................................................................ 00000 ... | weeeemmmimmienn | eeeeeeeiei | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. | GA 1600 Commons LLC ....eieiiiiiiiiiiiiiiiiiiiieeenn [ DB e DS AMERICE ceiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNETSEPL e . 100.000 ... [Prudential Financial, Inc. ... [ N0 s
The Prudential Insurance Company of

............... 00000 ....|82-5255153 .. GA 333 Hennepin Investor LLC .. DE..... ..| America Ownership .100.000 ...|Prudential Financial, Inc. .....ccccooeees | eee NOeeied] ceeee ot

............... 00000 ....|82-347779% .. GA/MDI 333 Hennepin Associates LLC ..DE..... .| GA 333 Hennepin Investor LLC Ownership ..90.000 ....|Prudential Financial, Inc. ....ccccooeeees | oee N0 ceeee i
The Prudential Insurance Company of

................................................................ 00000 ....|82-5049621 .. | ...cceeeveeees | eeveieiiiiiiiies | eeeeeeeeeeeeeeeieeeeeeeeeeeeee.. | GA Bay Area GP LLC ....ueiiiiiiiii [ DB DS JAMEICA eiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e . 100,000 L [Prudential Financial, Inc. oo [ NOLL o s
The Prudential Insurance Company of

................................................................ 00000 ....|82-5218431 .| ...cceeeeeeees | eeveeiiiiiiiiie | eeeeveeeeeveeeeeeeeeeeeeeeeenn.. | GA Bay Area Investor LLC ......oooooeeiiieeene [ DE o DS AMEICA eiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e . 100,000 L [Prudential Financial, Inc. .oooooeeeeeen [ NOGL o s

The Prudential Insurance Company of
................................................................ 00000 ....|85-2192263 ..| .....ccceveee | eeveeeiiiiiiiii | eeeeeeeiiiiiiiiiiiiieiiiiieennns JGABY LLC e [ DB DS AMETICE eiiiiiiiiiiiiiiiieeiieeeeeeeeeeeeeeeeeeeeeeee | OWNEPSNIPL e .. 96,990 L Prudential Financial, Inc. ..ol [ N0
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Exchange Domi- ship Management, ship Filing
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The Prudential Insurance Company of
............... 00000 ....|81-3122403 ..| .eoeeeereeeeee | eeeeeeiieeeeee | eeeeeeeeeeeeeeeeeeieeeeneee.. |GA Colins LLC wevvnivenieeieeeeeeeeeeeeeeeieeenn [ DB AMET €A wevvvvvvvvveevenneeennennnnnnnnnnnnnnnnnnnenes | OWNEFSAIP...uiiiiiiiiiiiiiiiiiiiiiiieeeeennnt . 100,000 ... [Prudential Financial, Inc. ... | oee N0 ceeee o
............... 00000 ....| oerririiene MC GA COLLINS HOLDINGS LLC .... L DE..... ..|GA Collins LLC Ounership ..90.000 ....|Prudential Financial, Inc. .....cccoooees [oeee N0t e e
............... 00000 .... |81-3680884 .. MC GA COLLINS REALTY LLC .DE..... .|MC GA COLLINS HOLDINGS LLC Ounership .100.000 ...|Prudential Financial, Inc. .....cocoovees [eeee N0t e e
The Prudential Insurance Company of
................................................................ 00000 ....|82-5073220 .. | ..eeeeeeeeeees | eeveeeieiiiiiiee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |GA EL 22nd Street Apartments Holdings LLC ... [..DE.....[.......DS........ | AMErica wevevveeerereiieiieiieiiieeeeeeeeeeeeeeeeeenee | OUNErShip..cciiiiiiiiiiiiiiiiiiiiiiieeeeeef . 100.000 ... [Prudential Financial, Inc. .....ccooeeeees [ N0 o e
................................................................ 00000 ....|47-4878597 .| .ieeeeeeeeeees | eeeeeeiiiiiiiie | eeeeeeeeeeeeeeeeeeeeeeeeeeeeenn. | 210-220 E. 22nd Street SSGA Owner, LLC ....... [..DE.....[.......DS........| GA E. 22nd Street Apartments Holdings LLC |Ownership.......cccccccevvvvvveveveennnnnnn . 100,000 ... [Prudential Financial, Inc. ....ccoooeeeens [ NOLf o s
The Prudential Insurance Company of
................................................................ 00000 teeeeeeeeeeeeee | i | e | v [GAJHCIT LLC o |G DB e DS [ AmET G s | OWNETSRPL L eeennnp . 100,000 L | Prudential Financial, Inc. ... | N0 e
The Prudential Insurance Company of
............... 00000 ....| werrrrrrnennnns GA Manor at Harbour Island, LLC ..DE..... | AMEIiCA wevvvvrrrrririiriiririisrrvereeeseseeeeeeenees | OWNErship .100.000 ...|Prudential Financial, Inc. .....cccccoeees | ooee N0 ceeee i
............... 00000 ....|81-1191446 .. Manor at Harbour Island, LLC ..DE..... .| GA Manor at Harbour Island, LLC ............. |Ownership ..90.000 ....|Prudential Financial, Inc. ..ccccovevees |oeeuNOLeei] s e
The Prudential Insurance Company of
................................................................ 00000 ....[82-5093453 ..| ....coooeveree | eveerieeeniee [ eeerereeenieeeieeenieeeneee. | GA MENLO PARK INVESTOR LLC ...oovevveeiveenenees [ DB DSucc i [AMERiCR i [ OWNEESRpL e . 100,000 .. [Prudential Financial, Inc. ...cocooveees |oeee N0 f e s
The Prudential Insurance Company of
................................................................ 00000 ....[82-5245041 .. | ..oeovveeree | ceeenieeeiiee [ eeereeeenieeeieeenieeeneee. | GA TRITON INVESTOR LLC .oeveeeieeieeeeieeeene [ DB [ DSecc [ AMERiCR e [ OWMEESRpL e . 100,000 .. [Prudential Financial, Inc. ...cocooveees |eeee N0 f e s
The Prudential Insurance Company of
..... 00000 ... |98-1558450 .. Gold GP Limited ..CYM.... AMEIIC eevuvveeeereeenieeeeieeesieeeseeeseeeene | OWNEISAIPLLcciiiiiiiiiiiiiciieeeeeee. . 100,000 .. [Prudential Financial,
..... 00000 ....|98-1557887 .. Gold I1, L.P. ... ..CYM.. .|Gold GP Limited Ownership . |Prudential Financial,
..... 00000 .... |98-1732982 .. Gold I11, L.P. ..CYM.. Gold GP Limited .. Ounership.. . |Prudential Financial,
..... 00000 ....|98-1557564 .. Gold, L.P. ... ..CYM.. .|Gold GP Limited Ownership . |Prudential Financial,
The Prudential
................................................................ 00000 ....|98-1436961 .. | ..ecevveveeees | eeveeeiiiiiiiie | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |GFEEN Tree GP Luvvvvvvvvvevvivvievvvevnnevvennneennnens [ O oo DSe [ AMERICA ceviiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeees | OUNESNIP. e b . 100,000 L. [Prudential Financial, Inc. oooeeeeeeeeens [ NOLf o s
The Prudential
................................................................ 00000 teeeeeeeeeeeeee | i | i | eeveeeeeeieiisseiiseieeeeenn.. |Halsey Street Investments LLC L.......eeeeeeiii | DB e DSeeeenn [ AmErica s | OWNETSAPLeeeeennnp . 100,000 .. | Prudential Financial, Inc. ..o | N0 e
The Prudential
................................................................ 00000 98-1281533 eeeeeeeeee | e | eveeveviveeieiiiieieeeseeeeenn. | Impact Investments Bridges UK S.a.r.l ... [LLUK L DSc [ AMERICA ceiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeees | OUNESNIPL e . 100,000 L [Prudential Financial, Inc. .oooeoeeeeen [ NOLf o s
The Prudential
................................................................ 00000 teeeeeeeeeeeeee | i | i | veveeeeeisseisesssseieeeeeenns | Inter-Atlantic G Fund, L.P. ... | DB e DS [ AmETiC s | OWNETSRPL el .. 98,000 .| Prudential Financial, Inc. ... | N0 e
The Prudential
............... 00000 ....|80-0588812 .. Ironbound Fund LLC ..DE..... .| America . Ownership .. 77.290 ....|Prudential Financial, Inc. .....cccooeees | ooee N0 ceeee o
The Prudent
............... 00000 ....|81-0746888 .. LINEUP LLC ..DE..... ..| America Ownership ..78.650 ....|Prudential Financial, Inc. .....cccooeees | ooee N0 ceeee i
............... 00000 TENSATOR HOLDINGS LTD ... ..GBR... .|LINEUP LLC ... Ounership .100.000 ...|Prudential Financial, Inc. .....cocoovees [eeee N0t e e
The Prudential
................................................................ 00000 weeeeeeeeeeeees | e | e | veveeeeeeeeeeeeeeeeeenna. | New Street Investments Cayman Limited ........ |..CYM....).cooo.DSeccoco [America s | OWNErShPL e} . 301000 .| Prudential Financial, Inc. ..o |eee N0 ceeee o
The Prudential
................................................................ 00000 ....|93-3594980 .. | ...cceeeeeeeee | eeveeeieiiiiiie | eeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. | New Street Investments Corporation ........ooo. [..DE....f e DSeccii i JAMENICE woviiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESIP. e 030,000 ... [Prudential Financial, Inc. ........cccooes [ YESf o e
The Prudential
North Rock GP ... ..CYM.. America .... Ownership.. ..1.100.000 ...|Prudential Financial,
North Rock, L.P. ..CYM.. .|North Rock GP Ownership ..0.010 .... |Prudential Financial,
The Prudential
................................................................ 00000 teeeeeeeeeeeeee | evvviiiiies | eevviiiiiiiiiies | veveeeisiesissseesseseeeeeennnn. | Northbound Emerging Manager Fund 11 - A LP .. .. DE.....| ..o DSeeeeeee. [America e | OWNETSAIP. el .. 49,500 L. Prudential Financial, Inc. ... | e N0 ceeee o
The Prudential
................................................................ 00000 ....|46-4516531 .. ......ccccees | eevvvvviiiiiiins | eeveeeveeeeeeeeeeeeeeeeeeeeenen. |Orchard Street Acres Inc. ..o [ DB o DSc L AMEICA eiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e b . 100,000 L. [Prudential Financial, Inc. ..oooooooeoo [LYESL o
The Prudential
................................................................ 00000 ....|82-5270007 ..| ..ccceevveeeee | eeveeeeiiiiiiien | eeeeeeeeeeieeeeeeeeeeeeeeeeeeen. |Passaic Fund LLC Looueiiiiiiiiiieiiiiiieiiiiiiiiieeens [ DB DS AMEECA eiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e .. 14,510 L [ Prudential Financial, Inc. ool [ NOGL o s
PGIM Energy Partners (Rated Feeder Fund) I1, The Prudential
................................................................ 00000 teeeeeeeeeeeeee | i | i | e [LPL eiiieiiiiiieeeieeeeeseeeeeeeeeees |22 DB e DS [ AMETiCA L | OWNETSPIPL el . 47,280 L. Prudential Financial, Inc. ... | N0 e
The Prudential
................................................................ 00000 teeeeeeeeeeeees | eviiiiiiiiies | evveiiiiiiiiiies | eeveiiiiiiiiiiieiseeeeeeennnn... | PGIM European Services Limited .......ooooeeeee. [LGBR.LL) Lo DSl [AmEriCE . | OWNETSRPL el . 100,000 . [Prudential Financial, Inc. oo [ N0 s




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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The Prudential Insurance Company of
................................................................ 00000 ....| weeeeeemeemeenn | eeeeeeeieie | e | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee.. |PGIM Loan Originator Manager Limited ..........|..GBR....f......DS........ [ AMErica wevvvveiieiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeenee | OUNErShip.ccciiiiiiiiiiiieiiieeee L. 73,000 ....[Prudential Financial, Inc. ........cccoees [ YESf o e
The Prudential Insurance Company of
................................................................ 00000 PGIM REF Europe Member, LLC . .|..DE.... .. | America . | Ownership.. .100.000 ...|Prudential Financial, Inc. ..ccccoeeees |oeeuNOLeeil] s e
................................................................ 00000 PGIM REF EUROPE SCSp LLUX.... .|PGIM REF Europe Member, LLC ... . [Ownership.. ..99.997 ....|Prudential Financial, Inc. ....ccccooeees | ooee N0 ceeee i
The Prudential Insurance Company of
................................................................ 00000 ....| weeeeenniiiis | eeeeeeeiiis | v | eeeeveeeeeeeeeeeeeeeeeeeeeeeen.. |PGIM Securities Investment Trust Enterprise [..TUN....f......DS........|AMErica .eeevvvvrririireeriiiiiieiieeeeeeeeeeeeeeeenns | OWNEISNIP . ciiiiiiiiiiiiieiieeeeeeeeeeeennn b ..91.198 L [Prudential Financial, Inc. ..ooooooeeeeens [ NOLf oo s
PGIM Senior Loan Opportunities (Rated Feeder The Prudential Insurance Company of
................................................................ 00000 ... | weverirreeeens | e | e [ e [FUnd) T LPL e | DB DS [ AMETECR e | OUNEESREPL e} . 39800 L. [Prudential Financial, Inc. .........coooeo [ NOLf s e
The Prudential Insurance Company of
................................................................ 00000 ....|98-1437233 .| ..coevvvvieees | eereeeieiiiiiii | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees |PiNE Tree GP e[GOV DS AMEICA eiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e . 100,000 L. [Prudential Financial, Inc. oo [ NOGL e s
The Prudential Insurance Company of
............... 00000 ....|98-1558717 .. Platinum GP Limited ..CYM.... AMETICA vvvvvvvvvvvvvvvvnvrnrennnnnnnsnnnnsssenneneees | OWNEISHIP...uiiiiiiiiiiiiivivivvvvvnnennnnnnp. 100,000 ... [Prudential Financial,
............... 00000 ... |98-1558175 .. Platinum 11, L.P. ... ..CYM... .|Platinum GP Limited . . | Ownership.. . |Prudential Financial,
............... 00000 ....|98-1732946 .. Platinum I11, L.P. Platinum GP Limited . . | Ownership.. . |Prudential Financial,
............... 00000 ....|98-1558206 .. Platinum, L.P. . Platinum GP Limited . . | Ownership.. . |Prudential Financial,
The Prudential Insurance Company o
................................................................ 00000 Pramerica (Hong Kong) Holdings Limited ....... |..HKG....].......DS ... [America ..oooooioiiiiiiien | OWNErShipLLiieeeee ) . 1001000 ... | Prudential Financial, Inc. ... |oeee N0 ceeee o
The Prudential Insurance Company of
................................................................ 00000 Pramerica Fosun Life Insurance Co., Ltd. .... [..CH\.... .| America ... Ownership.. ..50.000 ....|Prudential Financial, Inc. ..coccoeeees |oeeuNOLeei] s e
The Prudential Insurance Company of
................................................................ 00000 Pru 101 Wood LLC ...eveveeeeeeeieeiiieeeieieieiieneenn | o2 DB ] e DS [ AMETiC s | OWNETShPL L eeeenn ) . 1001000 ... | Prudential Financial, Inc. ... |oee N0 ceeee o
The Prudential Insurance Company of
................................................................ 00000 ....| ceeerreeennenn PRU 3XSquare, LLC ....ceeeeeeeeieeeeeieeeieeeeeeeees |2 DB e DS [ AMETiC .. | Management J...0.000 ....[Prudential Financial, Inc. ...covevvueeen [oood NOLLf e et
................................................................ 00000 ....|82-5270007 .. Passaic Fund LLC ............eeeeeeeeeeeeeeeeeeeeeenn. | . DE.Liit] ol DS | PRU 3XSquare, LLC ..ooeeeeeeeeeeeeeeeeeeeeee... [ Ownership.. ..14.440 ....|Prudential Financial, Inc. .....ccccooers | oee N0 ceeee i
The Prudential Insurance Company of
..... 79227 ....|22-1944557 .. Pruco Life Insurance Company .............ceeeee | o AZuu] ennnnDSeeennss [ America coveeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeee... | Ownership.. .100.000 ... |Prudential Financial,
..... 00000 ....|85-2192263 .. GA BV LLC .. DE... Pruco Life Insurance Company . .. | Ownership.. . 3.010 .... |Prudential Financial,
..... 00000 ....|80-0588812 .. Ironbound Fund LLC .. ..DE.....|.......DS........ | Pruco Life Insurance Company .................. |[Ownership.. ..4.650 ....|Prudential Financial,
..... 00000 ....|81-0746888 .. LINEUP LLC .. DE.... .|Pruco Life Insurance Company .................. |Ownership.. ..21.350 ....|Prudential Financial,
..... 00000 ....| werrrrrnrnnnnns New Street Investments Cayman Limited ..CYM. Pruco Life Insurance Company . . | Ownership.. .66.000 ....[Prudential Financial,
..... 00000 ....|93-3594980 .. New Street Investments Corporation . .. DE... Pruco Life Insurance Company . .. | Ownership.. .66.000 ....|Prudential Financial,
..... 00000 ....|82-5270007 .. Passaic Fund LLC ... |..DE.....] .......DS........ | Pruco Life Insurance Company .................. [Ownership.. ..33.180 ....|Prudential Financial,
PGIM Broad Market High Yield Bond Fund, L.P.
................................................................ 00000 ....|82-3190074 .. | ..ccceveveeees | eeveeeiiiiiiiies | eeeereeeeiiiiieieeeeieeeeeeieees | eersiiiiiiiiiiieesieseeeesssesessssssssssssssssssssssssess | oo DBeeees| e DS [Pruco Life Insurance Company ..................|Ownership......ccccccccvveiieiennennnnennnn..80.050 ...[Prudential Financial, Inc. .....coooeeeees [ NOLf o i
PGIM Energy Partners (Rated Feeder Fund) Il
................................................................ 00000 ..o.| weeeriiiiiii | eeeeeeeiiie | i | e [LPL e W DELL DS | Pruco Life Insurance Company ..................|Ownership........cccccccciiiiiiiiineneee.n .. 35,680 .. [Prudential Financial, Inc. ... [ NOLLf o s
PGIM Senior Loan Opportunities (Rated Feeder
................................................................ 00000 ....| werrrrrnrnnnnns Fund) 11, LP. e |G DE ] .|Pruco Life Insurance Company .................. | Ounership.. ..39.000 ....|Prudential Financial, Inc. ....ccccooeees | oee N0 ceeee i
. 0304 ...| The Prudential Group .......ccceevveveeeees |eeeee 97195 ....|22-2426091 .. | ..oooiiiiiiiis | e Pruco Life Insurance Company of New Jersey .. |..NJ..... . .|Pruco Life Insurance Company .................. Ownership.. .100.000 ...|Prudential Financial, Inc. .....cccccceeet e N0 e
Pruco Life Insurance Company of New Jersey
................................................................ 00000 ....|80-0588812 .. | ..ccevveeeeeee | weveeereiiieieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ lronbound Fund LLC ooeeeeeiiiiiiii [ DB DS eeeeeeees | OUNETSPL L. 2,260 ... [Prudential Financial, Inc. ... [ N0 s
Pruco Life Insurance Company of New Jersey
................................................................ 00000 ....| weeeemmmmmmieen | eeeeeeeiiie | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | New Street Investments Cayman Limited ........ [L.OYM. oo DS e eeeeeees | OUNETSPL L 4,000 ... [Prudential Financial, Inc. ... [ NOLf o s
Pruco Life Insurance Company of New Jersey
................................................................ 00000 ....|93-3594980 .. | ..cceeveeeeees | eerereviiiiiieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | New Street Investments Corporation ........ooo [LDEecciif oo DS eeeeeeeen | OUNETSPL L 4,000 ... [Prudential Financial, Inc. ... [LUYES |l
Pruco Life Insurance Company of New Jersey
................................................................ 00000 ....|82-5270007 .. | .eeeeveeveeeee | eerereeeiiieieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees. |PaSS@IC FUN LLC Lo [ DB DS eeeeeees | OUNETSPL L 0.520 L. [Prudential Financial, Inc. ... [ N0 s
PGIM Broad Market High Yield Bond Fund, L.P. Pruco Life Insurance Company of New Jersey
................................................................ 00000 ... [82-3190074 .. | .cooeieiienee | coeeniieinii | eerniiiiiiieiiiienieeeniees | eeesieressneesinnessneessnesssnresseneessneessnnessonnes | Doenreefureennd DS [ [OWnEEShPL e ..39.950 ... [Prudential Financial, Inc. ....ooooooen | N0 s
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PGIM Energy Partners (Rated Feeder Fund) |1, Pruco Life Insurance Company of New Jersey
................................................................ 00000 ... | eeeeiimmiimieen | e | i | e [P [ DE DS eeeeeeeees | OUNETSEPL L. 6.240 . [Prudential Financial, Inc. ... [ NOLf e s
PGIM Senior Loan Opportunities (Rated Feeder Pruco Life Insurance Company of New Jersey
................................................................ 00000 ....| ceeerreernneenn Fund) 11, L.P. ] eeeeeee. | OWNETShIDLL ..3.900 .... |Prudential Financial,
................................................................ 00000 ... |33-1106788 .. Prudential Global Funding LLC .. .|Pruco Life Insurance Company .................. | Ownership.. .. 1.000 .... |Prudential Financial,
................................................................ 00000 ....|83-3152819 .. Prudential Q0Z Investment Fund 1, LLC .|Pruco Life Insurance Company .................. | Ounership.. .. 1.000 .... |Prudential Financial,
............... 00000 PT PFI Mega Life Insurance Pruco Life Insurance Company . .. | Ownership.. .49.000 ....|Prudential Financial,
............... 00000 61-1719773 Vailsburg Fund LLC .. .|Pruco Life Insurance Company .................. |Ownership.. ..10.520 ....|Prudential Financial,
The Prudential Insurance Company of
................................................................ 00000 ....| weeeemmmimnienn | eeeeeeieii | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |Pruco Securities, LLC ... [ N DS AMETECE eiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNETSEPL e . 100.000 ... [Prudential Financial, Inc. ... [ N0 s
Prudential Agricultural Property Holding The Prudential Insurance Company of
................................................................ 00000 ... | weeeimmmnmmieen | eeeeeeeei | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [Company, LLC Lo [ DB DS JAMETICA eeiiiiieieieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNETSIPL e . 100.000 ... [Prudential Financial, Inc. ... [ N0 s
The Prudential Insurance Company of
................................................................ 00000 ....|06-1212909 .. | .....ceeeees | weveeeiiiiieeee | eeeeeeeeeeeeeiieieeeeeeeeeeeeee. |Prudential Annuities Distributors, Inc. ..... [..DE.....f......DSeccc i JAMENICE woviveiiiiiiiiiiiiiiieiieeeeeeeeeeeeeeeeeeeeee | OUNErShip..cciiiiiiiiiiiiiiiiiiiiieeeeee . 100.000 ... (Prudential Financial, Inc. ......ccccoeees [ YESf oo e
Prudential Annuities Information Services & The Prudential Insurance Company of
................................................................ 00000 ....|06-1181537 .. | ..coeeeeveeees | weveeeiiiiieeeee | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. | Technology Corporation .....eeeeeeeveveveeeveeene [L DB et DSeccc [ AMERHCA woeiieiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESIP. e . 100.000 ... (Prudential Financial, Inc. ....occooeeeees [oo N0 o s
Prudential Arizona Reinsurance Captive The Prudential Insurance Company of
................................................................ 14299 ....[33-1095301 .. | .eevvrvereeenn | eevevmmmmmnnnnnn | e [COMPANY s [ o2 A e DS [ AMET TG s | OWNETSRPL e} . 100,000 .. |Prudential Financial, Inc. ... [ N0 s o
Prudential Arizona Reinsurance Captive
................................................................ 00000 ....|80-0588812 .. | ..cceveeeeeeee | weveeveeiiiiieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | lronbound Fund LLC ooeeeeiiiiiiii [ DB DS | COMPANY eeeeeeen | OUNETSPL L. 0,410 L [Prudential Financial, Inc. ... [ NOf e s
The Prudential Insurance Company of
................................................................ 14300 ... [27-1629186 ..| ...oeeeveveeee | wevevvvvvenennnn | weeeeieiiiiiiiiiiiiienennee. [Prudential Arizona Reinsurance Term Company .. AZ.....|......DS........[America .....cccooooiiiiiiiiiiiiiiiiiiiennnnnnn | OWNErShip. .. . 100,000 ... |Prudential Financial, Inc. ... [ee N0 ceeee o
Prudential Arizona Reinsurance Term
................................................................ 00000 ....|80-0588812 .. | ..cceeeeeeeees | woveeeeeiiiiieee | eeeeeeeeeeeeeeeeeieeeeeeeeeeeees | lronbound Fund LLC oooeeeeiiiiiiii [ DB DS | COMPANY s | OUNETSEPL b1 3710 L [Prudential Financial, Inc. ..o [ NO e s
Prudential Arizona Reinsurance Universal The Prudential Insurance Company of
................................................................ 14298 ... [45-2941561 .. | .eovereiiiiinn | e | e [COMPANY s [ A e DS [ AMET TG s | OWNETSRPL e} . 1002000 .. |Prudential Financial, Inc. ... | N0 s i
Prudential Arizona Reinsurance Universal
................................................................ 00000 ....|80-0588812 .. | ..cceveveeeeee | weveeeeeiiieieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees. | lronbound Fund LLC oeeeeeiiiiiiii [ DB DS | COMPANY s | OUNETSEPL L. 10.270 L [Prudential Financial, Inc. ... [ NOf e s
Prudential Arizona Reinsurance Universal
................................................................ 00000 ....|82-5270007 .. Passaic Fund LLC .........cccoeeeeieeeeeeeneeee | L DELLLLL] .| Company ... Ownership.. ..37.350 ....|Prudential Financial, Inc. .....cccoooers | eee N0 ceeee i
Prudential Arizona Reinsur
................................................................ 00000 ....|22-3451932 .| .iooeeeiviiiis | eerriiiiiiiiieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees. | SVHIT Holdings, InC. weeevvveveeiiiiiiiiieenieeeeeee [ DEeccf oo DS COMPANY e | OUNETSIPL e . 100.000 ... (Prudential Financial, Inc. ....cccooeeeees [o N0 oo e
Prudential Arizona Reinsurance Universal
................................................................ 00000 ... | 811719773 .| .ooooiiiiiiiis | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | VaiIsburg Fund LLC .eeeeeeiiiiiiiiiiiiiiiiiiiiieeenn [ DB e DSe | COMPANY eeeeeen | OUNETSEPL .. 8,880 .. [Prudential Financial, Inc. ... [ NOf e s
Prudential Commercial Property Holding The Prudential Insurance Company of
................................................................ 00000 ... | weeeemmiiimienn | e | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [Company, LLC Lo [ DB DS AMETICE eiiiiiieieieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESIPL e . 100.000 ... [Prudential Financial, Inc. ... [ N0 s
The Prudential Insurance Company of
................................................................ 00000 ....|22-2231168 .. | ..ccoeeeeeeeee | eeveevieiiiiieee | eeeeeeeeeeeieieeeeeeeeeeeeeeeee. |Prudential Funding, LLC ... [ N[ e DSe JAMET €A ceeiieiieiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESIPL e . 100.000 ... [Prudential Financial, Inc. .....cccoeeeees [o N0 o e
The Prudential Insurance Company of
................................................................ 00000 ....|33-1106788 .. | ......cceeeee | weveeeveeeeeeeee | weveeeeeeeeeeeieeeeeeeeeeeeeeee. |Prudential Global Funding LLC .......oooovveeeees [LDEcccifoeee i DSeeee [ AMENHCA weviiiiieiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESIP. e 199000 ....[Prudential Financial, Inc. .....cccoeeeees [oo N0 oo e
Prudential Impact Investments Mortgage Loans The Prudential Insurance Company of
................................................................ 00000 ... | eeeeiimmiimieen | eeeeeeeii | i | e [LLO e [ DE DS AMETHCA eiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNETSIPL e . 100.000 ... [Prudential Financial, Inc. ... [ NOf e e
Prudential Impact Investments Private Debt The Prudential Insurance Company of
................................................................ 00000 ... | eeeeemimiieienn | e | i | e [LLO e [ DE DS AMETECA eiiiiiieieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNETSIPL e . 100.000 ... [Prudential Financial, Inc. ... [ NOf e e
Prudential Impact Investments Private Equity The Prudential Insurance Company of
................................................................ 00000 ... | eeeeimimienienn | e | i | e [LLO e [ DE DS AMETHCA eiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNETSIPL e . 100.000 ... [Prudential Financial, Inc. ... [ NOf e s
Prudential Impact Investments Private
................................................................ 00000 ....[83-3152819 .. | ...ccooeevies | woeiiiiiiiieees [ ceeeeiiiiiieeeeieiieeeeee. [Prudential QOZ Investment Fund 1, LLC ........ |..DE.....].......DS.cc. | Equity LLC oo | Ounershipe e ..99.000 ....[Prudential Financial, Inc. ........ccooooo [ NOLeoif s s
The Prudential Insurance Company of
................................................................ 00000 ....|36-4576911 .| ..cooeeeeeeies | eeveeiiiiiiiii | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |Prudential Insurance Agency, LLC ......ccooeeees [ Ndee ot DScec [ AMENICE ceiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNETSPL e . 100.000 ... [Prudential Financial, Inc. ... [ N0 s
Pramerica Insurance Agency (China) Company
................................................................ 00000 Ltd. ... ..CHN... .|Prudential Insurance Agency, LLC ............ |Ownership.. .100.000 ...[Prudential Financial, Inc. .....cccooeees [oee N0 ceeee e
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Prudential Legacy Insurance Company of New The Prudential Insurance Company of
. 0304 ...| The Prudential Group ........cceevveveeeees |eeeee 13809 ... [27-2457213 .| eeiiiiiiiiiie | e | e JBISBY ot N DS........ ATET T e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Prudential Financial, Inc. .....ccccceeee. e N0 e
Chadwick Boulevard Investment Holdings Co., Prudential Legacy Insurance Company of New
................................................................ 00000 ... | 36-4774952 .. | .eoeiriiiiiiis | e | ereeeeeeeeeeeeeeeeeeeeeeeeeeeees [LLO e [ DE DS JBSEY e | QunerShipeeeeeeeeeee . 100000 .. [Prudential Financial, Inc. ... [ NOLf e s
Chadwick Boulevard Investment Holdings Co.,
................................................................ 00000 ....[90-1033806 ..| ...ecevevreree | rreemceersieee [ eeerveeesieeniieenieeenne.. |Adlerwerke OB Investment LLC ......ccoooveevenee [oo DB [ttt DSuiii it [LLC e [ OWNEESRPL e . 100,000 . [Prudential Financial, Inc. ...cocooveees |eee NOwceifnees s
Chadwick Boulevard Investment Holdings Co.,
................................................................ 00000 ... | weeemimiiiiienn | e | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. | OB German Retail LLC ... [ DB DS LLC e | Qunershiipeeeeeeeeeeeee . 100000 .. [Prudential Financial, Inc. ... [ N0 s
Prudential Legacy Insurance Company of New
................................................................ 00000 ....| weeeeeememmeeen | eeeeeeeeie | e | eeeeeeeeeieeeieeeeeeeeeeeeeeeee. | Northbound Emerging Manager Fund I = A LP .. [..DE.....[..coDSeeeeii i [ JOISEY coeeiieiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeee | Qunershipeccccceeeeeeeee 049500 .. [Prudential Financial, Inc. .....cccooeeees [o N0 o s
Prudential Legacy Insurance Company of New
................................................................ 00000 ....| weeeeememmmiien | eeeeeeeiee | e | eeeeeeeeeeieeeeeeeeeeeeeeeeeeee.. |PGIM Loan Originator Manager Limited ..........[..GBR....f.......DSecciii [ JOrSEY covriiiiiiiiiiiiiiiieeeeeeeeeeeeeee | Qunershipece e L.27.000 ... [Prudential Financial, Inc. .....ccoooeeees [oaNOf o e
PGIM Senior Loan Opportunities (Rated Feeder Prudential Legacy Insurance Company of New
................................................................ 00000 ... | eeeeeiimiimienn | e | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [FUNd) T LLPL e [ DB DS JBPSEY e | QumerShipeeeeee L. 14,000 . Prudential Financial, Inc. ... [ N0 s
Prudential Legacy Insurance Company of New
................................................................ 00000 ....| weeeemmmiinienn | eeeeeeeee | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Strand Investments Limited ..o (O DS JEPSEY e | QunerShipeeeeeeeeeeee . 100000 .. [Prudential Financial, Inc. ... [ NOLf e s
The Prudential Insurance Company of
............... 00000 PRUDENTIAL MORTGAGE SKP MEMBER LLC . AMEIIC weeeeeeeiiieeeee e Ounership.. 100.000 ... [Prudential Financial,
............... 00000 ....| .eeririeene . PRUDENTIAL MORTGAGE SKP VENTURE 2 LLC PRUDENT AL MORTGAGE SKP MEMBER LLC .. . | Ownership.. .55.000 ....|Prudential Financial,
............... 00000 ....|82-1899457 ..| .. .. | PRUDENTIAL MORTGAGE SKP REIT LLC .. | PRUDENTIAL MORTGAGE SKP VENTURE 2 LLC ..... |Ownership.. ..50.000 ....|Prudential Financial,
............... 00000 .... [82-1919449 .. PRUDENTIAL MORTGAGE SKP VENTURE LLC ........... .. | PRUDENTIAL MORTGAGE SKP MEMBER LLC ......... |Ownership.. .100.000 ...|Prudential Financial,
............... 00000 .... |82-1899457 .. PRUDENTIAL MORTGAGE SKP REIT LLC .......ccuueen .| PRUDENTIAL MORTGAGE SKP VENTURE LLC ........ |Ownership.. ..50.000 ....|Prudential Financial,
The Prudential Insurance Company of
................................................................ 00000 ....|22-2429253 .. Prudential Realty Securities, Inc. ............ [ AMEN €A wevveeeeeeeeeenieneinnieneeneeeenenneeeennnenn | OWNErShip.. .100.000 ...|Prudential Financial, Inc. ....cccoeeeens |0l YESoit s e
................................................................ 00000 Prudential 900 Aviation Boulevard, LLC ....... .|Prudential Realty Securities, Inc. ......... |Ownership.. .100.000 ...|Prudential Financial, Inc. .....cccooeees | oee N0 ceeee i
The Prudential Insurance Company of
................................................................ 00000 ....| weeeerrnninis | eeeeeeeiiies | i | eeeveeeeeeeeeeeeeeeeeeeeeeeenn. |Prudential Retirement Holdings, LLC ........... [..DE.....f.ciDSeeeeei [AMEFICA wevvviiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIP..ceiiiiiiiiiiiiiieeeeeeeeeeeeennn . 100,000 ... [Prudential Financial, Inc. .ooooooeeeeeens [ NOLf o s
The Prudential Insurance Company of
................................................................ 00000 ....|81-4212917 .. ..o | eeveeeeiiiiieee | eveeeeeeeieiieieeeeeseeeeeeenn. |Prudential Select Strategies LLC ....oooeeeeeees [LDE.oiif o DSeeeee [ AMEFICA weviviiiiiiiiiiieeieieeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIP.cciiiiiiiiiiiiieeeeeeeeeeeeeeennn b . 100,000 ... [Prudential Financial, Inc. .ooooooeeeeeens [ NOLf o s
The Prudential Insurance Company of
................................................................ 00000 ....|22-3813545 ..| .....cceeeeees | eevveeeiiiiiiie | eeveveeeveeeeieeieeeeseeeeeeenn. |Prudential Structured Settlement Company ... [..DE.....[......DS........ | AMErica wevevvrrrririeriiiiiiiiireieeeeeeeeeeeeeeenene | OWNEPSNIP..ceiiiiiiiiiiiiiiieeeeeeeeeeeennn . 100,000 ... [Prudential Financial, Inc. ..oooooeeeeeens [ NOLf o s
The Prudential Insurance Company of
................................................................ 00000 ....|87-2909830 ..| ....ccceeeee | eeveeeiiiiiiiies | eeeeveeeveieeiieeeeeeeeeeeeeenn. |Prudential Tax Services, LLC ..oovevevvevieeeenns [L DB et DSeee [ AMERICA weiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e . 100,000 L. [Prudential Financial, Inc. .ooooeeeeeeeen [ NOLL o s
The Prudential Insurance Company of
................................................................ 15456 .... [46-4641980 .. Prudential Term Reinsurance Company .. LAz | AMEIiCA wuvvvvrrrriiririirrrrieirereereeeeseeeeeeeeen. | OWNErsShip.. .100.000 ...|Prudential Financial, Inc. .....cccoooeees | oee N0t ceeee o
................................................................ 00000 ....|80-0588812 .. Ironbound Fund LLC e[ DBt ..|Prudential Term Reinsurance Company ........ |Ownership.. ..0.790 .... |Prudential Financial, Inc. .....cccooeers | eee NOceied] ceeee o
Prudential Universal Reinsurance Entity The Prudential Insurance Company of
................................................................ 17502 ... [93-2375217 .| eeeeeeeeiiinn | e | e [COMPANY s [ A e DS [ AMET TG s | OWNETSRPL e} . 1002000 .. |Prudential Financial, Inc. ... | N0 e i
The Prudential Insurance Company of
................................................................ 00000 ....|85-1149433 .. ...cccceees | eeveeiiiiiieieee | eeeeeeeeeeeeeeieeeeeeeeeeeeeeee. |PruVen Capital Partners Fund |, L.P. ..ocoooe [L.DE.ooof o DSeeee [ AMENICE weviiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESIP. e .99.000 ....[Prudential Financial, Inc. ......ccooeeees [o N0 e e
The Prudential Insurance Company of
................................................................ 00000 ....|90-0804297 ..| ...cceevvevees | eeveeeeeiiieieee | eeeeeeeeeeeeeeieieeeeeeeeeeee... |Rock Global Real Estate LLC .......oooevvvvveeeees [LDEccciif o DSeeecc [ AMENICE ceviiiiiiiiiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESIP. e . 100.000 ... [Prudential Financial, Inc. .....occoeeeees [oo N0 e e
The Prudential Insurance Company of
................................................................ 00000 ... | weeeemmmiimiinn | eeeeeeeeei | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |Rock Kensington Limited ....ooeeiiiiiiiiiiiiieens [LGGYL e DSc [ AMERICE ceiiiiiiiiieiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESIPL e . 100.000 ... [Prudential Financial, Inc. ... [ NOf e s
................................................................ 00000 ....| weeeeeriries | eveeeeeiiies | i | eeeeveeeeeeeeeeeeeeeeeeeeeeenen. | Thur loe Commercial Guernsey Limited ........... [..GGY....|.......DS........|Rock Kensington Limited ..............cccceuvvenn |OUNEISNIp..cciiiiieiiiiiiiieeieeeeeeeeeeenn . 100,000 ... [Prudential Financial, Inc. ..oooooooeeeens [ NOLf o s
The Prudential Insurance Company of
................................................................ 00000 ..o.| wevereniiiiii | eeeeeeeeiis | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeen.. |Rock Oxford S.a rul. e [WLUK DS AMEICA eiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e . 100,000 L. [Prudential Financial, Inc. .ooeeoeeeeen [ NOGL e s
................................................................ 00000 ... | eeeeeiiiiieeeen | e | i | e |Kyarra Sia rul. s [WLUK DS Rock Oxford S.a rLl. aeeeeeeiiiiiiiiiiiieeeeeeeees | Ounershipaeeeeeeeeeeeeeeee . 100,000 ... [Prudential Financial, Inc. ... [ N0 s
The Prudential Insurance Company of
................................................................ 00000 ....| weeeemmmnmmieen | eeeeeeeie | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. |Ross Avenue Minerals 2012, LLC .......eeeeeeeeenn |2 DEc e DSee [ AMERICE ceiiiiiiiiieeiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESIPL e . 100.000 ... [Prudential Financial, Inc. ... [ N0 s
The Prudential Insurance Company of
................................................................ 00000 South Shore GP Limited .....cevvvvuneveneeenneennn | ..CYML... .. | America Ownership.. .100.000 ...|Prudential Financial, Inc. ...cccveeees |oeeuNOceei] s e
................................................................ 00000 South Shore I, L.P. .ooeiiiiiiiiiieieeeeeeeeee. | LOYMLLLL .| South Shore GP Limited .... . [Ownership.. .. 0.010 .... [Prudential Financial, Inc. .....cccocuees |oeee N0 ceees i
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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) *
................................................................ 00000 ....| wevereniiiiiis | eeeeeeeiiis | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeenn. | South Shore, LPL o [WCYMLLL...DS........ | South Shore GP Limited .............eeeveveeennn. |OUNEISNIP.iiiiiiiiiiiiiiiiiieeeeeeeeeeeen .. 0.010 L. [Prudential Financial, Inc. .ooooooeeeeeens [ NOLL o s
The Prudential Assigned Settlement Services The Prudential Insurance Company of
................................................................ 00000 ....|22-3444614 .. ..ooooeiiiiiis | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeees [COTPL wiiiiiiiiiiiiieieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeneees [ N DS AMETICA eiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OUNEPSNIPL e . 100,000 L [Prudential Financial, Inc. oo [ NOGL o s
The Prudential
................................................................ 00000 ....| weeeeeeeneniee | eeeeveiiiiees | eveeiiiiiiicees | eeeveeeeeieeeeeeeeeeseeeeeeee.. | The Prudential Brazilian Capital Fund LP ... [..CYM....f......DS........ | AMErica wevvvvvrvrrriiiririiiieiieeeeeeeeeeeeeeeeeeens | OWNEPSNIP..ceiiiiiiiiiiiiiieeeeeeeeeeeeennn . 100,000 ... [Prudential Financial, Inc. .ooooooeeeeeens [ NOLf o s
The Prudential
............... 00000 ....|22-2221081 .. The Prudential Home Mortgage Company, Inc. ..|..NJ..... .| America . Ownership .100.000 ...|Prudential Financial, Inc. .....cccccoeees | ooee N0 ceeee i
The Prudent
................................................................ 00000 ....|61-1719773 .| .ooeeeeeeieeis | eeveeeieiiiiiien | eeeeeeeeeeeeeeeeeeeeeeeeeeeeenn. | VaiIsburg Fund LLC oovvvvvvvieiiiiiiiiiiiiiiiiiienens [ DB oo DS [ AMEHCA weviiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e ..80.600 L [Prudential Financial, Inc. ..oooooooeeeens [ NOLf o s
The Prudential
................................................................ 00000 ....| weverrriiiii | eeeeeeeiiiis | e | eeeeeeveeeeeeeeeeeeeeeeeeeeeenn. | Victor Fund 11 Investor LLC Loooiiiiiiiiiiiieeeens [ DB o DS [ AMEICA eiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIP. e . 100,000 L [Prudential Financial, Inc. oo [ NOLL e s
The Prudential
..... 00000 ....|61-2102812 .. Warburg Pincus Prismic, L.P. .....cccccvvvvvnnnnn | .CYM.... .| America Ownership ..99.900 ....|Prudential Financial,
..... 11821 ... [06-1709211 .. Vantage Casualty Insurance Company ..|Prudential Financial, Inc. Ownership.. ..}.100.000 ...|Prudential Financial,
Yavapai LLC . |Prudential Financial, Inc. Ownership.. .100.000 ... |Prudential Financial,

[ Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

0
0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
0
6 8 2 4 1 2 0 2 4 7 0 0 0

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2

o o
I S S E—

o
—
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Leasehold improvements ..........ccocooooeiioioieieieieccceeeee e o 53,749,900 |..ooooeiiiieeeeeee 0 forooiiiis 53,749,900
2505. Prepaid pension expense ..3,443,566,969 |... ..3,443,566,969 |...
2506. Receivable for sales on investments over 15 days .......ccocooieeiiiiccieies Joovieieieiiee 2,747,710 |, 2,747,710
2597. Summary of remaining write-ins for Line 25 from overflow page 3,500,064 ,579 3,446,314 ,679 53,749,900 56,892,366
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Deferred gains on affiliated reinsurance . ..350,605,754 |...
2505. Interest payable on surplus notes ......... ... 14,525,000 |...
2506.  ProviSion fOr CONTINGENCTES ...ciiiiiiiiiiiiicieiciet ettt bbbt s et bbb se e e st s bt esese e s ssenesesesesens [eaesesennssesenas 8,631,531 |... ...40,300,
2507. Interest on policy or contract funds and group and other CONVErSIONS ........ccccoooiiiiiiioicieiceeeeeee e oo 4,382,164 |......ococee. 3,981,596
2597.  Summary of remaining write-ins for Line 25 from overflow page 378,144 449 490,292,528
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  IMR transferred Via FEINSUIANCE .......coocoooioeoeee oot eee e ee e e e ee e sen e een e ees |oeeeeeeeeeen 59,654,490 |..ooovooeeieeeee0 e 504,658,295
2705.  Miscel1aneous dedUCTTONS .......ooeieeoe oottt ee e e e eee e een e e sen e ses | 111,293,022 |..ooeeeeee 409,775 oo 347,729
2797. Summary of remaining write-ins for Line 27 from overflow page 170,947,512 409,775 505,006,024
Additional Write-ins for Summary of Operations Line 53
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
5304. Deferred reinsurance allOWaNCE ........coccoooiiiriiieieieieiec et (23,021,790) (75,078, 167)
5305. Correction of prior year overstatement of net investment income ..(45,708,587)]|.. et 0
5306. Correction of prior year annuity reserves, net of tax ... [ 0f.inn 59,676,135 | 59,676,135
5307. Correction of prior year miscellaneous income, net of taX ... [ 0 [0 e 9,802, 151
5308. Correction of prior year interest credited on a coinsurance fund, net of tax ..o oo 0 [0 e 6,967,254
5397. Summary of remaining write-ins for Line 53 from overflow page (68,730,377) 22,940,303 1,367,373
Additional Write-ins for Schedule T Line 58
Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Active Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | and Other Fees | Considerations Contracts

58004. ALB Albania ....
58005. AND Andorra ...................
58006. ANT Netherlands Antilles

58008. ARG Argentina
58009. ABW Aruba .......
58010. AUS Australia

58013. BHS Bahamas ....
58014. BLZ Belize ......
58015. BMU Bermuda ....
58016. BRA Brazil ......
58017. BRB Barbados .........c.cccoceeuenene

58018. CAF Central African Republic .
58019. CHE Switzerland .
58020. CHL Chile .......

58021. CHN China ...

58023. CRI
58024. CYM Cayman Islands
58025. CYP Cyprus .............

58028. DNK Denmark ...............
58029. DOM Dominican Republic
58030. ESP Spain ...
58031. FIN Finland
58032. FRA France .........
58033. GBR United Kingdom

58038. |SL
58039. IDN
58040. IND
58041. |RL
58042. ISR Israel ..
58043. |TA Italy ...
58044. JAM Jamaica
58045. JPN Japan ...
58046. KEN Kenya ........cccocovunee
58047. KOR Korea, Republic of
58048. LUX Luxembourg

Iceland ....
Indonesia

58007. ARE United Arab Emirates ............

58011, AUT Austria ..ccccooeveveeriniriirieieinns
58012. BEL Belgium ....cccocovvvererererirnee

58022. COL Colombia ....cccocovvvrvererriirirennnee
Costa Rica oo

58026. DEU Germany ........ccoeoevvevevererenenns
58027. DMA Dominica ....ccccceevveveveeeeveieieenns

58034. GRC Greece ......ccocovvevvivecnnes
58035. HKG Hong Kong, Special Administrative Region

of China ..oocvviiiiiiccc
58036. HND Honduras ..........ccccccoviciniicineas
58037. HUIN HUNGAry .....ccooovviieeeeriirenicene

INdia oo
Ireland ..o

58049. MCO Monaco .......cccoovovviiiiieiereraannns

oo oo ooo

oo oo ooo

2 Through 5

oo oo ooo
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Schedule T Line 58

Direct Business Only

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance
Premiums,

Including Policy, Total
Active Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

58050. MEX MeXiCO wovvovereeeeeieiiieiee e
58051. MLT Malta .ooooveeeiiccieieeeecee e
58052. MYS Malaysia ..
58053. NIC Nicaragua ....
58054. NLD Netherlands ........ccocooeeeeeiiriniricieeens
58055. NOR  NOFWAY ..o
58056. NZL New Zealand .
58057. PAN Panama .........
58058. PHL Phillipines .....ccoeveivinivivvieeeiinenn
58059. POL Poland .......ccccceeiviniririiiieieeeeeeesseieine
58060. PRT Portugal ..
58061. ROM Romania ....
58062. SGP Singapore
58063. SWE Sweden ......
58064. THA Thailand .................
58065. TT0 Trinidad and Tobago .......cccovvvrrivirieuennnes
58066. TUR TUIKEY ..oeoviieiicieieieecee e
58067. TWN Taiwan, Republic of China
58068. VGB British Virgin Islands .....
58069. VUT Vanuatu .......ccccooeeeeeieiieeeeccee
58070. WSM  SamMO@ ...ooovvveeereieiiiirireie e
58071. ZAF South Africa
58072. 77Z Other Alien

58997. Summary of remaining write-ins for Line 58
from overflow page XXX 9,648,485 867,429 7,632,759 20,222,401 38,371,074 942,205

7,632,020 |.

15.1



STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiieieieieeeeeeceee ettt ass s s sesesssnnas [eeeeeeeeeeieiens 296,677,158 |...ccoeenvee. 333,576,827
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after CQUISITION ..............c.cccceueueieieececeeeieeeeeceete e ee et eeeeeseeae s s enseaesesesenensssetesenennsnaess |eeeseesesesesnnnnns 2,238,954 |...coovinnne 6,772,698
3. Current year change in ENCUMDIANCES .............cccoviviviueuetetieiieeteeeseteteseseaees st et esesesesessss s st esasesesesessassssssesesesesesssnasssasssesesesessanas |oeesesesseenenene 13,933,562 |...oocvnene 49,750,000
4. Total gain (I0SS) ON GISPOSAIS .......c.cveveviuiuieiiieeeteteteeeeee et esetese s s e st e s et e s esessas st sesesesessssas s st esesesesessasssasesesessssssnnsssesases [eoeseeasenenenas (5,333,658)]......cecec. (5,416,434)
5.  Deduct amounts reCeived ON AISPOSAIS ...........cccovoveueveveueeeiiieieseteteteaeae et e et se e s ee ettt esesesessasassssesesesesesssssssssesesesessasnnans |oeeeeseseeeaenens 15,221,417 oo 43,151,490
6. Total foreign exchange change in book/adjusted Carrying ValUe ............cccoiuiiiiiiiiieiieieeeee e ne e snne s [eeneesnesnneeniesnnesneseesnss 0 i 0
7. Deduct current year’s other than temporary impairment FeCOGNIZEA ............cccvevveviveueueriiieeseeieieteteteee et aesesss s essaeseses [oeeeeseeeeeeeeeaene 2,756,121 |... ... 13,869,229
8. Deduct CUIreNt YEar's AEPIECIATION .............c.c.eueuiuiiiieteteteteeee ettt aeae sttt e s es e s s s s s et et esessssasssesesesesssssnasesssesesesesnanas |oeeeeseseeeaeiene 16,047,514 |...cccooevnee 30,985,214
9. Book/adjusted carrying value at the end of current period (LiNes 1+2+3+4-5+6-7-8) .........ceeveverecueeereeereeeeeeeeeeeseseseseieessenns [oeeeseeeenscnes 273,490,965 |................ 296,677,158
10. Deduct total NONAAMILEEA GIMOUNES .........c.cveviuiuieieiieieteteececec ettt ettt s s as s s s s et et eseasas s s s et et esesessanssssesesesessassnnnas [reseseeeteaeieneenee e eeeaene (O RN 0
11.  Statement value at end of current period (Line 9 minus Line 10) 273,490,965 296,677,158
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar ............cccveuevevririieeerereiiieiesieseisins froeeeeenae 19,910,374,531 |.......... 19,813,552,632
2. Cost of acquired:
2.1 Actual cost @t ime OF ACQUISITION .........coviieeeeeeeeecceeeee ettt e s eseaeanas s s seseseseaeseasnnnssnnnanns |reeseseneenees 935,335,664 |............ 1,480,487,053
2.2 Additional investment made after acquisition . e 199,779,685 |................ 178,173,426
3. Capitalized deferred interest and other ............. IO FO 2,977,345 |....oee 4,896,941
4. ACCTUAI OF GISCOUNL ...ttt s et es et tnas [oneemninanenaas 8,260,052 |..cooocereeinne 7,954,056
5. Unrealized valuation INCrEASE/(AECIEASE) ..........ciuiiuiiiiitiiieiti ettt bbbt bbb bbbt bbbt bbbt bt bbbttt be bt [emeee et e e [0 0
6. Total gain (loss) on disposals .................... ..(12,511,048)]... ... (6,685,968)
7. Deduct amounts received on disposals . e e 1,079,196,696 |............ 1,621,519,376
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I SRR 5,905,151 | 12,831,349
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccooeveeevieieieiereeeenenis foeveeeeeeinenns (23,609,522)....c.cccvnence 85,099,845
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........ccccvriririririeiereieiiniseseseieteeresese s sssessens [eoeeeeeeneeenenas 28,020,238 |................. 18,752,729
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 19,907,484,622 |... 19,910,374,531
12, Total VAUBHON BIIOWAINCE .......euieeiiiieieieieiei ettt ettt ettt et et (33,987,928)|....cccnvene (62,472,972)
13.  Subtotal (Line 11 plus Line 12 19,873,496,694 |......... 19,847,901,559
14.  Deduct total nonadmitted @MOUNLS ...........c.oiiii s [reeee e [0 0
15. Statement value at end of current period (Line 13 minus Line 14) 19,873,496,694 19,847,901,559
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueveveececeeeeeeeeececeeeeeeseseeeesaeseseseseasaesesesessassesssesesssassssssananas |oeesceesens 9,597,494,520 |............ 8,795,518,337
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ..........c.eueveieiceceeeeie ettt eeae ettt asae e e es s asseae s s s ensssesesesanssasassesesensanansnnns [eeesesscnceesens 236,775,144 |................ 913,592,906
2.2 Additional investment made after acquisition . R 542,620,478 |............ 1,149,430,030
3. Capitalized deferred interest and other ............. i e [0 U 0
4. ACCTUAI OF QISCOUNT ...ttt et s e s et s s saea et e s es s ssseeeses s s asaesesesesssassssesesasssassnsesesssssnansesesassssansssesansasansnsns |eeescsseesenanasacaes 270,928 |...coviviiine 576,001
5. Unrealized valuation INCrEASE/(AECIEASE) .............cvcvevevevieiieeeeeteseteseseseees st e sesesetesesses s st esesesesesessss s st ssesesesesesssssssssssssesesessananans [oeeesesenenns (271,050,854)|.............. (136,340,966)
6. Total gain (I0SS) ON AISPOSAIS ........c.cucuiuiieiieeeeeeeeceeeete et et eteae sttt et eseae s sttt esesesesss s s s s et et et esessss s s sesesesesesssssnssssesesans [oeseseeseseseseeeaeaene (63,255)|... (118,413,920)
7. Deduct amounts received on disposals . IS IR 304,079,384 |................ 999,614,345
8. Deduct amortization of premium and dEPrECIALION ...............c.cviviveueueuieieee ettt ettt es s es st sessss s s s sesesssnnens |eeeeeeeseeeaeieneeaes 158,495 | 309,027
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................c.cveueueuieieeeeeiiieieieteseeeeee ettt sesss s seseseann e [oeseeeneneeenns (20,659,163)|....ccocvnene 25,737,239
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.cvoveveveviveueuereeieeeeeeeeteee e eseses s es s enans [eoeseeeeneneeenas 3,478,754 |.cooovn 32,681,735
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..9,777,671,165 |............9,597,494 520
12.  Deduct total NONAAMItEEA GIMOUNES .........c.c.eviuieieiiiieteteececeee ettt sttt es s s st s et et eseasas s ssesesesesessasssssesesesessasssnnas [reseeeeeteaeneenenee e eeeaene [0 U 0
13. Statement value at end of current period (Line 11 minus Line 12) 9,777,671,165 9,597,494,520
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I 97,669,132,042 |......... 100,382,398, 165
2. Cost of bONdS aNd STOCKS ACQUITEM ...........c.eiveuieieieeieteeieteeeteeet ettt ettt et et e et e s et ese s es st es et et eseeseseeseasesessesensesennans [eeeesenens 11,551,966,752 |.......... 11,836, 150,654
3. ACCTUAI OF QISCOUNT ...ttt ettt [eoseesenennaes 124,063,799 |....coceev 241,904,396
4. Unrealized valuation iNCrEASE/(UECIEASE) ........ciririririeieueueteseritstseseetetesesesetstses st sesesesese st ssssesesesesenesessssssasesesesesesensssssasesesesans [eoesessinsnsninnnns 1,385,572 |............ 2,317,214 177
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns (194,137,855)|... ....(435,915,763)
6. Deduct consideration for bonds and stocks disposed of . I 9,574,168,987 |........... 17,033,689, 351
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 69,360,251 |............... 137,607,168
8. Total foreign exchange change in book/adjusted CArryiNg VAIUE .............cccvveiuiueriiiiieiieieeisiseeiete et ese s snssesens oeeseesencans (322,955,765)|......cocuenee 561,177,371
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovrvriririeueieririiniririsieiee et seneses [ooeeeeeeseeeeneas 24,657,536 |....cco........ 66,579,923
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovveeieieereeeienes [ooeicicieiiinnns 6,512,782 |.cocvevere 4,079,483
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 99,167,780,553 |.......... 97,669, 132,042
12.  Deduct total nonadmitted @MOUNLS ............c.oooiiii e [rees e [0 0
13. Statement value at end of current period (Line 11 minus Line 12) 99,167,780,553 97,669, 132,042

