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STATEMENT AS OF SEPTEMBER 30, 2023 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 oo e 86,755,376,458 |.........ccevereririiiienne [V 86,755,376,458 |......... 90,453,274,249
2. Stocks:
2.1 Preferred StOCKS ..ottt [erneeernsesaees 164,335,674 |.oooeceeeieccce [V S 164,335,674 |............... 145,978,303
2.2 COMMON SEOCKS ...vuevaieiieiieciceeicsetseset sttt ses e sntens [oeeeinens 10,257,395,016 [...ovcvvvecerciricircs [V 10,257,395,016 |........... 9,783,145,615
3. Mortgage loans on real estate:
B FIFSEHENS ..voeeeeeee ettt [reeeieeas 19,312,175,427 oo, [V 19,312,175,427 |........... 19,735,934 ,837
3.2 Other than firSt IBNS..........c.oiueirieiieieieee e [roreeeeneieieea 75,326,705 |oeoveeeeeeeeerreecieene [V 75,326,705 |.......cc....... 77,617,795
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDBIANCES) ...ovevviieicecieteie ettt [oebesneneenees 211,299,622 ..o [V 211,299,622 |................ 230,775,933
4.2 Properties held for the production of income (less
$ (72,348,113) encumbrances) ..........ccceeueveveeerevereienns orererceceenenns 109,407,493 |...oooviiierec (U 109,407,493 |.............. 102,800,895
4.3 Properties held for sale (less $ oo 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash($ .oorrernenn 354,384,398 ), cash equivalents
[C T 1,797,017,299 ) and short-term
investments ($  ...ccooveeuene 344,631,838 ) oo [ 2,496,033,535 | 0 o 2,496,033,535 |............ 2,716,045,225
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [ooeoeeeenene 1,905,392,902 |...coovveveveeeeeeveeeeeeeen 0 o, 1,905,392,902 |............ 1,834,071,930
7. Derivatives ............... ..5,045,764,994 |. .. ..5,045,764,994 |. ..4,018,916,369
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 9,390,552,753 |....oorvernicrnrnneeeen 0 o 9,390,552,753 |........... 8,795,518,335
9. ReCEIVaADIES fOr SECUMEES ......ovvuivieiiicieiciei e [eoeeecieeeciees 131,284,923 131,284,923 |............... 211,183,106
10. Securities lending reinvested collateral @SSets .............ccccoceieveveveveveuceeeeees frerereeeeeee e O TR | TS [0 0
11.  Aggregate write-ins for iNVested aSSets ...........cccvrveveieiiiieecieieieiseeeeie s [eeeererienens 606,181,496 606,181,496 |................ 363,516,937
12. Subtotals, cash and invested assets (LiNeS 110 11) ...c.ccveveveveeeeeeveieieicieces v 136,460,526,998 |.......cocoeeveveriereene. (1 A 136,460,526,998 |......... 138,468,779,529
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14.  Investment income due and @CCTUET ............c.curiueurimeerineenineenieieeseeeeeeseeenas e 1,048,334,174 |...cooovvvicrne 377,497 | 1,047,956,677 |................ 948,758,451
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|............ 1,915,980,557 |....ccvvnevee 37,327,222 |........... 1,878,653,335 |........... 1,870,892,407
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ............ 1,932,883,833
earned but unbilled Premiums) ..........ccccoveveviiiiercrceiieeeeeeeeveeeeee s [eeeeeeeens 1,932,883,833 ..o [V 1,932,883,833 |............ 1,966,279,766
15.3 Accrued retrospective premiums ($ oo 72,621,865 ) and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn 0 ) oo 72,621,865 |...oovvoeeeeeeeeeeeeeee (1 O 72,621,865 |...ccvevvee.. 71,063,558
16. Reinsurance:
16.1 Amounts recoverable from reiNSUIErS ..............cocueueueeeeeeieierereeeeeeeenas freseeeeeees 1,075,359,109 |......coeenvve. 19,513,420 |........... 1,055,845,689 |............... 312,505,961
16.2 Funds held by or deposited with reinsured COMPaNIEs .............cccccevereer. |oereverrerecninnneeneee 0 Jvreeeerererrseeieeeend 0 o [0 O 0
16.3 Other amounts receivable under reinsurance contracts .. 129,504,399 ..o 0 o 129,504,399 |.......ccoeev 151,730,323
17.  Amounts receivable relating to uninsured plans .............ccocovveeeeieeeeineneriees frvereeninnens 11,842,588 |.....cccovieeere 1,175,332 | 10,667,256 |................. 10,877,343
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.cccc..... 637,138,150 |.ooveveeveeeeeeeeeeeereeennn 0 s 637,138,150 |...c.cveeee. 347,470,910
18.2 Net deferred tax asset ..........coocoeerueennne .. 3,623,224,389 |. ..1,917,530,803 |. ..1,858,323,401
19.  Guaranty funds receivable or 0N dePOSIt ...........ccocceveveveveueucceeeeieieeeeeieeees [reeeeeeeeeneens 33,036,285 | 0 [ 33,086,285 |..ccveneene 33,236,674
20. Electronic data processing equipment and SOftWAre .............ooeveeereeeerenens freveeciionncns 231,601,227 |................. 96,041,478 |............... 135,559,749 |....cocveee 107,641,483
21. Furniture and equipment, including health care delivery assets
(B o 0 ) e et 166,155,986 |.............. 166,155,986 [.....o.cvveceiciriciricins [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ...............c..ccccooevvreevies feoevieenn 282,680,446 |....cccveiii (V1 P 282,680,446 |................ 290,697,688
24. Healthcare ($ oooooererveneeeeeeenes 0 ) and other amounts receivable ...... [-.ccccoerenene 49,312,728 | 49,312,728 |.coeeeereene (1 0
25.  Aggregate write-ins for other than invested assets ...........ccooceeeveieieeeceenenns e 5,374,926,254 |........... 3,971,976,595 |............ 1,402,949,659 |............... 336,695,608
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......ceueuvivieieieeriiniiieeeieieeeseesssaenas foreceeens 153,045,128,988 |............ 6,047,573,844 |......... 146,997,555,144 |........ 146,774,953,102
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ot nsenns [eeeenees 150,075,998,812 |...coovviviiiericiicien [V 150,075,998,812 |......... 152,758,673,119
28. Total (Lines 26 and 27) 303, 121,127,800 6,047,573,844 297,073,553,956 299,533,626, 221
DETAILS OF WRITE-INS
1101, Derivatives collateral ... [ 606,181,496 |.....oovoviereiriiriene [V 606,181,496 |................ 363,516,937
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 606, 181,496 0 606, 181,496 363,516,937
2501. Admitted Disallowed IMR ..o [ 1,057,433,223 |...oooviviiiciine [V 1,057,433,223 |...coovvviviicinee 0
2502. Prepaid reinsurance asset .........ccooooioeeeeceeee e e 207,287,083 | [V 207,287,083 |................ 200,603,006
2503. Miscellaneous assets ... [ 281,265,697 |......cococ.e. 197,738,741 83,526,956 89,834,763
2598. Summary of remaining write-ins for Line 25 from overflow page ..3,828,940,251 |... .. 3,774,237,854 |... ...54,702,397 |... ... 46,257,839
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,374,926,254 3,971,976,595 1,402,949,659 336,695,608




STATEMENT AS OF SEPTEMBER 30, 2023 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 $ .......... 68,067,380,600 1€SS$ .oovereeiiiiieieieiee 0 included in Line 6.3
(INCUdINg $ v 0 MOUCO RESEIVE) ...ttt bbbt be s [ebenenenae 68,067,380,600 |........... 76,361,037,715
2. Aggregate reserve for accident and health contracts (including $ ... 13,158,163,193 |.......... 12,781,985,551
3. Liability for deposit-type contracts (including $  ...voceveeevvererccicicnne 15,970,245,047 |.......... 16,829,419,575
4. Contract claims:
o TSSOSO P TPPTOTPUPITIPOT NOTRORORRN 2,538,343,417 |........... 2,571,193,663
4.2 Accident and health 153,974,469 |................ 149,035,971
5. Policyholders’ dividends/refunds to members $
BN UNPAIA ..ottt ettt et ettt ete et et e et et e s et et et eseesese et eseesese s et e s ebessesessetessesesesseseesebeesebensesensebessetenssseseeseressetesetennane [rereerenennenennane 8,708,500 |....ccvevereenns 6,914,700
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 $ ................ 319,590,887
LY Lo T [eTc ) OO OO ST TP PPSTTUPEPPRTRUIPIUN NOORRRRTR 329,658,270 |............ 1,288,991,700
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including 7,460,008 Modco) .... |-eeeererennns 968,035,746
6.3 Coupons and similar benefits (including $  ..ooeoveeirciiiiiee 0 Modco)......
7. Amount provisionally held for deferred dividend policies not included in LiN€ 6 .........ccccooouiiiiiieniiiieieecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $ ..eoeeeeeeenne 18,195,673 accident and health premiums ...........cccccueveveres foeerererecenenes 44,716,186 |................. 37,986,546
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMFACES ..........oouiiiiiiiei ettt ettt e es e e e it e eseesseesse e s e eseenseenseeneesneesnes |eaneensesae s eeiae s e e [0 0
9.2 Provision for experience rating refunds, including the liability of $ ... 39,039,868 accident and health
experience rating refunds of which $ is for medical loss ratio rebate per the Public Health
SEIVICE ACE -ttt ettt s e e e e e s ee e e e 222 s e e e e ee e 222 Ao s eeee a5 a2 2 A SRS e e e e A eSS e A SR e A e A eR R e A e s eeee s n e s es et es s s annnaesesesnannnsesens |eeenenniceeeen 387,711,263 |............... 397,613,036
9.3 Other amounts payable on reinsurance, including $ .................
oY1= PSPPSR USTORRON 1,327,731,229 ..o 556,355,053
9.4 INterest MaiNtENANCE RESEIVE .............c.cveveuiuieieiieeieeeteteteeeeee et et et ettt e et e s et st ete s et essss et st et esesesesessss s st asasesesesesssnsssasesesesesnns [eoesenenenenseseseeeeeneneaeneaes [0 0
10. Commissions to agents due or accrued-life and annuity contracts $
$ e 26,330,185 and deposit-type contract funds $  .ooovoeeeeeeenn 250,009 e e 68,847,738 |................. 71,438,546
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............cceoieveeveueueueuesieeeesssesesesesesssesesssessseseseseas [reeesesenenennes 39,260,166 |...cceeeenene 50,481,477
12, General EXPENSES AUE OF BCCTUEH ...........ccviveuiiueueieeteieeteetetetatessesesessesestesesseseesetesseseesesessesessasessssessssesessesessetesatensssensssensssensssens [oensesennans 2,184,652,865 |............ 2,510,662,092
13. Transfers to Separate Accounts due or accrued (net) (including $ — ............ (165,264,350) accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES) ............c.oveueueuruiiiiirieieeeieeeeeeses e s seseeeees [rereeeeeieiene (284,216,390 |.............. (284,128,832)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes ...25,832,198
15.1 Current federal and foreign income taxes, including $ .............c.ccccceeeeeee....0 0N realized capital gains (10SS€S) ....ccoovvs fooevevcivinninnciciceen 0 el 0
15.2 Net deferred tax Iability ..ot e s e ne e [ O o 0
16, UNearned iNVESIMENT INCOME .........c.cuiuriiiiiriieieiet sttt ettt ettt e sttt e b et et e e b et et et aetetenensesesesenas [roesnininsnannnas 3,745,868 |..........c.c.... 3,889,301
17.  Amounts withheld or retained by reporting entity as agent or trustee ............cccceevevrirveeeieenne 61,478,768 |.. 63,045,666
18.  Amounts held for agents' account, including $ ........cccccceeevvvvveneneee...0 - agents' credit DAIANCES .........ooveveveeeeeeiiieeeeees foeecccc [0 U 0
19.  Remittances and itemMS NOL AlIOCALEM .............c.iiiiriiiicieiiei ettt e 863,264,266 |................ 981,489,931
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............cocuiiiiiiiiiiiii s [ [0 U 0
21. Liability for benefits for employees and agents if not included above .... ..1,199,905,833 |.. ..1,203,864,657
22, Borrowed money $ ..ooeoceeeeererirecieiennnnnns 0 andinterestthereon $ ..o 0 s [ 0. ...65,189,364
23. Dividends to stockholders declared and UNPEID ...............ccucueiieiiiiiiucuetceieieee et ettt st sesess s s es et sebesesessssesssssssesesesens [eseeeseseneenenesseeeeseeaeaens [0 0
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE .........ovieieieieiieeeeeeee ettt ettt s s st e s et e s e s s s s s s s et et esessasasassesesesesessssasasssasesesessans|erenenenenen 4,255,667,777 |........... 3,978,479,327
24.02 Reinsurance in unauthorized and certified ($ ......cccceovevrrrrinennnns 0 ) COMPANIES ...t en s e 8,461,120 | 7,898,997
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccccoeevccicirncnncnee 0 )reinsurers ......... |oocceeeee. 8,871,401,937
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceveeiieienienicceeee
24.06 Liability for amounts held under UNINSUrEd PIANS .............ccueuiieieiiiiieieteseeeeee e e tetesesss s s sse e sesessss s s ssesesesesesssssssssesas [ereneeseaeeseseeeaenens 39,256
24.07 FUNAS held UNAET COINSUTANGE ........c.cuevveeececeeteieeeeeectetetesesssseaetesesesssseaesesesessssesesesasensssssesesesensssssesasasnsssssesesasansssssesasans ernsnssensannnns 58,549,857
24.08 Derivatives ...........cococeueeeenens 4,116,274 194 |.. ..2,680,942,747
24,09 PAyaDIE fOr SECUIMLIES ........c.oueeeiiereeeeeeceeeee e tete ettt et s sa s st s e s et eseasasas s sesesesessssasssssasesesesessssssasssesesessssasansasas [erenesanasanenns 70,126,295 |................ 102,387,405
24.10 Payable for securities 1eNdiNgG .........ccccoeriririeeeeceeenreeeeene .. 3,853,393,240 |.. ..5,076,414,766
24.11 Capital notes $ ...coeovvvvvreenee and interest thereon $ ...coevvvevnvvveceeen 00 o e [0 0
25. Aggregate write-ins for liabilities ............ccoceoeierirneeeceeee e 4,792,431,515 4,931,097,656
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 133,288 ,646,091 133,018,463, 133
27.  From Separate ACCOUNES SALEMENL ...........c.ceviuiiiiiiiiiieteteteeie ettt ittt e e e st b et es e s es et et esebesesess s s ssesesesesesessssesssasasesesesnnns enerenns 149,752 ,961,695 |......... 152,466,452 ,678
28. Total liabilities (Lines 26 and 27) ... . 283,041,607,786 285,484,915,811
29, COMMON CAPILAI SLOCK .......cvvevieieieiieiieietetcteeeee ettt ettt s ettt ettt s et et e st e s e b esessss s s ss et et e s et esess s asssesesesesesssnssssasssesesesesesnnssssssafoeseseseseassnas 2,500,000 |..coevenee 2,500,000
30, Preferred CaAPItAl STOCK .........ccceveieieececeeteieeeece ettt eeeeeesae et eseesssetetesesee s s esetesesesssssessesesessnsseetesesesnsssetesasensnsssetesesennsnsesesesansnnnen .0 [ .0
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt et [eree e e [0 0
32, SUIPIUS NOES ...c.ouviiieeieiriec et ..348,412,848 |.. ..347,798,492
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.cueueuiuieiiieiietetetetceeeeee ettt ettt esese e et eaesesesess s esssesesesesesess s esssesesesesessnssesssasasesesa|esesenennnes 7,214,391,313 |........... 6,679,821,809
34. Aggregate write-ins for SPecial SUMPIUS FUNDS ...........cocoiievieeieececececceee ettt s e s s s sesens [eeenenenenes 1,254,037,006 |................ 196,603,783
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveeceeeeeieiieeeteteteecae ettt ea st e s s e e s s s s s et et esesessssss st sesesesessssssassesesesesesnasasanssesesesens [erenensenes 5,212,605,008 |............ 6,821,986,326
36. Less treasury stock, at cost:
36.1 s 0 shares common (value included iNLIN€ 29 $  ....oooovvvervvncininieecd 0 ) o oo [0 0
36.2 s 0 shares preferred (value included in Lin@ 30 $  wovovvvveeecnnnnncneeeeenn 00 ) e oo [0 0
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ................ 323,037,117 in Separate Accounts Statement) 14,029,446,170 14,046,210,410
38, Totals Of LINES 29, 30 @NG 37 ....oiuiuiiieiieieietee ettt ettt b bbbttt b ettt ettt es 14,031,946,170 14,048,710,410
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 297,073,553,956 299,533,626,221
DETAILS OF WRITE-INS
2501. Securities sold under agreement t0 rEPUICHASE ......ccciiiiiiiiiiei et eeenens|oeeseienes 3,214,110,080 |............ 3,148,148,013
2502. Collateral liabilities for derivatives ... 171,275,714 |.. ..751,083,068
2503. Deferred gains on affiliated reinsurance ........cccocoevene . 446,085,954 |.. ..489,745,411
2598.  Summary of remaining write-ins for Line 25 from OVEIfOW PAGE ........c.ccveiviueuriiiieiieieieiie ettt se s [eee e eeienees 360,959,767 542,121,164
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,792,431,515 4,931,097,656
0 ) KRR PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from OVerflow PAge ...........ccuuiiiiiiiiiii i 0. .
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 0 0
3401, Admitted DiSalIoWed IMR ...ttt b bbbttt n e oenennaenas 1,057,433,223 ..o 0
3402.  SPECial CONTINGENCY TESEIVE ..oouiiieiieeeeececece ettt ettt ettt a e s sttt e s e s e s s s st et et eses s s s s s seseseseseansssnesens [oeseseseseanaeas 196,603,783 |................ 196,603,783
101 T TSP KR O PR TR PR RSOOSR RTOPPRUPRTRRORRN
3498. Summary of remaining write-ins for Line 34 from OVerflOW PAGE .........oiiiiiiiiiiiiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 1,254,037,006 196,603,783




STATEMENT AS OF SEPTEMBER 30, 2023 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 ................cccococ....... 12,840,668,548 |.......... 18,411,058,410 |.......... 24,916, 153,884
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 4,173,759 | 5,195,108 |.cooiiuriene 8,767,112
3. Netinvestment INCOME ..o ..4,094,642,682 |.. ..3,943,169,390 |.. ..5,258,003,104
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. (68,281,977)|.. ... 38,411,000 ..o 7,180,602
5. Separate Accounts net gain from operations excluding unrealized gains or losses . 146,995,141 |................ 431,894,801 |..ccccooenee. 518,025,962
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... (621,065,915)...c.cvcennce 734,147,833 |..cooveee 756,266,439
7. Reserve adjustments on reiNSUrance CEAEA ............ccovovieieieueveviuieieeeee ettt enane (450,677,253)|....cocvnenve (636,014,559)|.............. (763,236,539)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES..........ccevvrueurrereiieieeeseteiee ettt sesns 588,204,418 |............... 638,504,257 |..ccceuenee 771,937,826
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiiiiiieeeteeeeccciee ettt [ee e eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 496,149,388 291,431,662 407,996,094
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 17,030,808, 791 23,857,797,902 31,881,004,484
10.  DEath DENEFIS ......ooeureeereeiiciciee et | 3,382,423,872 |........... 3,359,670,924 |............ 4,469,250,970
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccvevvevevereuereeneerenens frerereeeeeeeenenens 2,767,797 oo 1,640,445 |....cocoe... 1,786,052
12, ANNUILY DENEFIS ....vviecececeee ettt s ettt e e sttt e s s et ettt esensnssae st s ensnseaesesesensnsnaesesenns 12,179,844,052 |...........10,797,735,197 |.......... 14,365,188,739
13. Disability benefits and benefits under accident and health CONtracts ................ccceueveeeveveveievereveeceeeens oo 1,018,370,607 |...............958,889,397 |........... 1,290,376,915
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeiieiiiiiniiinnenien e [0 OO | B TR 0
15.  Surrender benefits and withdrawals for life contracts ..................... .. 7,641,537,279 |.. . 12,893,161,155
16, GIOUP CONVEISIONS ......veieieieieieteteseaeeeesseseseseseaeassesesesesesesssssssssesesesesessssasasssesesesesessasssssasesesesesessasasa|osesesesesenenens (1,440,120) |- 565,763 |..coovreceeenene (6,442,624)
17. Interest and adjustments on contract or deposit-type contract funds ...............cccceeevevevevevivereveeienns 417,280,033 |....cocvveeee. 290,648,786 |............... 422,129,258
18. Payments on supplementary contracts with life CONtINGENCIES ...........cccccveieieveieieeeceeceeee e 12,959,689 |....cccceenve 13,142,949 |............... 17,730,576
19. Increase in aggregate reserves for life and accident and health contracts ) (7,887,012,641) (8,577,144,031) (8,330,085,500)
20.  TOtalS (LINES 10 10 1) wuuiuieeiiueueeeeeieieseseeeeeeseeseasseeeese e e s s ee e s e eseseseseses s e sesesesesasnsssesesesasnsnsnsesesnas 16,766,730,568 |.......... 16,432,283,575 |.......... 25,123,095,541
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt ettt bbb bbb bttt nsesebna 223,321,389 |.cooene 167,735,443 |................ 221,903,153
22. Commissions and expense allowances on reinsurance assumed . ..470,018,339 |.. ..614,234,550 |.. ..750,789,578
23. General insurance expenses and fraternal expenses ................. | 1,275,797,071 |............ 1,020,644,357 |............ 1,436,786,540
24. Insurance taxes, licenses and fees, excluding federal income taxes . 233,622,144 |...............210,529,373 |................ 288,590,769
25. Increase in loading on deferred and uncollected Premiums ............cccooveveveueuecieeieieieieeeee e e (505,738)].. .. (94,595)
26. Net transfers to or (from) Separate Accounts net of reinsurance (2,130,489,269)|............4,811,139,029 |........... 3,593,698,941
27. Aggregate write-ins for deductions .... (684,588,265) (1,531,383,808)
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 16,153,906,239 22,115,643,858 29,883,386, 119
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 876,902,552 |............ 1,742,154,044 |............ 1,997,708,365
30. Dividends to policyholders and refunds to members 30,315,568 (24,838,776) 12,079,733
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceviiiiriueriiiiiiesieeseisi sttt ensssesenas 846,586,984 |........... 1,766,992,820 |............ 1,985,628,632
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............ccccccevevevrvevererennes 4,314,572 1,341,338, 192 955,664,614
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) ........ccccooovueuerereirienennen. 842,272,412 (... 425,654,628 |........... 1,029,964,018
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 70,631,426 (excluding taxes of $  ...ccoeenvee (128,671,932)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (420,645,583) 1,175,837,958 85,615,110
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 421,626,829 1,601,492 586 1,115,579,128
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 14,048,710,410 19,122,935,827 19,122,935,827
37, NEtINCOME (LINE 35) ...uiuueeiiieeieieeeieieescaseeee e esesses e s s ssesseesee e e seseseses s s sesesesessssnsesesesasnsnsnsesannas 421,626,829 |........... 1,601,492,586 |............ 1,115,579, 128
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .(185,053,983) ..230,803,308 |.. (1,901,403,847)|.. (3,611,398,240)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccceeurrieievevereeeeeeeeeeeeieeieieieaens . ... 39,143,925 |. ....(418,141,359)|.. ....(288,453,195)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ..(53,447,956)|.. ...88,615,066 |............... 608,920,888
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..767,878,184 |.. (1,476,942,667)|.. .(2,766,227,134)
42. Change in liability for reinsurance in unauthorized and certified companies ............ ....(562,124)/.. v (404,573,197 [ 3,077,678
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........cooeeveeeeeefereeniniiinnnl O [0 0
44.  Change in asset VAlUGtioN FESEIVE .........c.oueuiuiurieiiiiieeeieeeieeee ettt ee e eeeaenene 195,380,547 |.oooveveenne 303,000,094
45.  Change iN tre@SUMY STOCK ...........c.cviviueueuiuiiiieieicietescscees sttt sesee s st sesesesssessse s sesesesnassssssnssena foenenessnssnenenensnenenennnnnns 0 [orrrenininesess e [0 0
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. 183,998,750 |.. 200,198,869
47. Other changes in surplus in Separate Accounts StatemeNt .............coeeuriiiinneeceeee e 647,492,772)).............. (727,406,367)
48.  Change iN SUMPIUS NOLES ..........c.cveviuieiiiieieteeeeceeeeie et eee e sesessseseseseanssensnssesesssssnsnnas |renessenesenenenenenenD 14,307 Lot 564,232 oo 757,700
49. Cumulative effect of changes in accounting prinCiples ...........coccviiiiiiienenieneereeeeesee e foereeiiiicccen O s [0 0
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L3 I = T I PO R USSR ..
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
52, DivideNds t0 SIOCKNOIAETS .....viviureritririeeieieeeirise et esee et esse e e sees et e e e nss e s s e snsnseeesesannes (1,750,000,000)|.......... (2,539,634,192)|.......... (2,539,634,192)
53. Aggregate write-ins for gains and losses in surplus 148,772,045 1,549,206,909 1,660,876,669
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (16,764 ,240) (3,232,675,737) (5,074,225,417)
55. Capital and surplus, as of statement date (Lines 36 + 54) 14,031,946,170 15,890,260,090 14,048,710,410
DETAILS OF WRITE-INS
08.301. Income from miSCelIANEOUS SOUICES ........cceoveueeveeeeeeteeeeteeeeteeeeteeetete e ae e ee et e et e e teneeeaneeeneeeeeneeas 282,544 361 |...cocvn 79,135,109 | 124,189,003
08.302. MOTality ChAGES ....iuieieiiicieeceeee ettt e s s s senen 213,605,027 |..ccceeennee 212,296,553 |...ccccveeenee 283,807,091
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 496,149,388 291,431,662 407,996,094
2701. Reserve adjustment on reinsurance assumed ... [(1,177,756,058)|.. (1,359,734 ,231)|.. .(1,763,783,461)
2702. Self-insured 11abilities .o e 610,300 |[..ooerineee 3,759,132 [ 4,639,860
2703. Miscellaneous deductions ............ccccooeeeieeeieiiicicieecceeeeea ...10,786,805 |.......cocvvvnee 622,647 |...coeevene. 1,613,232
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cccceeveveeeveveveveveeeieeeeeeeeenns 481,770,688 |................ 214,652,236 |....cocone.e. 226,146,561
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (684,588,265) (1,140,700,216) (1,531,383,808)
5301. Amortization of deferred unrecognized gains/losses related to employee retirement plans and
other pension adjUSTMENTS .......coooioiiieieeiceee et 128,693,844 |............... 455,186,200 |................ 509,132,990
5302. Correction of prior year annuity reserves,net of tax ... ..59,676,135 | (01 0
5303. Correction of prior year miscellaneous income ................... 12,407,786 .o 0 s 0
5398. Summary of remaining write-ins for Line 53 from overflow Page ............ccccoeveveeevevcveveveveeseeeeeeenns (52,005,720)|....co.ncc 1,094,020,709 |............ 1,151,743,679
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 148,772,045 1,549,206,909 1,660,876,669
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CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > w0 D

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.2 Stocks

12.3 Mortgage loans ....

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31

.......... 19,581,844,833 |......... 20,824,277,392 |.......... 27,155,156,522
............ 3,980,692,300 |............3,901,245,202 |............ 5,253,257,035
1,182,865,434 1,185,833,983 1,537,155, 193
24,745,402,567 25,911,356,577 33,945,568, 750
.......... 24,664,199,896 |..........25,683,329,723 |.......... 34,086,086,484
........... (4,394,783,471)|.......... (3,400,516,669)|.......... (4,769, 186,221)
............ 1,5623,948,246 |................906,104,399 |................862, 348,452
................. 19,819,452 |................ 20,515,465 |................ 29,645,533
223,202,177 944,022,715 970,448,692

22,036, 386,300 24,153,455,633 31,179,342,940
2,709,016,267 1,757,900,944 2,766,225,810

.. 12,775,816,849 |..

... 16,245,235,910

12.4 Real estate ....... IR SR 4,775,796 |....ccoveneene. 146,208,006 |................ 146,185,632
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiei ittt nienne[eesesineesnens 582,648,489 |................ 729,109,224 |............... 867,597,792
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccceeees |oevveeininnencne 1,600,815 |..cooveeenne 19,959,361 |..oovveenne 25,110,046
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 149,134,336 1,394,395,659 176,466,849
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveuevceieieieeeeeeeieveteeeeee e sseneiens [oeennas 12,062,598,859 |.......... 19,408,879,129 |.......... 22.,417,220,669
Cost of investments acquired (long-term only):

T = T T OO RSO 7,132,604,107 |........... 13,700,374,19%4 |......... 16,669,923,541
1312 STOCKS ...ttt |eeterne s 68,881,658 |......ccenc.e. 852,937,559 |............ 1,574,355,451
13.3 MOMGAGE [OBNS .....oeeireiiiiriee ittt bbbttt [eesssinessnens 732,619,564 |............ 2,756,844,954 |........... 3,105,651,286
13,4 REAI ESIALE ...ttt | 28,736,024 |................ 59,021,987 |..ovoevrinne. 66,883,976
13.5 Other iNVESIEA @SSELS ......vvuiuieiieciieiicie ettt sennees |oesinenines 1,222,203,443 |.............. 496,169,411 |..ccovveenee. 711,966,803
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 1,094,273,022 2,178,226,740 1,956,472,229
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 10,279,317,818 20,043,574 ,845 24,085,253,286
Net increase (or decrease) in contract loans and premium NOES ............c.ccceueureeevevevereueeeeeeieiennes 71,320,972 24,748,693 25,187,642
Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccoveveveveeereceieieeeeenne 1,711,960,069 (659,444 ,409) (1,693,220,259)

Cash from Financing and Miscellaneous Sources

Cash provided (applied):
16.1 SUrpIUS NOLES, CAPItAI NOES ..........vveeecececece ettt easannns|oeneseseereneeeneeea 614,357 | 564,232 oo 757,700
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees [V 1,019,171,371 |.......... 1,022,380,041
16.3 BOIOWED fUNGS .......eoiieieii sttt siennee | [rosnsininenes (103,451,414)................ (20,127,774) ..o (31,407,966)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ................cccoveveveeccceren frevereennens (568,100,568)|............... 194,822,514 | 66,415,222
16.5 Dividends t0 SLOCKNOIAETS .........c..cucuiuiiiiiieiiieiciee ettt esiesesiens [eneesinees 1,750,000,000 |............ 2,400,000,000 |............ 2,400,000,000
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (2,220,050,401) 81,209,768 (3,555,473, 175)
Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5

PIUS LINE 1B.6) ..ottt (4,640,988,026) (1,124,359,889) (4,897,328,178)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |.....c.cc..... (220,011,690)|...ecvevnnvne (25,903,354)|........... (3,824,322,627)
Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YEAN ...ttt |oesisinanes 2,716,045,225 |........... 6,540,367,852 |............ 6,540,367,852
19.2 End of period (Line 18 plus Line 19.1) 2,496,033,535 6,514,464,498 2,716,045,225

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

20.0001. Reinsurance transaction covering structured settlements ... o 10,539,938,427
20.0002. In-kind assets receipt related to pension risk transfer transactions ..........covvvvis i 2,264,381,760
20.0003. Surrender of Full Service Stable Value Contracts with no net impact .. ..2,018,876,634 |..
20.0004. Contribution of common stocks from parent .......ccccoovviiciiiiiinnininn. s ..295,360,583 |..
20.0005. Contribution of other invested assets from parent ... o 239,208,923
20.0006. Amortization of deferred gains related to reinsurance transactions ... 140,335,671
20.0007. Asset transfer from other invested assets to common stocks ........ccovvveienns ... 78,000,000 |..
20.0008. Capitalization of deferred reinsurance losses related to reinsurance transaction ...63,209,157 |.
20.0009. Sale of intangible assets to a third-party ... ...45,388,923 |..
20.0010. Contribution of honds 10 PaArent ... et 16,340, 126
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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.
20.0020.
20.0021.
20.0022.
20.0023.
20.0024.
20.0025.
20.0026.
20.0027.
20.0028.

Contribution of bonds from parent
Asset transfer from other invested assets to preferred
Dividend settlement with a subsidiary related to a tax
Capitalized deferred interest on mortgage loans
Amortization of deferred losses related to reinsurance
Premiums ceded related to reinsurance transaction
Reinsurance transaction with affiliate
Return of capital to parent in the form of a K-note
Capitalization of deferred reinsurance gains related t
Dividend of investment in former subsidiary to parent
Net asset and liability transfer due to novation
Contribution of tax credits from parent

Deferred tax asset received related to sale of former subsidiary

Contribution of assets to a subsidiary
Contribution of tax credits to a subsidiary ..
Contribution of equity securities from parent ..
Capital contribution to a subsidiary
Asset transfer from mortgages to other invested assets

stocks
payment agreement

transactions

o reinsurance transaction

... 16,108,028 |.
... 10,269,053 |.
S R 8,420,276 |.

................... 3,729,080

522,831

................ 254,067,427

500,000,000 |

..139,634,192 |.
...65,404,434 |.
... 17,082,836 |.
... 10,477,000 |.
9,701,021 |.
..7,082,836 |.

500,000,000
................ 254,067,427
...139,634,192
....66,404,434
... 17,082,836
.... 10,477,000
...... 9,701,921
...... 7,082,836
...427,019,808
.. 405,000,000
42,936,066

5.1
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

1o INAUSEAELTITE ... 31,269,008 |.......coouve. 32,403,174 | 32,403,174

2. Ordinary life INSUMBNCE ........c.eiiiririeieieteieiieit sttt sttt se s bebesese e s et seseseseneessssesesesena eneneieiene 1,443,542,212 |............ 1,486,399,443 |........... 2,023,766,682

3. Ordinary individual BNNUITIES .........c.ceiiriiiririeieieiieie sttt s s s s s ee e ieieieeas 63,440,103 |.ocvcieinne 40,891,266 |.....coocvenene 47,751,878

4. Credit life (Group @and iNAIVIAUAL) ...........cocvoiiieieieieiiiie ettt [ee ettt [OOSR [0 U 0

5. Group lif@ INSUFANCE .......covveveeeeeeceeeeeeeee et e et s s st e s e eaeasssesssesesesnasassesennnoesenesnnens 3,576,447,976 |........... 3,573,997,816 |........... 4,956,864 ,648

6. GIOUP BNNUILIES ......iviiiiiiiiiie ettt s 11,420,258,744 |.......... 18,878,171,675 |......... 22,089,305,004

7o A G H = GIOUD .o e 1,456,468,527 |........... 1,310,375,113 |............ 1,737,306,002

8. A &H -credit (roup and iINAIVIAUA) .......c.coviieiereieieeiiiee et et [OOSR [0 U 0

9. A& H = OtNET oot [ 156,678,135 |.............. 154,510,154 |............... 206,412,748
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LInes 1 through 10) .........ccoiuiiiuiiiiiiiiiiiiicciscc s o 18,148,104,700 |......... 25,476,748,642 |.......... 31,093,810, 136
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13, Subtotal (LINes 11 through 12) .......c.cciuiiiiiiiiiiiciiciciccic s o 18,148,104,700 |......... 25,476,748,642 |.......... 31,093,810, 136
14, DEPOSIt-LYPE CONFACES ......cveviviiirieiieieieieieieieete ettt ettt e e st s e s s s enesssesens |eeeenenenas 4,104,410,861 |............ 4,874,857,299 |............ 6,126,325,545
15. Total (Lines 13 and 14) 22,252,515,561 30,351,605,941 37,220,135,681

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0
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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, 2022, 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.

In 2004, one of the Company’s former insurance subsidiaries, Prudential Retirement and Annuity Company (“PRIAC”),
received approval from its domiciliary insurance department, the Connecticut Insurance Department, to record a deferred gain
associated with an assumption reinsurance agreements between Connecticut General Life Insurance Company and PRIAC in
the Interest Maintenance Reserve (“IMR”) and to amortize the deferred gain in a manner consistent with those relevant annual
statement instructions. Had the deferred gains been established as a liability limited to an amortization period of 10 years in
accordance with the guidance of SSAP No. 61R, “Life, Deposit-Type and Accident and Health Reinsurance” (“SSAP No.
61R”), and not included in the IMR, it would have created a material distortion in the analysis of the adequacy of statutory
reserves conducted annually by PRIAC’s Appointed Actuary. Effective December 31, 2021 the permitted practice was
discontinued. PRIAC was sold on April 1, 2022. See note 21C in the Company’s 2022 Annual Statement for additional
information regarding the sale.
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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:

Net Income

(1) New Jersey state basis (Page 4, Line 35,
Columns 1 & 3)

(2) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP:

Separate Account Valuation
Separate Account Valuation

(3) State Permitted Practices that are an increase/
(decrease) from NAIC SAP:

(4) NAIC SAP (1-2-3=4)

Surplus
(5) New Jersey state basis (Page 3, Line 38,
Columns 1 & 2)

(6) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP:

Admit leasehold improvements
(7) State Permitted Practices that are an increase/

SSAP

#

F/S
Page

F/S Line

#

09/30/2023

12/31/2022

XXX

56
56

XXX

XXX

19

XXX

XXX

XXX

XXX

19

XXX

XXX

41

$421,626,829

(=R )

$1,115,579,128

600,346,779
(600,346,779)

$421,626,829

$1,115,579,128

$14,031,946,170

54,702,397

$14,048,710,410

46,257,839

(decrease) from NAIC SAP:

(8) NAIC SAP (5-6-7=8)

Assets

XXX XXX $13,977,243,773  $14,002,452,571

(9) New Jersey state basis (Page 2, Line 28,

Columns 3 & 4)

XXX XXX XXX $297,073,553,956 $299,533,626,221

(10) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP:

Separate Account Valuation 56 2 27
Admit leasehold improvements 19 2 25

5,542,178,917
54,702,397

4,047,708,018
46,257,839

(11) State Permitted Practices that are an increase/
(decrease) from NAIC SAP:

(12) NAIC SAP (9-10-11=12)

XXX XXX XXX $291,476,672,642  $295,439,660,364

Liabilities
(13) New Jersey state basis (Page 3, Line 28,

Columns 1 & 2)

XXX XXX XXX $283,041,607,786 $285,484,915,811

(14) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP:

Separate Account Valuation 56 3 1 0
Separate Account Valuation 56 3 27

(1,493,525,750)

5,542,178,917 5,541,233,768

(15) State Permitted Practices that are an increase/
(decrease) from NAIC SAP:

(16) NAIC SAP (13-14-15=16)

1B.

1C.

Q)
2

XXX XXX XXX $277,499,428,869 $281,437,207,793

Use of Estimates

There has been no material change since December 31, 2022.
Accounting Policy

The Company uses the following accounting policies:

There has been no material change since December 31, 2022.

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-
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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 does not hold any bonds that utilize the systemic value measurement method approach for SVO-Identified
investments.

(3) There has been no material change since December 31, 2022.

(4) There has been no material change since December 31, 2022.

(5) There has been no material change since December 31, 2022.

(6) 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
September 30, 2023 and December 31, 2022.

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 September 30, 2023 and December 31, 2022

(7) There has been no material change since December 31, 2022.

(8) There has been no material change since December 31, 2022.

(9) There has been no material change since December 31, 2022.

(10) There has been no material change since December 31, 2022.

(11) There has been no material change since December 31, 2022.

(12) There has been no material change since December 31, 2022.

(13) There has been no material change since December 31, 2022.

(14) There has been no material change since December 31, 2022.

(15) There has been no material change since December 31, 2022.

(16) There has been no material change since December 31, 2022.

(17) There has been no material change since December 31, 2022.

(18) There has been no material change since December 31, 2022.

(19) There has been no material change since December 31, 2022.

(20) There has been no material change since December 31, 2022.

(21) There has been no material change since December 31, 2022.

(22) There has been no material change since December 31, 2022.

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 third quarter of 2023, the Company determined that interest credited on a ceded reinsurance treaty was overstated in the prior year

by $9 million. A correction related to the prior year was recorded through line 53 in the Summary of Operations during the third quarter
of 2023.
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During the second quarter of 2023, the Company determined that miscellaneous income was understated in the prior year by $12 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 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.

During the fourth quarter of 2022, the Company determined that dividends were overstated and the change in unrealized gains were
understated in the prior year by $15 million. A correction related to the prior year was recorded for net investment income through line
53 in the Summary of Operations during the fourth quarter of 2022.

During the second quarter of 2022, the Company determined that costs associated with the sale of Fortitude Life Insurance Company
("FLIAC") (formerly Prudential Annuities Life Assurance Corporation "PALAC") of $13 million, that should have been incurred by

Prudential Annuities, Inc. A correction related to this prior year expense was recorded, net of tax, through line 53 in the Summary of
Operations during the second quarter of 2022.

During the second quarter of 2022, the Company determined that reinsurance recoverables of $26 million were incorrectly established.
An adjustment to correct the prior year was recorded through line 53 in the Summary of Operations during the second quarter of 2022.

During the first quarter of 2022, the Company determined that assumed reinsurance on Modified Guaranteed Life Insurance contracts
was understated in the prior year by $16 million. A correction related to the prior year was recorded through line 53 in the Summary of
Operations during the first quarter of 2022.

In the third quarter of 2023, the NAIC adopted INT No. 23-01, Net Negative (Disallowed) Interest Maintenance Reserve (“INT No.
23-017), 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 $1.3 billion as of September 30, 2023. Please see Note 21C for full details.

In the third quarter of 2023, the NAIC revised SSAP No. 26R, Bonds (“SSAP No. 26R”) and SSAP No. 43R, Loan-Backed and
Structured Securities (“SSAP No.43R”). The revisions adopt a principles-based bond definition for determining the investments eligible
for bond accounting and reporting as issuer credit obligations and asset-backed securities. The Company will adopt the revised guidance
for periods starting on January 1, 2025.

In the first quarter of 2023, the NAIC revised SSAP No. 25, Affiliates and Other Related Parties (“SSAP No. 25”) to clarify that any
invested asset held by a reporting entity which is issued by an affiliated entity, or which includes the obligations of an affiliated entity, is
an affiliated investment. The Company adopted this guidance upon issuance, and it did not have a material effect on the Company’s
financial statements.

There have been no other material changes in the Company's adoption of accounting guidance since December 31, 2022.

BUSINESS COMBINATIONS AND GOODWILL
3A. Statutory Purchase Method
There has been no material change since December 31, 2022.
3B. Statutory Merger
There has been no material change since December 31, 2022.
3C. Assumption Reinsurance
There has been no material change since December 31, 2022.
3D. Impairment Loss
There has been no material change since December 31, 2022.
3E. Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill

There has been no material change since December 31, 2022.

DISCONTINUED OPERATIONS

There has been no material change since December 31, 2022.

7.3



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

5. INVESTMENTS
5A. Mortgage Loans
(1) The maximum and minimum lending rates for new mortgage loans as of September 30, 2023 were: farm loans 6.92% and

5B.

5C.

5D.

5.11%; city loans 8.13% and 4.03%. There were no new purchase money mortgages loaned as of September 30, 2023.

(2) There has been no material change since December 31, 2022.

(3) There has been no material change since December 31, 2022.

(4) There has been no material change since December 31, 2022.

(5) The Company had $59,813,230 and $0 in impaired loans with or without allowance for credit losses and impaired loans
subject to a participant or co-lender mortgage loan agreement for which the reporting entity is restricted from unilaterally
foreclosing on the mortgage loan as of September 30, 2023 and December 31, 2022, respectively.

(6) There has been no material change since December 31, 2022.

(7) Allowance for Credit Losses:

09/30/2023 12/31/2022
a. Balance at beginning of period $0 $0
b. Additions charged to operations 41,339,883
c. Direct write-downs charged against the allowance 0
d. Recoveries of amounts previously charged off 0 0
e. Balance at end of period $41,339,883 $0

®)
©)

There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.

Debt Restructuring

There has been no material change since December 31, 2022.

Reverse Mortgages

There has been no material change since December 31, 2022.

Loan-Backed Securities

(M

2

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.

As of September 30, 2023, the Company had 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.
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1. Amortized Cost (2. Other-than-Temporary Impairment
Basis Before Recognized in Loss
Other-than-
Temporary 3. Fair Value 1 -
Impairment 2a. Interest 2b. Non-Interest (2a +2b)
OTTI recognized 1st Quarter
a. Intent to sell $0 $0 $0 $0
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 0 0 0 0
c. Total 1st Quarter $0 $0 $0 $0
OTTI recognized 2nd Quarter
d. Intent to sell 0 0 0 0
e - Inability or lack of intent to
retain the investment in the security
for a period of time sufficient to
recover the amortized cost basis 0 0 0 0
f. Total 2nd Quarter $0 $0 $0 $0
OTTI recognized 3rd Quarter
g. Intent to sell 41,990,110 0 6,099,663 35,890,447
h - Inability or lack of intent to
retain the investment in the security
for a period of time sufficient to
recover the amortized cost basis 0 0 0 0
i. Total 3rd Quarter $41,990,110 $0 $6,099,663 $35,890,447
OTTI recognized 4th Quarter
j- Intent to sell 0 0 0 0
k - Inability or lack of intent to
retain the investment in the security
for a period of time sufficient to
recover the amortized cost basis 0 0 0 0
1. Total 4th Quarter $0 $0 $0 $0
m. Annual Aggregate Total $41,990,110 $0 $6,099,663 $35,890,447

(3) The amounts in the table below, listed in Column 4, represent the "Net realized capital gains
compliance with SSAP No. 43R for the nine months ended September 30, 2023.

(losses)" recorded in

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
12558MAF9 $517,507 $515,547 $1,960 $515,547 $514,997 1Q23
12668NAD9 1,000,953 993,247 7,705 993,247 998,926 1Q23
32027NEE7 1,293,577 1,211,880 81,697 1,211,880 1,211,829 1Q23
32029AAD9 12,436,453 5,785,040 6,651,413 5,785,040 12,206,607 1Q23
589929M47 199,732 184,676 15,056 184,676 195,778 1Q23
84751PLP2 492,230 480,302 11,928 480,302 480,078 1Q23
06051GCS6 56,929 44,728 12,201 44,728 44,740 2Q23
12506YCM9 38,680 38,591 90 38,591 38,646 2Q23
32027NEE7 1,287,741 1,224,852 62,889 1,224,852 1,224,791 2Q23
84751PLP2 472,326 463,970 8,356 463,970 463,940 2Q23
03072SCW3 140,940 132,431 8,509 132,431 137,630 3Q23
06051GCS6 44,136 43,061 1,075 43,061 43,083 3Q23
12667FQS7 12,479 12,477 2 12,477 11,469 3Q23
32027NEE7 1,280,476 1,237,985 42,491 1,237,985 1,237,899 3Q23
84751PLP2 465,214 454,466 10,748 454,466 454,286 3Q23
Total $19,739,373 $12,823,253 $6,916,120 $12,823,253 $19,264,699

(4) As of September 30, 2023, 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.
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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 ($92,736,499)
2. 12 Months or Longer ($1,587,285,281)

b. Aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $1,758,561,204
2. 12 Months or Longer $10,077,350,263
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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 September 30, 2023 and December 31, 2022

(2) Assets Pledged as Collateral

The Company did not have any of its assets pledged as collateral for dollar repurchase agreements as of September 30,
2023. The Company has none of its assets pledged as collateral, which would be classified as “Securities pledged to
creditors” as of September 30, 2023. Please refer to Note S5F and 5G for repurchase agreements and reverse repurchase
agreements transactions, respectively.

(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

September 30, 2023
1
Fair Value
1. Securities Lending:
(a) Open $3,784,956,817
(b) 30 Days or Less 68,436,423
(c) 31 to 60 Days 0
(d) 61 to 90 Days 0
(e) Greater Than 90 Days 0
(f) Subtotal $3,853,393,240
(g) Securities Received 0
(h) Total Collateral Received $3,853,393,240
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 $3,643,568,500 as of
September 30, 2023, including the investment in NAIC Exempt Federal National Mortgage Association (FNMA)
pass-through securities.

(c) Insome 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, 2022
(1)
Fair Value
1. Securities Lending:
(a) Open $5,028,727,196
(b) 30 Days or Less 47,687,570
(c) 31 to 60 Days 0
(d) 61 to 90 Days 0
(e) Greater Than 90 Days 0
(f) Subtotal $5,076,414,766
(g) Securities Received 0

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

$5,076,414,766

(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 $4,856,714,010
as of December 31, 2022, 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 September 30, 2023, the Company did not have any security lending transaction administered by an affiliate 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:

1. Securities Lending:

(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) 2to 3 years

(j) Greater than 3 years
(k) Subtotal

(1) Securities Received
(m) Total Collateral Reinvested

September 30, 2023

ey
Amortized Cost

$0
1,186,315,965
34,507,062
158,049,441
43,569,526
262,184,529
642,377,008
1,291,428,509
69,677,998
24,248,654
$3,712,358,692
0
$3,712,358,692

2

Fair Value

$0
1,151,365,571
34,149,438
157,537,269
43,385,187
259,701,666
636,097,509
1,272,504,311
67,618,825
21,208,724
$3,643,568,500!
0
$3,643,568,500!

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
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SF.

(6)
(N

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
September 30, 2023, 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.

December 31, 2022
M 2
Amortized Cost Fair Value
1. Securities Lending:
(a) Open $0 $0
(b) 30 Days or Less 1,352,011,916 1,322,916,610
(c) 31 to 60 Days 168,294,392 168,073,065
(d) 61 to 90 Days 126,321,155 126,055,090,
(e) 91 to 120 Days 124,531,226 124,156,584
(f) 121 to 180 Days 134,261,623 133,715,443
(g) 181 to 365 Days 606,393,207 598,304,414
(h) 1 to 2 years 1,504,255,920 1,476,178,313
(i) 2 to 3 years 909,740,542 885,240,057
(j) Greater than 3 years 24,740,296 22,074,434
(k) Subtotal $4,950,550,277 $4,856,714,010
(1) Securities Received 0 0|
(m) Total Collateral Reinvested $4,950,550,277 $4,856,714,010
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

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

As of September 30, 2023, the Company has no securities lending transactions that extend beyond one year from the
reporting date.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

O

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 September 30, 2023, 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 Yes XXX
b - Tri-Party (YES/NO) No No No XXX

(3) Original (Flow) & Residual Maturity

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER

a. Maximum Amount

Open - No Maturity $3,453,479,333 $3,491,737,949 $3,399,742,725 XXX
Overnight $79,218,750 $0 $32,097,500 XXX

2 Days to 1 Week $0 $0 $120,382,250 XXX
>] Week to 1 Month $0 $0 $120,382,250 XXX
>1 Month to 3 Months $0 $0 $0 XXX
>3 Months to 1 Year $0 $0 $0 XXX
>1 Year $0 $0 $0 XXX

b. Ending Balance

Open - No Maturity $3,372,509,922 $3,354,949,430 $3,098,417,830 XXX
Overnight $0 $0 $0 XXX

2 Days to 1 Week $0 $0 $115,692,250 XXX
>1 Week to 1 Month $0 $0 $0 XXX
>1 Month to 3 Months $0 $0 $0 XXX
>3 Months to 1 Year $0 $0 $0 XXX
>1 Year $0 $0 $0 XXX

(4) The Company did not have any securities sold or outstanding for which the repo agreement defaulted as of September 30, 2023.

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

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. BACV $0 $0 $0 XXX
2. Nonadmitted- Subset of
BACV $0 $0 $0 XXX
3. Fair Value $3,509,877,111 $3,543,903,507 $3,586,345,414 XXX
b. Ending Balance
1. BACV $3,441,080,068 $3,510,335,757 $3,709,667,611 XXX
2. Nonadmitted- Subset of
BACV $0 $0 $0 XXX
3. Fair Value $3,457,030,158 $3,430,297,107 $3,270,369,647 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 $3,698,960,586 $10,707,025 $0
b. Bonds - FV $0 $3,260,547,578 $9,822,069 $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 $3,698,960,586 $10,707,025 $0
q. Total Assets- FV $0 $3,260,547,578 $9,822,069 $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 $3,453,479,333 $3,491,737,949 $3,532,213,975 XXX
2. Securities (FV) $0 $0 $0 XXX
b. Ending Balance
1. Cash $3,372,509,922 $3,354,949,430 $3,214,110,075 XXX
2. Securities (FV) $0 $0 $0 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

$3,098,417,830

b. 30 Days or Less

$115,692,250

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 $953,887,210 $925,784,466
b. 31 to 60 Days $27,746,272 $27,458,715
c. 61 to 90 Days $127,083,631 $126,671,807
d. 91 to 120 Days $35,033,174 $34,884,952
e. 121 to 180 Days $210,816,069 $208,819,660
f. 181 to 365 Days $516,519,401 $511,470,212
g. 1to2 Years $1,038,405,603 $1,023,189,113
h. 2 to 3 Years $56,026,348 $54,370,618
i. >3 Years $19,497,741 $17,053,408
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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) $3,453,479,333 $3,491,737,949 $3,532,213,975 XXX
2. Securities Collateral
EV) $0 $0 $0 XXX
b. Ending Balance
1. Cash (Collateral - All) $3,372,509,922 $3,354,949,430 $3,214,110,080 XXX
2. Securities Collateral
(FV $0 $0 $0 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 September 30, 2023.
5H. Repurchase Agreements Transactions Accounted for as a Sale
The Company did not have any repurchase agreements transactions accounted for as a sale as of September 30, 2023
SI. 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 September 30, 2023
5J. Real Estate
There has been no material change since December 31, 2022.
5K. Low-Income Housing Tax Credits (LIHTC)
The Company recognized $5,536,597 of low-income housing tax credits ("LIHTC") and other tax benefits for the nine months
ended September 30, 2023. The Company recognized $222,177,360 of LIHTC property investments as of September 30,
2023. The number of years remaining of unexpired tax credits and required holding periods are as follows: 0-5 years — 5
investments, 6-10 years — 3 investments, over 10 years — 0 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 nine months ended September 30, 2023.
SL. Restricted Assets
There has been no material change since December 31, 2022.
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 as of
September 30, 2023.
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. S5GI* Securities
Details of 5* securities as of September 30, 2023 and December 31, 2022 were as follows:
Investment Number of 5* Securities Aggregate BACV Aggregate Fair Value
Current Year| Prior Year | Current Year| Prior Year | Current Year| Prior Year
(1) Bonds 17 33 $73,632,312 $234,000,787 $70,500,219 $241,118,074
(2) LB&SS 10 14 24,289,902 28,489,507 21,854,248 26,405,077
(3) Preferred Stock 4 4 82,252,016 80,520,070 92,779,737 88,831,357
(4) Total 31 51 $180,174,230 $343,010,364 $185,134,204 $356,354,508
5P. Short Sales

There has been no material change since December 31, 2022.
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5Q. Prepayment Penalty and Acceleration Fees

Prepayment penalty and acceleration fees for the nine months ended September 30, 2023 were as follows:

General Account Separate Account
Prepayment Penalty
and Acceleration Fees
Number of CUSIPs 26 28
Aggregate amount of
investment income $3,893,905 $5,430,858

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 September 30, 2023.
JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES
6A. There has been no material change since December 31, 2022.
6B. The Company recognized $27,720,489 and $100,377,828 impairment losses in its investments in joint ventures, partnerships
and LLC’s for the nine months ended September 30, 2023 and for the year ended December 31, 2022, respectively.
INVESTMENT INCOME
Due and accrued income was excluded from investment income on the following basis:
Mortgage loans — Interest overdue is accrued up to a maximum of ninety days. If accrued interest is more than ninety days overdue, it is
reversed and recognized as income when received. There was no interest on mortgage loans over ninety days due for the nine months
ended September 30, 2023.
Real estate — Rent that is in arrears for more than three months or the collection of rent that is uncertain is non-admitted and excluded
from investment income. There was no non-admitted due and accrued rental income on real estate for the nine months ended
September 30, 2023.
Bonds — Interest overdue is accrued up to a maximum of 90 days. If accrued interest is more than 90 days overdue, it is reversed and
recognized as income when received. Income is not accrued on bonds in or near default and is excluded from net investment income.

Bond income not accrued was $50,361,239 for the nine months ended September 30, 2023.

Other Invested Assets — There was no non-admitted due and accrued income on other invested assets for the nine months ended
September 30, 2023.
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DERIVATIVE INSTRUMENTS

There has been no material change in accounting policy for derivatives since December 31, 2022. The table below depicts the derivatives

owned by the Company:
Derivatives Financial Instruments
09/30/2023 12/31/2022
Carrying Estimated Carrying Estimated
Notional Amount Fair Value Notional Amount Fair Value
Options:
Assets $3,313,241,146 $241,115,485 $241,115,485 $1,902,749,187 $18,006,958 $18,006,978
Liabilities $1,647,229,440 $224,935,826 $224,935,826 $235,999,964 $4,745,036 $4,745,056
Swaps:
Assets 40,888,573,885 4,685,085,594 4,643,976,240 41,091,367,448 3,970,846,231 4,217,952,506
Liabilities 34,054,929,570 3,713,964,746 4,195,651,652 31,989,839,058 2,410,716,019 2,625,425,970
Forwards:
Assets 3,479,803,863 82,987,915 161,616,052 2,254,397,152 24,853,530 137,445,126
Liabilities 3,169,422,048 177,373,603 217,171,633 4,490,414,137 265,481,688 405,713,376
Futures:
Assets 4,911,601,250 36,576,000 17,423,922 1,971,200,000 5,209,650 2,735,711
Liabilities 2,712,139,740 0 5,568,230 4,363,299,048 0 19,017,286
Pru Global
Funding
Non-
Performance
Risk*
Assets 0 0 0 0 0 0
Liabilities 0 19 19 0 4 4
Totals:
Assets $52,593,220,144  §5,045,764,994  $5,064,131,699  $47,219,713,787  $4,018,916,369  $4,376,140,321
Liabilities $41,583,720,798 $4,116,274,194  $4,643,327,360  $41,079,552,207  $2,680,942,747  $3,054,901,692

* 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 September 30, 2023 and
December 31, 2022 was $19 and $4, respectively.
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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 September 30,

2023:

Fiscal Year Premium Payments Due
2023 $0
2024 24,876,750
2025 0
2026 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 ($16,969,430) $7,907,320
Current Year $24,876,750 ($23,174,486) $1,702,264
The table below summarizes the applicable excluded component data as of September 30, 2023:
Type of Excluded Component Current Fair Value Recognized Fair Value Aggregate Current Year

1. Time Value
2. Intrinsic Value
3. Cross Current Basis Spread

4. Forward Points

Unrealized Reflectedin Amount Owed at Amortization

Remaining
Amortization

XXX
XXX
XXX

(8313.902.065)

Gain/Loss BACYV Maturity
N/A N/A N/A XXX XXX
N/A N/A N/A XXX XXX
N/A N/A N/A XXX XXX
($18.403.676) $0 $0 ($329.,753.691) ($5.613.842)

7.16



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

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, 2022.

Due to an overstatement of Aggregate Reserve for Life Contracts for $55 million related to prior years, $4 million of federal income tax
benefit was recorded to surplus through line 53, Aggregate write-ins for gains and losses in surplus, $16 million decrease in net deferred
tax asset was recorded through line 40, Change in net deferred income tax, and $92 million decrease in non-admitted deferred tax asset
was recorded through line 41, Change in nonadmitted assets, in 2023. Please refer to Note 2 for additional information.

The Company’s 2022 results include a tax impact from the sale of its subsidiaries PRIAC and Mullin TBG Insurance Agency Services,
LLC. The tax impact resulted in a $229 million federal income tax expense recorded on line 32, Income tax expense (benefit), and in
capital gains tax benefit of $103 million recorded on line 34, Capital Gains Tax, as well as a decrease in non-admitted deferred tax asset
by $66 million, recorded through line 41, Change in Non-Admitted Deferred Tax Assets.

Due to the understatement of benefits on certain retirement contacts assumed from the Company’s affiliate, The Prudential Life
Insurance Company, LTD, $9.8 million decrease in net admitted deferred tax asset was recorded through line 40, Change in Deferred
Income tax, in 2022. Please refer to Note 2 for additional information.

Due to the understatement of assumed reinsurance on Modified Guaranteed Life Insurance contracts, $4.2 million of federal income tax
expense was recorded to surplus through line 53, Retained Earnings — Cumulative Effect of Accounting Change Tax Effect, in 2022.
Please refer to Note 2 for additional information.

Due to the costs associated with the sale of FLIAC being reclassified from the Company to Prudential Annuities, Inc., $2.5 million
decrease in net deferred tax asset was recorded through line 40, Change in Deferred Income tax, and $1 million decrease in non-admitted
deferred tax asset was recorded through line 41, Change in Non-Admitted Deferred Tax Assets, in 2022. Please refer to Note 2 for
additional information.

Due to a correction of a prior year reinsurance recoverable, $5.5 million of federal income tax expense was recorded to surplus through
line 53, Retained Earnings — Cumulative Effect of Accounting Change Tax Effect, in 2022. Please refer to Note 2 for additional
information.

Inflation Reduction Act. On August 16, 2022, President Biden signed into law the Inflation Reduction Act of 2022 (the “Inflation
Reduction Act”). One of the most significant provisions of the Inflation Reduction Act is a 15% alternative minimum tax based on the
Company’s GAAP income, with certain adjustments. This provision, which is applicable only to companies with average applicable
financial statement income over $1 billion for any three-year period ending in 2022 or later, is effective in taxable years beginning after
December 31, 2022. The impact of the book-income alternative minimum tax, if any, will vary from year to year based on the
relationship of the Company’s GAAP income to the Company’s taxable income. Any tax paid pursuant to this provision is available as a
tax credit in future years when the Company’s tax rate exceeds the 15% minimum tax threshold.

Based on the information regarding the projected adjusted financial statement income for 2023, Prudential Financial, Inc. ("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 (Corporate Alternative Minimum Tax) exceeds the regular federal income tax payable.

PFI and the controlled group of corporations of which the Company is a member has not determined as of the reporting date if it will be

liable for CAMT in 2023. The Company 3Q23 financial statement does not include an estimated impact of CAMT because a reasonable
estimate cannot be made.

If an insurance company is subject to minimum tax (CAMT), the tax will be allocated to the legal entity pursuant to the Tax Sharing
Agreement. The allocation of this tax will be recorded as a current tax expense, and a corresponding deferred tax asset will also be
recorded as credit related to CAMT current tax expense.

INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES
10A. There has been no material change since December 31, 2022.
10B. The Company had the following transactions with affiliates:

In the third quarter of 2023, the Company received a $650,000,000 return of capital from its insurance subsidiary, Pruco Life
Insurance Company ("Pruco Life").

In 2023, the Company received dividends of $23,263,545 from its insurance subsidiary, Prudential Legacy Insurance Company
of New Jersey, ("PLIC").

In the second quarter of 2023, the Company received a $300,000,000 return of capital from its insurance subsidiary, Pruco
Life.

In the second quarter of 2023, the Company received a capital contribution of $369,608,217 from its parent, PFI.

In the first quarter of 2023, the Company received a capital contribution of $164,961,287 from its parent, PFL.

In February 2023, the Company received approval from the Department to record a $405,000,000 payable as of December 31,
2022, for a capital contribution to its insurance subsidiary, Pruco Life. The capital contribution was received by Pruco Life

prior to March 1, 2023.

In the fourth quarter of 2022, the Company received a capital contribution of $430,228,478 from its parent, PFI, including the
transfer of Prudential Annuities, Inc. ("PAI") in the form of common stock.
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10C.

10D.

10E.

10F.

10G.

10H.

101.

In 2022, the Company received dividends of $61,672,062 from its insurance subsidiary, PLIC.

In the third quarter of 2022, the Company received a capital contribution of $1,000,000,000 from its parent, PFI.

In the third quarter of 2022, the Company paid a $6,507,506 capital contribution to its insurance subsidiary, Pruco Life, in the

form of invested assets.

In the second quarter of 2022, the Company recorded a reduction to paid in capital of $500,000,000 for the elimination of a K-
note. The Company, in turn, reduced its holdings in PRIAC through common stock.

In the second quarter of 2022, the Company received a capital contribution of $19,171,371 from its parent, PFL.

In the second quarter of 2022, the Company paid a $3,194,415 capital contribution to its insurance subsidiary, Pruco Life, in

the form of invested assets.

Please refer to Note 21C in the Company’s 2022 Annual Statement for information related to the transfer of assets and
liabilities from a former affiliate effective February 1, 2022 as a result of the Novation of certain Excluded Business contracts.

In the first quarter of 2022, the Company received a $17,082,836 capital contribution from its parent, PFL, in the form of state
tax credits. The Company, in turn, contributed $7,082,836 of state tax credits to its insurance subsidiary, Pruco Life.

In the first quarter of 2022, the Company received a $150,000,000 dividend from its previous insurance subsidiary, PRIAC.

There were no other material transactions with affiliates as of September 30, 2023.

Transactions with related party who are not reported on Schedule Y

(1) Detail of Material Related Party Transactions

Reporting
Written Period Date
Date of Nature of Agreement | Due | Amount Due
Ref # | Transaction | Name of Related Party Relationship Type of Transaction | (Yes/No) Date From (To)
Related charitable | Exchange of Assets
1 3/9/2023 | The Prudential Foundation organization or Liabilities No N/A N/A
Related charitable | Exchange of Assets
2 3/9/2023 | The Prudential Foundation organization or Liabilities No N/A N/A

(2) The Company did not have any material related party transactions involving services not disclosed on Schedule Y as of

September 30, 2023.

(3) Detail of Material Related Party Transactions Involving Exchange of Assets and Liabilities

a. Description of Transaction

Have Terms Changed from Preceding
Ref# Name of Related Party Overview Description Period? (Yes/No)
Donation of cash to a related charitable
1 The Prudential Foundation organization No
Donation of cash to a related charitable
2 The Prudential Foundation organization No

b. The Company did not receive any assets as part of the material related party transactions not disclosed on Schedule Y as of

September 30, 2023.

c. Assets Transferred

Ref # Name of Related Party Description of Assets Transferred | Statement Value of Assets Transferred
1 The Prudential Foundation Cash $1,000,000
2 The Prudential Foundation Cash $34,000,000
Total $35,000,000

(4) The Company did not owe any amounts to or from a related party not disclosed on Schedule Y as of September 30, 2023.

At September 30, 2023, the Company reported a "Receivable from parents, subsidiaries and affiliates" of $282,680,446, and a
"Payable to parents, subsidiaries and affiliates" of $146,532,671. Intercompany balances are settled in cash, generally within

thirty days of the respective reporting date.

There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.
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11.

10J. There has been no material change since December 31, 2022.
10K. There has been no material change since December 31, 2022.
10L. There has been no material change since December 31, 2022.
10M.  There has been no material change since December 31, 2022.
10N. There has been no material change since December 31, 2022.
100. There has been no material change since December 31, 2022.
DEBT
11A.
(1) The Company did not have any capital notes outstanding as of September 30, 2023.
2) All Other Debt:
Date Kind of Face Carrying | Rate of Effective Collateral Interest Paid
Debt Name Issued Borrowing Amount Value Interest | Interest Rate | Requirements | (Current Year)
Pru Funding LLC - LT | 06/26/2008 Cash $0 $0 6.9% 6.9% None $3,890,324

There were no scheduled repayments on debt or accrued interest as of September 30, 2023.

There are no covenants or violations of the above debt. None of the debt was considered to be extinguished by in-substance defeasance
prior to the effective date of this statement. Additionally, no assets have been set aside after the effective date of this statement solely for
satisfying scheduled payments of a specific obligation. There are no reverse repurchase agreements whose amounts are included as part
of the above debt.

11B.

(M

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 September 30, 2023, the 5% limitation equates to a maximum amount
of pledged assets of $7,338,747,655 and an estimated maximum borrowing capacity (after taking into account required
collateralization levels) of approximately $6,181,407,261 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 September 30, 2023, the Company had pledged assets with a fair value of $3,457,064,183 supporting aggregate
outstanding collateralized funding agreements. As of September 30, 2023, 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 $1,111,008,478 as of September 30, 2023.
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FHLB Capital Stock

a. Aggregate Totals

09/30/2023
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 $6,181,407,261 XXX XXX

12/31/2022
1 2 3
Total General Separate

(col 2+3) Account Account
Membership Stock - Class A $0 $0 $0
Membership Stock - Class B $30,823,600 30,823,600
Activity Stock $117,870,700 117,870,700
Excess Stock $0 0
Aggregate Total $148,694,300 $148,694,300 $0
Actual or estimated Borrowing Capacity as
Determined by the Insurer $6,954,085,676 XXX XXX

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

Eligible for Redemption
) ) 3) “ ®)
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 $26,454,300 $0 $26,454,300 $0 $0 $0
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Collateral Pledged to FHLB

a.  Amount Pledged as of September 30, 2023

1. Total General and Separate Accounts as of 09/30/2023
Aggregate Total
Fair Value Carry Value Borrowing
Total Collateral Pledged $3,457,064,183 $2,807,634,313 $2,619,250,000
2. General Account as of 09/30/2023
Aggregate Total
Fair Value Carry Value Borrowing

Total Collateral Pledged

$3,457,064,183

$2,807,634,313

$2,619,250,000

3. Separate Accounts as of 09/30/2023

Aggregate Total
Fair Value Carry Value Borrowing
Total Collateral Pledged $0 $0 $0
4. Total General and Separate Accounts as of 12/31/2022
Aggregate Total
Fair Value Carry Value Borrowing

Total Collateral Pledged

$3,945,253,479

$3,161,065,793

$2,618,186,875

b. Maximum Amount Pledged during period ended September 30, 2023

1. Total General and Separate Accounts

as of 09/30/2023

Amount Borrowed at
Time of Maximum

Fair Value Carry Value Collateral
Total Collateral Pledged $3,457,064,183 $2,807,634,313 $2,619,250,000
2. General Account as of 09/30/2023
Amount Borrowed at
Time of Maximum
Fair Value Carry Value Collateral

Total Collateral Pledged

$3,457,064,183

$2,807,634,313

$2,619,250,000

3. Separate Accounts as of 09/30/2023

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 12/31/2022
Amount Borrowed at
Time of Maximum
Fair Value Carry Value Collateral

Total Collateral Pledged

$3,945,253,479

$3,161,065,793

$2,618,186,875
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a.

b.

Borrowing from FHLB

Amount as of September 30, 2023

09/30/2023
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 0 2,627,719,539
Other $0 0 0 XXX
Aggregate Total $2,619,250,000|  $2,619,250,000 $0 $2,627,719,539
12/31/2022
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
Maximum Amount during period ended September 30, 2023
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 $0 $0 $0

FHLB - Prepayment Obligations as of September 30, 2023

Does the Company have prepayment
obligations under the following

arrangements (y/n)

Debt N
Funding Agreements N
Other N
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12.

13.

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, 2022.

(4) Net periodic benefit cost included in “Other expenses” in the Company’s Statements of Operations and Changes in Capital
and Surplus as of September 30, 2023 and December 31, 2022 includes the following components:

Components of net periodic benefit cost:

Service cost
Interest cost

Expected return on plan
assets

Transition asset or
obligation

Gains and losses

Prior service cost or credit

Gain or loss recognized
due to a settlement or
curtailment

Total net periodic benefit
cost

Special or Contractual

Pension Benefits Postretirement Benefits Benefits Per SSAP No. 11
09/30/2023 12/31/2022 09/30/2023 12/31/2022 09/30/2023 12/31/2022
$116,312,990 $213,322,676 $5,189,354 $9,296,310 $32,446,000 $44,156,000
$388,940,686 $411,616,314 $51,567,468 $54,412,613 $1,638,000 $920,000

($667,601,292) ($871,034,709)  ($62,764,571)  ($99,585,538)  ($875,000)  $2,729,192

$0 $0 $0 $0 $0 $0
$119,106,609  $160,481,729 $9,986,280 $8,398,690 $0  ($11,823,000)
$3,841,318 $5,423,511 ($4,240,364)  ($7,495,803) $0 $0
$101,000  $10,597,385 $0  ($1,653,497) $0 $0
($39,298,689)  ($69,593,094) ($261,833)  ($36,627,225)  $33,209,000  $35,982,192

A. (5) - (18) There has been no material change since December 31, 2022.

B. There has been no material change since December 31, 2022.
C. There has been no material change since December 31, 2022.
D. There has been no material change since December 31, 2022.
E. There has been no material change since December 31, 2022.
F. There has been no material change since December 31, 2022.
G. There has been no material change since December 31, 2022.
H. There has been no material change since December 31, 2022.
L. There has been no material change since December 31, 2022.

CAPITAL AND SURPLUS, DIVIDENDS RESTRICTIONS AND QUASI-REORGANIZATIONS

13A. There has been no material change since December 31, 2022.
13B. There has been no material change since December 31, 2022.
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, 2022, the Company’s statutory surplus was $14,048,710,410. For the year-ended,
December 31, 2022, the Company’s net gain from operations was $1,029,964,018. See Note 13(D) for dividends that were
paid during the periods ending September 30, 2023 and December 31, 2022.
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14.

13D.

13E.

13F.

13G.

13H.

131.

13J.

13K.

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.

In April 2022, the Company paid a dividend of $2,400,000,000 to its parent, PFI, of which $1,711,706,417 was an
extraordinary dividend and $688,293,583 was an ordinary dividend. The dividend was recorded as dividend to stockholders.
The extraordinary dividend was approved by the State of New Jersey.

In March 2022, the Company paid an ordinary dividend of $139,634,192 to its parent, PFI. The dividend was recorded as
dividend to stockholders.

There has been no material change since December 31, 2022.
There has been no material change since December 31, 2022.
There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.

In conjunction with the adoption of temporary relief on net negative (disallowed) IMR under INT 23-01, the Company has
admitted $1,057,433,223 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 2022 annual statement.

The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and losses was $300,818,546
and $30,871,313 as of September 30, 2023 and December 31, 2022, respectively.

There has been no material change since December 31, 2022.

13L/M. There has been no material change since December 31, 2022.

LIABILITIES, CONTINGENCIES AND ASSESSMENTS

14A.

(M

D
2)
3)
4)
5)
6)
7
8)
9

10)

11)

Contingent Commitments

In accordance with SSAP No. 5R, Liabilities, Contingencies and Impairments of Assets (“SSAP No. SR”), the following
provides detailed information regarding each of the Company’s guarantee agreements, including the nature of the guarantee,
the ultimate impact to the financial statements, the current status of the payment or performance risk, the maximum potential of
future payments that could be required, the current carrying value of the liability, and the nature of any recourse provisions.
There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.

There has been no material change since December 31, 2022.

PLIC, a wholly owned subsidiary of the Company, enters into securities repurchase transactions pursuant to which PLIC
transfers securities to third parties and receives cash as collateral, which it invests. The Company guarantees the obligations of
PLIC to certain of PLIC's counterparties under these transactions in the event of PLIC's non-performance. The amount of the
guarantee is equal to the notional amount guaranteed transaction, which was $1,613,000,937 as of September 30, 2023, and
there is not a contractual limit on PLIC's repurchase agreement transactions. The guarantee will remain in effect as long as

PLIC has outstanding guaranteed obligations.

There has been no material change since December 31, 2022.
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?2) The table following the descriptions summarizes key information about each guarantee. There have been no other material
changes since December 31, 2022.

# Guarantees and key Current CV Financial statement Max amount of Current status of
attributes of liability | line impacted if action future potential payment or
obligations under guarantee guarantee payments | performance risk of
under required (undiscounted) guarantee
guarantee
(including
amount
recognized at
inception)
10 | Guarantee related to (a) Common Stock (Page 2, $1,613,000,937 | No payments required
Prudential Legacy Line 2.2) since inception.
Insurance Company

(a) Liability recognition not required for guarantees made on behalf of wholly owned insurance or non-insurance

subsidiaries.
3
a. Aggregate maximum potential future payments of all
guarantees (undiscounted) that the company could be required
to make as of September 30, 2023
$2,838,000,937
b. Current liability recognized in financial statements as of
September 30, 2023:
Noncontingent liabilities $0
Contingent Liabilities $0
c. Financial Statement impact as of September 30, 2023 if action
under Guarantee is required:
d. Investments in Affiliated Other Invested Assets and
Common Stock $2,838,000,937
Dividends to stockholders (capital contribution) $0
Expense $0
Other $0
e. Total $2,838,000,937
14B. Assessments

There has been no material change since December 31, 2022.
14C. Gain Contingencies
There has been no material change since December 31, 2022.
14D. Claims Related Extra Contractual Obligations and Bad Faith Losses Stemming From Lawsuits
There has been no material change since December 31, 2022
14E. Joint and Several Liability
There has been no material change since December 31, 2022
14F. All Other Contingencies
(1) Uncollectible Asset Balances
There has been no material change since December 31, 2022
(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 related to aspects of the Company's businesses and operations that are specific to it
and proceedings that are typical of the businesses in which it operates, including in both cases businesses that have either
been divested or placed in wind-down status. Some of these proceedings have been brought on behalf of various alleged
classes of complainants. In certain of these matters, the plaintiffs 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 provide an update of those matters discussed in the
Company’s Annual Statement for 2022 and should be read in conjunction with the complete descriptions provided in

therein.

Individual Annuities, Individual Life and Group Insurance
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Moreland, Socorro v. PICA, et al.
In September 2023, the court issued an Order denying plaintiff’s class certification motion.
Escheatment Litigation

Total Asset Recovery Services, LLC v. MetLife, Inc., et al., Prudential Financial, Inc., The Prudential Insurance Company
of America, and Prudential Insurance Agency, LLC

In March 2023, defendants filed a motion to dismiss the Fourth Amended Complaint.

Other Matters
Cho v. PICA, et al.

In May 2023, plaintiff filed a motion for class certification. In August 2023, the court issued an Order granting plaintiff's
class certification motion.
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15. LEASES
15A. 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 September 30, 2023, future minimum

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

(2) At September 30, 2023, the minimum aggregate rental commitments are as follows

1. 2023 $11,309,626
2. 2024 $50,816,885
3. 2025 $42,692,974
4. 2026 $23,915,986
5. 2027 $17,749,238
6. Thereafter $32,783,714
7. Total (142+3+4+5+6) ~ $179,268,423

15B. Lessor Leases
(1) Future minimum lease payment receivables under noncancelable leasing arrangements as of the end of current period are

as follows:
1. 2023 $464,644
2. 2024 $1,373,202
3. 2025 $495,464
4. 2026 $114,818
5. 2027 $0
6. Thereafter $0
7. Total (1+2+3+4+5+6) $2,448,128

Year-to-date rental expense, net of sub-lease income, incurred through September 30, 2023 and December 31, 2022 was
$37,468,909 and $54,756,094, respectively.

(2) Leverage Leases:

The Company does not invest in leveraged leases as of September 30, 2023.

16. 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 September 30,
2023 and December 31, 2022, these commitments were $7,281,128,196 and $4,365,066,387, 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 $4,234,642,177 and
$4,873,467,177 at September 30, 2023 and December 31, 2022, 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 September 30, 2023 and December 31, 2022
financial guarantees issued by the Company were $80,151,794,735 and $84,338,966,415 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 September 30, 2023 and December 31, 2022,
such contracts in force carried a total guaranteed value of $80,151,794,735 and $84,338,346,415, respectively. These guarantees are
supported by collateral that is not reflected on our balance sheet. This collateral had a fair value of $73,603,162,504 and
$77,692,965,967 at September 30, 2023 and December 31, 2022, respectively.