SI101




AV

STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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 [ 48,805,291,529 |............ 8,032,258,807 |............ 8,678,093,630 |................ 542,953,498 |.......... 48,805,291,529 |.......... 48,702,410,204 |..oooceerecrrnen 0 48,907,130,677
2 NN [ - SO O SRS PPURSTSTRRI RUSRR 35,590,121,270 |............ 4,407,027,910 |........... 4,047,903,771 |.cevennne. (298,000, 148)|.......... 35,590,121,270 |.......... 35,651,245,261 |....ocverivricccinn 0 34,572,587,867
3. NAIC 3 (8) coeeveieieiieieiee ettt ettt b ettt ettt b bttt s st b bR e Rttt st sesesene e s s senenenens |eeeeenenenis 2,736,335,827 |.ccoovrnnnne 65,399,431 | 175,360,235 |....ccooncc.. 108,226,272 |............ 2,736,335,827 |........... 2,734,601,295 ..o 0 o 2,570,673,360
4. INAIC 4 (@) ettt b ettt h £t et h ekt bt bt bttt ettt na bt ettt nete et [rere s 1,433,562,740 |...cocvvvnneee. 41,814,375 | 129,256,383 |....ccoecne. (67,280,793)............ 1,433,562,740 |............ 1,278,839,939 ..o 0 [ 1,547,497,745
5. NAIC B () ittt [ 833,636,183 |......ccovnvene 28,917,205 |........co...... 58,974,356 |.............. (313,593,902)....c.ccenvee 833,636,183 |.cocvcvennn 489,985,130 [..oeovoveeeererrneeeeen 0 o 850,738,692
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 79,019,796 1 18,827,266 22,028,568 79,019,796 82,221,099 103,855,059
7. Total Bonds 89,477,967,345 12,575,417,729 13,108,415,641 (5,666,505) 89,477,967,345 88,939,302,928 88,552,483,400
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 43,273,519 | [V T [V O (VI YE) | DE— 43,273,519 | 43,261,040 |0 e 43,285,937
NAIC 2 ettt ettt e b E Rt R £ e RS E e h R SR £ £ RS h R E ARttt e bbb st n et et ee s nenens [reran e 171,259 | (RSN (O RSN [V 171,259 |, 171,259 | 0 o 171,259
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, NAIC B bbb bbbttt st [srre s 92,740,834 |........ccoovvvenene 158,412 | 27,506 | 4,917,622 | 92,740,834 |.......coo.c.. 97,789,362 |..veeeeeeeriennneneeeen 0 [ 92,561,290
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 36,575,693 0 2,572,590 4,945,727 36,575,693 38,948,830 31,738,188
14, Total Preferred STOCK ..ot 172,761,305 158,412 2,600,096 9,850,870 172,761,305 180,170,491 167,756,674
15. Total Bonds and Preferred Stock 89,650,728,650 12,575,576, 141 13,111,015,737 4,184,365 89,650,728,650 89,119,473,419 88,720,240,074
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T § . 799,613,238 ; NAIC2 $ .coovvveene. 724,819,622 ; NAIC3 $ .ooovrvvrcnne 995,209 NAIC4 $ oo, 6,768,602 ; NAIC5 $  coovvvevicnnne 2,749,236 ; NAIC 6 $.oovvereeeircienns 4




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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 536,408,257 XXX 615,822,066 7,459,259 630,444
SCHEDULE DA - VERIFICATION
Short-Term Investments C 0
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cvcueueuiiiieieieeeeeeeeee ettt eaeass s s s seseasasnnas [ereseeseeeeeaens 428,841,147 | 308,555,175
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 615,822,066 |........... 1,166,086,339
3. ACCTUBI OF QISCOUNE ...ttt oot ottt s ettt st sseses [rosmineenineanineas 8,999,795 |...ccvvunee. 10,819,744
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeuieieeeeeeeeceeeeeieee et et ettt et e as st s et e s es s s s s st et et et eseas s s sesesesesessssssssssseseseseananas |oeesesesessnenensnnes 120,458 |......ccovvnvee 4,675,357
6. Deduct consideration received ON ISPOSAIS ............c...cvivcueuiuerieiieieeeeieieteteseses e st et sesesese st ss et esesesesessssesesssesesesesesssssssssesesesess [reneeaeensennas 517,345,647 |............ 1,061,300,484
7. Deduct amortization OF PrEMIUM .............cceuiuiuiieeeeeee ettt ettt ettt ettt et es et et ebesessas s e s esesesesessssss st ssssesesesesesssssssssesesesesssnanas |oeeeeseseseneneeeneanenneas 839 | 122,078
8. Total foreign exchange change in book/adjusted CAITYING VAIUE ................ccueueuiuiieeeiiiieeieseseseseeeseee et tesesseses s esesessssesans [oeseseseeesssseseneenssneneeeeas [V 127,094
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............cocvoveviviueueueeiieeeeeeeeietesesee et e et es s seseses |reseeseeeeeeeseeeneaes 28,723 | 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9) .........cocoorueuruereeeeeeeeerereeeeeeeeeesesesesesesenes |eeeeeeeseseeees 536,408,257 |....ccceuuenv 428,841,147
11, Deduct total NONAAMItIEA BMOUNES ...........cuiuiiieiiecieic ettt [eossns e 0 [ 0
12. Statement value at end of current period (Line 10 minus Line 11) 536,408,257 428,841,147
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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.ccvivveiuerereiriisiuetetsissssssesessssssssssesessssssssssesessssssssssesesessssssssesesassnsns stsssesesssnses 432,111,153
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 93,320,560
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.ovivurueueriiesesesesesisssese st sssesese s ssssssesesesssssssseaese s s s ssses e s et sssess s s et bbb s s seses et s s nseses et s sansnsesesesans ebesssstasees (230,794,613)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveveviiieieiteteieiitesetetetst ettt sttt te bt et e st ebe st ssssseseae b s s snsesebe b st seses et b s s s ses e bbbt snsesebesessssnsnsebebanns basntssssietana (86,016,195)
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes (39,318,710)
AAMOTEIZAtION ...ttt s s e s e s s S se e seE S s e s £ s E £ s e 2 s E 2 s A A £ A e LA A RSttt eheseebeneee s (24,163,711)
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbb n eireare e 0
Total foreign exchange change in BOOK/AGJUSIE CAMYING VAIUE ............cueurueuiriiiririeieieteieesesesisis et tesese st se st s st s seseseessssesesesesesesesssssesesesesesesasnsssses tneseesesesenes 391,630,478
Book/Adjusted Carrying Value at End of Current Period (Lines 14+2+3+4+5-8+7+8+9) .......c.cocvuiuiueiiiiiieieieiiseseseseissssese sttt sessssanaes stsseesesssnsnes 615,406,383
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 615,406,383
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 of prior YEar (LiNE 6, PHOT YEAT).........c.c.ovcueueueuereeeeeeeeeeesesesssesesesesessssesesesesssssesesesasssssesesasssssassssasessasanes <eesssssesesasa 29,806,000
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............ccceueveveeerecueueeeeeeeecaeas ceeeeeeeenennas (5,770,000)
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ...........cccccoeveveveecees covverereeieeenn 36,048,365
3.14 Section 1, Column 18, prior year 417,345,836 .............. (381,297,471) ... (381,297,471)
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveeeieies covverereeieeenns 36,048,365
3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccveveverevereieeeeeieieieteseinenes eeeenesesesees 417,345,836
3.25 SSAP NO. 108 AJUSIMENTS ....vuveiieeereeirerireseeceeesese et rene | sssecesssesessseseceseseseasees 0 e (381,297,471) ..o (381,297,471)
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeeieirieieiererceees e 64,065,660
Less:
4.21 Amount used to adjust basis of hedged Item .............cccocveviiviieiiiiees e 64,065,660
4.22 AMOUNE FECOGNIZEA .......evveveeceeeeeieeteteeeee ettt eaeae s s st esesesessasans fesebesesesasaesssseneseseneaeas 0
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 64,065,660
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeueueeeeeeeeeeeeeeeeeeeeeeeteseseeaeaesesesesesaesesesesessassesesesesssassstesessasanes <eassssssesssasa 24,036,000
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas 24,036,000
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

GoIs

Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

12776%EQ6 ... Corporate Bond First to Default .. .. 250,000,000 |... ...926,249 |... 822,825 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... 00724P-AD-1 . [ ADOBE INC CORPORATE .........cceeennnn 1.EFE ... - s ....805,989

12776*EQ6 ... Corporate Bond First to Default .. 1,074,745 |............ 1,169,433 [09/27/2022 ..... 12/20/2027 ... Credit Default Swap - 155742CM .... |... 035229-CF-8 . | ANHEUSER BUSCH COS INC DEBENTURES | 1.GFE .... .... 1,076,837 . 1,145,504
AvalonBay Communities, Inc. CORPORA

12776*EQ6 ... Corporate Bond First to Default .. .0 .. ...831,670 ... 739,095 |09/27/2022 12/20/2027 ... Credit Default Swap - 155742CM .... |... s 053484-AB-7 . 1.GFE ... 833,289 ... 123,972

12776*EQ6 . Corporate Bond First to Default .. .0 19,879,317 18,061,188 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... .369,573 | 09247X-A0-4 . | BLACKROCK INC CORPORATE 1.0FE . 19,918,010 |.. 17,691,615

12776*EQ6 . Corporate Bond First to Default .. .0 4,923,210 . 4,570,277 |09/27/2022 12/20/2027 ... Credit Default Swap - 155742CM .... ..93,518 | 09247X-AR-2 . | BLACKROCK INC CORPORATE 1.0FE . 04,932,792 |.. . 4,476,758

12776%EQ6 ... Corporate Bond First to Default .. .0 | 3,175,570 |............ 2,809,462 [09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... 096591-2R-4 . | BNP PARIBAS SA CORP FRGN FLO 1.GFE ... ....3,181,750 .... 2,751,974
FED REPUBLIC OF BRAZIL GOVT FOREIGN

12776%EQ6 .......... Corporate Bond First to Default .. (U 1,577,478 |.eeeeeeeeee 1,349,906 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |oeeeeeenreeenne (3,070) 105756-BR-0 . [oeevvvveniiiiiiiiieii i BBFE e fereeeeeen 1,580,544 |............ 1,322,284

12776*EQ6 ... Corporate Bond First to Default .. .0 .. 2,698,940 |............ 2,950,917 | 09/27/2022 12/20/2027 ... Credit Default Swap - 155742CM .... |... .. (5,283)].. 141781-AT-1 . | Cargill Inc NOTES ........ceevrrnnne 1.FFE ... ... 2,704,193

12776*EQ6 . Corporate Bond First to Default .. .0 .509,416 ...390,964 | 09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... ..(992) 195325-BR-5 . | REPUBLIC OF COLOMBIA GOVT FOREIGN |3.AFE .

12776*EQ6 . Corporate Bond First to Default .. .0 34,260,119 24 681,824 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... (66 684) 196325-CU-7 . | REPUBLIC OF COLOMBIA GOVT FOREIGN |3.AFE .

12776%EQ6 ... Corporate Bond First to Default .. .0 | ...874,711 |... 822,306 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... ..(1,703)].. 199575-AT-8 . | COLUMBUS STHN PWR CO CORPORATE .... | 2.AFE .... ...805,480
CONOCOPHILL IPS HLDG CO SENIOR NOTES

12776%EQ6 .......... Corporate Bond First to Default .. |2.B .oovueiiieeemiiiiieiiiiis foeeeeiiiee s (U 5,152,541 [.....ceeeeen 5,482,635 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |..ccoeeeennnnns (10,029) 208251-AE-8 . [ooiiiiiiiiiiiiiii TFFE e e 5,162,570 |ouuuunnneens 5,370,448
DAIMLER FINANCE NA LLC COMPANY GUAR

12776%EQ6 .......... Corporate Bond First to Default .. |2.B .eovueiiieieiiiiiieiiiiis foeeeeeiee s (U 3,982,881 |............ 4,855,594 (09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM ... |oeeeeeeereenne (7,752) 283835-A0-0 . [.oeiiiiriiiiiiiiiii TFFE e e 3,990,633 |............ 4,756,238
ENTERPRISE PRODUCTS OPER CORPORATE

12776%EQ6 ... Corporate Bond First to Default .. .. 1,757,319 |.. .... 1,970,844 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... |... .. (3,420)].. 293791-AF-6 . |.. 1.GFE ... ....1,760,740 |............ 1,930,516

12776*EQ6 . Corporate Bond First to Default .. 1,012,893 . 1,133,486 |09/27/2022 12/20/2027 ... Credit Default Swap - 155742CM .... ..(1,971) 302508-A0-9 Fl 1.EFE . 1,014,864 |.. 1,110,292

12776*EQ6 . Corporate Bond First to Default .. .986,877 . 1,244,514 109/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... ..(1,921) 373298-BU-1 GEORGIA PACIFIC LLC NOTES 1.GFE . .988,798 |.. 1,219,049

12776*EQ6 . Corporate Bond First to Default .. 1,496,350 . 1,625,622 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... ..(2,912) 438506-AS-6 HONEYWELL INC DEBENTURES . 1.FFE . . 1,499,263 |.. . 1,502,358

12776%EQ6 ... Corporate Bond First to Default .. 2,007,133 |............ 1,754,151 | 09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... |... .. (3,907)].. s 438516-CF-1 . [ HONEYWELL INTERNATIONAL CORPORATE 1.FFE ... ....2,011,039 .... 1,718,257

12776*EQ6 ... Corporate Bond First to Default .. ..25,506,982 |........... 27,931,794 | 09/27/2022 12/20/2027 ... Credit Default Swap - 155742CM .... |... .(49,647)].. ....571,548 |448814-DB-6 HYDRO-QUEBEC GOVT FOREIGN . .. | 1.0FE ... ... 25,556,629 ...27,360,246

12776*EQ6 . Corporate Bond First to Default .. . 2,474,204 109/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... .. (3,856) ..50,628 | 448814-DF-7 HYDRO-QUEBEC GOVT FOREIGN 1.0FE . 1,985,041 |..

12776*EQ6 . Corporate Bond First to Default .. 22,447,538 [09/27/2022 12/20/2027 ... Credit Default Swap - 155742CM .... .(34,917) .459,328 | 448814-DL-4 HYDRO-QUEBEC GOVT FOREIGN . . | 1.0FE . 17,974,158 |..

12776%EQ6 ... Corporate Bond First to Default .. ....8,702,693 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... ...(16,469)|.. ...178,077 | 46647P-CU-8 JPMORGAN CHASE & CO CORP FLOATER 1.EFE ... ....8,477,785 ....8,524,616
NJ EDA PENSION FUNDING SER B BONDS

12776%EQ6 .......... Corporate Bond First to Default .. |2.B «ooeeeieeeeiieiiieieiiies Jeeeneieiieeiiieenn 0 |nennt.... 23,801,543 ... 25,847,884 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |..ccovveennnnns (46,327) |- vvvveeeeeenee 528,907 |645913-AA-2 . |oeerreiiiiiiiii i TFFE e o 23,847,870 |........... 25,318,977
NEW YORK LIFE INSURANCE NOTES 144A

12776%EQ6 ... Corporate Bond First to Default .. .... 2,162,846 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... .. (3,904)].. B4952G-AE-8 . [...eiiiiriiiiiiiiii 1.CFE ... ... 2,009,685 ....2,118,589

12776*EQ6 ... Corporate Bond First to Default .. .... 1,516,184 [09/27/2022 ..... 12/20/2027 ... Credit Default Swap - 155742CM .... |... .. (3,477)).. 67021C-AR-8 . [ NSTAR ELECTRIC COMPANY CORPORATE . |1.FFE .... ... 1,789,758 ... 1,485,159
PETROLEOS MEX|CANOS PEMEX CORP FORE

12776%EQ6 .......... Corporate Bond First to Default .. |2.B ..ooeoviiiiiiiiiiiiiiiiiiis fooviiiiiiniiiinnnns (U O 7,134,547 |ooovvennnnnn 5,030,066 (09/27/2022 ..... 12/20/2027 ... Credit Default Swap - 155742CM .... |.....ceunnnnnns (13,887)[c.evivviiinnnns 102,927 | 716540-C0-4 . [cevvnierimniiiieieiiiiee e AAFE oo o 7,148,433 |......eennnt 4,927,140
PETROLEOS MEXICANOS PEMEX CORP FORE

12776%EQ6 .......... Corporate Bond First to Default .. |2.B ..ooeiiiiiiiiiiiiiiiiiiiis [ (U O 1,852,614 |............ 1,296,272 |09/27/2022 ..... 12/20/2027 ... Credit Default Swap - 155742C0M .... |..cevveennnnnns (3,606) [c2vveieirnnnnns 26,525 [71654Q-CL~4 . |oeeerrrinieeiiie e AAFE oo o 1,856,220 |............ 1,269,747

12776%EQ6 .......... Corporate Bond First to Default .. |2.B ceoeueieieeemiiiiieiiiiis foeeeeeiee e [V P 908,807 |c.eueeeeennnnnn 982,970 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM ... |oeceeeenreenne (1,769) [cveeeeeeennnnnn 20,114 | 71713U-AW-2 . | PHARMACIA CORPORATION DEBENTURES . [ 1.FFE .oerrreeiieeiiiiiieeeee foreeeeeeeennas 910,576 |ovveeeeeennnnn 962,856
PHILIP MORRIS INTERNATIONAL IN CORP

12776%EQ6 .......... Corporate Bond First to Default .. |2.B .ooeveiiieieiiiiiieiiiiis foeeeeiiiee s [V O 985,495 |............ 1,027,678 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM ... |oeeeeeeereenne (1,918) [ceeeeeeeiennnns 21,029 | 718172-Dd-5 . |oevreniiiiiiiiiiiiiiiiiie e TFFE e e 987,413 |oeveeeeee 1,006,650

12776*EQ6 ... Corporate Bond First to Default .. |2.B .0 .. ...8,977,360 |............ 7,968,579 | 09/27/2022 12/20/2027 ... Credit Default Swap - 155742CM .... |... .. (17,474) (.. .... 163,055 |743315-AZ-6 . [PROGRESSIVE CORP OHIO CORPORATE . 1.FFE ... .. .... 8,994,834 .... 7,805,523

12776*EQ6 . Corporate Bond First to Default .. |2.B .0 10,512,748 .9,296,922 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... .(20,462) .190,236 | 78016E-YH-4 . | ROYAL BANK OF CANADA CORP FOREIGN 1.EFE . 10,533,210 |.. .9,106,686

12776*EQ6 . Corporate Bond First to Default .. |2.B .0 11,254,644 10,059,241 | 09/27/2022 12/20/2027 ... Credit Default Swap - 155742CM .... .(21,906) .205,835 | 78409V-BK-9 . | S&P Global Inc CORPORATE . 1.GFE . 11,276,550 |.. . 9,853,406

12776*EQ6 . Corporate Bond First to Default .. |2.B .0 2,666,826 . 2,282,273 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... ..46,701 | 80413T-AV-1 . | Saudi Arabia GOVT FOREIGN 1.EFE . . 2,672,017 |.. . 2,235,573

12776*EQ6 . Corporate Bond First to Default .. |2.B .0 1,258,052 .1,407,781 | 09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... ..28,806 | 806605-AG-6 . |MERCK & CO INC BOND .. 1.EFE . .1,260,500 |.. 1,378,974

12776%EQ6 ... Corporate Bond First to Default .. |2.B .0 | .. 1,439,211 |... 1,261,296 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... 808513-CA-1 . | CHARLES SCHIAB CORP COf 1.FFE ... ... 1,442,012 ... 1,235,487
TRAVELERS PROP CASUALTY CORP SENIOR

12776%EQ6 ... Corporate Bond First to Default .. |2.B ..6,990,021 |.. 6,929,983 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... ...(13,605)].. .... 141,803 |89420G-AE-9 . |. 1.FFE ... ... 7,008,627 | 6,788,180

12776*EQ6 . Corporate Bond First to Default .. |2.B 4,305,518 . 3,803,309 |09/27/2022 12/20/2027 ... Credit Default Swap - 155742CM .... ..(8,380) .. 77,824 |902133-AY-3 . T co Electro .. |1.GFE . . 4,313,899 |.. . 3,725,485

12776%EQ6 ... Corporate Bond First to Default .. |2.B ..6,537,276 |... 5,527,889 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... L(12,724)).. ...113,113 | 91159H-JD-3 US BANCORP SR NT CORP FLOATER ..... 1.GFE ... ....6,550,000 ....5,414,776
WESTERN MINING CORP FINANCE COMPANY

12776%EQ6 ... Corporate Bond First to Default .. |2.B .0 | 5,070,186 |... 5,356,502 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... |... ..(9,869)].. ...109,606 | 929281i-AH-8 . 1.FFE ... .... 5,080,054 ....5,246,8%

12776*EQ6 . Corporate Bond First to Default .. |2.B .0 2,125,185 . 2,395,130 |09/27/2022 12/20/2027 ... Credit Default Swap - 155742CM .... .. (4,136) 931142-BF-9 WAL MART STORES INC NOTES 1.CFE . 2,129,321 |.. . 2,346,120

12776*EQ6 . Corporate Bond First to Default .. |2.B .0 8,722,968 . 8,449,247 109/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... .(16,978) 976656-Bli-7 WISCONSIN ELEC POWER NOTES . 1.GFE . .8,739,947 |.. . 8,276,357

12776*EP8 ... Corporate Bond First to Default .. |2.B .. 125,000,000 ... ... 475,266 |... 469,906 |09/27/2022 ..... 12/03/2032 ..... Credit Default Swap - 155743CM .... |... .. (6,649)].. 017175-AD-2 . | ALLEGHANY CORP CORPORATE .| 1.EFE ... o s ....465,090

12776%EPS ... Corporate Bond First to Default .. |2.B .0 | ..2,046,383 |... 1,927,043 |09/27/2022 ..... 12/03/2032 ..... Credit Default Swap - 155743CM .... |... ....(28,631)/.. 03523T-BF-4 . | ANHEUSER-BUSCH COS INC CORPORATE .. | 1.GFE .... .. ....2,075,014 ... 1,907,294

12776*EP8 . Corporate Bond First to Default .. |2.B .0 1,499,975 . 1,123,952 | 09/27/2022 12/03/2032 Credit Default Swap - 155743CM .... .(20,986) 040555-CY-8 ARIZONA PUB SVC CO CORPORATE .. 2.AFE . 1,520,961 |.. 01,112,433

12776%EPS ... Corporate Bond First to Default .. |2. .0 | 7,361,377 |... 5,333,276 |09/27/2022 ..... 12/03/2032 ..... Credit Default Swap - 155743CM .... |... .. (102,992) .. 20825C-BC-7 Conocophi | Iips CORPORATE 1.FFE ... ... 1,464,369 ....5,278,618
CURATORS OF THE UNIV OF MISSOU CORP

12776%EPS ... Corporate Bond First to Default .. .. 17,535,365 |........... 17,522,198 |09/27/2022 ..... 12/03/2032 ..... Credit Default Swap - 155743CM .... |... ...(245,334) .. e 179,576 [ 281266-LF-2 . [ccoiiiiiiiiiiiiiiiiin i 1.BFE ... ...17,780,699 ... 17,342,622

12776*EP8 ... Corporate Bond First to Default .. .. 17,769,970 |... .. 17,973,991 |09/27/2022 ..... 12/03/2032 ..... Credit Default Swap - 155743CM .... |... .. (248,616)].. ...184,206 | 644188-BH-6 . | NEW ENGLAND POWER CO CORPORATE .... | 1.GFE .... ...18,018,586 ...17,789,785
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
12776*EP8 ... Corporate Bond First to Default .. ... 3,496,206 |............ 3,483,734 [09/27/2022 ..... 12/03/2032 ..... Credit Default Swap - 155743CM .... |... ....(48,915)].. 678858-BY-6 . | Oklahoma Gas & Elec Co CORPORATE . | 1.GFE .... ... 3,545,120 .... 3,448,031
12776*EP8 ... Corporate Bond First to Default .. ..17,258,090 |........... 16,686,561 |09/27/2022 ..... 12/03/2032 ..... Credit Default Swap - 155743CM .... |... ...(241,455) .. 78433L-AH-9 . | SCE RECOVERY FDG LLC CORPORATE .... | 1.AFE .... ... 17,499,545 ...16,515,549
SIEMENS FINANCIERINGSMAATSCHAP CORP
12776*EP8 .......... Corporate Bond First to Default .. [2.B .....ccoooiiiiiiis |, (VN IO 2,230,874 |............ 1,928,852 | 09/27/2022 ..... 12/03/2032 ..... Credit Default Swap - 155743CM .... [......evnnnnn. (31,212) | 19,768 [82620K-BF-9 . | eeeeeriiiieiiiiiii e L0 5 PR R 2,262,085 |............ 1,909,085
SOUTH CAROLINA ST PUBLIC SVC A CORP
12776*EP8 ... Corporate Bond First to Default .. .0 . ..19,720,959 |...........20,216,011 |09/27/2022 12/03/2032 Credit Default Swap - 155743CM .... |... .. (275,912)].. 2.207,183 [837151-F2-0 . [ceeeeeiiiiiieiiiiiie e 1.GFE ... ... 19,996,872 ...20,008,827
12776*EP8 . Corporate Bond First to Default .. .0 7,534,478 . 7,871,489 |09/27/2022 12/03/2032 Credit Default Swap - 155743CM .... (105,413) ..80,671 |842400-FT-5 . | SOUTHERN CAL EDISON CORPORATE . 1.GFE . .7,639,891 |.. .7,790,818
12776*EP8 . Corporate Bond First to Default .. .0 6,991,677 . 7,060,894 |09/27/2022 12/03/2032 Credit Default Swap - 155743CM .... .(97,819) .. 72,363 | 842400-GK-3 . | SOUTHERN CAL EDISON CORPORATE . 1.GFE . . 7,089,496 |.. .6,988,531
12776*EP8 .......... |Corporate Bond First to Default .. L0 .. 4,264,335 |............ 4,383,701 | 09/27/2022 ..... 12/03/2032 ..... Credit Default Swap - 155743CM .... |[... ....(59,662)|.. 842400-GR-8 . | SOUTHERN CAL EDISON CORPORATE ..... 1.GFE ... o .... 4,323,996 ... 4,338,775
12776*EP8 .......... Corporate Bond First to Default .. (VN IO 1,256,425 |.........e. 1,004,295 | 09/27/2022 ..... 12/03/2032 ..... Credit Default Swap - 155743CM .... [......evnnnne. (17,578) 927804-FR-0 . |Virginia Electric Power CORPORATE [1.FFE ... [oniiinnns 1,274,004 |....oooeees 994,003
WELLS FARGO & COMPANY CORP FLOATER
12776*EP8 .......... Corporate Bond First to Default .. [2.B .....coooiiiiiis |, 0. 12,287,043 |........... 10,656,236 | 09/27/2022 ..... 12/03/2032 ..... Credit Default Swap - 155743CM .... [............. (171,906) [+eevvvvvrennns 109,210 [95000U-2M=4 . [.eeeeeeeeiieieieiii e 2.AFE e [ 12,458,948 |........... 10,547,025
ARCHER DANIELS MIDLAND C DEBENTURES
12776*EG8 .......... Corporate Bond First to Default .. [4.B .....ccooiiiiis | 137,214,000 |............ 5,154,059 |............ 5,713,648 (03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |..ceeveernnnnns 62,729 |oeveenininns 328,822 | 039483-AR-3 . |oeerrniiiiiiiiee e TFFE i | 5,091,330 |....counnnns 5,384,826
12776*EGS ... Corporate Bond First to Default .. ...305,607 |... 350,653 |03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM ... |... 039483-AS-1 . 1.FFE .... 301,888 ....330,473
12776*EG8 ... Corporate Bond First to Default .. 3,239,549 |............ 3,559,500 (03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |... ...204,850 |049560-AA-3 . | ATMOS ENERGY CORP DEBENTURES ...... |1.EFE .... ... 3,200, 121 . 3,354,649
BURLINGTON RESOURCES COMPANY GUARNT
12776*EG8 ... Corporate Bond First to Default .. L0 .. ... 1,937,475 |............ 2,213,127 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... |... ....127,366 | 12201P-AB-2 . 1.FFE .... ... 1,913,894 ....2,085,761
12776*EG8 . Corporate Bond First to Default .. .0 1,496,425 . 1,385,239 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... ..79,721 | 141781-BQ-6 . | Cargill Inc CORPORATE 1.FFE . .1,478,213 |.. .1,305,518
12776*EG8 . Corporate Bond First to Default .. .0 .848,075 .964,182 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... .. 55,489 | 149123-BF-7 . | CATERPILLAR INC NOTES .. 1.FFE . .837,754 |.. .908,693
12776*EGS ... Corporate Bond First to Default .. .0 . 2,502,049 |............ 2,902,522 | 03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM ... |... ...167,041 | 149123-BJ-9 . | CATERPILLAR INC DEBENTURES . .. [1.FFE ... ... 2,471,507
Coca Cola Enterprises Inc DEBENTURE
12776*EGS ... Corporate Bond First to Default .. 8,101,703 |............ 9,121,193 [03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |... 524,928 [191219-BE-3 . [ooeeieiiiiie i 1.EFE ... .... 8,003,099 .... 8,596,265
12776*EG8 ... Corporate Bond First to Default .. 5,307,250 |............ 5,890,286 (03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |... ...338,988 |20825U-AC-8 . | CONOCO FUNDING CO COMPANY GUARNT .. [ 1.FFE .... ... 5,242,657 .... 5,551,298
DAYTON HUDSON CORP TARGET CORPORATI
12776*EG8 ... Corporate Bond First to Default .. ... 3,948,697 |............ 4,361,547 |03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |... ....251,008 |239753-DL-7 . 1.FFE .... .... 3,900,638 .... 4,110,538
12776*EG8 . Corporate Bond First to Default .. 7,354,079 . 8,581,398 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... .493,862 |244199-BA-2 . | DEERE & CO NOTES 1.FFE . . 7,264,574 |.. . 8,087,535
12776*EG8 ... Corporate Bond First to Default .. ..10,887,020 |.. .. 12,484,235 | 03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |... ...718,472 | 302508-AQ-9 . | FMR LLC BONDS 144A ... 1.EFE ... ...10,754,516 ... 11,765,763
FLEETBOSTON FINL CORP
12776*EG8 ... Corporate Bond First to Default .. .0 .. ...7,039,304 |............ 7,861,960 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... |... ... 452,458 |338915-AM-3 . |ooeeeiiiiiii 2.AFE ... .... 6,953,630 .... 7,409,502
12776*EG8 . Corporate Bond First to Default .. .0 1,068,545 1,172,464 103/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... ..67,476 |404030-AJ-7 . | H&E EQUIPMENT SERVICES CORPORATE . |4.AFE . .1,055,540 |.. 1,104,988
12776*EG8 . Corporate Bond First to Default .. .0 1,689,261 . 1,929,384 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... 111,087 |445587-AE-8 . | HUNT CO INC CORPORATE ........ .. |4.BFE . .1,668,701 |.. .1,818,348
12776*EG8 . Corporate Bond First to Default .. .0 5,577,222 . 6,114,469 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... .351,890 |539830-AK-5 . | LOCKHEED MARTIN CORP BONDS . 1.FFE . .5,509,343 |.. .5,762,580
12776*EG8 . Corporate Bond First to Default .. .0 .966,606 ....950,925 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... ..54,726 |617446-HD-4 . | MORGAN STANLEY NOTES ......... 1.GFE . ....954,841 |.. .89, 199
12776*EGS ... Corporate Bond First to Default .. .0 . 10,785,463 |...........11,128,341 | 03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM ... |[... A ....640,440 |665859-AX-2 . | NORTHERN TRUST CORP CORPORATE ..... 1.FFE .... ...10,654,195 10,487,901
12776*EG8 ... Corporate Bond First to Default .. .0 .. 2,096,190 |............ 2,362,382 (03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |... . ....135,956 |68233D-AT-4 . | ONCOR ELECTRIC DELIVERY CORPORATE | 1.FFE .... ....2,070,677 ....2,226,426
12776*EG8 . Corporate Bond First to Default .. .0 4,293,901 . 4,371,761 103/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... .251,596 | 713448-EG-9 . | PEPSICO INC CORPORATE ................ 1.EFE . 4,241,640 |.. . 4,120,165
12776*EG8 ... Corporate Bond First to Default .. .0 .. ...743,39% |... 754,158 |03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |... 742718-AV-1 . | PROCTER & GAMBLE CO DEBENTURES .... | 1.DFE .... 734,347 ....710,756
PROGRESSIVE CORP OHIO SENIOR NOTES
12776*EG8 Corporate Bond First to Default .. [V F 3,302,694 |............ 3,530,634 [03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... [................ 40,196 |......oceees 203,189 | 743315-AL~7 . |oeeeeiiiiiieiiii L = R SN 3,262,498 |............ 3,327,445
Realty Income Corporation CORPORATE
12776*EG8 . Corporate Bond First to Default .. 10,322,005 . 9,139,526 |03/31/2023 ..... |06/20/2028 ..... Credit Default Swap - 159266CM .... .125,627 .525,983 | 756109-BL-7 . |.. .. | 1.6FE . 10,196,378 |.. . 8,613,543
12776*EGS ... Corporate Bond First to Default .. ..23,942,146 |...........23,119,210 |03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM ... |... ....291,396 |.. ,330,518 [78016F-Z0-0 . |RO! N | 1.EFE ... ...23,650,750 ...21,788,692
SOUTH CAROLINA ELEC & GAS CO 1ST MO
12776*EGS ... Corporate Bond First to Default .. .0 . 1,038,140 |.. .... 1,152,537 [03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... |... 12,635 | 66,329 | 837004-BV=1 . |oeevuniiiiiiiiieieieiie e 1.FFE ... . 1,025,505 |............ 1,086,208
12776*EG8 . Corporate Bond First to Default .. .0 3,437,131 . 3,504,213 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... .201,669 |84859D-AC-1 . | SPIRE MISSOURI INC CORPORATE ....... 1.FFE . . 3,395,299 |.. . 3,302,545
12776*EG8 . Corporate Bond First to Default .. .0 .709,518 .822,722 103/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... .. 47,348 | 87612E-AF-3 . | TARGET CORP DEBENTURES . 1.FFE . .700,883 |.. .
12776*EG8 ... Corporate Bond First to Default .. .0 .. 2,065,137 |............ 2,333,805 (03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |... ...134,311 | 87612E-AK-2 . | TARGET CORP DEBENTURES . 1.FFE .... ....2,040,002
THERMO FISHER SCIENTIFIC CORPORATE
12776*EG8 ... Corporate Bond First to Default .. ...702,549 |... 608,073 |03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |... 883556-CL-4 . 1.GFE ... 693,998 ....573,078
12776*EGS ... Corporate Bond First to Default .. 5,283,226 |............ 6,101,433 | 03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |... ...361,139 |931142-BF-9 . | WAL MART STORES INC NOTES .. .. | 1.CFE .... ....5,218,925 . 5,750,204
WASTE MANAGEMENT INC COMPANY GUARNT
12776*EG8 .......... Corporate Bond First to Default .. [4.B ..o |, (V) FOUUR 2,143,084 |............ 2,412,431 [ 03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |...eeveerrnnnns 26,083 |...oeuunnnne 138,836 [94106L-AN-9 . [ooeeeeeeeeeiieei T.6FE e i 2,117,001 |............ 2,273,5%
ABU DHABI PORTS COMPANY PJSC GOVT F
12776*EG8 . Corporate Bond First to Default .. 2,689,714 . 2,463,280 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... .. 32,736 141,763 |MO153A-AA-6 . |.. 1.EFE . .2,656,978 |.. .2,321,518
12776*EY9 . Corporate Bond First to Default .. 5,110,488 . 5,682,388 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... . (42,224) .. 41,693 |035229-CM-3 . | A 1.GFE . 5,152,713 |.. . 5,640,694
12776*EY9 ... Corporate Bond First to Default .. 1,516,340 |............ 1,173,926 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |... ....(12,528)].. ... 8,613 [037735-CT-2 . | APPALACHIAN PWR CO CORPORATE ....... 2.AFE ... .... 1,528,869 .... 1,165,313
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12776%EY9 .......... Corporate Bond First to Default .. [2.B ... s [V F 12,153,677 |........... 13,887,006 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... [............. (100, 417) |.eevveeeeennns 101,893 (046353-AD-0 . | ASTRAZENECA PLC CORP FOREIGN ...... L = R SN 12,254,094 |........... 13,785,113
BHP BILLITON FIN USA LTD CORP FOREI

12776*EY9 ... Corporate Bond First to Default .. L0 .. 4,023,191 |............ 3,416,461 (09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... |[... .(33,241)].. 055451-AR-9 . |.oeeeiiiiiiiiiii 1.FFE .... .... 4,056,432 .... 3,391,393

12776*EY9 . Corporate Bond First to Default .. .0 1,161,046 .1,054,117 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .. (9,593) 06051G-EN-5 . | BANK OF AMERICA CORP CORPORATE .... | 1.GFE . .1,170,639 |.. .1,046,383

12776*EY9 . Corporate Bond First to Default .. .0 7,466,711 . 6,302, 142 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(61,692) 06051G-FG-9 . | BANK OF AMERICA CORP CORPORATE .... | 1.GFE . .7,528,408 |.. . 6,255,901

12776*EY9 ... Corporate Bond First to Default .. .0 . ..2,272,53 |.. 1,995,733 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ...(18,776)].. 06051G-GM-5 . | BANK OF AMERICA CORP CORP FLOATER | 1.GFE .... 2,201,312 [ 1,981,000
BAY AREA TOLL AUTH CALIF TOLL CORPO

12776%EY9 .......... Corporate Bond First to Default .. (VN IO 1,170,343 |............... 979,412 109/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [.....eevvvnnnee (9,670) 072024-ND-0 . [-eeeeeeenineeeeeiiie e L RN R 1,180,013 [o.evvvvnnnnnns 972,226
BAYLOR SCOTT & WHITE HOLDINGS CORPO

12776*EY9 ... Corporate Bond First to Default .. 2,036,720 |... 1,696,107 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... .(16,828)].. 072863-AF-0 . [oeeeeeeeeiieieeeeee e 1.0FE ... .... 2,053,548 . 1,683,662

12776*EY9 ... Corporate Bond First to Default .. ...310,671 |... 241,955 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |... .. (2,567)].. 110122-AU-2 . | BRISTOL MYERS SQUIBB CO CORPORATE | 1.FFE .... 313,238 ....240,179
BURLINGTON NORTH SANTA F DEBENTURES

12776*EY9 ... Corporate Bond First to Default .. L0 .. ..1,347,281 |... 1,646,448 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... |[... L (11,132)). 12189T-AF-1 . 1.DFE ... ... 1,358,412 .... 1,634,367

12776*EY9 . Corporate Bond First to Default .. .0 1,494,413 . 1,622,494 109/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(12,347) 141781-AT-1 . | Cargill Inc NOTES . 1.FFE . .1,506,761 |.. .1,610,589

12776*EY9 . Corporate Bond First to Default .. .0 2,137,575 . 2,570,975 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(17,661) 149123-BE-0 . | CATERPILLAR INC DEBENTURES . 1.FFE . .2,155,236 |.. .2,552,111

12776*EY9 . Corporate Bond First to Default .. .0 .3,703,009 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(32,044) 149123-BK-6 . | CATERPILLAR INC BONDS .. 1.FFE . .3,910,366 |.. . 3,675,928

12776*EY9 ... Corporate Bond First to Default .. .0 .. 861,011 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... .. (8,924)].. 149123-CJ-8 . | CATERPILLAR INC CORPORAT . | 1.FFE ... .... 1,088,969 ....854,694
CENTERPOINT ENERGY RESOURCES C CORP

12776*EY9 ... Corporate Bond First to Default .. .0 .. ..1,968,514 |... 2,873,149 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |... ....(16,264) .. 151891-AD-2 . 2.AFE ... ....1,084,778 .... 2,852,068

12776*EY9 ... Corporate Bond First to Default .. .0 .. 2,082,791 |... 2,177,653 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ....(17,209)].. 167560-PL-9 . 1.BFE ... ....2,100,000 ....2,161,675

12776*EY9 ... Corporate Bond First to Default .. .0 . 2,946,141 |... 3,423,838 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ....(24,342)).. 172967-AS-0 . | CITIGROUP INC NOTES .. .. | 1.GFE ... .... 2,970,483 .... 3,308,716

12776*EY9 ... Corporate Bond First to Default .. .0 .. ...1,022,684 |... , 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ..(8,450)].. 172967-LJ-8 . | CITIGROUP INC CORP FLOATER ......... 1.GFE ... ....1,031,133 ....830,414

12776*EY9 ... Corporate Bond First to Default .. .0 . ..5,546,283 |... 7,592,220 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... .(45,825)].. 191216-AF-7 . | COCA COLA CO DEBENTURES ............. 1.EFE ... .... 5,592,108 . 7,536,514
Coca Cola Enterprises Inc DEBENTURE

12776%EY9 .......... Corporate Bond First to Default .. (VN IO 1,983,350 |............ 2,294,809 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....ccvvvnnee (16,387) 191219-AX-2 . |.. | TEFE e 1,999,736 |............ 2,277,971
Coca Cola Enterprises Inc DEBENTURE

12776*EY9 ... Corporate Bond First to Default .. .0 . 4,777,957 |... 5,743,359 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... |... ....(39,477)).. 191219-BC-7 . |oeeeeeiieeeeeeee e 1.FFE ... ... 4,817,434 ....5,701,218

12776*EY9 . Corporate Bond First to Default .. .0 2,969,410 . 2,528,747 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(24,534) 194160-EJ-5 . | COLGATE PALMOLIVE CO CORPORATE 1.EFE . .2,993,044 |.. .2,510,193

12776*EY9 . Corporate Bond First to Default .. .0 5,640,115 . 5,683,045 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(46,600) 20030N-AV-3 . | COMCAST CORP CORPORATE ....... .. | 1.GFE . .5,686,715 |.. .5,641,347

12776*EY9 ... Corporate Bond First to Default .. .0 .. 5,839,240 |... 5,231,904 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ....(48,245)].. 202795-HT-0 . | COMMONWEALTH EDISON CORPORATE ..... 1.FFE .... ....5,887,485 ....5,193,516
COMMONWEALTH FING AUTH PA CORPORATE

12776*EY9 ... Corporate Bond First to Default .. 5,058,208 |... 5,353,054 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |... ... (41,792)).. 20281P-CT-7 . 1.EFE ... ....5,100,000 ....5,318,777

12776*EY9 ... Corporate Bond First to Default .. 6,382,070 |... 4,584,168 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |[... ....(52,730)].. 20825C-BC-7 . | Conocophi | lips CORPORATE ... . |1.FFE ... .... 6,434,800 .... 4,550,533
CONSOL IDATED EDISON CO NY INC CORP

12776*EY9 ... Corporate Bond First to Default .. .0 . ...380,096 |... 375,780 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... |... .. (3,140)].. 209111-EF-6 . [oeeeeeeeiieeie 1.GFE ... 383,237 ....378,022

12776*EY9 . Corporate Bond First to Default .. .0 1,535,690 .1,700,587 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(12,688) 250847-EB-2 . | DTE Electric Company CORPORATE 1.FFE . 1,548,379 |.. .1,688,110

12776*EY9 . Corporate Bond First to Default .. .0 1,157,200 .954,254 109/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .. (9,561) 254687-EZ-5 . | WALT DISNEY COMPANY CORPORATE ..... |1.GFE . .1,166,761 |.. .

12776*EY9 ... Corporate Bond First to Default .. .0 .. ... 417,996 |... .... 353,553 109/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... .. (3,454)].. 25468P-CR-5 . | WALT DISNEY CO CORPORATE ............ 1.GFE ...

12776*EY9 ... Corporate Bond First to Default .. .0 . 3,156,988 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |[... ....(23,877)).. 26882P-AR-3 . | ERAC USA FINANCE COMPANY 144A ..... 1.GFE ... ....2,913,730

12776*EY9 ... Corporate Bond First to Default .. .0 .. 1,602,319 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ....(13,202)].. 26884T-AX-0 . | ERAC USA FINANCE LLC CORPORATE .... | 1.GFE .... .... 1,621,996 .... 1,590,562
EAST BAY CALIF MUN UTIL DIST CORPOR

12776*EY9 . Corporate Bond First to Default .. . 4,327,904 109/29/2023 ..... |12/20/2033 Credit Default Swap - 166338CM ... .(33,598) 271014-TU-6 . |.. 1.AFE . .4,100,000 |.. . 4,296,149

12776*EY9 ... Corporate Bond First to Default .. .... 3,854,378 |00/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ....(38,89)].. 278865-BA-7 . |Ecolab Inc .. | 1.GFE ... ... 4,746,426 .... 3,826,007
GLAXOSMITHKLINE CAP INC CORP FOREIG

12776*EY9 ... Corporate Bond First to Default .. ..10,660,580 |.. ...11,156,050 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ...(88,080)].. BTT3T2-AE-T . [ 1.FFE ... ...10,748,661 |..... ...11,074,195

12776*EY9 ... Corporate Bond First to Default .. ..5,478,496 |............ 4,519,337 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ....(45,265)|.. 38141G-VS-0 . | GOLDMAN SACHS GROUP INC CORPORATE | 2.AFE ... .... 5,523,761 .... 4,486,178
DIAGEQ INVESTMENT CORP COMPANY GUAR

12776%EY9 .......... Corporate Bond First to Default .. [2.B ... s [V F 2,335,359 |......cens 2,741,408 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... [.......eveeeeee (19,295) [...evvnnninnnne 20,114 | 386088-AH-1 . L R SN 2,354,654 |............ 2,721,294

12776*EY9 ... Corporate Bond First to Default .. |2.B ..10,926,651 |............ 9,867,731 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |... ....(90,279)|.. , 302274-X9-2 . 1.EFE ... ...11,016,930 ... 9,795,329

12776*EY9 . Corporate Bond First to Default .. |2.B 1,619,227 . 1,601,435 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(13,378) .. 11,750 |437076-AS-1 . | Home Depot Inc CORPORATE .... .. | 1.FFE . .1,632,605 |.. . 1,589,685

12776*EY9 ... Corporate Bond First to Default .. |2.B .. 17,666,217 |........... 15,067,050 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |... .. (145,963)|.. ...110,551 |452308-AR-0 . | Illinois Tool ks Inc CORPORATE .. [1.EFE .... ...17,812,180 |..... ... 14,956,499
INDIANA UNIVERSITY HEALTH CORPORATE

12776*EY9 ... Corporate Bond First to Default .. .0 .. 7,881,087 |............ 5,990,182 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... |... ....(65,116)].. A55170-AA-8 . |eeeeeiiii 1.CFE ... ... 7,946,203 ... 5,946,230

12776*EY9 . Corporate Bond First to Default .. .0 2,975,416 . 2,240,697 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(24,584) 458340-AA-7 . | INTEGRIS BAPTIST 0G CORPORATE 1.GFE . .3,000,000 |.. . 2,224,257

12776*EY9 . Corporate Bond First to Default .. .0 5,346,301 . 6,068,522 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... . (44,173) 450200-AN-1 . | IBM CORP DEBENTURES .......... 1.GFE . .5,390,474 |.. . 6,023,996

12776*EY9 ... Corporate Bond First to Default .. .0].. ..2,069,433 |............ 1,881,889 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |... ....(17,098)].. 478160-BK-9 . | JOHNSON & JOHNSON CORPORATE 1.AFE .... ....2,086,531 ....1,868,081
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12776%EY9 .......... Corporate Bond First to Default .. [2.B ... s [V F 3,605,612 |............ 3,164,220 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... [......eeveeeeee (29,790)|.ceeeeeeeeenns 23,217 |48126B-AA-1 . | JP MORGAN & COMPANY INC CORPORATE | 1.FFE ......eevmmeieniinniininns fernninnnnns 3,635,402 |............ 3,141,008
KENTUCKY UTILITIES COMPANY CORPORAT

12776*EY9 ... Corporate Bond First to Default .. 2,651,218 |............ 2,266,718 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ....(21,905)].. 491674-BJ-5 . 1.FFE .... ....2,673,123 .... 2,250,086

12776*EY9 ... Corporate Bond First to Default .. 1,879,932 |............ 2,248,917 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ....(15,532)].. 532457-AP-3 . |Eli Lilly & Co NOTES ... .. | 1.EFE ... .... 1,895,465 ....2,232,416
LOCKHEED MARTIN CORP COMPANY GUARNT

12776*EY9 ... Corporate Bond First to Default .. [2. .699,560 |... ....746,561 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... |[... ..(5,780)].. 539830-AD-1 . 1.FFE .... ....705,340

12776*EY9 . Corporate Bond First to Default .. [2. .604,562 .521,810 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .. (4,995) 540424-AR-9 . | LOEWS CORP CORPORATE . 1.GFE . .609,557 |..

12776*EY9 . Corporate Bond First to Default .. [2. 2,003,964 .1,601,421 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(16,567) 571676-AF-2 . | MARS INC CORPORATE ... 1.EFE . .2,020,522 |..

12776*EY9 .......... |Corporate Bond First to Default .. |2. .0 ... 5,786,165 |............ 4,480,215 | 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ....(47,807)].. 57636Q-AH-7 . |Mastercard Inc CORPORATE . 1.DFE ... .. ... 5,833,972 ... 4,447,343

12776%EY9 .......... Corporate Bond First to Default .. [2.B .....coooiiiiiis |, (VN IO 7,954,280 |............ 6,787,979 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....ccvvvnnee (65,720) 578454-AD-2 . | MAYO CLINIC CORPORATE ............... L P N 8,020,000 [....evvvnnes 6,738,174
MERRILL LYNCH & CO. INC. CORPORATE

12776%EY9 .......... Corporate Bond First to Default .. [2.B .....coooiiiiiis |, (VN IO 1,878,847 |............ 1,739,818 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....ccevvvnnee (15,524) 590220-Ad-2 . [oeeeeeiiiiieiee 2.AFE e [ 1,894,370 |t 1,727,052

12776*EY9 ... Corporate Bond First to Default .. 1,993,376 |............ 1,790,207 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |... .(16,470)|.. 59023V-AA-8 . | MERRILL LYNCH & CO INC CORPORATE . |2.AFE .... .. ....2,000,846 .. 1,777,071

12776*EY9 ... Corporate Bond First to Default .. 1,134,231 |............ 1,030,682 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... .. (9,371)].. 59156R-AY-4 . | METLIFE INC CORPORATE ............... 1.GFE ... .... 1,143,603 ....1,023,119
NEW YORK PRESBYTERIAN HOSP CORPORA

12776*EY9 ... Corporate Bond First to Default .. .. 7,890,152 |............ 5,754,447 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |[... ....(65,190)].. 649322-AF-1 . 1.CFE . ... 7,955,343 ....5,712,225

12776%EY9 .......... Corporate Bond First to Default .. [2.B ..o |, (VN IO 6,942,638 |............ 7,135,743 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....ccevvnnnee (57,362)|-.eeeeeeeennnn 52,357 |64972F-H2-5 . L 5 RN 7,000,000 [...vvvvnnnns 7,083,386

12776%EY9 .......... Corporate Bond First to Default .. [2.B ..o |, (VN IO 4,562,305 |....ceeeenns 4,787,073 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....ccvvvnnee (37,69)|...cccceeennnn 35,124 | 64972FK8-8 . L 5 RN 4,600,000 [....ovvvnns 4,751,949

12776%EY9 .......... Corporate Bond First to Default .. [2.B .....ccoooiiiiiiis |, (VN IO 6,454,894 |............ 6,500,365 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....cevvvnnne (53,332)[..evvnnnnnnnnnn 47,695 | 66285W-FB-7 . L = N 6,508,226 |............ 6,452,670

12776*EY9 ... Corporate Bond First to Default .. ..4,614,854 |............ 4,135,680 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... |[... ....(38,129)].. 665772-CG-2 . 1.FFE .... .... 4,652,983 .... 4,105,335

12776*EY9 . Corporate Bond First to Default .. 4,513,904 . 3,864,368 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(37,295) 66989H-AF-5 . | NOVARTIS CAPITAL CORP CORPORATE ... | 1.DFE . . 4,551,199 |.. . 3,836,014

12776*EY9 . Corporate Bond First to Default .. 15,523,004 12,694,154 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... (128,256) 68235P-AF-5 . | ONE GAS INC CORPORATE ............... 1.GFE . 15,651,350 |.. 12,601,014

12776*EY9 . Corporate Bond First to Default .. .321,935 ....256,289 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... ..(2,660) 743315-A0-6 . | PROGRESSIVE CORP OHIO CORPORATE ... | 1.FFE . ....324,595 |.. .

12776*EY9 ... Corporate Bond First to Default .. 3,020,399 |............ 2,090,521 | 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... .(24,956)].. 743315-AX-1 . | PROGRESSIVE CORP OHIO CORPORATE ... | 1.FFE .... .... 3,045,354
PUBLIC SVC ELEC & GAS CO CORPORATE

12776%EY9 .......... Corporate Bond First to Default .. [2.B .....coooiiiinis |, (VN IO 2,139,559 |...ovvenenns 2,028,677 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....cevvennee (17,678) [cevvvvrrnnnnnnnn 14,885 | 744560-A0-9 . [cooeeeriiiiiiiiiiii TFFE i | 2,157,236 |..ovvvnnnnns 2,013,792
PUBLIC SVC ELEC & GAS CO CORPORATE

12776%EY9 .......... Corporate Bond First to Default .. [2.B .....ccoooiiiiiiis |, (VN IO 1,668,561 |............ 1,387,540 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....cevvennee (QRI(1) ] 10,181 [744560-BA-3 . | eeeeereiiiiiiiee e TFFE i | 1,672,264 |............ 1,377,360
PUBLIC SVC ELEC & GAS CO CORPORATE

12776%EY9 .......... Corporate Bond First to Default .. [2.B .....coooiiiiiis |, (VN IO 2,045,066 |............ 1,638,404 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....ccvvvnnee (16,897) TA4560-BN-5 . [.oeeeeeeeieiei TFFE i | 2,061,963 |............ 1,626,383

12776*EY9 ... Corporate Bond First to Default .. ...683,072 |... , 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... (5,651)].. , 760719-BH-6 . | HSBC USA INC SUB DEBENTURES ........ 1.GFE ... ....821,679

12776*EY9 ... Corporate Bond First to Default .. 33,393,745 |........... 34,455,558 |00/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... .. (275,908)].. ...252,809 | 771196-AU-6 . | ROCHE HOLDINGS INC CORPORATE ....... 1.CFE ... ... 33,669,653 34,202,748
ROCKWELL AUTOMATION INC DEBENTURES

12776*EY9 . Corporate Bond First to Default .. 2,255,560 . 2,540,123 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(18,636) .. 18,638 | 773903-AC-3 . |.. 1.GFE . 2,274,196 |.. . 2,521,485

12776*EY9 . Corporate Bond First to Default .. 10,564,966 . 8,663,989 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(87,290) ..63,570 |773903-AJ-8 . | RO 1.GFE . 10,652,256 |.. .8,600,419

12776*EY9 ... Corporate Bond First to Default .. ..3,201,793 |............ 3,168,858 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ....(27,198)].. 806605-AH-4 . | MERCK & CO INC CORPORATE ............ 1.EFE ... .... 3,318,990 .... 3,145,608
SHELL INTERNATIONAL FINANCE BV CORP

12776%EY9 .......... Corporate Bond First to Default .. [2.B ..o |, [V FOURR 121,259 |............... 111,014 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [.....eevvvnnnee (1,002) [+evvvveverennnnnnns 815 |822582-AD-4 . |oeereiiiiiiiee e L5 S RN 122,261 |ovvvvvninnnnns 110,200
SOUTH CAROLINA TRAN INFRASTRUC CORP

12776%EY9 .......... Corporate Bond First to Default .. [2.B .....coooiiiiiis |, (VN IO 1,984,028 |............ 1,772,313 1 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....cevvennee (16,393)]....cceeeennnn 13,004 [837123-HN-1 . [cooereeiieieee TEFE i | 2,000,421 |............ 1,759,309
SOUTH CAROLINA ST PUBLIC SVC A CORP

12776*EY9 ... Corporate Bond First to Default .. |2.B .0 . 6,014,560 |............ 6,295,615 | 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ....(49,694)].. 837151-B-6 . [ooeeeeeeeiieiee 1.GFE ... .... 6,064,254 ... 6,249,423

12776*EY9 ... Corporate Bond First to Default .. |2.B .0 .. 4,986,749 |............ 5,211,715 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ....(41,202)].. 842400-ES-8 . | SOUTHERN CAL EDISON CORPORATE ..... 1.GFE ... .... 5,027,950 ....5,173,475

12776*EY9 ... Corporate Bond First to Default .. |2.B .0 . .. 1,658,802 |............ 1,580,412 [09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... |... ....(13,706)|.. 842400-FH-1 . | SOUTHERN CAL EDISON CORPORATE ..... 1.GFE ... .... 1,672,598 .... 1,568,816

12776*EY9 . Corporate Bond First to Default .. |2.B .0 7,375,050 . 6,501,599 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(60,935) 842400-FQ-1 . | SOUTHERN CAL EDISON CORPORATE . 1.GFE . . 7,435,984 |.. . 6,453,895

12776*EY9 . Corporate Bond First to Default .. |2.B .0 .350,318 .303,022 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .. (2,804) 842400-FZ-1 . | SOUTHERN CAL EDISON CORPORATE ..... |1.GFE . .363,212 |.. .300,798

12776*EY9 . Corporate Bond First to Default .. |2.B .0 3,276,682 . 3,152,904 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(27,073) 89417E-AD-1 . | TRAVELERS COS INC/THE CORPORATE ... | 1.FFE . .3,303,754 |.. .3,129,770

12776*EY9 . Corporate Bond First to Default .. |2.B .0 2,876,138 . 2,503,196 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(23,763) 89417E-AJ-8 . | TRAVELERS COS INC/THE CORPORATE ... | 1.FFE . .2,899,902 |.. . 2,484,829

12776*EY9 . Corporate Bond First to Default .. |2.B .0 1,974,816 . 2,064,504 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(16,316) 907818-CU-0 . | UNION PACIFIC CORP BOND ............. 1.GFE . 01,991,133 |.. . 2,049,356

12776*EY9 ... Corporate Bond First to Default .. |2.B .0 .. 1,474,899 |... 1,419,102 | 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |[... ....(12,186)].. 911312-AJ-5 . | UNITED PARCEL SERVICE CORPORATE ... | 1.FFE .... 1,487,085 .... 1,408,690
UNIVERSITY OF CALIFORNIA CORPORATE

12776*EY9 ... Corporate Bond First to Default .. |2.B ...126,100 |... 110,692 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... .. (1,042)].. GI2G-XY-6 . [oeeeeeeeeeeeeeeee e 1.0FE ... 127,142 ....100,879

12776*EY9 . Corporate Bond First to Default .. |2.B 1,963, 147 . 1,720,459 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(16,220) 927804-FL-3 . |Virginia Electric Power CORPORATE | 2.AFE . 1,979,367 |.. .1,707,836

12776*EY9 ... Corporate Bond First to Default .. [2.B 4,674,885 |............ 4,325,413 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |... ....(38,625)].. 927804-FP-4 . |Virginia Electric Power CORPORATE | 2.AFE .... ... 4,713,510 ... 4,293,677
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12776%EY9 .......... Corporate Bond First to Default .. [2.B ... s [V F 9,287,752 |........... 10,128,502 | 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... [......eeveeeeee (76,738)[c.evvvenennnnnne 74,315 | 931142-CM-3 . [ WAL MART STORES INC CORPORATE ..... L =P N 9,364,489 |........... 10,054, 186
WASHINGTON ST HLTH CARE FACS A CORP

12776%EY9 .......... Corporate Bond First to Default .. [2.B ... s [V F 233,789 | 217,802 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... [......eevveneeee (1,932) 93978H-QU-2 . [oeeeeeieeiiieieeeeeee L5 = R SN 235,720 [.ooeeeiinnnns 216,204
WELLS FARGO & COMPANY CORP FLOATER

12776*EY9 ... Corporate Bond First to Default .. 0 ...5,466,991 |.. .... 4,740,350 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... |... ...(45,170)].. 95000U-22-5 . |.. . ....5,512,160 |............ 4,705,569

12776*EY9 . Corporate Bond First to Default .. .0 1,699,912 . 1,803,027 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(14,045) 976656-BZ-0 . | W 1. .1,713,967 |.. 1,789,798

12776*EY9 . Corporate Bond First to Default .. .0 10,912,880 10,707,702 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(90,165) 983024-AL-4 WYETH CORPORATE ............. 1.FFE . 11,003,045 |.. 10,629, 137

12776*EY9 . Corporate Bond First to Default .. .0 4,791,661 .5,308,126 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(39,590) 98385X-AJ-5 . | XTO ENERGY INC CORPORATE . 1.DFE . . 4,831,250 |.. . 5,269,179

12776*EY9 .......... |Corporate Bond First to Default .. .0 ...768,217 |... 470,261 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... . 98459L-AC-7 YALE UNIVERSITY CORPORATE .. 1.AFE . , ....466,811

000000-00-0 ....... Corporate Bond First to Default .. ....563,400,000 3,682,065 |............ 3,357,956 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 00287Y-Al-1 ABBVIE INC CORPORATE ... 1.GFE . .... 3,662,023 .3,337,730

000000-00-0 ....... Corporate Bond First to Default .. 1,269,355 |... 969,072 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 00287Y-DB-2 . | ABBVIE INC CORPORATE ... .. | 1.6FE . ... 1,262,446 ....963,235
ADVENTHEALTH OBL IGATED GROUP CORPOR

000000-00-0 ....... Corporate Bond First to Default .. 1,910,837 |............ 1,235,479 | 03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 00778X-AA-5 . .... 1,900,436 ,

000000-00-0 . Corporate Bond First to Default .. .289,489 .254,060 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... 010392-EZ-7 . | ALABAMA POWER CORPORATE .. .287,913 |.. .262,529

000000-00-0 . Corporate Bond First to Default .. 2,645,281 . 2,364,900 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 01959L-AA-0 . | Allina Health System CORPORATE .2,630,883 |.. . 2,350,655

000000-00-0 . Corporate Bond First to Default .. 6,221,181 . 3,557,197 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... 02079%K-AF-4 . | Alphabet Inc CORPORATE ....... .6,187,318 |.. .3,536, 771

000000-00-0 ....... Corporate Bond First to Default .. ...7,613,574 |............6,666,016 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 02361D-AM-2 . | AMEREN ILLINOIS CO CORPORATE 1,572,132 [ 6,625,864
ARCHER DANIELS MIDLAND CO CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. ..20,140,790 |........... 12,335,321 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... ....109,630 |.. 039482-AC-8 . 1.FFE . ...20,031,160 ...12,261,019

000000-00-0 ....... Corporate Bond First to Default .. ..23,530,198 |.. ...15,022,860 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... ...128,079 |.. 115675T-AC-2 . | BROWN UNIVERSITY CORPORATE 1.BFE . ...23,402, 119 .. 14,932,370
CALIFORNIA EDL FACS AUTH CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cccoeeiiiiiiiis o 0 e, 7,436,870 |............ 5,903,370 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM ... [....ccevvnnnnee 40,480 |...ooeeeeenns 35,559 | 130179-SD-7 . TAFE s feiiiiii, 7,396,390 [....ovvnnes 5,867,811

000000-00-0 ....... Corporate Bond First to Default .. 7,017,047 |............ 5,424,108 | 03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 130179-TN-4 . .. | 1.AFE . ....6,978,852

000000-00-0 . Corporate Bond First to Default .. .540,567 .464,612 | 03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 141781-BC-7 . | Cargill Inc CORPORATE .. .1 .537,624 |..