17. 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, 2022.
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18.

19.

17B.

17C.

Transfer and Servicing of Financial Assets

(M

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 $3,853,393,240 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 $3,722,341,700. A liability to
return capital received of $3,853,393,240 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 $2,323,739,944 is invested in "Cash, cash equivalents and short-
term investments." This collateral is not restricted. The fair value of the securities on loan was $2,262,700,414. A
liability to return capital received of $2,323,739,944 is included in “From Separate Accounts Statements". Additionally,
unsettled amount of the collateral liability of $0 and assets and a cash collateral liability of $8,512,725 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 September 30, 2023.

“)

)

(6)
0

As of September 30, 2023, 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 $3,853,393,240 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
$3,722,341,700. A liability to return capital received of $3,853,393,240 is included in “Payable for securities lending.”
There was no non-cash collateral reflected in the Assets or Liabilities, Surplus and Other Funds.

The Company did not have any transfers of receivables with recourse as of September 30, 2023.

The Company did not have any dollar repurchase agreements or dollar reverse repurchase agreements as of
September 30, 2023.

‘Wash Sales

In the course of the Company’s asset management, securities are sold and reacquired within 30 days of the sale date. The
details of securities with NAIC designation of 3 or below or unrated, sold and reacquired within 30 days of the sale date for the
three months ended September 30, 2023 were as follows:

NAIC Number of Book Value of Cost of Securities
Description Designation (1) [ Transactions Securities Sold Repurchased Gain (Loss)
35967*\A4 4BZ 1 $4,660,714 $4,660,714 (823,304)
G0463@\B6 4.AZ 1 612,770 612,770 (14,829)
Totals 2 $5,273,484 $5,273,484 ($38,133)

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

18A. ASO Plans:
The gain/loss from operations from Administrative Services Only (ASO) uninsured plans and the uninsured portion of partially
insured plans was as follows as of September 30, 2023:
Uninsured Portion
ASO Uninsured of Partially Insured
Plans Plans Total ASO
a. Net reimbursement for administrative
expenses (including administrative fees) in
excess of actual expenses ($239,254) $0 ($239,254)
b. Total net other income or expenses
(including interest paid to or received from
plans) $0 $0 $0
c. Net gain or (loss) from operations (a+b) ($239,254) $0 ($239,254)
d. Total claim payment volume 26,122 0 26,122
18B. There has been no material change since December 31, 2022.
18C. There has been no material change since December 31, 2022.

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

As of September 30, 2023, there were direct premiums of $60,638,585 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 market prices in active markets for similar assets and liabilities, quoted
market 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 September 30,
2023 and December 31, 2022, 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 input 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 London
Interbank Offered Rates (“LIBOR”) into the discount rate used in determining the fair value of OTC derivative assets and
liabilities after netting of collateral.

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 September 30, 2023:

(€)) ?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
Industrial and Misc 161,537,081 1,939,542 19,381,920 $182,858,543
Total Bonds $161,537,081 $1,939,542 $19,381,920 $0 $182,858,543

Cash, Cash Equivalents, Short-

Term Investments
Industrial and Misc 0 403,997,479 0 0 $403,997,479
Total Cash, Cash Equivalents, and
Short-Term Investments $0 $403,997,479 $0 $0 $403,997.479

Preferred Stock:

Industrial and Misc 0 0 103,335,433 0 $103,335,433
Total Preferred Stocks $0 $0 $103,335,433 $0 $103,335,433
Common Stock:
Industrial and Misc 252,993,093 176,979,668 343,511,174 0 $773,483,935
Total Common Stocks $252,993,093 $176,979,668 $343,511,174 $0 $773,483,935
Derivative assets:
Currency swaps 0 262,288,716 0 0 $262,288,716
Interest rate swaps 0 3,248,879,183 0 0 $3,248,879,183
Total return swaps 0 42,985,120 0 0 $42,985,120
Options 0 241,059,742 55,743 0 $241,115,485
Credit default swaps 0 0 0 0 $0
Forwards 0 0 0 0 $0
Currency forwards 0 65,602,915 0 0 $65,602,915
Total Derivative assets $0[ $3.860,815,676 $55,743 $0 $3,860,871,419

Separate account assets (a)

$8,732,540,901

$60,809,242,754

$1,172,286,074

$22,207,054,117

$92,921,123,846

Total assets at fair value

$9,147,071,075

$65,252,975,119

$1,638,570,344

$22,207,054,117

$98,245,670,655

Liabilities at fair value

Derivative liabilities:

Currency swaps 0 15,288,628 0 0 $15,288,628
Interest rate swaps 0 3,625,318,696 0 0 $3,625,318,696
Total return swaps 0 19,094,208 0 0 $19,094,208
Options 0 224,935,826 0 0 $224,935,826
Credit default swaps 0 0 0 0 $0
Forwards 0 0 0 0 $0
Currency forwards 0 18,907,961 0 0 $18,907,961
Prudential Global Funding Non-

Performance Risk (b) 0 19 0 0 $19
Total Derivative liabilities $0[ $3,903,545,338 $0 $0 $3,903,545,338
Total liabilities at fair value $0| $3,903,545,338 $3,903,545,338

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.

b. NPRis 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 September 30, 2023, consideration of NPR for the
Company’s affiliated derivative net asset position resulted in a $19 decrease in value.
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The table below provides the following data as of September 30, 2023:

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 September 30, 2023.

Total gains/

Total gains/

Balance at (losses) (losses) Balance
Transfers Transfers out | included in included in

01/01/2023 into Level 3 of Level 3 Net Income Surplus Purchases Issues Sales Settlements 09/30/2023
a. Bonds:
Industrial and
Misc $13,001,885] $36,198,613 ($21,374,664)| ($1,412,361) ($794,217) $0 $0 $0 ($6,237,336) $19,381,920
Preferred
Stock:
Industrial and
Misc 89,199,779 0 (4,000,000) 175,561 7,691,043 17,370,043 0 (7,100,993) 0 $103,335,433
Common
Stock:
Industrial and
Misc 155,226,111 0 0 498,350 41,498,371 389,481,344 0 (243,193,002) 0 $343,511,174
Derivatives
(net) 169,993 0 0 0 (114,250)| 0 0 0 0 $55,743
Separate
accounts
assets (a) 1,075,349,370 |  $85,326,909 | ($123,463,002)] ($4.836,580) $86,472,318 | $394,343,761 ($273,156,173)|  (867,750,529)| $1,172,286,074
Total Assets | $1,332,947,138 | $121,525,522 | ($148,837,666)| ($5,575,030)] $134,753,265 | $801,195,148 $0 | (8523,450,168)| ($73,987,865)| $1,638,570,344
b. Total
Liabilities $0) $0 $0 $0 $0 $0 $0 $0 $0 $0

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 September 30, 2023, there were no significant transfers into
or out of level 3.

B. The Company provides additional fair value information in Notes 5, 8, 16, 17, 32, and 35.
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C. The following table presents the carrying amounts and estimated fair values of the Company’s financial instruments as of
September 30, 2023:

Type of Financial
Instrument

Aggregate Fair
Value

Admitted Assets/

Liabilities

Level 1

Level 2

Level 3

Net Asset
Value (NAYV)

Not

Practicable

(Carrying
Value)

Assets:

Bonds

$75,040,682,204

$86,755,376,458

$161,537,081

$72,111,676,172

$2,767,468,951

$0

$0

Unaffiliated
preferred Stock

172,798,875

164,164,415

42,476,022

130,322,853

Unaffiliated
common Stock

773,483,935

773,483,935

252,993,093

176,979,668

343,511,174

Mortgage
loans

17,476,991,467

19,387,502,132

17,476,991,467

Real Estate

353,131,762

320,707,115

353,131,762

Contract Loans

1,905,392,902

1,905,392,902

1,905,392,902

Cash, cash
equivalents,
and short-term
investments

2,496,875,241

2,496,033,535

548,188,800

1,931,107,115

17,579,326

Derivative
financial
instruments

5,064,131,698

5,045,764,994

17,423,922

5,046,652,033

55,743

Other Invested
Assets

76,494,989

76,801,527

55,882,053

20,612,936

Separate
Accounts

$143,962,502,750

$150,075,998,812

$8,955,115,594

$100,840,065,675

$11,960,267,364

$22,207,054,117

$0

Liabilities:

Deposit-Type
Contracts

$16,075,963,215

$15,970,245,047

$0

$14,681,156,839

$1,394,806,376

$0

$0

Notes payable
and other
borrowings

Securities sold
under
agreement to
repurchase

3,214,110,080

3,214,110,080

3,214,110,080

Cash collateral
held for loaned
securities

3,853,393,240

3,853,393,240

3,853,393,240

Derivative
financial
struments

4,643,327,360

4,116,274,194

5,568,230

4,637,759,130

Separate
account
liabilities-
investment
contracts

$107,063,526,938

$106,698,547,004

$0

$25,331,402,708

$81,732,124,230

$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
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21.

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.

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 September 30, 2023.

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, 2022.
21B. Troubled Debt Restructuring Debtors

There has been no material change since December 31, 2022.
21C. Other Disclosures and Unusual Items

The Company admitted net negative (disallowed) IMR as of September 30, 2023.

In 2023, 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 ($198.7M) which was
comprised of $309.4M in gains and ($508.1M) in losses. The unamortized balances in IMR from these allocations in the
separate account were ($88.3M) which was comprised of $61.4M in gains and ($149.7M) in losses.

i.  As of September 30, 2023, the Company had negative IMR of $2.1B in aggregate, of which $1.1B was attributed to
the general account and $1.0B was attributed to the separate account.

ii.  As of September 30, 2023, the Company admitted $1.3B of negative IMR, of which $1.1B was reported in the
general account and $0.2B was reported in the separate account.

iii. The calculated adjusted capital and surplus was $13.4B as of September 30, 2023.
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 September 30, 2023.
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).
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21D.

21E.

21F.

21G.

Effective September 2023, the Company entered into an agreement with Prismic Life Reinsurance, Ltd (“Prismic Re”), to
reinsure approximately $10 billion of reserves, representing approximately 67% of the in-force structured settlement annuities
business previously issued by PICA, 90% of which is on a coinsurance with funds withheld basis and 10% of which is on a
coinsurance basis. In conjunction with this transaction, Prudential Financial acquired a 20% interest as a limited partner in
Prismic Life Holding Company, LP, a Bermuda exempted limited partnership that owns all of the outstanding capital stock of
Prismic Re.

Effective June 29, 2023, the Company surrendered $2,018,876,634 of its Stable Value Individual Retirement Account (“IRA”)

Full Service Retirement product to Empower Annuity Insurance Company of America (“EAICA”). These IRA contracts had

previously been reinsured to EAICA effective on April 1, 2022 under the terms of the sale of the Company's Full Service

business (refer to Note 21C of the Annual Statement for further information). This surrender was considered a non cash

transaction as EAICA liquidated a portion of the assets established within the Reinsurance Trust which supports the IRA

liabilities.

There have been no other material changes since December 31, 2022

Business Interruption Insurance Recoveries

There has been no material change since December 31, 2022.

State Transferable and Non-transferable Tax Credits

There has been no material change since December 31, 2022.

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 September 30, 2023.

Actual Book/Adjusted Fair Other Than

Cost Carrying Value Value Temporary

Impairment

Losses

Recognized
a. Residential mortgage-backed securities $41,450,608 $41,450,608 $92,143,327 $6,902,843
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 $41,450,608 $41,450,608 $92,143,327 $6,902,843

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.

Retained Assets

The Company offers retained asset accounts, called Alliance Accounts (the “Account” or “Accounts”), as a settlement option
available to beneficiaries when an insured dies.

The number and balance of Accounts in force are as follows:

In Force
As of 09/30/2023 As of 12/31/2022
Number Balance Number Balance

a. Up to and including

12 Months 2,681 $156,373,525 3,056 $192,821,875
b. 13 to 24 Months 2,074 98,518,546 5,040 264,791,491
c. 25 to 36 Months 5,437 256,050,560 9,006 385,980,136
d. 37 to 48 Months 7,927 322,033,642 8,334 310,774,922
e. 49 to 60 Months 6,903 243,347,374 7,935 306,939,525
f. Over 60 Months 80,262 2,781,782,387 82,922 2,847,313,224
Total (a+b+c+d+e+f) 105,284 $3,858,106,034 116,293 $4,308,621,173
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22.

23.

Activity in the Accounts during September 30, 2023 is summarized below:

Individual Group
Number Balance/ Number Balance/
Amount Amount

Number/balance of Retained Asset
Accounts at 01/01/2023 80,827 $2,982,746,075 35,466 $1,325,875,098

Number/balance of Retained Asset
Accounts issued/added during the
year 54 26,411 4,973 320,746,680

Investment earnings credited to
Retained Asset Accounts during the
year N/A 62,916,695 N/A 9,311,969

Fees and other charges assessed to
Retained Asset Accounts during the
year N/A 4,134 N/A 5,288

Number/amount of Retained Assets
Accounts closed/withdrawn during

the year 7,599 367,617,408 8,437 475,890,064
Number/balance of Retained Asset
Accounts as of 09/30/2023 73,282 $2,678,067,639 32,002 $1,180,038,395

Account funds determined to be unclaimed property are reclassified from "Liability for deposit-type contracts" to "Remittances
and items not allocated" on the Statement of Liabilities, Surplus and Other Funds and reflected in the "Closed/Withdrawn
accounts" row on the table. The timing of ultimate escheatment of these funds is dictated by the respective jurisdictions. The
amount escheated by the Company as of September 30, 2023, all of which was initially declared to be unclaimed property prior
to September 30, 2023, is shown below.

Individual Group
Number Balance/ Amount Number Balance/ Amount
Number/amount of Retained Asset
Accounts escheated as of
09/30/2023 929 $1,232,354 3,485 $1,492,867

There have been no other material changes since the 2022 Annual Statement.

21H. Insurance-Linked Securities (ILS) Contracts
There has been no material change since December 31, 2022.

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, 2022.

EVENTS SUBSEQUENT

Type 1 — Recognized Subsequent Events:

Subsequent events have been considered through November 10, 2023 for the statutory statement issued November 15, 2023.
There were no subsequent events to report.

Type 2 — Non recognized Subsequent Events:

Subsequent events have been considered through November 10, 2023 for the statutory statement issued November 15, 2023.

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, 2022.
Section 2 - Ceded Reinsurance Report - Part A

There has been no material change since December 31, 2022.
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24.

25.

23B.

23C.

23D.

23E/F.

23G.

23H.

Section 3 - Ceded Reinsurance Report - Part B

(A) 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, 2022 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.)

B) Have any new agreements been executed or existing agreements amended since January 1, 2023 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[ X ] No[ ]

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

$10,028,534,176
Uncollectible Reinsurance

The Company has written off uncollectible reinsurance in the current year reported in the following statement classifications:

a. Claims incurred $11,362,511
b. Claims adjustment expenses incurred $0
c. Premiums earned $0
d. Other $0
e. Company Scottish Re (U.S.), Inc.

Commutation of Reinsurance

There has been no material change since December 31, 2022.

Certified Reinsurer Rating Downgraded or Status Subject to Revocation

There has been no material change since December 31, 2022.

Variable Annuity Contracts with An Affiliated Captive Reinsurer

There has been no material change since December 31, 2022.

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, 2022.

Reinsurance Credit

There has been no material change since December 31, 2022.

RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

24A.

24B.

24C.

24D.

24E.

There has been no material change since December 31, 2022.
There has been no material change since December 31, 2022.

The amount of group life net premiums written by the Company for the period ended September 30, 2023 that are subject to
retrospective rating features was $905,205,360. This represented 67% 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 September 30, 2023 that
are subject to retrospective rating features was $68,287,573. This represented 5% of the total net premiums written for group
accident and health.

There has been no material change since December 31, 2022.

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 September 30, 2023.

CHANGES IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

Please see Note 36 in the Company's Annual Statement for 2022.
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INTERCOMPANY POOLING ARRANGEMENTS

There has been no material change since December 31, 2022.

STRUCTURED SETTLEMENTS

There has been no material change since December 31, 2022.

HEALTH CARE RECEIVABLES

There has been no material change since December 31, 2022.

PARTICIPATING POLICIES

There has been no material change since December 31, 2022.

PREMIUM DEFICIENCY RESERVES

There has been no material change since December 31, 2022.

RESERVES FOR LIFE CONTRACTS AND DEPOSIT-TYPE CONTRACTS

Life and Annuity Reserves

(1) There has been no material change since December 31, 2022.
2) There has been no material change since December 31, 2022.
3) There has been no material change since December 31, 2022.
@) There has been no material change since December 31, 2022.
%) There has been no material change since December 31, 2022.
(6) There has been no material change since December 31, 2022.
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32. ANALYSIS OF ANNUITY ACTUARIAL RESERVES AND DEPOSIT TYPE CONTRACT LIABILITIES BY

WITHDRAWAL CHARACTERISTICS

A. INDIVIDUAL ANNUITIES

1) Subject to discretionary
withdrawal:

With market value

a. adjustment

At book value less
b. current surrender
charge of 5% or more

c. At fair value

Total with market
d value adjustment or at
" fair value (total of a
through c)

At book value without
adjustment (minimal
or no charge or
adjustment)

Not subject to discretionary
(2) withdrawal

(3) Total (gross: direct +
assumed)

(4) Reinsurance ceded

(5) Total (net) (3) - (4)

(6) Amount included in A(1)b
above that will move to
A(1)e for the first time
within the year after the
statement date:

B. GROUP ANNUITIES

) Subject to discretionary
withdrawal:

With market value

a adjustment

At book value less
b. current surrender charge
of 5% or more

c. At fair value

Total with market value
d adjustment or at fair
* value (total of a through

©)

At book value without
adjustment (minimal or
no charge or
adjustment)

Not subject to discretionary
(2) withdrawal

(3) Total (gross: direct +
assumed)

(4) Reinsurance ceded

(5) Total (net) (3) - (4)

(6) Amount included in B(1)b
above that will move to
B(1)e for the first time

within the year after the
statement date:

Separate Separate
General Accounts with Accounts
Account Guarantees Nonguaranteed Total % of Total
$76,410,424 $0 $0 $76,410,424 0.9 %
47,903,713 0 47,903,713 0.6 %
0 1,484,760,709 1,484,760,709 18.0 %
124,314,137 0 1,484,760,709 1,609,074,846 19.5 %
1,953,596,818 0 0 1,953,596,818 23.7 %
4,666,030,523 0 50,521 4,666,081,044 56.8 %
6,743,941,478 1,484,811,230 8,228,752,708 100.0 %
1,959,407,296 0 1,959,407,296
$ 4,784,534,182 $ $ 1,484,811,230 $ 6,269,345,412
$11,039,936 $0 $0 $11,039,936
Separate Separate
General Accounts with Accounts
Account Guarantees Nonguaranteed Total % of Total
$4,922,841,766 $1,407,345,704 $0 $6,330,187,470 4.8 %
0 0 0 0.0 %
683,406,344 29,975,124,546 30,658,530,890 234 %
4,922,841,766 2,090,752,048 29,975,124,546 36,988,718,360 28.2 %
1,265,924,217 10,249,139 0 1,276,173,356 1.0 %
27,234,831,522 65,336,740,146 0 92,571,571,668 70.8 %
33,423,597,505 67,437,741,333 29,975,124,546 130,836,463,384 100.0 %

13,030,226,958

0

0

13,030,226,958

$ 20,393,370,547

$67,437,741,333

$ 29,975,124,546

$117,806,236,426

$0

$0

$0

$0
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C. DEPOSIT-TYPE CONTRACTS

(no life contingencies)

Separate
Accounts with
Guarantees

General
Account

Separate
Accounts
Nonguaranteed

Total

% of Total

1) Subject to discretionary
withdrawal:

With market value

a. adjustment

At book value less
b. current surrender charge
of 5% or more

c. At fair value

$0 $0

0
2,044,556

$0

0
5,881,501,104

$0

0
5,883,545,660

0.0 %

0.0 %
21.8 %

Total with market value
d adjustment or at fair
" value (total of a through
)

At book value without
adjustment (minimal or
no charge or
adjustment)

Not subject to discretionary
(2) withdrawal

2,044,556 0

9,215,272,820 0

11,918,210,257 0

5,881,501,104

5,883,545,660

9,215,272,820

11,918,210,257

21.8 %

34.1 %

44.1 %

(3) Total (gross: direct +
assumed)

(4) Reinsurance ceded

21,135,527,633
5,165,282,587

5,881,501,104
0

27,017,028,737
5,165,282,587

(5) Total (net) (3) - (4)

$15,970,245,046 $

$ 5,881,501,104

$ 21,851,746,150

(6) Amount included in C(1)b
above that will move to
C(1)e for the first time
within the year after the
statement date:

$0 $0

$0

$0

Life & Accident & Health Annual Statement:
(1) Exhibit 5, Annuities Section, Total (net)

?2) Exhibit 5, Supplementary Contracts with Life Contingencies Section, Total (net)
3) Exhibit 7, Deposit-Type Contracts, Line 14, Column 1

@) Subtotal (1+2+3)

Separate Accounts Annual Statement:

®) Exhibit 3, Line 0299999, Column 2

(©6) Exhibit 3, Line 0399999, Column 2

) Policyholder dividend and coupon accumulations
®) Policyholder premiums

) Guaranteed interest contracts

(10) Other contract deposit funds

(11) Subtotal (5+6+7+8+9+10)

(12) Combined Total (4+11)

7.40

Amount

$25,048,278,183
129,626,546
15,970,245,046

41,148,149,775

98,897,677,109
0

0

0

0
5,881,501,104

104,779,178,213

$145,927,327,988

100.0 %
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33.

ANALYSIS OF LIFE ACTUARIAL RESERVES BY WITHDRAWAL CHARACTERISTICS

Account Value Cash Value Reserve

General Account

(1) Subject to discretionary withdrawal, surrender values, or policy loans:
a. Term Policies with Cash Value $ 61,379,094 §$ 115,713,449 $ 154,848,552
b. Universal Life 2,404,377,783 2,489,521,054 2,653,894,908
c. Universal Life with Secondary Guarantees 4,121,126,604 3,635,594,752 13,742,514,334
d. Indexed Universal Life 0 0 8,714,849
e. Indexed Universal Life with Secondary Guarantees 452,589,225 429,302,039 545,414,494
f. Indexed Life 0 0 0
g. Other Permanent Cash Value Life Insurance 0 42,121,638,945 42,386,875,674
h. Variable Life 1,766,367,696 1,901,862,978 2,090,245,974
i. Variable Universal Life 1,530,978,822 1,529,936,865 1,714,108,014
j- Miscellaneous Reserves 0 31,954,377,488 32,608,652,953

(2) Not subject to discretionary withdrawals or no cash values
a. Term Policies without Cash Value XXX XXX 3,966,818,246
b. Accidental Death Benefits XXX XXX 503,460,090
c. Disability - Active Lives XXX XXX 209,512,265
d. Disability - Disabled Lives XXX XXX 438,385,576
e. Miscellaneous Reserves XXX XXX 1,654,418,507

(3) Total (gross: direct + assumed) 10,336,819,224 84,177,947,570 102,677,864,436

(4) Reinsurance Ceded

5,688,980,409

46,895,718,671

60,957,412,430

(5) Total (net) (3) - (4) $  4,647,838,815 § 37,282,228,899 § 41,720,452,006
Account Value Cash Value Reserve

Separate Account with Guarantees

(1) Subject to discretionary withdrawal, surrender values, or policy loans:
a. Term Policies with Cash Value $ 0 s 0 0
b. Universal Life 0 0 0
c. Universal Life with Secondary Guarantees 0 0 0
d. Indexed Universal Life 0 0 0
e. Indexed Universal Life with Secondary Guarantees 0 0 0
f. Indexed Life 0 0 0
g. Other Permanent Cash Value Life Insurance 0 0 0
h. Variable Life 0 0 0
i. Variable Universal Life 1,769,292,186 1,769,292,186 1,769,292,186
j- Miscellaneous Reserves 0 0 0

(2) Not subject to discretionary withdrawals or no cash values
a. Term Policies without Cash Value XXX XXX 0
b. Accidental Death Benefits XXX XXX 0
c. Disability - Active Lives XXX XXX 0
d. Disability - Disabled Lives XXX XXX 0
e. Miscellaneous Reserves XXX XXX 0

(3) Total (gross: direct + assumed) 1,769,292,186 1,769,292,186 1,769,292,186

(4) Reinsurance Ceded 0 0 0

(5) Total (net) (3) - (4) $§  1,769,292,186 §  1,769,292,186 1,769,292,186

7.41
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34.

3s.

(M

@

©)
“4)
®)

Separate Account Nonguaranteed

Account Value

Cash Value

Reserve

Subject to discretionary withdrawal, surrender values, or policy loans:

. Term Policies with Cash Value

. Universal Life

. Universal Life with Secondary Guarantees

. Indexed Universal Life

. Indexed Universal Life with Secondary Guarantees
Indexed Life

. Other Permanent Cash Value Life Insurance

. Variable Life

. Variable Universal Life

j. Miscellaneous Reserves

5 0. Hh o a0 o e

- e

Not subject to discretionary withdrawals or no cash values
a. Term Policies without Cash Value

b. Accidental Death Benefits

c. Disability - Active Lives

d. Disability - Disabled Lives

e. Miscellaneous Reserves

Total (gross: direct + assumed)

Reinsurance Ceded

Total (net) (3) - (4)

Life & Accident & Health Annual Statement:

(M
@
3)
4)
®)
(©6)

Exhibit 5, Life Insurance, Total (net)

Exhibit 5, Accidental Death Benefits Section, Total (net)
Exhibit 5, Disability - Active Lives Section, Total (net)
Exhibit 5, Disability - Disabled Lives Section, Total (net)

Exhibit 5, Miscellaneous Reserves Section, In part

Subtotal (1+2+3+4+5)

Separate Accounts Annual Statement:

™)
®)
©)

(10)
(11)

Exhibit 3, Line 0199999, Column 2
Exhibit 3, Line 0499999, Column 2
Exhibit 3, Line 0599999, Column 2
Subtotal (7+8+9)

Combined Total (6+10)

11,180,476,530
20,310,978,395

XXX
XXX
XXX
XXX
XXX

S O O O O o O

0

XXX
XXX
XXX
XXX
XXX

S O O O O o O

11,173,760,821
20,310,978,334

0

S O O O O o O

11,180,471,543
20,310,978,395
0

S O O o O

31,491,454,925

0

31,484,739,155

0

31,491,449,938
0

$ 31,491,454925 §

31,484,739,155 §

31,491,449,938

PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED

Deferred and uncollected life insurance premiums and annuity considerations as of September 30, 2023:

Amount

41,053,090,140
17,852,778
159,230,030
62,803,159
427,475,899

41,720,452,006

33,260,742,124
0
0

33,260,742,124

74,981,194,130

TYPE

GROSS

NET OF LOADING

(1) Industrial

$0

$0

(2) Ordinary - New Business (Individual Life & Annuities)

4,676,327

4,651,706

(3) Ordinary - Renewal Business

2,510,936,670

2,512,157,457

(4) Credit Life

0

0

(5) Group Life

245,114,604

245,114,604

(6) Group Annuity

912,738,564

912,738,564

(7) Total

3,673,466,165

3,674,662,331

SEPARATE ACCOUNTS

35A.

There has been no material change since December 31, 2022.
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36.

35B. General Nature and Characteristics of Separate Accounts

Separate Accounts assets and liabilities represent segregated funds, which are administered for pension and policyholders. The
assets consist of common stocks, long-term bonds, real estate, mortgages and short-term investments. The liabilities consist of
reserves established to meet withdrawal and future benefit payment contractual provisions. Investment risks associated with
market value changes are generally borne by the policyholders, except to the extent of minimum guarantees made by the
Company with respect to certain accounts.

(0Y) (2) 3) C)) 6))
Nonindexed Nonindexed Nonguaranteed
Guarantee Less Guarantee Separate
Indexed than/equal to More than 4% Accounts Total
4%
(1) Premiums, considerations or
deposits for period ended
09/30/2023 $0 $110,862,762 $5,364,188,958 $4,983,406,620 $10,458,458,340
Reserves as of 09/30/23
(2) For accounts with assets at:
a. Fair Value 11,830,376,035 0 68,832,886,818 $80,663,262,853
b. Amortized Cost 24,440,066,571 32,936,590,912 0 $57,376,657,483
c. Total Reserves (at+b) $0  $36,270,442,606  $32,936,590,912 $68,832,886,818  $138,039,920,336
(3) By withdrawal characteristics
a. Subject to discretionary
withdrawal:
1. With market value adjustment $0 $2,688,598,214 $29,378,791 $0 $2,717,977,005
2. At book value without market
value adjustment and with
current surrender charge of
5% or more 0 0 0
3. At fair value 1,142,067,229 68,832,836,297 $69,974,903,526
4. At book value without market
value adjustment and with
current surrender charge less
than 5% 0 10,249,139 0 0 $10,249,139
5. Subtotal (1+2+3+4) $0 $3,840,914,582 $29,378,791 $68,832,836,297 $72,703,129,670
b. Not subject to discretionary
withdrawal: 0 32,429,528,024 32,907,212,121 50,521 $65,336,790,666
c. Total (at+b) $0  $36,270,442,606  $32,936,590,912 $68,832,886,818  $138,039,920,336

$10,257,958,340
$12,411,382,213

($2,153,423,873)

35C. Reconciliation of Net Transfers to or (From) Separate Accounts
(1) Transfers as reported in the Summary of Operations of the Separate Accounts Statement:
a. Transfers to Separate Accounts (Page 4, Line 1.4)
b. Transfers from Separate Accounts (Page 4, Line 10)
c. Net transfers to or (From) Separate Accounts (a) — (b)
2) Reconciling Adjustments

Reconciling amount: Impact of expense allowance and other transfers to/(from) Separate
Account Statement ceded/assumed on General Account Statement Summary of Operations
Line 26 in conjunction with Modco Agreement.

3) Transfers as Reported in the Summary of Operations of the Life, Accident & Health

Statement:

(1c) + (2) = (Page 4, Line 26)

LOSS/CLAIM ADJUSTMENT EXPENSES

There has been no material change since December 31, 2022.
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STATEMENT AS OF SEPTEMBER 30, 2023 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 reqUIred Dy the MOGEI AGE? .........c.c.ovovcecueieieeeeeceete et eeeee e e e e esaeaet et esesssseae e s et es s s eaetesesenssseaeses et enssssaesesesanssssaesesesensnssassesesansnsnaesasannn Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii ettt 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 @NEILY? .....vveeeeeececeeee e ceeeet et et ceeaetete s s s s saese s s s sssassese s s s asssses et s s ssasseses s s sssssesesas s asanseses s s sssns et et as s nssseses s sassnsnsesas s ssssansesesamssansnsnsara Yes [ X] No[ ]

IfyeS, At OF ChANGE: ... bbb bbb b e bbb bbb bbbt bbb 01/30/2023

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR 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? ............ccocoiiiii 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 a publicly traded group? ...........cccciiiiiiiiiii s Yes [ X] No[ 1]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee 0001137774
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis 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] NAT
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. .............ccoceveveveveceuererereeeceennns 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). vevuteteeie ittt h s E bbbttt 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. ............c.ccciiiiiiiiiii et sbeesaeeas
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............oovoieiieeeeeeeeee ettt e ettt e e e e s e e e e e e st es et e e e e e e st es et eseaee e s s s seseseseseeneeassasnsesnanananns 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? ..........c.vrueueueiiieeieieteiie ettt sttt sttt essnanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccooieiiiiiiiiiiieeieeeeeeee 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? ... e 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. ..occoooivveeceenene.
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 ..
PGIM Real Estate (UK) Limited London, United Kingdom

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

YES...

PGIM Luxembourg S.A. .oiiiiiiiiiiccine ........................ ............. Luxembourg YES....
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1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
PGIM Custom Harvest LLC .......cocooveviiieiicieicceeeeeee e DEIANArE .ovveeeeceeceeeeeeeeeeeceeeee e oo oo oo ... YES....
PGIM Real Estate Advisors LLC .......ccccooooiviieieieieccceeeeeiee DEIANArE ..o oo oo oo ... YES....

8.1



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ...............c.ccooiiiiiin. Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ..........cco.oiiiiiiiiiiiii e B e
INVESTMENT
11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agré@MENtS.) ............ccceviiiiiriueriiiiieieseiese st ese e nses Yes [ X] No[ ]
11.2  If yes, give full and complete information relating thereto:
Subject to repurchase agreements $3,709,667,611; Letter stock or securities restricted as to sale-excluding FHLB Capital Stock $1,096;
FHLB Capital Stock $144,320,600; On deposit with states $5,042,209; Pledged as collateral-excluding collateral pledged to an FHLB
$2,695,382,387; Pledged as collateral to FHLB-including assets backing funding agreements $2,807,634,313. .......ccccoceriieriieesieeseesee e
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ..... -
13.  Amount of real estate and mortgages held in short-term investments: ...............cccoenne T
14.1  Does the reporting entity have any investments in parent, subsidiaries and affiliates? ...
14.2  If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
14.21 ....2,516,921,498 $..n 2,495,639, 404
14.22 Preferred Stock ... 171,259 $..
14.23 Common Stock ....9,470,701,499 $..
14.24 Short-Term Investments $.
14.25 Mortgage Loans on Real Estate .... $.
14.26 All Other ....3,508,663,852 $.. ...3,830,212,222
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 15,496,458, 108 $.......... 15,809,933,965
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $.
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? ............ccccoiiiiiiiiiiicniecee Yes [ X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ Yes [ X] No[ 1 NAT ]
If no, attach a description with this statement.
16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........c.ccccoeevvevevevennnnnne. .. 3,643,568,500
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 . 3,712,358,692
16.3 Total payable for securities lending reported on the liability PAGE. .......ccccovririririereiiriiirirree e .. 3,853,393,240

8.1.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2023 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
JP Morgan Chase 383 Madison Avenue, New York, NY 10179
The Bank of New York Mellon .. One Wall Street, New York, NY 10286
Northern Trust Company 50 S. LaSalle St. Chicago, IL 60603
Citibank, N.A. oo, 390 Greenwich Street, 3rd Floor New York, NY 10013
Deutsche Bank Trust Company Americas 50 Wall Street, New York, NY 10005 ........cocooooovoeeieeeeeeeeeeeeeeeeeeeeee
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? ...... 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 eaen Ao
In addition, Investment Management is handled internally by individuals
that are employees of the reporting entity. ........ | S
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?..........couririirrieeeeinrree 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?...........ccovvereceienennnsseeene 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
5493009SX8QJBZY1GB87 .

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

In the General Account, securities identified by a Z suffix (other than securities purchased within 120 days of September 30th, 2023) with an
aggregate statement value of approximately 1.95% 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 SECUILIES? ........c..iiiiiiiiiie ettt ettt et et et et et e e e neeneas

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

Has the reporting entity self-designated PLGI SECUMIES? ........ciiiiiiiiiiiii ittt bbb bbbt bbbt bbb bt bbb nne e

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? .............ccccoeiiiiiine

8.2

Yes [ ]

Yes [ X ]

Yes [ X ]

Yes [ ]

No [ X]

No [

No [

]

]

No [ X]



STATEMENT AS OF SEPTEMBER 30, 2023 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 ...vveveeieiieteteeeeeeeeee ettt ae sttt s s s s e s s et et e s e s e s s e s s s s et e s e s e s e as s s s st e s et e s e s e s s sttt es et eseaess s s s s esesesesnansnanaes B 3,347,051,806

1.12 RESIAENEIAI MOTLGAGES .....cvvvieieieeiieieteteteeee ettt e ettt et et eaese s et et et et et et e s e se et s ss et e s et esesessas s e s esesebesesesnssssssasasesesesesnsnana B 0

1.13 COMMEICIAI IMOTGAGES ...........vvvvieieieeee ettt ettt ettt et s e st e s et et et et s e ae s s s s et e s e b e s e s e ss s et e s et et et et esesess s ss et esesesesesnssasasesasebesesn B 16,040,450,326

1.14 Total Mortgages in GO0 SANGING .......c.c.ovvreeeeeeeeeeeee e et eeeeaeaeteteses s e ae et es s s e sete s s s s assesesessssaseesesassasassssesesnssansssssananans $ 19,387,502,132
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $ 0
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvveeeeieiteteececeeeeeie et a ettt et s s s st s e s et e s e s e s s s s s s et e s e s e s s se s s s st e s et e s eses s s sttt e s et esesess s s s s es et esessanananaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure

141 FAIMN MOTGAGES ...vvcveeieieieeeeeeeeeeeeee ettt aea ettt s s e s s s s s e s et e s e s e s s s st as s et e s e s e s e ae s s s st e s et e s eaesss s s st eseseseaeasssasaseses et esessansnanaes B 0

1.42 RESIAENEAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt e ettt et b et easse s et e s et et et e s e s e se st et ss et e s et et esessas et ssesese b et et esnss s asasasebesesesnsnanas B 0

1.43 COMMEICIAl IMOTIGAGES ... v iueiiiie ittt ettt ettt ettt e b e b e e bt e bt e bt e a bt ea et ea et eRe e eh e e eb £ e b e e a bt eabeea bt eab e eaeesheesbeenbeenbeenbeenbeennennnn B 0

1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ou ittt ettt e et e e e b e e e e et e eneeeneeeneeeneenneenen 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) ....cceverruruereeeeeeeeee e $ 19,387,502,132

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

1,61 FAIM MOTGAGES ...vvveeieieieeteeeeeeeecee ettt ettt et et st s et et e s e s e s s s s s s et e s e s e s s s e s s s st e s et e s esesss st s s esesesesess s s st es et esesnansnanaes B 0

1.62 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt ettt et et eaese s et st et et et e s e s e se et s es et e s e b et esessas et eses et e b et et esnss s ssasasesesesesnrnana B 0

1.63 COMMEICIAl IMOTIGAGES .....veiueiiite ittt ettt ettt e et b e sb e e s bt e bt e bt e a et e e et ea e e e Re e eh e e eb £ e b e e a bt e mbeem bt eab e eseeeheesbeesbeenbeenbeenbeennenane B 0

1.64 Total Mortgages Foreclosed and Transferred to Real EState ............cooiiiiiiiiiii e $ 0
Operating Percentages:
2.1 AGH IOSS PEICENT ......eceieieteteeceeeee ettt ettt ettt ee et et et et et e se et e s se e s et e s esesess s eses e s et et eseseas s eses s e ses et esese s et es s e b e s et esees s es s s et esesesess s eses et et et eseseas SAeAeattetesetesenenett et et et enenene 89.228 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiieeietetetcteeeeee et et e te s et eseses et st et etes et esssesses st esesesesesesess s eseseseseseseseas s e s eses et esesessas s es s es et et et essas s ssas e s e s ea et e eseseeesesen e e e s e s eseeenenens 0.006 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiretetieiieseetetetetesesesees et e sesetesesessas et et esesesesesessss s ssesesasesesessas Saesessasesesesesesenessaseseseseaenens 24.576 %
Do you act as a custodian for health SAVINGS GCCOUNES? .............ccueueieieececee et e e ettt eeenssaeae s esenssaetetesesensssesesesesensssnsetesesenssanaenas 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 .............cocoiiiiiiiiiiiii e B e 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.cccccoeveeune.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 FEPOMING ENLILY? .......cvvieieeecieieieiiceee ettt ettt et s et s st e s st es bttt es s eseses s nanas Yes[ ] 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.ouvecucueieieeeeceee ettt s s s ssasaesesensananeesnas Yes [ ] No [ I NAT ]

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2023 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 Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
..... 82627 ..06-0839705 . 01/01/2023 .. |Swiss Re Life and Health America, Inc. .| Authorized..
..... 00000 ..AA-3191534 . 09/01/2023 .. |Prismic Life Reinsurance, LTD. ..... .|Unauthor i ze:
..... 00000 .....[..AA-3191534 . 09/01/2023 .. |Prismic Life Reinsurance, LTD. . |Unauthor i ze:
..... 00000 .....|..AA-1126033 . 01/01/2023 .. |Lloyd's Syndicate number 33 ... . |Authorized..
..... 00000 .....|..AA-1126510 . 01/01/2023 .. [Lloyd's Syndicate number 510 .. Authorized..
..... 00000 .....|..AA-1127414 . 01/01/2023 .. |Lloyd's Syndicate number 1414 Author ized..
..... 00000 .....|..AA-1120096 . 01/01/2023 .. |Lloyd's Syndicate number 1880 Authorized..
..... 00000 .....|..AA-1120064 . ..01/01/2023 .. |Lloyd's Syndicate number 1919 Author ized..
..... 00000 .....|..AA-1120084 ......|...01/01/2023 .. [Lloyd's Syndicate number 1955 Authorized
..... 00000 .....[..AA-1128001 .....[...01/01/2023 .. [Lloyd's Syndicate number 2001 Author ized
..... 00000 .....|[..AA-1128003 . .|Lloyd's Syndicate number 2003 Authorized..
..... 00000 .....[..AA-1128010 . . .|Lloyd's Syndicate number 2010 Authorized..
..... 00000 .....|..AA-1120104 ......J...01/01/2023 .. [Lloyd's Syndicate number 2012 Authorized
..... 00000 .....|..AA-1128987 .....[...01/01/2023 .. [Lloyd's Syndicate number 2987 Author ized
..... 00000 .....[..AA-1120179 . .|Lloyd's Syndicate number 2988 Authorized..
..... 00000 .....|..AA-1120082 . . .|Lloyd's Syndicate number 3010 Authorized..
..... 00000 .....|..AA-1120055 ......|...01/01/2023 .. [Lloyd's Syndicate number 3623 Authorized
..... 00000 .....[..AA-1120116 .....[...01/01/2023 .. [Lloyd's Syndicate number 3902 Author ized
..... 00000 .....|[..AA-1126005 . 01/01/2023 .. |Lloyd's Syndicate number 4000 Authorized..
..... 00000 .....|..AA-1120086 . 01/01/2023 .. |Lloyd's Syndicate number 4141 Author ized..
..... 00000 .....|..AA-1126004 . 01/01/2023 .. |Lloyd's Syndicate number 4444 Authorized..
..... 00000 .....|..AA-1126004 . 05/01/2023 .. |Lloyd's Syndicate number 4444 Author ized..
..... 00000 .....[..AA-1120116 . 05/01/2023 .. |Lloyd's Syndicate number 3902 Authorized..
..... 00000 .....|..AA-1126623 . 05/01/2023 .. |Lloyd's Syndicate number 0623 Author ized..
..... 00000 .....|..AA-1128623 . 05/01/2023 .. [Lloyd's Syndicate number 2623 .... Authorized..
..... 82627 ..06-0839705 . 05/01/2023 .. |Swiss Re Life and Health America, Inc. Authorized..
93572 43-1235868 05/01/2023 .. |Reinsurance Group of America, Inc. ... Authorized..
16535 36-4233459 05/01/2023 .. |Zurich American Insurance Company .... Authorized..