000000-00-0 ....... Corporate Bond First to Default .. 2,177,326 |............ 1,379,284 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 16876B-AB-8 . | THE CHILDRENS HOSP CORP CORPORATE | 1.CFE . ... 2,165,474
CHILDRENS HEALTH SYSTEM OF TEX CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cccoeeiiiiiiiis o 0 e, 6,049,792 |............ 3,693,428 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM ... 16876H-AB-5 . L = N 6,016,862 [............ 3,671,181

000000-00-0 ....... Corporate Bond First to Default .. .... 1,176,193 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 16877P-AA-8 . 1.CFE ... ... 1,799,119 .... 1,169,108

000000-00-0 . Corporate Bond First to Default .. .5,687,508 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 171232-AQ-4 . | CHUBB CORPORATION CORPORATE 1.FFE . . 5,550,241 |.. . 5,653,249

000000-00-0 . Corporate Bond First to Default .. .2,019,238 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... 171232-AS-0 . | CHUBB CORPORATION CORPORATE 1.FFE . .2,008,137 |.. .2,007,076

000000-00-0 . Corporate Bond First to Default .. . 4,393,098 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 191216-CP-3 . | COCA COLA CO CORPORATE ... 1.EFE . .5,942,904 |.. . 4,367,531

000000-00-0 . Corporate Bond First to Default .. . 4,120,298 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... 20825C-BC-7 . | Conocophi | lips CORPORATE . 1.FFE . .5,791,320 |.. . 4,095,480

000000-00-0 ....... Corporate Bond First to Default .. ..10,337,513 |............ 7,227,394 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 20825C-BE-3 . | Conocophi | lips CORPORATE ... .| 1.FFE ... ...10,281,244 ... 7,183,860
Consumers Energy Company CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. ...2,845,215 |............ 1,757,761 | 03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 210518-DN-3 . 1.FFE .... ....2,820,728 ... 1,747,173

000000-00-0 . Corporate Bond First to Default .. 3,912,250 . 2,385,858 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... 23338V-AL-0 . | DTE ELECTRIC CO CORPORATE ... 1.FFE . . 3,890,965 |.. . 2,371,486

000000-00-0 . Corporate Bond First to Default .. 2,971,972 . 2,414,247 103/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 254687-EZ-5 . | WALT DISNEY COMPANY CORPORATE ..... |1.GFE . . 2,955,795 |.. . 2,399,705

000000-00-0 ....... Corporate Bond First to Default .. ..30,219,695 |........... 29,651,355 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 26884T-AX-0 . | ERAC USA FINANCE LLC CORPORATE .... | 1.GFE .... ...30,055,204 ...29,472,750
EASTERN GAS TRANSMISSION AND S CORP

000000-00-0 ....... Corporate Bond First to Default .. ... 3,453,205 |............ 2,403,279 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 276480-AF-7 . 1.GFE ... ... 3,434,408 . 2,388,803

000000-00-0 ....... Corporate Bond First to Default .. ...1,110,532 |............ 1,005,653 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 291011-BD-5 . | EMERSON ELEC CO CORPORATE .......... |1.FFE .... ... 1,104,487 ....999,59
ENTERPRISE PRODUCTS OPER CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooeiii s [V F 4,888,406 |............ 5,521,051 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM ... 203791-AP-4 . oo L R SN 4,861,798 |............ 5,487,795
ENTERPRISE PROD OPER L.P. CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiiii s [V F 378,124 |l 326,652 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM ... 20379V-BA-0 . |eeeiiiiiiiiii L = R SN 376,066 |........eeveee. 324,684
ENTERPRISE PROD OPER L.P. CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooeiii s [V F 1,398,388 |............ 1,225,221 03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM ... 20379V-BC-6 . |oeeeeiieiiiiiiiieieeee L R SN 1,390,776 |......c. 1,217,841

000000-00-0 ....... Corporate Bond First to Default .. |2.B. ..12,766,147 |............ 8,473,230 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 369550-BJ-6 . | GENERAL DYNAMICS CORP CORPORATE ... | 1.GFE . .. ...12,696,658 ... 8,422,192

000000-00-0 . Corporate Bond First to Default .. |2.B. 3,368,334 .3,100,604 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 37310P-AB-7 . | GEORGETOWN UNIVERSITY CORPORATE ... . 3,350,000 |.. .3,081,927

000000-00-0 . Corporate Bond First to Default .. |2.B. 2,518,047 . 2,137,231 | 03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... 38141G-GM-0 . | GOLDMAN SACHS GROUP INC CORPORATE .2,504,341 |.. . 2,124,367

000000-00-0 ....... Corporate Bond First to Default .. |2.B. ...586,688 |... 03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 42218S-AH-1 . | HEALTH CARE SVCS CORP CORPORATE ... 1. . ....386,540

000000-00-0 ....... Corporate Bond First to Default .. |2.B. 8,342,788 |............ 5,130,517 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 427866-BG-2 . | HERSHEY CO CORPORATE ................. 1.FFE . ....8,297,376 ....5,09,614

000000-00-0 ....... Corporate Bond First to Default .. |2.B. 2,728,980 |............ 2,365,229 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 452308-A0-2 . | Illinois Tool Wks Inc CORPORATE .. |1.EFE . ....2,714,126 .... 2,350,982
INDIANA UNIVERSITY HEALTH CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. ... 3,838,562 |............ 2,874,115 [03/20/2024 ..... 06/20/2034 ... Credit Default Swap - 169218CM ... |... 455170-AA-8 . .... 3,817,668 .... 2,856,802
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JOHNS HOPKINS UNIVERSITY CORP SINKI

000000-00-0 ....... Corporate Bond First to Default .. ...9,622,412 |............ 6,805,219 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 478115-AB-4 . 1.CFE ... .... 9,470,580 ....6,764,228

000000-00-0 ....... Corporate Bond First to Default .. .0 . 1,013,685 |... ....635,297 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 478115-AF-5 . 1.CFE ... ....1,008,167 .631,470

000000-00-0 . Corporate Bond First to Default .. .0 .408,223 .233,096 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 478160-CT-9 . | JOHNSON & JOHNSON CORPORATE 1.AFE . .406,001 |.. .231,692

000000-00-0 . Corporate Bond First to Default .. .0 ,089, 117 . 6,235,903 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... 532457-BT-4 . |Eli Lilly & Co CORPORATE . 1.EFE . .8,045,087 |.. .6,198,341

000000-00-0 . Corporate Bond First to Default .. .0 6,011,590 . 3,521,587 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 532457-BY-3 . |Eli Lilly & Co CORPORATE . 1.EFE . .5,978,868 |.. . 3,500,374

000000-00-0 . Corporate Bond First to Default .. .0 14,088,950 . 8,270,362 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... 532457-BZ-0 . |Eli Lilly & Co CORPORATE ........... |1.EFE . 14,012,261 |.. . 8,220,546

000000-00-0 ....... Corporate Bond First to Default .. .0 .. ... 2,692,563 |............ 2,263,749 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 539830-BL-2 . | LOCKHEED MARTIN CORP CORPORATE .... | 1.FFE .... ....2,677,907 ....2,250,114
LOS ANGELES DEPARTMENT OF AIRP CORP

000000-00-0 ....... Corporate Bond First to Default .. [V F 1,528,239 |............ 1,562,444 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM ... B44445-8Y-6 . |.oeeiiiiiiiiiii LI = N 1,519,021 |l 1,553,033
MANOR TEX INDPT SCH DIST CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ...5,703,965 |............ 4,015,089 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... |... ..31,048 |.. 564006-J7-1 . |eeeeeeeeiiiiiiiie 1.AFE ... ....5,672,917 .... 3,990,904

000000-00-0 . Corporate Bond First to Default .. .0 21,703,397 13,844,099 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... 118,136 575718-AG-6 . | MASS INSTITUTE OF TECH CORPORATE . | 1.AFE . 21,585,262 |..

000000-00-0 . Corporate Bond First to Default .. .0 .571,942 ....495,823 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 3,113 605417-BZ-6 . |Mississippi Power CORPORATE 1.GFE . ....568,828 |..

000000-00-0 ....... Corporate Bond First to Default .. .0 . ... 3,599,619 |............ 3,233,450 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... .. 19,503 |.. 641062-BE-3 . | NESTLE HLDGS INC. CORPORATE 1.DFE ... .... 3,580,026
NEW JERSEY ST TPK AUTH CORPORATE MU

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccceeiiiiis |, (VN IO 8,773,301 |....eeenee 8,143,194 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... [....cccevvnnnnee 47,755 |oveeiiniienns 49,050 |646139-X8-3 . |oeevuiiiiiiiiiiieeiiii e TEFE i | 8,725,636 |...uunnnnnnn 8,004,144
NEW YORK PRESBYTERIAN HOSP CORPORA

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccoeiiiiis |, [V FOURR 703,803 [oeevvvvrrnnnnns 584,060 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM ... [....evvvnnnnee FCTR: <1 I PO 3,518 | 649322-AE-4 . [ceeniiiiiiiiiee e L R RN 699,972 [......ovvnnnnns 580,542
NEW YORK PRESBYTERIAN HOSP CORPORA

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccceiiiiiis |, (VN IO 8,043,784 |............ 4,565,3% |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... [....cccevvnnnnee 43,784 |ooevrnnn 27,500 |649322-Ad-3 . |oeerriiiiiii e L PN R 8,000,000 |............ 4,537,897
NEW YORK ST DORM AUTH REVS ST CORPO

000000-00-0 ....... Corporate Bond First to Default .. ... 3,763,752 |............ 3,043,118 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... .. 20,487 |.. B4990B-ZK-2 . [-oeeeeeerieieeiei 1.AFE ... ... 3,743,265 ... 3,024,788

000000-00-0 ....... Corporate Bond First to Default .. ..20,627,276 |...........16,471,762 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... ... 112,278 |.. 64990C-0E-4 . | NY ST DORM AUTH CORPORATE MUNI .... | 1.AFE .... ...20,514,998 |..... .. 16,372,545
DORMITORY AUTHORITY OF STATE O CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........coooiii s (V18 F 9,239,010 |............ 7,227,970 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... [......eevneneeee 50,290 |.ooeeiiiiinenns 43,538 | 64990G-A8-5 . TAFE e [, 9,188,721 | 7,184,432

000000-00-0 ....... Corporate Bond First to Default .. ...6,822,342 |............ 4,374,700 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 668103-AC-8 . 1.CFE ... ....6,785,207 4,348,349

000000-00-0 . Corporate Bond First to Default .. 5,734,335 . 5,195,960 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... 6698BA-AE-4 . | NOVANT HEALTH INC CORPORATE 1.EFE . .5,703,122 |.. . 5,164,652

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. ...982,858 |... 03/20/2024 ... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 67777J-AK-4 . | OHIOHEALTH CORP CORPORATE . | 1.BFE .... . ....660,364

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccceiiiiiis |, (VN IO 1,287,398 |............ 1,210,630 [03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... 693304-AH-0 . | PECO ENERGYCO 1ST MTG CORPORATE ... [1.FFE ... [ 1,280,386 |............ 1,203,338
PPL Electric Utilities Corp CORPORA

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........cccceeiiiis |, (VN IO 1,146,227 |............ 1,021,117 [03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... 69351U-AN-3 . L= 5 R RN 1,139,988 |............ 1,014,966

000000-00-0 ....... Corporate Bond First to Default .. ...588,169 |... 524,326 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 709223-A2-7 . 1.DFE ... 584,967 ....521,168

000000-00-0 . Corporate Bond First to Default .. 2,201,046 . 1,793,634 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 717081-EK-5 . 1.FFE . .2,189,065 |.. 1,782,830

000000-00-0 ....... Corporate Bond First to Default .. .536,375 |... ....512,161 103/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 73358M-RP-1 . 1.DFE ... ....533,485 |..... .509,076

000000-00-0 ....... Corporate Bond First to Default .. ..20,474,348 |........... 12,505,656 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 740816-AP-8 . 1.AFE ... ...20,362,902 ... 12,430,328

000000-00-0 .. Corporate Bond First to Default .. . 3,456,344 .2,710,572 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 743315-A0-6 . | PROGRESSIVE CORP OHIO CORPORATE ... | 1.FFE . . 3,437,530 |.. . 2,694,245
PUBLIC SVC ELEC & GAS CO CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. 2,321,311 |............ 1,495,467 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 744560-BT-2 . 1.FFE .... ....2,308,676 . 1,486,459

000000-00-0 ....... Corporate Bond First to Default .. ...556,461 |... 03/20/2024 ... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 745332-CD-6 . | PUGET SOUND ENERGY CORPORATE .. 1.FFE .... .... 458,964

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooeinii o 0 [, 943,800 03/20/2024 ... 06/20/2034 ..... Credit Default Swap - 169218CM ... T4727P-AR-2 . | STATE OF QATAR GOVT FOREIGN ....... L L 3 =PP IR ' I X N A, 744,996
RIO TINTO FINANCE PLC CORP FOREIGN

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiiii s [V F 5,152,645 |............ 4,649,238 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM ... TET20A-AD-8 . |.eeeeeieiiiiiiiiiiieeee L = R SN 5,124,598 |............ 4,621,234

000000-00-0 ....... Corporate Bond First to Default .. ...4,021,802 |............ 2,494,003 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 77310V-AA-2 . | ROCKEFELLER FOUNDATION CORPORATE . | 1.AFE .... .. ....4,000,000 ... 2,479,964

000000-00-0 . Corporate Bond First to Default .. 1,484,466 .1,278,672 | 03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 80413T-AC-3 . |Saudi Arabia GOVT FOREIGN ... 1.EFE . . 1,476,386 |.. .1,270,970

000000-00-0 ....... Corporate Bond First to Default .. ..45,100,307 |........... 29,003,519 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 819892-AL-4 . | SHARP HEALTHCARE CORPORATE . .. | 1.DFE .... ...44,854 818 ...28,828,817
SOUTH CAROLINA ELEC & GAS CO CORPOR

000000-00-0 ....... Corporate Bond First to Default .. ... 1,999,714 |............ 1,968,266 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 837004-CD-0 . [ooeeeeeeeieeieeiiie e 1.FFE ... .... 1,988,829 .... 1,956,410

000000-00-0 . Corporate Bond First to Default .. 1,172,558 .1,100,445 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 842400-FH-1 . | SOUTHERN CAL EDISON CORPORATE . 1.GFE . 1,166,175 |.. .1,003,816

000000-00-0 . Corporate Bond First to Default .. .239,896 . 246,563 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... 842400-FL-2 . | SOUTHERN CAL EDISON CORPORATE ..... 1.GFE . .238,590 |.. .245,078

000000-00-0 . Corporate Bond First to Default .. .. 49,452 .. 42,003 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 845743-BN-2 . | SOUTHWESTERN PUB SVC NT CORPORATE | 1.GFE . ..49,183 |.. 41,840

000000-00-0 . Corporate Bond First to Default .. ,611,537 . 8,185,895 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... 882484-AC-2 . | TEXAS HEALTH RESOURCES CORPORATE . | 1.CFE . ,537,447 |.. .8,136,587

000000-00-0 ....... Corporate Bond First to Default .. ...8,698,253 |............ 5,740,319 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 89417E-AP-4 . | TRAVELERS COS INC/THE CORPORATE ... | 1.FFE .... .... 8,650,907 ....5,705,742
TRUSTEES OF BOSTON COLLEGE CORPORAT

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....oooovviiiiniiinniinns | [ PP 5,438,718 |............ 3,538,268 [03/20/2024 ..... 06/20/2034 ... Credit Default Swap - 169218CM .... [................ 20,604 |l 21,313 |89838L-AG-9 . |...eeerrriiiiiiiiiiiiiiiiiiiiiiiiieieeaeeees 1DFE covvveiiiiiiiiiiiiiiiieies feveiinnnns 5,409,114 |............ 3,516,956
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000000-00-0 ....... Corporate Bond First to Default .. .0 .. .... 1,062,947 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... |... ...6,590 |.. 898813-AM-2 . | TUCSON ELEC PWR CO CORPORATE ....... 1.GFE ... .... 1,204,106 .... 1,056,544
000000-00-0 . Corporate Bond First to Default .. .0 .1,195,111 1 03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... ..10,898 906548-CS-9 . | UNION ELECTRIC CO CORPORATE ... 1.FFE . 1,991,183 |.. 1,187,912
000000-00-0 . Corporate Bond First to Default .. .0 .126,076 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... ...878 907818-DX-3 . | UNION PACIFIC CORP CORPORATE .. 1.GFE . .160,445 |.. .
000000-00-0 ....... Corporate Bond First to Default .. .0 . .... 9,243,830 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... ..66,762 |.. 907818-EG-9 . | UNION PACIFIC CORP CORPORATE ....... 1.GFE ... .. 12,198,522
UNIVERSITY OF CALIFORNIA CORPORATE
000000-00-0 .. Corporate Bond First to Default .. . 6,284,206 . 5,442,106 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... .. 34,206 914126-C8-6 . |.. 1.CFE .. .6,250,000 |.. . 5,409,325
000000-00-0 . Corporate Bond First to Default .. 12,498,172 11,045,826 | 03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... ..68,030 91481C-AA-8 . | U 1.BFE . 12,430,142 |.. 10,979,292
000000-00-0 ....... Corporate Bond First to Default .. ..31,256,228 |........... 18,860,652 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 170,133 |.. 91481C-AD-2 . | UNIV OF PENNSYLVANIA CORPORATE .... | 1.BFE .... ...31,086,004 ... 18,747,045
UNIVERSITY OF SOUTHERN CALIFOR CORP
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........cccceeiiiis |, (VN IO 1,719,960 |..oceveeeees 1,157,404 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM ... [....ccvvvnnnnes 9,362 914886-AF-3 . L P N 1,710,598 |............ 1,150,432
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........cccceeiiiis |, (VN IO 2,682,965 |............ 1,883,109 [03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM ... [....cccevvnnnnee 14,604 |.oooveveninnens 11,343 | 915115-8F-9 . TAFE s feiiiiii, 2,668,361 |............ 1,871,766
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccoeiiiiis |, (VN IO 6,174,359 |............ 4,766,680 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM ... [....ceevvnnnnee 33,608 |....ceeeeeennnn 28,712 | 91514A-JV-8 . TAFE s feiiiiii, 6,140,751 |............ 4,737,968
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccceiiiiiis |, 0. 17,884,147 |........... 12,796,256 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... [....ccevvnnnnee 97,347 |l 77,078 (91514A-JY-2 . TAFE s [, 17,786,800 |........... 12,719,178
000000-00-0 ....... Corporate Bond First to Default .. ..2,237,543 |............ 1,430,210 [03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 915217-XF-5 . 1.AFE ... ... 2,225,363 ... 1,430,541
000000-00-0 ....... Corporate Bond First to Default .. 6,510,437 |............ 4,126,800 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 915217-XM-0 . 1.AFE ... ....6,475,000 . 4,101,942
000000-00-0 ....... Corporate Bond First to Default .. ...604,412 |... 03/20/2024 ... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 92826C-A0-5 . |Visa Inc CORPORATE ... 1.DFE ... .... 359,889
000000-00-0 ....... Corporate Bond First to Default .. ...8,975,005 |............ 7,435,070 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 95709T-AK-6 . | Westar Energy Inc CORPORATE ........ [ 1.FFE .... .... 8,926,242 ... 7,390,285
000000-00-0 ....... Corporate Bond First to Default .. .. 3,023,561 |............ 1,948,249 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169218CM .... |... 96926G-AF-0 . | RICE UNIV CORPORATE .| 1.AFE ... ....3,007,103 ... 1,936,514
YALE-NEW HAVEN HEALTH SERVICES CORP
000000-00-0 Corporate Bond First to Default .. [2.BZ . .0 4,670,422 . 2,813,608 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM ... 98459H-AA-0 . |.. 1.EFE . . 4,645,000 |.. . 2,796,661
000000-00-0 Corporate Bond First to Default .. [2.BZ . .0 11,805,647 . 7,201,138 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169218CM .... 98450L-AC-7 . | YALE UNIVERSITY CORPORATE .. 1.AFE . 11,741,387 |.. . 7,157,763
000000-00-0 . Corporate Bond First to Default .. [2.BZ . ..92,000,000 1,454,410 .1,184,500 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 002824-BH-2 . | ABBOTT LABORATORIES CORPORATE ..... |1.DFE . . 1,446,054 |.. .1,178,100
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 2,456,058 .2,024,901 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 00287Y-CB-3 ABBVIE INC CORPORATE ................. 1.GFE . . 2,443,467 |.. .2,013,960
000000-00-0 Corporate Bond First to Default .. [2.BZ . .0 2,031,230 . 2,578,521 | 03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 00440E-AQ-0 . | CHUBB INA HOLDINGS INC CORPORATE . |1.FFE . .2,916,203 |.. . 2,564,588
000000-00-0 Corporate Bond First to Default .. [2.BZ . .0 2,643,578 . 2,153,356 | 03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 00440E-AW-7 CHUBB INA HOLDINGS INC CORPORATE . |1.FFE . .2,630,026 |.. 2,144,721
000000-00-0 Corporate Bond First to Default .. [2.BZ . .0 2,207,273 . 1,840,733 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 02361D-AN-0 . | AMEREN ILLINOIS CO CORPORATE ...... 1.FFE . .2,195,958 |.. .1,830,787
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0 . ..3,712,502 |............ 2,959,376 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... |[... 110122-CR-7 . | BRISTOL MYERS SQUIBB CO CORPORATE | 1.FFE .... .... 3,693,471 ... 2,943,386
CALIFORNIA INST OF TECHNOLOGY CORPO
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccceiiiiiiis |, [V FOURR 484,456 |............... 429,250 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... 13034V-AB-0 . |oeeeeeineieeeeie e L5 S RN 481,972 |oeeeiiiiinnnn 426,930
000000-00-0 ....... Corporate Bond First to Default .. , 774,446 1 03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... |[... 136375-CP-5 . 1.FFE .... .... 1,003,983 ....770,261
000000-00-0 . Corporate Bond First to Default .. 4,525,180 . 3,580,570 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 149123-CJ-8 . | CATERPILLAR INC CORPORATE 1.FFE . . 4,501,983 |.. . 3,561,223
000000-00-0 . Corporate Bond First to Default .. .510,365 ....436,509 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 15189X-AN-8 . | CENTERPOINT ENERGY CORPORATE 1.FFE . ....507,749 |.. .434,150
000000-00-0 ....... Corporate Bond First to Default .. 16,248,989 |........... 13,135,602 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... |... 15189X-AT-5 . | CENTERPOINT ENERGY CORPORATE ...... 1.FFE .... ... 16,165,691 13,064,626
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooeiiii o 0 [, 839,392 [....evvunnnnnee 704,342 103/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... 207597-EH-4 . L =L R SN 835,089 |.....oeeeennns 700,536
000000-00-0 ....... Corporate Bond First to Default .. .562,161 |... ....423,466 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... |[... 210518-CY-0 . 1.FFE .... ....559,279 421,178
000000-00-0 . Corporate Bond First to Default .. ..68,326 ..57,044 103/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 23338V-AD-8 . | DTE ELECTRIC CO CORPORATE ... 1.EFE . ..67,975 56,736
000000-00-0 . Corporate Bond First to Default .. .677,652 .551,220 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 250847-EK-2 . | DTE Electric Company CORPORATE 1.FFE . 674,178 |.. .548,241
000000-00-0 .. Corporate Bond First to Default .. .857,602 .737,327 | 03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 25468P-CP-9 . | WALT DISNEY CO CORPORATE ... 1.GFE . .853,206 |.. . 733,343
ABU DHABI (EMIRATE OF) GOVT
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoeeiiniiiis o 0 [, 244,046 |............... 211,703 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... 20135L-AB-6 . [-oeeeeieiiiiiee L R RN 282,795 [.oooiiiiiinnnns 210,559
ENTERPRISE PROD OPER L.P. CORPORATE
000000-00-0 ....... Corporate Bond First to Default .. 4,885,898 |............ 4,143,001 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... |... 2037V-AY=9 . [oeeeeeeii 1.GFE ... .... 4,860,851
000000-00-0 . Corporate Bond First to Default .. .982,926 .819,233 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 341081-FG-7 . | FLORIDA POWER & LIGHT CORPORATE .. | 1.EFE . 977,887 |..
000000-00-0 ....... Corporate Bond First to Default .. 1,458,370 |............ 1,420,992 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... |[... 353187-BS-5 . | FRANKLIN CNTY OHIO CORPORATE MUNI [ 1.CFE .... .... 1,450,894
HARRIS CNTY TEX CULTURAL ED FA CORP
000000-00-0 ....... Corporate Bond First to Default .. ...238,266 |... 224,993 (03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... |[... 414000-KD-1 . 1.CFE ... 237,045 ....223,778
000000-00-0 . Corporate Bond First to Default .. 1,571,398 . 1,252,056 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 437076-BH-4 . | Home Depot Inc CORPORATE . 1.FFE . . 1,563,343 |.. . 1,245,291
000000-00-0 . Corporate Bond First to Default .. 1,356,433 .1,052,576 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 45138L-BD-4 . | IDAHO PIR CO CORPORATE .... 1.GFE . .1,349,480 |.. . 1,046,889
000000-00-0 . Corporate Bond First to Default .. 2,724,089 . 2,408,530 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 454889-AM-8 . | INDIANA MICH PWR CO CORPORATE ..... 2.AFE . 2,710,124 |.. . 2,395,516
000000-00-0 ....... Corporate Bond First to Default .. .. 7,542,371 |............ 6,319,428 [03/20/2024 ..... 06/20/2034 ... Credit Default Swap - 169220CM .... |... 46647P-AA-4 . | JPMORGAN CHASE & CO CORP FLOATER . | 1.FFE .... ... 7,508,707 .... 6,285,282
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000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiiii s [V F 497,380 |..oooeiieennns 521,262 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... [......eevvnnnnnee 2,550 | 2,817 |478160-AT-1 . [ JOHNSON & JOHNSON CORPORATE ........ TAFE e [, 494,830 [....cceennnnnn 518,446
KENTUCKY UTILITIES COMPANY CORPORAT
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiii s [V F 1,085,377 |.oooeeieiiins 945,124 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... [......eevenenenee 5,410 [oeeviiiiiiiiinns 5,107 [491674-BG-1 . L = R SN 1,049,967 |.oooeeeeeeens 940,017
000000-00-0 ....... Corporate Bond First to Default .. ...9,775,490 |............ 8,723,370 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... |[... 646139-3-5 . 1.EFE ... ....9,725,378 ....8,676,236
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. .760,910 |... ....572,928 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... |[... 665772-CL-1 . 1.EFE ... ....757,009
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0 . 243,857 |... ....205,050 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... |[... 678858-BP-5 . | Oklahoma Gas & Elec Co CORPORATE . |1.GFE .... ....242,408
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. ...523,860 |... ....431,385 | 03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... |[... 678858-BQ-3 . | Oklahoma Gas & Elec Co CORPORATE . | 1.GFE .... s .429,
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 1,159,798 .887,899 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 713448-DD-7 . | PEPSICO INC CORPORATE ................ 1.EFE . 1,153,883 |.. .883,101
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 2,964,529 . 2,591,053 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 743315-AP-8 . | PROGRESSIVE CORP OHIO CORPORATE ... | 1.FFE . .2,949,332 |.. . 2,577,053
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0 . ...620,649 |... 03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... |[... 842434-CL-4 . | SOUTHERN CALIF GAS CO CORPORATE ... | 1.DFE .... , ....525,269
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0 .. ...2,560,996 |............ 2,319,685 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... |[... 87612E-AR-7 . | TARGET CORP CORPORATE ............... 1.FFE .... .... 2,547,867 ....2,307,151
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0 . ...2,753,189 |... 2,275,749 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... |[... 89417E-AK-5 . | TRAVELERS COS INC/THE CORPORATE ... | 1.FFE .... ....2,739,076 .... 2,263,452
UBS AG (LONDON BRANCH) CORP FOREIGN
000000-00-0 Corporate Bond First to Default .. [2.BZ . .0 2,064,498 .1,763,027 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 902674-A2-6 . |.. 1.EFE . .2,053,914 |.. .1,753,501
000000-00-0 Corporate Bond First to Default .. [2.BZ . .0 .524,220 .429,390 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 907818-DT-2 . |UN 1.GFE . .521,532 |.. .427,070
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 .326,331 . 277,645 | 03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 907818-Eli-4 . | UNION PACIFIC CORP CORPORATE 1.GFE . .324,658 |.. .276,145
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 2,79,062 . 1,996,452 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 907818-FG-8 . | UNION PACIFIC CORP CORPORATE ....... 1.GFE . .2,779,739 |.. . 1,985,665
000000-00-0 Corporate Bond First to Default .. [2.BZ . .0 2,198,388 . 1,821,867 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 927804-FT-6 Virginia Electric Power CORPORATE | 2.AFE . .2,187,118 |.. .1,812,023
000000-00-0 Corporate Bond First to Default .. [2.BZ . .0 1,073,373 .940,448 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 931142-DK-6 . | WAL MART STORES INC CORPORATE ..... 1.CFE . .1,067,870 |.. .935,366
000000-00-0 Corporate Bond First to Default .. [2.BZ . .0 1,632,534 . 1,351,097 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169220CM .... 95709T-AK-6 . | Westar Energy Inc CORPORATE ........ | 1.FFE . . 1,624,166 |.. . 1,344,692
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0 .. ...501,865 |... 414,598 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169220CM .... |[... 976656-CJ-5 WISCONSIN ELEC POWER CORPORATE .... |1.GFE .... 499,292 ....412,358
CANADIAN NATL RAILWAY NT CORP FOREI
000000-00-0 ....... Corporate Bond First to Default .. ... 123,000,000 |... 2,346,634 |............ 1,801,083 | 03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169222CM .... |... 186375-CP-5 . |oeeeeeeeeeeiee 1.FFE .... ... 2,334,261 .1,790,857
000000-00-0 ....... Corporate Bond First to Default .. 0] ...927,992 |... 778,608 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169222CM .... |... 16876B-AA-0 . | THE CHILDRENS HOSP CORP CORPORATE [ 1.CFE .... 923,099 ....T74,187
Consumers Energy Company CORPORATE
000000-00-0 ....... Corporate Bond First to Default .. ...5,866,426 |............ 4,419,647 [03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169222CM .... |... 210518-CY-0 . 1.FFE .... .... 5,835,494 .... 4,394,554
000000-00-0 ....... Corporate Bond First to Default .. ..15,472,706 |...........11,280,719 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169222CM .... |... 23338V-AJ-5 . | DTE ELECTRIC CO CORPORATE .......... |1.EFE .... ..15,391,124 ...11,216,671
DICKINSON TEX INDPT SCH DIST CORPOR
000000-00-0 ....... Corporate Bond First to Default .. .0 .. ...5,025,694 |............ 4,939,754 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169222CM .... |... 253363-110-4 . 1.AFE ... .... 4,999,195 ....4,911,708
000000-00-0 . Corporate Bond First to Default .. .0 14,849,711 11,921,038 | 03/20/2024 06/20/2034 ..... Credit Default Swap - 169222CM .... 437076-BS-0 . | Home Depot Inc CORPORATE ... 1.FFE . 14,771,414 |.. 11,853,355
000000-00-0 . Corporate Bond First to Default .. .0 1,397,692 .1,326,098 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169222CM .... 45204F-CY-9 . | ILLINOIS FIN AUTH ED REV MUNI ..... 1.CFE . 1,390,323 |.. .1,318,569
000000-00-0 ....... Corporate Bond First to Default .. .0 . 4,971,150 |.. .... 3,963,002 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169222CM .... |... 46647P-AN-6 . | JPMORGAN CHASE & CO CORP FLOATER . |[1.FFE .... ... 4044030 [l 3,940,502
JOHNS HOPKINS UNIVERSITY CORP SINKI
000000-00-0 ....... Corporate Bond First to Default .. ...636,702 |... 454,941 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169222CM .... |... A78115-AB-4 . [ 1.CFE ... 633,345 ....452,358
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. 4,168,390 |............ 4,366,354 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169222CM .... |... 539830-AR-0 . | LOCKHEED MARTIN CORP CORPORATE .... | 1.FFE .... .. ... 4,146,412 . 4,341,564
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccoeiiiiis |, (VN IO 3,726,540 |............ 2,861,758 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169222CM .... 571676-AF-2 . | MARS INC CORPORATE ..........cccevnns L= 5 R RN 3,706,892 |............ 2,845,511
NEW YORK CITY MUNICIPAL WATER CORPO
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........cccceeiiiis |, (VN IO 5,016,506 |............ 4,714,275 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169222CM .... 64972G-EU-4 . L 5 RN 4,990,056 |............ 4,687,510
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........cccceeiiiis |, (VN IO 1,910,373 |............ 1,574,119 | 03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169222CM .... T44560-BA-3 . L 5 R RN 1,900,300 |............ 1,565,181
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccoeeiiiis |, (VN IO 7,607,399 |............ 6,027,768 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169222CM .... T44560-BF-2 . L 5 R RN 7,567,288 |............ 5,993,545
000000-00-0 ....... Corporate Bond First to Default .. ... 3,922,656 |............ 3,141,018 |03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169222CM .... |... 744560-B0-8 . 1.FFE .... ... 3,901,974 ... 3,123,185
000000-00-0 ....... Corporate Bond First to Default .. 5,648,461 |............ 4,629,811 (03/20/2024 ..... 06/20/2034 ..... Credit Default Swap - 169222CM .... |... 883556-BY-7 . 1.GFE ... ....5,618,679
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. LLA11,705 . 03/20/2024 ... 06/20/2034 ..... Credit Default Swap - 169222CM .... |... 88579Y-BD-2 . | 3\ CO CORPORATE . . | 1.6FE ...
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........cccceeiiiis |, 0. 32,744,113 03/20/2024 ... 06/20/2034 ..... Credit Default Swap - 169222CM .... 91412N-BC-3 . | UNIVERSITY OF CHICAGO CORPORATE ... [ 1.CFE
UNIVERSITY OF MINNESOTA CORPORATE M
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 5,040,071 |............ 4,329,327 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169222CM .... |... 914460-WT-3 . [oeeeeeeeeiee e 1.CFE ... .... 5,013,497 ... 4,304,747
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 3,385,702 . 2,683,580 |03/20/2024 06/20/2034 ..... Credit Default Swap - 169222CM .... 976656-CG-1 . | WISCONSIN ELEC POWER CORPORATE .... | 1.GFE . . 3,367,850 |.. . 2,668,343
000000-00-0 . Corporate Bond First to Default .. [2.BZ . 738,900,000 3,755,711 .2,710,876 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... 00115A-AJ-8 . | AEP TRANSMISSION CO LLC CORPORATE | 1.FFE . .3,679,992 |.. .2,648,741
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 1,712,359 .1,271,967 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... 00115A-AL-3 . | AEP TRANSMISSION CO LLC CORPORATE | 1.FFE . 1,677,836 |.. 1,242,813
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 10,088,819 . 9,244,527 103/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .203,401 .211,890 |00287Y-AS-8 . | ABBVIE INC CORPORATE ... .. | 1.6FE . .9,885,417 |.. . 9,032,637
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 5,152,363 . 4,258,686 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .103,877 ..97,612 | 00287Y-CB-3 . | ABBVIE INC CORPORATE 1.GFE . .5,048,486 |.. .4,161,074
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0].. ...874,33 |... 691,396 |03/20/2024 ..... 06/20/2029 ... Credit Default Swap - 169223CM .... |... ..17,628 |.. 00287Y-CZ-0 . | ABBVIE INC CORPORATE ... 1.GFE ... 856,708 ....675,549
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Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions
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ABU DHABI NATIONAL ENERGY CO GOVT F
000000-00-0 . Corporate Bond First to Default .. .0 2,418,765 . 1,734,535 | 03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... .. 48,765 00388II-AK-7 . | 1.DFE . .2,370,000 |.. .1,604,778
000000-00-0 . Corporate Bond First to Default .. .0 9,356,204 . 8,626,637 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... .188,631 00440E-AH-0 CH 1.FFE . 9,167,572 |.. . 8,428,909
000000-00-0 . Corporate Bond First to Default .. .0 4,909,749 . 4,329,961 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... ..98,986 00440E-AQ-0 . | CHUBB INA HOLDINGS INC CORPORATE 1.FFE . .4,810,763 |.. . 4,230,716
000000-00-0 . Corporate Bond First to Default .. .0 1,980,760 . 1,657,746 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... .. 39,934 009279-AC-4 AIRBUS SE CORP FOREIGN . 1.FFE . 1,940,826 |.. .1,619,750
000000-00-0 ....... Corporate Bond First to Default .. .0 . 2,480,630 |.. .... 1,757,590 |03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... |... ..50,012 |.. 010392-FT-0 1.EFE . ....2,430,618 |............ 1,717,306
000000-00-0 ....... Corporate Bond First to Default .. 10,013,282 |............ 9,781,519 | 03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... |... .201,879 |.. 01179R-EQ-2 . 1.DFE . ....9,811,404 . 9,557,321
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . ...981,790 |... , 03/20/2024 ... 06/20/2029 ..... Default Swap - 169223CM .... |... ..19,794 |.. 025816-BF-5 . | AMERICAN EXPRESS CO CORP . 1.FFE . .. , ....831,72%
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cccceeiriinii o 0 [, 5,067,607 |............ 5,550,976 (03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... [....cevvvnneee 102,168 035229-CM-3 . | ANHEUSER BUSCH COS INC DEBENTURES L N 4,965,438 |............ 5,423,745
ANHEUSER BUSCH COS LLC / ANHEU CORP
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cccceeiriinii o 0 [, 5,614,615 |............ 4,712,494 [03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... |...eeverrenne 113,197 03522A-Ad-9 . [oeeeeeeeiiieee GFE e [ 5,501,418 |............ 4,604,481
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooeiiii o 0 [, 179,709 fo.vevvvennnnee 161,770 |03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... [....eevvvnnnnnee 3,623 03523T-BJ-6 . | ANHEUSER-BUSCH COS INC CORPORATE .. [ 1.GFE ...cooovrreiiiiiiiiiiiiins [ 176,085 [..ccceennnnnnn 158,062
BHP BILLITON FIN USA LTD CORP FOREI
000000-00-0 ....... Corporate Bond First to Default .. .0 .. 9,835,856 |............ 8,488,929 (03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... |... .198,301 |.. 055451-AV=0 . |..coeeiiiiiiiiiiiii 1.FFE . .... 9,637,555 .
000000-00-0 . Corporate Bond First to Default .. .0 .535,378 .387,627 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... .. 10,794 059165-EH-9 . | BALTIMORE GAS & ELEC CO CORPORATE | 1.GFE . .524,584 |.. .378,742
000000-00-0 . Corporate Bond First to Default .. .0 ,169,444 .786,075 | 03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... .. 23,517 059165-EL-0 . | BALTIMORE GAS & ELEC CO CORPORATE | 1.FFE . , 145,867 |.. .768,058
000000-00-0 . Corporate Bond First to Default .. .0 10,395,301 . 8,175,215 | 03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... .209,580 06051G-JA-8 . | BANK OF AMERICA CORP CORP FLOATER | 1.GFE . 10 185,720 |.. . 7,987,836
000000-00-0 ....... Corporate Bond First to Default .. L0 .. ..6,964,143 |............ 4,874,843 [03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... |... ... 140,405 |.. 072722-AE-1 . | BAYCARE HEALTH SYSTEM CORPORATE .. | 1.CFE . ....6,823,739 ....4,763,108
Government of Bermuda GOVT FOREIGN
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0 .. ...4,007,841 |............ 2,716,359 |03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CHM .... |... ..82,617 |.. 085200-AH-7 . [oeeeiieeiiiiiiiiii 1.FFE . ....4,015,224 .... 2,654,098
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 15,373,133 11,768,828 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... .309,939 09659D-AB-2 . | STANFORD UNIVERSITY CORPORATE ..... 1. 15,063,194 |.. 11,499,079
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. .. 1,585,902 |............ 1,267,472 |03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... |... s 110122-CR-7 . | BRISTOL MYERS SQUIBB CO CORPORATE | 1.FFE . .... 1,554,016 ... 1,238,420
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0 . .521,968 |... 480,170 | 03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... |... , 141781-BF-0 . | Cargill Inc CORPORATE 1. ....469, 165
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 4,890,360 . 4,599,234 103/20/2024 06/20/2029 ..... Default Swap - 169223CM .... .. 98,595 141781-BX-1 . | Cargill Inc CORPORATE 1. 4,791,765 |.. . 4,493,816
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 10,609,481 . 8,293,538 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... .213,899 149123-CB-5 . | CATERPILLAR INC CORP . 1. 10,395,583 |.. . 8,103,445
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0 .. ..20,297,236 |........... 17,765,643 |03/20/2024 06/20/2029 ..... Default Swap - 169223CHM .... |... ...409,214 |.. 149123-CD-1 . | CATERPILLAR INC CORPORATE Lt ...19,888,022 .. 17,358,444
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0 . ...262,174 |... 224,281 103/20/2024 06/20/2029 ..... Default Swap - 169223CM .... |... ...5,286 |.. 14916R-AD-6 . | Catholic Health Initiatives CORP 1. ...219,141
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 1,309,375 .1,312,379 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... .. 26,398 171232-A8-0 CHUBB CORPORATION CORPORATE ... 1. 1,282,976 |.. . 1,282,298
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 4,558,387 . 4,032,308 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... ..91,002 172967-EN-7 CITIGROUP INC CORPORATE .. 1. . 4,466,485 |.. . 3,939,886
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. ..14,511,390 |........... 10,706,612 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... |... .292,565 |.. 172967-MD-0 . | CITIGROUP INC CORPORATE .. 1. ...14,218,825 ...10,461,210
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0 . .. 1,258,569 |............ 1,112,082 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... |... 20030N-BB-6 . | COMCAST CORP CORPORATE ... 1.GFE . ... 1,233,195 .... 1,086,593
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 1,573,772 . 1,334,865 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... 20030N-B0-3 COMCAST CORP CORPORATE . 1. . 1,542,043 |.. . 1,304,269
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 2,024,136 . 1,544,978 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... 20030N-CG-4 COMCAST CORP CORPORATE . 1. 1,983,327 |.. . 1,509,566
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0 .. .. 12,551,934 |........... 10,610,043 |03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CHM .... |... 20826F-AR-7 CONOCOPHILLIPS €O CORPORATE 1. ... 12,208,874 ...10,366,855
Consumers Energy Company OORPORATE
000000-00-0 ....... Corporate Bond First to Default .. .0 .. 2,609,880 |............ 1,955,605 | 03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... |... 210518-DB-9 . 1.EFE . .... 2,557,262 ... 1,910,782
000000-00-0 . Corporate Bond First to Default .. .0 2,921,371 . 2,519,336 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... 23338V-AA-4 . | DTE ELECTRIC CO CORPORATE 1.FFE . .2,862,473 |.. . 2,461,591
000000-00-0 . Corporate Bond First to Default .. .0 4,455,121 .3,101,063 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... , 23338V-AG-1 . | DTE ELECTRIC CO CORPORATE 1.EFE . . 4,365,301 |.. . 3,029,985
000000-00-0 . Corporate Bond First to Default .. .0 16,031,050 14,053,633 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... .323,203 235851-AR-3 . | DANAHER CORP CORPORATE . 1.GFE . 15,707,847 |.. 13,731,516
000000-00-0 . Corporate Bond First to Default .. .0 3,141,734 .2,776,340 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... .. 63,341 244199-BF-1 . | DEERE & CO CORPORATE ...... .. | 1.FFE . .3,078,394 |.. 2,712,704
000000-00-0 ....... Corporate Bond First to Default .. .0 . 8,460,720 |............ 6,899,688 |03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... |... 170,577 .. 250847-EK-2 . | DTE Electric Company CORPORATE .... | 1.FFE . ... 8,200,142 ....6,741,543
DISTRICT COLUMBIA WTR&SWR AU CORPOR
000000-000 ....... Corporate Bond First to Default .. 3,061,728 |............ 2,767,502 |03/20/2024 ... 06/20/2029 ... Default Swap - 1692230M ... |... DB5-JZ4 . [oveereiieeiriee e BFE . ....3,000,000 ....2,704,157
000000-00-0 . Corporate Bond First to Default .. 4,830,635 . 4,069,508 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... 263901-AA-8 . | DUKE ENERGY INDIANA INC CORPORATE 4,733,244 |.. . 3,976,233
000000-00-0 ....... Corporate Bond First to Default .. .. 14,795,475 |... ..15,958,025 |03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... |... 26882P-AR-3 . | ERAC USA FINANCE COMPANY 144A ..... ... 14,497,182 .. 15,592,258
ABU DHABI (EMIRATE OF) GOVT FOREIGN
000000-00-0 ....... Corporate Bond First to Default .. ..2,512,602 |............ 2,185,155 [03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... |... 20135L-AB-6 . [-oeeeeieiiiiiee .CFE . ... 2,461,945 .... 2,135,070
000000-00-0 . Corporate Bond First to Default .. 4,130,892 .3,002,823 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... 20364W-BJ-6 . | ENTERGY LOUISIANA LLC CORPORATE .. .FFE . . 4,047,609 |.. . 2,933,996
000000-00-0 ....... Corporate Bond First to Default .. .821,027 |... ...708,684 103/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... |... 30251B-AC-2 . | FMR LLC CORPORATE .... .EFE . ...804,474 |..... .692,441
FAIRFAX CO VA IDA REV
000000-00-0 ....... Corporate Bond First to Default .. ... 1,652,074 |............ 1,607,164 |03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... |... 303823-MI-5 . [oeeeeeeeeie e .CFE . ....1,618,767 ... 1,570,327
000000-00-0 .. Corporate Bond First to Default .. . 3,373,969 . 2,314,137 |03/20/2024 06/20/2029 ..... Default Swap - 169223CM .... 341081-FX-0 . | FLORIDA POWER & LIGHT CORPORATE .. .DFE . .3,305,946 |.. .2,261,095
FORT WORTH TEX INDPT SCH DIST CORPO
000000-00-0 ....... Corporate Bond First to Default .. ...246,436 |... 246,609 |03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... |... 349460-4Y-8 . |..eeiiiiiiiiiii AFE . 241,467 ....240,957
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 3,139,886 |............ 2,670,993 (03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... |... 38141G-GM-0 . | GOLDMAN SACHS GROUP INC CORPORATE | 2.AFE .. .... 3,076,582 2 609,773
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooii o 0 [, 16,353,282 |........... 13,774,247 (03/20/2024 ..... 06/20/2029 ..... Default Swap - 169223CM .... 38141G-VS-0 . | GOLDMAN SACHS GROUP INC CORPORATE [ 2.AFE ......eeveiiiiiins foeeeieinns 16,023,582 |........... 13,458,533
GREATER ORLANDO FL AVIATION AU CORP
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....ooevvveinnnnnnnnns o 0 [, 14,802,600 |........... 13,224,411 [03/20/2024 .... 06/20/2029 ... Default Swap - 169223CM .... [............... 298,436 B02274-2F-2 . |eeiiiiiiiiiiiiiiiiiee e 1DFE coviiiiieiiiiiiiiiiiiiiies feenieienns 14,504,164 |........... 12,921,300
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GREATER ORLANDO FL AVIATION AU CORP

000000-00-0 . Corporate Bond First to Default .. 6,685,154 . 6,109,035 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... . 140,023 |392274-X7-6 . |.. 1.EFE . .6,550,374 |.. .5,969,012

000000-00-0 . Corporate Bond First to Default .. 3,587,176 . 3,115,222 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .. 71,403 |404201-AD-9 HS . .. | 1.FFE . .3,514,855 |.. .3,043,819

000000-00-0 ....... Corporate Bond First to Default .. 4,995,820 |............ 4,337,592 | 03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 437076-BA-9 . | Home Depot Inc CORPORATE ............ 1.FFE .... .... 4,895,099 ... 4,238,172
ILLINOIS ST FIN AUTH REVENUE CORPOR

000000-00-0 ....... Corporate Bond First to Default .. 1,032,478 |... 978,748 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... A5204E-A3-2 . [oeeeeeiiii 1.CFE ... ....1,011,663 ....966,314

000000-00-0 ....... Corporate Bond First to Default .. 3,713,773 |............ 3,225,964 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 452308-A0-2 . | Illinois Tool Wks Inc CORPORATE .. |1.EFE .... .... 3,638,899 . 3,152,023
INDIANAPOLIS PR & LT CO CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiii s [V F 1,112,740 |oevvveeeenns 895,856 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... 455434-BT-6 . |.oeeeeiiiiiiiii L = R SN 1,090,306 |..ccovvenennns 875,322
INTER-AMERICAN DEVEL BANK GOVT FORE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccooooiii s [V F 10,004,028 |............ 9,443,953 | 03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... A581X0-CE-6 . |eeeeeeeeieiiiiiiiei TAFE e [, 9,802,331 [....oeuneee 9,227,492
I0WA FIN AUTH HEALTH FACS CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 2,072,898 |............ 1,965,729 [03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 462466-FZ-1 . |eeeeeieeiiiiii 1.EFE ... ....2,081,101 .... 1,920,673

000000-00-0 . Corporate Bond First to Default .. [2.BZ . 2,640,060 . 2,319,159 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... 46625H-JM-3 . | JP MORGAN CHASE & CO CORPORATE .... |1.GFE . .2,586,833 |.. . 2,266,003

000000-00-0 . Corporate Bond First to Default .. [2.BZ . 2,689,333 .2,387,461 | 03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... 46625H-JU-5 . | JP MORGAN CHASE & CO CORPORATE .... | 1.FFE . .2,635,113 |.. . 2,332,739

000000-00-0 . Corporate Bond First to Default .. [2.BZ . 6,297,237 . 4,778,083 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .126,959 .109,516 |46625H-LL-2 . | JP MORGAN CHASE & CO CORPORATE .... [ 1.GFE . .6,170,278 |.. . 4,668,566

000000-00-0 . Corporate Bond First to Default .. [2.BZ . 10,629,397 . 8,134,725 | 03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .214,300 .186,453 |46647P-AL-0 . | JPMORGAN CHASE & CO CORP FLOATER . | 1.FFE . 10,415,097 |.. . 7,948,272

000000-00-0 . Corporate Bond First to Default .. [2.BZ . 4,071,730 . 3,124,434 103/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... ..82,090 ..71,614 | 46647P-CE-4 . | JPMORGAN CHASE & CO CORP FLOATER . |[1.EFE . .3,989,640 |.. . 3,052,820

000000-00-0 . Corporate Bond First to Default .. [2.BZ . 16,286,071 14,944,220 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .328,345 .342,530 |478160-BA-1 . | JOHNSON & JOHNSON CORPORATE ........ | 1.AFE . 15,957,726 |.. 14,601,690

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . ...5,202,701 |............ 4,108,236 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... ...104,892 |.. 478160-BV-5 . | JOHNSON & JOHNSON CORPORATE ........ 1.AFE ... ....5,007,809 ....4,014,073
LOUISVILLE GAS & ELEC CO CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........cccceeiiiis |, (VN IO 3,427,635 |......ce.. 2,966,514 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... [.....evvvnnnnee 69,105 |..............l 67,994 |546676-AU-1 . L 5 R RN 3,358,530 [...vvvvnnns 2,898,520

000000-00-0 ....... Corporate Bond First to Default .. ..20,283,360 |........... 16,311,195 [03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 546676-AX-5 . 1.FFE .... ...19,874,416 ... 15,937,332

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. ...4,798,320 |............ 3,416,012 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... .. 9, . 55276V-AK-8 . | MDGH GMTN BV CORP FOREIGN .. .. | 1.CFE .... .. ....4,701,581 ... 3,337,715

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........cccceeiiiis |, (VN IO 8,348,311 [...eeenn. 7,417,986 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... [......eevvennne 168,311 [ooevvinnnnnns 170,025 [575718-AB-7 . |MASS INSTITUTE OF TECH CORPORATE . [1.AFE ...ocooerrrrinniiiinniiins [ 8,180,000 [....evvvnnns 7,247,961
MEMORIAL SLOAN-KETTERING CANCE CORP

000000-00-0 ....... Corporate Bond First to Default .. ...393,028 |... 336,015 | 03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... L1924 7,702 | 586054-AB-4 . 1.DFE ... 385,104 ....328,313

000000-00-0 . Corporate Bond First to Default .. 9,442,617 . 8,184,237 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .190,373 .187,587 |589331-AS-6 . | MERCK AND CO CORPORATE . 1.EFE . .9,252,244 |.. .7,99,649

000000-00-0 ....... Corporate Bond First to Default .. ...972,293 |... 821,953 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... .. 19,602 |.. 59156R-BN-7 . | METLIFE INC CORPORATE .. .. |1.6FE ... 952,690 ....803,113
MICHIGAN STATE FINANCE AUTHORI CORP

000000-00-0 ....... Corporate Bond First to Default .. .0 . 2,566,748 |.. ....2,080,658 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 51,748 47,690 | 5944TT-XX-6 . |oeeveererimniieeeeiiiiiee e 1.0FE ... +...2,515,000 .o 2,032,968

000000-00-0 . Corporate Bond First to Default .. .0 5,485,5% . 3,886,928 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .110,596 89,001 | 597861-AA-1 . | MIDMICHIGAN HEALTH CORPORATE ...... | 1.EFE . .5,375,000 |.. . 3,797,837

000000-00-0 . Corporate Bond First to Default .. .0 9,615,889 . 6,437,454 103/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .193,867 . 147,550 |617446-8Y-8 . | MORGAN STANLEY CORP FLOATER 1.EFE . .9,422,022 |.. . 6,289,904