- 05/01/2023 .

United States Fire Insurance Company

. | Author ized..




STATEMENT AS OF SEPTEMBER 30, 2023 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 38,776,949 |.......... 10,239,473 |.......... 21,887,067 |.......... 10,113,235 |.......... 81,016,724
2. AlASKA it AK oo L 4,942,756 |............... 564,617 |............ 2,981,296 |............ 9,534,291 |.......... 18,022,959
3. Arizona ..... . AZ ...48,387,119 |. ..76,216,709 |. 143,042,212 |........ 297,361,761 |..
4. Arkansas .. .. AR ...18,247,186 |........... 5,674,800 |.......... 10,266,666 |.......... 17,747,543 |.......... 51,936,196 |..
5. California .. CA .315,072,713 |..... 1,920,333,663 |. .....1,809,661,206 |..... 4,196,768,172 |..
6. Colorado ...... .. CO ...40,119,192 |. ..22,186,653 |..........23,200,027 |.......... 94,750,247 |........ 180,256, 120 |..
7. Connecticut .. . CT ...35,178,248 |. ..54,223,856 |..........21,738,949 |....... 239,593,035 |.. ..350,734,088 ..
8. Delaware ............. .. DE ...24,970,807 |. 63,189,187 ..6,419,878 |........ 101,485,747 |..... 3,726,570,552
9. District of Columbia . . DC ...16,876,890 |............... 973,083 |. .. 4,057,065 |..........30,069,580 |..........58, 468, 266
10. Florida .. .. FL . 157,154,441 |........ 197,011,874 |..........74,291,019 |........ 175,019,757 |........ 603,477,090 |.. 15,451,875
11. Georgia .. GA ...17,308,997 |. ..33,801,986 |..........37,083,507 |.......... 34,302,277 |........ 182,496,767 |.. . 4,529,768
12.  Hawaii .. .. HI ...35,631,657 |. ..10,075,476 |. .. .42,362,495 |..........94,296,973 |..
13. Idaho .... . ID ...11,875,664 |. ..18,549,367 |.......... 6,238,944 |.......... 55,935,002 |..........92,598,978 |..
14. lllinois ... L IL .108,684,603 |. ..25,671,909 |..........73,925,366 |........ 177,607,452 |........ 385,889,330 |..
15. Indiana . ...68,201,131 |. ..31,764,109 |..........22,899,734 |.......... 21,702,892 |........ 144,567,866 |..
16. lowa ..... ...24,757,445 |, ...717,809 |. 11,945,537 |..........52,641,205 |..
17. Kansas . ... 19,199,029 |. 2,049,673 |. .14,621,642 |.. .45,363,430 |..
18.  Kentucky 35,300,293 |.......... 13,588,524 |..........17,260,815 |.......... 10,670,563 |.......... 76,820,195
19. Louisiana 56,972,429 |........ 195,624,713 |.......... 17, 558 760 oo 9,269,258 |........ 279,425,160
20. Maine ....... ...12,459,090 |. ... 4,228,483 |. .16,458,967 |..........39,474,175 |..
21.  Maryland . ...64,400,892 |. .111,609,951 |. ..31,693, .. .23,717,834 |........ 231,422,077 |..
22, MasSaChUSELES ..........ccceerueerieeieeieeieeieenens MA | b e 75,820,851 |..........27,313,440 |.......... 60 137,784 |.......... 24,041,609 |........ 187,313,684
23, MIChigan .....ccoeiuiiiiiieeieee e M e b e 58,816,588 |........ 671,586,169 |.......... 45,025,950 |.......... 92,554,690 |........ 867,983,397
24. Minnesota . ...88,035,526 |. ..31,700,314 |.. .56,152,018 |........ 193,434,552 |..
25.  Mississippi ...15,741,558 |. . ... 9,586,612 |.. ...5,091,342 |..........47,265,883 |..
26, MISSOUN ..eovieiiiiieiieie e 43,300,587 |........... 8,143,342 [.......... 24,600,717 |........ 34,034,315 |........ 110,078,960
27, MONEANA ...oveiiiiiie e MT e L e 6,579,251 |........... 6,068,844 |........... 6,721,982 |.......... 44,129,661 |.......... 63,499,738
28. Nebraska .. ...13,838,379 |. 1,822,771 | 5,432,715 |..........29,474,393 |..
29. Nevada ........ . ...18,175,405 |. . ..10,066,750 |.. 122,055,484 |........ 189,534,942 |..
30. New Hampshire ........cccoooeieeienncniceieeene NH | b e 12,531,089 ,061,598 |........... 7,428,338 |.......... 8,738,656 |......... 35,759,640
31, NEW JErSEY ..ccoovieiiieiiiiieiee e NJ e b s 419,976,573 |..... 1,295,200,119 |........ 109,009,691 |........ 427,523,449 |..... 2,251,709,832
32.  New Mexico . NM ..22,216,958 |............ 5,529,295 |. ...6,663,136 |.......... 65,371,866 |.......... 99,781,255 |..
33. New York ..... . 232,399,090 |. 118,904,900 |........ 133,808,444 |........ 255,917,066 |.. 741,029,499
34. North Carolina .. .23,822,733 |........ 177,176,400 |..
35.  North Dakota ...6,519,456 |.......... 16,319,985 |..
36.  OhiO ............. .67,166,584 |........ 312,166,950 |..
37.  OKIahoma ......cccceoeeveevieeieeiesieeiesieseeneee. OK e L [nn0.22, 368,184 ...l 3,325,392 |.......... 12,705,009 |.......... 18,853,263 |..........57,301,898 |..
38. Oregon ......... ... 19,193, . ,609, v 13,170,241 |l 250,173,308 |........ 318,147,190 |..
39. Pennsylvania ... .161 398,265 |. 397 942,543 |.......... 76,774,065 |........ 225,138,621 |........ 861,253,495 |..
40. Rhode Island .... ... 1,555,650 |. ... 2,676,437 |........... 4,262,061 |........... 5,311,568 |.......... 19,805,715 |..
41.  South Carolina . 43,042,623 82,212,875 .16,503,887 |........ 167,094,332 |..
42. South Dakota ... .... 3,809,239 |. ....1,663,479 12,404,748 |.......... 19,913,286 |..
43. Tennessee ... ...61,846,935 |. ..20,108,270 |. .. .24,673,515 |........ 140,920,024 |..
44, Texas ....... . 217,353,339 |. 135,692,180 |........ 136,275,470 |.......... 83,889,531 |........ 573,210,519 |..
45. Utah ..... ... 13,417,219 |. ..16,664,563 |. 152,336,508 |........ 190,723,485 |..
46. Vermont ... 4,725,620 |. (700,908)|. ...9,041,593 |.......... 15,344,309 |.. .480,
47, VIrginia ..ooceeeeeeeeeeeeseeseeseeseeseeseesseesieenees. VA i b o 73,445,503 |.......... 21,346,132 |..........38,869,156 |.......... 21,191,378 |........ 154,852,170 |.....c...... 4 719,472
48.  Washington .........cccceveeieeneeneeeeceeeeene 87,507,801 |......... 62,848,888 |..........51,343,789 |........ 380,425,451 |........ 582,125,928 |............ 6,390,359
49.  West Virginia ...13,484,976 |. 17,911,940 |. ....48,863,530 |..
50. Wisconsin .... ...51,296,696 |. .9,448,986 ........ 105,358,406 |..
51, WYOMING .eeeieiieeieeieeieeieseeseeseeneeneeee. WY Lo fi 5,096,251 |............ 2,507,111 |........... 2,824,579 |.......... 10,262,848 |......... 20,690,790
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......cccccoceneeennne .. CAN . .18,432,206 |..
58.  Aggregate Other Aliens o OT oo XXX..ooo|oveeeen.. 16,850,553 |.............. 749,927 |.......... 12,363,359 |........... 7,876,069 |.......... 37,839,907 |..
59. Subtotal ......cccooviiiiiiiiiiiiiiie e XXX 3,206,501,873 |.....6,035,631,750 |..... 1,606,914,860 |..... 5,438,435,592 |... 16,287,484,074
90. Reporting entity contributions for employee benefits
PlANS ... XXX [ 80,844,390 [ O 5,100,811 |.......... 12,207,263 |.......... 53,152,469 |............... 362,381
91. Dividends or refunds applied to purchase paid-up
additions and annuIties.............c.ceeereeereeeeeeeseens foorees XXXoioii e 702,353,714 | 0 e (1 0l 702,353,714 oo 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period............eeveveeeveerieereenes forrens XXX [ (1 [0 (1 (O [V 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ...48,477,692 |. 0 [ 16,686 [ 0 e 48,494,378 | 0
94.  Aggregate or other amounts not allocable by State..|. 1,118,014,597 | 0 e 0 i 0 e 1,118,014,597 |.. .17,805,627
95.  Totals (Direct BUSINESS)........cccvoeereeneenieenienseenienncoeeess XXX [ 5,111,192,271 ..... 6,035,631,750 ... 18,209,499,232 |..... 4 104 410,861
96.  Plus Reinsurance ASSUMEd...........cccoeveeeenenennnns [eeeees XKoo |oonee 5,308,734,312 |..... 3,573,917,190 |.coveeeen . 37,471 | 0 | 8,882,688,973 |...ccooeirrinnn 0
97  Totals (All Business).... ... 10,419,926,583 |..... 9,609,548,940 |..... 1,612,069, 828 ..... 5,450,642,855 |... 27,092, 188,205 |..... 4,104,410,861
98. Less Reinsurance Ceded..........ccoceevevrvenenneeneenec oo XXX [ 4,896,752,988 |..... 8,981,093,265 |.......... 40,663,183 |........ 553,160,024 |... 14,471,669,460 |.........cceovrreuenee 0
99. Totals (All Business) less Reinsurance Ceded XXX 5,523,173,595 628,455,675 1,571,406,645 4,897,482,831 | 12,620,518,745 4,104,410,861
DETAILS OF WRITE-INS
58001. ASM American Samoa ............. ...360 |.
58002. MNP Northern Mariana Islands . 6,828
58003. AFG Afghanistan ........ccccccooeveveieiiicicieee 353
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....cvceeveeeveeiiieeeeieeeeeeeeeeve e DO S 16,803,013 |...............268,204 |.......... 12,363,359 |........... 7,876,089 |.......... 37,310,645 |............ 1,113,050
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 16,850,553 7,876,069 37,839,907 1,113,050
9401. Servicemember's Group Life Insurance ................|....... XXX [ 956,272,224 |.....covvevvreienees O [ 0 0l 956,272,224 |.......... 17,805,627
9402. Paid up additions ......ccccoovviinieiiniiiieeeeeee XXXeooor [ 160,935,614 |.vovvveiieiieen 0 Joeicieen 0 o 0l 160,935,614 |...oovrieiciis 0
9403. Interest allowed on premium and considerations
paid in advance .........ccooeriveriieireeneeeeee XXX e oo 806,759 [.eevveerieeiiiine [0 (1 [V F 806,759 [.vevvveeieiiiines 0
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniiieeiiieicieeieseieseesesee e XXX [ (U TN [V R (1 (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 1,118,014,597 0 0 0 1,118,014,597 17,805,627
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocvvrinr weeene 54 4. Q- Qualified - Qualified or accredited reiNSUrer..............cccoveeeeeieseieieees e 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 are
allocated on the location of lives. 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
[of Federal ID Number
Names of Parent, Subsidia 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 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 92-4015817 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. 45-4091967 DE
Mulberry Street Partners, LLC DE

Gateway Holdings, LLC DE
Mulberry Street Investment, L.P. 45-4091967 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 85-1738719 DE

PAI Bulldog Ranches, LLC 92-2062051 DE

PAI Centurion Citrus, LLC 92-1446960 DE

PAI Champaign Farms, LLC 92-2802031 DE

PAI Corcoran 640 Ranch, LLC 85-3519968 DE

PAI DeKalb Farm, LLC 84-5062334 DE

PAI Delano 1500 Ranches, LLC 30-1195605 DE

PAI Flicker Orchard, LLC 61-1928170 DE

PAI Goldwater Orchards, LLC 92-3572124 DE

PAI Good Hope Farm, LLC 82-3900341 DE

PAI Hawk Creek Ranch, LLC 85-1632178 DE

PAI Hills Valley Ranches, LLC 84-2551309 DE

PAI Holly Hill Groves, LLC 82-3880078 DE

PAI Hunt Farm, LLC 35-2661409 DE

PAI Jackson Bayou Farm, LLC 85-1659548 DE

PAI Lake Placid Groves, LLC 32-0599366 DE

PAI Lucky Charm Farm, LLC 92-2119800 DE

PAI River Bend Ranches, LLC 87-3378888 DE

PAI Wallula Gap Vineyard, LLC 30-1193213 DE

PGIM Real Estate Loan Services, Inc. 75-2927192 DE

PGIM REF Intermediary Services, Inc. 87-2081590 DE
Prudential Mortgage Capital Asset Holding Company, LLC 76-0847121 DE
Prudential Mortgage Capital Funding, LLC 223529427 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 Fixed Income Alternatives Fund Il, 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
PRECO Account IV LLC DE
PRECO Account Partnership IV LP 26-2806036 DE

PRISA Il Pooled Manager, LLC 85-0767343 DE
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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 I, LLC DE
CROCKETT STREET PARTNERS I, L.P. DE
Crockett Street (Rated Feeder Fund GP) II, LLC 92-2094302 DE
CROCKETT STREET PARTNERS I, L.P. 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. 460975452 DE
Mulberry Street Holdings, LLC DE
Stetson Street Partners, L.P. 51-0536180 DE
PGIM (Australia) Pty Ltd AUS
PGIM (Singapore) Pe. Ltd. sGP
AREF Cayman Co Ltd. cYM
ASPF Il (Scots) L.P. GBR
PGIM (Shanghai) Company Ltd. CHN
PGIM Overseas Investment Fund Management (Shanghai) 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 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
PGIM Financial Limited GBR
PGIM (Scots) Limited GBR
Pramerica (Scots) CP GP LLP GBR
ASPF Il (Scots) L.P. GBR
BSC CPLP GBR
German Retail Income CP LP GBR
Pramerica Real Estate Capital lll (Scots), Limited Partnership GBR
Pramerica Real Estate Capital IV (Scots) Limited Partnership GBR
Pramerica Real Estate Capital V (Scots), Limited Partnership GBR
Pramerica Real Estate Capital VI (Scots) Limited Partnership GBR
Rio CP LP GBR
Pramerica PRECAP | GP LLP GBR
Pramerica PRECAP Il GP LLP GBR
Pramerica PRECAP Il 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 Il (Scots) L.P. GBR
BSC CPLP GBR
PGIM Real Estate Carry & Co-Invest SCSp LUX
Pramerica EVP CP LP GBR
Pramerica Pan European Real Estate (Scots) LP GBR
Pramerica Real Estate Capital V (Scots), Limited Partnership GBR
Pramerica Real Estate Capital VI (Scots) Limited Partnership GBR
Rio CP LP GBR
PGIM Nethertands B.V. NLD
PGIM Private Capital (Ireland) Limited IRL
PGIM Private Capital Limited GBR
PGIM Private Capital (Ireland) Limited IRL
PGIM Real Estate (UK) Limited GBR
PGIM Real Estate Carry & Co-Invest SCSp LUX
PGIM Real Estate CD S.a.r.. LUX
PGIM Wadhwani LLP GBR
Pramerica (Scots) CP GP LLP GBR
Pramerica Fixed Income Funds Management Limited IRL
Pramerica PRECAP | GP LLP GBR
Pramerica PRECAP Il GP LLP GBR
Pramerica PRECAP Il 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
Sterling Private Placement Management LLP GBR

Sterling Private Placement Management LLP GBR
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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 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
Montana Capital Partners Jersey (GP) Il Limited GBR
Montana Capital Partners Jersey (GP) Limited GBR
Montana Capital Partners Jersey OSP Il (GP) Limited GBR
Montana Capital Partners Jersey OSP IV (GP) Limited GBR
Montana Capital Partners Jersey OSP V (GP) Limited GBR
Silvretta Jersey (GP) Limited GBR
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
PGIM DC Solutions LLC 87-2962591 DE
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 Il (Scots) L.P. GBR
PGIM Real Estate Carry & Co-Invest SCSp LUX
Pramerica Real Estate Capital lll (Scots), Limited Partnership GBR
Pramerica Real Estate Capital V (Scots), Limited Partnership GBR
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. Debt Fund GP, LLC 82-1671984 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 Il, L.P. DE
PGIM Taronga Investor GP LLC 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-lnvest 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 SRL MEX
TF Proveedora, S.C. MEX
PLA Administradora, S. de R.L. 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 SRL 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 II Aggregating Manager, LLC DE
PLA Retail Fund II U.S. Carry/Co-Invest, LP 81-1590365 DE
PLA Retail Fund II, LP 472096107 DE
PLA Retail Fund II, LLC DE
PLA Retail Fund Il U.S. Carry/Co-Invest, LP 81-1590365 DE
PLA Retail Fund II, LP 472096107 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 46-4151721 DE

PREI Acquisition I, Inc. 76-0716270 DE
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EIPGPSarl. LUX
EPP Lux Fund Il GP S . LUX
EuroCore GP S.a r.l. LUX
EuroCore New Courts GP S.a r.| LUX
EVPIIGP S.ar.l. LUX
EVP Il Horizon GP S.a r.l. LUX
EVP Il Sprint GP S.a r.l. LUX
Montana Capital Partners VI (GP) S.ar.l. LUX
NPS GDC GP Pte. Ltd. SGP
PEREF I GP S.4r.l. LUX
PGIM AC Access 1 GP Pte. Ltd. seP
PGIM AC Co-Invest 1 GP Pte. Ltd. SGP
PGIM AC Co-Invest GP Pe. Ltd. SGP
PGIM AVP IV GP S.a r.. LUX
PGIM AVP V/ GP S.ar.. LUX

PGIM Real Estate Asia Value Partners V SCSp LUX
PGIM DC Co-Invest GP Pte. Lid. sGP
PGIM DC JV GP Pte. Ltd. sGP
PGIM GDC GP | Pte. Ltd. SGP
PGIM LTIF Berlin GP S.ar.| LUX
PGIM LTIF Berlin MLP S.r.l. LUX
PGIM LTIF SH9 GP S. LUX
PGIM M Campus GP S.a r.l. LUX
PGIM Real Estate Capital VIl GP S.ar.l. LUX
PGIM Real Estate Debt GmbH DEU
PGIM Real Estate Management Luxembourg S.a.r.l. LUX

PGIM Real Estate PRISA Il Luxembourg PF SCSp LUX
PGIM REF Europe GP S.a r.l. LUX

PGIM REF EUROPE SCSp LUX
PREI Acquisition Il Inc. 87-0692760 DE

PGIM Real Estate Germany AG DEU

Asia Property Fund IIl GP S.a.r.. LUX
ASPF Il - Feeder Fund GmbH DEU
ASPF Il Management GmbH DEU
ASPF Il - Verwaltungs - GmbH & Co. KG DEU

ASPF Il (Scots) L.P. GBR
European Value Partners GP S.a.r.l LUX
PGIMLTIF GP Sa.rl. LUX
PGIM Luxembourg S.A. LUX
ASPF Il (Scots) L.P. GBR

PGIM Real Estate Carry & Co-Invest SCSp LUX

PGIM Real Estate Carry & Co-Invest GP S.4 .l LUX
PGIM Real Estate France SAS FRA
PGIM Real Estate ltaly 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.a r.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 58-2446544 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. LuxX

PREI HYDG, LLC DE

PRISA Fund Manager LLC 46-1234240 DE

PRISA Il Fund Manager LLC DE

PRISA lll 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 Alpha Partners |, LLC 33-1184402 DE

Pru Fixed Income Emerging Markets Partners |, 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. 47-3590499 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. 471993225 DE
Senior Housing Partnership Fund V, LLC 471981127 DE

TRGOAG Company, Inc. 22-3195450 DE

Wabash Avenue Holdings V, LLC 81-2692248 DE
PCP V Cayman AIV GP, L.P. 98-1334164 cYM
Wabash Avenue Partners V, L.P. 81-2679691 DE

Waveland Avenue Holdings I, 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

WH Warehouse 22-1, Ltd. GBR

WINDSOR AVENUE HOLDINGS I, LLC DE

PGIM Senior Loan Opportunities Management (Feeder) II, LLC DE
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PGIM Senior Loan Opportunities Management Fund Il, L.P. DE
WINDSOR AVENUE PARTNERS (IRELAND) Il, L.P. DE
WINDSOR AVENUE PARTNERS (US) Il, L.P. DE
Windsor Avenue (Rated Feeder Fund GP) II, LLC DE
WINDSOR AVENUE PARTNERS (IRELAND) Il, L.P. DE
WINDSOR AVENUE PARTNERS (US) Il, L.P. DE
PIFM Holdco, LLC 13-4122960 DE
PGIM Custom Harvest LLC 88-1496484 DE
PGIM Investments LLC 22-3468527 NY
PGIM Strategic Financing LLC DE
PGIM International Financing Inc. 83-2672711 DE
PGIM 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 22-2422630 DE
Broome Street Holdings, LLC DE
Braeloch Successor Corporation 52-1410008 DE
Braeloch Holdings Inc. 72-1195798 DE
Graham Resources, Inc. 72-0839016 DE
Graham Royalty, Ltd. 72-0899620 LA
Prudential Equity Group, LLC 22-2347336 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 13-3021265 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 II, L.P. cYM
Lotus Reinsurance Company Ltd. 98-1622096 BMU
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 COMPANY LIMITED IND
Prudential Holdings of Japan, Inc. JPN
Sonamira Co., Ltd. (Sonamira Kabushiki Kaisha) JPN
The Gibraltar Life Insurance Co., Lid. 98-0408643 JPN
CLIS Co., Lid. JPN
Gold, L.P. 98-1557564 cYM
Gold II, L.P. 98-1557887 cYM
Gold Iil, L.P. 98-1732982 cYM
Green Tree, L.P. 98-1438145 cYM
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 cYM
Platinum II, L.P. 98-1558175 cYM
Platinum IIl, L.P. 98-1732946 cYM
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 International 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
Pramerica Financial Asia Limited VGB
Prudential Chile Il SpA CHL
Administradora de Inversiones Previsionales SpA CHL
Inversiones Previsionales Chile SpA CHL
ini Americana de iones S.A. CHL
de Fondos de Habitat, S.A. CHL
Inversiones Previsionales Dos SpA CHL
ini Americana de iones S.A. CHL
de Fondos de Habitat, S.A. CHL
Inversiones Previsionales Chile SpA CHL
Prudential Seguros Mexico, S.A. de C.V. MEX
Prudential Seguros, S.A. ARG

Prudential Servicios, S. de R.L. de C.V. MEX
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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
Prudential Seguros Mexico, S.A. de C.V. MEX
Prudential Seguros, S.A. ARG
Prudential Systems Japan, Limited JPN
Wellness Services Ecossistema De Bem Estar Ltda. BRA
Wellness Services SRL ARG
Prudential International Investments, LLC 22-2615976 DE
Prudential Servicios, S. de R.L. de C.V. MEX
Prudential Japan Holdings, LLC 22-3795856 DE
PG Co., Ltd JPN
CLIS Co., Lid. 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 22-1211670 NJ
AST Investment Services, Inc. 06-1332633 cr
Broad Street Global Advisors LLC DE
Colico II, 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 412214052 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 82-5218431 DE
GABV LLC 85-2192263 DE
GA CLARENDON LLC 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 East 86 Street LLC 81-1497433 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 82-5093453 DE
GA Metro LLC 81-1517096 DE
GA TRITON INVESTOR LLC 82-5245041 DE
Gibraltar Universal Life Reinsurance Company 16089 81-4923311 Az
Ironbound Fund LLC 80-0588812 DE
Passaic Fund LLC 82-5270007 DE
PGIM Fixed Income Alternatives Fund, L.P. DE
PGIM U.S. Agriculture Fund LP 83-1893258 DE
Vailsburg Fund LLC 61-1719773 DE
Gold GP Limited 98-1558450 cYM
Gold II, L.P. 98-1557887 cYM
Gold Iil, L.P. 98-1732982 cYM
Gold, L.P. 98-1557564 cYM
Green Tree GP 98-1436961 cYM
Halsey Street Investments LLC DE
Impact Investments Bridges UK S.a.r.I 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 Corporation 93-3594980 DE
North Rock GP cYM
North Rock, L.P. cYM
Northbound Emerging Manager Fund II - A LP DE
Orchard Street Acres Inc. 46-4516531 DE
Passaic Fund LLC 82-5270007 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
Pine Tree GP 98-1437233 cYM

Platinum GP Limited 98-1558717 CYM
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Platinum II, L.P. 98-1558175 cYm
Platinum I1l, L.P. 98-1732946 cYM
Platinum, L.P. 98-1558206 cYM

Pramerica (Hong Kong) Holdings Limited HKG
Pramerica Fosun Life Insurance Co., Ltd. CHN
PRECO Account Partnership IV LP 26-2806036 DE
Pru 101 Wood LLC DE
PRU 3XSquare, LLC DE
Pruco Life Insurance Company 79227 22-1944557 Az
GABVLLC 85-2192263 DE
Ironbound Fund LLC 80-0588812 DE
LINEUP LLC 81-0746888 DE
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
Pruco Life Insurance Company of New Jersey 97195 22-2426091 NJ
Ironbound Fund LLC 80-0588812 DE
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
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 Annities Distributors, Inc. 06-1212909 DE
Prudential Annuities ion Services & T [t i 06-1181537 DE
Prudential Arizona Reinsurance Captive Company 14299 33-1095301 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
Prudential Commercial Property Holding Company, LLC DE
Prudential Funding, LLC 22-2231168 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 Il - A LP DE
PGIM Loan Originator Manager Limited GBR
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 Seguros, S.A. ARG
Prudential Select Strategies LLC 81-4212917 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 Company 15344 90-1009745 Az
Ironbound Fund LLC 80-0588812 DE
Passaic Fund LLC 82-5270007 DE
Prudential Universal Reinsurance Entity Company 93-2375217 Az
PruVen Capital Partners Fund I, L.P. 85-1149433 DE
Residential Services Corporation of America LLC 52-1618675 DE
The Prudential Home Mortgage Company, Inc. 22-2221081 NJ
Rock Global Real Estate LLC 90-0804297 DE
Rock European Real Estate Holdings S.4r.l LUX
Rock Kensington Limited GGY
Thurioe Commercial Guernsey Limited GGY
Rock Oxford S.a r.. LUX
Kyarra S.ar.l. 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
Vailsburg Fund LLC 61-1719773 DE
Victor Fund Il Investor LLC DE
Warburg Pincus Prismic, L.P. 61-2102812 cYm
Vantage Casualty Insurance Company 11821 06-1709211 IN

Yavapai LLC DE
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200000 L] 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
. e U I - ... |Morenci, LLC
...[14-1960383 .. | . o PGIM Holding Company LLC
....|93-3406722 ..| .... UV s ... |Montana Capital Partners US, LLC ..
... |61-1462577 .. | ... | - ... |PGIM Portfolio Advisory LLC
.|92-4015817 .. . . PGIM Real Estate Advisors LLC ...

nc.

.. |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 ..

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

..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,
..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,
..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,
.100.000 ...|Prudential Financial,
. |PGIM Holding Company LLC .. . | Ownership.. ..}.100.000 ... |Prudential Financial
PGIM Holding Company LLC .. Ownership .100.000 ...|Prudential Financial
PGIM Real Estate Finance Holding Company . |OWNership.........ccceuvvvvvvvvvvvvvnnnnnns .100.000 ... |Prudential Financial

47-2196234 ..

... |22-3776860 ..| .... | s ... |PGIM Real Estate Finance Holding Company ...
.| 22-3529425 .. PGIM Real Estate Finance, LLC ..........cee...
Capital Agricultural Property Services, Inc.

E55555555555555555558585

. |22-2661428 .. PGIM Real Estate Finance, LLC Ownership .100.000 ... |Prudential Financial
. I . Gateway Holdings 11, LLC ... .. |PGIM Real Estate Finance, LLC .. Ownership.. ..|Prudential Financial
45-4091967 .. | . o Mulberry Street Investment, L.P. . | Gateway Holdings Il, LLC ...... Ownership.. ..|Prudential Financial
s Mulberry Street Partners, LLC .. [Mulberry Street Investment, L.P Ownership.. ..|Prudential Financial

. e | o Gateway Holdings, LLC .... .. |PGIM Real Estate Finance, LLC .. Ownership.. .|Prudential Financial
45-4091967 .. | . o Mulberry Street Investment, L.P. . | Gateway Holdings, LLC .......... Ownership.. ..|Prudential Financial

. |PGIM Real Estate Finance, LLC .. Ownership..

Mulberry Street Partners, LLC ...... . .
. |PGIM Real Estate Finance, LLC ..... .. | Ownership..

- . . ..|Prudential Financial
.|83-0906062 .. | . R PGIM Agricultural Investments GP, LLC

.. . ..|Prudential Financial
...|83-1893258 .. | . o PGIM U.S. Agriculture Fund LP ... . |PGIM Agricultural Investments GP, LLC ..... |Ownership.. . |Prudential Financial
.|84-3866738 .. | .... | s ... |PAIl Bay Farm, LLC PGIM U.S. Agriculture Fund LP ................ Ownership .|Prudential Financial

... |37-1942002 .. | .... UV s ... |PAl Bayrock Groves, LLC
...|84-1978809 ..| . . PAl Belvidere Farms, LLC
....|85-1738719 ..| .... UV s ... |PAl Big Cypress Farm, LLC ..
... |92-2062051 .. | ... | - ... |PAl Bulldog Ranches, LLC
... | 92-1446960 .. | . . PAl Centurion Citrus, LLC ..
... |92-2802031 .. | .... | s ... |PAl Champaign Farms, LLC
...|85-3519068 ..| .... U I - ... |PAI Corcoran 640 Ranch, LLC
...|84-5062334 ..| . . PAl DeKalb Farm, LLC
... | 30-1195605 .. | ... U I - ... |PAl Delano 1500 Ranches, LLC
....|61-1928170 ..| ... | - ... |PAl Flicker Orchard, LLC
...|92-3572124 .| . . PAIl Goldwater Orchards, LLC
...|82-3900341 .. | .... | - ... |PAl Good Hope Farm, LLC
...|85-1632178 ..| ... U I - ... |PAl Hawk Creek Ranch, LLC
...|84-2551309 ..| . . PAl Hills Valley Ranches, LLC

.|82-3880078 .. | .... I e ... |PAl Holly Hill Groves, LLC

PGIM U.S. Agriculture Fund LP
. |PGIM U.S. Agriculture Fund LP ..
PGIM U.S. Agriculture Fund LP
PGIM U.S. Agriculture Fund LP
. |PGIM U.S. Agriculture Fund LP ..
PGIM U.S. Agriculture Fund LP
PGIM U.S. Agriculture Fund LP
. |PGIM U.S. Agriculture Fund LP ..
PGIM U.S. Agriculture Fund LP
PGIM U.S. Agriculture Fund LP
. |PGIM U.S. Agriculture Fund LP ..
PGIM U.S. Agriculture Fund LP
PGIM U.S. Agriculture Fund LP
. |PGIM U.S. Agriculture Fund LP ..
PGIM U.S. Agriculture Fund LP

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

E5555555555555555555858585858
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U 00000 ....|35-2661409 ..| .... UV ... |PAl Hunt Farm, LLC PGIM U.S. Agriculture Fund LP Ownership .100.000 ...|Prudential Financial, Inc.

..... 00000 ....|85-1659548 .. PAl Jackson Bayou Farm, LLC .. |PGIM U.S. Agriculture Fund LP .. Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 .... | 32-0599366 .. PAl Lake Placid Groves, LLC .. |PGIM U.S. Agriculture Fund LP .. Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 ... |92-2119800 .. PAl Lucky Charm Farm, LLC .. .. |PGIM U.S. Agriculture Fund LP .. Ounership.. ..}.100.000 ...[Prudential Financial, Inc. ..
..... 00000 ....|87-3378888 .. PAI River Bend Ranches, LLC .. .. |PGIM U.S. Agriculture Fund LP .. Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 ....|30-1193213 .. PAl Wallula Gap Vineyard, LLC .. . |PGIM U.S. Agriculture Fund LP .. Ounership.. .100.000 ...|Prudential Financial, Inc. ..

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

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

PGIM Real Estate Finance, LLC

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

Ownership..
Ownership

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

Company, LLC ....ueeeeeiiiiiiiiiii
Prudential Mortgage Capital Funding, LLC ....
PMCF Holdings, LLC
PMCF Properties, LLC .. .
Prudential Mortgage Capital Holdings, LLC ... |..
PGIM Real Estate Agency Financing, LLC ....... .

..... 00000 ....|76-0847121 ..
..... 00000 .... [22-3520427 ..

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

PGIM Real Estate Finance, LLC Ownership
PGIM Real Estate Finance, LLC Ownership
Prudential Mortgage Capital Funding, LLC . |Ownership
. |Prudential Mortgage Capital Funding, LLC . |Ownership..
PGIM Real Estate Finance, LLC ................ Ownership
Prudential Mortgage Capital Holdings, LLC |Ownership

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

..... 00000 VIP Australia Holding Company, LLC .. . |PGIM Real Estate Finance, LLC ................ |Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..

..... 00000 ....| .. VIP Mortgage Account Pty Ltd . VIP Australia Holding Company, LLC ......... |Ownership .100.000 ...|Prudential Financial, Inc.
............... 00000 ....| 11-3657742 .. PGIM Strategic Investments, Inc. ........ .. DE.....]......NIA....... [PGIM Holding Company LLC Ownership .100.000 ...|Prudential Financial, Inc.
............... 00000 ....|87-2104532 .. PAl Desert Falcon Farms Manager, LLC ... ..DE.....]......NIA....... |[PGIM Strategic Investments, Inc. . Ownership .100.000 ...|Prudential Financial, Inc.

PGIN Fixed Incone Alternatives Fund 11, L.P.

..... 00000 PGIM Strategic Investments, Ownership .100.000 ...|Prudential Financial, Inc.

..... 00000 ... PGIM Fixed Income Alternatives Fund, L.P. ... |.. . |PGIM Strategic Investments, . | Ownership.. ..1..15.000 ....|Prudential Financial, Inc. ..

..... 00000 ....|51-0401161 .. PGIM Foreign Investments, Inc. ......cccoeeeeeenn | .. PGIM Strategic Investments, Ownership .100.000 ...|Prudential Financial, Inc.

..... 00000 Glenealy International Limited . . PGIM Foreign Investments, Inc. Ownership .100.000 ...|Prudential Financial, Inc.

..... 00000 PGA European Limited e | .BMU....)......NIA....... [PGIM Foreign Investments, Ownership .100.000 ...|Prudential Financial, Inc.
PGIM Real Estate MVP Inmuebles IV, S. de R.L.

..... 00000 de C.V. tooiiiiiiiiiiiiieeeeeeeeeeeeeeeeee [ GMEXG ] L ONTALLLL | PGIM Foreign Investments, Inc. ............... |Ownership.....ccccccccvvveeeeeeeeeeneenennb.. 1.000 ... [Prudential Financial, Inc. ....oooooeeeens [ NOLf o o,
PGIM Real Estate MVP Inmuebles V, S. de R.L.

..... 00000 de C.V. tooriiiiiiiiiiiieeeeeeeeeeeeeeeeeeeee [ GMEXCL ] L ONTALLLL | PGIM Foreign Investments, Ownership .. 1.000 .... |Prudential Financial,

..... 00000 PGIM Real Estate S. de R.L. de C.V LWMEX... . |PGIM Foreign Investments, . [Ownership.. ..0.033 .... |Prudential Financial,

..... 00000 .... [27-2809795 ..

PLA Co-Investor LLC .... w..|.. DE..... PGIM Foreign Investments, Ownership .100.000 ... |Prudential Financial,
PGIM Real Estate MVP Inmuebles IV, S. de R.L.

..... 00000 ..o | eeeeriiiiii | eeeeeeeeeii | i | e [d@ GV e [GMEXG ] L NTALLLLLL | PLA Co-Investor LLC L.iiiiiviiiiiiiiiiiiiiiieeeees | OWNESNIP. e ..99.000 L [Prudential Financial, Inc. ..o [ NOLL e s
PGIM Real Estate MVP Inmuebles V, S. de R.L.