000000-00-0 . Corporate Bond First to Default .. .0 4,242,893 . 3,482,656 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .. 85,541 ..79,825 | 61747Y-DY-8 . | MORGAN STANLEY CORPORATE . 1.GFE . . 4,157,382 |.. . 3,402,831

000000-00-0 ....... Corporate Bond First to Default .. .0 . ..33,835,665 |...........29,262,102 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... .682,163 |.. ....670,704 |617482-V9-2 . | MORGAN STANLEY CORPORATE ... .. [1.GFE .... ...33,153,501 ...28,591,398

000000-00-0 ....... Corporate Bond First to Default .. .0 .. 2,350,220 |............ 2,047,356 | 03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... .. 47,383 .. 46,927 |62952E-AA-5 . | NYU Hospitals Center CORPORATE .... | 1.EFE .... ... 2,302,837 .2,000,429

000000-00-0 ....... Corporate Bond First to Default .. .0 . ...233,354 |... 208,857 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 62952E-AB-3 . | NYU Hospitals Center CORP .......... 1.EFE ... 228,649 ....204,070
NEW YORK PRESBYTERIAN HOSP CORPORA

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccooeiiiiiis |, 0. 11,663,570 |............ 9,468,160 | 03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... [......oevnnnnne 235,150 |...ooeeeennns 217,016 | 649322-AC-8 . |.. | OFE e 11,428,420 |............ 9,251,144
NORTH CAROLINA MED CARE COMMN CORPO

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........cccceeiiiis |, (VN IO 6,642,289 |............ 6,122,570 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |.....cevuennnns 133,916 |ooevvennnnnns 140,333 |65821D-IM=9 . [ceeeenieeeiiiieeieeeee e TEFE i | 6,508,373 |ouuunnnnnnns 5,982,237
NORTHERN STATES PWR MINN CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........cccceeiiiis |, (VN IO 5,996,118 |............ 5,304,782 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |.....cevuennnns 120,888 [..ooivvvinnnnns 121,589 |665772-CE=7 . [cevvunieeiimiiiiieiiiiiie e TFFE i | 5,875,230 |....cuunnnns 5,183,193

000000-00-0 ....... Corporate Bond First to Default .. .. 11,321,483 |............ 9,286,723 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... ....228,254 |.. ....212,857 |666772-CN-7 . 1.EFE ... ...11,093,239 ....9,073,866

000000-00-0 . Corporate Bond First to Default .. 9,583,866 . 6,474,040 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .193,221 .148,389 | 66988A-AH-7 . | NOVANT HEALTH INC CORPORATE ........ | 1.EFE . .9,390,644 |.. . 6,325,651

000000-00-0 ....... Corporate Bond First to Default .. ...597,356 |... 497,274 103/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... . 678858-BN-0 . | Oklahoma Gas & Elec Co CORPORATE . |1.GFE .... ....485,876
Oncor Electric Delivery Co CORPORAT

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoeeiiniiiis o 0 [, 533,927 [ovvviviiinnns 634,469 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... [....cevvennnnes 10,765 [.oeeennnnnnnes 14,542 | 68233J-AF-1 . L5 5 R AN 523,162 [..ccoeiiiinnnn 619,927

000000-00-0 ....... Corporate Bond First to Default .. ... 7,758,528 |............6,791,996 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 68233J-AS-3 . 1.FFE .... ....7,602,108 ....6,636,320

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccceiiiiiis |, (V) FOUUR 1,826,502 |............ 1,310,966 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... [......evvvnnnes 36,824 |l 30,048 | 686514-AH-3 . L= 5 R RN 1,789,678 |............ 1,280,918

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........cccceeeiiiiis |, [V IO 6,406,583 |............ 5,057,736 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... [....cevvveeeee 120,164 |............... 115,926 | 69351U-AT-0 . L= 5 R RN 6,277,420 |............ 4,941,810

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....oovveveeeeieneeeeeeens e 0 i, 5,832,591 |....ooveeees 3,924,261 | 03/20/2024 ..... 06/20/2029 ... Credit Default Swap - 169223CM ... [....ccccvveeee. LRVART) I 89,946 | 70213H-AF-5 . 1DFE wevvvvveeeeeeieieeeieinnns foiiiinnnns 5,715,000 |............ 3,834,315




olL'soIs

STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiiii s [V F 5,001,217 |............ 3,869,711 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... [......oeeeeeeee 118,975 [ovvveiiinnnnee 88,696 [70462G-AC-2 . |PEACEHEALTH CORPORATE ............... L R SN 5,782,243 |............ 3,781,015
PENNSYLVANIA ST HIGHER EDL FAC CORP
000000-00-0 ....... Corporate Bond First to Default .. L0 .. ...5,424,901 |............ 4,949,803 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... |... ....109,372 |.. .... 113,452 | 709178-6Y-4 . .DFE ... .... 5,315,529 .... 4,836,351
000000-00-0 . Corporate Bond First to Default .. .0 16,430, 581 14,230,009 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .331,268 .326,160 |713448-CC-0 . | PEPSICO INC CORPORATE .EFE . 16,099,323 |..
000000-00-0 . Corporate Bond First to Default .. .0 1,177,595 .903,817 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .. 23,742 ..20,716 |713448-DD-7 . | PEPSICO INC CORPORATE .. .EFE . 1,153,853 |..
000000-00-0 ....... Corporate Bond First to Default .. .0 . .592,996 |.. ....407,252 103/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... .. 11,95 |.. ... 9,334 | 713448-EM-6 . | PEPSICO INC CORPORATE ..... EFE ... ....581,040
PHILIP MORRIS INTERNATONA
000000-00-0 ....... Corporate Bond First to Default .. .0 . ... 1,233,567 |............ 1,028,063 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... TABI72-AU=9 . [eeeeeeie e 1.FFE ... .... 1,208,697 .... 1,004,499
000000-00-0 ....... Corporate Bond First to Default .. .0 .. ...2,502,282 |............ 1,066,762 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 743315-A0-6 . | PROGRESSIVE CORP OHIO CORPORATE ... | 1.FFE .... ....2,451,833 ... 1,921,682
000000-00-0 ....... Corporate Bond First to Default .. .0 . .. 3,345,877 |............ 2,508,908 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 743315-AS-2 . | PROGRESSIVE CORP OHIO CORPORATE ... [ 1.FFE .... ... 3,278,421 .... 2,539,339
000000-00-0 . Corporate Bond First to Default .. .0 4,446,529 . 3,402,360 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... 743315-AT-0 . | PROGRESSIVE CORP OHIO CORPORATE ... | 1.FFE . . 4,356,882 |.. . 3,324,376
000000-00-0 ....... Corporate Bond First to Default .. .0 . ...620,774 |... 388,930 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 744448-CR-0 . | PUBLIC SERVICE CO COLO CORPORATE . |1.EFE .... 608,259 ....380,015
PUBLIC SVC ELEC & GAS CO CORPORATE
000000-00-0 ....... Corporate Bond First to Default .. (VN IO 4,866,363 |............ 4,321,058 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... [....cevvennnnes 98,111 [ 99,041 | 744560-AV=-8 . |oeeruiiiiiiiiie e TFFE i | 4,768,242 |............ 4,222,017
PUBLIC SVC ELEC & GAS CO CORPORATE
000000-00-0 Corporate Bond First to Default .. .0 5,014,225 . 3,434,175 | 03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .101,002 .. 78,713 | 74456Q-CC-8 . |.. 1.FFE . 4,913,133 |.. . 3,365,462
000000-00-0 Corporate Bond First to Default .. .0 23,422,405 21,192,716 | 03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... 472,221 .485,749 | 745332-BU-9 PU 1.FFE . 22,950,184 |.. 20,706,967
000000-00-0 . Corporate Bond First to Default .. .0 .322,333 ....327,849 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... 6,499 7,514 |745332-Bli-5 . [PUGET SOUND ENERGY CORPORATE 1.FFE . ....315,834 |.. .320,334
000000-00-0 Corporate Bond First to Default .. .0 1,175,637 .1,029,560 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .. 23,702 .. 23,598 |745332-CA-2 PUGET SOUND ENERGY CORPORATE 1.FFE . 1,151,035 |.. . 1,005,961
000000-00-0 Corporate Bond First to Default .. .0 5,886,729 . 4,911,033 | 03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .118,683 . 112,564 | 745332-CG-9 PUGET SOUND ENERGY CORPORATE 1.FFE . .5,768,046 |.. . 4,798,469
000000-00-0 ....... Corporate Bond First to Default .. .0 .. ..10,550,314 |... .. 10,544,590 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... ...212,706 |.. ...241,688 |80413T-BH-1 . | Saudi Arabia GOVT FOREIGN .. | 1.EFE ... ...10,337,608 ...10,302,902
SIEMENS FINANCIERINGSMAATSCHAP CORP
000000-00-0 ....... Corporate Bond First to Default .. [V R 10,013,786 |............ 8,975,513 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... [......oeeeeeee 201,889 [ooovviiieinnns 205,724 |82620K-AF-0 . |ooeeeeeiiiiiiiiiiiii LI = N 9,811,897 |..........e. 8,769,789
SOUTH DAKOTA ST HEALTH & EDL F CORP
000000-00-0 ....... Corporate Bond First to Default .. L0 .. ..15,308,282 |........... 15,144,809 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... .308,631 |.. ... 847,128 |83755V-XE-9 . |oeeeiiiiiiiii 1.EFE ... ... 14,999,650 ... 14,797,681
000000-00-0 ....... Corporate Bond First to Default .. .0 . ..1,928,617 |............ 1,813,964 [03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... .38, 842400-FH-1 . | SOUTHERN CAL EDISON CORPORATE ..... 1.GFE ... .... 1,889,636 ... 1,772,387
000000-00-0 ....... Corporate Bond First to Default .. .0 .. 3,038,419 |............ 3,347,187 | 03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... |... .79, , 842400-FP-3 . | SOUTHERN CAL EDISON CORPORATE ..... |1.GFE .... .... 3,859,016 .... 3,270,468
000000-00-0 . Corporate Bond First to Default .. .0 8,861,059 . 7,073,282 | 03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... 178,649 .162,124 |875127-BD-3 . | Tampa Electric CORPORATE .. [1.GFE . .8,682,410 |.. .6,911,158
000000-00-0 . Corporate Bond First to Default .. .0 4,885, 167 . 4,368,393 | 03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... .. 98,490 .100, 126 |882484-AA-6 . | TEXAS HEALTH RESOURCES CORPORATE . | 1.CFE . .4,786,677 |.. . 4,268,267
000000-00-0 ....... Corporate Bond First to Default .. .0 . ...336,833 |... 266,616 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... ...6,791 |.. 88579Y-BD-2 . | 3M CO CORPORATE ....................... 1.GFE ... 330,042 ....260,505
TOTAL CAPITAL INTERNATIONAL SA CORP
000000-00-0 ....... Corporate Bond First to Default .. 5,285,138 |............ 3,858,120 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... .106,554 |.. 89153V-AU-3 . [ 1.EFE ... ....5,178,584
000000-00-0 . Corporate Bond First to Default .. .882,891 .583,959 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... ..17,800 89417E-AP-4 . | TRAVELERS COS INC/THE CORPORATE ... | 1.FFE . .865,091 |..
000000-00-0 ....... Corporate Bond First to Default .. .. 1,054,847 |.. ....850,044 103/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... ..21,267 |.. 89837L-AF-2 . | PRINCETON UNIVERSITY CORPORATE .... | 1.AFE .... .... 1,033,580
TRUSTEES OF BOSTON COLLEGE CORPORAT
000000-00-0 ....... Corporate Bond First to Default .. .0 . ... 1,000,299 |... 652,222 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... ..20,167 |.. 89838L-AG-9 . 1.DFE ... 980, 131 ....637,212
000000-00-0 ....... Corporate Bond First to Default .. .0 .. ..12,929,174 |........... 10,718,926 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |[... .260,666 |.. 906548-CL-4 . | UNION ELECTRIC CO CORPORATE ........ | 1.FFE .... ... 12,668,508 10,473,242
000000-00-0 ....... Corporate Bond First to Default .. .0 . 2,300,885 |............ 1,809,766 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... . 907818-DJ-4 . | UNION PACIFIC CORP CORPORATE ....... 1.GFE ... .... 2,254,496 ... 1,768,285
000000-00-0 . Corporate Bond First to Default .. .0 3,126,406 . 4,528,123 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... 91324P-BE-1 . | UNITEDHEALTH GROUP INC CORPORATE . | 1.FFE . .3,063,375 |.. . 4,424,335
000000-00-0 ....... Corporate Bond First to Default .. .0 . 1,594,500 |............ 1,391,330 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 91324P-CR-1 . | UNITEDHEALTH GROUP INC CORPORATE . | 1.FFE .... ... 1,562,363 ... 1,359,439
UNIVERSITY OF SOUTHERN CALIFOR CORP
000000-00-0 ....... Corporate Bond First to Default .. .0 . 3,209,711 |............ 1,920,684 (03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 914886-AD-8 . [..eeeeeeiiiiieeii 1.CFE ... .... 3,145,000 .... 1,876,660
000000-00-0 . Corporate Bond First to Default .. .0 1,487,014 .1,297,856 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... 927804-FG-4 . |Virginia Electric Power CORPORATE | 2.AFE . .1,457,034 |.. .1,268,108
000000-00-0 . Corporate Bond First to Default .. .0 .945,898 ....785,888 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... 927804-FT-6 . |Virginia Electric Power CORPORATE | 2.AFE . ....926,828 |.. .767,875
000000-00-0 ....... Corporate Bond First to Default .. .0 .. ..2,899,520 |............ 2,694,475 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 92976G-AJ-0 . | WELLS FARGO BANK NA CORPORATE ..... 2.AFE ... ....2,841,063 |............ 2,632,716
WASHINGTON ST HLTH CARE FACS A CORP
000000-00-0 ....... Corporate Bond First to Default .. [V F 12,022,745 |........... 11,063,775 | 03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... 93978H-QU-2 . 5 = R SN 11,780,353 |........... 10,810,187
000000-00-0 ....... Corporate Bond First to Default .. .0 .. .. 1,404,364 |............ 1,512,504 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 94106L-AN-9 . 1.GFE ... .... 1,376,051 ... 1,477,837
000000-00-0 . Corporate Bond First to Default .. .0 4,740,521 . 3,940,348 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... 949746-RF-0 . | WELLS FARGO CO .. .. |2.BFE . . 4,644,047 |.. . 3,850,033
000000-00-0 ....... Corporate Bond First to Default .. .0 .. 4,777,811 |............ 3,963,863 | 03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 94974B-FP-0 . |Wells Fargo & Co NT CORPORATE ..... 2.BFE ... ....4,681,486 .... 3,873,009
000000-00-0 ....... Corporate Bond First to Default .. .0 . 3,421,866 |............ 2,779,551 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 94974B-GE-4 . |Wells Fargo & Co NT CORPORATE ..... 2.BFE ... .... 3,352,877 .2,715,842
000000-00-0 ....... Corporate Bond First to Default .. .0 .. ...952,196 |... 807,781 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 94974B-GK-0 . |Wells Fargo & Co NT CORPORATE ..... 2.AFE ... ....789,266
WELLS FARGO & COMPANY CORP FLOATER
000000-00-0 ....... Corporate Bond First to Default .. ..14,369,973 |........... 13,200,864 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 95000U-20-5 . 2.AFE ... ... 14,080,259 12,898,293
000000-00-0 . Corporate Bond First to Default .. 1,265,695 ....851,486 |03/20/2024 06/20/2029 ..... Credit Default Swap - 169223CM .... 95709T-AQ-3 . | Westar Energy Inc CORPORATE 1.FFE . 1,240,177 |.. .
000000-00-0 ....... Corporate Bond First to Default .. ... 2,129,536 |............ 1,894,970 |03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 96926G-AA-1 . | RICE UNIV_CORPORATE 1.AFE ... .... 2,086,602
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WISCONSIN PUBLIC SERVICE CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. 3,767,615 |............ 3,211,484 | 03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 976843-BH-4 . 1.FFE .... .... 3,691,656 ... 3,137,875

000000-00-0 ....... Corporate Bond First to Default .. .. 4,827,439 |............ 4,864,440 (03/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 169223CM .... |... 982674-KA-0 . 1.FFE .... ... 4,730,112 ... 4,752,944

000000-00-0 . Corporate Bond First to Default .. 3,330,750 .2,016,017 |03/21/2024 06/20/2029 ..... Credit Default Swap - 169261CM ... 00115A-AN-9 . | AEP TRANSMISSION CO LLC CORPORATE | 1.FFE . .3,263,140 |.. . 1,960,687

000000-00-0 ....... Corporate Bond First to Default .. ...666,567 |... 424,136 |03/21/2024 ..... 06/20/2029 ..... Credit Default Swap - 169261CM .... |... 001306-AC-3 . | AHS HOSPITAL CORP CORPORATE ........ 1.DFE ... 653,037 ....412,49%6
ADVENTHEALTH OBL |GATED GROUP CORPOR

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccoeiiiiins |, (VN IO 3,930,672 |............ 2,558,611 (03/21/2024 ..... 06/20/2029 ..... Credit Default Swap - 169261CM ... [....cevvvnnnnes 79,788 [ovviiiiiiinnnns 70,221 | 00778X-AA-5 . L = N 3,850,884 |............ 2,488,390

000000-00-0 ....... Corporate Bond First to Default .. ... 1,630,329 |............ 1,001,750 |03/21/2024 ..... 06/20/2029 ..... Credit Default Swap - 169261CM .... |... 16877P-AA-8 . 1.CFE ... ... 1,499,265 ....974,257

000000-00-0 ....... Corporate Bond First to Default .. ... 3,881,434 |............ 2,638,512 |03/21/2024 ..... 06/20/2029 ..... Credit Default Swap - 169261CM .... |[... 191216-CQ-1 . | COCA COLA CO CORPORATE . 1.EFE ... .... 3,802,645 . 2,566,098

000000-00-0 ....... Corporate Bond First to Default .. ...5,953,730 |............ 4,055,092 03/21/2024 ..... 06/20/2029 ..... Credit Default Swap - 169261CM .... |... . .... 111,291 | 576360-AQ-7 . |Mastercard Inc CORPORATE 1.DFE ... ....5,832,877 ... 3,943,801

000000-00-0 . Corporate Bond First to Default .. 20,414,387 15,546,921 |03/21/2024 06/20/2029 ..... Credit Default Swap - 169261CM ... .414,387 .426,683 | 66988A-AG-9 . | NOVANT HEALTH INC CORPORATE 1.EFE . 20,000,000 |.. 15,120,239

000000-00-0 ....... Corporate Bond First to Default .. ..15,837,490 |...........10,777,765 |03/21/2024 ..... 06/20/2029 ..... Credit Default Swap - 169261CM .... |... ...321,481 |.. ...295,794 | 67777J-AK-4 . | OHIOHEALTH CORP CORPORATE . [ 1.BFE .... ...15,516,008 ...10,481,971
RIO TINTO FINANCE LTD BD CORP FOREI

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccceiiiiiis |, (VN IO P T I 1,385,582 | 03/21/2024 ..... 06/20/2029 ..... Credit Default Swap - 169261CM .... |..cceveeinnnnne 44,628 |...ovvnniinnnn 38,027 | 767201-AT-3 . |oeevuneriiieniieeeeeirne e TFFE i | 2,153,914 |....oouennns 1,347,555
THERMO FISHER SCIENTIFIC CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 1,841,007 |.. .... 1,556,127 |03/21/2024 06/20/2029 ..... Credit Default Swap - 169261CM .... |... L3372 e 42,708 | 883556-BG-6 . |-.evuieerirriiiiiiiiiii e 1.GFE ... ... 1,803,725 |............ 1,513,420

000000-00-0 . Corporate Bond First to Default .. [2.BZ . 1,025,500 .652,881 |03/21/2024 06/20/2029 ..... Credit Default Swap - 169263CM .... ..20,827 . 18,272 | 001306-AC-3 . | AHS HOSPITAL CORP CORPORATE ... 1.DFE . 1,004,672 |.. .634,609

000000-00-0 . Corporate Bond First to Default .. [2.BZ . 12,508,717 . 9,575,583 |03/21/2024 06/20/2029 ..... Credit Default Swap - 169263CM .... .254,004 267,993 | 26442T-AG-2 . | DUKE UNIVERSITY CORPORATE 1.BFE . 12,252,713 |.. . 9,307,591

000000-00-0 . Corporate Bond First to Default .. [2.BZ . 7,244,054 . 4,664,412 | 03/21/2024 06/20/2029 ..... Credit Default Swap - 169263CM .... 147,122 .130,543 |291011-BM-5 . | EMERSON ELEC CO CORPORATE .......... [ 1.FFE . .7,09,931 |.. . 4,533,869

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .. 15,724,205 |........... 10,512,870 |03/21/2024 ..... 06/20/2029 ..... Credit Default Swap - 169263CM .... |... ....319,349 |.. .... 294,224 1369550-BJ-6 . | GENERAL DYNAMICS CORP CORPORATE ... | 1.GFE .... ... 15,404,856 ...10,218,645

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 5,785,321 |............ 3,637,171 [03/21/2024 ..... 06/20/2029 ..... Credit Default Swap - 169263CM .... |... 117,496 |.. ....101,794 | 578454-AF-7 . | MAYO CLINIC CORPORATE 1.CFE ... ....5,667,824 |..... . 3,535,377

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .890,379 .566,253 |03/21/2024 06/20/2029 ..... Credit Default Swap - 169263CM .... .. 15,848 |591539-AA-9 . | HOUSTON METHODIST CORPORATE .. [1.CFE . 872,29 |..

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 1,489,143 |............ 1,251,481 [ 03/21/2024 ..... 06/20/2029 ..... Credit Default Swap - 169263CM .... |[... 882484-AA-6 . | TEXAS HEALTH RESOURCES CORPORATE . | 1.CFE .... .... 1,458,899
ADVOCATE HEALTH AND HOSPITALS CORPO

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooeiiiis |l 26,000,000 [....cceeunnn 3,120,998 |............ 2,134,618 [03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169266CM .... [.........eeeee. 19,744 | 14,007 [007589-AC-8 . |eeeeeeeeieiiiiiiiiieeieieee L =P N 3,101,254 |............ 2,120,610
CHILDRENS HOSPITAL OF PHILADEL CORP

000000-00-0 .. Corporate Bond First to Default .. . 5,125,932 . 3,331,738 |03/21/2024 06/20/2034 ..... Credit Default Swap - 169266CM .... 16877P-AA-8 . |.. 1.CFE .. .5,093,505 |.. . 3,300,875

000000-00-0 . Corporate Bond First to Default .. 5,110,996 . 3,391,129 | 03/21/2024 06/20/2034 ..... Credit Default Swap - 169266CM .... 369550-BJ-6 . | GEl ... |1.GFE . .5,078,663 |.. . 3,368,877

000000-00-0 ....... Corporate Bond First to Default .. 2,404,260 |............ 1,410,838 (03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169266CM ... |... 532457-BZ-0 Eli Lilly & Co CORPORATE ........... 1.EFE ... .... 2,389,051 .... 1,401,580
NORTHWESTERN MEMORIAL HEALTHCA CORP

000000-00-0 ....... Corporate Bond First to Default .. 6,024,058 |............ 3,861,478 (03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169266CM ... |... 668103-AC-8 . 1.CFE ... .... 5,985,950 . 3,836,139

000000-00-0 ....... Corporate Bond First to Default .. ...496,867 |... 319,419 |03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169266CM .... |... 819892-AL-4 . | SHARP HEALTHCARE CORPORATE . .. | 1.DFE .... 493,724 ....317,323
SIEMENS FINANCIERINGSMAATSCHAP CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccceiiiiiis |, (VN IO 6,186,680 [............ 4,265,021 (03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169266CM .... 82620K-AT-0 . [oeeeeeeerieeeeeeee e L0 5 PR R 6,147,542 |............ 4,237,034
ADVENTHEALTH OBL |GATED GROUP CORPOR

000000-00-0 ....... Corporate Bond First to Default .. 1,007,196 |... 650,987 |03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169267CM .... |... 00778X-AA-5 . [oeeeeeeeiee e 1.CFE ... .... 1,000,230 ....646,335

000000-00-0 ....... Corporate Bond First to Default .. ..1,907,237 |............ 1,351,265 (03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169267CM .... |[... 072722-AE-1 . | BAYCARE HEALTH SYSTEM CORPORATE .. | 1.CFE .... .... 1,894,046 .... 1,341,609
BAYLOR SCOTT & WHITE HOLDINGS CORPO

000000-00-0 ....... Corporate Bond First to Default .. ..2,673,491 |............ 1,750,368 |03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169267CM .... |... 072863-AJ-2 . 1.DFE ... .... 2,655,000 ... 1,737,859

000000-00-0 . Corporate Bond First to Default .. 9,682,541 . 6,787,333 | 03/21/2024 06/20/2034 ..... Credit Default Swap - 169267CM .... 26442T-AH-0 . 1.BFE . 9,615,573 |.. .6,738,829

000000-00-0 ....... Corporate Bond First to Default .. 9,906,187 |............ 6,052,202 | 03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169267CM .... |... 278865-BJ-8 . 1.GFE ... ....9,837,673 ....6,009,040

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiiii s [V F 876,059 [.....oevveeenns 575,498 |03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169267CM ... 455170-AB-6 . L L 2 =P N 870,000 |......eevvneeee 571,385

000000-00-0 ....... Corporate Bond First to Default .. 4,152,121 |............ 2,601,302 (03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169267CM .... |... 478115-AF-5 . 1.CFE ... .... 4,123,403 .2,582,712

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. 1,007,306 |... 03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169267CM .... |... 591539-AA-9 . | HOUSTON METHODIST CORPORATE ........ [ 1.CFE .... .. .... 1,000,340 ....631,199

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooii s [V F 3,201,945 |............ 2,367,905 |03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169267CM ... 641062-AN-4 . | NESTLE HLDGS INC. CORPORATE ........ LI = N 3,179,799 |......eeeee 2,350,983
PPL Electric Utilities Corp CORPORA

000000-00-0 ....... Corporate Bond First to Default .. 1,220,856 |... 947,481 |03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169267CM .... |[... B9351U-AU-7 . [oeeeeiieeiiiiie 1.EFE ... ... 1,212,412 ....040,710

000000-00-0 . Corporate Bond First to Default .. 3,013,910 1,735,367 |03/21/2024 06/20/2034 ..... Credit Default Swap - 169267CM .... 773903-AM-1 . | ROCKWELL AUTOMATION INC CORPORATE | 1.FFE . .2,993,064 |.. . 1,722,966

000000-00-0 ....... Corporate Bond First to Default .. ..10,198,522 |............ 6,698,894 |03/21/2024 ..... 06/20/2034 ..... Credit Default Swap - 169267CM .... |[... 81728X-AA-6 . | Sentara Hlthcre CORPORATE .......... 1.CFE ... ...10,127,985 ....6,651,021
UNIVERSITY OF SOUTHERN CALIFOR CORP

000000-00-0 ....... Corporate Bond First to Default .. .. 3,240,412 |.. .... 2,146,652 | 03/21/2024 06/20/2034 ..... Credit Default Swap - 169267CM .... |[... 22,412 [ 15,341 |914886-AE-6 . |.. 1.CFE ... ....3,218,000 |............ 2,131,311

000000-00-0 . Corporate Bond First to Default .. .493,272 ....307,473 | 03/21/2024 06/20/2034 ..... Credit Default Swap - 169267CM ... 3,412 2,840 (94974B-GK-0 . [Wells Fargo & Co 2.AFE . ....489,861 .394,633

000000-00-0 . Corporate Bond First to Default .. 15,466,896 | 03/27/2024 06/20/2029 ..... Credit Default Swap - 169349CM .... .960, 184 .870,573 | 26884T-Al-2 ERAC USA FINANCE LLC CORPORATE .... | 1.GFE . 14,919,034 14,596,323

000000-00-0 ....... Corporate Bond First to Default .. .... 5,847,260 |03/27/2024 ..... 06/20/2029 ... Credit Default Swap - 169349CM .... |... ....360,502 |.. ...329,120 [478160-BJ-2 . | JOHNSON & JOHNSON CORPORATE ........ 1.AFE .... .... 5,601,369 ....5,518,140
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000000-00-0 ....... Corporate Bond First to Default .. |4.BZ ..o.oeoiiieeieiniiiiiinnns [ 0 foreeeeeees 12,889,312 |oeeeeennnn. 14,223,651 |03/27/2024 ..... 06/20/2029 ..... Credit Default Swap - 169349CM .... |...ccoveennnnns 779,391 |oveiiiins 800,596 |806605-AG-6 . [MERCK & CO INC BOND ........cceeeeeee. TEFE e o 12,109,922 |........... 13,423,055
WASTE MANAGEMENT INC COMPANY GUARNT

000000-00-0 ....... Corporate Bond First to Default .. 7,886,378 |............ 8,432,198 |03/27/2024 ..... 06/20/2029 ..... Credit Default Swap - 169349CM .... |... ....476,873 |.. ....474,617 | 94106L-AN-9 . .| 1.GFE ... ... 1,409,505 ... 1,957,582

000000-00-0 ....... Corporate Bond First to Default .. 4,113,994 |............ 4,920,359 |03/27/2024 ..... 06/20/2029 ..... Credit Default Swap - 169350CM .... |... ...256,680 |.. ...273,987 | 448814-DC-4 . |HYDRO-QUEBEC GOVT FOREIGN .......... [1.DFE .... ... 3,857,314 ... 4,646,372
MARSH & MCLENNAN COS INC SENIOR NOT

000000-00-0 ....... Corporate Bond First to Default .. |4.BZ ....oovviviiiininiiiiinns fooviiiiiiiiiiiiiinnns (U O 2,087,087 |............ 2,225,590 (03/27/2024 ..... 06/20/2029 ..... Credit Default Swap - 169350CM .... |.....cevunnnnns 130,218 [ooiiiiiinnnnns 123,931 | 571748-AK-8 . [ceeveieiiiiiiiieeeieie e T.6FE e o 1,956,870 |............ 2,101,659
PORT AUTH N Y & N J CORPORATE MUNI

000000-00-0 ....... Corporate Bond First to Default .. |4.BZ ....oovviiiiiiniiiiiiiinnn fooviiiiiiniciiininns (U O 6,025,973 |..covennnnnn 6,289,723 |03/27/2024 ..... 06/20/2029 ..... Credit Default Swap - 169350CM .... |.....cevunnnnns 375,973 |ovviiiins 350,240 | 73358H-Ad=3 . |oeeruniiiiiiiiie e L0 5 PR R 5,650,000 |............ 5,939,483

000000-00-0 ....... Corporate Bond First to Default .. 3,791,560 |............ 4,118,465 [03/27/2024 ..... 06/20/2029 ..... Credit Default Swap - 169350CM .... |... ....236,563 |.. .... 229,334 |806605-AG-6 . [MERCK & CO INC BOND . | 1.EFE ... .. .... 3,554,997 .... 3,889,130

000000-00-0 ....... Corporate Bond First to Default .. 3,874,568 |............ 3,269,065 (03/27/2024 ..... 06/20/2029 ..... Credit Default Swap - 169350CM .... |... 241,742 .. ...182,036 | 91159H-HII-3 . |US BANCORP SR NT CORPORATE ......... [1.GFE .... ... 3,632,826 .... 3,087,029
DUKE ENERGY PROGRESS INC 1ST MORTGA

000000-00-0 ....... Corporate Bond First to Default .. ... 3,850,054 |............ 3,883,786 |03/28/2024 ..... 06/20/2029 ..... Credit Default Swap - 169383CM .... |... ....268,112 |.. .... 235,055 | 144141-CU-0 . |.. 1.FFE ... .... 3,591,942 ... 3,648,731

000000-00-0 ....... Corporate Bond First to Default .. ..13,919,963 |........... 13,889,576 |03/28/2024 ..... 06/20/2029 ..... Credit Default Swap - 169383CM .... |... ...933,210 |.. ...840,628 | 172967-ML.-2 . |CITIGROUP INC CORP FLOATER ......... [ 1.GFE .... ... 12,986,753 ...13,048,948
CONNECTICUT ST CORPORATE MUNI FRGN

000000-00-0 ....... Corporate Bond First to Default .. ... 2,465,926 |............ 2,489,404 |03/28/2024 ..... 06/20/2029 ..... Credit Default Swap - 169383CM .... |... ...165,318 |.. ...150,664 | 20772G-42-8 . 1.0FE ... ....2,300,608 .... 2,338,740

000000-00-0 ....... Corporate Bond First to Default .. |2.BZ ..ooouieieeeieniiiiiiiinns foeeeeeiiie s (U 6,219,798 |.....ennnnn. 6,282,066 (03/28/2024 ..... 06/20/2029 ..... Credit Default Swap - 169383CM ... |eeeeveeunnnnns 416,982 |..ceovnnnnnnnns 380,205 |249174-M2-3 . 1BFE e foeeeeis 5,802,816 |............ 5,901,862

000000-00-0 ....... Corporate Bond First to Default .. |2.BZ . 9,719,745 |............ 9,819,082 (03/28/2024 ..... 06/20/2029 ..... Credit Default Swap - 169383CM .... |... ....651,623 |.. ....594,273 | 341099-CB-3 . 1.FFE ... ....9,068, 122 .... 9,224,809

000000-00-0 . Corporate Bond First to Default .. |2.BZ . .0 2,177,402 . 2,365,527 | 03/28/2024 06/20/2029 ..... Credit Default Swap - 169383CM .... . 145,975 .143,167 | 806605-AG-6 . | MERCK & CO INC BOND .. .. | 1.EFE . .2,031,427 |.. . 2,222,360

000000-00-0 ....... Corporate Bond First to Default .. |2.BZ . ... 385,000,000 |... ..20,276,454 |...........20,446,780 |06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 171012CM .... |... ....418,797 |.. ....428,368 |035229-CL-5 . [ ANHEUSER BUSCH COS INC BONDS ....... 1.GFE ... ...19,857,657 ...20,018,412

000000-00-0 ....... Corporate Bond First to Default .. |2.BZ . .0 .. ..26,373,798 |........... 26,175,989 | 06/20/2024 06/20/2029 ..... Credit Default Swap - 1710120M .... |... 544,734 |.. ....548,398 |05581K-AG-6 . [BNP PARIBAS SA CORP FRGN FLOATER . |1.DFE .... ... 25,829,063 ... 25,627,591

000000-00-0 . Corporate Bond First to Default .. |2.BZ . .0 1,612,105 . 1,444,779 | 06/20/2024 06/20/2029 ..... Credit Default Swap - 171012CM ... .. 33,297 .. 30,269 | 06051G-FC-8 . | BANK OF AMERICA CORP CORPORATE .... | 1.GFE . .1,578,808 |.. 1,414,510

000000-00-0 . Corporate Bond First to Default .. |2.BZ . .0 8,970,646 . 7,694,644 |06/20/2024 06/20/2029 ..... Credit Default Swap - 171012CM .... .185,283 .161,206 | 06051G-GG-8 . | BANK OF AMERICA CORP CORP FLOATER [ 1.GFE . .8,785,363 |.. . 7,533,438

000000-00-0 ....... Corporate Bond First to Default .. |2.BZ . .0 | .. 14,832,759 |... .. 13,663,440 [06/20/2024 06/20/2029 ..... Credit Default Swap - 171012CM .... |... ....306,361 |.. ...286,255 | 126408-HA-4 . | CSX CORP CORPORATE ..........ccevennns 1.GFE ... .. 14,526,398 ...13,377,185

000000-00-0 ....... Corporate Bond First to Default .. |2.BZ . .0 .. ...907,666 |... s 06/20/2024 06/20/2029 ..... Credit Default Swap - 1710120M .... |... .. 18,747 |.. 172967-JU-6 . | CITIGROUP INC CORPORATE 1.GFE ... ....762,928

000000-00-0 . Corporate Bond First to Default .. |2.BZ . .0 19,022,341 18,997,926 | 06/20/2024 06/20/2029 ..... Credit Default Swap - 171012CM ... .392,895 .398,014 | 225401-BG-2 . | UBS GROUP AG CORP FOREIGN 1.GFE . 18,629,446 |.. 18,599,912

000000-00-0 . Corporate Bond First to Default .. |2.BZ . .0 16,110,433 15,710,010 | 06/20/2024 06/20/2029 ..... Credit Default Swap - 171012CM .... .332,751 .329,131 | 26444H-AR-2 . | DUKE ENERGY CORP CORPORATE . .. |1.FFE . 15,777,682 |.. 15,380,879

000000-00-0 . Corporate Bond First to Default .. |2.BZ . .0 1,061,711 ....976,230 | 06/20/2024 . 106/20/2029 ..... Credit Default Swap - 171012CM ... ..21,929 .. 20,452 | 373334-JR-3 .. | GEORGIA POWER COMPANY CORPORATE ... [2.AFE . 1,039,782 |.. .955,778

000000-00-0 ....... Corporate Bond First to Default .. |2.BZ . .0 .. 2,627,726 |............ 2,335,691 | 06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 1710120M .... |... 54274 48,934 |373334-KA-8 . | GEORGIA POWER COMPANY CORPORATE ... | 2.AFE .... 0 2,573,452 |............ 2,286,757
GOLDMAN SACHS GROUP INC CORP FLOATE

000000-00-0 ....... Corporate Bond First to Default .. ... 8,494,942 |............ 8,685,521 [06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 1710120M .... |... ... 175,458 |.. ....181,965 | 38141G-A9-5 . 1.FFE ... .... 8,319,485 .... 8,503,556

000000-00-0 . Corporate Bond First to Default .. 6,399,734 . 5,542,222 | 06/20/2024 . 106/20/2029 ..... Credit Default Swap - 171012CM ... 132,182 116,112 | 384802-AB-0 . | Wl GRAINGER INC CORPORATE .. | 1.EFE . .6,267,551 |.. .5,426,111

000000-00-0 ....... Corporate Bond First to Default .. ..11,923,322 |........... 11,684,893 |06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 1710120M .... |... ... 246,269 |.. ...244,803 | 437076-BZ-4 . |Home Depot Inc CORPORATE .... . [1.FFE ... ...11,677,053 ... 11,440,000
INDIANAPOLIS PWR & LT CO CORPORATI

000000-00-0 ....... Corporate Bond First to Default .. 12,063,990 |...evennnnns 9,943,679 (06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 1710120M ... |...ccevnnnnnnns 249,174 | 208,324 | 455434-BS-8 . |..eeuiiiiiiiiiiiieie e 1.FFE 11,814,816 |............ 9,735,355

000000-00-0 ....... Corporate Bond First to Default .. ..15,050,866 |........... 15,455,031 |06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 171012CM .... |... ....310,866 |.. ....323,789 |46647P-EH-5 . [ JPMORGAN CHASE & CO CORP FLOATER . |[1.EFE .... ...14,740,000 ... 15,131,242

000000-00-0 ....... Corporate Bond First to Default .. ... 9,423,912 |............ 8,124,945 [ 06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 1710120M .... |... ... 194,645 |.. ...170,221 | 539830-BD-0 . |LOCKHEED MARTIN CORP CORPORATE .... [ 1.FFE .... .... 9,229,267 ... 1,954,724

MARSH & MCLENNAN COS INC CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....cccoveiiiiiiiiiiniiss [ (V) AR 20,184,975 |........... 19,849,005 (06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 1710120M .... [.......ceeeeis 416,908 |.....oveeennnn 415,845 | 571748-BX-9 . |.. [ LGFE o [ 19,768,067 |........... 19,433, 161
MASSACHUSETTS ST DEV FIN AGY CORP S

000000-00-0 ....... Corporate Bond First to Default .. 1,276,155 |............ 1,279,203 | 06/20/2024 06/20/2029 ..... Credit Default Swap - 1710120M .... |... 57583U-A7-3 . 1.EFE ... ... 1,249,797

000000-00-0 . Corporate Bond First to Default .. .807,734 .828,633 |06/20/2024 06/20/2029 ..... Credit Default Swap - 1710120M .... 581550-AE-3 . | MCKESSON CORP CORPORATE .. | 2.AFE . .791,060 |..

000000-00-0 . Corporate Bond First to Default .. ,059,584 .929,684 |06/20/2024 06/20/2029 ..... Credit Default Swap - 1710120M .... 59156R-BG-2 . | METLIFE INC CORPORATE ..... .. | 1.GFE . .1,037,699 |..

000000-00-0 . Corporate Bond First to Default .. 23,325,540 23,909,590 |06/20/2024 06/20/2029 ..... Credit Default Swap - 1710120M .... .481,774 .500,916 |61747Y-FR-1 . | MORGAN STANLEY CORP FLOATER 1.EFE . 22,843,766 |..

000000-00-0 . Corporate Bond First to Default .. 5,361,842 .5,690,107 (06/20/2024 06/20/2029 ..... Credit Default Swap - 1710120M .... 110,745 .119,210 [677347-CE-4 . | OHIO EDISON CORPORATE ........ .. |2.AFE . .5,251,09 |.. .5,570,897

000000-00-0 .. Corporate Bond First to Default .. .256,279 .218,237 |06/20/2024 06/20/2029 ..... Credit Default Swap - 1710120M .... 5,293 4,572 | 677632-PA-3 . [OH ST UNIV GEN RCPTS CORP MUNI .... | 1.BFE . .250,986 |.. .213,665
PNC FINANCIAL SERVICES CORP FLOATER

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .....cccooriiiiiiiiiiiis [ (V) R 11,302,919 |........... 11,370,465 |06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 1710120M .... [............. 233,455 |oooeenninens 238,216 |693475-BS-3 . [.ieeiiiiiiiiiiiiiiiiie e 1GFE e [, 11,069,465 |........... 11,132,249
PNC FINANCIAL SERVICES CORP FLOATER

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .....cccooriiiiiiiiiiiis [ (V) R 20,392,062 |........... 20,532,816 | 06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 1710120M .... [............. 421,185 |o.eveeeeens 430,171 | 693475-BlI-4 . [..eeveeeiiiiiiiieiiii e 1GFE e [, 19,970,877 |........... 20,102,646
PRINCIPAL FINANCIAL GROUP INC CORPO

000000-00-0 ....... Corporate Bond First to Default .. 8,804,748 |............9,041,188 | 06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 1710120M .... |... ...181,867 |.. ...189,417 [74251V-AA-0 . |.. .. [1.GFE ... ....8,622,891 ....8,851,772
PRINCIPAL FINANCIAL GROUP INC CORPO

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....ccccoeriiiiiiiiiiiis [ [V S 4,892,753 |............ 4,898,506 (06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 1710120M .... [..........c.. 101,067 ooeeennnnens 102,626 [74251V-AU-6 . |.evvveeeeiiiiiiiieiiiii e 1GFE e [, 4,791,696 |............ 4,795,881
PUBLIC SVC ELEC & GAS CO CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....cooovveeeeinniieeeees |, 0 foiiaanns 753,746 |...oeoeen...... 737,957 |06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 1710120M .... |................ 15,568 [.......ceeeee. 15,460 [ 744560-CA-2 . |..vvvreiiiiiiiiiiiiiiiiiieeiiiiiiee TFFE (e e 738,178 | 722,496
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
PUBLIC SVC ELEC & GAS CO CORPORATE
000000-00-0 ....... Corporate Bond First to Default .. ...2,304,028 |............ 2,254,044 |06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 171012CM .... |... .. 47,588 |.. 74456Q-CP-9 . 1.FFE .... ... 2,256,439 ....2,206,821
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ... e 0 [, 19,858,435 |........... 19,450,372 |06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 1710120M ... [.c.evvvnnnnns 410,164 |oovvvvrnnnnnns 407,493 | 74456Q-CR-5 . L 5 R RN 19,448,271 |........... 19,042,879
000000-00-0 ....... Corporate Bond First to Default .. 5,065,889 |............ 4,553,716 [06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 171012CM .... |... .104,633 |.. 797440-BM-5 . 1.FFE .... ... 4,961,257 ... 4,458,314
000000-00-0 ....... Corporate Bond First to Default .. 4,414,455 |............ 3,752,674 |06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 171012CM .... |... ..91,178 |.. 80413T-AF-6 . |Saudi Arabia GOVT FOREIGN .......... | 1.EFE .... ... 4,323,217 ... 3,674,054
SHELL INTERNATIONAL FINANCE BV CORP
000000-00-0 ....... Corporate Bond First to Default .. ...7,106,580 |............ 6,132,102 |06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 171012CM .... |... ... 146,782 |.. ....128,470 |822582-BF-8 . 1.DFE ... .... 6,959,798 ....6,003,632
000000-00-0 . Corporate Bond First to Default .. 12,541,923 12,544,100 |06/20/2024 ..... [06/20/2029 ..... Credit Default Swap - 171012CM .... . 259,046 .262,804 1902613-BH-0 . | UBS GROUP AG CORP FOREIGN 1.GFE . 12,282,878 |.. 12,281,206
000000-00-0 ....... Corporate Bond First to Default .. ..46,288,034 |...........46,551,573 |06/20/2024 ..... 06/20/2029 ..... Credit Default Swap - 171012CM .... |... ...956,050 |.. ....975,274 |91150H-JR-2 . | US BANCORP SR NT CORP FLOATER ..... 1.FFE .... ...45,331,984 ...45,576,298
UNIVERSITY CALIF REGTS MED CTR CORP
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .....ooovvveennnnnnnnns o 0 [, 15,785,988 |........... 15,719,021 | 06/20/2024 ..... 06/20/2029 ... Credit Default Swap - 171012CM .... [............... 326,050 [...oeeeiennnns 329,320 [913366-KW-9 . [...ccooiiiiiiiiiiiiiiiiii, 1DFE coveiiiiiiiiiiiiiiiiiiiees foreiiieens 15,459,938 |........... 15,389,701
9999999999 - Totals 3,175,134,923 2,766,251,724 XXX XXX XXX 33,495,257 52,555,374 XXX XXX XXX 3,141,639, 666 2,713,696,349
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVeNtory ...........cocooiiiiiiiiceeeeeeeeeeeeeee e | VA 2,202,017,644 |....ooooe 18 [ 4,110,783,065 |oeovovoeeeececiereccieine 0 Joeeeeeeeeeeeeeeeieeees 0 o 0 Joeeeeeeeeeeeeeeeeeeeeed 0 e L VA 2,202,017,644
Add: Opened or Acquired Transactions................cccceveveveeereenenenneeceenenenens 18 | 6,809,209,170 |..covveveeereereeree T 386,966,977 |....coveeeeeeeeeeeereen [0 RO | N O 0 oo 0 o 19 |, 7,196,176, 147
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value..............cccovvurvererieenceocrereeiens D0 N A [V DL N A [V XXX ovvovererns frreeeeenneneneeernnneeen 0 o, DO NN SRR | B TR D00 R KU 0
Less: Closed or Disposed of Transactions..............cccceeJoeecciinnnncccnns 7 |, 4,629,039, 147 |.ooveeeeeeeeeeeeen KT 268,756,628 |.......ocvoveeeereeeene [0 RO | N R 0 oo 0 e 20 [ 4,897,795,775
Less: Positions Disposed of for Failing Effectiveness

(07 1 (=Y = T U USSR U UUUREN! NOORRURTTRRRRRRPRURTR [V [V T [V [V 0 oo 0 0 Jeeeeeeeeeeeeeeeieeees 0 o [0 0
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 271,404,602 XXX 1,053,858,492 XXX XXX XXX 1,325,263,094
Ending Inventory 18 4,110,783,065 16 3,175,134,922 0 0 16 3,175,134,922
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt ettt e et ea et e eS8 e et e s s s s s s bbb ne s et s nsesnsesnne eebessiesnin 615,406,396

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees 24,036,000

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 639,442,396

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 3,715,716,262

Part D, SECHON 1, COIUMN 7 ..ottt s e s e s s s e 2 s s e s s e s s e s s s s e st nses e s et ensesnsesnae esiennia (3,076,273,866)

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

Part A, Section 1, Column 16 209,876,898

Part B, Section 1, Column 13 (56,305,967)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 153,570,932
Part D, SECHON 1, COIUMN O ... ee s es st e e s s st e e e e s neeaees | eescsssenins 3,747,274 ,472

Part D, SECHON 1, COIUMN 10 ... e eeeeieeseeseeseessessese s ees e ee e ee e s e s es s ees e see e e e e e ee e e en s e s essessesseeseesessennannes eoseusieins (3,593,703,541)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ....uiuuieieiiiiieeiseis ettt ss s bbb bbbttt enee | soensinsines 4,227,168,841
Part B, SECHON 1, COIMN 20 ......cuieuieiiieiieireireeites ettt st sse sttt ettt eniee sosessnsinsineas 306, 140, 122
Part D, SECHON 1, COIUMN 12 ...ttt ettt eie | sssniisseas 4,533,308,964
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s

Si07



STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........ccccvovevevereeeeceeeieeeteteeeeeeee ettt s s esesessan s s s s seseseas [ereneeenes 3,322,422,593 |........... 2,120,639,902

2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 37,558,665,493 |.......... 80,231,265,465

3. ACCTUBI OF QISCOUNE ...ttt enaeienas [oosnaeninininaas 40,784,870 |......coccencc. 80,899,690

4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ceieveveviueuereeieieieeeeseesetetetesesesse st esesesesesesss et st st esesesesessssesssssesesesesesssnesssssasasases |eoeseseneensnnasasaens (18,432) |- (207,163)

5. Total gain (I0SS) ON QISPOSAIS .......c.coeuiieeeeeeeececeeeeieee et ettt et e e e st s et e s ea s s s s st es et et essasassssesesesesessssssssssseseseseananas |oeesesesesenenenennes 627,666 |..........co.c... (1,769,481)

6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 38,751,895,225 |.......... 79,108,817,782

7. Deduct amortization OF PrEMIUM .............c.cueuiuiuieiieieietete et et ettt et ettt s e e s ee st s e teseseseas s es st esetesesessss s st esesesesesessssasssasasesesesesnas |oeseseseseseseneneenaes 1,965 oo 44,011

8. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.cueueueuieiieeiiieeieteececeee e etesessses s sessss s snens|oeseeseeseeeessneeeaes (5,336) e 455,973

9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 2,170,579,664 |........... 3,322,422 ,593
11, Deduct total NONAAMItIEA BMOUNES ..........cuiuiirieciiecieic ettt [eoesns e 0 [ 0
12.  Statement value at end of current period (Line 10 minus Line 11) 2,170,579,664 3,322,422,593

S108
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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
5 T PP PPPPIN LS PPN AT PPPTTIIN | N FEPTPTTII L0 Y e e AP 0 Joeeiiiiiiiiiniiii s 0 Joeeiiiiiiiiiniiii s 0 Joeeiiiiiiiiniiiiiinnnns 778,541
0199999. Acquired by Purchase 0 0 0 778,541

0399999 Totals

0 0 0 778,541
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 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
Montparnasse 56 Chicago LLC.
203400, Retail .....cccceeeennnnnnnees Chicago ......eeeeeeeeeennnnnns foonnnnnnnnns L PP PPPPPPR: (Partially Disposed) .....cccceveveeei]veiiiiiiinnnnns [V [ PP [V [ PP [V [ PP [V 0].... 20,556,125 |..... 15,221,417 |oovveeeieieeens 0[.... (5,333,658)]..... (5,333,658)]...cccceennnnnn [V PP 0
0199999. Property Disposed 0 0 0 0 0 0 0 0 20,556,125 15,221,417 0 (5,333,658) (5,333,658) 0 0

0399999 Totals

ol

20 556,125

15,221,417

o

(5,333, 658)

(5,333,658)




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE B - PART 2

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

[AVE|

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
717612385 ... CANDEN . 04/26/2024 .. ....4,127,000 |... .. 11,951,986
717612425 ... CALIPATRIA ... . 04/15/2024 .. ....3,950,000 |...
717612463 ... CHOWCHILLA ... . 04/24/2024 .. ....4,610,000 |... .
717612490 ... KERMAN . 05/17/2024 .. ....9,160,000 |... .. 15,271,798
717612508 ... KERMAN ... . 05/17/2024 .. 23,140,000 |... .. 38,571,052
717612489 ... SANGER ... . 05/07/2024 .. 28,500,000 |...
717612269 ... L 11/17/2022 .. .
717612439 . ALEXANDRIA . 05/02/2024 .. .7,000,000 .. 15,367,019
717612474 . KENNETT . . 05/17/2024 .. .4,400,000 . 7,996,234
717612504 . CARLTON . . 06/26/2024 .. . 1,623,942
717612436 ... ONTARIO ... . 12/27/2023 .. . .. . .. 36,127,341
717612461 ROYAL Ol TY it e et eeet e e e eeee e e e e enense s e e e e e e e e e rennaa s e e eennnnaeeeernnn e e eennnnas 02/16/2024 .oovvvne |oeemnnne e eeenes 8.800 [ [0 PP PPPTI 2,310,000 |-eveuuiiieinii e 18,889,880
0199999. Mortgages in good standing - Farm Mortgages 85,437,476 11,360, 8% 241,036,887
752200014 ... BRISBANE . 06/30/2021 .. .. 46,758,109
706110154 ... BUENA PARK ... .07/28/2016 .. . . 103,529, 191
706110284 ... BURL INGAVE ... .06/01/2024 .. ....2,121,325 .5,960,759
706110027 ... .10/13/2016 .. .. 39,856,177
706110221 ... . 05/31/2017 .. .. 37,581,857
706110422 .... .10/31/2017 .. .. 16,603,802
706110427 ... .10/31/2017 .. .. 16,197,097
706110307 ... CHINO HILLS .. . 04/28/2017 .. ...32,79%4,579
706111409 ... CITY OF INDUSTRY . . 04/05/2024 .. .. .. 86,490,022
706110037 . DANVILLE ...... . 03/31/2016 .. 10,160,268 |.. .. 55,177,884
706110293 . EL SEGUNDO .06/05/2017 .. 9,225,943 |.. .. 61,526,793
706110487 . FONTANA . . 03/27/2018 .. 10,113,558 |.. . 147,676,348
706111660 ... FREMONT ... . 06/12/2024 .. . 110,343,512
706110251 ... IRVINE ... .08/01/2017 .. .. 80,132,980
706110320 ... IRVINE ... . 05/24/2017 .. .. 22,866,702
706110129 ... LOS ANGELES .. . 10/05/2016 .. .. 88,169,799
706110515 ... SAN DIEGO .... . 04/30/2018 .. . . .. 22,667,164
706110059 ... DENVER ... .05/06/2016 .. ... 20,011,411].. . 183,946,239
706110311 ... DENVER ... L05/10/2017 e Joeeeeeeeemeee e AL070 [ O e 4,837,293 |.. ... 42,436,233
706110085 ... HIGHLANDS RANCH .06/09/2016 .. .. 17,175,087
750000488 . LEIPZIG .......... . 05/24/2024 .. .. 30,475,628
706110004 . FORT LAUDERDALE .01/05/2016 .. .. 66,216,480
706111673 . LAKELAND ...... . 05/15/2024 .. .6,294,536
706111405 . LAND 0" LAKES . 04/26/2022 .. 32,952,373
706111682 . MIAME ... . 06/25/2024 .. .. 79,768,392
706110266 ... TAMPA ... . 06/01/2024 .. ... 1,429,400 |...
706110125 ... FAIRBURN ... .06/01/2024 .. ....1,753,251 |...
706110164 ... KENNESAW ... .06/01/2024 ..
706110165 ... KENNESAW .06/01/2024 ..
749000473 ... BURTON UPON TRENT ... . 04/04/2024 ..
706111655 ... ELWOOD . 04/17/2024 .. .. 13,521,160
706111678 . ROMEOVILLE . 05/22/2024 .. .. 62,101,266
706110275 . ARLINGTON .06/01/2024 .. .9,285,819
706111681 . JESSUP . 06/28/2024 .. .4,837,500 .6,965,183
706111326 . CARY .. . 03/15/2022 .. ..0 .. 11,565,308
706110265 . DURHAM . 06/01/2024 .. .1,131,062
706110382 ... RALEIGH . .07/12/2017 ..
706111383 ... MONTVALE ... . 05/05/2022 .. 0.
706110105 ... .08/01/2016 .. 0.
750000472 ... NAALDWI K .. . 04/04/2024 .. 11,321,600 |...
706111701 ... .. | BROOKLYN ... P . . . 06/07/2024 .. . .. 28,000,000 ...
TOB111656 ...oniiiieiiiiiiiiiiiee s JAMATCA ettt ittt e et e e e e e e e e e e e s e e e e s e e e e s e rraa e eeees 04/12/2024 ....ooooon foeiiiiii 8.830 |uuuuiiiiiiiiiiii i 9,953,500
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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
706111657 ... JAVAICA ... . 04/12/2024 .. .. 30,000,000 |...
706110043 ... NEW YORK ... .06/01/2024 .. 4,771,645 ...
706110077 ... NEW YORK ... . 05/24/2016 ..
706110167 ... NEW YORK ... .09/14/2016 ..
706110020 ... PLAINVIEW .... .06/13/2016 ..
706110264 ... CARROLLTON ... .06/01/2024 ..
706110207 ... PFLUGERVILLE ... .09/09/2016 ..
706110372 . SALT LAKE CITY . .06/01/2024 ..
706110092 . ARLINGTON .. .07/05/2016 .. . 46 711,662
706111620 . BAILEY'S CROSSROADS . 05/28/2024 .. .. .. 67,551,031
706111625 ... FEDERAL WAY . 12/04/2023 .. . 504,671 ..
706111626 ... FEDERAL WAY .. . 12/04/2023 .. ... 127,964 |..
706109046 ... . 02/22/2013 .. 0. ..8,487,251 ..
706110274 ... .06/01/2024 .. ....8,701,948 |...
706111672 ... SEATTLE .... . 06/12/2024 .. .. .. 17,889,760 |...
706111663 P ANAIAY ettt e e e e e e eenn e e eeenna e eeennnnreeerrnna e e e ennnnnas 05/28/2024 ...eeeei | 8460 [ 50,886,670
0599999. Mortgages in good standing - Commercial mortgages-all other 491,586,618 157,873,721 2,309,507,933
0899999. Total Mortgages in good standing 577,024,093 169,234,617 2,550,544 ,820
TOBTTI711 i | L0 PP PPPPPP | ........................ MA s o e | 06/07/2024 ..oovvvees |oovinnniniiiiiiiineees 3770 |veeiiiiiiiiiiiniiiiiiiineeees 20,007,452 |..ccevuiniiiiiiii s 0 i 12,696,328
1299999. Restructured mortgages - Commercial mortgages-insured or guaranteed 20,007,452 0 12,696,328
1699999. Total - Restructured Mortgages 20,007,452 0 12,696,328
717611569 . PLYMOUTH ... .03/19/2018 .. 0. .1,617,566
717611009 . .07/01/2015 .. .0)... .3,728,228
1799999 Mortgages with overdue interest over 90 days-Farm Mortgages 0 5,345,794
2499999. Total - Mortgages with overdue interest over 90 days 0 5,345,794
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 597,031,546 169, 243,057 2,568,586, 942
SCHEDULE B - PART 3
Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 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

752200017 ... .. | BONGAREE ... 02/17/2022 ....06/26/2024 48,717,908 |.... 0. .. 107,388 ...4,225,930 |........ 51,006,144 |. .. (3,279,486)|-...ueeeeeeeenn 0 | (3,279,486)
752200014 . .. |BRISBANE . .06/30/2021 .. .05/03/2024 . 28,954,761 |. 0 42,747 |.. .. 686,425 |. (498,482) (498,482)
717610878 . . | BAKERSF IELD .10/09/2014 .. .05/20/2024 0 0. ..0
717610890 ... EDNA VALLEY ... 09/30/2014 ....06/21/2024 ..... 0. 0.
706110324 ... SAN DIEGO ... 05/30/2017 ....06/05/2024 ..... 0. . . 0.
706109558 ... SAN MATEO ... 08/26/2014 ....06/06/2024 .....|.......... 4,486,030 |.... 0. R | AN 4,382,970 |..........4,382,970 |[... 0.
706110648 ... DAVENPORT 11/08/2018 ....05/03/2024 220,756,886 |.... 0. (132,229)..ceeeveeeeeeenn 0 [ 212,329,635 |....... 209,744,332 |... 0.
706111131 ... PORT WENTWORTH ....ovvvivienneeiciininees Jevvneneneevnnns GAeniciiii oo e [ 11/18/2020 ....05/03/2024 0. n 1,369 [ O e 14,891,974 .. 14,918,690 |... 0.
706110733 .eeeeeeeeeneieeeeeennnn [BOISE e feeeeeeeenee D [ s 09/21/2021 ....05/30/2024 0. (1,255)].. ... 743,299 |... 0.
717611658 ... LIVINGSTON ..vovvvvvvinieiiriniieeevvnnnnns Jeevnenneeveenens e o el 02/13/2019 ....04/15/2024 ...1,293,336 |.... 0. ...1,203,336 |. 1,293,336 |... 0.
7611775 ... ANGUILLA e eeeeee feemmee e M e s 10/01/2019 ....05/23/2024 203,918 |.... 0. 184,451 |. ... 184,451 ... 0.
71761109 ... INDIANOLA .oniiiiininiiciiiiinnnecinnnns Joevennnnneeennne MSeciviinnnn oo s 11/12/2015 ...06/20/2024 ...1,935,014 |.... .0, ...1,893,814 |. .1,893,814 |... 0.
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4 5 Change in Book Value/Recorded Investment 14 15 16 17
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
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on
Loan Number City Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal
750000420 ... OIRSCHOT .. 10/06/2021 ....06/28/2024 58,215,085 |.... 0. ...4,358,290 |........ 61,274,290 |........ 56,481,225 |...
706111051 ... NEW YORK . 03/20/2020 ....06/11/2024 .... 78,413,096 |.... cer 0 e 0 [ (45,381l O 77,306,355 |........ 77,215,765 |...
706111430 ... WESTHAMPTON BEACH . 06/16/2022 ....06/11/2024 .... 24,622,000 |.... 0 i O [ O e O 24,622,000 |........ 24,622,000 |...
706111030 . .. |DALLAS ....... .01/15/2020 .. .06/18/2024 . 57,790,550 |. 0 ..57,245,452 |. 57,245,452
706110723 . .. | GRAPEVINE .04/30/2019 .. .05/01/2024 9,905,000 |. 0 9,905,000 |. .9,905,000
706111059 . . | HOUSTON . .08/12/2020 .. .05/31/2024 . 27,075,435 |. 0 N . 26,854,220 |........ 26,854,220
706109570 . SAN ANTONIO 09/04/2014 ...04/01/2024 .....|......... 8,281,518 |.... .0, 0 8,219,895 |. .8,219,8% |...
0199999 Mortgages closed by repayment 630,254,483 (273, 966) 0 150, 135 (123,831) 9,270,645 598,760,580 587,539,122
717611423 . BENTLEYVILLE .04/27/2017 .. 0 0 0 0
717611597 . . | CAMDEN ....... .08/23/2018 .. 0 0 0 0
717611202 ... CHERRY VALLEY . F FURR RN 04/14/2016 0 0. 0. 0
717612092 ... CLARENDON ... FURN PR RN 06/01/2022 0 0. 0. 0]
717610639 ... F FURR RN 03/15/2013 0 0. 0. 0
717611289 ... FURN PR RN 09/15/2016 0 0. 0. 0]
717611494 ... JONESBORO F FURR RN 09/29/2017 0 0. 0. 0
717611816 .... JONESBORO ... FURN PR AN 11/19/2019 0 0. 0. 0]
717611239 ... LEACHVILLE .. e e e 07/01/2016 0 0. 0. 0
717611874 ... MARION ... 05/15/2020 0 0. 0. 0]
717611133 . .. | NEWPORT .02/22/2016 .. 0 0 0 0
717611442 . .. | NEWPORT ... 09/08/2017 .. 0 0 0 0
717611587 . . | NEWPORT ... 05/18/2018 .. 0 0 0 0
717612184 ... NEWPORT ... . FURN PR RN 01/13/2022 0 0. 0. 0]
717612413 ... NEWPORT ... . F R RN 11/17/2023 0 0. 0. 0
717612426 ... NEWPORT ... . FURN PR AN 11/17/2023 0 0. 0. 0]
717611468 ... WALNUT RIDGE F FURR RN 09/19/2018 0 0. 0. 0
717611612 ... WALNUT RIDGE J R I 09/19/2018 0 0. 0. 0.
77611176 ... CJUYNNE L e AR e 06/13/2016 0 0. 0. ...0
752200014 ... o [BRISBANE ..oeeeeeeeeeeeeeeeeeeeeeeen femeeeeeeeee AU [ e 06/30/2021 0 0. 0. ...0 ,728,929).
752200019 ... .. [SYDNEY .... 06/21/2022 0 ... 0. 0. 0 ,015,764 |.
752200018 . .. | SYDNEY . 272172021 .. 0 0 0 0
706110294 . .. | CHANDLER ... 04/06/2017 .. 0 0 0 0
706111038 . .. | CHANDLER .01/29/2020 .. 0 0 0 0
706111262 . .. | CHANDLER .09/14/2021 .. 0 0 0 0
706109745 . . | PHOENIX ... .07/29/2019 .. 0 0 0 0
706108689 ... SCOTTSDALE .. . FR AR RN 02/10/2012 0 0. 0. 0
706110113 ... SCOTTSDALE .. FUPRN PR RN 09/21/2021 0 0. 0. 0]
717610827 ... SOMERTON ... PR FOR R RN 05/01/2018 0 0. 0. 0
717611042 ... WILLCOX ... FUPRN PO AN 11/05/2015 0 0. 0. 0]
717611389 ... WILLCOX ... PR FOR R RN 06/26/2017 0 0. 0. 0 . .
717611441 ... WILLCOX ... [ FP I 01/08/2018 0 0. 0. 0] 102,912 |. .. 102,912 |...
717611917 . .. | WILLCOX .08/12/2020 .. 0 0 0 0 .. 125,000 |. 125,000
717612181 . .. | WiLLeox 12/28/2021 .. 0 0 0 0 113,000 |. 113,000
717612197 . .. | WILLCOX 1272872021 .. 0 0 0 0 ..63,493
717612363 . .. | WILLCOX .07/28/2023 .. 0 0 0 0 183,875
706109671 . . | ALAMEDA 11/23/2015 .. 0 0 0 0 258,165
706109994 .... . e | 12/21/2015 0 0. 0. 0. .. 134,468 |...
706110369 ... . PN FOU R RN 08/10/2017 0 0. 0. 0
706109799 ... . FURN PR RN 05/01/2015 0 0. 0. 0.
706110084 ... . R FURRR RN 05/31/2016 0 0. 0. 0
706106798 ... BAKERSF IELD JUURN PO R 11/07/2006 0 ... 0. 0. 0.
717610845 ..ovvveiiiiiiiis BAKERSFILED ...eevvveniiiiiinnnnniiiiininnnns |ovvninnineiennnns CA.covvvvnneeees Jeennns e o 07/31/2014 ..oofoeeeeiiiiin e [ [ P [ PPN [ PP 0 0
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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

717611872 ... BAKERSFILED ... 04/28/2020 0. 0. 0. 0 ....49,233 |. 0. ...0
706109617 ... BERKELEY 10/01/2014 0. 0. 0. 0] ....37,529 |. 0. ...0
706109623 .... BERKELEY ... 01/30/2015 0. 0. 0. 0 ....67,346 |. 0. ...0
706110518 . .. | BERKELEY . ... 06/05/2018 .. 0 0 .0 0 202,470 |. 0 0
717611553 . .. |BIGGS .. ... 05/17/2018 .. 0 0 .0 0 .65,827 |. 0 0
717610703 . . | BRAWLEY .. 06/06/2013 .. 0 0 .0 0 11,170 |. 0 0
706110284 ... BURL INGAVE 06/01/2024 0. 0. 0. 0 ... 24,942 . 0. ...0
706109726 ... CARLSBAD .. 11/01/2023 0. 0. 0. 0] ....39,027 |. 0. ...0
706108425 ... CARSON ... 12/28/2010 0. 0. 0. 0 ....27,082 |. 0. ...0
706108510 ... CARSON ... 08/01/2011 0. 0. 0. 0] ... 60,966 |. 0. ...0
706108838 ... CARSON ... 07/19/2012 0. 0. 0. 0 .. 216,422 |. 0. ...0
706110223 .... CARSON ... 01/19/2017 0. 0. 0. 0. ...46,825 |. 0. ...0
706110419 ... CARSON ... 03/20/2018 0. 0. 0. 0 0. ...0
706110844 ... CARSON ... 02/20/2020 0. 0. 0. 0] 0. ...0
706111368 . .. | CARSON . .04/20/2022 .. 0 0 .0 0 0 0
706111334 . .. | CERRITOS .08/01/2022 .. 0 0 .0 0 0 0
706108288 . .. |CHINO ... .05/26/2010 .. 0 0 .0 0 0 0
706109225 .... .. [CHINO ... 10/15/2013 0. 0. 0. 0] 0. ...0
706109496 ... .. |CHINO ... 12/03/2014 0. 0. 0. 0 0. ...0
706109529 .... . [CHINO ... 11/18/2014 0. 0. 0. 0] 0. ...0
706109530 ... CHINO ... 04/01/2015 0. 0. 0. 0 0. ...0
706109531 ... CHINO ... 08/03/2015 0. 0. 0. 0] 0. ...0
706109585 ... CHINO ... 07/30/2015 0. 0. 0. 0 0. ...0
706109818 ... CHINO ... 02/01/2022 0. 0. 0. 0] 0. ...0
706109906 ... CHINO ... 06/01/2022 0. 0. 0. 0 0. ...0
706109907 . .. | CHINO .06/01/2022 .. 0 0 .0 0 0 0
706109908 . .. | CHINO .06/01/2022 .. 0 0 .0 0 0 0
706109909 . .. | CHINO .12/01/2021 .. 0 0 .0 0 0 0
706109910 . .. | CHINO .06/01/2022 .. 0 0 .0 0 0 0
706109911 . . | CHINO .06/01/2022 .. 0 0 .0 0 0 0
706109912 ... CHINO ... 06/01/2022 0. 0. 0. 0 0. ...0
706109915 ... CHINO ... 06/01/2022 0. 0. 0. 0] 0. ...0
706110006 .... CHINO ... 06/01/2022 0. 0. 0. 0 0. ...0
706110007 .... CHINO ... 06/01/2022 0. 0. 0. 0] 0. ...0
706110027 ... CHINO ... 10/13/2016 0. 0. 0. 0 0. ...0
706110221 ... CHINO ... 05/31/2017 0. 0. 0. 0] 0. ...0
706110226 . .. | CHINO ... 06/01/2017 .. 0 0 .0 0 0 0
706110227 . .. | CHINO ... 06/01/2017 .. 0 0 .0 0 0 0
706110229 . .. | CHINO ... 06/01/2017 .. 0 0 .0 0 0 0
706110231 . .. | CHINO ... 06/01/2017 .. 0 0 .0 0 0 0
706110422 . . | CHINO .. 1073172017 .. 0 0 .0 0 0 0
706110427 ... CHINO ... 10/31/2017 0. 0. 0. 0] 0. ...0
706110467 ... CHINO ... 02/08/2018 0. 0. 0. 0 0. ...0
706110478 ... CHINO ... 10/18/2018 0. 0. 0. 0] 0. ...0
706111136 ... CHINO ... 12/10/2020 0. 0. 0. 0 0. ...0
706111139 ... CHINO ... 12/10/2020 0. 0. 0. 0] 0. ...0
706110622 ... CHINO HILLS 03/04/2019 0. 0. 0. 0 0. ...0
706105099 ... CITRUS HEIGHTS .. 09/02/2003 0. 0. 0. 0. . 0. ...0
706107461 ... CITY OF INDUSTRY ... 10/04/2007 0. 0. 0. 0 ... 428,694 |... 0. ...0
706108914 . . |CITY OF INDUSTRY .. 1071072012 .. 0 0 .0 0 ..81,849 0 0
706109901 ... CITY OF INDUSTRY ... 12/01/2021 0. .0, .0 0. .. 171,550 ... 0. ...0
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706110089 ... CITY OF INDUSTRY ... 07/01/2016 0. 0. 0. 0 ....27,401 | 0. ...0
706110116 .... CITY OF INDUSTRY ... 09/01/2022 0. 0. 0. 0] ....44,959 . 0. ...0
706110117 ... CITY OF INDUSTRY ... 09/15/2016 0. 0. 0. 0 ....49,986 |. 0. ...0
706110118 . .. |CITY OF INDUSTRY .09/15/2016 .. 0 0 .0 0 .25,804 |. 0 0
706110465 . .. |CITY OF INDUSTRY ... 02/08/2018 .. 0 0 .0 0 42,497 |. 0 0
706110833 . . |CITY OF INDUSTRY .09/17/2019 .. 0 0 .0 0 27,158 |. 0 0
706110834 ... CITY OF INDUSTRY ... 09/17/2019 0. 0. 0. 0 ...25,466 |. 0. ...0
706110835 ... CITY OF INDUSTRY ... 09/17/2019 0. 0. 0. 0] 0. ...0
706110836 ... CITY OF INDUSTRY ... 09/16/2019 0. 0. 0. 0 0. ...0
706110837 ... CITY OF INDUSTRY ... 09/16/2019 0. 0. 0. 0] 0. ...0
706110838 ... CITY OF INDUSTRY ... 09/16/2019 0. 0. 0. 0 0. ...0
706110839 ... CITY OF INDUSTRY ... 09/16/2019 0. 0. 0. 0. 0. ...0
706110840 ... CITY OF INDUSTRY ... 09/16/2019 0. 0. 0. 0 0. ...0
706111024 ... CITY OF INDUSTRY ... 05/21/2021 0. 0. 0. 0] 0. ...0
706111025 . .. |CITY OF INDUSTRY .06/2172021 .. 0 0 .0 0 0 0
706111369 . .. |CITY OF INDUSTRY .07/27/2023 .. 0 0 .0 0 0 0
706111408 . . [CITY OF INDUSTRY .12/28/2023 .. 0 0 .0 0 0 0
706111409 ... CITY OF INDUSTRY ... 04/05/2024 0. 0. 0. 0] ... 202,313 |... 0. ...0
706111410 ... CITY OF INDUSTRY ... 03/15/2024 0. 0. 0. 0 .. 327,969 |... 0. ...0
717611275 ... CLEMENTS 08/19/2016 0. 0. 0. 0] 0. ...0
706108509 ... COMPTON ... 05/05/2011 0. 0. 0. 0 0. ...0
706111223 ... CONCORD ... 06/15/2021 0. 0. 0. 0] 0. ...0
706109557 ... CORONA ... 08/18/2014 0. 0. 0. 0 . 0. ...0
706110082 ... CORONA ... 01/12/2017 0. 0. 0. 0] 27,398 |. . 0. ...0
706110160 .... CORONA 12/16/2016 0. 0. 0. 0 167,529 |. .. 167,529 |... 0. ...0
706110202 . .. | COSTA MESA ... 01/26/2018 .. 0 0 .0 0 190,707 |. 190,707 0 0
706109676 . .. | CYPRESS 11/25/2014 .. 0 0 .0 0 .56,425 |. ..56,425 0 0
706109805 . .. | CYPRESS ... .05/01/2015 .. 0 0 .0 0 0 0
706110435 . .. | DANA POINT ... 11/01/2017 .. 0 0 .0 0 0 0
706110037 . . | DANVILLE . .08/31/2016 .. 0 0 .0 0 0 0
706110203 ... DANVILLE .... 05/22/2017 0. 0. 0. 0 0. ...0
717611546 ... DEL REY ... 09/21/2021 0. 0. 0. 0] 0. ...0
717610798 ... DELANO ... 03/20/2014 0. 0. 0. 0 0. ...0
706111145 ... EASTVALE ... 01/28/2021 0. 0. 0. 0] 0. ...0
717611800 ... EL CENTRO ... 10/31/2019 0. 0. 0. 0 0. ...0
717612003 ... EL CENTRO ... 02/10/2021 0. 0. 0. 0] 0. ...0
706109725 . .. |EL CERRITO .09/0172022 .. 0 0 .0 0 0 0
717611756 . .. | EXETER . .11/20/2019 .. 0 0 .0 0 0 0
717610603 . .. |FONLER . .02/01/72022 .. 0 0 .0 0 0 0
717612165 . .. | FOULER . 1170972021 .. 0 0 .0 0 0 0
717612192 . . | FONLER . 0171272022 .. 0 0 .0 0 0 0
706110425 .... FREMONT ... 09/29/2017 0. 0. 0. 0] 84 495 |. 0. ...0
706110904 ... GARDEN GROVE 12/10/2019 0. 0. 0. 0 277,425 |. 0. ...0
706111374 ... GARDEN GROVE 04/29/2022 0. 0. 0. 0] 0. ...0
706109525 .... . | GLENDALE . 09/05/2014 0. 0. 0. 0 0. ...0
717611653 ... . 11/20/2018 0. 0. 0. 0] 0. ...0
77611715 ... HOLTVILLE ... 07/03/2019 0. 0. 0. 0 0. ...0
717611761 ... HOLTVILLE ... 09/10/2019 0. 0. 0. 0. . . 0. ...0
706109762 ... IRVINE ... 03/13/2015 0. 0. 0. 0 483 424 |. ..483 424 |... 0. ...0
706109780 . IRVINE . .08/31/2015 .. 0 0 .0 0 .. 390,631 |. 390,631 0 0
706110251 ... IRVINE ... 03/01/2017 0. .0, .0 0. 195,821 |. .. 195,821 [... 0. ...0
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706110320 ... IRVINE ... 05/24/2017 0. 0. 0. 0 ... 73,893 . 0. ...0
706110376 ... IRVINE .... 08/15/2017 0. 0. 0. 0] ...85,927 |. 0. ...0
706110523 .... IRVINE ... 01/30/2019 0. 0. 0. 0 0. ...0
706110586 . IRVINE . 11/01/2018 .. 0 0 .0 0 0 0
706109285 . .. | IRVINDALE 1073072013 .. 0 0 .0 0 0 0
706109709 . . | LA PUENTE .12/10/2014 .. 0 0 .0 0 0 0
706109710 ... LA PUENTE ... 12/10/2014 0. 0. 0. 0 0. ...0
706110050 ... LAGUNA NIGUEL . 05/11/2016 0. 0. 0. 0] 0. ...0
706108842 ... LAKE FOREST ... 07/03/2012 0. 0. 0. 0 0. ...0
706110606 ... L IVERMORE ... 10/01/2018 0. 0. 0. 0] 0. ...0
706109500 ... LONG BEACH .. 06/18/2014 0. 0. 0. 0 0. ...0
706109761 ... LONG BEACH 10/01/2017 0. 0. 0. 0. 0. ...0
706109838 ... LOS ANGELES ... 06/01/2022 0. 0. 0. 0 0. ...0
706110129 ... LOS ANGELES ... 10/05/2016 0. 0. 0. 0] 0. ...0
706110437 . .. |LOS ANGELES ... 01/02/2018 .. 0 0 .0 0 0 0
706110581 . .. | LOS ANGELES ... 08/13/2018 .. 0 0 .0 0 0 0
706110853 . . |LOS ANGELES ...10/03/2019 .. 0 0 .0 0 0 0
706111052 ... LOS ANGELES ... 08/10/2020 0. 0. 0. 0] 0. ...0
717610863 ... LOST HILLS .. 09/25/2014 0. 0. 0. 0 0. ...0
717612208 ... 03/17/2022 0. 0. 0. 0] 0. ...0
706111093 ... MIRA LOMA 08/31/2020 0. 0. 0. 0 0. ...0
706110380 ... MOUNTAIN VIEW . 09/19/2017 0. 0. 0. 0] 0. ...0
706109874 ... NEWPORT BEACH ... 09/21/2021 0. 0. 0. 0 0. ...0
706109875 ... NEWPORT BEACH ... 09/21/2021 0. 0. 0. 0] 0. ...0
706109289 ... ONTARIO ... 11/13/2013 0. 0. 0. 0 0. ...0
706109573 . .. |ONTARIO 12/17/2014 .. 0 0 .0 0 0 0
717611380 . .. | ORLAND . .06/22/2017 .. 0 0 .0 0 0 0
717611633 . .. | ORLAND . 09/07/2018 .. 0 0 .0 0 0 0
706111299 . .. | PERRIS . 1170572021 .. 0 0 .0 0 0 0
706111217 . . |PICO RIVERA . .07/23/2021 .. 0 0 .0 0 0 0
706109563 .... PINOLE 08/07/2014 0. 0. 0. 0 0. ...0
717611360 ... PORTERVILLE 03/02/2017 0. 0. 0. 0] 0. ...0
706108847 ... RANCHO CUCAMONGA ... 12/06/2012 0. 0. 0. 0 0. ...0
706109063 ... RANCHO CUCAMONGA ... 06/28/2013 0. 0. 0. 0] 0. ...0
706110208 ... RANCHO CUCAMONGA ... 08/01/2017 0. 0. 0. 0 0. ...0
706111057 ... RANCHO CUCAMONGA ... 04/28/2020 0. 0. 0. 0] 0. ...0
706109797 . .. | REDWOOD CITY .. .06/13/2015 .. 0 0 .0 0 0 0
706111094 . .. |RIALTO . .08/31/2020 .. 0 0 .0 0 0 0
717611785 . .. |RICHVALE . ... 10/07/2019 .. 0 0 .0 0 0 0
706110137 . . |RIVERSIDE ... 08/01/2016 .. 0 0 .0 0 0 0
706110268 . . |ROCKLIN ...... .03/09/2017 .. 0 0 .0 0 0 0
706109286 ... ROWLAND HEIGHTS . 10/30/2013 0. 0. 0. 0] 0. ...0
717612270 ... RUTHERFORD .. 11/04/2022 0. 0. 0. 0 0. ...0
706111036 ... SACRAMENTO .. 11/01/2023 0. 0. 0. 0] 0. ...0
706111267 ... SACRAMENTO .. 11/01/2023 0. 0. 0. 0 0. ...0
706108984 ... SAN DIEGO ... 02/07/2013 0. 0. 0. 0] 0. ...0
706110324 ... SAN DIEGO ... 05/30/2017 0. 0. 0. 0 0. ...0
706110515 ... SAN DIEGO ... 04/30/2018 0. 0. 0. 0. 0. ...0
706109011 ... SAN FRANCISCO .... 02/22/2013 0. 0. 0. 0 0. ...0
706109568 . . | SAN FRANCISCO . .10/14/2014 .. 0 0 .0 0 0 0
706109781 ... SAN FRANCISCO ... 06/01/2022 0. .0, .0 0. 0. ...0
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706110424 ... SAN FRANCISCO ... 10/23/2017 0. 0. 0. 0 .. 207,447 |... 0. ...0
706110432 ... SAN FRANCISCO ... 10/24/2017 0. 0. 0. 0] 0. ...0
706110519 ... SAN FRANCISCO ... 05/07/2018 0. 0. 0. 0 0. ...0
706110536 . .. | SAN FRANCISCO . ....05/22/2018 .. 0 0 .0 0 0 0
706110539 . .. | SAN FRANCISCO . ... 07/27/2018 .. 0 0 .0 0 0 0
706110571 . . | SAN FRANCISCO . .. 08/17/2018 .. 0 0 .0 0 0 0
706110572 ... SAN FRANCISCO ... 08/17/2018 0. 0. 0. 0 0. ...0
706110573 ... SAN FRANCISCO ... 08/17/2018 0. 0. 0. 0] 0. ...0
706110574 ... SAN FRANCISCO ... 08/17/2018 0. 0. 0. 0 0. ...0
706110575 ... SAN FRANCISCO ... 08/17/2018 0. 0. 0. 0] 0. ...0
706110577 ... SAN FRANCISCO ... 08/17/2018 0. 0. 0. 0 0. ...0
706110593 .... SAN FRANCISCO ... 09/26/2018 0. 0. 0. 0. 0. ...0
706108824 ... SAN JOSE 10/02/2012 0. 0. 0. 0 0. ...0
706110863 ... SAN JOSE ... 11/20/2019 0. 0. 0. 0] 0. ...0
706109558 . .. | SAN MATEO .08/26/2014 .. 0 0 .0 0 0 0
706109837 . .. | SAN RAMON ... .06/01/2022 .. 0 0 .0 0 0 0
706111170 . . | SANTA BARBARA . .06/01/2022 .. 0 0 .0 0 0 0
706110481 ... SANTA CLARA ... 03/06/2018 0. 0. 0. 0] 0. ...0
706109955 .... .. [ SANTA CRUZ 11/20/2015 0. 0. 0. 0 0. ...0
706108254 .... . | SANTA FE SPRINGS 03/03/2010 0. 0. 0. 0] 0. ...0
706109051 ... SANTA FE SPRINGS ... 02/26/2013 0. 0. 0. 0 0. ...0
706109281 ... SANTA FE SPRINGS ... 09/25/2013 0. 0. 0. 0] 0. ...0
706109282 .... SANTA FE SPRINGS ... 09/26/2013 0. 0. 0. 0 0. ...0
706109283 ... SANTA FE SPRINGS ... 09/24/2013 0. 0. 0. 0] 0. ...0
706109284 .... SANTA FE SPRINGS ... 10/30/2013 0. 0. 0. 0 0. ...0
706109287 . .. | SANTA FE SPRINGS .10/30/2013 .. 0 0 .0 0 0 0
706110731 . .. | SANTA FE SPRINGS .06/27/2019 .. 0 0 .0 0 0 0
706111067 . .. | SANTA FE SPRINGS 07/01/2020 .. 0 0 .0 0 0 0
706109946 . .. | SANTA MARIA ... 1172572015 .. 0 0 .0 0 0 0
706110232 . . | SANTA MARIA .12/19/2016 .. 0 0 .0 0 0 0
706110014 ... SANTA MONICA .. 06/01/2016 0. 0. 0. 0 0. ...0
717610682 ... SOLEDAD ... 12/26/2013 0. 0. 0. 0] 0. ...0
717611813 ... SOLEDAD ... 01/08/2020 0. 0. 0. 0 0. ...0
717612102 ... .. | SOLEDAD ... 11/16/2021 0. 0. 0. 0] 0. ...0
717612424 ... . | SOLEDAD ... 12/28/2023 0. 0. 0. 0 . 0. ...0
706108728 ... THOUSAND OAKS ... 05/17/2012 0. 0. 0. 0] ... 471,598 |... 0. ...0
706110112 . .. | THOUSAND QAKS . .0972172021 .. 0 0 .0 0 ..95,045 0 0
706111236 . .. | TRACY .. ... 06/17/2021 .. 0 0 .0 0 213,937 0 0
717611035 . .. | TULARE . .02/01/72022 .. 0 0 .0 0 18,750 0 0
706109018 . .. | TUSTIN . .05/21/2013 .. 0 0 .0 0 143,019 0 0
706109992 . .. [TUSTIN ... 02/10/2016 .. 0 0 .0 0 . 141,451 0 0
706108825 ... . |UNION CITY .. 08/15/2012 0. 0. 0. 0] 325,230 |. ... 325,230 |... 0. ...0
706109046 ... UNION CITY .. 02/22/2013 0. 0. 0. 0 .. 145,833 |. .. 145,833 |... 0. ...0
706109571 ... 03/26/2015 0. 0. 0. 0] ...93,165 |. 0. ...0
7061058565 ... WALNUT ... 10/06/2005 0. 0. 0. 0 0. ...0
706105856 ... WALNUT ... 02/01/2022 0. 0. 0. 0] . . . 0. ...0
706105909 .... WALNUT ... 05/03/2006 0. 0. 0. 0 136,915 |. ... 136,915 |... 0. ...0
706106322 .... WALNUT ... 07/12/2007 0. 0. 0. 0. 181,198 |. ... 181,198 |... 0. ...0
706106598 ... WALNUT ... 11/30/2006 0. 0. 0. 0 414,927 |. .. 414,027 |... 0. ...0
706107956 . . | WALNUT . .04/01/2009 .. 0 0 .0 0 0 0
706109899 ... WALNUT ... 12/01/2021 0. .0, .0 0. 0. ...0
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706109900 ... WALNUT ... 12/01/2021 0. 0. 0. 0 ... 15,866 |. .. 15,866 |...

706110666 ... WALNUT ... 01/15/2019 0. 0. 0. 0] ....40,260 |.

77611077 ... WESTMORLAND ... 10/19/2015 0. 0. 0. 0 ...271,672 |.

717611210 . .. | WESTMORLAND . 05/11/2016 .. 0 0 .0 0 74,000 |.

706110832 . .. | YOUNTVILLE .02/13/2020 .. 0 0 .0 0 .52,461 |.

751000260 . .| VANCOUVER 11/15/2018 .. 0 0 .0 0 37,337 |

et ... AMHERST 07/26/2019 0. 0. 0. 0 ....23,105 |.

706110100 .... AURORA ... 07/15/2016 0. 0. 0. 0] ....70,940 |.

706110173 ... AURORA ... 08/31/2016 0. 0. 0. 0 .. 331,418 |.

706110297 ... AURORA ... 04/06/2017 0. 0. 0. 0] 105,656 |. . .

706110341 ... AURORA ... 01/12/2018 0. 0. 0. 0 141,141 |. R T I T3 )

706111048 ... AURORA 05/28/2020 0. 0. 0. 0. 171,137 |. L7187

706109045 .... BROOMFIELD .. 02/22/2013 0. 0. 0. 0 125,561 |. .. 125,561 |...

706111557 ... CENTENNIAL .. 08/31/2023 0. 0. 0. 0]

706108664 . .. | DENVER .... 172272011 .. 0 0 .0 0

706109854 . .. | DENVER . .12/01/2015 .. 0 0 .0 0

706110705 . . | DENVER . .02/25/2019 .. 0 0 .0 0

706110801 ... DENVER ... 08/14/2019 0. 0. 0. 0]

706110085 ... HIGHLANDS RANCH . 06/09/2016 0. 0. 0. 0

717611625 ... 01/11/2019 0. 0. 0. 0]

717611200 ... 06/02/2016 0. 0. 0. 0

717612164 ... SHERIDAN LAKE . 10/15/2021 0. 0. 0. 0]

717611128 ... SPRINGFIELD . 12/18/2015 0. 0. 0. 0 . .

706110828 ... GREENWICH ... 11/21/2019 0. 0. 0. 0] 415,331 |. ... 415,331 [...

706109690 ... STAMFORD ... 10/23/2014 0. 0. 0. 0 175,792 |. . 175,792 |...

706108423 . .. | WASHINGTON 12/16/2010 .. 0 0 .0 0 122,878

706108675 . .. | WASHINGTON .. 1271572011 .. 0 0 .0 0 193,727

706108981 . .. | WASHINGTON .. 11/16/2012 .. 0 0 .0 0 102,908

706109111 . .. | WASHINGTON .. .11/03/2014 .. 0 0 .0 0 555,593

706109171 . . | WASHINGTON .. .06/28/2013 .. 0 0 .0 0 . 86,683

706109446 ... WASHINGTON .. 04/23/2014 0. 0. 0. 0 .. 274,938 |...

706109704 ... WASHINGTON .. 12/17/2014 0. 0. 0. 0]

706109712 ... WASHINGTON .. 06/01/2015 0. 0. 0. 0

706109754 ... WASHINGTON .. 01/30/2015 0. 0. 0. 0]

706109892 .... WASHINGTON .. 09/17/2015 0. 0. 0. 0 . .

706109924 .... .. | WASHINGTON .. 10/15/2015 0. 0. 0. 0] 223 130 [ ..223 130 |...

706110196 . .. | WASHINGTON .. .09/21/2016 .. 0 0 .0 0 .. 415,838 |. 415,838

706110240 . .. | WASHINGTON .. .12/21/2016 .. 0 0 .0 0 .. 338,457 |. 338,457

706110448 . .. | WASHINGTON .. 11/30/2017 .. 0 0 .0 0 .. 179,327 |. 179,327

706111083 . .. | WASHINGTON .. .10/05/2020 .. 0 0 .0 0 381,773

706111212 . . | WASHINGTON .. .05/14/2021 .. 0 0 .0 0 ..46,075

717611322 ... CLEWISTON ... 03/02/2017 0. 0. 0. 0] ... 560,000 |...

706110880 .... DAVENPORT 11/19/2019 0. 0. 0. 0 .. 570,225 |...

706109751 ... FORT LAUDERDALE .... 04/01/2015 0. 0. 0. 0]

706110004 ... FORT LAUDERDALE .... 01/05/2016 0. 0. 0. 0

717611613 ... FORT PIERCE 02/07/2019 0. 0. 0. 0] . .

717610613 ... FROSTPROOF .. 12/31/2012 0. 0. 0. 0 145,000 |. ... 145,000 |...

717611708 .... INMOKALEE ... 06/14/2019 0. 0. 0. 0. 113,687 |. ... 113,687 |...

717611434 ... LAKE WALES .. 06/29/2017 0. 0. 0. 0 402,185 |. .. 402,185 |...