..... 00000 ... | eeeeriiiiiiii | eeeeeeeieee | i | e [d@ GV e [GMEXG L L NTALLLLLL | PLA Co-Investor LLC Leeiiiiiiiiiiiiiiiiiiiieeeeees | OWNEESNIP. e ..99.000 L [Prudential Financial, Inc. ..o [ NOLL e s
PLA Inmuebles Industriales, S. de R.L. de

..... 00000 ..o.| eeeeriiiiiii | eeeeeeeieii | e | e |GV e [GMEX L L ONTALLLLLL | PLA ComInvestor LLC Leeiiiiviiiiiiiiieieeiiieeeees | OWNEESNIP. e ..99.967 L [Prudential Financial, Inc. ..o [ NOLL o s
PLA Inmuebles Industriales, S. de R.L. de

..... 00000 ....| wererrrrnnnnnns Ve iiiiieiiieeieeeeeieeieeeseeesssssennennns | GMEXGLL] L ONTALLLLL. | PGIM Foreign Investments, Ownership.......coevcevveeeennscnneeeeennnd .. 0,033 L. |Prudential Financial,

..... 00000 ....|51-0401156 .. PREI International, Inc. ......... .. DE.....]......NIA....... [PGIM Foreign Investments, Ownership .100.000 ...|Prudential Financial,

..... 00000 .... [20-0895283 ..
..... 00000 .... |83-1893258 ..

PGIM MetaProp Investor LP LLC .. |PGIM Strategic Investments,
PGIM U.S. Agriculture Fund LP ... WDE] e NIA....... PGIM Strategic Investments,
PRECO Account IV LLC ..ovvvvvveiiieiviiiiiiiiiiiins . PGIM Strategic Investments,

.4.100.000 ... [Prudential Financial,
.. 1.000 .... |Prudential Financial,
.|Prudential Financial,

. | Ownership..
Ownership
Ownership

..... 00000 ... |26-2806036 ..

PRECO Account Partnership IV LP . |PRECO Account IV LLC Ownership.. .. |Prudential Financial,
..... 00000 ....|85-0767343 .. PRISA Il Pooled Manager, LLC PGIM Strategic Investments, Ownership .|Prudential Financial,
..... 00000 ....| ceerrreernnenn PRISA Pooled Manager, LLC .. PGIM Strategic Investments, Ownership .|Prudential Financial,
..... 00000 ....|22-3451934 .. SMP Holdings, Inc. ..... . |PGIM Strategic Investments, . | Ownership.. .|Prudential Financial,
..... 00000 ....|22-3760580 .. PGIM Warehouse, Inc. .. PGIM Holding Company LLC Ownership .|Prudential Financial,
..... 00000 ....|22-2540245 .. PGIM, Inc. wevvvvrvrreannns PGIM Holding Company LLC .. Ownership .|Prudential Financial,

AREF GP Il Pte. Ltd. .. PGIM, Inc. wovvveneeieneennnee. Ownership .|Prudential Financial,




cel

STATEMENT AS OF SEPTEMBER 30, 2023 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?
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..... 00000 AREF GP Ltd. .evvvvvvvvvvnniiiniiiieiiiniens ..CYM.... PGIM, Inc. ... Ownership .100.000 ...|Prudential Financial, Inc.
..... 00000 Brazilian Capital Fund GP Limited ..CYM.... .. |PGIM, Inc. . | Ownership.. ..1.100.000 ...|Prudential Financial, Inc. ..
..... 00000 . Commerce Street Holdings, LLC ... .. DE.... .. |PGIM, Inc. ... . | Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 Columbus Drive Partners, L.P. ... ..DE .. | Commerce Street Holdings, LLC .. | Ownership.. ..}..30.250 ....|Prudential Financial, Inc. ..
..... 00000 CROCKETT STREET HOLDINGS |1, LLC .. ..DE . |PGIM, Inc. ... . [Ounership.. ..4.100.000 ...[Prudential Financial, Inc. ..
..... 00000 CROCKETT STREET PARTNERS |1, L.P. ... weee |- DE CROCKETT STREET HOLDINGS II, LLC .... Ounership ..50.000 ....|Prudential Financial, Inc.
Crockett Street (Rated Feeder Fund GP) I1,
................................................................ 00000 ....[92-2094302 .. | .coeeeeceenne | ereenieeeniee [ e [LLC e CROCKETT STREET PARTNERS |1, L.P. ........... [Ounership .100.000 ...|Prudential Financial, Inc. .......c.c....
CROCKETT STREET PARTNERS |1, L.P. ... PGIM, Inc. ... Ounership ..50.000 ....|Prudential Financial, Inc.
DICKENS AVENUE HOLDINGS VI, LLC . |PGIM, Inc. ... . [Ounership.. .100.000 ...|Prudential Financial, Inc. ..
DICKENS AVENUE PARTNERS VI (Ireland), L.P. . DICKENS AVENUE HOLDINGS VI, LLC .. Ounership ..26.450 ....|Prudential Financial, Inc.
.......... DICKENS AVENUE PARTNERS VI (US), L.P. ........ DICKENS AVENUE HOLDINGS VI, LLC .............. [Ounership ..26.450 ....|Prudential Financial, Inc. .......c.c....
PGIM Capital Partners Management (Feeder) VI,
.......... LLC et DICKENS AVENUE HOLDINGS VI, LLC .............. [Ounership ..0.370 .... |Prudential Financial, Inc. .....cocmvees [eeee N0t e e
PGIM Capital Partners Management Fund VI,
L.P. .. .. | DICKENS AVENUE HOLDINGS VI, LLC .. | Ounership.. ..3.390 .... |Prudential Financial, Inc. .. ... NO..
EPP Fund Il GP LLC ..... .. |PGIM, Inc. ... . | Ownership.. .100.000 ...|Prudential Financial, Inc. .. ....No..
Everbright PGIM Fund Management Co .. |PGIM, Inc. . | Ownership.. ..}..45.000 ....|Prudential Financial, Inc. .. ....N0..
FICG-PG-I Fund GP, LLC .. |PGIM, Inc. . | Ownership.. ..}.100.000 ...|Prudential Financial, Inc. .. ....No..
..... I IVP Fund GP LLC ......... .. |PGIM, Inc. . | Ownership.. ..1.100.000 ...|Prudential Financial, Inc. .. ....NO..
..... ... | 52-2069785 .. Jennison Associates LLC .. .. |PGIM, Inc. .. | Ownership.. ..}.100.000 ...|Prudential Financial, Inc. .. ....No..
..... 00000 .... |45-4282123 .. Market Street Holdings IV, LLC . . |PGIM, Inc. ... .. | Ounership.. ..}.100.000 ...[Prudential Financial, Inc. .. ... NO..
..... 00000 ....|61-1672492 .. Lake Street Partners IV, L.P. ... Market Street Holdings IV, LLC . Ownership ..32.650 ....|Prudential Financial, Inc. ... N0
Prudential Capital Partners Management Fund
................................................................ 00000 ....|46-0975452 .. | ..coovvvvevies | eeveeeiiiiiiiiin | eeeeeeeiieieieiieeeeeeeeneenees [ IV, LPL s [ DB NTALLLLL [ Market Street Holdings 1V, LLC ............... |Ownership .. 8.930 .... |Prudential Financial, Inc.
Mulberry Street Holdings, LLC .................e. WDE s NIA....... PGIM, Inc. Ownership .100.000 ...|Prudential Financial, Inc.
Stetson Street Partners, L.P. . [Mulberry Street Holdings, LLC Ownership.. ..}..34.600 ....|Prudential Financial, Inc. ..
PGIM (Australia) Pty Ltd . PGIM, InC. weeeeeeeeeeeeeeeeeeeeas Ownership .100.000 ...|Prudential Financial, Inc.
PGIM (Singapore) Pte. Ltd. .... LSGP.LL NIA....... PGIM, InC. weveeeeiiiiiieiieeeeees Ownership .100.000 ...|Prudential Financial, Inc.
AREF Cayman Co Ltd. .... ..CYM... . |PGIM (Singapore) Pte. Ltd. Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
ASPF 111 (Scots) L.P. .......... w... |..GBR.... PGIM (Singapore) Pte. Ltd. ... Ownership ..13.790 ....|Prudential Financial, Inc.
PGIM (Shanghai) Company Ltd. .............ceces LCHN.... e NIA....... PGIM (Singapore) Pte. Ltd. ........eevvennneeee OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Prudential Financial, Inc.
PGIM Overseas Investment Fund Management
(Shanghai) Company Ltd ..........cceevevvevieeeennns LCHN.... e NIA....... PGIM (Shanghai) Company Ltd. ................. OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Prudential Financial, Inc. .....ccccceeeet N0 e
PGIM Private Fund Management (Shanghai) Co.,
LEd. e LCHN.L.L e NIA....... PGIM (Shanghai) Company Ltd. ................. Ownership .100.000 ...|Prudential Financial, Inc. .....ccccceeeet N0 e
PGIM Real Estate Carry & Co-Invest SCSp ..... . |PGIM (Singapore) Pte. Ltd. ............ .. | Ownership.. ..}..0.030 .... |Prudential Financial,
PGIM Real Estate Asia Value Partners V SCSp PGIM Real Estate Carry & Co-Invest SCSp .. |Ownership .100.000 ...|Prudential Financial,
PGIM Advisory (Shanghai) Co., Ltd. ............ LCHN.LLL NIA....... PGIM, INC. teveeeeeieiiieieeeeeeeeeeeeeeeeeeeeeeeees ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...|Prudential Financial, Inc. ....cccccceeue. N0
PGIM Broad Market High Yield Bond Partners,
................................................................ 00000 teeeeeeeeeeeeee | i | e | e [LLC eiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | 2 DB | NTA L [PGIM, NG eeeeeeeeeeeeeeeeeeeeeees | OWNETSRPL L eeeennnp . 1000000 L | Prudential Financial, Inc. ..o | N0 e
PGIM Broad Market High Yield Bond Fund, L.P. PGIM Broad Market High Yield Bond Partners,
............... 00000 ....|82-3190074 .. .. | Qunership .. 0.000 .... |Prudential Financial, Inc.
..... .193-2335201 .. PGIM Deerpath Partners, LLC ..DE.... . | Ownership.. ..}.100.000 ...|Prudential Financial, Inc.
PGIM Financial Limited ..GBR... Ownership .100.000 ...|Prudential Financial, Inc.
PGIM (Scots) Limited ..GBR... PGIM Financial Limited . | Ownership .100.000 ...|Prudential Financial, Inc.
Pramerica (Scots) CP GP LLP .|..GBR....]...... .. |PGIM (Scots) Limited Ownership.. ..50.000 ....|Prudential Financial, Inc.
ASPF Il (Scots) L.P. .......... oo | .GBR....) ...l NIA....... Pramerica (Scots) CP GP LLP .... .. | Ownership ..0.010 .... |Prudential Financial, Inc.
.......... BSCCPLP ..ecevveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | LGBR.L..) ... NIAL...... [Pramerica (Scots) CP GP LLP ................... [Management................ccevvveeeeeeennn . 0.000 ... |Prudential Financial, Inc.
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................................................................ 00000 ....| weeereeneeniies | eeeevieiiiees | eveeeiiiiiiees | eveveeeeeveeeeeeeeeeeeeeeeeen.. | German Retail Income CP LP ....................... [..GBR....{......NIA....... |Pramerica (Scots) CP GP LLP .............ccc... |OUNErship....cccereeeeeeeeereneennnennneenn..89.000 ... [Prudential Financial, Inc. .....coooeeeens [ NOLf o s
Pramerica Real Estate Capital 111 (Scots),
................................................................ 00000 ....| wevercrrreeeens | evveeeeeeiins | e [ e, [Limited Partnership .o | WGBRL) U NTALL... | Pramerica (Scots) CP GP LLP ................... |Management..........cccccceeiiiiineeeen ). 0.000 ... [Prudential Financial, Inc. ......ooccooee [oeee NOceeif e e
Pramerica Real Estate Capital IV (Scots)
................................................................ 00000 ....| wevercrrreeeens | eveereeeeeins | e [ eeeeeeeieeeeiieeeee.. [Limited Partnership .o | WGBRL U NTALL. | Pramerica (Scots) CP GP LLP ...........ccceee. | OWNEIShIP. it} .. 56,990 ... [Prudential Financial, Inc. ..o [ NOcf s e
Pramerica Real Estate Capital V (Scots),
Limited Partnership .... LGBR.... ... NIA....... Pramerica (Scots) CP GP LLP .... . |Management.... ..0.000 .... |Prudential Financial, Inc. .....ccoeeenns vl N0 e
Pramerica Real Estate Capital
Limited Partnership .... ..GBR.... Pramerica (Scots) CP GP LLP .... . |Management.... ..0.000 .... |Prudential Financial,

Rio CP LP ... |..GBR.... Pramerica (Scots) CP GP LLP .... . |Management.... ..0.000 ....|Prudential Financial,
Pramerica PRECAP | GP LLP e | .GBR...

PGIM (Scots) Limited .. . | Ownership ..|Prudential Financial,
Pramerica PRECAP Il GP LLP ..GBR.... . |PGIM (Scots) Limited .. Ownership.. ..|Prudential Financial,
Pramerica PRECAP II] GP LLP .. ....|..GBR.... PGIM (Scots) Limited .. . | Ownership ..|Prudential Financial,
Pramerica PRECAP IV GP LLP ......cevveneennnnnnns ..GBR.... PGIM (Scots) Limited .. . | Ownership ..|Prudential Financial,
PRANERICA PRECAP VI GP (SCOTS FEEDER) LLP .. |..GBR.... . |PGIM (Scots) Limited .. Ounership.. ..|Prudential Financial,
PRAVERICA PRECAP VI GP LLP .....cevevvreeenen ..GBR.... PGIM (Scots) Limited .. . | Ownership ..|Prudential Financial,
Pramerica Real Estate Capital IV GP (Scots
Feeder) LLP ... | ..GBR.... PGIM (Scots) Limited . | Ownership ..|Prudential Financial,
PGIM Investments (Ireland) Limited IRL.... . |PGIM Financial Limited Ownership.. .|Prudential Financial,
PGIM Limited ..GBR.... PGIM Financial Limited . | Ownership .|Prudential Financial,
PGIM Management Partner Limited ... ..GBR.... PGIM Financial Limited . | Qunership .|Prudential Financial,
ASPF 111 (Scots) L.P. . . |..GBR.... . | PGIM Management Partner Limited Ownership.. ..|Prudential Financial,
BSC CP LP v | ..GBR.... PGIM Management Partner Limited . | Ownership .|Prudential Financial,
PGIM Real Estate Carry & Co-Invest SCSp ..... .LUX PGIM Management Partner Limited . | Ownership . |Prudential Financial,
Pramerica EWP CP LP ..ooovvviiiiiiiiiiiiieiieceeeees ..GBR.... PGIM Management Partner Limited . | Ownership ..|Prudential Financial,
Pramerica Pan European Real Estate (Scots)
LP ..GBR.... PGIM Management Partner Limited . | Ownership ..|Prudential Financial, Inc. ............... vl N0 e
Pramerica Rea
Limited Partnership ..GBR.... PGIM Management Partner Limited .............. ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee .4, .... |Prudential Financial, Inc. ............... vl N0 e
Pramerica Real Estate Capital VI (Scots)
Limited Partnership .......cccceeeeeeiiinnns ..GBR.... PGIM Management Partner Limited .............. ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .4, .... |Prudential Financial, Inc. ............... N0
Rio CP LP ..GBR.... PGIM Management Partner Limited .. . | Ownership ..|Prudential Financial, Inc. ....No
PGIM Nether lands B.V. . . |..NLD... . |PGIM Financial Limited Ownership.. .|Prudential Financial, Inc. .. ....No..
PGIM Private Capital (lreland) Limited ....... .RL.... PGIM Financial Limited . | Ownership ..|Prudential Financial, Inc. ....NO
PGIM Private Capital Limited .................... ..GBR.... PGIM Financial Limited . | Qunership .|Prudential Financial, Inc. ....No
PGIM Private Capital (lreland) Limited .|..IRL.... .. |PGIM Private Capital Limited Ownership.. . |Prudential Financial, Inc. .. ....NO..
PGIM Real Estate (UK) Limited ... ..GBR.... .. |PGIM Financial Limited ..... Ownership.. .|Prudential Financial, Inc. .. ....No..
PGIM Real Estate Carry & Co-Invest SCSp . ..LUX... .. |PGIM Financial Limited .. Ownership.. .. |Prudential Financial, Inc. .. ....N0..
PGIM Real Estate CD S.a.r.l. .......... ..LUX... .. |PGIM Financial Limited .. Ownership.. .|Prudential Financial, Inc. .. ....No..
PGIM Wadhwani LLP ... ..GBR.... . |PGIM Financial Limited .. Ownership.. ..|Prudential Financial, Inc. .. ....NO..
Pramerica (Scots) CP GP LLP ..GBR.... PGIM Financial Limited . | Qunership ..|Prudential Financial, Inc. ... N0

Pramerica Fixed Income Funds Management

Limited .ovvveeeeeieiiniiiiiiii LRL NIA....... PGIM Financial Limited .....coovvvevvvrvennnnnns ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee . ...|Prudential Financial,
Pramerica PRECAP | GP LLP ... |..GBR.... PGIM Financial Limited . | Ownership ..|Prudential Financial,
Pramerica PRECAP || GP LLP ..GBR.... . |PGIM Financial Limited .. Ownership.. ..|Prudential Financial,
Pramerica PRECAP I1l GP LLP .. ... |..GBR.... PGIM Financial Limited . | Ownership ..|Prudential Financial,
Pramerica PRECAP IV GP LLP .....covvvrvrrierennns ..GBR.... PGIM Financial Limited . | Qunership ..|Prudential Financial,
PRAVERICA PRECAP VI GP (SCOTS FEEDER) LLP .. |..GBR.... . |PGIM Financial Limited .. Ounership.. ..|Prudential Financial,
PRAMERICA PRECAP VI GP LLP ...ovvvvvvvvvvveeeenns ..GBR.... PGIM Financial Limited . | Qunership ..|Prudential Financial,

Pramerica Real Estate Capital IV GP (Scots
................................................................ 00000 .| weeereniiee | e | i | eevviiiiiiiiiiiiiiiiiieeeeen... |Feeder) LLP Liiiiiiiiiiiiiieiiiiieveeeeeeeeeeeeeeeen. [ .GBRLLL L. NIAL...... | PGIM Financial Limited .......................... | OQwnership..............ccvvvveeeennnn......t..50.000 ....[Prudential Financial, Inc. .......ccoeeee. [ N0 L,
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..... 00000 . UV ... |Pramerica Real Estate Capital IV GP Limited |..GBR.... PGIM Financial Limited .. | Ounership .100.000 ...|Prudential Financial,

..... 00000 PRICOA Management Partner Limited .... eer | .GBR.... .. |PGIM Financial Limited .. Ownership.. ..|Prudential Financial,
..... 00000 Sterling Private Placement Management LLP ... |..GBR.... .. |PRICOA Management Partner Limited Ownership.. ..|Prudential Financial,
..... 00000 Sterling Private Placement Management LLP ... |..GBR.... .. |PGIM Financial Limited ........... Ownership.. ..|Prudential Financial,
..... 00000 Wadhwani Capital Limited . |..GBR.... .. |PGIM Financial Limited .. . | Ounership.. .|Prudential Financial,
..... 00000 PGIM Wadhwani LLP .......... ..GBR.... .. |Wadhwani Capital Limited . [Ownership.. ..|Prudential Financial,
..... 00000 PGIM Fixed Income Alternatives GP, LLC ....... |..DE.... . |PGIM, Inc. ... .. | Ownership.. . ..|Prudential Financial,
..... 00000 PGIM Fixed Income Alternatives Il GP, LLC ... |..DE PGIM, Inc. .. ... |Ownership..... .100. ...|Prudential Financial,
PGIM Fixed Income Alternatives Fund I1, L.P.
................................................................ 00000 ... | weeeemmmmiieeen | eeeeeeeieis | i | eeeeeieieieeeeeeeeeeeeeeeeeeeees | eeeeeeiieiiieinieeneeneneeessensssssnsssesssssesssssesnsees | o2 DEeeees| coeees NIAL..... | PGIM Fixed Income Alternatives Il GP, LLC |Management..............cceeeeeiieeeeeeeenn .. 0.000 ... [Prudential Financial, Inc. ......ccooeeees [ooa N0 oo e
PGIM Fixed Income Special Oppor tul
............... 00000 | GP, LLC DB NTAG L | PGIM, Inc. ... Ounership .100.000 ...|Prudential Financial, Inc. .....cocoovees [eeee N0t e e
PGIM Fixed Income Specia PGIM Fixed Income Specia
................................................................ 00000 ... | weeeiimiiieieen | eeeeeeeeei | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | (Cayman), LP e [ WO NTAL L Fund TGP, LLC e | QunerShipceeeeeeeeeeeeeeeee . 100000 .. [Prudential Financial, Inc. ... [ N0 e
PGIM Fixed Income Special Opportunities Fund PGIM Fixed Income Special Opportunities
..... 00000 ....| reeriieeenns FLP e eseeeseeesveesseeenes [ DB [ NTALC [Fund TGP, LLC e [ Ownership.cceccccceecieeee . 100,000 .. [Prudential Financial,
..... 00000 .... |92-3401867 .. PGIM GDCF US Holdco GP LLC . DB NTAGLLL | PGIM, .. Ounership .100.000 ...|Prudential Financial,
..... 00000 ....| .. PGIM Holdings Limited LGBR....J...... ..|PGIM, Inc. ... . | Ownership.. ..1.100.000 ...|Prudential Financial,
............... 00000 Montana Capital Partners AG .|..CHE....]......NIA....... [PGIM Holdings Limited ... Ownership .100.000 ... |Prudential Financial,
............... 00000 Amber Five (GP) Limited ..GGY....J......NIA....... [Montana Capital Partners AG .... . | Ownership .100.000 ...|Prudential Financial,
Art 10 (GP) Limited .... ..GGY... . [Montana Capital Partners AG . . | Ownership.. ..}.100.000 ...|Prudential Financial,
Blue One Limited ..GGY.. Montana Capital Partners AG .... . | Ownership .100.000 ...|Prudential Financial,
Montana Capital Partners Jersey (GP) Il
................................................................ 00000 ... | aeeeemmmmiiieen | eeeeeeeiii | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [Limited o [ WJEY ] ONTALLL. [ Montana Capital Partners AG ...................|Ownership........ccccccciiiiiiinnnnnnnnnnnt . 100,000 ... [Prudential Financial,
Montana Capital Partners Jersey (GP) Limited
................................................................ 00000 ... | weeeeeiimiiieen | eeeeeeieiis | i | eeeeeeeeeeeeeeeieeeeeeeeieeeeees [ eeeeeiiiiiiieeeiiieeeieeeeeeeeeeeeeeeeeeesnnsesseeenennenes | JEY ] o NIAL... [Montana Capital Partners AG ................... |Ownership.......cccccciiiiiiiinnnnnnnnnnnnt . 100,000 ... [Prudential Financial,
Montana Capital Partners Jersey OSP |11 (GP)
................................................................ 00000 ... | aeeeemmmmiiieen | eeeeeeeiii | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [Limited o [ WJEY ] ONTALLL. [ Montana Capital Partners AG ...................|Ownership........ccccccciiiiiiinnnnnnnnnnnt . 100,000 ... [Prudential Financial,
Montana Capital Partners Jersey OSP IV (GP)
................................................................ 00000 ... | aeeeemmmmiieeen | eeeeeeeiii | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [Limited e [ WJEY ] ONTALLL. [ Montana Capital Partners AG ...................|Ownership........ccccocciiiiiiiinnnnnnnnnnnt . 100,000 ... [Prudential Financial,
Montana Capital Partners Jersey OSP V (GP)
Limited Montana Capital Partners AG .... . | Ownership .100.000 ...|Prudential Financial,
Silvretta Jersey (GP) Limited . [Montana Capital Partners AG . . | Ownership.. .100.000 ... |Prudential Financial,

.......... . O | ... |PGIM Korea Inc. ......ccoeeeeerrnnnes

PGIM, InC. weveeeeeeieeeieeeanns Ownership .100.000 ...|Prudential Financial,

PGIM Operations Manager, LLC ...........cceennnn . PGIM, Inc. ... Ownership .100.000 ... |Prudential Financial,
..... 00000 ....|22-3217050 .. PGIM Private Placement Investors L.P. .. |PGIM, Inc. . | Ownership.. ..1..99.000 ....|Prudential Financial,
..... 00000 ....|22-3258762 .. PGIM Private Placement Investors, Inc. .. |PGIM, Inc. . | Ownership.. ..}.100.000 ... [Prudential Financial,
..... 00000 ....|22-3217050 .. PGIM Private Placement Investors L.P. .. |PGIM Private Placement Investors, .. [Ownership.. ..1..1.000 ....|Prudential Financial,
..... 00000 .... |33-1077887 .. PGIM QUANTITATIVE SOLUTIONS LLC PGIM, NG e . [Ounership.. .4.100.000 ... [Prudential Financial,
..... 00000 .... |87-2962591 .. PGIM DC Solutions LLC ... . |PGIM QUANTITATIVE SOLUTIONS LLC Ounership.. ..}.100.000 ... |Prudential Financial,
..... 00000 QMA JP EM All Cap Equity Partners LLC . PGIM QUANTITATIVE SOLUTIONS LLC Ounership .100.000 ...|Prudential Financial,
The Keynes Dynamic Beta Strategy (US) Fund GP
................................................................ 00000 ... | eeevviriieiie | e | e [ e [LLC e [ DB NTALLL L [ PGIM QUANTITATIVE SOLUTIONS LLC ............. [Ownership.......ccccoceeiieiiinennnnennd . 100,000 .. [Prudential Financial, Inc. ....ocoooeees e N0 s
................................................................ 00000 ....| weeeemmmmmiiinn | eeeeeeeii | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |PGIM Real Estate (Japan) Ltd. ... [LPNG O NTAL | PGIM, NG e | OunerShip. e . 100,000 .. [Prudential Financial, Inc. ............... NO.oooot] e
Prudential Mortgage Asset Holdings 1 Japan
................................................................ 00000 ....| weeeeemmmmmieen | eeeeeeeeis | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Investment Business Limited Partnership ..... [..JPN....{......NIA....... |PGIM Real Estate (Japan) Ltd. ................ |Ownership....ccccccccevririirrienninnnnnnnf .. 0.050 ... [Prudential Financial, Inc. ......ccooeeees [ N0 oo e
Prudential Mortgage Asset Holdings 2 Japan
Investment Business Limited Partnership ..... PGIM Real Estate (Japan) Ltd. .......ccceeeet Ownership ..0.050 .... |Prudential Financial,
PGIM Real Estate Carry & Co-Invest GP, LLC . PGIM, INC. wevvveeiiiiiiieiiieeeeeeens Ownership .100.000 ...|Prudential Financial,
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PGIM Real Estate Inmuebles |1, S de R.L. de PGIM Real Estate Carry & Co-lInvest GP, LLC
................................................................ 00000 ... | eeeeiiiiimeieen | e | i | e [CV L [MEX L NTA L eeeeeen | OUNETSPL L. 10000 L. [Prudential Financial, Inc. ... [ N0
PGIM Real Estate Inmuebles, S. de R.L. de C.V PGIM Real Estate Carry & Co-Invest GP, LLC
................................................................ 00000 ... | eeeeiiimiiiieen | eeeeeeeieis | i | eeeeieeieieeeeeeeeeeeeeeeeeeeees | eeeeeneiieninnnnneeneeneneeennnnensennnnnnnnsnsnnsnnsennneee |2 MEXo ] NFAL ] eeeens | OUMETShPL b0 1,000 ... [Prudential Financial, Inc. ... [ NOLf e s
PLA Administradora Industrial I, de R.L. de
C.V. .. ceee | MEXLLL Ownership .. 1.000 .... |Prudential Financial,

PGIM Real Estate Carry & Co-Invest, L.P. .... |..DE.....
PGIM Real Estate Inmuebles I, S de R.L. de

Ownership ..84.000 ....|Prudential Financial,

................................................................ 00000 LMEX....]......NIA....... [PGIM Real Estate Carry & Co-Invest, L.P. . |Ownership.......ccccooevievvciinnnnnnnnnt ..99.000 ....|Prudential Financial, Inc. ....cooooeens |oore N0 ceeee o
................................................................ 00000 LMEX....]......NIA....... [PGIM Real Estate Carry & Co-Invest, L.P. . |Ownership.......ccccoeeeiveviicnnnnnnnnnnt ..99.000 ....|Prudential Financial, Inc. .....cooooeens |ore N0 ceeee o
............... 00000 ..o.| wevrerrriniiien | eeeeeeieeeens PGIM Real Estate Carry & Co-Invest, L.P. . |Ownership........cccoevrvvvvvvvrnnnnnnnnnnn..99.000 ....[Prudential Financial,
............... 00000 .... |20-4328897 .. PGIM, INC. wevveeeerieeeiieeeieeesieeeieeeeee. | Ounership .100.000 ...|Prudential Financial,
..... 00000 ASPF 111 (Scots) L.P. wevevvveeeviivieieviiieienenns [ e . |PGIM Real Estate Co-Invest Holdings, LLC . |Ownership.. ..13.790 ....|Prudential Financial,
..... 00000 PGIM Real Estate Carry & Co-Invest SCSp ..... PGIM Real Estate Co-Invest Holdings, LLC . |Ownership ..14.200 ....|Prudential Financial,
Pramerica Real Estate Capital 111 (Scots),
................................................................ 00000 ....| weeeememmiiien | eeeeeeeeiiis | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Limited Partnership ..o [ GBRL] L. NIAL...... | PGIM Real Estate Co-Invest Holdings, LLC . |Ownership.........cccocuvvvrvreunnnnnnnnnnnnt ..87.210 L...[Prudential Financial,
Pramerica Real Estate Capital V (Scots),
................................................................ 00000 ....| weeeeeemmiieeen | eeeeeeeiiis | e | eeeeeeeeeieeeeeieeeeeeeeeeeeeen. [ Limited Partnership ..o [ GBRL] L. NIAL...... | PGIM Real Estate Co-Invest Holdings, LLC . |Ownership.........cccocvvvvvreunnnnnnnnnnnnt .. 12.500 ....[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.... .. |PGIM, Inc. ... Ownership.. .100.000 ... |Prudential Financial,

PGIM Real Estate S. de R.L. de C.V. ....cocoe [ MEX....] .. NIA....... PGIM, Inc. ... Ounership ..99.967 ....|Prudential Financial,
PGIM Real Estate Senior Housing Partners Plus

................................................................ 00000 ....[92-1994134 .| coeiiiieiis | creeneeeneee | e [GPLLC e [ DB [ NTALL[PGIM, NG e [OwnerShipL L. £ . 100,000 .. [Prudential Financial,
PGIM Real Estate U.S. CORE Debt Fund GP, LLC

................................................................ 00000 ... | eeeercreeeine | erreerreenn | e | e [ eeerreesireesrressreeseeeseeesseeeseneesssneessnees | e Dees [t NTALL [PGIM, NG e [OwnerShipLaiee. £ . 100,000 .. [Prudential Financial,

................................................................ 00000 ....|82-1671984 ..| ........cccces | wevvvvvvvvevenne | wevvvvvvevveeveseeseensnnnnnne.. |PGIM Real Estate U.S. Debt Fund GP, LLC ..... [..DE.....[......NIA....... [PGIM, Inc. .oeeeeiiiiiiiiiiiiiiiiiiiiieneeeeeeeeeee.. | OWnership....eeeeeeeeeeeeeeevvvveevneeennnnnb . 100,000 ... [Prudential Financial,

PGIM Real Estate U.S. High Yield Debt Fund

................................................................ 00000 ....[92-0715540 .| ..oovvvvvve | crrveviiiiiiee [ e |G LLC e [ DB [ NTALL[PGIM, TG e [Oinership £ 100,000 . [Prudential Financial,
PGIM Real Estate U.S. Tactical Credit GP LLC

................................................................ 00000 ..o.| e | eeeereeeiiis | i | eveeieiieiieiieeieeeeieeereeees | eeeiiriiiiiineiiineeeneienessnsnsnssssssssssssssssssssssns | o2 DBeeees| ceeee s NTAL [ PGIM, INCL oo | OwnerShipLeeviiieeeieeeennn b . 100,000 .. [Prudential Financial,

PGIM Senior Loan Opportunities Management

Fund 11, L.P. e |.DEL .l NIA....... PGIM, Inc. ... Ownership ..50.000 ....|Prudential Financial,

PGIM Taronga Investor GP LLC .... WDE s NIA....... PGIM, Inc. ... Ownership .100.000 ...|Prudential Financial,

PGIM U.S. Leveraged Loans GP, LLC .... LDE ] NIA....... PGIM, Inc. ... Ownership .100.000 ... |Prudential Financial,

PGIM USPF VI Manager, LLC , Inc. . | Ownership.. ..1.100.000 ...|Prudential Financial,

PIM KF Blocker V Holdings LLC . , Inc. ... Ownership .100.000 ... |Prudential Financial,

PIM USPF V Manager LLC WDE s NIA....... PGIM, Inc. weveeeeeeiieeennnes Ownership .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 .. . |PIM USPF V Manager LLC . | Ownership.. ..27.500 ....|Prudential Financial,

. |PGIM, Inc. ... . | Ownership.. .100.000 ... |Prudential Financial,

PLA Administradora, LLC .
PLA Asesoria Profesional II, S. L.
................................................................ 00000 ..o | eeeeriiiiiii | eeeeeeeeeii | i | s |GV e GMEX L L NTALL I PGEM, IR e | OunerShP e ..99.000 L [Prudential Financial, Inc. ... [ NOLL e s
PLA Asesoria Profesional |1, S. de R.L. de
................................................................ 00000 ....| ‘e | e | i | vvvveviiiiiiiiiieieeeeeeeee.... |PGIM Real Estate Mexico S.C. ....eeeeeevvvveennn [LMEXGL L NTALL OV e, | OUNETSNPL e .. 1.000 L. [Prudential Financial, Inc. ool [ N0
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Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
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PGIM Real Estate MVP Administradora IV, S. de| PLA Asesoria Profesional 1, S. de R.L. de
................................................................ (00000 U I N TR |- 0 SO - O TR | = GE Ownership........oeeeeeeeeeeeeeeeeeeeeen} .. 1,000 ... |Prudential Financial, Inc. ......oeeeeeenn |eeee O] s oo
PGIM Real Estate MVP Administradora V, S. de
................................................................ (00000 N I R TR |- 58 SO - O U 1 | =) GU Ownership........oeeeeeeeeeeeeeeeeeeeeeee} .. 1,000 ... |Prudential Financial, Inc. ......oeeeeeenn |eeee O] i ceee
PLA Administradora Industrial SRL .| MEX.... V. .. | Ownership .. 1.000 .... |Prudential Financial,
TF Proveedora, S.C. .......... LMEX....)......NIA....... [PLA Administradora Industrial SRL .. | Ounership.. ..99.000 ....|Prudential Financial,
PLA Asesoria Profesional Il, S. de R.L.
................................................................ 00000 ....|98-0647124 .| .....eeeveee | eevvevviiiiiiees | eeveveviviieiieieeeeiseeeeeeee.. |PLA Administradora, S. de R.L. de C.V. ....... [L.MEX...f oo oo NTAL.. | CLVL coieeeeeeeeeeeeeeeeeeeeeeeees | ORGP .. 0,033 L. [Prudential Financial, Inc. ooooeeeeeeeens [ NOLf o o,
PLA Asesoria Profesional 11, S. de R.L. de
................................................................ 00000 ....| weeerrniiiiiis | eeeeeeeeeiis | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeenns. | TR Proveedora, S.C.ocoeiiiiiiiiiiiiiiii [GMEX L NTAL L O eeeeeeeeeeeeeeeeeee, | OUNETSNPL e .. 1,000 L. [Prudential Financial, Inc. oo [ NOGL e s
................................................................ 00000 ....| weeeeemmmmmienn | eeeeeeeiiie | e | eeeeeeeeeiieeeeeeeeeeeeeeeeeeee. | PLA Asesoria Profesional, S.de R.L. de C.V. [..MEX....f......NIAL......|PGIM, InC. oooooeiiiiiiiiiiiiiieeeeeeeeeeee. | Ounershipeeeeeecccieeeiiiiiiiiieeiieeeenef .99.000 ....[Prudential Financial, Inc. .....ccoooeeees [ N0 oo e
PLA Asesoria Profesional, S.de R.L. de C.V
................................................................ 00000 ....| weeeemmmmieienn | eeeeeeieei | i | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. |PGIM Real Estate Mexico S.C. .oooeeiiiiiiieeees [LMEX G oo NTA e eeeeeees | OUNETSPL £ 199,000 ... [Prudential Financial, Inc. ... [ NOLf e s
PGIM Real Estate MVP Administradora IV, S. de| PLA Asesoria Profesional, S.de R.L. de C.V.
................................................................ 00000 ... | woveeeeieiees | e | e | e (R de OV e [N e NTA e [ OUNETSRIPL e .. 99.000 .| Prudential Financial, Inc. ..o [c 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 ] e NTA e [ OUNETSRIPL e 2. 99.000 .| Prudential Financial, Inc. .....ccoceeons [ N0 s
PLA Asesoria Profesional, S.de R.L. de C.V
................................................................ 00000 ....| weeeemmmmiiienn | eeeeeeeeeis | i | eeeeeeeieieeeeeeeeeeeeeeeeeeeee.. |PLA Administradora Industrial SRL ... [LMEX L o NTA e eeeeeees | OUNETSPL £ .99.000 ... [Prudential Financial, Inc. ... [ NOLf e e
PLA Asesoria Profesional, S.de R.L. de C.V.
... |98-0647124 .. PLA Administradora, S. de R.L. de C.V. ....... GMEX. U NTALL e —————— Ownership ..|Prudential Financial,
. |20-2958294 .. PLA Mexico Industrial Manager |l LLC .. DE.... .. |PGIM, Inc. . | Ownership.. ..|Prudential Financial,
PLA Retail Fund Il Manager, LLC oo | .. DE .|PGIM, Inc. . . | Ownership.. .|Prudential Financial,