717612402 . . |LAKE WALES .12/29/2023 .. 0 0 .0 0 458,844 |. 458,844

706109918 ... MIAMI ..... 09/28/2015 0. .0, .0 0. .. 17,008 |. .. 17,008 |...
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706109592 .... .. |NEPTUNE BEACH . 09/30/2014 0. 0. 0. 0 ....32,816 |.
717610449 ... . | PALM BEACH 03/30/2012 0. 0. 0. 0] .. 410,647 |.
717610874 ... PALM BEACH .. 09/15/2014 0. 0. 0. 0 ....94,150 |.
717610978 . .. | PALM BEACH .06/03/2015 .. 0 0 .0 0 731,400 |.
717611924 . .. | PALM BEACH 11/728/2022 .. 0 0 .0 0
717612187 . . | PALM BEACH 1272072021 .. 0 0 .0 0
706100213 ... PALM HARBOR . 09/04/2013 0. 0. 0. 0
717611562 ... ST. CLOUD eeeeeeieeieeeeeemnieeeeeemnnn Jeemmeeeeeenees Pl e s 08/27/2018 0. 0. 0. 0]
706110266 ......oeevvvnnneeeevnnnnns [TAMPA Lo e Pl [ s 06/01/2024 0. 0. 0. 0
77610346 ......ooeeeeeenneeeeennnn [WEST PALM BEACH ooeeeeceeeieeeeee feeeeeeeeeee s Pl [ e 05/03/2011 0. 0. 0. 0]
706108884 ......ocevvvnnneerennnnnns [ATLANTA Lo [ GAe e [ 05/14/2013 0. 0. 0. 0
706110439 .... ATLANTA e eeeeenes Jeemmeeeeeeeees GRe e e [ 02/01/2018 0. 0. 0. 0.
706110859 ... DECATIR ... 09/16/2019 0. 0. 0. 0
706110125 ... FAIRBURN .. 06/01/2024 0. 0. 0. 0]
706110164 . .. | KENNESAW . .06/01/2024 .. 0 0 .0 0
706110165 . .. | KENNESAW . .06/01/2024 .. 0 0 .0 0
717610419 . . | SOPERTON .02/01/72022 .. 0 0 .0 0
717611361 ... SOPERTON .eeeeeeeeeeeeeeemeeeeeeeenen Jeemmmeeeeeeenes GReccecce [ s e 02/01/2022 0. 0. 0. o0 e 7,000 [ 7,000 |...
706111220 ... UNTON CITY weeiiiiiiiineeccviineeecvenen feevnennneeeenen G [ e s 12/30/2021 0. 0. 0. 0 .. 202,955 |...
749000360 ....vveneeeeeennnneeeeenn [BANBURY e [ GBR e 11/24/2020 0. 0. 0. 0]
749000387 .....euveveevnnnnneeeeens [BANBURY oiiiiiiiiiiiiiiiinniiiineeens [ GBR e 05/28/2021 0. 0. 0. 0 .
749000102 .... ST PUUPTRSURPPRPRUN FEUUPUPRRRRRPPN ¢ - » FEUPPRRRRRRPIN RPN IRPRN 08/27/2015 0. 0. 0. 0] ... (34,462)|...
749000147 ... L0 ) R ¢ - FON ISUUURSUUUUR R 06/22/2016 0. 0. 0. 0 ..(7,298)f...
749000148 ... LONDON .eeeee e e eeee e e eemmes Jeemmineeeeennns GBRec [ [t 10/28/2016 0. 0. 0. 0] . . ...5,072 |...
749000233 .... oo [LONDON e fevneeneeeenes GBRu e 06/01/2018 0. 0. 0. 0 .. 360,799 |... .. (23,094)|... ... (23,004)
749000332 . .. | LONDON . 1273172019 .. 0 0 .0 0 349,809 (12,309) . (12,309)
717612112 . .. | CARROLL .06/04/2021 .. 0 0 .0 0
717611014 . .. | CORYDON ... .05/27/2015 .. 0 0 .0 0
717610088 . .. | MASON CITY .06/27/2015 .. 0 0 .0 0
717611015 . . | MOUNT AYR .05/27/2015 .. 0 0 .0 0
717611642 ... MOUNT AYR ... 11/02/2018 0. 0. 0. 0
717611416 ... PAULLINA e eeeeee e Jeemmeeeeeeeees W o s 06/02/2017 0. 0. 0. 0]
706110733 ovvveivviivinnennennnn [BOISE o e D [ 09/21/2021 0. 0. 0. 0
706110627 ......eeevvneneeeeeennnnns [BOLINGBROOK ..veveveeeeeeeniieeeeeemei feeeeeemmeeee e [ i s 09/28/2018 0. 0. 0. 0]
706109044 .... 02/22/2013 0. 0. 0. 0 . .
706109705 ... CHICAGO ... 01/14/2015 0. 0. 0. 0] 144,240 |. .. 144,240 |...
706110111 . .. | CHICAGO .08/24/2016 .. 0 0 .0 0 176,791 |. 176,791
717610517 . oy L. .06/22/2012 .. 0 0 .0 0 .39,105 |. ..39,105
706110296 . .. | LOMBARD 04/06/2017 .. 0 0 .0 0 127,899 |. 127,915
717611146 . .. |MELVIN . 12/15/2015 .. 0 0 .0 0 .54,376 |. 54,376
717612140 . . | METCALF 1072972021 .. 0 0 .0 0 66,720 |. 66,720
717612179 ... METCALF ... 10/29/2021 0. 0. 0. 0] ... 66,720 |. ... 66,720 |...
706111545 ... MONTGOMERY ....evvvvvneiiiiinnineeeveinnnns Jevvnnnnneeeeene e o s 10/12/2023 0. 0. 0. 0 .. 154,890 |. ... 154,890 |...
706110333 ... MUNDELEIN e eeeemies Jeemmmeeeeeeeee Ll e e 05/23/2017 0. 0. 0. U VN FO 6,926 |.ccovnnnnnnnnn 6,926 |...
706109218 ...vvenivvivvnnneeeennnn [PEORTA oo e L [ 06/01/2022 0. 0. 0. 0 ....90,588 |.
706111433 ... ROMEOVILLE ...eeeeee e eeeeeeeee Jeemmieeeeeeeee e e s et 10/06/2022 0. 0. 0. 0] .. 252,129 |.
717610355 ... T2 ) R || AP [SRRUUUORRUUUOR R 06/08/2011 0. 0. 0. 0 ....21,593 .
706109221 ... ELKHART 06/01/2022 0. 0. 0. 0. ....21,813 |
706110698 ... ELKHART ... 03/15/2019 0. 0. 0. 0 ....91,726 |.
70611069 . .. | MISHAWAKA .08/15/2019 .. 0 0 .0 0 208,603 |.
750000345 ... . |DUBLIN ... 02/27/2020 0. .0, .0 0. ..1,8% .
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706109126 ... LAWRENCE 06/24/2013 0. 0. 0 ... 144,239 |... 0.
706108620 ... OVERLAND PARK . 10/24/2011 0. 0. 0] ... 463,612 |... 0.
706107159 ... ALEXANDRIA .. 04/26/2007 0. 0. 0 .. 74,611 |... 0.
706109448 . .. | WALTON ....... .04/25/2014 .. 0 .0 0 0
717612291 . .. | LAKE PROVIDENCE . 171472022 .. 0 .0 0 0
706108687 . . | NEW ORLEANS . .11/01/2022 .. 0 .0 0 0
717610541 ... RACELAND ... 09/11/2012 0. 0. 0 0.
706107434 ... BOSTON ..eeeeeeeeeeeeeeenneeeeemnnneeee Jeemmneeeeeeee M e s 08/16/2007 0. 0] 0] 0.
706109263 .... BOSTON .vveivviiiinievcinineeecinnnnns Jeevneneeeeeeen MAe o s 12/16/2013 0. 0. 0. 0.
706111711 ... BOSTON ..eeeeeeeieeeeemeneeeeeemnenees Jeemmmneeeeeeeee M o e 06/07/2024 0. 0.
706110032 ... BOSTON .eeviiviivniieiviinineneeevninens v MAe e s 04/06/2017 0. .. 0.
706111201 ... BOSTON ..eieeeeeieeeeemenieeeeeeennnees Jeemmmneeeeeeee M e e 04/28/2021 0. 0. 0. 0.
706111045 ... HINGHAM . v M [ 06/01/2022 0. 0. 0 0.
706111044 ... MARSHFIELD [T SRUPRTRRUPUURI AOUPUPPRRRRY || SURPRRPRRRURPPR RPPORRRRR ISP 06/01/2022 0. 0. 0] 0.
706109262 . .. | NORWOOD ... 1271272018 .. 0 .0 0 0
706111200 . .. | NoRWOOD .04/28/2021 .. 0 .0 0 0
706109116 . . | PEABODY 06/18/2013 .. 0 .0 0 0
706111046 ... WEYMOUTH . 06/01/2022 0. 0. 0] . 0.
706108320 ... BETHESDA ... 02/01/2022 0. 0. 0 223,675 |. ... 223,675 |... 0.
706108461 ... BETHESDA ... 01/31/2011 0. 0. 0] 896,067 |. ... 896,067 |... 0.
706109402 .... 04/03/2014 0. 0. 0 .. 100,836 |. ... 100,836 |... 0.
706110450 ... ELLICOTT CITY teeeeeeeeeeeeeieeeeeemnnis Jeemmmeeeeeeenee D e s s 12/13/2017 0. 0. 0] . 18,712 18712 0.
706108633 ... GAITHERSBURG ......ccvvvnvvrernnnnnnnrnnnnn Jovvnnnneveevnnen Mo e e [ 10/06/2011 0. 0. 0 .. 407,167 |. ... 407,167 |... 0.
706111510 ... LANDOVER ...oeeeeeeneeeeemnneeeeemnnnees Jeemmmeeeeeeene M e s el 05/03/2023 0. 0. 0] ... 66,968 |. ... 66,98 |... 0.
706108748 ... SILVER SPRING . 06/06/2012 0. 0. 0 156,915 |. .. 156,915 |... 0.
706109159 . .. | TOWSON ....... ....07/12/2013 .. 0 .0 0 .. 168,554 |. 168,554 0
706109963 . .. | GUADALAJARA ... 01/26/2016 .. 0 .0 0 215,637 |. 0
706109220 . .. | BATTLE CREEK .06/01/2022 .. 0 .0 0 25,021 |. 0
706109223 . .. | GRAND RAPIDS .. .06/01/2022 .. 0 .0 0 .15,397 |. 0
706109222 . .. | KALAMAZOO .06/01/2022 .. 0 .0 0 15,705 |. 0
706110513 ... . | LANSING 05/10/2018 0. 0. 0 0.
706110514 ... MACOMB . 05/10/2018 0. 0. 0] 0.
706111429 .... TROY ... 10/06/2022 0. 0. 0 0.
70611059 .... WEST BLOOMFIELD . 09/06/2018 0. 0. 0] 0.
706108491 ... 03/30/2011 0. 0. 0 0.
717611523 ... 11/06/2017 0. 0. 0] 0.
706109097 . .. | SAINT LOUIS . ... 06/07/2013 .. 0 .0 0 0
706110056 . .. |ST Louls .. .04/19/2016 .. 0 .0 0 0
706110295 . .. | ST LOUIS .. 04/06/2017 .. 0 .0 0 0
717611760 . .. | ANGUILLA . .08/30/2019 .. 0 .0 0 0
7611775 . . | ANGUILLA . 10/01/2019 .. 0 .0 0 0
717612038 ... TUNICA ... 05/10/2021 0. 0. 0] 0.
717610162 ... DILLON 03/02/2010 0. 0. 0 0.
706109208 ... CHARLOTTE ... 06/20/2013 0. 0. 0] 0.
706110166 .... CHARLOTTE ... 09/09/2016 0. 0. 0 0.
706110265 ... 06/01/2024 0. 0. 0] 0.
706111160 ... FAYETTEVILLE .. 03/10/2021 0. 0. 0 0.
706110382 ... RALEIGH 07/12/2017 0. 0. 0. 0.
717611426 ... IMPERIAL . 06/09/2017 0. 0. 0 0.
706108490 . . |LINCOLN .08/30/2011 .. 0 .0 0 . 0
706108756 ... LINCOLN ... 09/21/2021 0. .0 0. ..114 386 |... 0.
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706110438 ... 11/09/2017 0. 0. 0. 0 ... 67,577 |. .. 67,577 |... 0. ...0
717612135 ... VALENTINE ... 07/23/2021 0. 0. 0. 0] ....31,144 . 0. ...0
706110553 .... AVENEL ... 06/21/2018 0. 0. 0. 0 .. 92,673 | 0. ...0
706110582 . .. | AVENEL .... ... 07/31/2018 .. 0 0 .0 0 .82,991 |. 0 0
706111401 . .. | BASKING RIDGE . .06/15/2022 .. 0 0 .0 0 0 0
706110175 . . | BELLE MEAD .. .09/27/2016 .. 0 0 .0 0 364,592 0 0
706110335 .... BLOOMFIELD .. 12/28/2017 0. 0. 0. 0 ... 117,603 |... 0. ...0
706111135 ... 02/23/2021 0. 0. 0. 0] .. 133,559 |... 0. ...0
706111074 ... ENGLEWOOD ... 06/01/2022 0. 0. 0. 0 0. ...0
706109872 ... FAIR LAWN ... 08/14/2015 0. 0. 0. 0] 0. ...0
706110359 .... FAIR LAWN ... 08/01/2017 0. 0. 0. 0 0. ...0
706109879 ... FRANKLIN PARK 08/27/2015 0. 0. 0. 0. 0. ...0
706109880 ... FRANKLIN TOWNSHIP . 08/27/2015 0. 0. 0. 0 0. ...0
706110510 ... LYNDHURST ... 06/06/2018 0. 0. 0. 0] 0. ...0
706110757 . .. | MANAHAVK IN ....07/31/2019 .. 0 0 .0 0 0 0
706110316 . .. | MARLTON ... 08/15/2017 .. 0 0 .0 0 0 0
706110317 . . | MARLTON .. 08/15/2017 .. 0 0 .0 0 0 0
706110318 ... MARLTON ... 08/21/2017 0. 0. 0. 0] 0. ...0
706110319 ... MARLTON ... 08/15/2017 0. 0. 0. 0 0. ...0
706109737 ... NEWARK ... 11/01/2022 0. 0. 0. 0] 0. ...0
706109738 ... NEWARK ... 11/01/2022 0. 0. 0. 0 0. ...0
706110288 ... NEWARK ... 11/01/2022 0. 0. 0. 0] 0. ...0
706110362 ... NEWARK ... 11/01/2022 0. 0. 0. 0 0. ...0
706110441 ... NEWARK ... 12/14/2017 0. 0. 0. 0] 0. ...0
7061115965 .... NEWARK 08/28/2023 0. 0. 0. 0 0. ...0
706109807 . .. |NORTH BRUNSITICK . .06/01/2022 .. 0 0 .0 0 0 0
706110176 . .. |NORTH BRUNSIVICK . .09/27/2016 .. 0 0 .0 0 0 0
706111180 . .. | OLD BRIDGE .. 11/17/2021 .. 0 0 .0 0 0 0
706109251 . .. | PARSIPPANY .. .09/27/2013 .. 0 0 .0 0 0 0
706111115 . . | PARSIPPANY .. 10/06/2020 .. 0 0 .0 0 0 0
706110106 .... PASSAIC 10/11/2018 0. 0. 0. 0 0. ...0
706109808 ... PERTH AMBOY ... 12/01/2021 0. 0. 0. 0] 0. ...0
706110177 .... 09/27/2016 0. 0. 0. 0 0. ...0
706109109 ... 01/15/2014 0. 0. 0. 0] 0. ...0
706111178 ... ROSELLE PARK .. 10/28/2021 0. 0. 0. 0 0. ...0
706110378 ... SOMERSET .. 08/15/2017 0. 0. 0. 0] 0. ...0
706110693 . .. | SOMERSET .03/25/2019 .. 0 0 .0 0 0 0
706109249 . .. |VERONA .... .09/27/2013 .. 0 0 .0 0 0 0
706111311 . .. | WOODBR IDGE .03/28/2022 .. 0 0 .0 0 0 0
706107960 . . | LAS VEGAS .09/05/2008 .. 0 0 .0 0 0 0
706111450 . .10/06/2022 .. 0 0 .0 0 . 0 0
717611006 ... 09/21/2021 0. 0. 0. 0] 910,365 | 0. ,365)|
706109560 ... 02/02/2015 0. 0. 0. 0 24,730 |. 0. 0
706109562 .... BROOKLYN .. 02/02/2015 0. 0. 0. 0] ...51,932 . 0. ...0
706106997 ... LONG ISLAND CITY ... 12/21/2006 0. 0. 0. 0 0. ...0
706107067 ... LONG ISLAND CITY ... 12/21/2006 0. 0. 0. 0] 0. ...0
706106643 ... NEW YORK .... 06/23/2006 0. 0. 0. 0 0. ...0
706108731 ... NEW YORK .... 05/31/2012 0. 0. 0. 0. 0. ...0
706108886 ... NEW YORK .... 08/16/2012 0. 0. 0. 0 0. ...0
706108897 . . | NEW YORK . .10/24/2012 .. 0 0 .0 0 . 0 0
706108901 ... NEW YORK ... 09/26/2012 0. .0, .0 0. ..146 035 ]... 0. ...0
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706108902 ... NEW YORK .... 09/26/2012 0. 0. 0. 0 ... 41,189 . ...0
706109137 ... NEW YORK .... 06/27/2013 0. 0. 0. 0] ...79,950 |. ...0
706109830 ... NEW YORK .... 02/01/2022 0. 0. 0. 0 ...0
706109940 . .. |NEW YORK . ... 08/09/2016 .. 0 0 .0 0 0
706109968 . .. |NEW YORK . ... 01/15/2016 .. 0 0 .0 0 0
706110002 . . | NEW YORK . .. 01/26/2016 .. 0 0 .0 0 0
706110043 ... NEW YORK .... 06/01/2024 0. 0. 0. 0 ...0
706110077 ... NEW YORK .... 05/24/2016 0. 0. 0. 0] ...0
706110078 ... NEW YORK .... 05/24/2016 0. 0. 0. 0 ...0
706110167 ... NEW YORK .... 09/14/2016 0. 0. 0. 0] . ...0
706110314 ... NEW YORK .... 06/07/2017 0. 0. 0. 0 ....25,675 |. - ...0
706110646 ... NEW YORK .... 12/19/2018 0. 0. 0. 0. 238,702 | ... 238,702 |... ...0
706110713 ... NEW YORK .... 04/23/2019 0. 0. 0. 0 134,927 |. ... 134,027 |... ...0
706111051 ... NEW YORK .... 03/20/2020 0. 0. 0. 0] 499,066 |. .. 499,066 |... ...0
706110020 . . PLAINVIEW 06/13/2016 .. 0 0 .0 0 0
706109384 . .. | QUEENS . .03/10/2014 .. 0 0 .0 0 0
706110689 . . | SHIRLEY ... .02/15/2019 .. 0 0 .0 0 0
706109561 ... STATEN ISLAND . 02/02/2015 0. 0. 0. 0] ...0
706110901 ... STATEN ISLAND . 01/29/2020 0. 0. 0. 0 ...0
706109381 ... 07/10/2014 0. 0. 0. 0] ...0
706109217 ... BATAVIA ... 06/01/2022 0. 0. 0. 0 ...0
717611245 ... COLUMBUS .. 08/12/2016 0. 0. 0. 0] ...0
706109596 .... FAIRFIELD ... 09/23/2014 0. 0. 0. 0 ...0
706110683 ... GROVE CITY .. 03/18/2019 0. 0. 0. 0] ...0
706109600 ... HAMILTON . 09/23/2014 0. 0. 0. 0
751000192 . .. | BRAMPTON .. 07/26/2017 .. 0 0 .0 0 . (30,474)
751000117 . .. | MISSISSAUGA . 1173072015 .. 0 0 .0 0 (5,553)
706109495 . .. | BEAVERTON 06/18/2014 .. 0 0 .0 0 0
706109851 . .. | BEAVERTON .02/0172022 .. 0 0 .0 0 0
706109935 . .. | BEAVERTON 12/15/2015 .. 0 0 .0 0 0
717611700 ... . | BOARDMAN ... 03/01/2019 0. 0. 0. 0 ,200 000 |. ...0
717611858 ... BOARDMAN .. 03/30/2020 0. 0. 0. 0] ... 67,270 |. ...0
717611516 ... DILLARD ... 11/08/2017 0. 0. 0. 0 L.22,129 | ...0
717611517 ... DILLARD ... 07/02/2018 0. 0. 0. 0] ...0
717611518 ... DILLARD ... 08/01/2018 0. 0. 0. 0 ...0
717611519 ... DILLARD 08/01/2018 0. 0. 0. 0] ...0
706110864 . .. | HAPPY VALLEY 1073172019 .. 0 0 .0 0 0
706110866 . .. | HILLSBORO .10/31/2019 .. 0 0 .0 0 0
717612436 . .. |ONTARIO ... 1272772023 .. 0 0 .0 0 0
706109212 . .. | PORTLAND .12/18/2013 .. 0 0 .0 0 0
706109266 . . | PORTLAND 12/17/2013 .. 0 0 .0 0 0
706109936 ... PORTLAND .. 12/15/2015 0. 0. 0. 0] ...0
706110531 ... WILSONVILLE ... 06/06/2018 0. 0. 0. 0 ...0
717612141 ... 09/07/2021 0. 0. 0. 0] ...0
717612271 ... BENEZETT ... 08/02/2022 0. 0. 0. 0 ...0
706109296 ... BETHLEHEM ... 06/01/2022 0. 0. 0. 0] ...0
706109775 ... 05/11/2015 0. 0. 0. 0 ...0
706109856 ... HORSHAM TOWNSHIP ... 06/01/2022 0. 0. 0. 0. . ...0
706110418 ... KUTZTOWN . 09/19/2017 0. 0. 0. 0 398,860 |. ...0
706109855 . .. | MALVERN ... .06/01/2022 .. 0 0 .0 0 .. 136,243 |. 0
706109922 ... . | WILLOW GROVE ..... 09/21/2015 0. .0, .0 0. 117,627 |. . 117,627 ... ...0
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706105390 ... WYNNEWOOD 08/02/2004 0. 0. 0. 0 ... 155,950 |... 0.
706111159 ... COLLIERVILLE .. 03/10/2021 0. 0. 0. 0] ... 190,291 |... 0.
706110313 ... MURFREESBORO .. 06/01/2017 0. 0. 0. 0 .. 122,226 |... 0.
706109612 . .. |NASHVILLE ....03/27/2015 .. 0 0 .0 0 0
706109848 . .. | ADDISON ... ... 07/01/2015 .. 0 0 .0 0 0
706111348 . . | ARLINGTON .. 1171672021 .. 0 0 .0 0 0
706111349 ... ARLINGTON ... 11/16/2021 0. 0. 0. 0 0.
706109015 ... AUSTIN ... 12/14/2012 0. 0. 0. 0] 0.
706109707 ... AUSTIN ... 10/30/2014 0. 0. 0. 0 0.
706110306 ... AUSTIN ... 06/06/2017 0. 0. 0. 0] . 0.
706110688 .... AUSTIN ... 02/27/2019 0. 0. 0. 0 ....20,355 |. 0.
706111134 ... AUSTIN ... 01/15/2021 0. 0. 0. 0. 620,727 |. . . 0.
706111394 ... AUSTIN ... 04/29/2022 0. 0. 0. 0 111,703 |. L 111,703 ... 0.
706110264 ... CAHROLLTON 06/01/2024 0. 0. 0. 0] ...1,960 |[... 0.
706111313 . .. | COPPELL ... ... 1171672021 .. 0 0 .0 0 ..25,556 0
706111346 . .. | COPPELL ... 1171672021 .. 0 0 .0 0 ..22,482 0
706111347 . . | COPPELL .. 1171672021 .. 0 0 .0 0 ..22,206 0
706108488 ... DALLAS .... 03/30/2011 0. 0. 0. 0] 0.
706108938 ... .. | DALLAS .... 11/19/2012 0. 0. 0. 0 . . 0.
706109923 .... . |DALLAS ... 06/20/2016 0. 0. 0. 0] .. 388,241 |... 0.
706110066 ... DALLAS .... 06/01/2016 0. 0. 0. 0 0.
706110067 ... DALLAS .... 06/01/2016 0. 0. 0. 0] 0.
706110068 .... DALLAS .... 06/01/2016 0. 0. 0. 0 0.
706110122 ... DALLAS .... 12/28/2016 0. 0. 0. 0] 0.
706110640 ... DALLAS .... 12/07/2018 0. 0. 0. 0 0.
706111030 . .. | DALLAS .. .01/15/2020 .. 0 0 .0 0 0
706110704 . .. | OFW AIRPORT .04/08/2019 .. 0 0 .0 0 0
706108999 . .. | FORT WORTH .02/22/2013 .. 0 0 .0 0 0
706110716 . .. | GARLAND ... .06/20/2019 .. 0 0 .0 0 0
706110717 . . | GARLAND .05/20/2019 .. 0 0 .0 0 0
706110718 .... GARLAND ... 05/20/2019 0. 0. 0. 0 0.
706110715 ... GRAND PRAIRIE . 05/20/2019 0. 0. 0. 0] 0.
706108487 ... 03/30/2011 0. 0. 0. 0 0.
706108489 ... 03/30/2011 0. 0. 0. 0] . 0.
706108753 ... . 06/07/2012 0. 0. 0. 0 ....38,589 |. 0.
706109209 .... HOUSTON ... 10/15/2013 0. 0. 0. 0] 184,295 |. 0.
706109538 . .. | HOUSTON .07/31/2014 .. 0 0 .0 0 .. 241,883 |. 0
706110527 . .. | HOUSTON .05/30/2018 .. 0 0 .0 0 .. 280,727 |. 0
706110554 . .. | HOUSTON ... 07/30/2018 .. 0 0 .0 0 0
706110609 . .. | HOUSTON ... 11/02/2018 .. 0 0 .0 0 0
706110881 . . | HOUSTON .09/26/2019 .. 0 0 .0 0 0
706111059 ... HOUSTON ... 03/12/2020 0. 0. 0. 0] 0.
706109810 ... (021 ) R b SR AU R 04/30/2015 0. 0. 0. 0 0.
706110610 ... ROSENBERG ... 11/02/2018 0. 0. 0. 0] 0.
706110611 .... ROSENBERG ... 11/02/2018 0. 0. 0. 0 0.
706105948 ... SOUTHLAKE ..o eeeeeenees Jeemmeeeeeeeees T o e e 12/07/2005 0. 0. 0. 0] . . 0.
706108648 ... SPRING ... 12/06/2011 0. 0. 0. 0 ... 86,416 |... 0.
706109110 ... SPRING ... 08/02/2013 0. 0. 0. 0. ... 208,092 |... 0.
706110608 ... SPRING ... 11/02/2018 0. 0. 0. 0 .... 10,607 |... 0.
706108927 . . | STAFFORD .. .12/08/2012 .. 0 0 .0 0 ..28,411 0
706111317 ... DRAPER ... 12/13/2021 0. .0, .0 0. 67,954 0.
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706109207 ... SALT LAKE CITY 09/11/2013 0. 0. 0. 0 ... 297,399 |... 0. ...0
706109713 ... SALT LAKE CITY 12/12/2014 0. 0. 0. 0] ... 167,906 |... 0. ...0
706109846 ... SALT LAKE CITY 06/01/2022 0. 0. 0. 0 ... 337,634 |... 0. ...0
706110372 . .. | SALT LAKE CITY .. .06/01/2024 .. 0 0 .0 0 ..15,882 0 0
706110591 . .. | SALT LAKE CITY .09/05/2018 .. 0 0 .0 0 ..49,918 0 0
706108410 . . | ARLINGTON ... .02/13/2012 .. 0 0 .0 0 224,947 0 0
706108428 ... ARLINGTON ... 12/16/2010 0. 0. 0. 0 515,686 |. ... 515,686 |... 0. ...0
706108495 ... ARLINGTON ... 03/23/2011 0. 0. 0. 0] 569,098 |. ... 569,098 |... 0. ...0
706108672 ... ARLINGTON ... 12/29/2011 0. 0. 0. 0 ... 233,690 |... 0. ...0
706108833 ... ARLINGTON ... 08/08/2012 0. 0. 0. 0] ... 256,930 |... 0. ...0
706109470 ... ARLINGTON ... 05/21/2014 0. 0. 0. J VN Y < < 2N R, 7,356 |... 0. ...0
706110092 ... ARLINGTON ... 07/05/2016 0. 0. 0. 0. 144,935 |. ... 144,935 |... 0. ...0
706110530 ... ARLINGTON ... 03/06/2019 0. 0. 0. 0 111,315 |. L 111,315 | 0. ...0
706110850 ... ARLINGTON 09/21/2021 0. 0. 0. 0] ...25,479 |. 0. ...0
706109809 . .. |FAIRFAX ... .06/01/2022 .. 0 0 .0 0 11,789 |. 0 0
706110325 . .. | FALLS CHURCH .. ... 08/10/2017 .. 0 0 .0 0 0 0
706111061 . . | FALLS CHURCH .. .04/08/2020 .. 0 0 .0 0 0 0
706111440 ... FALLS CHURCH 09/06/2022 0. 0. 0. 0] 0. ...0
706109616 ... RESTON 03/10/2015 0. 0. 0. 0 0. ...0
706109398 ... VIRGINIA BEACH ..eeeeeeeeeeeeeeeeeeenen Jeemmeeeeeeee VA e s [ 03/17/2014 0. 0. 0. 0] 0. ...0
706109743 ... AUBURN ..eiiviiiininvciniineevnnniees feevveneeeeeeen WA e e e 07/29/2019 0. 0. 0. 0 0. ...0
706110681 ... AUBURN ... eeemnneeeeeemneeeee Jeemmeeeeeeee WA [ s e 01/29/2019 0. 0. 0. 0] 0. ...0
706110682 .....ooeevvvenneeeevnnnnns [AUBURN Lo [ WA [ 01/29/2019 0. 0. 0. 0 . 0. ...0
706109450 ... BELLEVUE ..oeeeeeeeeeeeeeeeeeneeeeeeenn Jeemmeeeeeeeee WA e et 06/11/2014 0. 0. 0. 0] ... 239,948 |... 0. ...0
706110036 ... BELLEVUE ..ovveniiiiiiiiniiiiviiineeecennn v WA e s 05/06/2016 0. 0. 0. 0 ... 120,183 |... 0. ...0
706109719 . .. | BOTHELL ... 11/01/2018 .. 0 0 .0 0 ..15,401 0 0
706109724 . .. | BOTHELL .09/0172022 .. 0 0 .0 0 ..29,681 0 0
706109947 . .. | BOTHELL .10/15/2015 .. 0 0 .0 0 ..96,069 0 0
706110788 . .. | BOTHELL .07/22/2019 .. 0 0 .0 0 .16,265 |. ..16,265 0 0
717611825 . .. | BREWSTER . .06/04/2020 .. 0 0 .0 0 ,180,350 |. .1,180,350 0 0
717612233 ... . | BREWSTER ... 05/16/2022 0. 0. 0. 0 290,050 |. .. 290,050 ... 0. ...0
706110701 ...oeeeeeeeeeeeeeeeeees [EVERETT e eeeeeeee feeeeeeeemeee WA o s 06/01/2022 0. 0. 0. 0] ....40,91 |. 0. ...0
706110024 .......oovvvvvvnnnnenennnn [GIG HARBOR L.vvvviiiiiviiiiiiecviinne e WA e s 11/01/2018 0. 0. 0. 0 ... 73,078 |. 0. ...0
706110079 ...eeeeeeeeeeeeeemnes [KENT e [ WA e 08/23/2016 0. 0. 0. 0] ....69,986 |. 0. ...0
706109391 ... KIRKLAND ...evvviieeecevnieeeccevineees fevvneneeeeeenen WA e e e 03/20/2014 0. 0. 0. 0 ....92,921 [ . 0. ...0
706109688 ... KIRKLAND ... 03/06/2015 0. 0. 0. 0] 137,482 |. .. 137,482 |... 0. ...0
706110821 . .. | KIRKLAND . .09/03/2019 .. 0 0 .0 0 244,426 |. 244,426 0 0
706110529 . .. |MAPLE VALLEY .. .08/15/2019 .. 0 0 .0 0 ..78,596 0 0
706110379 . .. |MERCER ISLAND . 07/07/2017 .. 0 0 .0 0 0 0
717612275 . .. | PORT ANGELES .. .12/01/2022 .. 0 0 .0 0 0 0
706108817 . . | REDMOND ... .02/15/2013 .. 0 0 .0 0 0 0
717611967 ... ROYAL CITY .. 12/30/2020 0. 0. 0. 0] 0. ...0
717612305 ... ROYAL CITY .. 01/05/2023 0. 0. 0. 0 0. ...0
706109720 ... 12/01/2021 0. 0. 0. 0] 0. ...0
706109265 .... 06/01/2022 0. 0. 0. 0 0. ...0
706109319 .... 07/09/2014 0. 0. 0. 0] 0. ...0
706110033 ... . 06/01/2020 0. 0. 0. 0 0. ...0
706110274 ... SEATTLE ... 06/01/2024 0. 0. 0. 0. 0. ...0
706110540 ... SEATTLE ... 08/21/2018 0. 0. 0. 0 0. ...0
706110865 . . | SEATTLE .10/31/2019 .. 0 0 .0 0 0 0
706110970 ... SEATTLE ... 03/27/2020 0. .0, .0 0. 0. ...0
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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
706109742 ..o L 1 T o AR 07/29/2019 (U O it 0 e 0 e O L 0 4723 [, 4,723
706110286 ... L TURIILA o e WA e [ 03/10/2017 0 (N ....10,490 |..
717611406 ... | DARLINGTON 0 0. 75,229 |..
706109219 . | GRAND CHUTE 0. 0. .46,269 |..
717611246 ... LAONA ... . 0].... 0. ....46,682 |..
0299999. Mortgages with partial repayments 0 0 0 20,007,452 0 (20,007,452) 0 127,291, 182 130,725, 346 3,403,936 3,434,164
0599999 - Totals 630,254,483 0 (273,966) 20,007,452 150, 135 (20,131,283) 9,270,645 726,051,762 718,264,468 (5,167,008) (2,620,196) (7,787,294)
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000000-00-0 Accel-KKR Capital Partners VI, LP - PICA .... Menlo Park .... .| Accel-KKR Holdings GP, LLC . ....02/10/2021 ... ....657,724 .0 . ...0.739
000000-00-0 . ..|Altaris Health Partners IV, L.P. ........ New York City AHP IV GP, L.P. ... ..06/18/2018 . .337,823 |.. 0 ..20.186
000000-00-0 . ..|Altaris Health Partners V, L.P. - PICA ... New York . AHP V GP, L.P. ..04/22/2021 . .273,046 |.. 0 1.690
000000-00-0 . ..|American Industrial Partners Capital Fund VII, L.P. - PICA . New York AIPCF VII, LLC .. ..10/30/2019 . 107,256 |.. 0 3.620
000000-00-0 . ..| American Securities Partners VIII, L.P. - PICA New York American Securities Associates VIII, LLC ..03/28/2019 . (518,232)|.. .0 0.813
000000-00-0 . ..| Andreessen Horowitz Fund VII, L.P. - PICA .. Menlo Park . AH Equity Partners VII, L.L.C. . ..12/23/2020 . ..20,000 |.. 0 | 0.158
000000-00-0 . .| Apax X USD L.P. = PICA ..oooriiiiiiiieenne St Peter Por APAX X USD GP L.P. INC. ........ ..11/10/2020 . . 129,456 |.. 0 0.286
000000-00-0 . ..|Ares US Real Estate Opportunity Fund III, L.P. - PICA .. [Los Angeles .. Ares US Real Estate Opportunity Advisors III, L.P. ..04/15/2021 . .456,019 |.. 0 | 3.390
000000-00-0 Arlington Capital Partners VI, L.P. - PICA . [Chevy Chase .. ..|Arlington Capital Group VI, L.L.C., weovrrrnnennnnes .|....05/24/2023 ... a0 ...0.291
000000-00-0 Asia Real Estate Fund 11 LP - PICA ... Singapore .. ..|AREF GP || Pte. LTD ....07/19/2023 ... . 1,391,358 .20 ... 1.3%
000000-00-0 . ..|Battery Ventures XIV, L.P. - PICA .... Boston ... Battery Partners XIV, L.P .. ..07/20/2022 . .275,000 |.. 0 0.308
000000-00-0 . Birch Hill Equity Partners (Global) VI, LP - PICA . Toronto .. Birch Hill Equity Partners Management Inc ..12/17/2020 . .129,022 |.. 0 | 2.242
000000-00-0 . Birch Hill Equity Partners V, LP ... .. |Toronto .. Birch Hill Equity Partners Management INC. - GP ..02/05/2016 . .260,923 |.. .0 | 4.868
000000-00-0 . ..|Bison Capital Partners V, LP - PICA .. . [New York Bison Capital Partners V GP, L.P ..09/18/2017 . .201,29% |.. 0 | 7.028
000000-00-0 . ..|Blackstone Capital Partners VIII, LP - PICA New York BUA VITI GP L.P. oo ..02/22/2021 . 01,948,711 |.. 0 0.571
000000-00-0 . ..|Blackstone Property Partners Life Sciences L.P. - PICA 2 New York Blackstone Property Associates L.P. ..10/23/2020 . .. 37,487 |.. 0| 0.064
000000-00-0 . ..|Blackstone Property Partners Life Sciences L.P. - PICA ... New York Blackstone Property Associates L.P. ..11/17/2020 . . 259,955 |.. .0 | 0.640
000000-00-0 Blackstone Property Partners Life Sciences L.P. - PICA 3 ... .. |New York ... ..|Blackstone Property Associates L.P. .... . |--..06/14/72021 ... .0 ...0.131
000000-00-0 Blackstone Real Estate Partners VIII L.P. - PICA .. . [New York ... .|Blackstone Real Estate Associates VIII L.P. .. ....08/18/2015 ... 0. ...0.533
000000-00-0 . ..|Blackstone Real Estate Partners X L.P. - PICA ... New York ... Blackstone Real Estate Associates X L.P. ..03/23/2023 . . 1,501,651 |.. 0| 0.100
000000-00-0 . ..|Brentwood Associates Private Equity VI, LP - PICA . Los Angeles Brentwood Private Equity VI, LP . .. 12/27/2017 . .117,080 |.. .0 | 3.22
000000-00-0 . ..|BVIP Fund IX, L.P. - PICA ... Boston ... BVIP Fund IX GP, LLC ... 1172772017 . .389,880 |.. 0 7.934
000000-00-0 . ..|BVIP Fund X, L.P. - PICA Boston ... BVIP Fund X GP, LLC .. ..07/20/2020 . .496,189 |.. 0 4.060
000000-00-0 . ..[Canaan XII L.P. - PICA . Menlo Park . Canaan Partners XI| LLC ..01/06/2021 . .500,000 |.. 0|
000000-00-0 . ..|Carlyle Partners VI, L.P. WiImington . TC Grpup VI, L.P.. ..10/21/2013 . 1,229 |.. 0
000000-00-0 . ..|Carlyle Partners VII, L.P. - . Wilmington . TC Group VII, L.P. ... ..12/19/2018 . . 448,624 |.. 0
000000-00-0 . ..|Carmel Partners Investment Fund VIII, L.P. - PICA . San Francisco Carmel Partners GP VIII, LLC .. ..03/28/2022 . 480,704 |.. .0
000000-00-0 . ..| CBPE Capital Fund X, LP - PICA .. London ... GP LLP ... ..01/15/2021 . .. 71,250 |.. 0
000000-00-0 . ..|Centerbridge Capital Partners, L.P. New York Centerbridge Associates, LP ..11/01/2012 . .0 |
000000-00-0 . ..|Clayton, Dubilier & Rice Fund X, LP .. New York CD&R Associates X, LP ........ ..03/27/2018 . 0 |
000000-00-0 Clearlake Flagship Plus Partners, L.P. - PICA ... ... | Santa Monica .... ..|Clearlake Flagship Plus Partners GP, LLC . ]....02/05/2021 ... a0
000000-00-0 Community Outcomes Fund LP . [Brooklyn ... .| COF GP LP ....03/30/2018 ... .0
000000-00-0 . ..| Consonance Private Equity, LP . New York Consonance Private Equity GP, LP ..08/07/2014 . .0 |
000000-00-0 CVC Capital Partners VIII (A) L.P. - PICA Jersey ...|CVC Capital Partners VIII Limited .... L. 1271472021 . .0 .
000000-00-0 DFW Capital Partners V, L.P. - PICA .. . | Teaneck .. .| DFW V-GP, LLC .... ....05/17/2016 ... ....108,608 .0 .
000000-00-0 . ..|DFW Capital Partners VI, LP -PICA .... Teaneck .. DFW VI-GP, LLC ..06/05/2019 . .277,908 |.. 0
000000-00-0 . ..|DRA Growth and Income Fund XI, LLC - PICA New York Manageco XI, LLC ..12/15/2023 . .231,579 |.. 0
000000-00-0 . ..|Dunes Point Capital Fund I1, L.P. .......... Rye ....... DPC Fund Il GP, L.P. ..03/29/2019 . . 169,511 |.. 0
000000-00-0 . ..|EQT Infrastructure V (No.2) USD SCSp - PICA . | Luxembourg . EQT Infrastructure V S.A R.L. ..08/13/2021 . . 1,291,925 |.. 0
000000-00-0 EQT IX (No.2) USD SCSp - PICA . | Luxembourg ... ..{EQT IX (GENERAL PARTNER) S.A R.L. . |--..02/05/2021 ... .... 173,029 .20
000000-00-0 EQT VIII (No. 2) SCSP Stockholm {EQT VITI (GP) SCS ....08/10/2018 ... ....372,614 .0 .
000000-00-0 . ..|Equistone Partners Europe Fund VI D SCSp - PICA . Luxembourg . Equistone General Partner VI S.AR.L ... ..07/18/2018 . (477,155)|.. 0 |
000000-00-0 Exeter Europe Logistics Value Fund IV S.C.Sp. - PICA . | Luxembourg .... ...|Exeter Europe Logistics Value Fund IV GP S.A R.L. ........ . |....12/20/2021 ... . 2,886,057 a0
000000-00-0 Francisco Partners VII, L.P. - PICA San Francisc .|Francisco Partners GP VII, L.P. ... ....11/07/2023 ... , .0
000000-00-0 . ..|General Atlantic Investment Partners 2019, L.P. - PICA New York ...... General Atlantic GP 2019, LLC ..01/14/2020 . .319,456 |.. 0
000000-00-0 . ..|Genstar Capital Partners IX, L.P. - PICA .... San Francisco Genstar IX GP LLC ......eeenns ..07/03/2019 . .124,6% |.. 0 |
000000-00-0 . ..|Genstar Capital Partners VIII, L.P. - PICA . San Francisco Genstar Capital VIII, L.P. . ..04/28/2017 . ..89,156 |.. .0
000000-00-0 . ..|Genstar Capital Partners X, L.P. - PICA San Francisco Genstar Capital X, L.P. ..10/04/2021 . .. 22,758 |.. .0 |
000000-00-0 . ..| Genstar X Opportunities Fund | - PICA . San Francisco Genstar IX GP LLC .... ..07/08/2019 . .. 24,853 |.. .0 |
000000-00-0 . ..|Genstar VIII Opportunities Fund I, L. P. - PICA . San Francisco Genstar Capital VIII, L.P. . ..10/05/2017 . 11,811 . .0 |
000000-00-0 Georgian Partners Growth Fund (International) V - PICA ... Toronto ..|Georgian Partners V GP, LP .... .|....03/09/2020 ... .. 159,205 0
000000-00-0 ......... Global Infrastructure Partners IV-A/B, L.P. - PICA .. New York .|Global Infrastructure GP IV, L.P. ....ccccvvvnnnnnnns . |---.09/12/2019 ... .0
000000-00-0 ......... GreenQak Europe Core Plus Logistics, SCSp - PICA Senningerberg ... .| GreenOak Europe Core-Plus Logistics GP S.a r.l. ... ...07/28/2020 ... ...0 ..
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000000-00-0 Greycroft Growth 11, L.P. - PICA .... New York ... .|Greycroft Growth I11, LLC ....09/09/2020 ... ...0.954
000000-00-0 . ..|Greycroft Partners VI, L.P. - PICA . New York Greycroft Managers VI, LLC .... ..09/30/2020 . 2.066
000000-00-0 GSO Capital Opportunities Fund 111, LP - PICA . New York ... .|GSO Capital Opportunities Associates |11 LLC .... ...09/22/2016 ... .. 4.692
GTCR Fund XI11/A LP, GTCR Fund XI11/B LP and GTCR Fund XII1/A AIV
000000-00-0 LP - PICA Chicago .| GTCR Partners XI11/A&C LP and GTCR Partners XI11/B LP ... ....09/07/2021 ... |...... 3 . 2,992,500 ...0.876
000000-00-0 . ..|Harvest Partners Structured Capital Fund I1, L.P. - PICA . New York Harvest Associates SCF GP II, L.P. ..... ..07/13/2018 . .2 . 168,246 |.. 3.172
000000-00-0 . ..|Harvest Partners Structured Capital Fund I, L.P. - PICA 2 . New York Harvest Associates SCF GP II, L.P. ..10/25/2018 . .2 . 168,246 |.. 3.172
000000-00-0 . ..|Harvest Partners Structured Capital Fund I11, L.P. - PICA New York .. Harvest Associates VIII, L.P. ..12/18/2020 . .2 .214,510 |.. 2.910
000000-00-0 . ..|Hellman & Friedman Capital Partners IX, LP - PICA . San Franclsco Hellman & Friedman Investors IX, ..04/07/2020 . .3 ..90,888 |.. 0.254
000000-00-0 . ..|HGGC Fund 111, L.P. = PICA .ccevveereiiiiiiennes Palo Alto .. HGGC Fund I11 GP, L.P. ............ ..07/28/2017 . .3 .(20,613).. 5.400
000000-00-0 . ..|HPS Mezzanine Partners 2019, L.P. - PICA . New York ... HPS Mezzanine Partners 2019 GP L.P. ..10/28/2019 . .2 .591,423 |.. 1.039
000000-00-0 . ..| 1CG Europe Fund VI1 SCSp - PICA . Luxembourg . 1CG Europe Fund VI1 GP LP SCSp .. ..08/24/2018 . .2 . 148,329 |.. 0.342
000000-00-0 . .. IK 1X Fund No. 1 SCSp - PICA ..... Luxembourg . IK IX Fund GP S.a.r.l. 1172772019 . .3 . 188,591 |.. 1.412
000000-00-0 . .| Insight Partners Opportunities Fund I, L.P. - PICA New York Insight Associate Opportumhes I, ..04/22/2021 . .2 .. 61,640 |.. 1.040
000000-00-0 Insight Partners XII, L.P. - PICA . |New York ... ..| Insight Associates XII, L.P. o |--..07/15/2021 ... ....102,000
000000-00-0 Italian Real Estate Special Situations Il SCS, SICAV RAIF - PICA Luxembourg ... .| IRESS GP S.A.R.L. ....02/14/2019 ... .... 381,684
000000-00-0 . ..|Kohlberg Investors IX, L.P. - PICA 2 .. Mount Kisco Kohlberg Management 1X, L.L.C. ..03/31/2021 . .. (3,923)..
000000-00-0 Kohlberg Investors IX, L.P. - PICA Mount Kisco ..|Kohlberg Management X LLC .|....12/18/2020 ... ... (23,537)
000000-00-0 LeapFrog Emerging Consumer Fund IV, LP - PICA . Ciber City . ..|LeapFrog IV Emerging Consumer GP, LP ....05/24/2023 ... .... 4,721,360
000000-00-0 . Linden Capital Partners IV LP - PICA . Chicago .. Linden Manager IV LP ... ..09/27/2018 . . 1,185,447 |..
000000-00-0 . Linden Capital Partners V LP - PICA .. Chicago .. Linden Manager V LP .. ..07/19/2022 . . 35,726
000000-00-0 . Linden Structured Capital Fund, LP - PICA ... Chicago .. Linden SCF Manager LP .. ..02/21/2020 . (664,903)
000000-00-0 . Linden Structured Capital Fund, LP - PICA 2 Chicago .. Linden SCF Manager LP .. ..08/29/2021 . (448,809)
000000-00-0 . Littlejohn Fund VI, L.P. - PICA .... Greenwich . Littlejohn Associates VI, L.P. ..12/19/2019 . .275,316 |..
000000-00-0 M31 Navigator Fund LP - PICA Grand Cayman . {M31 GP | o |---.02/24/2020 ... . 1,257,115
000000-00-0 Marlin Heritage II, L.P. Hermosa Beach ... .[Marlin Heritage Partners II, L.P. .... ....10/24/2017 ... |...... 3 ...(407,407)
000000-00-0 . ..|Metalmark Capital Partners I, L.P. New York ... Metalmark Capital Partners Il GP, LP ..11/01/2012 . .3 .2,400 |..
000000-00-0 . ..[Mezzanine Partners IIl, L.P. - PICA New York HPS Mezzanine Partners 111 GP, L.P. ..02/21/2017 . .2 .. 42,508 |..
000000-00-0 Montagu VI L.P. - PICA .| London ..{MPE (GP VI) LP . |-...04/0172021 ... ]...... 3 . 2,603,842
000000-00-0 Nautic Partners IX, L.P. - PICA . |Providence . .[Nautic Capital IX, L.P. ....02/21/2020 ...|...... 3 ... 125,204
000000-00-0 . ..| One Rock Capital Partners |1, LP - PICA New York One Rock Capital Partners Il GP, LLC ..10/30/2017 . .3 . 165,613 |..
000000-00-0 . ..| One Rock Capital Partners |11, LP - PICA . New York One Rock Capital Partners Il GP, LP ..06/21/2021 . .3 .222,913 |..
000000-00-0 PA Direct Credit Opportunities Fund 111, L.P. - PICA . |Darien ..| PADCOF |11 GP, LLC . |-...02/08/2021 ...|...... 2 . 2,613,144
000000-00-0 PCCP Equity IX, LP - PICA Los Angeles .. .|PCCP Equity IX GP, LLC ....01/12/2022 ... ....200,000
000000-00-0 . ..|Peak Rock Capital Credit Fund Il, LP - PICA Austin ... Peak Rock Capital Credit Holdings Il LP ..11/16/2017 . .218,614 |..
000000-00-0 . ..| Peak Rock Capital Fund Il LP - PICA . Austin ... Peak Rock Capital Holdings 111 LP . ..07/13/2021 . . 347,656 |..
000000-00-0 . ..|Permira VI L.P. 1 ........... St. Peter Port . Permira VI G.P. L.P ..01/11/2017 . 212,776 |..
000000-00-0 . ..|Permira VII L.P. 1 - PICA St. Peter Port . Permira VI G.P. L.P. .. ..02/10/2020 . . 323,739 |.. .
000000-00-0 Platinum Equity Capital Partners IV, L.P. - PICA .. Beverly Hills ..|Platinum Equity Partners IV, LLC .. o |--..08721/2017 ... ... (13,365) ...1.918
000000-00-0 Platinum Equity Capital Partners VI, L.P. - PICA .. Beverly Hills .. .[Platinum Equity Partners VI, LLC ....12/12/2022 ... ... 713,187 ...0.875
000000-00-0 . ..|Platinum Equity Partners I11, L.P. ... Beverly Hills PLATINUM EQUITY PARTNERS |11, LLC . ..10/21/2013 . 2,700 |.. 2.184
000000-00-0 Platinum Equity Small Cap Fund, L.P. . . [Beverly Hills .. ..|Platinum Equity Small Cap Partners, L.P .|....06/28/2018 ... .. 194,844 .. 3.49
000000-00-0 PRISA Il Fund LP - PRP .... . | Newark ... .|PGIM Inc. ... ....12/29/2023 ... . 100 000
000000-00-0 . ..|PRISA 111 Fund LP - PRP ... Newark ... PGIM Inc. ... ..12/29/2023 . 41,044,776 |.. 100.000
000000-00-0 . ..|Providence Equity Partners VI, L.P. (GM) . Providence . Providence Equity GP VI, L.P. ... ..11/01/2012 . .. (1,488)].. 0.289
000000-00-0 . ..|Red Arts Capital Opportunity Fund I, L.P. - Chicago .. Red Arts Capital Opportunity Fund ..03/30/2023 . . 2,728,426 |.. 4.553
000000-00-0 . ..|Sentinel Capital Partners VII, L.P. - PICA . New York Sentinel Partners VII, L.P. ..07/13/2023 . . 241,353 |.. 0.250
000000-00-0 . Silver Lake Alpine, L.P. -PICA ........... New York SLAA (GP), L.L.C. .cecerreeeees ..09/11/2018 . (241,158)].. 1.024
000000-00-0 . Silver Lake Partners VI, L.P. - PICA Menlo Par Silver Lake Technology Associates VI, L.P ..01/06/2021 . (112,935) .. 0.586
000000-00-0 . Siris Partners 111, L.P. -PICA .. New York Siris Partners GP |11, L.P. ... ..05/04/2015 . .. 17,105 |.. 1.312
000000-00-0 . Siris Partners 1V, L.P. -PICA .... New York Siris Partners GP IV, L.P. ..03/15/2019 . 119,244 |.. 0.857
000000-00-0 . Sixth Cinven Fund (No. 3) Limited Partnership - PICA London ... CINVEN K F6 GP LLP ..... ..05/24/2017 . .547,709 |.. 2.863
000000-00-0 ......... Sixth Street TAO Partners (B), L.P. - PICA Newark ... .|Sixth Street TAO GenPar, L.P. ... o|eee 1272772028 .. . 2,512,627 ...0.126
000000-00-0 ......... TCV XI, L.P. - PICA Menlo Park . ..| Technology Crossover Management XI, L.P. . .|....02/01/2021 ... .... 938,296 ...0.460
000000-00-0 ......... The Veritas Capital Fund VIII, L.P. - PICA .... New York ... .| Veritas Capital Partners VIII, L.L.C. .... ...07/01/2022 ... . 1,168,358 ...0.075
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000000-00-0 Thompson Street Capital Partners V, LP -PICA .. . [St. Louis .| Thompson Street Capital LLC ... . ceeeeeenn 220772772018 ... 1... 96,917
000000-00-0 . | Trident VI, LP wovveeiiiinnnnns . |Greenwich .. Trident Capital VI, LP .... ..09/12/2014 . .3 .. 37,978 |..
000000-00-0 . ..|Trident VIII, L.P. - PICA Greenwich Stone Point Capital LLC .. ..04/08/2020 . 221,013 |..
000000-00-0 . L [VIP IVLP - PICA ............ London ... Vitruvian General Partner LLP . ..12/23/2020 . . 324,448 |..
000000-00-0 ......... Warburg Pincus Capital Solutions Founders Fund, L.P. ... New York ... ..[Warburg Pincus Capital Solutions Founders Fund GP, L.P. . .|....10/19/2023 ...
000000-00-0 ......... Warburg Pincus Global Growth 14, L.P. ........... New York ... ..|Warburg Pincus Global Growth 14 GP, L.P. . |....10/02/2023 ... 15,437,500
000000-00-0 ......... Waterton Residential Property Venture XIV, L.P. - PICA ... Chicago ..|Waterton Venture XIV GP, L.L.C. ............ L. 12/23/2020 ... ....862,019
000000-00-0 ......... Westbrook Real Estate Fund X, L.P. -PICA Palm Beach Garden .| Westbrook Realty Management X, L.P. .... ....07/18/2016 ... ....108,681
000000-00-0 . ..|Whitehorse Liquidity Partners (Offshore) I11, L.P. - PICA New Castle, Delaware Whitehorse Liquidity Partners Inc. ..10/31/2019 . .0 .161,847 |..
000000-00-0 .........| WP Dynasty Holdings I, L.P. . New York ... .| WP Dynasty Holdings | GP, L.P. .. ...05/13/2024 ... .. 99,000,000 |... .0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 99,000,000 104,179,288
000000-00-0 ......... Bay Area Investor LLC - STAT San Francisco .[PGIM, INC ....03/09/2018 ...
000000-00-0 . ..|Newark Venture Partners Fund 11, L.P. - PICA Newark ... NVP Il General Partner, L.L.C. ..09/30/2021 . .281,058 |..
000000-00-0 . ..|Passaic Fund LLC- PICA ......ceevvvinnnnns Newark Prudential ........ccooeeniiiiinnnnn ..06/27/2018 . 96,933,954 |..
000000-00-0 . ..|PGIM Capital Partners VI, L.P. - PICA .. Newark ... Dickens Avenue Partners VI (US), L.P. . ..09/22/2021 . 16,253,984 |..
000000-00-0 . ..|PGIM Real Estate Capital VIl (USD Feeder), SCSP - PICA Luxembourg . PGIM Real Estate Capital VI (USD Feeder), SCSP ..06/06/2023 . (1,181,587)]..
000000-00-0 PGIM Real Estate European Value Partners Il - PICA Luxembourg ... o EVP TGP S A RL. e . |-...01/20/2021 ... .... 4,117,661
000000-00-0 PGIM Real Estate European Value Partners Il - PICA 2 ... Luxembourg ... EVP 1T GP SAARL. cvveieeeceeeeee ....07/07/2023 ... .... 2,708,988
000000-00-0 . ..|PGIM Senior Loan Opportunities I, L.P. - PICA .. Newark ... Windsor Avenue Partner (US) II, L.P. ..02/21/2024 . . 6,158,977 |..

000000-00-0 ......... Prudential Capital Partners V, L.P. - PICA oo |Newark ... ..|Wabash Avenue Partners V, L.P. ........ .|....04/21/2017 ... ....(81,824)

000000-00-0 ......... Prudential/Laurel Street GP, LLC - PICA ... . |Charlotte .. ..|Prudential/Laurel Street GP, LLC .. . |-...07/29/2021 ... .... 320,000 .
000000-00-0 ......... PruVen Capital Partners Fund I, .|PruVen Capital Partners GP, LLC .... ....09/21/2020 ... . 3,000,000 .0 ..99.466
000000-00-0 ......... Warburg Pincus Prismic, L.P. = PICA ..ccoiiiiiiiiiiiiiiiiiees New YOrK oveeeeeeeiirinnnaneeeenenaneaeens Warburg Pincus Prismic GP, L.P. ...coiiiiiiriiiiiiiiiiiiinneees Jornennaes aeeeeenns fonn .09/25/2023 .. |oveens e e [ P 1,380,813 [eeeeneiieieiiiieeeeeennes [V T (U T 100.000
2099999. Joint Venture Interests - Common Stock - Affiliated 0 129,971,429 0 0 XXX
000000-00-0 ......... 333 Hennepin Investor LLC - STAT ... . |Saint Paul . ..|PGIM, INC ... L. 12/13/2017 ... .... 586,693 .0 . ..90.000
000000-00-0 ......... Menlo Park Investor LLC - STAT Menlo Park . ..[PGIM, INC ... .|....03/19/2018 ... .0 ..50.000
000000-00-0 ......... PGIM Real Estate U.S. Core Debt Fund - Prismic FiiH Newark ..[PGIM Inc. ... .|-...10/31/2023 ... .0 . 100.000
000000-00-0 .........| Triton Investor LLC - STAT Foster City .. .| PGIM, INC ... ...03/19/2018 ... .0 ..

2299999. Joint Venture Interests - Real Estate - Affiliated 0

000000-00-0 ....... CREA Corporate Tax Credit Fund 96, LP - PICA ........o.e....... INGIANAPOI 1S vvorrverrrerrerrerreeerrenenes ‘ T ‘CREA GP CTC 96, LLC vovverrverrreorreosreseessenseenseereeeneens ‘ ................... |....01/04/2023 | .
000000-00-0 ......... WNC Institutional Tax Credit Fund 56, L.P. - PICA ............ ITVINe weeiiiiiiiiie e e eees Jeenenns CA..ooeernee WINC Managing Partners 56, LLC .......cccevuiieirrmmnninnnaennns Joerennnnes seeereens fonnn 04/25/2024 ... |..oooiiiiiiii e 1,921,678 [.ooieeeiiiiiiiiiiieeeeeee [ [V T [ 8.681
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 1,921,678 4,544,977 0 0 XXX
000000-00-0 ......... [El Dorado Family Apartments 11 = PICA voveoverrerrerrerrneans [EL Centro coovevevrsrseeseeseeseseesennnas [oveee A [FUNG 80 GP v ee e erenseeseseas [ e, [ A 0 foorererernn. I [} [ 33.000
3999999. Guaranteed State Low Income Housing Tax Credit - Unaffiliated 0 1,730,479 0 0 XXX
000000-00-0 ......... Knox Residences Il LLC - PICA East Longmeadow ... . MA.. .|Knox Residences |l LLC ...05/10/2024 ...

000000-00-0 ......... RJ State Tax Credit Investor Fund IX L.L.C. - PICA

St. Petersburg ....

.| RAYMOND  JAMES TAX CREDIT FUND XX L.L.C.

RAYMOND JAMES TAX CREDIT FUND XX L.L.C. ..oeeovvveeennnnnees

eeeeeees eeeeee [22.04/17/2024 ...
................... ....09/23/2021 ...

000000-00-0 ......... RJTCF-48 State Tax Credit Fund L.L.C. - PICA .........ceetnnts St. Petershurg

4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated

000000-00-0 ......... |Guaranteed Plus Defined Comp Plan .........coovvvviiiiiiiinnnnnnn, |Paris ................................................. FRA.......... Direct .ooveeieiiiiiiiiii o e o 11/30/2011

5899999. Any Other Class of Assets - Unaffiliated 0 1,933 0 0 XXX
6099999. Total - Unaffiliated 103,680,223 110,525,725 0 0 XXX
6199999. Total - Affiliated 0 277,094,255 0 0 XXX
6299999 - Totals 103,680, 223 387,619,980 0 0 XXX
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Carrying Current Other Change in| Foreign | Carrying
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Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Advent International GPE V-G LP ............... Boston ... Partially Disposed .. ...11/01/2012 ...|....06/30/2024 ...|. K L0 e 5,212 .. (5,212)
000000-00-0 ..... Advent International GPE VII1-B LP - PICA .. |Boston .|Partially Disposed .06/30/2024 .. \eenn.. 543,223 |
000000-00-0 ..... Altaris Health Partners V, L.P PICA . |New York . .|Partially Disposed .06/30/2024 .. 86,359 |.

000000-00-0 ..... Apax X USD L.P. - PICA ....
000000-00-0 ..... Apollo Investment Fund VII, L.P.
000000-00-0 ..... Apollo Investment Fund VII, L.P. (VZ) .
Ares US Real Estate Opportunity Fund 111,

000000-00-0 ..... L.P. - PICA . ... |Los Angeles
000000-00-0 ..... Arlington Capital Partners VI, L.P. . | Chevy Chase
000000-00-0 ..... Asia Real Estate Fund I LP - PICA ........... Singapore
Bayview Opportunity Domestic VI 1, L.P. -

St Peter Port
New York ...
New York ...

.06/30/2024 ..
.06/30/2024 ..
...06/30/2024 ...|.

54,637 |.
91,49 |.
301,692

. |Partially Disposed
.|Partially Disposed
.|Fully Disposed

.06/30/2024 ..
. .06/30/2024 ..
...07/19/2023 ...|....06/30/2024 ...|.

..526,655 |. 526,655
........ 38,646 |. . 38,646
....... 402,794 |....... 402,79 |...

.|Partially Disposed
.|Partially Disposed
. |Partially Disposed ..

000000-01-0 ..... PICA .... ... |Coral Gables .... Partially Disposed . ....11/06/2020 ...|....06/30/2024 ...|. 634,827 |....... 634,827 |...

000000-00-0 ..... Bison Capital Partners V, . ... |New York . .|Partially Disposed ..09/18/2017 . .06/30/2024 .. .. 106,405 |. 106,405

000000-00-0 ..... BLACKSTONE CAPITAL PARTNERS VI L.P (GM) .... |New York ... .|Partially Disposed .. ...11/01/2012 ...|....06/30/2024 ...|. 119,893 |....... 119,893 |...
Blackstone Property Partners Life Sciences

000000-00-0 ..... LP. = PICA2 oo New York .ooooovecevverneniiiinnnns |oevinnns N Partially Disposed .......ccccoecuvvnnnennne ....10/23/2020 ...|....06/30/2024 ...|............... (1] R [\ R [\ R [\ R (1 R (1] R [ R 4,475 |.......... 4,475 [oveeeis (1N R [V R [\ R 0
Blackstone Real Estate Partners VIII L.P. -

000000-00-0 ..... oo [New York wooeeviiiiienniiiiieens | N Partially Disposed .......ccccovcuuvennennne ....08/18/2015 ...|....06/30/2024 ...|............... (1] R [\ R [\ R [\ R (1 R (1] R [\ R 89,441 |........ 89,441 | (1N R [V R [\ R 0

Blackstone Strategic Alliance Fund Il L.P.
000000-00-0 ..... PICA e New York .ooooovecvvveeeeniiiiennns |oevinnns N Partially Disposed .......ccccovcuvvnnnennne ....01/31/2011 ...|....06/30/2024 ...|............... [\ R (1N R (0 R [\ R [0 SRR | RN 1 I RS i) T /A< T AN 190,173 [ooeeeeennns (0N R [V R [\ R 0
Bridges Ventures U.S. Sustainable Growth
000000-00-0 ..... Fund, L.P. oo New York . ...|Partially Disposed .. ...07/15/2014 ...|....06/30/2024 ...|. .0 .0 .0 .0 ... 2,007,9% |... .0 0. .0
000000-00-0 ..... BVIP Fund IX, L.P. - PICA Boston .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 103,785 0 0 0
000000-00-0 ..... BVIP Fund X, L.P. - PICA . Boston ... .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 . 65,527 0 0 0
000000-00-0 ..... Carlyle Partners VI, L.P. Wilmington . .|Partially Disposed . .06/30/2024 .. 0 .0 0 .0 677,268 0 0 0
000000-00-0 ..... Carlyle Partners VII, L.P. - PICA . Wilmington .... .|Partially Disposed .. ...12/19/2018 ...|....06/30/2024 ...|. .0 0. .0 0 0 0 . 140,353 . 140,353 |... L0 0. .0

Carmel Partners Investment Fund VIII, L.P.”f

000000-00-0 ..... PICA . [San Francisco ... ....|Partially Disposed .. ....03/28/2022 ...|....06/30/2024 ...|. .0 .0 .0 .0 .0 .0

000000-00-0 ..... CBPE Capital Fund X, LP - PICA London . . |Partially Disposed ..01/15/2021 . .06/30/2024 .. 0 .0 0 .0 0 0

000000-00-0 ..... CCP IX LP No. 1 .eveveiiiiiiiieennne London . |Partially Disposed ..11/0172012 . .06/30/2024 .. 0 .0 0 .0 0 0

000000-00-0 ..... Centerbridge Capital Partners 1, L.P New York . .|Partially Disposed ..11/01/2012 . .06/30/2024 .. 0 .0 0 .0 0 0

000000-00-0 ..... Centerbridge Capital Partners, L.P. .. New York ... .|Partially Disposed .. ...11/01/2012 ...]....06/30/2024 ...|. .0 .0 .0 .0 .0 ...0
Cerberus Institutional Partners, L.P. -

000000-00-0 ..... Series IV .ooeeiiiiiiiiiieiiiee e New York .ooooeevviuveennniiinnnns Partially Disposed .......ccccovcuvvnnnennne ....11/01/2012 ...|....06/30/2024 ... (1] R [\ R [\ R 0 0 [V R [\ R 0
Coller International Partners V-A, L.P. (GM)

000000-00-0 ... [.enummmnmiiiii St Peters Port ......cccoeeeuiis Partially Disposed ....11/01/2012 ...|....06/30/2024 ... 0 0 0 0 0 [ 1,715 [, 1,715 [V A 0

000000-00-0 ..... Coller International Partners VII, L.P. .....|St Peters Port . . ... |Partially Disposed .. ...01/21/2016 ...|....06/30/2024 ...|. 351,627 |...

000000-00-0 ..... Community Outcomes Fund LP ..... Brooklyn ... .|Partially Disposed .06/30/2024 .. . 23,644

000000-00-0 ..... Consonance Private Equity, LP . . |New York . .|Partially Disposed . .06/30/2024 .. . 12,114
...12/14/2021 ...|....06/30/2024 ...|.

cooo
ocooo
cooo
cooo
cooo

000000-00-0 ..... CVC Capital Partners VIII (A) L.P. - PICA .. [Jersey ... . |Partially Disposed .. 248,710 |...

Darby Asia Opportunities Fund Il L.P. -
000000-00-0 ..... . [Grand Cayman . ... [Fully Disposed ...09/20/2011 ...|....06/30/2024 ...|. .0 .0 0]l 561,657 |0 s 561,658 |....... 561,658 |... .0 .0
000000-00-0 ..... DFW Capital Partners V, L.P. - PICA . Teaneck .. .|Partially Disposed .06/30/2024 .. 0 0 .0 27,358 |. . 27,358 0 0 0
000000-00-0 ..... DFW Capital Partners VI, LP -PICA . Teaneck ..... .|Partially Disposed .06/30/2024 .. 0 0 .0 . 59,553 0| 0 0
000000-00-0 ..... EIG Energy Fund XVI, L.P. Washington, DC .|Partially Disposed . .06/30/2024 .. 0 0 .0 484,783 0 0 0
000000-00-0 ..... EQT VIII (No. 2) SCSP Stockholm . |Partially Disposed .. ...08/10/2018 ...|....06/30/2024 ...|. .0 .0 .0 166,427 |... 0. 0. .0

Equistone Partners Europe Fund VI D SCSp -

000000-00-0 ..... PICA . [ Luxembourg ... |Partially Disposed .. ...07/18/2018 ...|....06/30/2024 ...|. 787,556 |...
000000-00-0 ..... Francisco Partners VII, L.P. - PICA . San Francisco .|Partially Disposed .06/30/2024 .. . 50,512
000000-00-0 ..... FS Equity Partners V, LP (VZ) .. |Los Angeles .. .|Partially Disposed .06/30/2024 .. 682,490
000000-00-0 ..... Genstar Capital Partners IX, L.P. - PICA ... [San Francisco .|Partially Disposed .06/30/2024 .. 124,696

000000-00-0 ..... Genstar Capital Partners VIII, L.P. - PICA . [San Francisco
000000-00-0 ..... Genstar Capital Partners X, L.P. - PICA .... [San Francisco
000000-00-0 ..... Genstar X Opportunities Fund | - PICA ...... San Francisco ...

.06/30/2024 ..
. .06/30/2024 ..
...07/08/2019 ...]....06/30/2024 ...].

. 89,156
. 22,758

.|Partially Disposed
.|Partially Disposed
.|Partially Disposed ..

coooooo
coooooo
coooooo

coooooo
coooooo
coooooo
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Genstar VI Opportunities Fund I, L. P. -
000000-00-0 ..... PICA e San Francisco ......ccceeeevecunns |oevennns CA...eeee Partially Disposed .......ccccovcuuvennennne ...10/06/2017 ...]....06/30/2024 ...|............... (1] R [\ R [\ R [\ R (1 R (1] R [\ R 1,811 ... 181 |, (1N R [V R [\ R 0
Georgian Partners Growth Fund
000000-00-0 ..... (International) V - PICA .... Toronto . |Partially Disposed .. ...03/09/2020 ...|....06/30/2024 ...|. 147,598
Global Infrastructure Partners
000000-00-0 ..... = PICA (o New York .ooooovecevverneniiiinnnns |oevinnns N Partially Disposed .......ccccovcuvvnnnennne ...09/12/2019 ... |....06/30/2024 ...|...evveeieeien0 Joiiiiiinenn0 o0 0 0 |0 [0 [ (4,612) (4,612
GreenOak Europe Core Plus Logistics, SCSp -
000000-00-0 ..... PICA .... Senningerberg . |Partially Disposed .06/30/2024 .. 294,856
000000-00-0 ..... Greycroft Grow , L.P. . New York ... .|Partially Disposed . .06/30/2024 ..
000000-00-0 ..... Greycroft Partners VI, L.P. - PICA ... ... |New York ... .|Partially Disposed .. ...09/30/2020 ...|....06/30/2024 ...|[.
GSO Capital Opportunities Fund I11, LP -
000000-00-0 ..... PICA .... . [New York ... ...|Partially Disposed . ....09/22/2016 ...|....06/30/2024 ...|. ... 1,120,111 ... 1,120,111 |...
000000-00-0 ..... GSO COF o-Investment Fun ... |New York ... .|Partially Disposed .. ...08/14/2017 ...|....06/30/2024 ... | ...oeeeeiiiii o0 o0 0 |0 0 [0 e 123,887 |....... 123,887 |...
GTCR Fund XI11/A LP, GTCR Fund XI11/B LP and
000000-00-0 ..... GTCR Fund XI11/A AIV LP = PICA ....ceeevnnnnes Chicago .oovveeeeeeerieiiiieeeeee Joeeeiis L. Partially Disposed .......cccccovcuenneennne ...09/07/2021 ...|....06/30/2024 ...|............... (I T (I (I T [\ T (I T (I T [\ R 84,736 |........ 84,736 |..oeeennnns [\ T (1 T [\ T 0
Harvest Partners Structured Capital Fund |1,
000000-00-0 ..... L.Po = PICA oo New YOrk .oeeeeeeeeeeeeeeiiiiinees Jerees NY.e Partially Disposed .......ccccoecuvnneennne ...07/13/2018 ...|....06/30/2024 ...|............... (I T (I (I T [\ T (I T (I T [\ R 44,266 |........ 44,266 |.....ceveennns [\ T (1 T [\ T 0
Harvest Partners Structured Capital Fund |1,
000000-00-0 ..... L.Po = PICA 2 oo New YOrk .ooeeoeeeeeeeeeiiiiiinees Jerees NY.e Partially Disposed .......cccccoveuenneennne ...10/25/2018 ...|....06/30/2024 ...|............... (I T (I (I T [\ T (I T (I T [\ R 44,266 |........ 44,266 |.....eeveennns [\ T (1 T [\ T 0
Harvest Partners Structured Capital Fund
000000-00-0 ..... I, LLPe = PICA e New YOrk .ooeeeeecueeeneiiiiiienes Jerees NY.e Partially Disposed .......ccccoecuenneennne ...12/18/2020 ...|....06/30/2024 ...|............... (I T (I (I T [\ T (I T (I T [\ R 42,088 |........ 42,088 |..........e [\ T (1 T [\ T 0
Hellman & Friedman Capital Partners IX, LP -
000000-00-0 ..... PICA e s San Francisco ... ....|Partially Disposed .. ....04/07/2020 ...|....06/30/2024 ...|. 0
000000-00-0 ..... HPS Mezzanine Partners 2019, L.P. - PICA ... |New York ... .|Partially Disposed ..10/28/2019 . .06/30/2024 .. 0|
000000-00-0 ..... 1CG Europe Fund V No.1, LP - PICA .... .. |St. Helier .... . |Partially Disposed .. ...04/27/2012 ...|....06/30/2024 ...|. .0
Insight Partners Opportunities Fund I, L.P.
000000-00-0 ..... - PICA .. [New York ... ....|Partially Disposed .. ...04/22/2021 ...|....06/30/2024 ...|. 0 0 .0
000000-00-0 ..... Insight Partners XII, L.P. - PICA . New York . .|Partially Disposed .06/30/2024 .. 0 .0 0
000000-00-0 ..... Intervale Capital Fund II1, L.P. Cambr idge .|Partially Disposed . .06/30/2024 .. 0 .0 0
000000-00-0 ..... LBA Realty Fund VI, L.P. - PICA . ... | Irvine .|Partially Disposed .. ...08/18/2017 ...|....06/30/2024 ...|. .0 0. .0
LeapFrog Emerging Consumer Fund IV, LP -
000000-00-0 ..... . [Ciber City .... ... |Partially Disposed .. ...05/24/2023 ...|....06/30/2024 ...|. .0 .0 .0 0 0 011100 975,000 . 975,000 |... .0
000000-00-0 ..... Linden Capital Partners V LP - PICA Chicago .. .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 . 16,076 0
000000-00-0 ..... Lion Industrial Properties, L.P. - Pl New York . .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 874,387 0
000000-00-0 ..... Littlejohn Fund VI, L.P. - PICA . Greenwich .. .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 ..(374,649) 0
000000-00-0 ..... M31 Navigator Fund LP - PICA .. Grand Cayman . . |Partially Disposed . . .06/30/2024 .. 0 .0 0 .0 ..125, ....... 125,000 0
000000-00-0 ..... Marlin Heritage 11, L.P. ....... ... |Hermosa Beach ... ....|Partially Disposed .. ....10/24/2017 ...|....06/30/2024 ...|. 0 0 0 0 (407,407)|...... (407,407)).... .0
000000-00-0 ..... Metalmark Capital Partners II, L.P. .. . [New York . ...|Partially Disposed .. ...11/01/2012 ...|....06/30/2024 ...|. .0 .0 .0 cnd0 0 0 3,682 |.......... 3,682 |... .0
000000-00-0 ..... Mezzanine Partners |11, L.P. - PICA . New York . .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 ... 1,781,557 |.... 1,781,557 0
000000-00-0 ..... MezzVest I11, L.P. - PICA St. Helier . . |Partially Disposed . . .06/30/2024 .. 0 .0 0 .0 R ...610,675 0
000000-00-0 ..... Montagu VI L.P. - PICA .... . | London . |Partially Disposed .. ....04/01/2021 ...|....06/30/2024 ...|. 0 0 0 0 0 |0 [ 104,334 . .0
000000-00-0 ..... Nautic Partners IX, L.P. = PICA ...ccuvvrennnns Providence Partially Disposed ...02/21/2020 ...|....06/30/2024 ...
New Enterprise Associates 11, Limited
000000-00-0 ..... Partnership oo [ Timonium ... ....|Partially Disposed .. ....11/01/2012 ...|....06/30/2024 ...|.
000000-00-0 ..... Nordic Capital V, L.P ... |St. Helier . . |Partially Disposed .. ....11/01/2012 ...|....06/30/2024 ...|.
000000-00-0 ..... Nordic Capital VI Alpha, L.P .......cceceeeen. St. Helier Partially Disposed ...11/01/2012 ...|....06/30/2024 ...
Oaktree Opportunities Fund VIIlb, L.P. (VZ)
000000-00-0 ..... Los Angelos .. ...|Partially Disposed .. ....12/10/2012 ...|....06/30/2024 ...|. .0 ... 1,006,221 .0
000000-00-0 ..... OCM Oppor tunities Fund VII, L.P. (VZ) Los Angelos .|Partially Disposed ..12/10/2012 . .06/30/2024 .. .0 . ..1,993 |. 0
000000-00-0 ..... OCM Opportunities Fund VII, LP ..... Los Angeles .|Partially Disposed ..11/01/2012 . .06/30/2024 .. ) ... 459 | 0
000000-00-0 ..... OCM Opportunities Fund VIIb, L.P. . Los Angeles .|Fully Disposed .... ..11/01/2012 . .06/30/2024 .. ..209,212 ....... 209,575 |. ......(208,867)
000000-00-0 ..... OCM Opportunities Fund VIIb, L.P. (VZ) ...... [Los Angelos .. .|Fully Disposed .... ...12/10/2012 ...]....06/30/2024 ...|........ 17,502 |..... 2,201,522 |ooooviiieenn 0 |0 [0 [000.2,201,522 [0 e 2,295,4% |..... 2,295,49% |... ... (2,287,738)
OHA European Strategic Credit Fund, L.P. -
000000-00-0 ..... PICA e Fort Worth ..oocvvviviiiiiiiiens | L ST Partially Disposed .......ccccoecuvvennennne ...07/20/2012 ...|....06/30/2024 ...|............... (1N R [\ R (1N R (1N R (1N R (1N R 0f...... 251,739 |....... 251,739 | [\ R (1N R [\ R 0
Olympus Capital Asia Il PE (Offshore) fund
000000-00-0 ... | eeeiereieiiieiiiis i Hong Kong ...ocvvveveveeiiiunniiinns fooveene CHN........ Partially Disposed ......cccocovicunnnnnn. ...11/30/2011 ...]....06/30/2024 ... ............... [\ RO 0 e [\ OO [\ RO [\ RO [\ RO 0. 55,965 |........ 55,965 |....cocuveennns [\ O 0 e [\ RO 0
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000000-00-0 ..... One Rock Capital Partners II, LP - PICA ..... New York ... ....|Partially Disposed .. ....10/30/2017 ...|....06/30/2024 ...|. L0 R | RN | I N 103,767 |....... 103,767 |... L0 U .0
000000-00-0 ..... One Rock Capital Partners IIl, LP - PICA ... |New York ... .|Partially Disposed .. ...06/21/2021 ...|....06/30/2024 ...|. 0 o0 0 0 0 [0 e 121,238 |....... 121,238 |...
PA Direct Credit Opportunities Fund I11,
000000-00-0 ..... L.P. - PICA . Darien .|Partially Disposed ..02/08/2021 . .06/30/2024 .. .0 .. 40,117 |. . 40,117
000000-00-0 ..... Parthenon Investors .. |Dover .. .|Partially Disposed .. ...11/01/2012 ...|....06/30/2024 ...|. 0 o0 0 0 0 0 e 155,185 |....... 155,185 |...
Peak Rock Capital Credlt Fund I, LP - PICA
000000-00-0 ..... |..... Austin ... Partially Disposed . ...11/16/2017 ...|....06/30/2024 ...|. L0 L0 L0 el o0 0. 248,416 . 248,416 |... L0 .0
000000-00-0 ..... Peak Rocl un Austin .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 .(10,595,305) 0 0
000000-00-0 ..... Peak Rock Capltal Fund III LP - PICA Austin ... .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 .0 0
000000-00-0 ..... Permira Europe 111 L.P.1. St. Peter Port . |Partially Disposed . . .06/30/2024 .. 0 .0 0 .0 0| 0
000000-00-0 ..... Permira VII L.P. 1 - PICA ... |St. Peter Port .. . |Partially Disposed .. ...02/10/2020 ...|....06/30/2024 ...|. L0 L0 L0 L0 L0 .0
Platinum Equity Capital Partners IV, L.P. -
000000-00-0 ..... PICA ... |Beverly Hills ... ....|Partially Disposed .. ....03/21/2017 ...|....06/30/2024 ...|. L0 L0 L0 el [0 0 367,52 367,521 |... L0 .0
000000-00-0 ..... Platinun Equity Partners |11, L.P. Beverly Hills .|Partially Disposed ..10/21/2013 . .06/30/2024 .. 0 .0 0 .0 . 18,106 0 0
000000-00-0 ..... Platinum Equity Small Cap Fund, L.P. .. |Beverly Hills ... ....|Partially Disposed .. ....06/28/2018 ...|....06/30/2024 ...|. L0 L0 L0 0 o0 0 | 43,533 | L0 .0
000000-00-0 ..... PRISA Il Fund LP - PRP .... . [Nevark ... ...|Partially Disposed .. ....12/29/2023 ...|....06/30/2024 ...|. L0 0 L0 0 , 0 .0
000000-00-0 ..... PRISA Il Fund LP - PRP ... .. [Newark ... .|Partially Disposed .. 12/29/2023 . .06/30/2024 .. 0 .0 0 .0 .. 352,048 |. .0 0
000000-00-0 ..... Providence Equity Partners VI, L.P. (GM) ... [Providence . .|Partially Disposed ..11/01/2012 . .06/30/2024 .. 0 .0 0 .0 ..9,437 |. 0| 0
000000-00-0 ..... Q-BLK Co-Investment Fund, L.P. ................ Seattle .|Partially Disposed .. ...06/02/2006 ...|....06/30/2024 ...|. L0 L0 L0 L0 191,69 L0 .0
Red Arts Capital Opportunity Fund I, L.P. -
000000-00-0 ..... PICA oo Chicago ....|Partially Disposed .. ...03/30/2023 ...|....06/30/2024 ...|. L0 L0 L0 el fe0 010,200,000 ... 200,000 |... L0 .0
000000-00-0 ..... Sentinel Capital Partners VII, L.P. - PICA . [New York . .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 239,202 0| 0
000000-00-0 ..... Silver Lake Alpine, L.P. -PICA New York . .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 . 22,029 .0 0
000000-00-0 ..... Silver Lake Partners V, LP - PICA . Menlo Park . .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 . 77,060 0| 0
000000-00-0 ..... Silver Lake Partners VI, L.P. - PIC Menlo Park . .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 . 34,635 .0 0
000000-00-0 ..... Siris Partners 111, L.P. -PICA .. New York . .|Partially Disposed . . .06/30/2024 .. 0 .0 0 .0 232,656 0 0
000000-00-0 ..... Siris Partners IV, L.P. -PICA ... New York ... .|Partially Disposed .. ...03/15/2019 ...|....06/30/2024 ...|. L0 L0 L0 0 0 0 28,87 | 28,873 L0 .0
Sixth Cinven Fund (No. 3) Limited
000000-00-0 ..... Partnership = PICA .......ccvvvviiiiiiiiiiiiiinnns [T PP R GBR........ Partially Disposed ..........ccevevevvennnns ...05/24/2017 ...|....06/30/2024 ... 0 0 0 00 o0 ... 628,424 ... 628,424 [V [V 0
Sixth Street Growth Partners (A), L.P. -
000000-00-0 ..... PICA Dallas ... ....|Partially Disposed .. ...06/05/2019 ...|....06/30/2024 ...|. L0 L0 L0 0 o0 0 828,754 |....... 828,754 |... L0 0. .0
000000-00-0 ..... Sixth Street TAO Partners (B), L.P. - PICA . |Newark .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 .. 2,665,559 |[.... 2,665,559 0 0 0
000000-00-0 ..... SJF Ventures |11, L.P. Durham .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 ....... 552,579 [....... 562,579 .0 0 0
000000-00-0 ..... The Veritas Capital Fund V, L.P. -PICA . New York . .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 ... 1,631,786 |.... 1,631,786 0 0 0
000000-00-0 ..... The Veritas Capital Fund VI, LP -PICA . New York . .|Partially Disposed . .06/30/2024 .. 0 .0 0 .0 ... 5,638,113 [.... 5,638,113 .0 0 0
000000-00-0 ..... The Veritas Capital Fund VIII, L.P. - PICA New York ... .|Partially Disposed .. ...07/01/2022 ...|....06/30/2024 ...|. L0 L0 L0 0 [0 0 30,329 |........ 30,329 L0 0. .0
Thompson Street Capital Partners V, LP -PICA
000000-00-0 ..... St. Louis ...|Partially Disposed .. ....07/21/2018 ...|....06/30/2024 ...|. L0 0 L0 0 94,722 0 0. .0
000000-00-0 ..... TPG Partners VI, L.P .. |Fort Worth .... ....|Partially Disposed .. ....11/01/2012 ...|....06/30/2024 ...|. L0 L0 L0 L0 11,344 L0 0. .0
000000-00-0 ..... Trident VI, LP . | Greenuich ...|Partially Disposed .. ...00/12/2014 ...1....06/30/2024 ...|. L0 0 L0 0 777,073 0 0. .0
000000-00-0 ..... Trident VIII, L.P. - PICA Greenwich .|Partially Disposed .06/30/2024 .. 0 .0 0 .0 105,386 .0 0 0
000000-00-0 ..... Trimaran Fund 11, L.L.C. . New York . .|Partially Disposed . .06/30/2024 .. 0 .0 0 .0 0| 0 0
000000-00-0 ..... VIP IV LP - PICA .. |London ... . |Partially Disposed .. ... 12/23/2020 ...|....06/30/2024 ...|. L0 L0 L0 L0 L0 0. .0
Waterton Residential Property Venture XII,
000000-00-0 ..... L.P. —PICA e Chicago ....ceevvvvvviiiiiiiiiienes Partially Disposed ..........ccevvveveennns ...02/23/2015 ...|....06/30/2024 ...|............... [V [V [V 0 0 11,080 |oooeeeeeeeenns [V [V [V 0
Waterton Residential Property Venture XIV,
000000-00-0 ..... [ N Chicago Partially Disposed .. ....12/23/2020 ...|....06/30/2024 ...|. L0 L0
000000-00-0 ..... Westbrook Real Estate Fund X, L.P. -PICA ... |Palm Beach Garden . Partially Disposed . ...07/18/2016 ...|....06/30/2024 ...|. .0 .0
Whitehorse Liquidity Partners (0ffshore)
000000-00-0 ..... 111, L.P. - PICA New Castle, Delaware .. ...|Partially Disposed .. ....10/31/2019 ...|....06/30/2024 ...|. L0 e [0 0 429,641 |....... 429,641 |... 0
000000-00-0 ..... WP Dynasty Holdings |, New York .|Partially Disposed .. ...05/13/2024 ...|....06/30/2024 ...|. .0 0. 00 i 0 (346,636)]...... (346,636)]... ) R
1999999. Joint Venture Interests - Common Stock Unaffiliated 303,091 3,388,101 0 0 0 26,844,675 | 26,831,189 (13,486) 0 (13,486)|  (3,359,954)
000000-00-0 ...... Deeded Prior Year . 0 ] 0. 0. e [0 [0 o 567,853 |....... 587,853 |... .0 w0 L0 0
000000-00-0 ...... Passaic Fund LLC- PICA ... .|Partially Disposed .. .0 .. .0 .. .0 .. .0 .. ...61,138,334 |... 61,138,334 |... .0 .. .0 .0
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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 |Change in 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
PGIM Real Estate European Core Diversified
000000-00-0 ..... Property Fund, SCSp - PICA .....coevvviinnnnnnnns Luxembourg ....evvvvvvvvnnnnnniinns fovvennnns LUX........ Partially Disposed .......ccoevvvvivnnnnnnns ...08/31/2019 ...|....06/30/2024 ...|.....uuvvvnnnnn [V N [V N [V N [V RN [V N [V N [V - 252,789 |....... 252,789 |.covvnins [V RN [V N [V N
PGIM Real Estate European Core Diversified
000000-00-0 ..... Property Fund, SCSp - PICA (2) .. Luxembourg ... . |Partially Disposed .. ...09/30/2019 ...]....06/30/2024 ... .cceuueiireinni0 [0 0 [0 O [0 O 193,571 |....... 193,571 |...
PGIM Real Estate U.S. Debt Fund,
000000-00-0 ..... |+eeeeuereeieiiiieeeeeiii e New York ... ...|Partially Disposed .. ....08/31/2023 ...]....06/30/2024 ... eeeuunrieeennn0 [0 0 [0 O [0 0 L 138,495 | 138,495 |...
000000-00-0 ..... Pramerica European Value Partners, L.P. MADISON .. .|Partially Disposed ..03/11/2016 . .06/30/2024 ..
Prudential Capital Partners IV, L.P. - PICA
000000-00-0 ..... | ceevemneiiiiiriiiiiiiiri e Chicago .. ....|Partially Disposed .. ....12/20/2012 ...]....06/30/2024 ... |eeeuuiieeeennn0 o0 el O [0 O [0 O [ 267 et 69,267 |...
000000-00-0 ..... Prudential Capital Partners V, L.P. - PICA . [Newark ... N .|Partially Disposed .. ....04/21/2017 ...|....06/30/2024 ...|. ... 4,787,223 |.... 4,787,223 |...
000000-00-0 ..... Warburg Pincus Prismic, L.P. - PICA .......... New YOrk .ooeeevveeeieennniinneeens Joenennnns N Partially Disposed ...09/25/2023 ...|....06/30/2024 ... .... 9,755,957 |.... 9,755,957
2099999. Joint Venture Interests - Common Stock - Affiliated 0 0 0 0 0 0 0| 76,925,654 | 76,923,489
000000-00-0 ..... [Curzon Capital Partners 5 Long-Life LP-PICA [London ... .[Partially Disposed .. ...09/24/2020 ...J....06/30/2024 ...|oeeeeeeceea0 [0 oo 0 Jeee o0 [0 oo 0 [0 [ 262,357 |....... 262,357 |...
2199999. Joint Venture Interests - Real Estate - Unaffiliated 262,357 262,357
PGIM REF EUROPE MEMBER LLC STANDALONE - PICA
000000-00-0 ..... . [ Luxembourg ... |Partially Disposed .. ....03/31/2020 ...|....06/30/2024 ...|. 0. 0 0. o0 o0 0 240,781 |....... 240,781 |...
000000-00-0 ..... Prudential Mortgage SKP REIT LLC . . | San Francisco ... .|Partially Disposed .. ...03/26/2018 ...|....06/30/2024 ...|. .0 .. .0 .. .0 .. .0 .. .. 2,240,824 |.... 2,240,824 |...
2499999. Joint Venture Interests - Mortgage Loans Affiliated 0 0 0 0 2,481,605 [ 2,481,605
000000-00-0 . First National Center - PICA . |Ok|ahoma City ... .|Partially Disposed .. ....02/18/2022 ...‘....06/30/2024 | 0. 0. 0. o0 o0 o0 e 370,837 |....... 370,837
000000-00-0 ..... First National Center - PICA 2 . Ok lahoma City ... .|Partially Disposed .. ...02/18/2022 ...|....06/30/2024 ...|. .0, .0 .0 .. 00 0 e 20,97 [........ 20,971
2599999. Joint Venture Interests - Other Unaffi Ilated 0 0 0 0 391,809 391,809
000000-00-9 ..... Bonavista Energy Corp. - PICA . .| Alberta .. ...|Partially Disposed .. ....09/29/2020 ...|....06/30/2024 ...|. 0. 0 0. 0 ... 25,535,539 |... 25,535,539 |...
000000-00-0 ..... Pramerica Fosun Life Insur Co . Newark .|Partially Disposed ..04/30/2012 . .06/30/2024 .. 0 .0 0 .0 .... 1,318,337 |.... 1,318,337
000000-00-0 ..... Ross Avenue Minerals 2012, LLC .. Dallas ... Partially Disposed .. ...12/31/2013 ...|....06/30/2024 ...|. .0, .0 .. i .0 .. .0, i ..0]....5,619,094 |.... 5,619,094 |...
2699999. Joint Venture Interests - Other - Affilia 0 0 0 0 0 0 0| 32,472,970 [ 32,472,970
309601-AA-0 ..... FARMERS INS EXCH NOTES 144A - 1996 Los Angeles ......evvrivinnnnnnnns Jovvnnnnns CA.eenne Partially Disposed .......ccoevrvvivnnnnnnns |....12/31/1996 ...‘....06/30/2024 R P [V N [V N [V N [V RN [V N [V N 0 [.... 4,900,000 |.... 4,900,000
309601-AA-0 ..... FARMERS INS EXCH NOTES 144A - 2018 Los ANgeles ..eevveiirirrnnnninnes Joenennnns CA......... Partially Disposed ....ccoeeveeernnnnnnnane [onns 07/05/2018 ...|[.... 06/30/2024 .. ]ouuuuieeennnns [ R [ R [ R [ R [ R [ R 0 [.... 1,890,000 |.... 1,890,000
2799999. Surplus Debentures, etc - Unaffiliated 0 0 0 0 0 0 0] 6,790,000 | 6,790,000
000000-00-0 ..... [Mason Square State Credit ... ... [Irvine ... _.[Partially Disposed .. [....02/22/2021 ...]....06/30/2024 ...]. .0 [.... 1,986,500 [.... 1,986,500 ...
3599999. Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 0 0 0 0 0 0 0 1,986,500 1,986,500
000000-00-0 ..... BF Garden Corporate Tax Credit Fund XXXV ... [Boston ......ccoeeeeemmmiereeemnnnns fovmnnnnns VA......... Partially Disposed ........eceeveeemnnnnnnes ...01/24/2012 ...|....06/30/2024 ...|ccovueennneenn [V IR [V IR [V IR [V PR [V IR [V IR [ — 157,007 |....... 157,007
CREA Corporate Tax Credit Fund 96, LP - PICA
000000-00-0 ..... | ceevemneiiiiiriiiiiiiiri e Indianapol is .... ....|Partially Disposed .. ...01/04/2023 ...|....06/30/2024 ...|. 686,773 |....... 686,773 |...
000000-00-0 ..... CREA Corporate Tax Credit Fund XXI1I, LLC .. [Indianapolis . .|Partially Disposed .06/30/2024 .. . 58,484
000000-00-0 ..... Raymond James Tax Credit Fund 42 L.L.C. St. Petersburg .|Partially Disposed . .06/30/2024 .. 422,265
000000-00-0 ..... Raymond James Tax Credit Fund 43 L.L.C. ..... [New York .|Partially Disposed .. ...07/02/2018 ...]....06/30/2024 ...|. 333,184 |...
Red Stone Equity-Fund 78 Limited Partnership
000000-00-0 ..... = PICA oo Cleveland ........ccovvveviiiiiinnns |ovvennnnnd OH......... Partially Disposed .......ccoevrvvivnnnnnnns ...07/27/2020 ...|....06/30/2024 ... 568,776 |....... 568,776
U.S.A. Institutional Tax Credit Fund CXI
000000-00-0 ..... LR Greenwich ........eevvvvivvnninnnes fovvennnns (0] I Partially Disposed .......ccoevvvvivnnnnnnns ...10/31/2017 ...|....06/30/2024 ... 457,013 |....... 457,013
U.S.A. Institutional Tax Credit Fund CXXXV
000000-00-0 ..... L.P. = PICA o Greenwich .......ceeevvvveiinennnnns fovvennnns (0] I Partially Disposed .......ccoevrvvivnnnnnnns ...07/13/2021 ...|....06/30/2024 ... 513,949 |....... 513,949
U.S.A. Institutional Tax Credit Fund
000000-00-0 ..... LXXXVIT, Lo e Greenwich .. ...|Partially Disposed .. ...12/22/2011 ...]....06/30/2024 ...|. 211,391 |....... 211,391 [...
000000-00-0 ..... WNC Institutional Tax Credit Fund 35, L.P. . [Irvine ... .|Partially Disposed .06/30/2024 .. ... 18,468 |. . 78,468
000000-00-0 ..... WNC Institutional Tax Credit Fund 45 L.P. .. |Irvine .|Partially Disposed . . .06/30/2024 .. .. 457,790 |. 457,790
000000-00-0 ..... WNC Institutional Tax Credit Fund 47, L.P. . [Irvine ... .|Partially Disposed .. ...08/14/2019 ...|....06/30/2024 ...|. 543,852 |....... 543,852 |...
WNC Institutional Tax Credit Fund 49, L.P. -
000000-00-0 ..... Federal o lrvine e [ CA.ceee Partially Disposed .........cevveeemnnnnnnes ...08/17/2020 ...|....06/30/2024 ...|.cccuuennnnnenn [V IR [V IR [V PR [V PR [V PR [V IR [V — 567,394 |....... 567,394 |.ccovneneens [V IR [V IR [V IR
WNC Institutional Tax Credit Fund 52, L.P. -
000000-00-0 ..... Federal ...ooiiiriiiiiiiiiiiie e ITVINE iieeeireiieieernniaareeeee foereeenes CA......... Partially Disposed .....cccoeeereernnnnnnnaes ...03/17/2022 ...|....06/30/2024 ...|cceuuuunnnenns [ R [ R [ R [ R [ R [ R 0f...... 557,488 |....... 557,488 |......cceennnnn [ R [ TR [ TR
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 0 0 0 0 0 0 0] 5,613,836 | 5,613,836 0 0 0
000000-00-0 ..... [EIm Place = PICA wovooveereeeeeeeeeeeeneeneans [Dallas cvooveerererereeenannens | Tewrrene TPartially Disposed ...ooveveereereernennanes [....04/16/2021 ...]....06/30/2024 ...[...o......... [0 [ [0 [0 [0 [0 0]....2,387,500 [.... 2,387,500 [............... [0 [ [0
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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
3999999. Guaranteed State Low Income Housing Tax Credit - Unaffiliated 0 0 0 0 0 0 0| 2,387,500 | 2,387,500 0 0 0 0
000000-00-0 ..... Champion Mill Investor LLC - PICA ............ Columbus ....uvvvvvevvneniiieiiinnnn Partially Disposed .......ccoevrvvivnnnnnnns ....02/02/2022 ...|....06/30/2024 ...|....uuunrnnnnnn [V N [V N [V N [V RN [V N [V N 0[... 2,294,410 |.... 2,294,410 |..0vveeennnn [V RN [V N [V N 0
CREA Corporate Tax Credit Fund 89, LP - PICA
000000-00-0 ..... Indianapol is Partially Disposed ... ....04/20/2022 ...)....06/30/2024 ... eeeuuiieennn0 fooniiiiiin 0 O [0 0 [0 0 265,236 |....... 265,236 |..oovunnnnnnnns 0. 0 e 0.
000000-00-0 ..... St. Petersburg .... Partially Disposed ... ...09/18/2018 ...|....06/30/2024 ... eeeuuieeeennn0 [0 O [0 O [0 |0 904,249 |....... 904,249 |..covnennnnnnnn 0. 0 0l
000000-00-0 ..... St. Petersburg .....cccvveevieens Jovrennnns FL..oooonen Partially Disposed .....cccoeeereernnnnanaes ....09/23/2021 ...|....06/30/2024 ...|cceuuuunnnnns [ R [ R [ R [ R [ R [ R 0f...... 200,630 |....... 200,630 [...eiieeennnnn [ R [ TR [ TR 0
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 0 0 0 0 0 0 0 3,664,525 3,664,525 0 0 0 0
055780-0B-4 ..... B Lab Company Promissory Note .................. Wayne ...ooeeeeeeeiieeieiiieeeeeeen Jeeennnns PA......... Partially Disposed .......eceeveeeemnnnnnnens [oene 12/29/2021 ... |.... 06/30/2024 .| ceeueeeeennnns [V IR [V IR [V IR [V PR [V IR [V IR [V 96,722 |........ 96,722 |eeveeaannn [V IR [V IR [V IR 0
650404-AC-0 ..... NEWARK NJ REDEV AREA Nwk Makershoods ........ Newark .....ooevveniiiiiiiniinnniiins |ovvennnnd N......... Partially Disposed .....ccooovvivvinnnnnnnnns fons 09/16/2023 ...|.... 06/30/2024 ... ]cueunniiiinnnnn [ [ [ [ [ [ [/ 9,312 |.......... 9,312 | [ [ T [ 0
5899999. Any Other Class of Assets - Unaffiliated 0 0 0 0 0 0 0 106,034 106,034 0 0 0 0
6099999. Total - Unaffiliated 303,091 3,388,101 0 0 0 3,388,101 0] 48,047,236 | 48,033,750 (13,486) 0 (13,486)[  (3,359,954)
6199999. Total - Affiliated 0 0 0 0 0 0 0| 111,880,229 | 111,878,064 (2,164) 0 (2,164) 0
6299999 - Totals 303,091 3,388,101 0 0 0 3,388,101 0] 159,927,464 | 159,911,814 (15,650) 0 (15,650)[  (3,359,954)
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SCHEDULE D - PART 3

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

03

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and

SVO

Number of Paid for Accrued Admini-

CUSIP Date Shares of Interest and strative

Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
2509999997. Total - Bonds - Part 3 4,472,410,292 4,631,564,855 18,756,661 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 4,472,410,292 4,631,564,855 18,756,661 XXX
4509999997. Total - Preferred Stocks - Part 3 158,412 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 158,412 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 228,067,336 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 228,067,336 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 208,225,748 XXX 0 XXX
6009999999 - Totals 4,700,636,040 XXX 18,756,661 XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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
2509999997. Total - Bonds - Part 4 4,520,293,583 5,288,700,326 4,614,417,277 4,535,895, 351 4,579,708 6,190,230 3,002,252 7,767,686 (3,521,179) [ 4,690,511,138 (9,626,649) [ (175,869,935) | (185,496,583) 127,886,771 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 4,520,293,583 5,288,700,326 4,614,417,277 4,535,895, 351 4,579,708 6,190,230 3,002,252 7,767,686 (3,521,179) [ 4,690,511,138 (9,626,649) [ (175,869,935) | (185,496,583) 127,886,771 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 2,600,096 XXX 2,572,590 0 0 0 0 0 0 2,600,006 27,506 0 27,506 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 2,600,096 XXX 2,572,590 0 0 0 0 0 0 2,600,006 27,506 0 27,506 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 838,037,562 XXX 284,154,579 49,694,820 | 184,552,343 0 92,195 | 184,460, 148 (371,756) 833,500,925 (445,743) 4,536,638 4,090,895 (2,379,505) XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 838,037,562 XXX 284,154,579 49,694,820 | 184,552,343 0 92,195 | 184,460, 148 (371,756) 833,500,925 (445,743) 4,536,638 4,090,895 (2,379,505) XXX XXX
5999999999. Total - Preferred and Common Stocks 840,637,658 XXX 286,727,169 49,694,820 | 184,552,343 0 92,195 | 184,460,148 (371,756) 836,101,021 (418,237) 4,536,638 4,118,401 (2,379,505) XXX XXX

6009999999 - Totals

5,360,931, 241

4,901, 144, 44

4,585,590, 171

189, 132,061

6,190,230

3,004,447

192,227,834

(3,892,935)

5,526,612, 15

(10,044,886)

(171,333,297)

(181,378, 183)

125,507,266
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

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

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

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

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

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 38,108,351 11,770,633 0 166,590,574 [ XXX 166,590,574 54,636,591 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 13,231,601 11,770,633 0 166,497,413 XXX 166,497,413 56,576,821 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 24,876,750 0 0 93,161 [ XXX 93,161 (1,940,229) 0 0 0 0] XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 38,108, 351 11,770,633 0 166,590,574 | XXX 166,590,574 54,636,591 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (4,815,076) (5,532,565) 0| (146,278,388) XXX (146,278,388)) (49,243,226 0 0 0 0] XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (4,815,076) (5,532,565) 0| (146,278,388) XXX (146,278,388)  (49,243,226) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (4,815,076) (5,532,565) 0| (146,278,388) XXX (146,278,388)  (49,243,226) 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 408,384,084 4,169,678 16,178,239 | 840,375,814 [ XXX 466,407,901 (188,411,709) 268,294,825 21,409 0 324,928,281 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 752,446,854 (409, 362) 57,825,761 (199,315,893) XXX (199,315,893)  (64,962,741) 56,167,057 (18,629,262) 0f 781,754,921 XXX XXX
1229999999. Subtotal - Swaps - Replication (4,569,834) 38,638,229 13,325,562 33,495,257 [ XXX 52,555,374 0 0 (1,325,586) 0 3,051,914,000 [ XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 1,160, 556,508 0 (22,842,932) (123,724,5%) XXX (698,190,353) (271,520,728) 0 (17,603,592) 0 897,181,476 [ XXX XXX
1369999999. Total Swaps - Credit Default (4,569,834) 38,638,229 13,325,562 33,495,257 [ XXX 52,555,374 0 0 (1,325,586) 0 3,051,914,000 [ XXX XXX
1379999999. Total Swaps - Foreign Exchange 99,149 4,169,678 82,025,023 | 783,048,600 | XXX 983,546,444 736,199 | 324,461,882 (1,008,819) 0 204,734,585 [ XXX XXX
1389999999. Total Swaps - Total Return 175,281 (409, 362) 14,821,909 (18,264,083)] XXX (18,264,083) 17,410,080 0 (442) 0 4,767,141 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 1,156,261, 104 42,398,546 87,329,562 | 674,555,178 | XXX 319,647,382 | (253,374,449) 324,461,882 (19,933, 439), 0 4,158,597,202 [ XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (79,460,968)] XXX (130,082,670 0 11,262,755 (4,548,798) 0 68,571,639 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 408,384,084 4,169,678 16,178,239 [ 753,355,976 [ XXX 328,766,362 | (188.411,709) 252,875,099 (4,527,388) 0| 389,675,525 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 785,740, 129 5,828,707 57,825,761 (171,444,837) XXX (171,444,837)) (59,569, 375) 82,849,538 (18,629,262) 0 785,579,316 [ XXX XXX
1719999999. Subtotal - Replication (4,569,834) 38,638,229 13,325,562 33,495,257 [ XXX 52,555,374 0 0 (1,325,586) 0 3,051,914,000 [ XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 1,189,554,379 48,636,614 87,329,562 | 615,406,396 | XXX 209,876,898 | (247,981,084) 335,724,637 (24,482,237 ) 0 4,227,168,841 [ XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge

of ltem(s) Gain Margin Effectiveness

Hedged, Date of (Loss) Used| Cumulative Gain at

Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception

Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures (69,677,560) 0 0 0 0 48,188,898 48,188,898 249,942,522 XXX XXX
1649999999. Subtotal - Short Futures 13,371,593 0 0 0 0 (12,140,533)| (12, 140,533) 56,197,600 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (6,672,992) 0 0 0 0 (4,278,657)  (4,278,657) 103,858,300 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (49,632,975) 0 0 0 0 40,327,022 40,327,022 202,281,822 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (56,306,967) 0 0 0 0 36,048,365 36,048,365 306, 140, 122 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
Total Net Cash Deposits 29,806,000 (5,770,000) 24,036,000

Description of Hedged Risk(s)

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 24,036,000 0 24,036,000 13,675,282 (69,981,248) 13,675,282 306, 140,122 306, 140, 122

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0 0 0 0

0999999999 - Gross Totals 0 24,783,807 3,715,716,262 (3,076,273,866) 614,658,589 3,747,274 ,472 (3,593,703,541) 223,552, 180 4,533,308, 964 4,533,308,963
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 3,715,716,262 (3,076,273,866)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

1,723,695,563

2,035,101,280

0199999999 - Total 2,087,391,733 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0299999999 - Total

577,874, 28

128,403,000




STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E10, E11



STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
3128M7-4L-7 .........| FHLMC POOL NO G05927 LA ... 1,616,899 |.. .... 1,754,666 |....... 07/01/2040
3128PP-SL-8 .........| FHLMC POOL NO J10523 LA .. 09/01/2024 ...
3128PP-UN-1 .........| FHLMC POOL NO J10589 1AL .. 08/01/2024
3128PP-XT-5 FHLMC POOL NO J10690 .. 1.A .. 09/01/2024 ...
3128PP-XU-2 FHLMC POOL NO J10691 .. 1.A .. 09/01/2024 ...
3128PQ-XK-2 FHLMC POOL NO J11582 .. 1.A .. 01/01/2025
3128PQ-Y4-7 FHLMC POOL NO J11631 .. 1.A .. 02/01/2025 ...
3128PR-J9-1 FHLMC POOL NO J12088 .. 1.A .. 05/01/2025 ...
312029-P2-2 ......... | FHLMC POOL NO A83141 LA .. 11/01/2038
312939-C5-8 ......... | FHLMC POOL NO A90992 LA .. 02/01/2040
312941-NJ-2 ......... | FHLMC POOL NO A93093 1AL .602,088 |.. .653,971 07/01/2040
312941-SE-8 .........| FHLMC POOL NO A93217 AL .380,897 |.. 413,526 07/01/2040
312942-EF-8 .........| FHLMC POOL NO A93734 LA ...635,166 |.. ...691,085 |....... 09/01/2040
3138A1-HI-6 .........| FNMA POOL NO AH0235 . LA .. 12/01/2025 ...
3138AS-3T-7 .........| FNVA POOL NO AJ1709 . 1AL .. 09/01/2041
314020-KK-5 ......... | FNMA POOL NO 725798 . LA .. 06/01/2034
314066-ZR-3 FNMA POOL NO 809952 . 1.A .. 02/01/2035 ...
31407N-QM-8 FNMA POOL NO 835760 . 1.A .. 09/01/2035 ...
314106-ML-4 FNMA POOL NO 888763 1.A .. 10/01/2037
31412V-JX-7 .........| FNMA POOL NO 935978 .... LA .. 05/01/2025 ...
31417L-2J-3 .........| FNVA POOL NO AC2576 . 1AL 09/01/2039
314178-BD-1 .........| FNMA POOL NO AC5435 . LA 11/01/2039
31418Q-TE-3 .........| FNVA POOL NO AD3248 . 1AL 05/01/2025
314180-XL-2 .........| FNMA POOL NO AD3382 . LA 06/01/2025
31418R-GH-8 .........| FNVA POOL NO AD3799 . 1AL 04/01/2040
314187-G9-2 .........| FNVA POOL NO AD5623 . LA .. 04/01/2025 ...
31418U-B7-8 .........| FNMA POOL NO ADB361 ... 1AL . . .. 05/01/2040
31418lI-NZ-9 FNMA POOL NO AD8507 . 1.A ....179,506 |.. .. 08/01/2040
31419D-K7-5 FNMA POOL NO AE3017 1.A ....180,801 |.. . .. 09/01/2040
31419J-M3-9 .........| FNMA POOL NO AE7577 ... R (S PN AL ....743,649 |.. ....819,853 |....... 11/01/2040
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-Backed Securities 6,582,011 7,196,483 XXX
0909999999. Total - U.S. Special Revenues Bonds 6,582,011 7,196,483 XXX
021124-AG-2 .........| Alsco Inc. Senior Unsecured Note . .... 5,259,840 |.. .... 5,335,781 |....... 04/17/2025 ...
026651-DY-4 AVERICAN HONDA FINANCE CORPORA CORPORATE ...10,696,634 |.. ...10,753,788 |....... 08/09/2024 ...
032654-AT-2 ANALOG DEVICES INC CORP FLOATER e 3,978,792 [ 3,974,332 |....... 10/01/2024
038336-D*-1 AptarGroup Inc Senior Note .......ooiiiniiiiiiiiininiiiiiiinnn | e 2.0 e L 2,201,567 |- 2,222,238 |....... 09/05/2024 ...
05332*-BH-0 .........| Automotive Rentals, Inc. Sr. Secured .. ... 18,336,417 |.. ... 18,702,738 |....... 06/28/2025 ...
05565E-BZ-7 .........| BM US CAP CORP LLC CORP FLOATER .7,925,869 |.. . 8,063,324 04/01/2025
07387#-AB-0 ... .| Bear Swamp Finance Ltd Prtnshp Senior Secured Note .... . 1,868,803 |.. . 1,975,315 10/08/2025
09534#-AA-0 .........| Blue Cross Blue Shield of FL Senior Unsecured Note . . 3,866,649 |.. ..3,950,953 03/31/2025
12542R-Ha-2 .........| CHS Inc. Senior Note . 1,363,231 |.. . 1,421,850 07/14/2025
141781-BU-7 .........| Cargill Inc CORPORATE .... 16,235,887 |.. 16,468,302 04/22/2025
141781-BY-9 .........| Cargill Inc CORPORATE .... .. 10/10/2025
147528-G*-8 ... .| Casey's General Stores Inc Senior Unsecured Note . .. 06/13/2025 ...
17252\-A@-9 Cintas Corporation Senior Unsecured Note ........... .. 04/15/2025 ...
22967#-AA-9 CTL 2015-3 TR(FedEx Queens NY) Credit Tenant Lease . . ....... 03/15/2028 ...
233331-BD-8 DTE ENERGY COMPANY CORPORATE ... ... 11,505,259 |.. ... 11,571,789 |....... 11/01/2024
256677-AJ-4 DOLLAR GENERAL CORP CORPORATE ... 10,013,435 |.. ... 10,050,530 |....... 09/20/2024 ...
29449-AJ-6 EQUITABLE FINANCIAL LIFE GLOBA CORPORATE .... 8,012,920 |.. ... 8,065,505 |....... 08/12/2024 ...
39839#-AF-8 ... .| Griffith Laboratories Int'l Senior Note ... ... 1,162,072 |.. .. 1,262,547 |....... 01/15/2029 ...
435596-D*-9 ... .| Hollingsworth & Vose Company Senior Secured Note . ..66,326 |.. .. 66,377 07/08/2024
463556-AD-2 ... Iroquois Gas Transmission Syst Senior Note 161,288 |.. 170,422 10/31/2027
48837@-AC-0 .........| Kemin Industries Inc. Senior Secured .. 274,584 |.. . 291,563 04/27/2028
502128-AA-5 .........| LP 1A REIT INC Senior Unsecured Note .. ....892,219 |.. ....900,880 |....... 10/07/2024
51512%-AB-0 ... .| Landsberg Orora Senior Unsecured Note ... 7,451,897 |.. .... 7,780,393 |....... 07/16/2025
54388*-AN-9 Loram Maintenance of Way, Inc. Senior Unsecured Note . e 8482704 e 9,099,494 |....... 12/09/2027 ...
548661-EK-9 LOWES COMPANIES INC CORPORATE ... 15,000,092 |.. ... 15,193,560 |....... 09/08/2025 ...
57169*-AT-4 Mars Inc. Senior Note ..o | oo TE i L 4,305,339 |.. .. 4,341,373 |....... 10/11/2024
58646#-AM-6 Menasha Corporation Senior Note 635,111 |.. 675,903 |....... 03/14/2027 ...
641062-BA-1 NESTLE HLDGS INC. CORPORATE ..... ... 24,808,294 |.. ...25,127,168 |....... 09/12/2025 ...
65339K-BL-3 .........| NEXTERA ENERGY CAPITAL HOLDING CORPORATE .. .. 16,313,848 |.. .. 16,366,772 |....... 09/01/2024 ...
670346-AX-3 .........| NUCOR CORP CORPORATE 10,723,061 |.. 10,868,454 05/23/2025
694182-AB-5 .........| Ansell USA Inc Senior Note ... 1,372,661 |.. . 1,422,825 05/10/2025
T4941@-AA-3 ... .| RDO Equipment Co Senior Secured Note .. . 2,874,186 |.. . 2,931,372 09/18/2025
80808#-AG-7 .........| Schreiber Foods Inc Senior Note .... 2,006,626 |.. .... 2,108,930 |....... 10/03/2025 ...
824348-BR-6 .........| SHERWIN WILLIAMS CO CORPORATE . 4,959,156 |.. .... 5,025,960 |[....... 08/08/2025
89147L-N@-5 .........| Tortoise Energy Infra Corp. Senior Unsecured ... ... 2,279,774 |.. .... 2,338,466 |....... 06/16/2025
89236T-KC-8 .........| TOYOTA MOTOR CREDIT CORP CORPORATE ... .. 16,248,109 |.. .. 16,476,358 |....... 06/30/2025 ...
89837#-AB-4 Estate Bernice P Bishop Senior Note .. ........ 03/01/2027
91859*-AB-7 VA (FRORKSBG VA) CTL PASS-THRU CTL .... ... 10,288,433 |.. ... 10,350,510 |....... 08/15/2024 ...
928668-BR-2 VOLKSWAGEN GROUP OF AMERICA FI CORPORATE .. 12,773,444 |.. ... 12,972,827 |....... 06/06/2025
97805*-AK-9 ... .| Wolverine Pipe Line Company Senior Note .... .... 3,896,893 |.. vo.. 4,096,375 |....... 11/02/2026
98954#-AD-8 .........| Ziegler Inc Senior Note . 2,784,557 |.. . 2,880,174 03/27/2025
06368D-35-1 .........| BANK OF MONTREAL CORP FOREIGN .. 32,581,960 |.. 33,147,491 06/07/2025
06417X-AA-9 .........| BANK OF NOVA SCOTIA CORP FRGN FLOATER ... 25,369,816 |.. 25,365,588 01/10/2025
13607H-6M-9 .........[ CANADIAN IMPERIAL BANK CORP FOREIGN 14,711,077 |.. 14,962,190 08/04/2025
13607H-YE-6 .........| CANADIAN IMPERIAL BANK CORP FRGN FLOATER 24,555,564 |.. 24,547,343 10/18/2024
22576C-G*-6 .........| Crescent Point Energy Corp Senior Unsecured Note . .... 3,057,964 |.. .... 3,164,767 |....... 04/22/2025 ...
31429K-AG-8 .........| FED DESJA QUEBEC CORP FOREIGN ... 23,105,984 |.. ... 23,367,978 |....... 08/23/2025 ...
891147-2F-2 TORONTO-DOMINION BANK/THE CORP FRGN FLOATER . ...31,213,906 |.. ...31,210,194 |....... 09/10/2024 ...
89115A-2A-9 TORONTO-DOMINION BANK/THE CORP FOREIGN ... 22,997,362 |.. ... 23,378,422 |....... 06/06/2025
01465*-AK-9 CGl Group Inc Senior Note ......ccccceunnes v 4,447,957 |.. ... 4,481,015 |....... 09/12/2024 ...
(8894#-AN-5 .........| Tolko Industries Ltd. Senior Secured Note . .... 1,888,899 |.. ... 1,944,829 |....... 10/20/2025 ...
05964H-AP-0 .........| BANCO SANTANDER SA CORP FOREIGN ... 23,959,259 |.. 24,313,559 03/24/2025
629541I-AH-8 .........| NTT FINANCE CORP CORP FOREIGN . 2,568,751 |.. . 2,571,626 07/26/2024
63254A-BD-9 .........| NATIONAL AUSTRALIA BANK LIMITE CORP FOREIGN .... 16,317,077 |.. 16,598,680 06/09/2025
63906Y-AF-5 .........| NATWEST MARKETS PLC CORP FRGN FLOATER 20,470,397 |.. 20,339,227 03/22/2025
65558R-AC-3 .........| NORDEA BANK ABP CORP FOREIGN 13,922,054 |.. 14,008,923 09/22/2025
86563V-AX-7 .........| SUMITOMO MITSUI TRUST BANK LTD CORP FRGN FLOATER . .. 12,159,684 |.. .. 12,156,780 |....... 09/16/2024 ...
H4212%-AA-6 ... Interhoerbiger Finanz AG Sr. Unsecured Note ....504,776 |.. ....545,659 |....... 03/31/2028 ...
09194*-AA-7 ... .| Transurban Queensland Fin Pty Senior Secured Note ... ....394,095 |.. ....416,301 |....... 09/22/2025 ...
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted

Identification Description Code Fair Value Carrying Value Maturity Date
T7841#-AA-1 .........| Recordati Ind Chim E Farm SpA Senior Note .... ... 4,531,790 |.. .... 4,628,928 |....... 09/30/2026 ...
78016E-ZP-5 ROYAL BANK OF CANADA CORP FRGN FLOATER .. e 4,411,515 .. ... 4,378,229 |....... 01/20/2026
00138C-AW-8 .........| AIG GLOBAL FUNDING CORP FLOATER ..21,233,284 |.. ...21,040,580 |....... 09/25/2026 ...
05565E-CD-5 .........| BMW US CAP CORP LLC CORP FLOATER 19,675,147 |.. 19,637,875 08/11/2025
7425AP-AB-1 .........| PRINCIPAL LIFE GLOBAL FUNDING CORP FLOATER . 4,694,428 |.. . 4,675,684 08/28/2025
902674-YU-8 .........| UBS AG (LONDON BRANCH) CORP FOREIGN . 7,999,668 |.. . 7,985,343 01/13/2025
02665l1-EU-1 .........| AMERICAN HONDA FINANCE CORPORA CORP FLOATER .. ...35,124,600 |.. ...35,067,634 |....... 11/22/2024 ...
04636N-AK-9 .........| ASTRAZENECA PLC CORPORATE ... 12,087,262 |.. ... 12,137,828 |....... 02/26/2027 ...
05565E-CL~7 .........| BM US CAP CORP LLC CORP FLOATER .... ...19,699,881 |.. ... 19,637,875 |....... 04/02/2026 ...
05966D-7E-6 .........| BANCO SANTANDER SA (NEW YORK B CERTIFICATE OF DEPOSIT ... 14,046,510 |.. ... 14,027,053 |....... 01/31/2025 ...
06405L-AE-1 BANK OF NEW YORK MELLON CORP/T CORP FLOATER ........cceouiieeeeiiiiieeeeeeiiieeeeeeeneeens | s feeee e d O FE 9,354,590 |.. ... 9,351,369 |....... 03/13/2026 ...
110122-ED-6 BRISTOL MYERS SQUIBB CO CORPORATE .... 5,826,882 [.. .... 5,841,733 [....... 02/20/202%6 ...
110122-EE-4 BRISTOL MYERS SQUIBB CO CORPORATE ... ... 4,663,745 |.. .... 4,670,916 |....... 02/22/2027 ...
110122-EM-6 .........[ BRISTOL MYERS SQUIBB CO CORP FLOATER .. .... 3,904,804 [.. ... 3,804,845 |....... 02/20/202%6 ...
17275R-BQ-4 .........| CISCO SYSTEMS INC CORPORATE 23,731,167 |.. 23,768,331 02/26/2027
233853-AV-2 .........| DAIMLER TRUCKS FINANCE NORTH A CORPORATE .. . 4,947 674 |.. . 4,977,008 01/15/2027
26441C-CB-9 ......... | DUKE ENERGY CORP CORPORATE 11,907,239 |.. 11,999,885 01/05/2027
29379V-CE-1 .........| ENTERPRISE PROD OPER L.P. CORPORATE ... 25,467,5% |.. 25,693,352 01/11/2027
337738-BJ-6 .........| FISERV INC CORPORATE 11,257,469 |.. 11,239,735 03/15/2027
37045X-EQ-5 .........| GENERAL MOTORS FINANCIAL CO IN CORPORATE .. .... 7,007,053 |.. ... 7,004,749 |....... 05/08/2027
373334-KV-2 .........| GEORGIA POWER COMPANY CORPORATE .... 6,851,213 [. ....6,868,580 |[....... 02/23/2027 ...
44891A-CZ-8 HYUNDAI CAPITAL AMERICA CORP FLOATER .. ... 11,402,023 |.. ... 11,371,265 |....... 03/19/2027 ...
47233)1-DS-5 Jefferies Financial Group Inc CORPORATE . ... 18,498,067 |.. ... 18,515,711 |....... 03/12/2025 ...
50222C-AA-8 LSEG US FIN CORP CORPORATE ...........eeew.nn ... 6,422,783 |.. ... 6,451,280 |....... 03/28/2027 ...
58769J-AN-7 .........| MERCEDES-BENZ FINANCE NORTH AM CORP FLOATER .... ...16,251,013 |.. ... 16,209,195 |....... 01/09/2026
64953B-BL-1 .........| NEW YORK LIFE GLOBAL FUNDING CORP FLOATER . 42,166,603 |.. 42,081,160 04/02/2027
65163L-AN-9 .........| NEWMONT CORP / NEWCREST FIN PT CORPORATE .. . 9,346,012 |.. ..9,349,238 03/15/2026
65330K-CR-9 .........| NEXTERA ENERGY CAPITAL HOLDING CORP FLOATER . 18,747,328 |.. 18,702,738 01/29/2026
713448-FV-5 .........[ PEPSICO INC CORPORATE 21,106,690 |.. 21,029,387 11/10/2025
713448-FII-3 .........[ PEPSICO INC CORPORATE 12,211,201 |.. 12,153,358 11/10/2026
718172-DF-3 .........| PHILIP MORRIS INTERNATIONAL IN CORPORATE .. ... 6,772,322 |.. ....6,788,470 |....... 02/12/2027 ...
74256L-EX-3 .........| PRINCIPAL LFE GLB FND || CORPORATE ... 5,322,172 |.. ... 5,341,928 |....... 01/16/2027
74368C-BX-1 PROTECTIVE LIFE GLOBAL FUNDING CORPORATE .........ccvveeeeeiiiiiieeeeeiiiiieeeeesiienneeeees | s feeeee e d WD FE 9,320,959 |.. .. 9,351,369 |....... 01/12/2027
78355H-LA-5 RYDER SYSTEM INC SR NT CORPORATE . .... 6,631,834 . .... 6,619,365 |....... 03/15/2027 ...
842400-8-0 SOUTHERN CAL EDISON CORPORATE .. .... 9,336,316 |.. .... 9,351,369 |[....... 03/01/2026
855244-BG-3 STARBUCKS CORP CORPORATE ... ... 22,443,686 |.. ... 22,551,001 |....... 02/08/2027
857477-CL-5 STATE STREET CORP CORPORATE .. ...31,003,738 |.. ...31,034,856 |....... 03/18/2027
89236T-LC-7 .........| TOYOTA MOTOR CREDIT CORP CORP FLOATER . ...26,662,378 |.. ...26,651,401 |....... 10/16/2024
89236T-LG-8 .........| TOYOTA MOTOR CREDIT CORP CORP FLOATER . 3,421,082 |.. . 3,413,250 06/09/2025
928668-CF-7 .........| VOLKSWAGEN GROUP OF AMERICA FI CORPORATE .. 22,343,037 |.. 22,311,338 03/22/2027
13606K-HB-2 .........[ CANADIAN IMPERIAL BANK OF COMM CERTIFICATE OF DEPOSIT ... .9,351,603 |.. . 9,351,369 10/18/2024
78016H-ZU-7 .........| ROYAL BANK OF CANADA CORP FRGN FLOATER ...11,060,051 |.. ...10,987,859 |....... 01/19/2027
05252A-DJ-7 .........| AUSTRALIA AND NEIl ZEALAND BANK CORP FRGN FLOATER ... ... 13,176,254 |.. ... 13,001,917 |....... 01/18/2027
05252A-DK-4 AUSTRALIA AND NEW ZEALAND BANK CORP FRGN FLOATER ... 11,635,159 |.. ...11,614,400 |....... 03/18/2026
05523R-AH-0 BAE Systems plc CORP FOREIGN ... ... 8,806,499 [.. .... 8,840,425 |....... 03/26/2027 ...
06675D-CH-3 BANQUE FEDERATIVE DU CREDIT CORP FRGN FLOATER ... 8,431,479 |.. .... 8,364,800 [....... 01/23/2027 ...
21688A-BB-7 RABOBANK NEDERLAND NY CORP FRGN FLOATER . ... 17,827,632 |.. ... 17,767,601 |....... 01/09/2026
21688A-BE-1 RABOBANK NEDERLAND NY CORP FRGN FLOATER . .... 9,366,886 |.. .... 9,351,369 [....... 03/05/2027 ...
22532X-XF-0 .........| CREDIT AGRICOLE CORPORATE AND CERTIFICATE OF DEPOSIT ... ...29,065,217 |.. .. 28,989,244 |....... 08/28/2025 ...
449276-AA-2 .........| IBM INTERNATIONAL CAPITAL PTE CORP FOREIGN 18,563,166 |.. 18,683,279 02/05/2026
632525-B1-2 .........| NATIONAL AUSTRALIA BK SUB NT CORP FRGN FLOATER ... 12,461,390 |.. 12,423,761 12/10/2025
638730-V3-5 .........| NATIXIS (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT ... 18,723,301 |.. 18,702,738 01/06/2025
65558R-AF-6 .........| NORDEA BANK ABP CORP FRGN FLOATER .... 8,976,935 [.. .... 8,961,417 |....... 03/19/2027 ...
83050P-50-8 .........| SKANDINAVISKA ENSKILDA BANKEN CERTIFICATE OF DEPOSIT ....ccovvvveereeiininieneeeiinniiennnens | evviiins oo LD FE e | 9,352,134 |.. ... 9,351,369 |....... 02/24/2025 ...
83192P-AC-2 .........| SMITH & NEPHEW PLC CORP FOREIGN e 442374 [ 4,434,398 |....... 03/20/2027 ...
86959T-BN-5 .........| SVENSKA HANDELSBANKEN AB (NEW CERTIFICATE OF DEPOSIT ... ... 16,370,229 |.. ... 16,364,896 |....... 02/21/2025 ...
001224-AA-7 AEW Core Property Tr Hld LP Senior Unsecured Note .. n 2,116,841 | 2,244,329 |....... 09/24/2028 ...
01882Y-AF-3 ALLIANT ENERGY FINANCE LLC CORPORATE .. .... 6,528,024 |.. .... 6,509,315 [....... 06/06/2027
0266511-FG-1 AMERICAN HONDA FINANCE CORPORA CORP FLOATER ... 15,651,274 |.. ... 15,663,543 |....... 04/29/2025 ...
032095-AN-1 ......... | AMPHENOL CORP NEW CORPORATE ... 7,569,402 |.. .... 7,566,085 |....... 04/05/2027 ...
09534#-AB-8 .........| Blue Cross Blue Shield of FL Senior Unsecured Note .... . 2,313,930 |.. ..2,453,565 03/31/2027
09534#-AE-2 .........| Blue Cross Blue Shield of FL Senior Unsecured Note .... 14,904,821 |.. 14,875,674 03/31/2026
20030N-BS-9 ......... | COMCAST CORP CORPORATE . 1,356,130 |.. . 1,355,917 03/01/2026
22889#-AB-2 ... .| Oatey Co. Senior Unsecured Note 407,472 |.. 417,537 12/23/2024
23852P-A#-2 ... .| The Davey Tree Expert Company Senior Unsecured . 5,619,050 |.. . 5,592,807 09/21/2028
23852P-AG-4 ... .| The Davey Tree Expert Company Senior Unsecured Note ... ....6,303,287 |.. ....6,273,837 |....... 09/21/2028 ...
277314-AD-7 ... .| EastGroup Properties Senior Note .. 12/16/2024 ...
393154-L@-6 Green Mountain Power Corp Series UU Bond .. 05/15/2028 ...
42307#-AA-6 Heitman America Real Est Hd LP Senior Note .. 02/16/2027
42307#-AB-4 Heitman America Real Est Hd LP Senior Note .. . ....... 02/16/2027
437076-DB-5 .........| Home Depot Inc CORPORATE .... 7,500,389 [.. .... 7,489,010 |....... 06/25/2027 ...
44891A-DE-4 .........| HYUNDAI CAPITAL AMERICA CORP FLOATER ... 19,508,347 |.. 19,478,902 06/24/2027
537008-C*-3 .........[ Littelfuse Inc. Senior Unsecured Note ... .395,368 |.. . 406,232 02/18/2025
58163#-AA-5 .........| McKinley Packaging Company Senior Secured Note . 25,815,646 |.. 25,682,912 09/10/2029
592179-KK-0 .........| MET LIFE GLOB FUNDING | CORP FLOATER 16,368,029 |.. 16,364,8% 04/09/2026
592179-KM-6 .........| MET LIFE GLOB FUNDING | CORP FLOATER 14,970,020 |.. 14,962,190 06/11/2027
60040#-AA-0 .........[ Millennium Pipeline Co Series A Senior Secured Note 100,387 |.. 101,578 |....... 06/30/2027
690742-AN-1 .........| OWENS CORNING CORPORATE ....5,616,478 |.. .... 5,565,017 |....... 06/15/2027
743672-AE-7 PROTECTIVE LIFE GLOBAL FUNDING CORP FLOATER . ...31,823,271 |.. ... 31,794,654 |....... 04/10/2026
74464A-AA-9 PUBLIC STORAGE OPERATING CO CORP FLOATER ... 15,987,805 |.. ... 15,939,408 |....... 04/16/2027
T6169#-Al-5 Reyes Holdings, LLC Senior Secured Note . .... 6,623,174 [.. .... 6,896,635 |....... 12/13/2028 ...
87278*-AD-4 TPF Equity Operating P LP Senior Note . ....601,005 |.. ....621,866 |....... 11/19/2025 ...
94978#-HS-9 Wells Fargo BK Northwest, N.A. Credit Tenant Lease . . veen.. 0072172027 ...
22532X-YG-7 .........| CREDIT AGRICOLE CORPORATE AND CERTIFICATE OF DEPOSIT . .. 17,299,341 |.. .. 17,300,033 |....... 06/07/2027
22536W-GB-6 .........| CREDIT INDUSTRIEL ET COMMERCIA CERTIFICATE OF DEPOSIT ... 11,693,735 |.. 11,689,211 04/14/2025
256911-A*-9 ... .| Dollar Diversified Payment Rig Senior Secured Note . 1,248,659 |.. . 1,286,631 06/15/2026
F91204-AB-2 ... .| Teleperformance S.E. Senior Unsecured Note . 8,537,281 |.. . 8,495,606 12/14/2026
L3551#-AA-8 ... .| Ferrero International S.A. Senior Unsecured Note . ....6,105,481 |.. .... 6,093,573 |....... 02/26/2026 ...
P2604*-AB-5 ... .| ClBanco SA Inst Banca MIt Div Senior Unsecured Note .. ... 3,033,721 |.. .... 4,058,494 |....... 09/30/2026 ...
9395*-AA-4 Vicinity Centres RE LTD Senior Unsecured Note .. ... 20,893,354 |.. ... 20,855,622 |....... 12/22/2025 .......
T49688-AB-5 .........| Sol SpA Senior Note .....ococooiiiiiiiiiiiiiiiiiiiiiiiiiics [, s 2B e | 85,710 [ 46,757 |....... 05/29/2025 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation XXX
23242M-AA-9 .........| COUNTRYWIDE ASSET-BACKED CERTI ABS FLOATER .. R I % .. 12/31/2024 ...
05552C-AA-2 BINOM SECURITIZATION TRUST BIN CMO ... .. 02/25/2061 ...
10569X-AA-7 BRAVO RESIDENTIAL FUNDING TRUS CMO ... .. 09/25/2061 ...
23243N-AD-0 ......... | COUNTRYWIDE PRIME MORTGAGE AMB ABS FLOATER .. .. 07/25/2034 ...
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68402V-AC-6 .........| OPT_AMBAC_HE ABS FLOATER .. i e LAFE .. .......01/25/2037 ...
1255311-AA-3 CIM TRUST CIM_18-R3 CO .... JLAFE. ....634,567 |.. ....636,178 |....... 12/25/2067 .......
46593H-AA-6 .........| J P MORGAN MTG TR 2024-HE2 ASSET BACKED . S I e LAFE e 6,589,182 |..oveuiiiiiines 6,589,223 |....... 10/25/204 ......

1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed

Securities 18,209,430 19,560,114 XXX
08160B-AB~0 .........[ BENCHWARK MORTGAGE TRUST BMARK CNBS ... - AR 2,476,573 .o 2,633,142 |....... 07/15/2051 .......
08161B-AV-5 ... BENCHVARK MORTGAGE TRUST BMARK CMBS ... [P R AFRM L .. .. 04/10/2051
125039-AC-1 .........| CD COMMERCIAL MORTGAGE TRUST C CMBS ... .. AFRN L .2,018,564 |.. . 2,080,551 11/13/2050
12592P-BD-4 .........| COMM MORTGAGE TRUST CMBS . ARM L 274,248 |.. . 275,037 12/10/2047
12592X-BA-3 .........| COMM MORTGAGE TRUST COMM_15-CR CMBS ... .. AFRN L . 6,098,065 |.. . 6,208,246 03/10/2048
125930-BD-1 .........| COMM MORTGAGE TRUST COMM_15-CR CMBS ... PR T AR 2,850,811 |.. 2,851,307 |....... 10/10/2048
12634N-AU-2 .........| CSAIL COMMERCIAL MORTGAGE TRUS CMBS ... N ISR AFRN L .. 06/15/2057
46590J-AV-9 .........| JPMBB COMMERCIAL MORTGAGE SECU CMBS ... [P I AFRM L .. ....... 11/15/2048
61765L-AS-9 .........| MORGAN STANLEY BAML TRUST MSBA CMBS ... AFRN L .. 1,547,358 |....... 05/15/2048 ...
94989A-AU-9 WELLS FARGO COMMERCIAL MORTGAG CMBS ARM. . 6,003,537 |....... 12/15/2047 ...
94989C-AY-7 WELLS FARGO COMMERCIAL MORTGAG CNBS SLAFM ....820,532 |.. ....826,663 |....... 02/15/2048 ...
61766E-BD-6 MORGAN STANLEY BAML TRUST NSBA CliBS SLAFN. ....976,834 |.. ....980,989 |....... 05/15/2049 ...
05492J-AT-9 ......... [ BARCLAYS COMMERCIAL MORTGAGE S CMBS ... P TR AFRN L 7,902,090 |.. 7,829,747 |....... 11/15/2052 ...
08162Y-AB-8 .........| BENCHWARK MORTGAGE TRUST BMARK CMBS ... . 6,788,505 |.. .6,671,076 12/15/2062
12531Y-AN-8 .........| CFCRE COMMERCIAL MORTGAGE TRUS CMBS ... . 3,533,487 |.. . 3,534,371 05/10/2058
12635R-AX-6 .........| CSAIL COMMERCIAL MORTGAGE TRUS CMBS ... . 5,936,789 |.. . 5,962,175 11/15/2048
61764P-BT-8 .........] MORGAN STANLEY BAML TRUST CMBS . 2,412,509 |.. . 2,412,951 12/15/2047
61767C-AS-7 .........| MORGAN STANLEY BAML TRUST MSBA CMBS . 3,764,226 |.. . 8,777,156 05/15/2050
06054A-AW-9 .........[ BANK AMER MERRIL LYNCH COML CMBS .... 3,010,676 |.. 3,017,274 |....... 09/15/2048 ...
12532C-AZ-8 .........| CFCRE COMMERCIAL MORTGAGE TRUS CMBS ... 2,686,140 |.. 2,720,796 |....... 06/15/2050
12593J-BE-5 COMM MORTGAGE TRUST COMM_15-CR CMBS 2,676,035 |.. 2,670,620 |....... 08/10/2048
17324K-AN-8 CITIGROUP COMMERCIAL MORTGAGE CMBS . 7,328,083 |.. ... 7,392,201 |....... 11/10/2048
36250V-AC-6 GS MORTGAGE SECURITIES TRUST G CMBS 4,866,819 |.. .... 4,879,459 |....... 10/10/2048
36252A-AB-2 .........| GS MORTGAGE SECURITIES TRUST G CMBS ... e TATT 525 | 7,524,433 |....... 11/10/2048
46645U-AS-6 .........| JP MORGAN CHASE COMMERCIAL MOR CMBS ... . 4,013,749 |.. . 4,036,375 12/15/2049
617650-AT-5 .........| MORGAN STANLEY CAPITAL | TRUST CMBS ... . 9,407,677 |.. . 9,464,281 05/15/2048
61765L-AT-7 ......... MORGAN STANLEY BAML TRUST MSBA CMBS ... 6,191,063 |.. ... 6,207,125 |....... 05/15/2048 ...