PLA Retail Fund Il Aggregating Manager, LLC |..DE PLA Retail Fund Il Manager, LLC ............. Ownership .|Prudential Financial,
PLA Retail Fund 11 Aggregating Manager, LLC|
... |81-1590365 .. PLA Retail Fund Il U.S. Carry/Co-Invest, LP Ownership . |Prudential Financial, N0
.|47-2096107 .. | ... | ... |PLA Retail Fund I1, LP .oooriiiiiiiiiecee . PLA Retail Fund Il Manager, LLC ............. Ounership . |Prudential Financial, N0 e
U I UV ... |PLA Retail Fund Il, LLC ..covvnnniiiie PLA Retail Fund I1, LP Ownership .|Prudential Financial, ..No
... |81-1590365 .. PLA Retail Fund Il U.S. Carry/Co-Invest, LP .|PGIM, Inc. ... . | Ownership.. ..|Prudential Financial, ... NO..
....|47-2096107 .. PLA Retail Fund 11, LP ..ooovvvvriiiiiiiiiiiiieeees . PGIM, Inc. ... Ownership ..|Prudential Financial, vl N0 e
.138-3869145 .. PLA Services Manager Mexico, LLC ............... PGIM, INC. weeeeeeeeeee e Ownership .|Prudential Financial, WNOL e
PLA Asesoria Profesional I, S. de R.L. de
[ CMEX.... PLA Services Manager Mexico, LLC ............ Ownership . |Prudential Financial, ....No
U PLA Asesoria Profesional, S.de R.L. de C.V. .. |PLA Services Manager Mexico, LLC . Ownership.. . |Prudential Financial, ....No..
... |46-4151721 .. PREFG Hanwha Manager, LLC ..|PGIM, Inc. ... . | Ownership.. .|Prudential Financial, ....NO..
.| 76-0716270 .. PREI Acquisition I, Inc. .. |PGIM, Inc. ... . | Ownership.. .|Prudential Financial, ....No..
EIPGP S.ar.l. ... .. |PREI Acquisition I, . [Ownership.. .|Prudential Financial, ....NO..
EPP Lux Fund Il GP S.a r.I. .. |PREI Acquisition I, . [Ownership.. .|Prudential Financial, ....No..
EuroCore GP S.a r.l. woveeveennennnnes LUK PREI Acquisition I, Ownership ..|Prudential Financial, ....NO
EuroCore New Courts GP S.a r.l. ... LLUX....] PREI Acquisition I, Ownership .|Prudential Financial, ....No
EWIIGPS.ar.l. ........... Acquisition I, . [Ownership.. .|Prudential Financial, ... NO..
EWP Il Horizon GP S.a r.1. Acquisition I, Ownership .|Prudential Financial, ... N0
EWP 11 Sprint GP S.a r.l. .eeeeiiiiiiiiiiiie LLUX....] Acquisition I, Ownership .|Prudential Financial, ... No
Montana Capital Partners VI (GP) S.a r.l. ..LUX... Acquisition I, . | Ownership.. .|Prudential Financial, .. NO..
NPS GDC GP Pte. Ltd. .ooeeeneeeeeiiieeeieeeanes ..SGP.... Acquisition I, Ownership .|Prudential Financial, ..NO.
PEREF |1 GP S.a r.l. ecerrrnnnnnne LLUX....] Acquisition I, Ownership .|Prudential Financial, ..No
PGIM AC Access 1 GP Pte. Ltd. ..SGP... Acquisition I, . [Ownership.. .|Prudential Financial, .. NO..
. UV ... |PGIM AC Co-Invest 1 GP Pte. Ltd. .. ..SGP... Acquisition I, Ownership .|Prudential Financial, ... N0
............................................................................. PGIM AC Co-Invest GP Pte. Ltd. .................. | ..SGP.... Acquisition I, Ownership .|Prudential Financial, LGNOLL
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PGIM AP IVGP S.ar.l. ... PREI Acquisition I, Inc. Ownership .100.000 ...|Prudential Financial, Inc. ....No
PGIM AVP V GP S.ar.|. . .. |PREI Acquisition I, Inc. .. . [Ownership.. ..1.100.000 ...|Prudential Financial, Inc. .. ....NO..
PGIM Real Estate Asia Value Partners V SCSp .. |PGIM AVP V GP S.ar.l. ... . [Ownership.. ..}..0.000 .... |Prudential Financial, Inc. .. ....No..
PGIM DC Co-Invest GP Pte. Ltd. .. |PREI Acquisition I, Inc. . [Ownership.. ..1.100.000 ...|Prudential Financial, Inc. .. ....NO..
PGIM DC JV GP Pte. Ltd. .. |PREI Acquisition I, Inc. .. . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. .. ....No..
PGIM GDC GP | Pte. Ltd. . .. |PREI Acquisition I, Inc. .. . [Ownership.. ..1.100.000 ...|Prudential Financial, Inc. .. ....NO..
PGIM LTIF Berlin GP S.a r.| .. |PREI Acquisition I, Inc. . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. .. ....No..
PGIM LTIF Berlin MLP S.ar.| .. |PREI Acquisition I, Inc. . [Ownership.. ..1.100.000 ...|Prudential Financial, Inc. .. ....NO..
PGIMLTIF SHO GP S.a r.l. .. .. |PREI Acquisition I, Inc. . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. .. ....No..
PGIM M Campus GP S.a r.I. ..... . .. |PREI Acquisition I, Inc. . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. .. ....N0..
PGIM Real Estate Capital VII GP S.a r.l. ....[.. . |PREI Acquisition I, Inc. . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. .. ....No..
PGIM Real Estate Debt GmbH .........cccevvnennnns. PREI Acquisition I, Inc. Ownership .100.000 ...|Prudential Financial, Inc. ... NO.
PGIM Real Estate Management Luxembourg
Sear | LUX.......... NIA....... PREI Acquisition I, Inc. ....cccoeuuunnnnnnnee Ownership .100.000 ...|Prudential Financial, Inc. ... No
PGIM Real Estate PRISA Il Luxembourg PF SCSp PGIM Real Estate Management Luxembourg
S.a.r.l. Ownership ..99.000 ....|Prudential Financial, Inc. ... NO.
PGIM REF Europe GP S.a r.I. .. |PREI Acquisition I, Inc. .. . [Ownership.. .100.000 ...|Prudential Financial, Inc. .. ... No..
. PGIM REF EUROPE SCSp .. .. |PGIM REF Europe GP S.a r.I. . | Ownership.. ..0.003 .... |Prudential Financial, Inc. .. ...No..
87-0692760 .. PREI Acquisition Il, Inc . |PREI Acquisition I, Inc. .. . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. .. ... No..
PGIM Real Estate Germany AG ...................... | ..DEU....] PREI Acquisition I, Inc. . | Ownership .100.000 ...|Prudential Financial, Inc. ... No
Asia Property Fund 11 GP S.a.r.l. ............ |..LUX....] PGIM Real Estate Germany AG .... Ownership .100.000 ...|Prudential Financial, Inc. ..No
ASPF 11 - Feeder Fund GmbH . . |PGIM Real Estate Germany AG . . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. .. .. No..
ASPF |1 Management GmbH PGIM Real Estate Germany AG .... Ownership .100.000 ...|Prudential Financial, Inc. ..No
ASPF 11 - Verwaltungs - GmbH & Co. KG ........ .DEU....] ASPF 11 Management GmbH Ownership ..0.000 .... |Prudential Financial, Inc. .....ccccceeeet ..No
ASPF 111 (Scots) L.P. ..GBR... . |PGIM Real Estate Germany AG . . [Ownership.. .. 3.450 .... |Prudential Financial, ... No..
European Value Partners GP S.a.r.l. . LLUX....] PGIM Real Estate Germany AG .... Ownership .100.000 ...|Prudential Financial, ... No
PGIM LTIF GP S.a.r.l. .... LLUX....] PGIM Real Estate Germany AG .... Ownership .100.000 ...|Prudential Financial, Inc. ..No
PGIM Luxembourg S.A. ..LUX... . |PGIM Real Estate Germany AG . . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. .. .. No..
ASPF 111 (Scots) L.P. . ... |..GBR... PGIM Luxembourg S.A. . | Ownership .. 3.450 .... |Prudential Financial, Inc. ..No
PGIM Real Estate Carry & Co-Invest SCSp ..... LUX.... PGIM Luxembourg S.A. Ownership .. 4.460 .... |Prudential Financial, Inc. .....ccccceeeen N0 e
PGIM Real Estate Carry & Co-Invest GP S.&
r.l. e LUK NIA....... PGIM Real Estate Germany AG .... Ownership .100.000 ...|Prudential Financial, Inc.
PGIM Real Estate France SAS .. .| LFRALL) NIA....... PGIM Real Estate Germany AG .... Ownership .100.000 ...|Prudential Financial, Inc.
PGIM Real Estate Italy S.r.l. .coviireinnnns LTAL NIA....... PGIM Real Estate Germany AG .... Ownership .100.000 ...|Prudential Financial, Inc.
Pramerica (Luxembourg) CP GP S.a.r.| . . |PGIM Real Estate Germany AG . . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
TMW ASPF | Verwaltungs GmbH & Co. KG ......... PGIM Real Estate Germany AG .... Ownership .100.000 ...|Prudential Financial, Inc.
TMW ASPF Management GmbH ............ccvvvvvvennns PGIM Real Estate Germany AG .... Ownership .100.000 ...|Prudential Financial, Inc.
United States Property Fund VI GP S.a r.l. . .. |PGIM Real Estate Germany AG . . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc.
PREI Acquisition LLC . . |PREI Acquisition I, Inc. .. . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc.
PRISA Il Lux PF GP S.ar.I. PREI Acquisition I, Inc. Ownership .100.000 ...|Prudential Financial, Inc.
PGIM Real Estate PRISA |1 Luxembourg PF SCSp
................................................................................ LUX....{ .coc.. NIAL...... |PRISA 11 Lux PF GP S.a r.l. .......ceeueeenn. | Ownership .. 1.000 ... |Prudential Financial, Inc.
.................... Prudential /TMW Real Estate Group LLC .. DE.....[......NIA....... | PREI Acquisition I, Inc. Ownership .100.000 ...|Prudential Financial, Inc.
..... TMW Management, LLC . |PREI Acquisition I, Inc. .. . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc.
..... TMW Realty Advisors, LLC PREI Acquisition I, Inc. Ownership .100.000 ...|Prudential Financial, Inc.
..... 00000 ....|98-0225435 .. TMW USPF Verwaltungs GmbH PREI Acquisition I, Inc. . | Ownership .100.000 ...|Prudential Financial, Inc.
..... 00000 ....|98-1066511 .. USPF V - Verwaltungs - GmbH & Co. KG .| TMW USPF Verwal tungs GmbH . . | Ownership.. ..}..0.000 .... |Prudential Financial, Inc.
............... 00000 USCDF GP S.a r.I. PREI Acquisition I, Inc. . | Ownership .100.000 ...|Prudential Financial, Inc.
............... 00000 PREI HYDG, LLC .ovvvvvveeveiiiieeeiieeeeeeeeeeeeeeeenns | e PGIM, InC. wevvvveeeeeieeeieeieeeeieeeeeeeeeeeeeeee.. | OWNErShip...ueeveevveiiivvivivvvnnnnnee.n b . 100,000 ... [Prudential Financial, Inc.
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.|46-1234240 .. | .... UV ... |PRISA Fund Manager LLC . PGIM, Inc. ... Ownership .100.000 ...|Prudential Financial, Inc.
PRISA Il Fund Manager LLC .. .. |PGIM, Inc. . | Ownership.. ..1.100.000 ...|Prudential Financial, Inc. ..
....|26-0703167 .. PRISA Il Fund PIM, LLC . .. |PGIM, Inc. ... . | Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
. [26-0703262 .. PRISA Il Fund GP, LLC ... .. |PRISA 111 Fund PIM, LLC . | Ownership.. ..}.100.000 ... [Prudential Financial, Inc. ..
PRREF Debt Fund Manager, LLC . .. |PGIM, Inc. . | Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
I PRREF |1 Fund Manager LLC .. .. |PGIM, Inc. . | Ownership.. ..1.100.000 ...|Prudential Financial, Inc. ..
.| 33-1184402 .. Pru Alpha Partners |, LLC oo | DB e NIA....... PGIM, Inc. ... Ownership .100.000 ...|Prudential Financial, Inc.
Pru Fixed Income Emerging Markets Partners |,
............................................................................. LLC wereeeiiiiieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeesesesnenns | o2 DBuviis ] e NTALcco  [PGIM, INCL ceiiiiiiieiieeieeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSAIPL e . 1000000 ... | Prudential Financial, Inc. ..oooooeeeeeees |ee N0 ceeee o
Prudential Fixed Income Global Liquidity
............................................................................. Relative Value Partners, LLC .......cccceeeeeeees | DEueiis] et NTALco s [PGIM, INCL ceiiiiiiiiiieeeieeeeeeeeeeeeeeeeeeeeeeeees | OWNETSRIPL e . 1000000 ... | Prudential Financial, Inc. ..oooooeeeeeees | e N0 e o

Prudential Fixed Income U.S. Relative Value
Partners, LLC ...
Prudential Trust Company ... .
Ross Avenue Energy Fund Holdings, LLC ........
Prudential Capital Energy Opportunity Fund,

, Inc.
, Inc.
, Inc. ...

. | Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
. | Ownership.. ..1.100.000 ...|Prudential Financial, Inc. ..
Ownership .100.000 ...|Prudential Financial, Inc.

... | 23-2189568 ..
.| 47-3614179 ..

................................................................ 00000 ... |47-3551881 .| .eeeevveeeeees | eeeeeeeeiiiiiien | eeeeeeeeeeeeeeeeeeeeeeeeeneeeees [LPL e |G DEL] L NTALL... | Ross Avenue Energy Fund Holdings, LLC ...... |Ownership......cccccceiiiiiiiiiieeeennnenn..45.920 L. [Prudential Financial, Inc. .....cooooeeees [ NOLf o i,
Prudential Capital Energy Opportunity
................................................................ 00000 ....|47-3566520 ..| ......ccccccee | eererereiiiiiis | eeveveeeeeeeeeeieieiiseeeeeee... |Prudential Capital Energy Partners, L.P. ... [..DE.....[......NIA.......[Fund, L.P. ooooiiiiiiiiiicnes | OWNEISNIP.cceiiiiiiiiieeeeeceeeeeeeeeeeennnp .. 0,200 ... [Prudential Financial, Inc. .ooooooeeeeeens [ NOLf o s

PRUDENTIAL CAPITAL ENERGY PARTNERS MANAGEMENT|
(FEEDER), LLC ...
Prudential Capita
Fund, L.P. oo
Senior Housing Partners V, LLC . .
SENIOR HOUSING PARTNERS VI GP LLC .............. .

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

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

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

..... 00000 .... |83-1460765 .. SENIOR HOUSING PARTNERSHIP FUND VI GP LLC ... . |PGIM, Inc. . [Ounership.. ..}.100.000 ...[Prudential Financial, Inc. ..
..... 00000 ....|47-1993225 .. SHP V Carried Interest, L.P. ....ccccvvvrvnnnnnne 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. .....ccccee... . |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. weveveeieiiiieiiiieeeeeeees Ownership .100.000 ...|Prudential Financial, Inc.
PGIM Senior Loan Opportunities Management
................................................................ 00000 ..o.| wevereniiiiinn | eeeeeeeeeee | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeen. | (Feeder) |, LLC e Waveland Avenue Holdings I, LLC .............. |Ownership.......cccccecuvvvrvvvvvvvnnnnnnnnip .. 0.660 ... [Prudential Financial, Inc.
PGIM Senior Loan Opportunities Management
Fund |, L.P. e Waveland Avenue Holdings I, LLC .. . | Qunership . |Prudential Financial, Inc.

Waveland Avenue Partners | (Ireland), L.P. . ..|Prudential Financial, Inc. ..
Waveland Avenue Partners | (US), L.P.
WH Warehouse 22-1, Ltd. ......cccoeenes
WINDSOR AVENUE HOLDINGS |1, LLC .....ceeeennees
PGIM Senior Loan Opportunities Management
(Feeder) I1, LLC vvveviiiiiiieiiiiiiee e LDE] NIA....... WINDSOR AVENUE HOLDINGS 11, LLC .............. OWNErship....ccueeevveriniiniiieeiieens .100.000 ...|Prudential Financial, Inc. ............... e N
PGIM Senior Loan Opportunities Management
Fund I1, L.P. ...
WINDSOR AVENUE P; S (IRELAND) |1, L.P. .
WINDSOR AVENUE PARTNERS (US) I, L.P. ........
Windsor Avenue (Rated Feeder Fund GP) I, LLC

.. |Waveland Avenue Holdings I, LLC ..
. |Waveland Avenue Holdings I, LLC . | Ownership.. ..|Prudential Financial, Inc. ..
PGIM, INC. wereeeeeeeeeeeeeeeeeeees Ownership ..|Prudential Financial, Inc.
PGIM, INC. teveeeeeieiiieieeeeeeeeeeeeeeeeeeeeeeeees ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee .100.000 ...|Prudential Financial, Inc.

Ownership..

WINDSOR AVENUE HOLDINGS |1, LLC ..
. |WINDSOR AVENUE HOLDINGS I1, LLC ..
WINDSOR AVENUE HOLDINGS |1, LLC ..

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

. | Qunership
Ownership..
. | Qunership

WINDSOR AVENUE PARTNERS (US) I, L.P. ..... [Ounership
.|PGIM, Inc. ... . | Ownership..
PGIM, Inc. ... Ownership

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

WINDSOR AVENUE PARTNERS (IRELAND) I1, L.P. .
WINDSOR AVENUE PARTNERS (US) I, L.P. ........
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

6€l

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
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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) *
U 00000 ....| 13-4122960 .. | .... UV ... |PIFM Holdco, LLC PGIM Holding Company LLC .. Ownership .100.000 ...|Prudential Financial, Inc.

..... 00000 .... |88-1496484 .. PGIM Custom Harvest LLC . . |PIFM Holdco, LLC ....... .. | Ounership..

. .100.000 ...|Prudential Financial, Inc. ..
. |PIFM Holdco, LLC ....

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

..... 00000 ....|22-3468527 .. PGIM Investments LLC ...... . . | Ownership.. .

..... 00000 ....| weeeeeeeennnnns PGIM Strategic Financing LLC .... .. |PGIM Investments LLC . Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 ....|83-2672711 .. PGIM International Financing Inc. .. |PGIM Strategic Financing LLC ... Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 ....|98-1460519 .. PGIM European Financing Limited .BW....]......NIA....... [PGIM International Financing Inc. .. . | Ownership .100.000 ...|Prudential Financial, Inc.

Prudential Investment Management Servmes"I.III.C
............................................................ .DE.....]......NIA....... [PIFM Holdco, LLC
Prudential Mutual Fund Services LLC .... N NIA....... PIFM Holdco, LLC

..... 00000 ....|37-1610226 ..
..... 00000 .... [22-3480487 ..

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

Ownership
Ownership

..... 00000 ....| weeeeeeeennnnns Pruco Assignment Corporation .... .BRB....J...... .. |Prudential Financial, Inc. Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
............... 00000 ....|22-1916652 .. PRUCO, LLC oeeeeeeeeeeeeeieeeeeeeeeees veee | Ndoot] o NIALL.... [Prudential Financial, Inc. ... Ownership .100.000 ...|Prudential Financial, Inc.
Prudential Capital and Investment Services,
............... 00000 .... |22-2422630 .. LLC oo | DB | e NTAGLLL | PRUCO, LLC e | OWNerShip. .. 100,000 .. |Prudential Financial, Inc. ..ooocooevees [oeee N0 e e
Prudential Capital and Investment
............... 00000 ....| wererrrrnnnnnns Broome Street Holdings, LLC ......ccooeeeeeeeeeees | DEeuiin ] enn s NIALLLLLLL [ Services, LLC oovvvvvviiivvieiiiiivivvivvevvennennns [OWRErShip..ciiiiiiiiiiiiiiiiiiieeeen.. .} . 100,000 ... | Prudential Financial, Inc.
..... 00000 ....|52-1410008 .. Braeloch Successor Corporation . ..DE.....]......NIA....... [Broome Street Holdings, LLC Ownership .100.000 ...|Prudential Financial, Inc.

..... 00000 ....|72-1195798 .. . |Braeloch Successor Corporation . [Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
.100.000 ...|Prudential Financial, Inc.

Braeloch Holdings Inc. ...... . .
LDE] s NIA....... Braeloch Holdings Inc. ...........

............... 00000 ....|72-0839016 .. Graham Resources, Inc. ......... Ownership
............... 00000 ....|72-0899620 .. Graham Royalty, Ltd. .............. .. LA.....]......NIA....... | Graham Resources, Inc. ........... Ownership .100.000 ...|Prudential Financial, Inc.
............... 00000 ....|22-2347336 .. Prudential Equity Group, LLC .... ..DE.....]......NIA....... [Broome Street Holdings, LLC Ownership .100.000 ...|Prudential Financial, Inc.

Prudential Securities Secured Financing

..... 00000 ....| 13-3526694 .. Corporation ....ooeeeeeeeeeiiiiiieieieeeeeeeeeeeeeeeee | Broome Street Holdings, LLC ................... |Ownership........cccccuvveevnnnnnnnnnnnnnnnt . 100,000 ... [Prudential Financial, Inc.
..... 00000 Pruservicos Participacoes Ltda. ................ .|PRUCO, LLC ..ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeennnnn.. | Ounership .. 0.000 .... |Prudential Financial, Inc.
..... 00000 Prudential do Brasil Seguros de Vida S.A. ... ..|Pruservicos Participacoes Ltda. ..... .. | Ownership.. ..99.944 ....|Prudential Financial, Inc. ..
..... 00000 . Prudential do Brasil Vida em Grupo S.A. ..... |.. . |Prudential do Brasil Seguros de Vida S.A. |Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 ... 5 .. Prudential Annuities Holding Company, LLC ... |.. . |Prudential Financial, Inc. ... Ownership.. ..}.100.000 ...|Prudential Financial, Inc. ..
..... 00000 ....|22-3804354 .. Prudential [BH Holdco, Inc. ...coovvvvvvvieennnns Prudential Financial, Inc. ... Ownership .100.000 ...|Prudential Financial, Inc.

Prudential International Insurance Holdings,

................................................................ 00000 ....|51-0389061 .. | .eeeevvvveeees | eevevreiiiiiiiee | errreeeeeiieeeeiiieeeeeeeeeeeens L [ DB o TAL | Prudential Financial, Inc. .................... |Ownership .100.000 ...|Prudential Financial, Inc. .....ccccooeees | oee NOceii] ceeee i
Prudential International Insurance
............... 00000 ....|98-1545618 .. Gibraltar Reinsurance Company Ltd. ............ |.BW....].......IA........[Holdings, Ltd. .......................oeeeeeeeeeeo.. | Ownership .100.000 ... |Prudential Financial,
Gibraltar Re Mortgage Holdings Trust No. 1 Gibraltar Reinsurance Company Ltd. ......... Ownership .100.000 ...|Prudential Financial,
Gibraltar Re Mortgage Holdings Trust No. 2 .. Gibraltar Reinsurance Company Ltd. Ownership .100.000 ... |Prudential Financial,
Gibraltar Re Mortgage Holdings Trust No. 3 .. .. . |Gibraltar Reinsurance Company Ltd. . Ownership.. .100.000 ...|Prudential Financial,
4

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

.100.000 ...|Prudential Financial,

Gibraltar Reinsurance Company Ltd. ......... Ownership
Gibraltar Reinsurance Company Ltd. ......... Ownership
. |Gibraltar Reinsurance Company Ltd Ownership..

Gibraltar Re Mortgage Holdings Trust No.
North Rock, L.P. .....
South Shore, L.P.

South Shore I, L.P. South Shore, L.P. ..oooviiiiiiiiiiiiiiens Ownership
Prudential International Insurance
................................................................ 00000 ....|98-1622096 .. | ......ccceee | eeveeeeeiiieeeee | eeeeeeeeeeiieiiiiieeeeeeeeeeee.. |Lotus Reinsurance Company Litd. .........cccccoooo [LBMUf oo TAL | Holdings, Lid. .oeeeeeeeiieiiiiiiiiiiiiiiieieeeeenes | Ounershipe..ceeeeieeeeiiiiiieiieiiiieeeeee . . 100.000 ... (Prudential Financial, Inc. ....occcoeeeees [ N0 oo e
Prudential International Insurance
................................................................ 00000 ... | weeeemmimieieen | eeeeeeeeei | i | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. [New Veld, LLC Leeiiiiiiiiiiiiiiiiiiiieieiiiiiieeeeeenn [ DB NTAL [ Holdings, LE. s | OUnErShpL e 299,000 ... [Prudential Financial, Inc. ... [ N0 e
................................................................ 00000 ....| weeeerennnnies | eeeeveeieies | i | eeeveeeeeeeeeeeeeeeeeeeeeeeenn. | Alexander Forbes Group Holdings Limited ...... [..ZAF....f......NIA.......[New Veld, LLC .......eevvvmrrrrnrnnnennnnnnnnnnnnnns | OUNErShip..cceeiiiiiiiiiieieeieeeeeeeeeeenn .. 33,000 ... [Prudential Financial, Inc. ....oooooeeeens [ NOLf o s
Prudential International Insurance
................................................................ 00000 ....| eeeevciiiiie | e | e [ e, |PGIMCIRELAND LIMITED oo [ IRL U NTALLL L [Holdiings, LEd. e [ OWnership.ececcceccccieeee . 100,000 . [Prudential Financial, Inc. ..ocooooveeens e N0 e s
Pramerica Business Consulting (Shanghai) Prudential International Insurance
............... 00000 Company Limited ... oo [OEN..|......NIA....... [Holdings, Ltd. . Ownership .100.000 ...|Prudential Financial, Inc. .....ccccooeees | eee N0 ceeee o

Pramerica Financia . Prudential International Insurance
................................................................ 00000 ....| e | e | i | e LD e [WSGPLL L NTALLLL [ Holdings, LEd. eeeeeeeiiiiiiiiiiiiiiiiiiiiiieeeeee, | OWNESNIP.iiiieeeeeeeeeeeeeeeeeeenn b . 100,000 L [Prudential Financial, Inc. ool [ NGl
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Prudential International Insurance
................................................................ 00000 weveeenereeenee | evvveesiieens | eeveesiieesiee [ eeevcieeiiiesieeiieeee.. [PRAMERICA LIFE INSURANCE COMPANY LIMITED ... [..IND.... .......TA........|Holdings, Ltd. ...ccoooiiiirniiiiiiienieennnee. | OWNErShIP. e} .49.000 .| Prudential Financial, Inc. ..ooococoevees [eeee N0 e o
Prudential International Insurance
................................................................ 00000 teeeeeeeeeeeees | e | i | seeeeeeeeeeeeeeeeeeeeeeeeenne. | Prudential Holdings of Japan, Inc. ............ |..PNo) . lAc [Holdings, Ltd. oo | Ownershipa..eeeeen. . 1001000 ... |Prudential Financial, Inc. ..o |eee N0 ceeee o
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 ....| ceeerreennnenn 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. ooooeieiiiiienieeeieeenceeen | OYM] Lo NIALL.... | The Gibraltar Life Insurance Co., Ltd. .... |Ownership........cccceoeirieirnneennnn} . 100.000 ... |Prudential Financial,
Prudential Mortgage Asset Holdings 1 Japan
................................................................ 00000 teeeeeeeeeeeees | e | i | seeeeeeeeeeeeeeeeeeeeeeeennn. | Investment Business Limited Partnership ..... |..JPN....]......NIA....... [The Gibraltar Life Insurance Co., Ltd. .... |Ownership.......ccccooeiiiiiiiiiinnnnnnnnt ..99.950 ... | Prudential Financial, Inc. .....ccoooos | ooee N0 ceeee o
The Prudential Gibraltar Financial Life
................................................................ 00000 teeeeeeeeeeeees | e | e | seeeeeeeeeeeeeeeeees | Insurance Co., Ltde e | PN AL [ The Gibraltar Life Insurance Co., Ltd. .... |Ownership........ccccccooiiiiiiiiiinnnnnnn . 100,000 ... |Prudential Financial, Inc. .....coooies | eee N0 ceeee o
The Prudential Gibraltar Financial Life
................................................................ 00000 ....| weeeeemmmmeienn | eeeeeeeeiie | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |PG Friendly Partners Co., Ltd. .........eeeee [PNGf L ONTAL | Insurance Co., Lid. .....oeeeeiiiiiiiiiiieenennnes | OUnership....ooeeeiiiiiiiiiiiiiiieeeeee..f . 100.000 ... (Prudential Financial, Inc. .....ccooeeeees [ N0 oo e
................................................................ 00000 ....|98-0433392 ..| ......cccceees | wevvevivevieein | eeveveveveveieiieeeieeeeeeeeee.. | The Prudential Life Insurance Company, Ltd. |[..JPN....|.......I1A........|Prudential Holdings of Japan, Inc. .......... |Ownership.....cccccccccevrrrrrrennnnnnnnnnn . 100,000 ... [Prudential Financial, Inc. ....ccoooeeeens [ NOLf o s
The Prudential Life Insurance Company,
................................................................ 00000 ....|98-1437611 .. .ooeoveieeeies | eeeeieeiiiiiiie | eeeeeeeeeeeeeeeeeeeeeeeeeeeeenns |Pine Tree, LPL oo O N LR e | OunerShiPeeeeeeeeeeeeeeeeeeeeeeenn . 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 I1, L.P. . |Platinum, L.P. .. | Ownership.. .99.900 ....|Prudential Financial,
............... 00000 ....|98-1732946 .. Platinum |11, L.P. . Platinum, L.P. .eeveiiiiiiiiiiiiinannns .... | Ownership.. ..99.900 ....|Prudential Financial,
The Prudential Life Insurance Company,
................................................................ 00000 eeeeeeeeeeeeee | v | i | veveesesiisiissesieeeeeeeeene. |Prudential General Services of Japan Y.K. ... | LJPNoLL e NTAG L (L. ceeeeeeeceeeeeeeees | OWNETSRPL el .. 10,000 L. Prudential Financial, Inc. ... | N0 e
Prudential Mortgage Asset Holdings 2 Japan The Prudential Life Insurance Company,
................................................................ 00000 teeeeeeeeeeeeee | i | e | vevieeiieisesssiisisieeeeeeenn. | Investment Business Limited Partnership ... | PN NTAG L (L. ceeeeeeeeveeeeeeeees | OWNETSRDL el . 99,950 L. Prudential Financial, Inc. ... | N0 s
The Prudential Life Insurance Company,
................................................................ 00000 teeeeeeeeeeeeee | i | e | eeveeeeiesieissessesieeeeeeenn. |Prudential Trust Co., Ltd. .eeeeeeeeevevvveveeennn [ PNe ) o NTAG L (LR ceeeeeeeeeeeeeeeeees | OWNETSRDL L eeeennnp . 1000000 L | Prudential Financial, Inc. ..o | N0 e
Prudential International Investments Company, Prudential International Insurance
................................................................ 00000 ....|22-3773705 .. | teeeeeeeeeeeee | eeeeeeeeeieeiien | eeeeeeeeeeeeeeeeeeeeeneeeeeeeens [LLC e LW DEL L NTAL L [ Holdings, L. aeeeeeeeeeeeeeeieeeeeeeeeeieeeeeeeees | OUNEESRIPL e . 100,000 L [Prudential Financial, Inc. oo [ NOGL e s
Prudential International Investments
................................................................ 00000 ....|98-1269397 .| ..eeeveeeeiies | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ NEW S2VANNA Luuiiiiiiiiiiien | Company, LLC ......evvvvvevveeviiieeeeeeeeeeeeeneee. | Ownership .100.000 ... |Prudential Financial,
............... 00000 PHC Limited covveeeeeeeeeeeeeeeeeeeee e New Savanna ... . | Ownership.. ..79.000 ....|Prudential Financial,
............... 00000 PLAI Limited . . . [ New Savanna . | Ownership.. 100.000 ...|Prudential Financial,
............... 00000 PHIC Limited ..ooeveeeeeeiieiieieeiee e PLAI Limited .. Ounership.. ..21.000 ....|Prudential Financial,
Prudential International Investments
................................................................ 00000 PFI EM-Tech Fund |, LLC .....eevveeeeeeeeneennnnnnn |2 DEeeiis] e NIALLLL... [ Company, LLC ...eeeeeiiiiiiiiiiiiiiiiiiiineenn [ OWNETShPLLiieeeenn ) . 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. .....cccoooeees | eee NOceiid] ceeee i
Prudential International Investments
................................................................ 00000 weveeenereeenee | evvvensiieens | eeveesiieeesiee [ eeeeviieeniceiieniieenee. [PGIM INDIA ASSET MANAGEMENT PRIVATE LIMITED |..IND....J......NIA....... | Company, LLC .....cccorereierreensnennveennneee | OWNEFSAIP.iiiiiiiiiiiiiiec e} .. 0.000 ... |Prudential Financial, Inc. ..ooococeevees [eeee N0 e e
Prudential International Investments
................................................................ 00000 weveeenereeenee | evvveesiieens | eeveesvieesiee [ eeeveieneiesieenieeeeee.. [PGIM INDIA TRUSTEES PRIVATE LIMITED .....coee [ IND..o oo NTALLLL... | Company, LLC .ooeveeeieeeiiieeieeeeieeeneeee | OWNEFSAIP. e} .. 0.000 ... |Prudential Financial, Inc. ..ooocoeevees [eeee N0 e e
Prudential International Investments
................................................................ 00000 teeeeeeeeeeeees | i | i | eeveeeeen |PGIM Japan Co., Ltd. oo | PN O NTALLLLLL [ Company, LLC s | OWNEPShPL e} . 1001000 . |Prudential Financial, Inc. ... | N0 e o
Prudential International Investments
................................................................ 00000 teeeeeeeeeeeees | e | i | veeeeeeeeeeeeeeeeeeeeeeeeeeneo. | PGIM Securities Investment Trust Enterprise |..TWN....)......NIA....... [Company, LLC .........ccoommmmmemmmennnnnnnnnnnnnnn | OWNErShip. .ol 1 0002 .. |Prudential Financial, Inc. ..o |oee N0 ceeee o
Prudential International Investments
................................................................ 00000 ....]01-0722005 ..| ....eeeeeee | eeeeeeeveeenne | eeeveeeeeiieiieeieeeeeeeeeeee... |PGLH of Delaware, Inc. .ooooeeeevevevveeenenee [ DB NIAL..... | Company, LLC ...oooiiiiiiiiiiiinninnnnnnnnennneeeee. | Ounership..eeeeeeeeeeeeeeeeeeeeeeeeeeeee...f . 100.000 ... [Prudential Financial, Inc. .........oooeee [ NOf o L,
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................................................................ 00000 ....| oeeeiieeinn | .. |PGIM INDIA ASSET MANAGEMENT PRIVATE LIMITED |..IND.... . PGLH of Delaware, Inc. . . | Ownership.. .100.000 ...|Prudential Financial, Inc. .....cccoooeues [oeee N0t e e
................................................................ 00000 PGIM INDIA TRUSTEES PRIVATE LIMITED ........... | ..IND.... PGLH of Delaware, Inc. . . | Ownership.. .100.000 ...|Prudential Financial, Inc. .....cocoovees [eeee N0t e e
Prudential International Investments
................................................................ 00000 ....| weeeeemmmmeieen | eeeeeeeiiie | i | eeeeeeeeeiieeeeeeeeeeeeeeeeeee.. |Pramerica Financial Asia Limited ............... [.VGBf . NIAL..... | Company, LLC ..oooiiiiiiiiiiiiiiiiiiiieieieeeeeeeee. | Ounershipe..cceeeeeeeeiiiiiiiieeiiieeeeeee . . 100,000 ... (Prudential Financial, Inc. ....cccooeeeees [ooa N0 oo e
Prudential International Investments
................................................................ 00000 Prudential Chile Il SpA . o [..CHL.... Company, LLC ......cevvevviviiiieieeieeeeenennnenen. | Ownership.. .100.000 ...|Prudential Financial, Inc. .....ccccocees |eee NOceeid] ceeee o
Administradora de Inversiones Previsionales
................................................................ 00000 ... | eeeercreieine | e | e [ e [SPA e [WOHL U NTALLLL L [Prudential Chile 11 SpA .....coiioeeeieeens [Ownership...coiiiiieieeee 1 ..50.000 ... [Prudential Financial, Inc. ....cccocoes e N0 e e
Administradora de Inversiones Previsionales
................................................................ 00000 ....| weeeeememmmiinn | eeeeeeeiis | i | eeeeeeeieiieeeeeeieeeeeeeeeeeee. | InVersiones Previsionales Chile SpA ... [LCHLf o NTAL L SPA e | Quner SpL e L. 16,667 L [Prudential Financial, Inc. ... [ N0
Administradora Americana de Inversiones S.A.
................................................................ 00000 ... | aeeeimmmiiieeen | eeeeeeeiiis | i | eeeeeeeeeieeeeeeeeeeeeeeeeeeeees | eeeeeeiiiniiiineeineeneneeeseeneesseesnsesssesessensenenees | 2.CHoeeoof coos s NIAL..... | Inversiones Previsionales Chile SpA ........ |Ownership......cccvveieiiiiiieiiieeneeee..40.293 L. [Prudential Financial, Inc. ......cccooeees [ N0 oo e
Administradora de Fondos de Pensiones
................................................................ 00000 Habitat, S.A. .ooeeeeiieeieieeeieeeeeeeeeeeeneens | LCHLLLLL Inversiones Previsionales Chile SpA .... Ownership.. ..40.293 ....|Prudential Financial, Inc. ..coccooeeees |oeeuNOLeei] s e
................................................................ 00000 Inversiones Previsionales Dos SpA .| .CHL.... Inversiones Previsionales Chile SpA .... Ownership.. ..9.091 .... |Prudential Financial, Inc. ....ccccoeeees | ooee N0 ceeee o
Administradora Americana de Inversiones S.A.
................................................................ 00000 ..o.| eeverriiiiis | eeeereeeeiis | i | eeeeeeeeeeeeeeeeeeeeeeieeeieees | eeeeeiiiiiiiiseeeseeseseeessesessssssssssssssssssssesesees | 2CHoeef cooo .. NIAL.... | Inversiones Previsionales Dos SpA ........... |Ownership......ccccccvveeeiiiiieeeenenennnn..40.293 L. [Prudential Financial, Inc. ....ocoooeeeens [ NOLf o s
Administradora de Fondos de Pensiones
................................................................ 00000 ..o.| werereniiiii | eeeeeeeeeiis | i | e [Habitat, SOAL o [LCHLL ] L NTAL..... | Inversiones Previsionales Dos SpA ........... |Ownership......cccccciiiiiiiiiiieinennnnnn..40.293 L [Prudential Financial, Inc. ... [ NOLL o s
................................................................ 00000 ....| weeeeeemmmeieen | eeeeeeeiiis | e | eeeeeeeeeiieieeeeeeeeeeeeeeeeee. | InVersiones Previsionales Chile SpA ........... [..CHL....{......NIA....... |Prudential Chile Il SpA .......cccccrreereeces | OUNErship..ccceeeeeieiiieiiiiiienineeeeee.f..83.333 L. [Prudential Financial, Inc. ......ccccoeees [ N0 o e
Prudential International Insurance
................................................................ 00000 ....| weeeeemmmmnieen | eeeeeeeies | i | eeeeeeeeeiieeeeeeeeeeeeeeeeeeee. |Prudential Seguros Mexico, S.A. de C.V. ......[..MEX....f...... A |Holdings, Lid. ......eeiiiiiiiiiiiiiiiiiiiiiieeeeee. | OUnership..iiiiiiiieeeeeef . 100,000 ... [Prudential Financial, Inc. ......ocoooeees [ N0 s
Prudential International Insurance
................................................................ 00000 ....| weeeeemmmmiieen | eeeeeeeeeis | i | eeeeeeeeeieeieeeeeeeeeeeeeeeeee. |Prudential Seguros, SLA. i [ ARG AL Holdings, LEd. aeeeeeeeeeeeeeeeeeeeeeeeeees | OUMETSpL e .99.612 L [Prudential Financial, Inc. ... [ N0
Prudential International Insurance
................................................................ 00000 ....| weeeeememmeeenn | eeeeeeeiis | e | eeeeeeeieiieeeeeeeeeeeeeeeeeeee. |Prudential Servicios, S. de R.L. de C.V. ... [..MEX....f...... A |Holdings, Lid. .....eeeiiiiiiiiiiiiiiiiiiiiiiaeeeee. | OUnershipa.eieiiiieeeeeef . 100,000 ... [Prudential Financial, Inc. ......ocoooeees [o N0 oo e
Prudential International Insurance
................................................................ 00000 ....| weeeemmmmmiieen | eeeeeeeiiie | i | eeeeeeeeeiieeeeeeeeeeeeeeeeeeee. |Pruservicos Participacoes Ltda. ................ [LBRALL L TAL | Holdings, Lid. ....eeeeiiiiiiiiiiiiiiiiiiiiieeeeeees | Ounershipa.ieiiiieeeeeef . 100,000 ... [Prudential Financial, Inc. ... [ N0 e
Prudential International Insurance
................................................................ 00000 Qianhai Reinsurance Co., Ltd. . ..CHN.... .|Holdings, Ltd. ... . [Ownership.. ..10.000 ....|Prudential Financial, Inc. .....ccccoooees [eea N0t oeees s
Prudential International Insurance
................................................................ 00000 ... | weeeemmmmiiieen | eeeeeeeie | e | eeeeeeeeeeeeeeeeeieeeeeeeeeeeee. | WelIness Services SRL ....eeiiiiiiiiiiiiiiiiieenens [ARGL L NTAL [ Holdings, LEd. aeeeeeeeiiiiiiiiiiiieieeeiieeeeeeees | OUnErShipLeeeiieeeee . .90.000 ... [Prudential Financial, Inc. ... [ N0 s
Prudential International Insurance Service
................................................................ 00000 ....|51-0389060 .. | ..cceevereeeee | eevereriiiiiiiee | ereeeeeeeeeeeeeeeeeeeeeeeeeeeees |Company, LLL.C. eeiiiiiiiiiiiiiiiiiiiiiiiiiieeeeens [ DB o TAG | Prudential Financial, Inc. .............ccc.... |Ownership.....oooooiiiiiiiiiiiiiiiiieee.f . 100.000 ... (Prudential Financial, Inc. .....ccoooeeees [oo N0 oo s
Prudential International Insurance Service
................................................................ 00000 ... | .eeeerceieiie | eeeeeenieeenee | eeeesieensiee [ eeeveeeesieeeieeenieeeneee.. | GIBRALTAR INDIA SOLUTIONS LLP ...ooeeeveeeeees [ INDL oo NTALLL L [ Company, LLL.C. v [ OWnErShip.cecccciccceeene 1 ..99.900 ... [Prudential Financial, Inc. ....ocooocoees |eee N0 fnees e
Gibraltar International Insurance Services Prudential International Insurance Service
................................................................ 00000 ....|84-1995926 .. | ....ccovvvveee | eerrriiiiiiiiiee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ COMPANY, INCL e [ DB TAG | Company, LLLLCL s | OunerShipL e . 100.000 .. [Prudential Financial, Inc. ... [ NOf e s
Prudential International Insurance Service
................................................................ 00000 ....| weeeeeemmmmieen | eeeeeeiiis | e | eeeeeeeeeeiieeeeeeeeeeeeeeeeeee. | Gibraltar International Service LLC ........... |..DE.....[......NIA....... | Company, L.L.C. ....ccooummmmninniinnnnnnnnnnnnnnn | OUNErship...cooeeiiiiiiiiiiiiiieiiiieeeeeef . 100.000 ... [Prudential Financial, Inc. .....ccoooeeees [ooa N0 oo e
................................................................ 00000 ....| weeerereniniins | eeeeeeeieis | eeeevviiiiiies | eeeveeeeieeeeeeeeeeeeeeeeeeee.. | GIBRALTAR INDIA SOLUTIONS LLP ...eevvvvvvvvvennns [ IND....f......NIA....... | Gibral tar International Service LLC ........ |Ownership......ccccccvveevveveeeeeeennnnnnb.. 0.100 ... [Prudential Financial, Inc. .....ooooeeeens [ NOLf o s
WelIness Services Ecossistema De Bem Estar
................................................................ 00000 ..o | weeeriiiiii | eeeeeeeeeii | i | e, |LEdaL e [ GBRALL L NTALLLL.. | Gibral tar International Service LLC ........ |Ownership......cccccciiiiiiiiiiieiieennnnn.. 0.024 L. [Prudential Financial, Inc. ... [ NOLL o s
Prudential International Insurance Service
................................................................ 00000 ....| weeereenneniee | eeeeeieieiees | eeeeeiiiiiiees | eeeveeeeeeeeeeeeeeeeseeeeeeen.. |Prudential Seguros Mexico, S.A. de C.V. ... [..MEX....|.......1A.......] Company, L.L.C. ..ccoooiiiriiiiiiiiniiiiiinnnnnnns | OUNEISNIP.cciiiiiiiiiieeeeeeeeeeeeeeeeeeenn .. 0,000 ... [Prudential Financial, Inc. .ooooooeeeeeens [ NOLf oo i,
Prudential International Insurance Service
................................................................ 00000 ....| weverrnniiiies | eeeeveeieies | e | eeeveeeeeeeeeeeeeeeeeeeeeeeenn. |Prudential Seguros, SLA. iiiiiiiiiiiiiieeeen [GARGLLL LA Company, LLLLCL o eeiiiiiiiiiiiiiiiiiieeeeeens | OUNETSNIPL e .. 0,388 L [Prudential Financial, Inc. ..ol [ NOGL s
Prudential International Insurance Service
................................................................ 00000 ....| weeeeernniiiies | eeeeveeieies | eeveeiiiiiiiees | eveveeeeeeeeeieeeeseseeeeeeenn. |Prudential Systems Japan, Limited .............. [..JPNof L NTAL | Company, L.L.C. ...eiiiiiiiiiiiiiiiiiiiieeeeenns | OUNErSNIP. e . 100,000 L. [Prudential Financial, Inc. oooooeeeeeeens [ NOG o s
WelIness Services Ecossistema De Bem Estar Prudential International Insurance Service
................................................................ 00000 ..o.| v | eeeeeeeeeie | e | e, |LEdAL e [GBRALL L NTALL L | Company, LLLLCL eiiieeeens | OUNETSNIPL e ..99.976 L [Prudential Financial, Inc. ..o [ NOGL e s
Prudential International Insurance Service
................................................................ 00000 ....| e | i | i | evvvviiiiiiiiiiiiiieieeeeeeen.. | WelIness Services SRL .....eevvvvvvvvivivvinnennnn. [LARGLLL L NIAL...... | Company, L.L.C. ...cccooorrrrnririinnninnnnnnnnnn. | OWNEISNIP..ciiiiiiiiiiiieeeeeeeeeeeeee..n .. 10,000 L. [Prudential Financial, Inc. ....oooooeeeee [ N0 L,
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STATEMENT AS OF SEPTEMBER 30, 2023 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) *
. . |22-2615976 .. | .... UV s ... |Prudential International Investments, LLC ... |.. Prudential Financial, Inc. .....ccoeveeennns Ownership .100.000 ...|Prudential Financial, .
s Prudential Servicios, S. de R.L. de C.V. .... ..|Prudential International Investments, LLC |Ownership.. .. |Prudential Financial
22-3795856 .. Prudential Japan Holdings, LLC .... .. |Prudential Financial, Inc. ...... Ownership.. .|Prudential Financial
PGI Co., Ltd ....... . |Prudential Japan Holdings, LLC .. [Ownership.. . ..|Prudential Financial
CLIS Co., Ltd. . PGl Co., Ltd cooeeeeeeeeeeeeeeeeeeeeeee e Ownership..... ..55. ....|Prudential Financial
Kyoei Annuity Home Co.
Kyouei Nenkin Home) LN NIA....... PGI Co., Ownership .100.000 ...|Prudential Financial, Inc. ......cceeeees vl N0 e
PG Business Service Co., Ltd .... oo | PN NIA....... PGI Co., Ownership .100.000 ...|Prudential Financial, Inc. ............... e NOLL e
PG Collection Service Co., Ltd. .....ccevveeeee PN NIA....... PGI Co., Ownership .100.000 ...|Prudential Financial, Inc. ....cccccee.e. vl N0 e
Prudential General Services of Japan Y.K. ... |..JPN....]...... NIA....... PGI Co., Ownership ..90.000 ....|Prudential Financial, Inc. ............... e NOLL e
Prudential Gibraltar Agency Co., Ltd.
(Prudential Gibraltar Agency Kabushiki
Kaisha) ooooeeeeeeeeieiiiiiii PN NIA....... PGl Co., Ltd cooeeeeeeeeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ...|Prudential Financial, Inc. ....cccccee.e. vl N0 e
Sanei Collection Service Co., Ltd. (Kabushiki
Kaisha Sanei Shuuno Service) .... v PN NIA....... PGl Co., Ltd Ownership .100.000 ...|Prudential Financial, Inc. ....ccccceeue. vl N0 e
Prudential Newark Realty, LLC ... e [N NIA....... Prudential Financial, Inc. ... Ownership .100.000 ...|Prudential Financial, Inc. ............... e NOLL e
Prudential Retirement Financial Services
Holding LLC ..eveeeiii e WDE s NIA....... Prudential Financial, Inc. ....coovvvnnnnnnnns OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Prudential Financial, Inc. ............... e NOLL e
Prudential Workplace Solutions Group Prudential Retirement Financial Services
Services, LLC Holding LLC .evveeeiiieieiie OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Prudential Financial, Inc