1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Commer:

Securities 104,213,572 104,709, 182 XXX
05377R-FK-5 ......... AVIS BUDGET RENTAL CAR FUNDING ASSET BACKED .....eeeeeueeeeeeeeeeeeeemnieeeeeeenieeeeeennas ..3,544,944 |.. ..3,550,934 02/20/2027
29375J-AB-0 ......... | ENTERPRISE FLEET FINANCING ASSET BACKED . 5,448,669 |.. . 5,503,561 01/20/2028
51889R-AA-7 .........| LAUREL ROAD REFI STUDENT LOAN ASSET BACKED .. .151,314 |.. . 154,668 10/25/2048
56081#-AQ-3 .........[ Major League Baseball Trust Senior Secured Note .. . 449,163 |.. . 467,568 12/10/2025
59801W-AM-8 .........[ MIDOCEAN CLO CLO ..3,725,492 |.. .... 3,730,931 [....... 07/15/2029 ...
60700K-AC-6 .........[ MMAF EQUIPMENT FINANCE LLC ASSET BACKED ....940,420 |.. ... 952,232 |....... 08/14/2025 ...
75527@-AE-4 RE Rosamond One, LLC Senior Note in a Project .. ....307,817 |.. ....310,804 |....... 12/31/2024 ...
94978#-EF-0 Wells Fargo BK Northwest, N.A. Debt in a Leveraged Lease .. 01/03/2025 ...
94978#-EG-8 Wlells Fargo BK Northwest, N.A. Debt in a Leveraged Lease .. 01/03/2025 ...
05875D-AJ-1 BALLYROCK CLO CLO ... .. 10/20/2031
05970H-AB-3 General DPR Funding, Ltd. Senior Secured Note .. 08/15/2024 ...
05970H-AF-4 .........| General DPR Funding, Ltd. Senior Secured Note .. 05/15/2027 ...
07132A-CC-5 .........| Battalion CLO LTD CLO .. 07/18/2030
08179H-AE-0 .........| BENEFIT STREET PARTNERS CLO LT CLO .... 22,049,818 |.. 22,040,779 10/15/2030
08866T-AA-0Q .........[ BIB Merchant Voucher Rec. Ltd Sr. Secured .... . 3,866,919 |.. . 3,999,079 04/07/2027
12550Y-AN-4 .........| CIFC CLO CLO ... 33,985,896 |.. ... 33,986,569 |....... 04/20/2030 ...
13876G-AJ-7 .........| CANYON CLO CLO .... ... 41,263,147 |.. ...41,208,237 |....... 07/15/2030
14315B-AA-4 CARLYLE CLO ........ .. 01/15/2030
288510-AE-3 ELLINGTON CLO | LTD ECLO_17-1A CLO . .. 10/15/2029 ...
48250M-AK-3 KKR FINANCIAL CLO LTD CLO .......... .. ....... 01/15/2031
48251J-AL-7 KKR FINANCIAL CLO LTD KKR_18 CLO . ... 24,272,119 |.. ... 24,259,989 |....... 07/18/2030
55821T-AA-5 Madison Park Funding Ltd CLO ...... ... 14,936,242 |.. ... 15,202,296 |....... 04/15/2029 ...
67108F-AN-6 .........| OCH ZIFF LOAN MGMT FUNDING LTD CLO .... ... 1,416,226 |.. .... 1,415,560 |....... 10/22/2030 ...
67109U-AS-1 .........| OCH ZIFF LOAN MGMT FUNDING LTD CLO . .... 302,408 |.. ....302,013 10/30/2030
675150-DG-8 .........| OCEAN TRAILS CLO CLO 26,999,441 |.. 26,975,209 04/17/2030
70016R-AL-9 .........| PARK AVENUE INSTITUTIONAL ADVI CLO .... 51,386,305 |.. 51,340,597 10/20/2031
74982L-AY-6 .........| Race Point CLO Ltd CLO .... 8,826,768 |.. .... 8,819,057 [....... 02/20/2030 ...
83610H-AL-4 .........[ SOUND POINT CLO I LTD CLO .. ... 43,200,982 |.. ... 43,133,189 |[....... 10/23/2031 ...
83611G-AL-5 .........[ SOUND POINT CLO | LTD CLO .. ...11,819,516 |.. ... 11,797,435 |....... 10/20/2030
87249A-AA-3 ......... 002,985,980 |eeiiiniiiiiiiiis 3,043,252 |....... 01/20/2031
89640X-BK-1 TRINITAS CLO LTD CLO ... 35,514,382 |.. ... 35,437,713 |....... 10/18/2031
92330W-BJ-5 Venture CDO Ltd CLO . ... 10,062,520 |.. ... 10,069,971 |....... 10/20/2028
92912V-AY-1 VOYA CLO CLO ....... ... 11,497,672 |.. ... 11,549,769 |....... 04/17/2030
94950J-AA-9 ......... | WELLFLEET CLO LTD CLO ..eevviiiiiiiinniiiiniiesiiee s sinessneesssneesnenes | e TAFE 4,952,255 |.. .... 5,018,370 |....... 07/17/2031
94951M-AJ-2 .........| WELLFLEET CLO LTD CLO . . 2,813,010 |.. . 2,813,806 10/20/2029
98626T-AJ-4 ... .822,816 |.. .836,183 01/22/2031
98887V-AA-1 ....... . 448,754 .. .448,188 04/15/2030
62616*-AB-1 .........| DPR-CR Limited Senior Secured Note .. . 1,565,642 |.. . 1,578,044 12/15/2026
03767N-AN-6 .........| APIDOS CLO XVIII-R LLC CLO 48,966,590 |.. 48,951,283 10/22/2030
07131A-AL-8 .........[ Battalion CLO LTD CLO ... 49,142 461 |.. ... 49,004,687 |....... 01/17/2033
27580X-AA-6 .........| EAST WEST INVT MGMT CLO 2019-1 CLO . ... 35,092,083 |.. ... 35,073,563 |....... 01/20/2033 ...
381929-AA-6 GOLUB CLO CLO ........... ... 29,480,018 |.. ... 29,456,812 |[....... 04/20/2033 ...
42088A-AA-2 HAYFIN US XIV LTD CLO . ... 14,078,830 |.. ... 14,027,053 |....... 07/20/2034 ...
47047J-AJ-3 JAMESTOWN CLO XI1 LTD CLO . ... 49,252,538 |.. ... 49,211,579 |[....... 04/20/2032 ...
63171L-AG-9 .........| NASSAU CLO CLO ...44,398,020 |.. ... 44,374,719 |....... 01/15/2031
67109K-BG-8 .........| OCH ZIFF LOAN MGMT FUNDING LTD CLO .... 41,757,533 |.. 41,726,017 10/20/2031
67575X-Al-1 .........] OCTAGON INVT PARTNERS 31 LTD CLO 26,644,507 |.. 26,639,643 07/20/2030
69690C-AL~7 .........| PALMER SQUARE CLO CLO .... 65,866,590 |.. 65,819,845 04/15/2031
74936G-AA-6 .........[ RAD CLO 7 LTD CLO 32,762,521 |.. 32,729,791 04/17/2036
87248T-AU-9 .........[ TPC CLO CLO . 9,356,081 |.. . 9,351,369 04/15/2033
30258H-A*-9 .........| FNBM LLC Sr. Secured .. .... 2,572,206 |.. ... 2,720,79% |....... 10/09/2025 ...
04017Q-AL-9 .........[ ARES XXVITIR CLO CLO .. ... 42,289,602 |.. ... 42,262,297 |....... 10/17/2030
67111B-AN-0 OFSI BSL IX CLO ... ... 29,859,300 |.. ... 29,845,151 |[....... 07/15/2031
67111D-BA-3 OZLM XV CLO ..... ...46,766,196 |.. ... 46,756,845 |....... 04/20/2033 ...
77587E-AL-2 Romark CLO Ltd CLO .. ... 11,687,555 |.. ... 11,689,211 |[....... 07/25/2031 ...
80349B-CD-7 SARATOGA INVT CORP CLO 13-1A CLO . ... 46,749,953 |.. ...46,756,845 |....... 04/20/2033 ...
83613H-AL-1 SOUND PT CLO XXI CLO .. ... 45,634,350 |.. ... 45,471,031 |....... 10/26/2031
92333B-BA-7 .........| VENTURE 37 CLO CLO - ...11,700,464 |.. ...11,689,211 |....... 07/15/2032 ...
92913U-BC-9 ......... VOYA CLO CLO eeeeete e e e eeree e e e e e e e e e e e e e e e e e e e e e e ee e e e e e e e nnn e e e e e rnnaneeeenes .. 23,201,397 |.. .. 23,185,744 |....... 10/20/2031

1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured
Securities 1,117,896,839 1,118,188,372 XXX
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1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,836,002,063 2,845,216,426 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 1,595,682,222 1,602,758,758 XXX
2429999999. Total - Residential Mortgage-Backed Securities 24,791,441 26,756,597 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 104,213,572 104,709, 182 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 1,117,896, 839 1,118, 188,372 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 2,842,584,074 2,852,412,909 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 .........[ 717610790, Lost Hills, California .......cccooviniiiniiiniiniininninnin [ s e e 3,923,401 [.oooiiiiiiiiiiiiins 3,923,400 [oeeeiiiiiis s
000000-00-0 ... .| 717610827, Somerton, Arizona ... 273,807 |.. ....280,541 |..
000000-00-0 .........[ 717610963, Amherst, South Dakota .... 704,772 |.. .713,877
000000-00-0 .| 717610999, Bell City, Missouri .812,685 |.. . 824,535
000000-00-0 .| 717611078, Yuma, Arizona .825,264 |.. .841,623
000000-00-0 .| 717611113, Exeter, California .687,961 |.. . 706,472
000000-00-0 .........| 717611127, Batesville, Mississippi . .289,271 |.. .301,511
000000-00-0 ... .| 717611200, Roggen, Colorado ....169,282 |.. .... 180,269 |..
000000-00-0 ... .| 717611253, Acampo, California L. 273,791 .. .... 204,568 |..
000000-00-0 .| 717611287, Bradley, California . ... 241,467 |.. ... 252,487 |..
000000-00-0 .| 717611289, Dumas, Arkansas ... 314,172 |.. 341,399 |..
000000-00-0 .| 717611304, Healdsburg, California .... 1,346,400 |.. ... 1,421,408 |..
000000-00-0 .| 717611336, Moro, Arkansas .... ... 1,362,186 |.. .. 1,385,845 |[..
000000-00-0 .| 717611392, Selma, California
000000-00-0 .........| 717611567, Bakersfield, California .... ..
000000-00-0 .........| 717611726, Ukiah, California ... . 5,648,809 |.. . 6,195,273
000000-00-0 .| 717611779, Laona, Wisconsin .... .695,753 |.. . 701,353
000000-00-0 .........| 706105099, Citrus Heights, California .482,980 |.. . 489,533
000000-00-0 .........| 706106322, Walnut, California ....859,689 |.. ....861,260 |..
000000-00-0 .........| 706106598, Walnut, California ....658,536 |.. ....663,782 |[..
000000-00-0 .| 706107159, Alexandria, Kentucky ...131,922 |.. ... 132,236 |..
000000-00-0 .| 706107434, Boston, Massachusetts . 778,715 |.. 774,238 |..
000000-00-0 .| 706107461, City Of Industry, California ... 1,218,597 |.. . 1,214,029 ..
000000-00-0 .| 706108254, Santa Fe Springs, California . ... 3,778,227 |.. ... 3,775,034 |..
000000-00-0 .| 706108410, Arlington, Virginia ... .... 3,000,833 |.. .... 3,031,003 |..
000000-00-0 .........| 706108428, Arlington, Virginia ... ... 1,523,824 |.. .... 1,544,586 |..
000000-00-0 .........| 706108495, Arlington, Virginia . . 4,030,383 |.. . 4,070,456
000000-00-0 .| 706108510, Carson, California .. . 3,353,640 |.. . 3,350,839
000000-00-0 .| 706108633, Gaithersburg, Maryland . 1,447 167 |.. . 1,483,321
000000-00-0 .| 706108728, Thousand Oaks, California .
000000-00-0 ... .| 706108817, Redmond, Washington .
000000-00-0 .........| 706108833, Arlington, Virginia .
000000-00-0 .........| 706109046, Union City, California . .. ..
000000-00-0 .| 706109063, Rancho Cucamonga, California . .... 1,657,353 |.. .... 1,694,318 |..
000000-00-0 .| 706109065, Houston, Texas .... ... 2,661,962 |.. ... 2,725,782 |..
000000-00-0 .| 706109116, Peabody, Massachusetts
000000-00-0 .........| 706109126, Lawrence, Kansas
000000-00-0 .........| 706109212, Portland, Oregon ..
000000-00-0 .| 706109266, Portland, Oregon .. ..
000000-00-0 .| 706109281, Santa Fe Springs, California . .378,317 |.. . 385,699
000000-00-0 .| 706109282, Santa Fe Springs, California . . 1,161,976 |.. . 1,184,647 |..
000000-00-0 ... .| 706109283, Santa Fe Springs, California . . 1,348,432 |.. 01,374,742 |..
000000-00-0 ... .| 706109284, Santa Fe Springs, California . i 2,187,704 e 2,232,362 |..
000000-00-0 .........| 706109285, Irwindale, California ... 1,841,137 |.. ... 1,878,720 |..
000000-00-0 .| 706109286, Rowland Heights, California .... 1,407,928 |.. .... 1,436,668 |..
000000-00-0 .| 706109287, Santa Fe Springs, California . 920,568 |.. 939,360 |..
000000-00-0 .| 706109289, Ontario, California .......ccevnveiniiiiiniiiiniiniiieeniieseeneeeneennees | e e e 1,112,451 |.. ... 1,135,968 |..
000000-00-0 .........| 706109398, Virginia Beach, Virginia .......ccccccvvvviiiiinnnninnnnnnnnces Lo b e e 5,456,599 |.. ... 5,737,785 |..
000000-00-0 .........| 706109467, Costa Mesa, California .. . 1,753,282 |.. . 1,782,012
000000-00-0 .| 706109500, Long Beach, California ... . 5,787,570 |.. . 5,793,475
000000-00-0 .| 706109529, Chino, California . 4,339,114 |.. 4,412,117
000000-00-0 .| 706109554, Saddle Brook, New Jersey ... 11,551,259 |.. 11,689,211
000000-00-0 .........| 706109560, Bronx, New York . 1,034,383 |.. . 1,046,311
000000-00-0 .........| 706109561, Staten Island, New York . ... 1,011,434 |..
000000-00-0 .........| 706109562, Brooklyn, New York ... 2,197,265 |..
000000-00-0 .| 706109603, Billerica, Massachusetts ... 8,416,232 |..
000000-00-0 .| 706109612, Nashville, Tennessee .. .. ... 7,593,886 |..
000000-00-0 .| 706109617, Berkeley, California ... 2,490,729 |.. .... 2,507,330 |..
000000-00-0 .| 706109623, Berkeley, California .. ... 3,821,744 |.. .... 3,883,318 |..
000000-00-0 .| 706109704, Washington, District of Columbia . ... 7,825,072 |.. .... 8,097,071
000000-00-0 .........| 706109709, La Puente, California 337,004 ... 344,207
000000-00-0 .........| 706109710, La Puente, California . .. 94,443 .. 96,436
000000-00-0 .| 706109720, SeaTac, Washington 5,914,408 |.. . 6,021,224
000000-00-0 .........| 706109724, Bothel |, Washington .... . 2,350,076 |.. . 2,371,166
000000-00-0 .........| 706109725, EI Cerrito, California .... 1,328,400 |.. .... 1,340,355 |..
000000-00-0 .........| 706109762, Irvine, California .. 11,127,047 |.. ... 12,565,480 |..
000000-00-0 .| 706109797, Redwood City, California .... 1,549,256 |.. .... 1,606,923 |..
000000-00-0 .| 706109799, Anaheim, California . .... 3,069,962 |.. ... 3,110,284 |..
000000-00-0 ... .| 706109808, Perth Amboy, New Jersey . 864,923 |.. 898,648 |..
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000000-00-0 .........| 706109816, Oakland, California ..........cccceeriiiiummrnrriniiiineenieieeneeeeseeeeeeesesins | v leeeeeiieees eeeeeeeeeie e, 4,974,831 |.. ... 5,045,287 |..
000000-00-0 .| 706109820, Sacramento, California oo 4,139,998 |.. .... 5,068,223 |..
000000-00-0 .........| 706109841, Chicago, Illinois ... 12,383,390 |.. ... 12,900,937 |..
000000-00-0 ... .| 706109844, San Francisco, California .. 14,170,279 |.. 14,397,903
000000-00-0 .| 706109846, Salt Lake City, Utah . 1,653,403 |.. . 1,694,801
000000-00-0 .| 706109848, Addison, Texas 15,613,611 |.. 15,948,122
000000-00-0 .| 706109875, Newport Beach, California
000000-00-0 .........| 706109899, Walnut, California
000000-00-0 .........| 706109900, Walnut, California ..
000000-00-0 ... .| 706109901, City of Industry, California ...
000000-00-0 .| 706109906, Chino, California ... .. .
000000-00-0 .| 706109907, Chino, California ... 184,215 |.. .... 189,465 |..
000000-00-0 .| 706109908, Chino, California ... 242,182 |.. ... 249,083 |..
000000-00-0 .........| 706109909, Chino, California ... . 1,721,537 .. .... 1,800,086 |..
000000-00-0 .........| 706109910, Chino, California ... . 245,620 |.. . 262,620
000000-00-0 .| 706109911, Chino, California ... .135,001 |.. . 138,941
000000-00-0 .| 706109912, Chino, California ... .1,080,730 |.. 1,111,529
000000-00-0 .| 706109915, Chino, California ... .904,899 |.. .929,745 |..
000000-00-0 .........| 706109936, Portland, Oregon 21,717,675 |.. 1,753,918 |..
000000-00-0 .........| 706109940, New York, New York .. ... 2,674,918 |.. .... 2,760,446 |..
000000-00-0 .........| 706109994, Alamo, California ... ... 6,567,066 |.. .. 8,774,758 |..
000000-00-0 .| 706110000, Miami, Florida .... ... 1,403,134 |.. ... 1,459,281 ..
000000-00-0 .| 706110004, Fort Lauderdale, Florida .... 8,524,869 [.. ....8,517,103 |..
000000-00-0 .| 706110006, Chino, California ... ... 4,163,772 |.. ... 4,202,001 .
000000-00-0 .........| 706110007, Chino, California ... 2,712,182 .. e 2,796,294 |..
000000-00-0 .........| 706110020, Plainview, New York ... .3,920,883 |.. . 4,101,866
000000-00-0 .| 706110027, Chino, California ... . 2,491,462 |.. . 2,478,503
000000-00-0 .| 706110037, Danville, California .. 13,035,231 |.. 13,345,221
000000-00-0 .| 706110043, New York, New York .2,230,110 |.. .2,230,011
000000-00-0 .........| 706110059, Denver, Colorado .9,428,001 |.. . 9,373,746
000000-00-0 .........| 706110077, New York, New York .. ...11,166,637 |.. ... 11,363,201 |..
000000-00-0 .........| 706110084, Anaheim, California ... 1,283,278 |.. .... 1,361,996 [..
000000-00-0 .| 706110085, Highlands Ranch, Colorado .. 1,422,510 |.. .... 1,420,047 |..
000000-00-0 .| 706110089, City of Industry, California .. ..
000000-00-0 .| 706110092, Arlington, Virginia . ... 7,225,806 |.. e 7,442,919 ..
000000-00-0 .| 706110105, Nutley, New Jersey .. .. 1,410,824 |.. .... 1,408,140 [..
000000-00-0 .| 706110112, Thousand Oaks, California . ... 13,183,691 [.. ... 13,188,108
000000-00-0 .........| 706110113, Scottsdale, Arizona .... 8,953,290 [.. .... 8,956,289
000000-00-0 .........| 706110116, City of Industry, California ... . 1,959,914 |.. . 2,006,556
000000-00-0 .| 706110117, City of Industry, California ... . 1,067,734 |.. . 1,003,144
000000-00-0 .........| 706110125, Fairburn, Georgia .820,882 |.. .819,374
000000-00-0 ... .| 706110129, Los Angeles, California .... ....3,708,157 |.. .... 3,699,315 |..
000000-00-0 .........| 706110154, Buena Park, California ... 2,784,365 |.. <. 2,779,070 |..
000000-00-0 .| 706110164, Kennesaw, Georgia ...
000000-00-0 .| 706110165, Kennesaw, Georgia
000000-00-0 .| 706110167, New York, New York .. . .
000000-00-0 .| 706110207, Pflugerville, TeXas .........ccoceieeiiiiiiiiieniiiiiiineecesiiiieeeeeesiieeeeeeeeies [ i oo e oo, 2,195,932 |.. .... 2,243,616 |..
000000-00-0 .| 706110221, Chino, California .... 1,754,086 |.. ... 1,744,910 [..
000000-00-0 .........| 706110251, Irvine, California .. .... 3,198,970 [.. ... 3,191,310 |..
000000-00-0 .........| 706110264, Carrollton, Texas .437,613 |.. . 436,543
000000-00-0 .| 706110265, Durham, North Carolina ... 529,742 |.. .528,447
000000-00-0 .| 706110266, Tampa, Florida .669,471 |.. .667,834
000000-00-0 .| 706110268, Rocklin, California . .... 1,918,510 [.. wen 1,945,178 |..
000000-00-0 .........| 706110274, Seattle, Washington ... 4,100,809 [.. .... 4,067,613 [..
000000-00-0 ... .| 706110275, Arlington, Massachusetts .. .. 2,302,034 |.. .. 2,298,346 |..
000000-00-0 ... .| 706110284, Burlingame, California ...
000000-00-0 .| 706110293, EI Segundo, California
000000-00-0 .| 706110294, Chandler, Arizona . . .. . ..
000000-00-0 .| 706110295, St Louis, Missouri ....625,549 |.. ....698,814 [..
000000-00-0 .........| 706110296, Lombard, Illinois ... 799,313 |.. ....892,929 |..
000000-00-0 .........| 706110297, Aurora, Colorado .660,302 |.. . 737,637
000000-00-0 .| 706110307, Chino Hills, California .... .2,320,841 |.. . 2,314,624
000000-00-0 .| 706110311, Denver, Colorado .2,268,078 |.. . 2,264,309
000000-00-0 .| 706110320, Irvine, California .2,107,579 |.. .2,106,016 |..
000000-00-0 .........| 706110332, Des Plaines, Illinois . .802,908 |.. .818,457 |..
000000-00-0 .........| 706110333, Mundelein, Illinois ... .... 186,970 |.. .... 100,477 |..
000000-00-0 .........| 706110346, Des Plaines, Illinois . ....919,763 |.. ....937,576 |..
000000-00-0 .| 706110347, Itasca, Illinois .... ....250,931 |.. ... 255,791 |..
000000-00-0 .| 706110348, Itasca, Illinois . ....435,633 |.. .... 444,069 |..
000000-00-0 .| 706110349, Naperville, Illinois ....318,216 |.. ... 324,379 |..
000000-00-0 .........| 706110350, Dallas, Texas ...248,653 |.. .... 253,469 |..
000000-00-0 ... .| 706110351, Grand Prairie, Texas .. . 484,822 |.. 494,211
000000-00-0 .| 706110352, Irving, Texas . 1,264,858 |.. . 1,289,354
000000-00-0 .| 706110353, Dallas, Texas .. .430,921 |.. . 439,266
000000-00-0 .| 706110360, Frisco, Texas .. ..1,592,333 |.. . 1,650,714
000000-00-0 .........| 706110372, Salt Lake City, Utah . 2,467,590 |.. . 2,456,806
000000-00-0 .........| 706110382, Raleigh, North Carolina . ... 1,318,493 |.. .... 1,309,923 |..
000000-00-0 .........| 706110422, Chino, California ... 1,005,995 |.. ... 1,002,443 |..
000000-00-0 .| 706110423, San Francisco, California .. 15,861,855 |.. .. 16,157,295 |..
000000-00-0 .| 706110427, Chino, California
000000-00-0 .| 706110487, Fontana, California . ..
000000-00-0 .| 706110511, Renton, Washington .. .. .er 2,950,357 |..
000000-00-0 .| 706110515, San Diego, California . ... 1,643,028 |.. .... 1,632,539
000000-00-0 .........| 706110554, Houston, Texas .... 1,196,080 [.. wnn 1,272,750
000000-00-0 .........| 706110556, Roanoke, Texas . 4,385,337 |.. . 4,437,823
000000-00-0 .| 706110558, Casselberry, Florida .. . 8,910,509 |.. . 8,995,603
000000-00-0 .........| 706110566, Fairburn, Georgia ... . 6,924,351 |.. .7,076,971
000000-00-0 .........| 706110567, Vienna, Virginia ....
000000-00-0 .........| 706110579, Denver, Colorado .. . . . .
000000-00-0 .| 706110589, Dallas, Texas ..... .... 6,643,524 |.. ....6,731,081 [.
000000-00-0 .| 706110600, Auburn Hills, Michigan .... 4,283,840 |.. ... 4,484,215 |..
000000-00-0 .| 706110627, Bolingbrook, Illinois . ... 19,455,779 |.. ...19,708,281 |..
000000-00-0 .| 706110629, San Francisco, California . ... 4,129,794 |.. ....4,190,816 |..
000000-00-0 .| 706110670, San Diego, California . ... 2,829,114 |.. ... 2,829,114 ..
000000-00-0 .........| 706110683, Grove City, Ohio . ... 43,256,924 |.. ... 43,905,509 |..
000000-00-0 ......... 706110701, Everett, Washington .........ccoeeeiiiiiiiiiiiiiiiiii e ... 2,398,312 |.. .... 2,457,714 |..
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000000-00-0 .........| 706110764, San Diego, California .... .... 4,489,406 |.. .... 4,887,055 |..
000000-00-0 .| 706110864, Happy Valley, Oregon ... 3,230,881 |.. ... 3,274,150 |..
000000-00-0 .........| 706110865, Seattle, Washington ... .... 1,580,453 |.. .... 1,597,170 |..
000000-00-0 .........| 706110866, Hillsboro, Oregon ... . 1,534,732 |.. . 1,550,966
000000-00-0 .| 706110881, Houston, Texas . 122,564 |.. 127,312
000000-00-0 .| 706110901, Staten Island, New York . 1,136,166 |.. . 1,155,418
000000-00-0 .| 706111083, Washington, District of Columbia . ... 14,487,744 |.. ... 14,875,702 |..
000000-00-0 .........[ 706111134, Austin, Texas .. 26,271,333 |.. .. 26,635,957 |..
000000-00-0 .........| 706111154, Cincinnati, Ohio .. .. ..
000000-00-0 ... .| 706111175, Kearny, New Jersey .. .... 9,533,621 |.. .. 9,721,492 ..
000000-00-0 .| 706111191, New York, New YOrk ......coceeeeiiiiniiiiniienieeniieenieesiieesiceeneeeneees [ e e oo 3,398,955 |...oeieeiiiieeeeend 3,514,545 |..
000000-00-0 .| 706111250, Corte Madera, California ... 17,183,729 |.. ...17,231,101 |..
000000-00-0 .| 706111306, Brentwood, California . .. 11,889,435 |.. .. 11,083,739 |..
000000-00-0 .........[ 706111377, Macon, Georgia 3,770,916 |.. 3,787,304 |..
000000-00-0 .........| 706111378, Fairhope, Alabama ... . 2,713,523 |.. . 2,725,316
000000-00-0 .| 706111379, Daphne, Alabama 4,014,768 |.. . 4,032,217
000000-00-0 .| 706111380, Mobile, Alabama ... . 3,004,163 |.. . 3,017,219
000000-00-0 .. .| 706111381, Mobile, Alabama ... . 2,769,528 |.. . 2,781,565 |..

9309999999 Subtotal - Mortgage Loans on Real Estate (Schedule B type) 649,279,731 662,814,611 XXX
91859*-AB-7 ......... VA (FRORKSBG VA) CTL PASS-THRU CTL ...eiveeiiiiiiiiiiie e ceeiiie e . 5,446,817 |.. . 5,479,682 08/15/2024
07273L-HD-3 .........| Bayer Corp COMMERCIAL PAPER .. 30,175,893 |.. 30,177,770 08/13/2024
05571E-CF-2 .........| BPCE IAM COMMERCIAL PAPER .... 18,712,820 |.. 18,702,738 08/05/2024
83050W-HG-2 ......... | SKANDINAVISKA ENSKILDA BANKEN COMMERCIAL PAPER . 9,354,316 |.. . 9,351,369 07/19/2024
29379V-BE-2 .........| ENTERPRISE PROD OPER L.P. CORPORATE ... 6,929,621 |.. ... 6,941,320 [....... 02/15/2025 ...
375558-AZ-6 .........| GILEAD SCIENCES INC CORPORATE ...11,082,900 |.. ...11,100,189 |....... 02/01/2025 ...
456850-LT-4 ING US FUNDING LLC COMMERCIAL PAPER ... 6,852,678 |.. ... 6,861,419 [....... 11/27/2024 ...
49446R-AU-3 KIMCO RLTY CORP CORPORATE .. .... 5,064,670 |.. ....5,071,664 |....... 02/01/2025 ...
92343V-EN-0 Verizon Communications CORPORATE . .... 3,686,775 |.. .... 3,693,843 |[....... 02/15/2025 ...
06373L-C3-1 .........| BANK OF MONTREAL COMMERCIAL PAPER ... ...10,289,848 |.. ...10,286,506 |....... 03/03/2025 ...
65557R-EG-1 .........| NORDEA BANK ABP COMMERCIAL PAPER .... . 7,950,752 |.. . 7,949,112 02/14/2025
87020Y-AG-3 .........| SWEDBANK AB COMMERCIAL PAPER 4,677,144 |.. . 4,675,855 11/22/2024
36166N-AG-8 .........| GE CAPITAL FUNDING LLC (US) CORPORATE ... 16,047,5% |.. 16,066,645 05/15/2025
42217K-BF-2 .........| WELLTOWER INC CORPORATE 24,380,967 |.. 24,397,602 06/01/2025
68389X-BC-8 .........| ORACLE CORP CORPORATE .... 21,036,990 |.. 21,036,466 05/15/2025
68389X-BS-3 .........| ORACLE CORP CORPORATE .... ... 7,402,591 |.. ... 7,405,395 |....... 11/15/2024 ...
756109-AV-6 .........[ Realty Income Corporation CORPORATE ... 4,613,208 |.. ... 4,616,241 [....... 04/15/2025 ...
06373L-CE-7 BANK OF MONTREAL COMMERCIAL PAPER ... ... 3,742,030 |.. .... 3,740,548 |....... 04/03/2025 ...
78014X-MV-6 ROYAL BANK OF CANADA COMMERCIAL PAPER ... 23,380,315 |.. ... 23,378,422 |....... 06/05/2025 ...
87020Y-AQ-1 .........| SWEDBANK AB COMMERCIAL PAPER ... 11,695,381 |.. ... 11,689,211 |....... 04/04/2025 ...
9509999999 Subtotal - Short-Term Invested Assets (Schedule DA type) 232,523,312 232,621,997 XXX
34950T-TB-2 ........| BNP PARIBAS FORTIS SA/NV (NEW CERTIFICATE OF DEPOSIT .voveeiiieicees [ Lot i e 14,083,945 [ 14,027,053 08/01/2024
65558U-2F-8 NORDEA BANK ABP (NEW YORK BRAN CERTIFICATE OF DEPOSIT ... 3,742,430 |.. .... 3,740,548 |....... 08/05/2024 ...
87019W-NK-7 SIWEDBANK AB (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT . .. 32,740,313 |.. ..82,729,791 |....... 07/19/2024 ...
06417M-5L-5 BANK OF NOVA SCOTIA (HOUSTON B CERTIFICATE OF DEPOSIT 467,683 |.. 467,630 |....... 07/25/2024 ...
06417M-7E-9 BANK OF NOVA SCOTIA (HOUSTON B CERTIFICATE OF DEPOSIT ... 22,599,968 |.. ...22,677,070 |....... 03/04/2025 ...
05593D-44-0 ......... [ BNP PARIBAS (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT ..eovvveniieiinnnnnieecnnnnneeeennnns | oo oo e e 9,353,493 |.. ... 9,351,369 |....... 03/04/2025 ...
22536l-FK-7 .........| CREDIT INDUSTRIEL ET COMMERCIA CERTIFICATE OF DEPOSIT ... 23,362,665 |.. 23,378,422 12/05/2024
60683D-UN-7 .........] MITSUBISHI UFJ TRUST AND BANKI CERTIFICATE OF DEPOSIT ... 11,690,444 |.. 11,689,211 08/26/2024
86564P-PU-9 .........[ SUMITOMO MITSUI TRUST BANK LTD CERTIFICATE OF DEPOSIT ... 14,963,593 |.. 14,962,003 08/07/2024
86959R-6R-6 .........| SVENSKA HANDELSBANKEN AB (NEW CERTIFICATE OF DEPOSIT .... ...10,301,247 |.. ...10,298,977 |....... 11/05/2024 ...
87019W-TX-3 .........[ SWEDBANK AB (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT ... ... 11,458,916 |.. 11,455,427 |....... 11/20/2024 ...
13606K-3X-2 CANADIAN IMPERIAL BANK OF COMM CERTIFICATE OF DEPOSIT ... 16,366,505 |.. ... 16,364,896 |....... 06/04/2025 ...
638730-3G-7 NATIXIS (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT ....evvvvvvvvvvnnnnnnnnnnnnnnnmnnnnnnnnnnnnns | ovioiiiies foeeeeeeeeeeees eeeeeeeeeeses oo 9,351,332 |.. .... 9,351,369 |....... 02/14/2025 ...
86564P-L0-2 .. .| SUMITOMO MITSUI TRUST BANK LTD CERTIFICATE OF DEPOSIT ... 1,402,725 |.. .... 1,402,705 |....... 07/01/2024
9609999999 Subtotal Cash (Schedule E Part 1 type) 181,835,259 181,896,471 XXX
91859*-AB-7 . .| VA (FRDRKSBG VA) CTL PASS=THRU CTL ...eeeeeeeeiieeeeeeeeeeeececeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ 605,202 |eevenneeeiiiiee e 608,854 08/15/2024
02665J-J6-8 AMERICAN HONDA FINANCE CORP. COMMERCIAL PAPER ...20,808,776 |.. ... 20,822,259 |....... 09/06/2024 ...
02665J-J9-2 AMERICAN HONDA FINANCE CORP. COMMERCIAL PAPER .. .... 5,546,303 |.. .... 5,550,162 |....... 09/09/2024 ...
20911L-JJ-9 CONSOL IDATED EDISON CO. OF NY COMMERCIAL PAPER ... 10,154,232 |.. ...10,161,450 |....... 09/18/2024 ...
44890M-GH-9 HYUNDAI CAPITAL AMERICA COMMERCIAL PAPER .. ... 7,459,026 |.. ... 7,462,642 |....... 07/17/2024
44890M-GJ-5 .........| HYUNDAI CAPITAL AMERICA COMMERCIAL PAPER .........ooiierenieinniinnninnnnienninneninnnnnnns | s freeemeeeenn 2 e [ 9,322,324 |.. .... 9,326,861 |....... 07/18/2024
44890M-JC-7 .........| HYUNDAI CAPITAL AMERICA COMMERCIAL PAPER .. 11,551,249 |.. 11,568,133 09/12/2024
49271J-H9-1 .........| KEURIG DR PEPPER INC COMMERCIAL PAPER . 2,322,417 |.. . 2,323,862 08/09/2024
65339M-GH-3 .........| NEXTERA ENERGY CAPITAL HOLDING COMMERCIAL PAPER .. ..9,323,240 |.. . 9,328,219 07/17/2024
65339\-GP-5 .........| NEXTERA ENERGY CAPITAL HOLDING COMMERCIAL PAPER .. ... 23,285,891 |.. ... 23,298,845 |....... 07/23/2024 ...
65339M-HD-1 ......... | NEXTERA ENERGY CAPITAL HOLDING COMMERCIAL PAPER .. ... 3,249,682 |.. ... 3,251,204 |....... 08/13/2024 ...
91842J-G1-1 .........| VW CREDIT INC COMMERCIAL PAPER ... 16,357,188 |.. ...16,364,8% |....... 07/01/2024
91842J-GK-9 .........| VW CREDIT INC COMMERCIAL PAPER . ... 13,514,576 |.. ... 13,521,654 |....... 07/19/2024 ...
91842J-H8-5 VW CREDIT INC COMMERCIAL PAPER . .... 9,291,109 |.. .... 9,296,684 |....... 08/08/2024
91842J-Hs-1 VW CREDIT INC COMMERCIAL PAPER . ... 9,361,933 |.. .... 9,367,977 |....... 08/26/2024 ...
01626U-G2-5 ALIMENTATION COUCHE-TARD INC COMMERCIAL PAPER ... 42,054,986 |.. ... 42,074,719 |....... 07/02/2024 ...
01626U-G9-0 .........| ALIMENTATION COUCHE-TARD INC COMMERCIAL PAPER .........ccevviiimeiiiiiiiiiniieeeeeeeeneeeeennns [ oo foeeeeeeeeenn 208 i | 9,335,341 |.. ... 9,339,815 |....... 07/09/2024 ...
67077U-G9-5 .........| NUTRIEN LTD COMMERCIAL PAPER ... 10,362,156 |.. 10,367,310 07/09/2024
67077U-GB-0 .........| NUTRIEN LTD COMMERCIAL PAPER ... 07/11/2024
T4440E-30-0 ......... DRYDEN CORE FUND MM SER MMMF PRU Institutional Money Market ............ccooooiiiiiemnnnnns 1260, 1260, .. 12/31/2049 ...
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 401,698,750 401,821,949 XXX
000000-00-0 .. Interest Rate Swap .. .. 08/13/2024 ...
000000-00-0 .| Interest Rate Swap .. 09/09/2024
000000-00-0 .| Interest Rate Swap .. 11/23/2025
000000-00-0 .| Interest Rate Swap .. .. 11/23/2024
000000-00-0 .........| Interest Rate Swap .. . 5,848,762 |.. . 5,848,762 12/02/2025
000000-00-0 .........[ Interest Rate Swap .. 472,826 |.. 472,826 |....... 12/02/2024 ...
000000-00-0 .........| Interest Rate Swap .. ... 224,689 |.. ... 224,689 |....... 01/27/2025 ...
000000-00-0 .| Interest Rate Swap .. ... 144,818 |.. .... 144,818 |....... 02/15/2025 ...
000000-00-0 .| Interest Rate Swap .. 3,557,604 |.. ... 3,557,604 |....... 03/10/2026
000000-00-0 .| Interest Rate Swap .. .. ....... 03/10/2025 ...
000000-00-0 .........| Interest Rate Swap .. .... 545,375 |.. ....545,375 |....... 03/21/2025 ...
000000-00-0 ... .| Interest Rate Swap .. 161,830 |.. .161,830 03/30/2025
000000-00-0 .| Interest Rate Swap .. .239,745 |.. . 239,745 05/20/2025
000000-00-0 .| Interest Rate Swap .. . 1,440,201 |.. . 1,440,201 06/02/2025
000000-00-0 | Interest Rate Swap .. .. 87,437 |.. .. 87,437 06/02/2025
000000-00-0 ... .| Interest Rate Swap .. . 4,169,845 |.. . 4,169,845 06/02/2026
000000-00-0 .........| Interest Rate Swap .. 310,976 |.. 310,976 |....... 06/29/2025 ...
000000-00-0 .........[ Interest Rate Swap .. .... 368,290 |.. ....368,290 |....... 08/01/2025
000000-00-0 .........| Interest Rate Swap .. .. 125,026 |.. .. 125,026 |....... 08/08/2024
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 2

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E

SECURITIES LENDING COLLATERAL ASSETS

and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))
2 5

1 3 4 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
000000-00-0 .........| Interest Rate Swap .. ....495,702 |.. ....495,702 |....... 08/18/2025
000000-00-0 .| Interest Rate Swap .. ....701,269 |.. ....701,269 |....... 09/08/2025 ...
000000-00-0 .........| Interest Rate Swap .. .. 09/08/2024 ...
000000-00-0 .........| Interest Rate Swap .. 09/19/2025
000000-00-0 .| Interest Rate Swap .. 09/30/2025
000000-00-0 .| Interest Rate Swap .. . 10/07/2025
000000-00-0 .| Interest Rate SWap .......ocoeneiniiiiiiieeee [ e e el 8,519 | 8,519 |....... 10/26/2024 ...
000000-00-0 .........| Interest Rate Swap .. ... 338,152 |.. .... 338,152 |[....... 04/01/2025 ...
000000-00-0 .........[ Interest Rate Swap .. .. 186,245 |.. .. 186,245 |....... 05/31/2025 ...
000000-00-0 ... .| Interest Rate Swap .. .. ....... 08/04/2024 ...
000000-00-0 .| Interest Rate Swap .. ... 1,714,709 |.. . 1,714,709 ... 02/04/2025 ...
000000-00-0 .| Interest Rate Swap .. .... 3,860,735 |.. .... 3,860,735 |[....... 08/27/2025 ...
000000-00-0 .| Interest Rate Swap .. .. 08/27/2024 ...
000000-00-0 .........| Interest Rate Swap .. .. 11/16/2025
000000-00-0 .........| Interest Rate Swap .. 11/16/2026
000000-00-0 .| Interest Rate Swap .. 01/04/2027
000000-00-0 .| Interest Rate Swap .. 01/11/2027
000000-00-0 .| Interest Rate Swap .. 01/12/2027
000000-00-0 .........| Interest Rate Swap .. 01/31/2026
000000-00-0 .........| Interest Rate Swap .. .. 02/07/2027
000000-00-0 .........| Interest Rate Swap .. .. 02/16/2026
000000-00-0 .| Interest Rate Swap .. .. 02/16/2027
000000-00-0 .| Interest Rate Swap .. .. 02/22/2027 ...
000000-00-0 .| Interest Rate Swap .. .. 02/23/2027 ...
000000-00-0 .........| Interest Rate Swap .. .. 02/28/2027 ...
000000-00-0 .........| Interest Rate Swap .. 02/28/2026
000000-00-0 .| Interest Rate Swap .. 03/06/2026
000000-00-0 .| Interest Rate Swap .. 03/15/2027
000000-00-0 .| Interest Rate Swap .. 03/18/2027
000000-00-0 .........| Interest Rate Swap .. 03/21/2027
000000-00-0 .........| Interest Rate Swap .. .. 03/27/2027 ...
000000-00-0 .........| Interest Rate Swap .. .. 04/04/2027 ...
000000-00-0 .| Interest Rate Swap .. .. 04/24/2025 ...
000000-00-0 .| Interest Rate Swap .. .. i .. 04/24/2029 ...
000000-00-0 .| Interest Rate Swap .. ....(89,977)|.. ....(89,977)|....... 04/24/2027 ...
000000-00-0 .| Interest Rate Swap .. ....(14,585)/.. ... (14,585)[....... 06/02/2025 ...
000000-00-0 .| Interest Rate Swap .. ...(227,215)|.. ...(227,215)|....... 06/02/2029 ...
000000-00-0 .........| Interest Rate Swap .. .. 05/02/2026 ...
000000-00-0 .........| Interest Rate Swap .. 05/02/2027
000000-00-0 .| Interest Rate Swap .. 05/31/2027
000000-00-0 .........| Interest Rate Swap .. . (15,743) .. . (15,743)|.. 06/04/2025
000000-00-0 .........| Interest Rate Swap .. ....(31,892)].. ....(31,892)]....... 06/04/2026
000000-00-0 .........| Interest Rate Swap .. ...(258,338)].. ...(258,338)|....... 06/04/2027
000000-00-0 .| Interest Rate Swap .. ...(126,369) .. ...(126,369)....... 06/04/2029 ...
000000-00-0 .| Interest Rate Swap .. ....(21,510)].. ....(21,510)|....... 06/05/2027
000000-00-0 .| Interest Rate Swap .. .. 06/20/2027
000000-00-0 .| Interest Rate Swap .. .. 07/02/2027
000000-00-0 .| Interest Rate Swap .. .. 07/02/2029 ...
000000-00-0 .........| Interest Rate Swap .. 07/02/2025 .......
9809999999. Subtotal - Other Assets 27,853,784 27,853,784 XXX
9999999999 - Totals 4,335,774,910 4,359, 421,721 XXX

General Interrogatories:
1. Total activity for the year
2. Average balance for the year

Fair Value § ...
Fair Value $ ...

...447,618,546
..6,701,393,869

E12.6

Book/Adjusted Carrying Value $ -
Book/Adjusted Carrying Value $

.. 438,922,941
.6,580,910,905



STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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

BANK OF AMERICA - CALIFORNIA  CONCORD, CA ...coooeeeeveeiiecees oo 10,010 [ (S R (V1 29,774 |.................55,263 |.............. 323,615
BANK OF MONTREAL ........cccooeneee TORONTO-ONT, CAN ...coveveveee o 100,000 [ [V R (V1 7,113,475 |............7,201,103 |............ 7,135,612
CITIBANK ..o NEW CASTLE, DE .....coovovevevees o ...0.010 |ooorinee 353,080 oo 0l (83,682,630) (57,838,320)
CITIBANK - BEIJING CHINA ...... BEIJING, ON .oovoveieees o 1.0.000 [ [V R [0 12 |12 [ 12 |
CITIBANK - KUALA LUMPUR
MALAYSTA oo KUALA LUMPUR, MY ...0.000 [ooveviiiiia [V R (V1 21,089 |93 [ 0
CITIBANK — NEW YORK ............... NEW YORK, NY ..o ...0.000 [ooovoviiiir [V R [V 44,374,772 565,846,288
FEDERAL HOME LOAN BANK OF NEW
YORK .o NEW YORK, NY ..o 1.0.000 [ O e 0 189,428 |..oveeeee e BT o 323 .
INDUSTRIAL BANK NA ... . WASHINGTON, DC .[-0.010 |.. ...2,549,079 |. ..2,553,343 |..
JP MORGAN CHASE BANK NEW YORK, NY ..o 0,047 [ 252,552 | 0 137,827,994 194,137,657 |..
JP MORGAN CHASE BANK - LONDON
................................................. LONDON, ENG ..cocovvvvcveercrnes foreen e (20,007 [ 11,200 | 0 e 12,667,631 e 31,757,510 |
RBC DEXIA INVESTOR SERVICES
TRUST e TORONTO-ONT, CAN ..ocvvvvvves foren e ...0.000
STATE STREET - KANSAS CITY ... KANSAS CITY, MO .. .1...0.000 |..
THE BANK OF NEW YORK MELLON . NEW YORK, NY ....... .1...0.000 |..
UMB = BANK .o KANSAS CITY, MO .. .1...0.000 |..
WELLS FARGO - DELAWARE WILMINGTON, DE .... .1...0.000 |..
WELLS FARGO - NEW JERSEY ....... NEWARK, NJ oo oo e ...0.000
WELLS FARGO BANK NA -
CHARLOTTE ..o CHARLOTTE, NC ..o Joren e ...0.000
WELLS FARGO BANK NA - SAN
FRANCISCO ... SAN FRANCISCO, CA ..oooovvvers e ...0.000
ABN AMRO BANK NV .....cccoevvnnee AMSTERDAM, NETHERLANDS .....|......... ...0.053
AUSTRALIA AND NEW ZEALAND BANK
................................................. CAYMAN ISLANDS .......ccceeeve |ovene v [ 0.053
BNP PARIBAS SA ..o NEW YORK, NY oo fo ...0.053
CANADIAN IMPERIAL BANK OF
COMM . NEW YORK, NY .. ...0.053 |. ....30,000,000 {..........20,000,000 |..
COOPERATIEVE RABOBANK UA ...... NEW YORK, NY .. .1...0.053 |.. 30,000,000 |.. 15,000,000 |..
CR INDUS NY ...oooiiiiicicie NEW YORK, NY .. .1...0.053 |..
CREDIT AGRICOLE ......cocvevrenee NEW YORK, NY oo fo ...0.053
MITSUBISHI UFJ TR3BK ............. NEW YORK, NY ...0.053
MIZUHO BANK LTD ..... .. NEW YORK, NY .. .1...0.055 |..
NATIXIS o .. NEW YORK, NY .. .1...0.053 |..
ROYAL BANK OF CANADA ............. NEW YORK, NY ...0.053
SVENSKA HANDELSBANKEN AB ...... NEW YORK, NY ...0.054
WESTPAC BANKING CORP ... NEW YORK, NY ... . [.-0.059 |.. 10,000,000 |......coovevvrerree 0].
BANK OF NOVA SCOTIA .. HOUSTON, TX .1...0.057 |.. ..........49,500,521 |.. 49,500,310 |.. ,900, .
BNP PARIBAS SA ..o NEW YORK, NY .. ].-.0.057 |............3,233,353 |.................84,367 |.......... 95,000,000 |.......... 20,000,000 |.......... 20,000,000 |..
BNP PARIBAS FORTIS SA/NV ...... NEW YORK, NY ...0.060 |.............. 455,066 |............... 118,976 |......... 30,000,000 |.......... 30,000,000 |.......... 30,000,000 |..
CANADIAN IMPERIAL BANK OF
COMM . NEW YORK, NY oo fo ...0.056 |......cecc.. 207,188 | 148,711 |.......... 5,000,000
CREDIT INDUSTRIEL ET
COMMERCIAL ... NEW YORK, NY oo fo ...0.054
JPMORGAN CHASE NA NEW YORK, NY .. .1...0.047 |..
MITSUBISHI UFJ TR3BK ............. NEW YORK, NY oo fo ...0.055 ,000,
MIZUHO BANK LTD ..o NEW YORK, NY oo fo ...0.057 ... 333,453 | 0 ].....24,000,000 ... 24,000,000 |...cccvvvrrerrnnen. 0
NATIXIS ..o . |.-0.054 |.. ....20,000,000 |.. 20,000,000

NORDEA BANK AB
SUMITOMO MITSUI TRUST BANK

...0.060

.. 8,000,000

o ..8.000.000

LTD e NEW YORK, NY oo fo ...0.056 |......cecc.. 455,012 |.............. 130,387 |.......... 31,999,041 |......... 34,999,762 |.......... 34,999,598 |..
SVENSKA HANDELSBANKEN AB ...... NEW YORK, NY .. .1...0.059 |.. ..310,915 |. ....22,039,313 |..........22,032,911 |..........22,026,673 |..
SWEDBANK AB ... NEW YORK, NY .. .1...0.058 |.. .. 1,425,024 |.. .........94,500,000 |.. 94,500,000 |.. 94,500,000 |..
WESTPAC BANKING CORP ............. NEW YORK, NY oo fo ...0.059 | 317,717 | 0 [ 32,500,000 |..cocoovererereeeee [V 0
FIRST HAWAIIAN BANK ............... GUAM ..o o O 0 o315 [ [V P 100,000
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX | XXX 11,421,929 2,173,374 510,379,430 437,971,129 1,110,447,905
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 11,421,929 2,173,374 510,379,430 437,971,129 1,110,447,905
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0
0599999. Total - Cash XXX | XXX 11,421,929 2,173,374 510,379,430 437,971,129 1,110,447,905
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STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0109999999. Total - U.S. Government Bonds

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

New Orleans Jazz Orchestra Inc Purchase Obligation ...
VA (FRDRKSBG VA) CTL PASS-THRU CTL ...
NEXTERA ENERGY CAPITAL HOLDING COMMERCIAL PAPER .
VIl CREDIT INC COMMERCIAL PAPER ..
ALIMENTATION COUCHE-TARD INC COMMERCIAL PAPER
HYUNDAI CAPITAL AMERICA COMMERCIAL PAPER
VA (FRDRKSBG VA) CTL PASS-THRU CTL ...
VIl CREDIT INC COMMERCIAL PAPER
VIl CREDIT INC COMMERCIAL PAPER ..
NUTRIEN LTD COMMERCIAL PAPER
Carillion Group plc Senior Note
RBC DOMINION SECURITIES INC TRI PARTY REPO ..
HYUNDAI CAPITAL AMERICA COMMERCIAL PAPER
NEXTERA ENERGY CAPITAL HOLDING COMMERCIAL PAPER .
ALIMENTATION COUCHE-TARD INC COMMERCIAL PAPER
STIFs - Subsidiary Accounts SSLM ALM ...
Carillion Group plc Senior Note

.. 02/22/2019
05/15/2024 ..
05/28/2024 ..
05/16/2024 ..
06/06/2024 ..
... 05/21/2024
... 05/15/2024
... 05/21/2024
... 06/26/2024
... 06/06/2024
... 09/01/2021
... 06/28/2024
.. 06/26/2024
06/26/2024 ..
05/09/2024 ..
06/04/2024 ..
... 09/01/2021
.. 06/28/2024

..12/3172024 ..
. 08/15/2024 ..
..07/23/2024 ..
. 07/19/2024 ..
. 07/02/2024 ..
. 07/18/2024 .
. 08/15/2024 ..
. 07/01/2024 .
. 08/08/2024 .
. 07/09/2024 ..
..12/3172024 ..
. 07/01/2024 .
..00/12/2024 ..
. 08/13/2024 ..
. 07/09/2024 ..
..12/31/2024 ..
..12/3172024 ..

.. 2.000 ..

. 35,000,000 |...
..19,883,044 |...
L22,172,817 ...

150,000,000 |...

.. 126,417

. 160,622
,859,464

NOMURA SECURITIES INTERNATIONA TRI PARTY REPO ... . . 07/01/2024 ...

NUTRIEN LTD COMMERCIAL PAPER ... 06/04/2024 . 07/1172024 ... ..13,978,533 |...

VW CREDIT INC COMMERCIAL PAPER ... 06/26/2024 . 08/26/2024 .. 20,035,520 |...

KEURIG DR PEPPER INC COMMERCIAL PAPER .. ... 06/27/2024 . 08/09/2024 .. .4,970,100 |...

BANCO SANTANDER SA TRI PARTY REPO ... 06/28/2024 . 07/01/2024 . 150,000,000 |...

CONSOL IDATED EDISON CO. OF NY COMMERCIAL PAPER .. ... 06/18/2024 . 09/18/2024 .. ..21,732,541 |...

VA (FRDRKSBG VA) CTL PASS-THRU CTL .. 05/15/2024 . 08/15/2024 .. 1,302,170 |...

NEXTERA ENERGY CAPITAL HOLDING COMMERCIAL PAPER . LS. 05/20/2024 .. . 07/17/2024 . 19,950,489

AMERICAN HONDA FINANCE CORP. COMMERCIAL PAPER . LS. 06/07/2024 .. . 09/06/2024 .. 44,534,350

AMERICAN HONDA FINANCE CORP. COMMERCIAL PAPER . LS. 06/10/2024 .. ..09/09/2024 .. . 11,870,267 L0 ...38,920
.... |HYUNDAI CAPITAL AMERICA COMMERCIAL PAPER LS... .. 05/20/2024 . 07/17/2024 . ..15,960,533 |... o0 ] .... 103,600
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 995,164,892 518,232 3,824,872
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 995, 164,892 518,232 3,824,872
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
...................... LT o T O T N ‘%‘05/15/2024 e fere 50865 [l 0673072024 Ll [ 382,900 [ 382 |l 7,651
...................... Ber | in Station LLC Sr. SECUMEH .. ....iiiiiissiieiiiissueieeereneseeeeennassesensnassseennnsaaeennnnnasasesennnnnseennnnnnssesennnnnssseennnnnnseseennnnnsseeeennnnnneeeennnnne | Beeeernnnns [eorennnnnes 00/25/2024 tiiiiivis Jonnnnnneennnnnnnnneennnn 12,000 )oooeen... 08/26/2024 ooveeees | 2,989,864 | 30,895 oo (9,691)
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 3,372,764 31,227 (2,041)
1909999999. Subtotal - Unaffiliated Bank Loans 3,372,764 31,227 (2,041)
2419999999. Total - Issuer Obligations 995,164,892 518,232 3,824,872
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 3,372,764 31,227 (2,041)
2509999999. Total Bonds 998,537,656 549,459 3,822,831
T4440E-30-0 ....... DRYDEN CORE FUND MM SER MMMF PRU Institutional Money Market .. M. .. 06/26/2024 658,825,384 |... ..1,669,737
857492-70-6 . STATE STR INSTL INVT TR MMKT ............. %.. 10/25/2023 .. .5
481200-66-2 . JP MORGAN USGOVT MMKT CAP MONEY MARKET . M. 06/27/2024 .. .0
381410-27-3 . Goldman Sachs MMKT .......cooeiiieeennnnns %.. 06/04/2024 .. ..7,281,672
990010-AS-9 ....... CITIBANK US GOVT MMF Dol lars on Deposit Cash Account %.. .. 01/31/2019 .... 185,029




L'vL3

STATEMENT AS OF JUNE 30, 2024 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

Show Investments Owned End of Current Quarter

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
8309999999. Subtotal - All Other Money Market Mutual Funds 1,172,042,008 4,819,610 9,136,444
8609999999 - Total Cash Equivalents 2,170,579, 664 5,369,068 12,959,275
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