PruStudio LLC
Quartzsite, LLC
The Prudential Insurance Company of America

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

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

The Prudential Insurance Company of

Ownership
Ownership..
Ownership

.| 22-1211670 ..

................................................................ 00000 ....|06-1332633 .. | .....cceeeveee | wevviiiiiiiiiies | eeveveeiiiieiiieeeeeeeeeeeeeee.. | AST Investment Services, Inc. ......eeeveveveeenn [o CToeeif ot DSeeee e [ AMEFICA weviiiiiiiiiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIP.cceiiiiiiiiiiiieieeeeeeeeeeeeennn . 100,000 ... [Prudential Financial, Inc. .ooooooeeeeeens [ NOLf oo s
The Prudential Insurance Company of

................................................................ 00000 ....| weeeerrnniiies | eeeeveeiiies | v | eeeeeeeeieeeeeeeeeeeseeeeeenn.. |Broad Street Global Advisors LLC ..........eeo [LDE.f il DSee [ AMERICA teiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPLiiiiiiiiieeeeeeeeeeeeeeeeeeeenn b . 100,000 L. [Prudential Financial, Inc. .ooooooeeee [ NOGL e s
The Prudential Insurance Company of

................................................................ 00000 ....|65-1188865 .. | ...cceeveeeeee | wevveveeieiiiens | eeeeeeeeeeeeieeeeeeeeeeeeeeeeens |C0liCO T, INCL ceeiiiiiiiiii [ DB DS AMETECA eiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e . 100,000 L. [Prudential Financial, Inc. ..o [LYESL e
The Prudential Insurance Company of

................................................................ 00000 ....|26-0004065 .. | ...cceevveeeee | eeveeeeeiiiiiien | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeens |COLICO, INC. ooeeeeeeeiiiiieeeeeeeeeeeeeee [ DB DS AMETECA eiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPLeiiiiiieeeeeeeeeeeeeeeeeeeenn . 100,000 L [Prudential Financial, Inc. ..oooooooeooen [LYESL s

The Prudential Insurance Company of

Cottage Street Investments LLC . America .... Ownership.. .100.000 ... |Prudential Financial

Cottage Street Orbit Acquisition, LLC ........ .| Cottage Street Investments LLC .... Ownership .100.000 ...|Prudential Financial
The Prudential Insurance Company of
..... 00000 ....| eeeeeeeeeieienn | eeeeeeeeii | e | eeeeeeeeeeeeeieeeeeeeeeeeeeeee.. |Dale/P Minerals Limited Partnership ........... [ DE.....f .ol DSecc JAMENICE weviiiiiiiiiiiiieeieeeeeeeeeeeeeeeeeeeeeeeeeee | OUNETSIPL L. . 100,000 .. [Prudential Financial
The Prudential Insurance Company of
..... 14296 .... [41-2214052 .. Dryden Arizona Reinsurance Term Company ..... |..AZ..... | AMENICA weveeeeeeeieieeieeeneinieeninneneennnnnennnnen | OWNErShip .100.000 ...|Prudential Financial
..... 00000 ....|80-0588812 .. Ironbound Fund LLC s ..|Dryden Arizona Reinsurance Term Company ... | Ownership.. ..0.550 .... |Prudential Financial
..... 00000 eer———— PGIM Fixed Income Alternatives Fund, L.P. ... |..DE.....|......NIA....... | Ironbound Fund LLC ..............ccccceunnnnnnnn. | Ownership ..55.000 ....|Prudential Financial
The Prudential Insurance Company of
..... 00000 ....|22-3626219 ..| ...cceevveeeee | eeveieiiiiiieie | eeeeeeeeeeeeeieeeeeeeeeeeeeeeee. |Dryden Finance 11, LLC ..eeeeeeiiiiiiiiiiiiiiiin [ DB oo DSec [ AMEHCA ceeiieiieieiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESIP. e . 100.000 ... [Prudential Financial, Inc. .....ccoooeeees [oo N0 oo e
The Prudential Insurance Company of
..... 00000 ... | weeeeimmiiiienn | eeeeeeeeii | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. | GA 1600 Commons LLC ....eiiiiiiiiiiiiiiiiiiiiieeenn [ DB e DS JAMERICE eiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESIPL 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. .....cccoooeees | eee NOceiid] ceeee i
..... 00000 ....|82-347779% .. GA/MDI 333 Hennepin Associates LLC ..DE..... .| GA 333 Hennepin Investor LLC Ownership ..90.000 ....|Prudential Financial, Inc. ....ccccooeeers | oee N0 ceeee i
The Prudential Insurance Company of
..... 00000 ....|82-5049621 .. GA Bay Area GP LLC ..DE..... .| America .... Ownership .100.000 ...|Prudential Financial, Inc. .....ccccooeees | eee N0 ceeee o

The Prudentia
................................................................ 00000 ....|82-5218431 .| .....ccccccc | eevvrvveiiiii | eevvreiiiiiiiiiiieiieeeeeeee.... | GA Bay Area Investor LLC .......ooooeeeeeeeeeeee [ DB DSc L AMETICE eiiiiiiiiiiiiieieeieeeeeeeeeeeeeeeeeeeeeeeeee | OWNETSNIPLiiiiiiiieeeieeeeeeeeeeeeenn b . 100,000 L. [Prudential Financial, Inc. oooooeeeeee. [ N0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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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) *
The Prudential Insurance Company of
................................................................ 00000 ....[85-2192263 ..| ..eeevvveree | rreerireenniee [ eeerreeeneeeeieeenreeeniees [GA BV LLC coiiiiiiceeeeeeeeeeeeeeeeee [ DB [ DS [AMERTCR e [ OWNEESRPL e 196,990 L[ Prudential Financial, Inc. ..o | N0 s
The Prudential Insurance Company of
................................................................ 00000 ... | eeeercreieiie | eereeenieeeeie | eeesieeeniee [ eeerieeeneeeeieeenieeeneee. | GA CLARENDON LLC oo [ DB [ DSec [ AMERiCR e [ OWMEESRpL e L. 100,000 L [Prudential Financial, Inc. ...cocoooceees |eee N0 fnees e
The Prudential Insurance Company of
..... 00000 .... |81-3122403 .. GA Collins LLC .| America Ounership .100.000 ...|Prudential Financial,
..... 00000 MC GA COLLINS HOLDINGS LLC . GA Collins LLC . | Ownership.. ..|Prudential Financial,
..... 00000 4 .. MC GA COLLINS REALTY LLC .|MC GA COLLINS HOLD Ounership .|Prudential Financial,
The Prudential Insurance Company of
................................................................ 00000 ....|82-5073220 .. | ...cceeeeeeeee | eeveeeeiiiiiiiee | eeeeeeeeeeeeeeieeeeeeeeeeeeeeee. |GA EL 22nd Street Apartments Holdings LLC ... [..DE.....[.......DS........ [ AMErica weververvreeiiiiieieieiieeeeeeeeeeeeeeeeeeenee | OUNEShip..cciiiiiiiiiiiiiiiiiieeiiiieeeeef . 100,000 ... (Prudential Financial, Inc. .....ccoooeeees [ooa N0 oo e
................................................................ 00000 ....|47-4878597 .| .ieeevveeeeees | eeeeeeieiiiiiie | eeeeeeeeeeeeieeeeeeeeeeeeeeennn. | 210-220 E. 22nd Street SSGA Owner, LLC ....... [..DE.....[.......DS........| GA E. 22nd Street Apartments Holdings LLC |Ownership.......cccccccevvvvvvvveeennnnnnnn . 100,000 ... [Prudential Financial, Inc. ....oooooeeeens [ NOLf o s
The Prudential Insurance Company of
................................................................ 00000 ....|81-1497433 .| ......cccccee | eevvvvviiviiiees | eeeeeeeeviiiiiieeeeeeeeeeeeee... | GA East 86 Street LLC ..oooeeeeeeeeeeeeeeeeeeeeeees [ DB DS AMETICA eiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e . 100,000 L. [Prudential Financial, Inc. .oooooeeeeeee [ NOGL o s
The Prudential Insurance Company of
............... 00000 GA JHCII LLC ..DE..... .| America . Ownership .100.000 ...|Prudential Financial, Inc. .....ccccooeees | eee N0 ceeee o
The Prudent
............... 00000 ....| wererrrrnnnnnns GA Manor at Harbour Island, LLC ..DE..... | AMETICA wevvvvrrvrririirrrrerirrrereeseeseeseeeeennnes | OWNErship .100.000 ...|Prudential Financial, Inc. .....cccooeees | ooee NOceiit] ceeee i
............... 00000 ....|81-1191446 .. Manor at Harbour Island, LLC ..DE..... .| GA Manor at Harbour Island, LLC ............. |Ownership ..90.000 ....|Prudential Financial, Inc. ..coccovevees |oeeuNOceei] s e
The Prudential Insurance Company of
................................................................ 00000 ....[82-5093453 ..| ....covooeeree | eveerceenniee [ eeerieeenieeeieeenieeeneee. | GA MENLO PARK INVESTOR LLC ...oovevveeveeeeeees [ DB DSucc [ AMERiCR e [ OWMEPShpL e . 100,000 .. [Prudential Financial, Inc. ...cocooveeees |eeee NOweeifnees e
The Prudential Insurance Company of
................................................................ 00000 ....|81-1517096 .. | .............. DB e DS [ AmEriCa s | OWNETSAPL e} . 100,000 ... |Prudential Financial, Inc. ... | N0 e o
The Prudential Insurance Company of
............... 00000 ....|82-5245041 .. ..DE..... .| America .... Ownership .100.000 ...|Prudential Financial, Inc. ..ccccovoevees |oeeuNOLeei] s e
The Prudential Insurance Company of
................................................................ 16089 ....|81-4923311 .. .............. o AZe ] DS [ AmEr i Ca s | OWNETSAPL L eeene. ) . 1001000 ... |Prudential Financial, Inc. ... | N0 e i
Gibraltar Universal Life Reinsurance
............... 00000 ....|80-0588812 .. .. DE..... .| Company ... Ownership .. 3.770 .... |Prudential Financial, Inc. .....cccooees | eee N0 ceeee i
Gibraltar Universal Life Reinsurance
............... 00000 ....|82-5270007 .. Passaic Fund LLC .........cccoeeeeeeeeeieeeeeeeeeeee | L DELLLLt] el DS [ Company Ownership .. 7.210 .... |Prudential Financial, Inc. .....cccooees | eee N0 ceeee i
.......... v [+ 00000 | e | e UV ... |PGIM Fixed Income Alternatives Fund, L.P. ... |..DE.....|......NIA....... | Passaic Fund LLC Ownership ..30.000 ....|Prudential Financial, Inc. ....ccccooeees | oee NOceii] ceeee o
................................................................ 00000 ....[83-1893258 ..| ...ccevvveree | eeeerveeiniee [ eeereeeeiieeeieeenieeeneeee. |PGIMULS. Agriculture Fund LP ........ccccoeeees [ DE.L.. | ... NIA....... [Passaic Fund LLC 0WNership.....coeeereveersveenceeeneneenn ..49.500 ....[Prudential Financial, Inc. ....ocooeeens |eee N0 e
Gibraltar Universal Life Reinsurance
................................................................ 00000 ... |61-1719773 .| .ooooeiiiiiiis | eereiiiiiiiiiiee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. | Vailsburg Fund LLC .eeeeeeiiiiiiiiiiiiiiiiiiiiieeenn [ DB e DSe | COMPANY eeeeen | OUNETSIPL e L. 8,880 . [Prudential Financial, Inc. ... [ N0 s
The Prudential Insurance Company of
..... 00000 ... |98-1558450 .. Gold GP Limited ..CYM.. America . Ounership.. ..}.100.000 ... |Prudential Financial,
..... 00000 ....|98-1557887 .. Gold I1, L.P. ... ..CYM.. Gold GP Limited .. Ownership.. ..0.100 .... |Prudential Financial,
..... 00000 .... |98-1732982 .. Gold I1, L.P. . oo [ -CYML.. weeee.|Gold GP Limited Ounership ..0.100 .... |Prudential Financial,
..... 00000 .... |98-1557564 .. Gold, L.P. tooeiiiiiiiiiiiiiiiecceeecieecieeeees | WOYMLLL) DS L | GOl GP Limi ted Ownership......ccoeveveevieeesieennenennn . 0.100 ... [Prudential Financial,
The Prudential
................................................................ 00000 ....|98-1436961 .. ..cceevvveeees | eeveeeieiiiiiinn | eeeeeeeeeeeeeieeeeeeeeeeeeeeeee. |GFEEN Tree GP ouvvvvvvvvvvveivieeviievvnvvennnneennnnns [ O o DSe [ AMERICA weiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeens | OWNEPSNIP. e . 100,000 L. [Prudential Financial, Inc. oooeoeeeeeeens [ NOLf o s
The Prudential
............... 00000 Halsey Street Investments LLC ..DE..... .| America . Ownership .100.000 ...|Prudential Financial, Inc. .....ccccooeees | oee NOceii] ceeee i
The Prudent
................................................................ 00000 ....|98-1281533 ..| .....cceeeeeee | weverveiiiiiiies | eeveveviveeeieiieieieeeeeeeeenn. | Impact Investments Bridges UK S.a.r. | ... [LLUX. .o DSec o [ AMERICA weviiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIP.cieiiiiiiieeeeeeeeeeeeeeeeeeennn . 100,000 L. [Prudential Financial, Inc. oooooeeeeeeens [ NOLf o s
The Prudential Insurance Company of
................................................................ 00000 ....| eeeerrniiiiin | eeeeeeeeeis | e | eeeveeeeeeeeeeeeeeeeeeeeeeeeen. | Inter-Atlantic G Fund, L.P. . [ DB DS [ AMETECA eiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e ..98.000 L [Prudential Financial, Inc. ..o [ NOLL o s
The Prudential Insurance Company of
................................................................ 00000 ....|80-0588812 .| ...cceevveeeee | eevveeeiiiiiiins | eveeveeeveeeieeeeeeesseeeeeeenns | lronbound Fund LLC oooeeeeeeeeeiiieie [ DB DS AMETECA eiiiiiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e .. 79,670 L [Prudential Financial, Inc. ..o [ NOLL o s
The Prudential Insurance Company of
..... 00000 ....|81-0746888 .. LINEUP LLC ..DE..... ..| America Ownership ..78.650 ....|Prudential Financial,
..... 00000 .... | .. TENSATOR HOLDINGS LTD ... ..GBR... .|LINEUP LLC ... Ounership .100.000 ...|Prudential Financial,
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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) *
The Prudential Insurance Company of
................................................................ 00000 ....|93-3594980 .. | ...ceeeeeeeeee | eeveeeieiiiiie | eeeeeeeeeeeeeeeeieeeeeeeeeeeeee. | New Street Investments Corporation ............ [..DE...f e DSeceei i JAMENICE woviieiiiiiiiiiiieieieeieeeeeeeeeeeeeeeeeeeeee | OUNEESRIP. e 030,000 ....[Prudential Financial, Inc. ......ccoooeees [oa N0 oo e
The Prudential Insurance Company of
............... 00000 North Rock GP ..CYM... .. | America Ownership .100.000 ...|Prudential Financial, Inc. ..ccccovoevees |oeeuNOLeei] s e
............... 00000 North Rock, L.P. ......eeveeeee ..CYM.. .|North Rock GP Ownership .. 0.010 .... |Prudential Financial, Inc. ....ccccoceeees | oee N0 ceeee i
The Prudential Insurance Company of
............... 00000 Nor thbound Emerging Manager Fund I1 - A LP ..|..DE..... .| America . Ownership ..49.500 ....|Prudential Financial, Inc. .....cccooeees | oee N0 ceeee i
The Prudent
................................................................ 00000 ....|46-4516531 .. ......cccccees | wevvvvveiviiiees | eeveeeeeeeiiiieeeeeeeseeeeeen... |Orchard Street Acres Inc. ..o [ DB o DSe L AMEICA eiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e . 100,000 L [Prudential Financial, Inc. ..o [LYESL
The Prudential Insurance Company of
................................................................ 00000 ....|82-5270007 ..| ..cceevveeeeee | eeveeeeieiiiiien | eeeeeeeeeeeieeeeeeeeeeeeeeeeeen. |Passaic Fund LLC L.uuiviiieiiiiiiiiiiiiiiiiiiiiiieenns [ DB DS AMETECA eiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e .. 15,470 L [Prudential Financial, Inc. ..o [ NOLL e s
The Prudential Insurance Company of
................................................................ 00000 ....| weeerrenninies | eeeeeeiieis | eveevviiiiiiees | eeeeveeeeeveeeeeeeeeeeeeeeeee... |PGIM European Services Limited ...........eeeiinn [2GBRLL Lo DSc [ AMERICA teiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e . 100,000 L. [Prudential Financial, Inc. oo [ NOGL e s
The Prudential Insurance Company of
................................................................ 00000 ....| weveereeninies | eeeeveeiiies | e | eeeeveeeeeeeeeeeeeeeeeeeeeeeee.. |PGIM Loan Originator Manager Limited ..........[..GBR.... ......DS........ | AMErica wevvvvrrrririirririiieeeeeeeeeeeeeeeeeeeeeenns | OWNEPSNIP . ceiiiiiiiiiiiiiieeeeeeeeeeeeennn .. 73,000 ... [Prudential Financial, Inc. ......cooooeees [ YES | s
The Prudential Insurance Company of
............... 00000 PGIM REF Europe Member, LLC .. ..DE..... ..| America Ownership .100.000 ...|Prudential Financial, Inc. .....ccccooeees | oee NOceii] ceeee i
............... 00000 PGIM REF EUROPE SCSp LLUX....] .|PGIM REF Europe Member, LLC . Ounership ..99.997 ....|Prudential Financial, Inc. .....cocomvees [eeee N0t e e
The Prudential Insurance Company of
................................................................ 00000 ....| weeeeemmnmeienn | eeeeeeeeiis | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |PGIM Securities Investment Trust Enterprise [..TUN....f......DS........[AMErica .eooeveieeemiiiiemieieiieeeeeeeeeeeeeeeeeeeeee | OUNErShip. i 91,198 L [Prudential Financial, Inc. ......ocooeeees [ N0 oo e
The Prudential Insurance Company of
................................................................ 00000 ....[98-1437233 .. | .cevevvevene | rreeereenninee [ eeerreeeeeeeeeenieeeneees [PINE TREE GP e (WO DS [AMERTCR e [ OWNEESRpL e L. 100,000 . [Prudential Financial, Inc. ....ocoocoees | N0 s
The Prudential Insurance Company of
..... 00000 ....|98-1558717 .. Platinum GP Limited .......ccouvvvvnevenneeenneeennn. | .CYMLL.. AMET €A wevvveeeeveneeeenennnnnnnennnnnnnnnnnnnneneees | OWNEPSAIP...uiiiiiiiiiiiiiiiiiiiiiiieeeeenn . 100,000 ... [Prudential Financial, Inc.
..... 00000 ....|98-1558175 .. Platinum I1, L.P. ...... ..CYM.. .|Platinum GP Limited . | Ownership . |Prudential Financial, Inc.
..... 00000 ....|98-1732946 .. Platinum 111, L.P. ..CYM... Platinum GP Limited ... . | Ownership.. . |Prudential Financial, Inc. ..
..... 00000 ....|98-1558206 .. Platinum, L.P. ....... ..CYM.. .|Platinum GP Limited . | Ownership . |Prudential Financial, Inc.
The Prudential Insurance Company of
................................................................ 00000 ....| weeerreeninies | eeeevieiiies | i | eeeveeeeeeeieeeeeeeeeeeeeeenn.. |Pramerica (Hong Kong) Holdings Limited ....... [..HKG.... ......DS........ | AMErica .eovvvvvvrvvieiiirieiieiieeeeeeeeeeeeeeeeeenns | OWNEISNIP..ceiiiiiiiiiiiiieiieeeeeeeeeeeenn . 100,000 ... [Prudential Financial, Inc. .ooooooeeeeeens [ NOLf o s
The Prudential
................................................................ 00000 ....| weeererernniee | eeeeeieiiies | eeeieiiiiiiees | eeeeeeeveeeeeeeeeeeeeeeeeeenn.. |Pramerica Fosun Life Insurance Co., Ltd. ... [..CHN....f......DS........ | AMErica ..eevvvvrrerivriiririirieeieeeeeeeeeeeeeeeenns | OWNEPSNIP.cciiiiiiiiiiiiiiiieieeeeeeeeeeenn..50.000 ... [Prudential Financial, Inc. ....oooooeeeens [ NOLf o s
The Prudential
................................................................ 00000 ....|26-2806036 ..| .......cccccee | weveerreiiiiiins | eeveveeeveiiiiiieeeeeeeeeeeee... | PRECO Account Partnership IV LP ...oooooveveeens |2 DB oot DS [ AMERICA wevviiiiiiieiiieiiieeeeeeeeeeeeeeeeeeeeeeeeens | OWNEPSNIP.cceiiiiiiiiiiieeieeeeeeeeeeeeeenn..99.800 . [Prudential Financial, Inc. ..ooooooeeeeens [ NOLf o s
The Prudential
................................................................ 00000 ....| weeerrniiiii | eeeeeeeeei | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeens |Pru 10T Wood LLC e [ DB DS AMETECA eiiiiiiiieiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e . 100,000 L. [Prudential Financial, Inc. oo [ NOGL e s
The Prudential
..... 00000 PRU 3XSquare, LLC ... ..DE..... .| America .... Ownership .100.000 ...|Prudential Financial, Inc. .....ccccoeees | oee NOceii] ceeee i
The Prudentia
..... 79227 ....|22-1944557 .. Pruco Life Insurance Company LAz .| America Ownership .100.000 ...|Prudential Financial, Inc.
..... 00000 ....|85-2192263 .. GA BV LLC .. DE..... .|Pruco Life Insurance Company Ownership .. 3.010 .... |Prudential Financial, Inc.
..... 00000 ....|80-0588812 .. Ironbound Fund LLC ..DE..... .|Pruco Life Insurance Company . | Ownership ..4.160 .... |Prudential Financial, Inc.
..... 00000 ....|81-0746888 .. LINEUP LLC . Pruco Life Insurance Company ... Ownership.. ..21.350 ....|Prudential Financial, Inc. ..
..... 00000 ....|93-3594980 .. New Street Investments Corporation o | DE...L .|Pruco Life Insurance Company .. | Ownership ..66.000 ....|Prudential Financial, Inc.
..... 00000 ....|82-5270007 .. Passaic Fund LLC .........ccoeeeeeieeeeieieeeneeeeee. | L DELLLL Pruco Life Insurance Company .................. | Ownership........ccccccuuuvrnnnnnnnnnnnnnnnt ..39.990 ....[Prudential Financial, Inc.
PGIM Broad Market High Yield Bond Fund, L.P.
................................................................ 00000 ....|82-3190074 .. | ..ceeeeeeiieee | eeveerreiriniiee | eeeeeeeieieeeeeeieeieeeeiieeeees | eveeeeiinenieeeesenensenseeseeesssesesnsesssssssssnsesnnees | o2 DEeeees| . DSeciii | Pruco Life Insurance Company ..................|Ownership......cccccoooiiiiiiiiiiiieeeeeef..60.050 ....[Prudential Financial, Inc. .......cccooees [ N0 oo e
. 0304 ...| The Prudential Group .........ccceveveeeees |eees 97195 ....|22-2426091 .. | .ieeoiiiiiiiis | i | e Pruco Life Insurance Company of New Jersey .. |..Nd.....| ....... DS........ Pruco Life Insurance Company .................. ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...|Prudential Financial, Inc. ....cccccceeue. vl N0 e
Pruco Life Insurance Company of New Jersey
................................................................ 00000 ....|80-0588812 .. | ...cceeveeeees | eevveviiiiiiiies | eeveeeeeieeeeeeeeeeeeseeeeeeeens | lronbound Fund LLC oooeeeeeeeieii [ DE DS eneeeeeeeeeeees | OUNEPSNIPL e .. 2,080 L. [Prudential Financial, Inc. ..o [ NOGL e s
Pruco Life Insurance Company of New Jersey
................................................................ 00000 ....|93-3594980 ..| ......cccccoee | werrrrriiiiiin | eevvreriiiiiiiiiieieeneeeeee.... | New Street Investments Corporation ............ [..DE....f.ciiiDSiiiiiii ] iiiiiiiiiiiiiiiiiieeeeenn | OWNEPSNIP . eeiiiiiiiieeeeeeeeeeeeeeeeeeeenn .. 4.000 ... [Prudential Financial, Inc. .ooooooeeeeee [ N0 L,
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Pruco Life Insurance Company of New Jersey
................................................................ 00000 ....|82-5270007 .. | ..eeeveeveeeee | eerereeeieiiiiee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees. |PasS@IC FUN LLC Lo [ DB e DS eeeeeees | OUNETSEPL L. 0.550 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 .. e eseeeenee. | OWNEPSD.. ..39.950 ....|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 ....| weeeemmmmmiieen | eeeeeeeiei | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |Pruco Securities, LLC ... [ N DS AMETECE eiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNETSRIPL e . 100,000 ... [Prudential Financial, Inc. ... [ NO e e
Prudential Agricultural Property Holding The Prudential Insurance Company of
................................................................ 00000 ... | weeeimmmiimieen | eeeeeeeiei | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [Company, LLC Lo [ DE DS AMETICE eiiiiiieieiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNETSRIPL e . 100.000 ... [Prudential Financial, Inc. ... [ NOLf e s
The Prudential Insurance Company of
................................................................ 00000 ....|06-1212909 .. | .....cceeeeeee | weveeeiiiiiiiees | eeeeeeeeeieeeeeeiieeeeeeeeeeeee. |Prudential Annuities Distributors, Inc. ..... [..DE.....f.......DSeccc i JAMENICE wevieeiieiiiiiiiiiiiieeieeeeeeeeeeeeeeeeeeenee | OUNEIShip..cciiiiiiiiiiiiiiiiiiiiiiieeeeee . 100,000 ... (Prudential Financial, Inc. ......occooeees [ YESf o e
Prudential Annuities Information Services & The Prudential Insurance Company of
................................................................ 00000 ....|06-1181537 .. | ..cceeeeveeees | weveeeveiiiieeee | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. | Technology Corporation ......eeeeeevvveveeveeveeees [ DB oot DScecc [ AMENICE weviiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESRIP. e . 100.000 ... [Prudential Financial, Inc. ....occoooeeees [ N0 o e
Prudential Arizona Reinsurance Captive The Prudential Insurance Company of
................................................................ 14299 ....[33-1095301 .. | .eevvrveeeinnn | eevememmmmnnnnnn | e [COMPANY s [ o2 A e DS [ AMET T s | OWNETSRPL el . 100,000 .. |Prudential Financial, Inc. ... | N0 e o
Prudential Arizona Reinsurance Captive
................................................................ 00000 ....|80-0588812 .. | ...ccevveeeeee | weveeeeeeiieeiee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ronbound Fund LLC ooeeeeiiiiiiiiii [ DB DS | COMPANY eeeeeeen | OUNEESRIPL L 0.370 L [Prudential Financial, Inc. ... [ N0 s
The Prudential Insurance Company of
................................................................ 14300 ... [27-1629186 ..| ....oeeveveeee | wevevveveenennnn | eeveieiiiiiiiiiiiiieeeenee. [Prudential Arizona Reinsurance Term Company .. AZ.....|......DS........[America .....cccooooiiiiiiiiiiiiiiiiiiinnnnnnn | OWNErShip....eiiiiiiiiiieeeeen . 100,000 ... |Prudential Financial, Inc. ... [ee N0 ceeee o
Prudential Arizona Reinsurance Term
................................................................ 00000 ....|80-0588812 .. | ..cccevveeeeee | eeveeeeiiiiieeee | eeeeeeeeeeieeeeeeeeeeeeeeeeeeees | ronbound Fund LLC ooeeeeiiiiiiiiiin [ DB DS | COMPANY s | OUNEESRIPL L 30320 L [Prudential Financial, Inc. ..o [ N0 s
Prudential Arizona Reinsurance Universal The Prudential Insurance Company of
................................................................ 14298 ... [45-2941561 .. | .eoeeriiiiiinn | e | e [COMPANY s [ A e DS [AMET TG s | OWNETSRPL e} . 100,000 .. |Prudential Financial, Inc. ... | N0 e o
Prudential Arizona Reinsurance Universal
................................................................ 00000 ....|80-0588812 .. | ..cccvvveeeeee | wevereeiiiiiieee | eeeeeeeieeeeeeeeeeeeeeeeeeeeeees | ronbound Fund LLC ooeeeeiiiiiiiiii [ DB DS | COMPANY eeeeeen | OUNETSRIPL L. 30330 L [Prudential Financial, Inc. ... [ N0 s
Prudential Arizona Reinsurance Universal
................................................................ 00000 ....|82-5270007 .. Passaic Fund LLC .........ccooeeeeeeeeeeeeneeee | L DELLLLL .| Company ... Ownership.. ..10.090 ....|Prudential Financial, Inc. .....ccccooees |eee NOceied] ceeee o
Prudential
................................................................ 00000 ....|22-3451932 .| .oooeeviiiiies | eeveiiiiiiiieeee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees. | SVHIT Holdings, Inc. ceeeeeveviiiiiiiiiiieieeeeennne [ DB oo DS COMPANY s | OUNETShPL i . 100.000 ... [Prudential Financial, Inc. ....ocoooeeeees [o N0 oo e
Prudential Commercial Property Holding The Prudential Insurance Company of
................................................................ 00000 ... | weeeemmmminienn | eeeeeeeiei | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [Company, LLC Lo [ DB DS AMETICE ceiiieiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESRIPL e . 100,000 ... [Prudential Financial, Inc. ... [ N0 s
The Prudential Insurance Company of
................................................................ 00000 ....|22-2231168 .. | ...cceeeeeeeee | eeveeeiiiiiiiiee | eeeeeeeeeeieeeeeeeeeeeeeeeeeeee. |Prudential Funding, LLC ... [ N[ e DS JAMETHCA ceeiieiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNETSRIPL e . 100.000 ... [Prudential Financial, Inc. .....ccoooeeees [oo N0 oo e
The Prudential Insurance Company of
................................................................ 00000 ....|33-1106788 .. | .....cceeeeee | weveeeeeeeeeeeee | weeeeeeeeeeeieieieeeeseeeeeeeee. |Prudential Global Funding LLC .......oooeeeeeeees [LDEccciifoeee i DSeeee [ AMENICE weeiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESRIP. e 299000 ... [Prudential Financial, Inc. ......ccoooeees [o N0 oo e
Prudential Impact Investments Mortgage Loans The Prudential Insurance Company of
................................................................ 00000 ... | eeenimimiinienn | e | i | e [LLO e [ DE DS AMETHCA eiieiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNETSRIPL e . 100,000 ... [Prudential Financial, Inc. ... [ NOf e s
Prudential Impact Investments Private Debt The Prudential Insurance Company of
................................................................ 00000 ... | eeemimimiinienn | e | i | e [LLC e [ DE DS AMETHCE ceeiieiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNETSRIPL e . 100,000 ... [Prudential Financial, Inc. ... [ N0 s
Prudential Impact Investments Private Equity The Prudential Insurance Company of
................................................................ 00000 ... | aeeniiiiiimieen | eeeeeeeeei | i | e [LLC e [ DE DS AMETECE ceiieiieieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESRIPL e . 100,000 .. [Prudential Financial, Inc. ... [ N0 L,
Prudential Impact Investments Private
................................................................ 00000 ....[83-3152819 ..| ...cccooeveeee | veerceeisieee [ eeereeeesieeniieesieeennee. |Prudential Q0Z Investment Fund 1, LLC ........ [..DE.....f i DSueeeeess [EQUity LLC woviiiiiiiiiieieieeeiee e [ OWNEEShip. a1 ..99.000 ... [Prudential Financial, Inc. ....ocooocoees |eee N0 s
The Prudential Insurance Company of
................................................................ 00000 ....|36-4576911 .| ..ccoeeeeiieis | eeveiiiiiiiiiie | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. |Prudential Insurance Agency, LLC ......ccoeeeees [LoNdeeo oot DScec [ AMENICE ceiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESRIPL e . 100.000 .. [Prudential Financial, Inc. ... [ N0 s
Pramerica Insurance Agency (China) Company
................................................................ 00000 ... | eeeeeiimiemieen | eeeeeeeee | i | e |[LEL e [LOENG L.....DS........ | Prudential Insurance Agency, LLC ............ |Ouwnership......cccccciiiiiiiiiiiiiiieeeeetf . 100,000 ... (Prudential Financial, Inc. ... [ NOLf e s
Prudential Legacy Insurance Company of New The Prudential Insurance Company of
. 0304 ...[The Prudential Group ......ccoeeeeeeeeeeees |eeees 13809 ... [27-2457213 .| i | s Jersey ... LN .| America ... Ownership.. .100.000 ...[Prudential Financial, Inc. ......ccceeeet N0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA
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Chadwick Boulevard Investment Holdings Co., Prudential Legacy Insurance Company of New
................................................................ 00000 ... [36-4774952 .. | .covivvvenie | eeenreenniee [ e [LLC e [ DB [ DS [ JRESEY e [ OinET SR L. 100,000 L [Prudential Financial, Inc. ..o | N0 s
Chadwick Boulevard Investment Holdings Co.,
................................................................ 00000 ....[90-1033806 ..| ...eceeveveree | ereerceersieee [ eeereeeenieeniieenieeenne.. | Adlerwerke OB Investment LLC .......cooveevenes [ee DB [t DSuiiii it [LLC e [ OWNEESRPL e . 100,000 . [Prudential Financial, Inc. ..ocooooveees |eeee NOweeifnees s
Chadwick Boulevard Investment Holdings Co.,
................................................................ 00000 ... | weeeeimmmieienn | eeeeeeeie | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | OB German Retail LLC ... [ DB DS LLC e | QunerShiipeeeeeeieeeeeee . 100000 .. [Prudential Financial, Inc. ... [ N0 e
Prudential Legacy Insurance Company of New
................................................................ 00000 ....| weeeeemmmmeeeen | eeeeeeeees | i | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. | Northbound Emerging Manager Fund I = A LP .. [..DE.....f..ciDSeeeeii i [ JOISEY coveiiiiiiiiiiiiiieiiieeeeeeeeeeeeeeeeeeeeeeeee | Qunershipecccceeeeeeeeeeee 1049500 .. [Prudential Financial, Inc. ......ocooeeees [o N0 oo e
Prudential Legacy Insurance Company of New
................................................................ 00000 ....| weeeeemmmmeieen | eeeeeeeieis | e | eeeeeeeeeiieeeeeeeeeeeeeeeeeeee.. |PGIM Loan Originator Manager Limited ..........[..GBR....f.......DSecccii [ JOrSEY coveiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeee | Qumershipccceeeeeeeeee 1227000 ... [Prudential Financial, Inc. ....ocooooeeees [o N0 o s
Prudential Legacy Insurance Company of New
................................................................ 00000 ... | weeeemmmmiiienn | eeeeeeeieis | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Strand Investments Limited ..o (O DS JEPSEY e | QunerShipeeeeeeeeeeee . 100000 .. [Prudential Financial, Inc. ... [ N0 e
The Prudential Insurance Company of
................................................................ 00000 ....| reeriieeenns PRUDENTIAL MORTGAGE SKP MEMBER LLC ............ |..DE..... AMEIIC .eevveeeieeerieeesreeeeieeesreeenneeenne | Ounership .100.000 ...|Prudential Financial, Inc. .....cocoovees [eeee N0t e e
................................................................ 00000 ....| eeeririeenne PRUDENTIAL MORTGAGE SKP VENTURE 2 LLC ... L DE..... .. | PRUDENTIAL MORTGAGE SKP MEMBER LLC ......... |Ownership.. ..55.000 ....|Prudential Financial, Inc. .....cccooees [oeee N0 e e
................................................................ 00000 .... |82-1899457 .. PRUDENTIAL MORTGAGE SKP REIT LLC .. | PRUDENTIAL MORTGAGE SKP VENTURE 2 LLC ..... |Ownership.. ..50.000 ....|Prudential Financial, Inc. .....cccoovees [ceee N0t e e
................................................................ 00000 .... [82-1919449 .. PRUDENTIAL MORTGAGE SKP VENTURE LLC ........... .. | PRUDENTIAL MORTGAGE SKP MEMBER LLC ......... |Ownership.. .100.000 ...|Prudential Financial, Inc. .....cccooees [oeee N0t e i
................................................................ 00000 .... |82-1899457 .. PRUDENTIAL MORTGAGE SKP REIT LLC .......ecuueen .| PRUDENTIAL MORTGAGE SKP VENTURE LLC ........ | Ownership.. ..50.000 ....|Prudential Financial, Inc. .....cocoovees [ceee N0t e e
The Prudential Insurance Company of
............... 00000 ....|22-2429253 .. Prudential Realty Securities, Inc. . America ... Ownership.. .100.000 ...|Prudential Financial,
............... 00000 Prudential 900 Aviation Boulevard, LLC ....... .|Prudential Realty Securities, Inc. ......... |Ownership.. .100.000 ... |Prudential Financial,
The Prudential Insurance Company of
................................................................ 00000 Prudential Retirement Holdings, LLC ... ..DE..... .| America ... Ownership.. .100.000 ...|Prudential Financial, Inc. .....ccccooeees | eee N0 ceeee o
The Prudential Insurance Company of
................................................................ 00000 ....| wererrnniiiis | eeeeeeiieiis | e | eeeveeeeeeeeeeeeeeeeeeeeeeeens. |Prudential Seguros, SLA. iiiiiiiiiiiiiieeen [ ARG Lo DS JAMETICA eiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL e .. 0,000 L. [Prudential Financial, Inc. ..o [ NOLL e s
The Prudential Insurance Company of
................................................................ 00000 ....|81-4212917 .| ..o | eeveeeiiiviiiee | eeveveeeeeeieieeeeeeeseeeeeeenn. |Prudential Select Strategies LLC ....oooeeeeeees |2 DE.ooif oo DSeeeee [ AMEFICA weviiviiiviiiiieeeeeieeeeeeeeeeeeeeeeeeeeeeens | OWNEPSNIP.ccciiiiiiiiiiiieieeeeeeeeeeeeennn . 100,000 ... [Prudential Financial, Inc. .ooooooeeeeeens [ NOLf o s
The Prudential Insurance Company of
................................................................ 00000 ....|22-3813545 ..| ....cceeeeeee | wevveeeieiiiiie | eeveveeeeeieiieeeeeeeseeeeeenen. |Prudential Structured Settlement Company ... [..DE.....[......DS........ | AMErica .eovvvrrrreriirririiiieeieeeeeeeeeeeeeeeeeenns | OWNEPSNIP . ceiiiiiiiiiiiiiiieeeeeeeeeeeeenn . 100,000 ... [Prudential Financial, Inc. ..ooooooeeeeens [ NOLf o s
The Prudential Insurance Company of
................................................................ 00000 ....|87-2909830 ..| ....ceeveveee | eeveeeiiiiiiiies | eeveveeeeeieieeieeeeeeeeeeeeenn. |Prudential Tax Services, LLC ..ooeevvvvevveveenns [L DB ot DSee [ AMERICA weiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIP. e . 100,000 L [Prudential Financial, Inc. .oooooeeeeee [ NOGL o s
The Prudential Insurance Company of
................................................................ 15456 ....[46-4641980 ..| ...oevvvvveenn | eevvrveivnnninnn | eveiviiiiiiiiiiiiieieneennne. [Prudential Term Reinsurance Company ........... |..AZ..oo|eeeeeDSeceeeic [AMmErica .uvveeeeeeniiiiiiiinennenn | OWNEEShiP..eeiiiiiiiiiiiiiiiiiiiiieeneenennp . 100,000 ... |Prudential Financial, Inc. ..o |t a N0 ceeee i
................................................................ 00000 ....|80-0588812 .. | ...cceeeeeeeee | weveeeeeeeieeeee | eeeeeeeeeieiieeiieieiseeeeeeeees | lronbound Fund LLC .oooooeeieiiiiiiis [ DEL | .......DS........ | Prudential Term Reinsurance Company ........ |Ownership......cccccceveveeveeeeeeeeeeenef .. 0.710 ... [Prudential Financial, Inc. ......ccooeeees [ N0 oo s
The Prudential Insurance Company of
............... 15344 ....[90-1009745 .. Prudential Universal Reinsurance Company .... S AMENICA weveeeeeeeierieeieneennnieenenenenennneennnnns | OWNErship.. .100.000 ...|Prudential Financial,
............... 00000 ....|80-0588812 .. Ironbound Fund LLC Prudential Universal Reinsurance Company . |Ownership.. .2.090 .... [Prudential Financial,
............... 00000 ....|82-5270007 .. Passaic Fund LLC .... s ..|Prudential Universal Reinsurance Company . |Ownership.. ..26.690 ....|Prudential Financial,
Prudential Universal Reinsurance Entity The Prudential Insurance Company of
................................................................ 00000 ....|93-2375217 .. Company .. L AZ..... .| America ... Ownership.. .100.000 ...|Prudential Financial, Inc. .....cccoooees |eee NOceied] ceeee o
The Prudential Insurance Company of
................................................................ 00000 ....|85-1149433 .. ....cccceees | eeveiiiiiiiieeee | eeveeeeeeieeieieeeeeeeeeeeeeeee. |PruVen Capital Partners Fund |, L.P. .ooocoooe [L.DE.oof o DSeece [ AMENICE weviieiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeee | OUNEESRIP. e 99,000 ... [Prudential Financial, Inc. .....cccooeeees [ooa N0 oo s
Residential Services Corporation of America The Prudential Insurance Company of
................................................................ 00000 .... |52-1618675 .. LLC DE..... .|America ... Ounership.. .100.000 ...|Prudential Financial, Inc. .....cocoeveee [eeee N0t e e
Residential Services Corporation of Ame
................................................................ 00000 ....|22-2221081 ..| ...cceeeeeeees | eeveeeeeeiiieee | eeeeeeeeeeeeeeieieeeeeeeeeeeeee. | The Prudential Home Mortgage Company, Inc. .. [..Nde...of i DSeci i JLLC oo | Qunershiipecccccccceeccccececeecieeeeeeee . 100.000 ... (Prudential Financial, Inc. ....ocoooeeeees [o N0 o e
The Prudential Insurance Company of
................................................................ 00000 ....|90-0804297 .. Rock Global Real Estate LLC ............ceeunneen. | .. DE.... .. | America Ownership.. .100.000 ...|Prudential Financial, Inc. ..ccccoeoevees |oeeu N0t s e
................................................................ 00000 Rock European Real Estate Holdings S.ar.l. . |..LUX.... .|Rock Global Real Estate LLC ... . [Ownership.. .100.000 ...|Prudential Financial, Inc. .....ccccoeees | oee NOceii] ceeee i
The Prudential Insurance Company of
................................................................ 00000 Rock Kensington Limited ..GGY... JAMEIICA wuvvvvvrrrrrrerivrrrririrrrreeeeeeseeeeeeenen. | OWNErship.. .100.000 ...|Prudential Financial, Inc. .....ccccooeees | eee N0 ceeee o
................................................................ 00000 Thur loe Commercial Guernsey Limited ... ..GGY... .| Rock Kensington Limited ......................... | Ownership.. .100.000 ...[Prudential Financial, Inc. .....cccooeeees [oee NOceei ceeee iaes
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The Prudential Insurance Company of
.......................................................... 00000 teeeeeeeeeeeees | i | e | eeeeees |Rock Oxford S.a il | LUK DS [ AMET G s | OWNEPShPL L eeeeeen ) . 100,000 .. |Prudential Financial, Inc. ........... WNOL e
.......................................................... 00000 eeeeeeeeeeeee | i | e | s [Kyarra Sia roll e | LUK DS [Rock Oxford Sia Ll e | OWnershipa..eeennn) . 1000000 L |Prudential Financial, Inc. ........... N0
The Prudential Insurance Company of
.......................................................... 00000 eeeeeeeeeeee | i | eeeeiiiiiiiiiies | veveeeeisieiississeeeeeeeeenn.. |Ross Avenue Minerals 2012, LLC ... | DBt e DS [ AMEriCA . | OWNETSPPL L eennnn) . 100,000 L |Prudential Financial, Inc. ........... N0
The Prudential Insurance Company of
South Shore GP Limited ......... ..CYM.. CJAMEIICA weveeeeiieeiiieeeeee e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... |Prudential Financial,
South Shore I, L.P. ..CYM... South Shore imite . [Management. . |Prudential Financial,
South Shore, L.P. ... oo |..CYM.. .| South Shore GP Limited Management.... . |Prudential Financial,
The Prudential Assigned Settlement Service: The Prudential Insurance Company of
.......................................................... 00000 ....|22-3444614 .| ..ooooiiiiiiis | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeees [COTPL wiiiiiiiiiiiiiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ N DS AMETICA eiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSRIPLLiiiiiiiiiieeeeeeeeeeeeeeeeeeenn b . 100,000 L [Prudential Financial, Inc. ........... N0
The Prudential
.......................................................... 00000 ceeeeeeeeeeee | evvvvviiiies | veevveiiiiiiiies | veveeeeeisiiisisiseseieeeeeenn. | The Prudential Brazilian Capital Fund LP ... |..CYM....).......DS........ [America .....cccoeeiiiiiiiieiiiiiiieeceeeeeceeeeeenn | OWNETSHIP..eiiiiiiciiicciieeennn} . 100,000 .. |Prudential Financial, Inc. ........... N0
The Prudential
............... 00000 61-1719773 Vailsburg Fund LLC ..DE..... .| America . Ownership ..80.600 ....|Prudential Financial, Inc. ........... N0
The Prudent
.......................................................... 00000 eeeeeeeeeeeee | i | i | eeveeiieiiieiiseissseeeeeeeenn. | Victor Fund I Investor LLC ...eeeeeeiiiiiiiiiis | DBt e DS [ AMEriCA s | OWNETSRPL L eennnn) . 100,000 L |Prudential Financial, Inc. ........... N0
The Prudential
..... 00000 ....|61-2102812 .| ...cceevveeees | eevevevieieiiees | eeveveeveeieeeieeeeeeeeeeeeennn. | Warburg Pincus Prismic, L.P. ..o [LOYML ] o DSe [ AMEICA weiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSNIPL i .99.900 L [Prudential Financial, Inc. ........... N0
..... 11821 ....[06-1709211 .. Vantage Casualty Insurance Company o INo..] e JAL.. [ Prudential Financial, Inc. ... Ownership .100.000 ...|Prudential Financial, Inc. ........... N0 e
..... 00000 Yavapai LLC ..DE.....]......NIA....... [Prudential Financial, Inc. ... Ownership .100.000 ...|Prudential Financial, Inc. ........... N0
Asterisk | Explanation |




STATEMENT AS OF SEPTEMBER 30, 2023 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? ..............ccccccveveenn 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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas 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? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen 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? ..o 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? .............cccceueuiiiieeececeeeeeeeeeeceete e e et ee e st et es e eae e esen et senns 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. .............. N/A

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. ............ccociiiiiiii e N/A

Explanation:

Bar Code:

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

0
0
0

[
[
[
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STATEMENT AS OF SEPTEMBER 30, 2023 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 ..........ccccoooooiioiieieieieicccceeeee e |oreieieiennas 54,702,397 |.eeoeeoeeeeeeeeeeeeeeee (1 O 54,702,397
2505. Prepaid pension expense ..3,774,232,789 |... ..3,774,232,789 |...
2506. Receivable for sales on investments over 15 days .......cccoocvvieiviieiceies Joreeeecceeeeea 5,065 oo 5,065
2597. Summary of remaining write-ins for Line 25 from overflow page 3,828,940,251 3,774,237,854 54,702,397 46,257,839
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Other liabilities ............. 351,994,256 ..468,721,034
2505, ProviSion fOr CONTINGENCTES ...ciiiiiiiiiiiicieieietce ettt st s bbb s e e e e st b st esese e sesssnesebesesens [oaesesennsnsesenas 6,773,946 ...56,416,753
2506. Interest on policy or contract funds and group and other conversions 2,191,565 |....covneee. 2,458,377
2507.  Interest payable 0N SUMPIUS NMOTES .........ccoiiiiiiiiiiiicicci et oesictenice et 0 [ 14,525,000
2597. Summary of remaining write-ins for Line 25 from overflow page 360,959,767 542,121,164

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. Payments under employees, agents and directors benefit plans not included above ...........cccoo |ovevevereieicnens 80,637,219 | 96,587,580 |....cocvne. 128,764,745
2705.  IMR transferred Via FeiNSUIANCE .......coocoooiioioeoeee oot ee e e e ee e ee e eeneen e eeneeesee s |oeeeeeeeenn 401,133,469 |............... 118,064,656 |................. 97,381,816
2797. Summary of remaining write-ins for Line 27 from overflow page 481,770,688 214,652,236 226,146,561

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. Correction of prior year interest credited on ceded reinsurance treaty .......coovvoooeeiicnns fooenec 8,819,309 | O 0
5305. Deferred reinsurance alloWance .........cooooeeeeeiininieieeeeeeeeseeeene ..(60,825,029)].. ..932,983, . ..1,006, 160,557
5306. Surplus transferred associated with contracts novated from Sub .......cccooooiiioiiiiiicicee [ 0 [ 65,404,434 |.............. 65,404,434
5307. Correction of prior year assumed benefits on retirement contracts ........cccoooovoiviieeeciciiicees foreeeccccee (1N 46,698,945 |................ 46,698,945
5308. Correction of prior year reinsurance recoverable ... o [ 20,674,560 |................. 20,674,560
5309. Correction of prior year assumed reinsurance on Modified Guaranteed Life Insurance contracts

............................................................................................................................................................. 15,800,000 |................. 15,800,000
5310. Correction of prior year expenses .. 12,458,855 |.. ... 12,458,855
5311, Correction of prior year dividends ..........ccccoooeoieiiiiiiieieiciiieeeccce et esesenen s foreeneneseneeseeeeenenenees Q) oo 0 (15,453,672)
5397. Summary of remaining write-ins for Line 53 from overflow page (52,005,720) 1,094,020,709 1,151,743,679

Additional Write-ins for Schedule T Line 58

Life Contracts

Active

States, Etc. Status

Life Insurance
Premiums

Annuity

Considerations

58004.
58005.
58006.
58007.
58008.
58009.
58010.
58011.
58012.
58013.
58014.
58015.
58016.
58017.
58018.
58019.
58020.
58021.
58022.
58023.
58024.
58025.
58026.
58027.
58028.
58029.
58030.
58031.
58032.
58033.
58034.
58035.
58036.
58037.
58038.
58039.
58040.
58041.
58042.

58043.
58044.
58045.

Albania
Andorra
Netherlands Antilles
United Arab Emirates
Argentina
Antigua and Barbuda
Aruba
Australia
Austria
Belgium ...
Bahamas ...
Belize

Bermuda
Brazil

Barbados
Central African Republic
Switzerland
Chile
China ...
Colombia
Costa Rica
Cayman Islands
Cyprus
Czech Republic
Germany
Dominica ..
Denmark
Dominican Republic
Ecuador

Egypt ....
Spain
Finland
France

United Kingdom
Ghana ...
Greece ..
Grenada ....
Guatemala
Hong Kong, Special Administrative Region
of China
HND Honduras
HTI Haiti
HUN Hungary

Direct Business Only
4 5

6
Accident and
Health Insurance
Premiums,
Including Policy, Total
Membership Other Columns
and Other Fees [ Considerations 2 Through 5

Deposit-Type
Contracts

OO O oo

OO O oo
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Schedule T Line 58

States, Etc.

Direct Business Only

Life Contracts

Active
Status

Life Insurance
Premiums

Annuity
Considerations

4
Accident and
Health Insurance
Premiums
Including Policy,
Membership
and Other Fees

5

Other
Considerations

Total
Columns
2 Through 5

Deposit-Type
Contracts

58046.
58047.
58048.
58049.
58050.
58051.
58052.
58053.
58054.
58055.
58056.
58057.
58058.
58059.
58060.
58061.
58062.
58063.
58064.
58065.
58066.
58067.
58068.
58069.
58070.
58071.
58072.
58073.
58074.
58075.
58076.
58077.
58078.
58079.
58080.
58081.
58082.
58083.
58084.
58997.

ISL
IDN
IND
IRL
ISR
ITA
JAM
JPN
KEN
KNA
KOR
KT
LUX
LVA
MHL
MEX
MLT
MYS
NIC
NLD
NOR
NZL
PAN
PHL
POL
PRT
ROM
SGP
SIE
THA
70
TUR
TN
URY
VGB
wutT
[N
ZAF
v

Iceland
Indonesia
India
Ireland
Israel
Italy
Jamaica
Japan ...
Kenya
Saint Kitts and Nevis
Korea, Republic of ...
Kuwait
Luxembourg
Latvia
Marshall Islands
Mexico
Malta
Malaysia ..
Nicaragua ....
Nether lands
Norway
New Zealand

Panama
Phillipines
Poland
Portugal ..
Romania ....
Singapore

Sweden
Thai land
Trinidad and Tobago
Turkey
Taiwan, Republic of China
Uruguay
British Virgin Islands
Vanuatu
Samoa
South Africa
Other Alien

from overflow page

Summary of remaining write-ins for Line 58

.................. 1,836

16,803,013

13,086,128 |..

268,204

12,363,359

7,876,069

a0
..7,876,000 |...

.................. 1,836

37,310,645

oo o oo

1,113,050

15.1




STATEMENT AS OF SEPTEMBER 30, 2023 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.cveueueuiiieeieieeeeeeeeee ettt ettt eseass s s s seassnnas [eeeeeeeeeeieiens 333,576,827 |.....coovnnee 415,272,294
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt b e e b et e eneeese e aeenseenneeneannean
2.2 Additional investment made after CQUISITION ................ccueueuiuiieieeiieie ettt b et es e es e besesessnensnanes [oeeeseeseneeieiene 3,736,023 |... .
3. Current year change i ENCUMDIANCES .............ccccviviviuiuetetieiieeseseteteteseseaesssesssssesesessssesssesasesesesessassssssesesesesessssssssssssesesesesnanas |oeesesessaeaenene 25,000,000 |...coovvvnnevee 24,482,925
4. Total gain (I0SS) ON QISPOSAIS .........curuereveeececeeeeeeeeeeeeeeeeeteeesesesetesesessassesesesessssassesesessassssesesessassssesesasssasassessssnsassssssssanasanans |eestsesesesesannencnas 248,850 |....cccoeeneene 41,996,825
5. Deduct amounts reCeived ON AISPOSAIS ............cccccurueueveececeeeeeeeeeeeecaeeeteeesessaeeesesesssssesesesesessssssesesesssssssssesasasassssssssesenssananaens [oesesesascseaesens 4,775,79%
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............cooiiiiiiiiiiiiiieie ettt sieens [oneese e 0
7. Deduct current year’s other than temporary impairment recognized .. .. 13,869,229 | 5,169,619
8.  Deduct CUITENt YEAIr'S AEPIECIALION .......c.c.cveveeeeeeeeeeeeeeeeececeeeeteeeeeaesetesesessaeaesesesesssassesesesessassssesesessssssssesessssssassesasasssassnsnsannns [oeseeesseneaesees 23,209,560 |.......ccouv.. 39,221,017
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........cceceeververerereeeeeeeeeeieeeeeseeesenesesenes oeseeeeeeeennns 320,707,115 | 333,576,827
10.  Deduct total NONAAMILEEA GIMOUNES ...........cveveuieieieiiieteteececee ettt sttt et a st s et et eseaes s s s s esesesesessassssesesesesessassnnanas [reseseseaeaeneseeesee e eeeaeaene O R 0
11.  Statement value at end of current period (Line 9 minus Line 10) 320,707,115 333,576,827
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 ............cccveveveiririieeereresiseieeieseenns froeeeeenns 19,813,552,632 |.......... 21,125,279,612
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........coviiieeeecececceeeee ettt e s es e e eas s s seseseseaesnesnnnssnsnanns |reeeeseneenees 649,498,763 |............ 2,308,225,234
2.2 Additional investment made after acquisition . e 83,120,804 |............... 947,443,408
3. Capitalized deferred interest and other ............. IO FO 3,729,080 |...ocoovevevnnee 6,510,580
4. ACCTUAI OF GISCOUNL ...ttt teae [oneesniesninias 5,917,269 |...ccooiienee 3,619,116
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ............c......
7. Deduct amounts received on disposals .
8. Deduct amortization of premium and mortgage interest points and commitment fees ............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccccoeveiiiiicicncenne
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ...
12.  Total valuation @lIOWANCE .............c.coiiiii s
13.  Subtotal (Line 11 plus Line 12) ......
14.  Deduct total nonadmitted @MOUNES ............c.ccoiiiiii s
15. Statement value at end of current period (Line 13 minus Line 14) 19,387,502, 134 19,813,552,632
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT ..........cccvoveveveueeeeceeeeieieietetee et sess s s seseaeas [eoeseneneans 8,795,518,337 |............ 8,958, 163,082
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.oovuiivereeeececeieeee ettt ettt sttt es e s s st esesesessnnnesesesens |eeeeeeenenennans 621,753,295 |.....coovvvenne 56,622,770
2.2 Additional investment made after acquisition . U IR 839,659,072 |...cconenvee. 655,344,153
3. Capitalized deferred interest and other ............. O TP RRR [0 U 0
4. ACCTUAI OF QISCOUNT ...ttt ettt sae et s s e s e e et e s s s s aseeseses s sssseeses s s asssseses s assssssesesansssnassesssssansssesasansnsnansnsanas |sesesesesenaneacaeens 431,957 | 609,869
5. Unrealized valuation INCrEASE (AECTEASE) ............c.cveveveveveeieieeeteieietesesesesee st e setetesessas s s st s sesesesesesess s ssssasesesesesessssesssesesesesesnanans [oeseeesennnenes (40,327,045).......ceueee. 128,056,075
6. Total gain (loss) on disposals .................... (125,256,448)|... ...53,845,054
7. Deduct amounts received on disposals . e [ 670,917,542 |.....cocoee. 910,533,858
8. Deduct amortization of premium and depreciation .................. U SR 229,873 | 298,379
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ceueuiurieevieereieteseeiesee e sessssses s sesesssnesenanans|oeeeeeeseeeeeiens (2,358,509)....c.ccvnune (45,912,600)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceeveveveveveuererieieeeeeseeeeteteses s eseseses s snsnans [eoeseeeneneneeas 27,720,489 |................ 100,377,828
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..9,390,552,755 |............ 8,795,518,337
12.  Deduct total NONAAMILEEA AIMOUNES .........c.cveveuiuiiiiieteteecececeeeee ettt ea s s s st e s et eseas s s s s et et et eseseasssssesesesessasasnnas [reseeeeeaeaenene et eeeaene [0 U 0
13. Statement value at end of current period (Line 11 minus Line 12) 9,390,552,755 8,795,518,337
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 A 100,382,398,165 |......... 111,030,469 ,563
2. Cost of bonds and Stocks aCqUIred .............cccceeveueeveueeeeeieieeeeeeeeeeeeee e s 7,954,813,338 |.......... 19,436,075, 138
3. ACCTUAI OF QISCOUNT ...ttt n sttt [eosneneneneanen 187,673,806 |................ 219,705,085
4. Unrealized valuation iNCrEaSe (AECIEASE) ...........eeviviiieirereiiiiiiesiietesse st sssesese et st sssssese st s sssesese st ssensesesesesssnsesesesasssnsssesessssnns [eescececees 1,015,597,116 |.......... (2,945,236,959)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns ....(270,384,549)|... ....(506,632,242)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eueuiiiiieeeeeeeeeeeeeee e eeeee et n e s seseseseananannnenan |oeeeeeees 11,937,261,385 |.......... 25,824,683,970
7. Deduct amortization of premium ...........c..ccceeeeevevieiieeeseeiennnns IO PR 106,886,207 |................ 168,973,743
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............cceueuiuiiniiiririeieieieiesie sttt sesse e sesesesessssssnns |ooeeeeeeseenenens (2,711,087)]..ceeeeee (790,996,630)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 50,025,954 |................ 107,226,799
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ..............cooovvveeeeeeenes [oeeicicieiiines 3,893,905 |... 39,898,722
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceerrriririririerereeeeseseseieeeienes e 97,177,107,148 |......... 100,382,398, 165
12.  Deduct total nonadmitted @MOUNLS ..o [reee e [0 0
13. Statement value at end of current period (Line 11 minus Line 12) 97,177,107, 148 100,382,398, 165
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STATEMENT AS OF SEPTEMBER 30, 2023 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 Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
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 [ 52,640,338,408 |............ 6,126,243,021 |........... 9,232,127,220 |..coeveenee. 13,439,262 |.......... 53,007,348,360 |.......... 52,640,338,408 |.......... 49,547,893,471 |........... 53,207,933,415
2. NAIC 2 () ettt b bbbt et b e bt b et bt bt bt bttt ettt en et nane [ 33,639,591,632 |............ 4,549,662,932 |........... 4,374,433,529 |............ (162,609,410)|.......... 33,555,290,546 |........... 33,639,591,632 |.......... 33,652,211,625 |.......... 33,100,095, 152
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 2,893,905,264 |................. 77,686,381 |.ocvennne 198,546,737 |...coo.c... (223,997,217)|............ 3,118,316,924 |............ 2,893,905,264 |............ 2,549,047,691 |............ 2,954,769,066
L Y @2 - TP RRTRTPRRRITY P 1,980,748,721 |......co.c. 155,556,052 |......ccconve. 199,390,747 |.ovoieenne. 26,082,275 |........... 1,740,963,69% |............ 1,980,748,721 |............ 1,962,996,301 |............ 1,719,073,500
5. NAIC B () ittt [ 575,141,336 |.......ccooeene. 19,565,744 |......ccooec. 42,809,859 |.....ccoec. (56,875,801) [.cecvenneee 643,392,071 |.cooeeneee. 575,141,336 |............... 495,021,420 |............... 781,981,267
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 58,142,189 6,789,672 13,833,906 13,425,822 86,239,130 58,142,189 64,523,777 56,411,725
7. Total Bonds 91,787,867,551 10,935,503,802 14,061,141,998 (390,535,069) 92,151,550,728 91,787,867,551 88,271,694 ,286 91,820,264, 126
PREFERRED STOCK
8. INAIC 1 bbbt b et b ettt s ea b e [reese e 45,427,270 |..ooviice [0 (1 (12,300) [-.cceveeeceenns 43,139,511 | 45,427,270 |coeeeenee 45,414,970 |...oovenneee 41,136,009
NAIC 2 ettt bttt e b E R R £ 45 R RS E R £ £ e R AR R R ettt e et h b en ettt et nenenn [rrenane e 171,259 | (L RSN (O RSN [V 2,471,259 | 171,259 |, 171,259 | 4,486,944
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 [0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, NAIC B bbbttt [sere s 87,552,399 |....coovvriren 149,276 ... 22,105 | (297,440 |......coovnvene 88,951,242 |.......co...... 87,552,399 |...ccorirne 87,382,130 oo 87,739,400
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 30,454,714 0 0 912,600 14,456,874 30,454,714 31,367,314 12,615,951
14, Total Preferred StOCK ..o 163,605,641 149,276 22,105 602,860 149,018,885 163,605,641 164,335,672 145,978,303
15. Total Bonds and Preferred Stock 91,951,473,192 10,935,653,078 14,061,164, 103 (389,932,209) 92,300,569,613 91,951,473,192 88,436,029, 958 91,966,242,429
(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 § e 671,277,054 ; NAIC2 $ .coovvrvenne. 828,749,131 : NAIC3 $ oo, 0 NAIC4 $ e 0; NAIC5$ e 13,841,152 ; NAIC6 $..ooovvecrnne. 2,450,492




STATEMENT AS OF SEPTEMBER 30, 2023 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 344,631,836 XXX 342,494,502 17,601,927 499,305
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.cucueueuiiiieieteeeeeeeee et es s st eaeass s s s s seassnnas [ereeeeseeeenaens 308,555,175 |........... 2,691,205,706
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.c.cuiiieiieieieeeeeececeeee ettt ettt s st seaeseas s s st esesessasssssssesasens |eeeseseaeenenes 951,116,913 [ 799,505,750
3. ACCTUBI OF QISCOUNE ...ttt bbb sttt h et bbbttt st st sseses [ronineenineeninens 7,818,624 |.........coccecc. 2,724,521
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiuieieieeeeeeeeeeeeietetetetee ettt eae e as s s sttt esese e sas s sesesesesessasasssesesesesesessasssssesesessanas [oenessesesesennnens 4,654,657 |................. (7,917,349)
6. Deduct consideration received 0N ISPOSAIS ............c.c.cviveueuiueriiiieeeeeieieteseseses et et ettt seses st st esssesesesssssssssssesesesesesesssasssesssesens [reseeensesennns 927,518,549 |.......... 3,172,684,406
7. Deduct amortization OF PrEMIUM .............c.cueuiuiuiieeieeee ettt ettt et e ettt s e e st b bt sse s s e s et esesesessse s s ssasesesesesessasasssesesesesesnananas |neesesesesennnenennnes 122,078 oo 2,067,756
8. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............ccueueueueiieieiieiieeeeeseeieee st es st esensnenene |eeeeeseeeeeneneeenes 127,094 oo 1,214,827
9. Deduct current year’s other than temporary impairment FECOGNIZEA ...........c.coveviviiiveueueeieiieeeeeieteteteteees e ee e sessses s sseseseses [oeeseseeeeseseseaeeneaeeeeeeeas (V1 3,426,118
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9) .........coceruereuereeceeeeeeereeeeeeeeeesesesesasaesenes |eeeeeeseeeeenes 344,631,836 |......ccoc...... 308,555,175
11, Deduct total NONAAMItIEA BMOUNES ...........cuiuiiieirieiric ittt [eoeses e 0 [ 0
12. Statement value at end of current period (Line 10 minus Line 11) 344,631,836 308,555,175
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STATEMENT AS OF SEPTEMBER 30, 2023 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, PHIOT YEAI) ........cceviviiriueriiitieeisetesessssssssssesesessssssssesessssssssesessssssssssesesessssssnsssesasass | sesssssssses 1,332,763,976
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveiiiueeeieieiieeieteteteieesesese st sese st s s sesese st s ssesese s s s s sesesesssssssesesessssssssesesesssssnsnsesesans thebesisnsssees 178,420,487
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cvvvueuerereiieseseteseitssseseseset s s sesesesssssssesesess s sssseaese s s s s sesese s s s s s ses et st s s e ses e st ssnses et e s sssansnsesesenans ebeseestasees (710,753,707)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiviviiiiieieiteteietitesctete et eese st e s e ss bbb s s ses st be s st seses e s e st e se s s b e b s s e s es e b et s s e st ebes s essnsesebe b s s snsnsntes febebesasseacenes (8,269,632)
Considerations received/(Paid) ON tEIMINALIONS .............ccceueiiiieieieieiieeeietete sttt sttt s s sesese s s ssssese s s s s s s esesess s s e ses et e s sssssssesesssnansnsesesens ftsteesesisnenes 96,874,249
AATIOTHZAtION ..ottt s8Rttt Seenienaetenees 55,109,390
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbbt eareare e 0
Total foreign exchange change in BOOK/AGJUSIE CAMYING VAIUE ............ceueueririririririeieteteteseststsists et sesesee st se st s st seseesssseseseseseseseessssesesesesenesasnssases taesessesenenes 142,518,535
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+T+8+9) .......c.cocviuiueieiiiieieieieieieeieiese e sese e ssssesesesennns tesesssssesenns 892,914,800
Deduct NONAAMIIEA @SSELS ..........ciiiii bbb bbb e s E e s b e s b e s b e e E e e b e E e e E e e R e e E e h e e h e R e h e R R R e R e e s AReeEeaEeaeeeae e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oviiuiueuiiiiieeecteteiee ettt ssete ettt b et b b ss st se s sssn st et be s s snsnsebebanens toeiesesienenes 892,914,800
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LiNE 6, PHOT YEAT)...........c.cvovcueueuereeeeeeeeeeseseeeseaesesesesesssssesesesesssassssssasssssssssesasassssssssssassanas <eessssssssesesasns 5,209,650
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............cccceueveieercueueieeeeeeecaeas ceeeeeeeeenennas 31,366,350
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceeciiiiiiiiis e 0
3.12 Section 1, COIUMN 15, PHIOT YEAN .......cvcvevieieeeeeeeeeeeteteseeeeeeeeveiesesessssnes eeeeeesesssseseseseneenesesees [0 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS ............ccccceveveveeees covrerererens (329,628,673)
3.14 Section 1, Column 18, prior year (298,606 ,386)
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccoviiiiiiiiiis v 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieeeeeieeeieteteseeeeeeeteseaesesesesnnes eseeessesssseseseseneeaesesenes [0 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS ............ccccceeeveieeees covrerererens (329,628,673)
3.24 Section 1, Column 19, Prior YEAr PIUS ...........ccceveueuereueieeeeeieieievereeieenes ereeesesesees (31,022,287)
3.25 SSAP NO. 108 AJUSIMENTS .....vveiieeiciirirescseeeeeteise e nene cssecesssesesssesesassseesasees 0 e (298,606,386) .............. (298,606,386)
T8 o) o) =TI (I Lo o g UL IR L= 0 ST TPRPTROTROTY 0
Cumulative variation margin on terminated contracts during the Year ..............cccccueveeeecueveeeeeeseceeee e eeeeseenenens (545,170,217)
Less:
4.21 Amount used to adjust basis of hedged IteM .............ccccceeieveiiiiiceiies eeeeeeeeens (545,170,217)
4.22 AMOUNE FECOGNIZEA .......oovvveeeceeeeeiieteteeeee ettt eae e e st et esesesessasans sesesesesesasaesssaesesesennanas 0
4.23 SSAP NO. 108 AQJUSIMENLS ......c.cevvicieeceieieieeieietetetetceee st teseaeas seteseseseseassesseseseseseneeas 0 e (545,170,217)
18]} o) =TI (I Lo o o g UL IR U= 0 ST TRPRPTROTROTY 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PrIOT VAT ........citiiiiiiiiii ittt ettt ettt ae e bt e b e s b e ekt e bt e a et eas e eheeshe e eheeeb e e bt e beea bt embeembeeaeeaheeas Seseeeaaesaeesasesanesanesanaaes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for terminatioNs IN PriIOT YEAT .........co.iiiiiiiiee ettt e b e et e e beeas Seseesaaesseesaaesaeesanesaeanes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeuereeeeeeeeeeeeeeeeeeeeeeetesesesaeaesesesessaesesesesesssssesesesesasassssasessasanes <eassssssesssasas 36,576,000
Deduct total NONAAMIEA @MOUNLS ..o et e e e e e e e E e e et e e e £ h e e R e e R e e R e e R e SR e e R e SR e e R e e R e e e e e R e e e e s ee s e e e e e saeseeseeaeesee s mmeemeeneeeeneeeeeeeeennaens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcrueueieeeececeeieteeeeectete e eseeseaetetesesesssseaesesesessssesesasesessssesesesesnsssssesasssssssesesessnsnsnan 2sesesesesassas 36,576,000
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STATEMENT AS OF SEPTEMBER 30, 2023 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

125744F-K8 ......... Corporate Bond First to Default .. | 1.C .oovmeiiiieiiiniiiiiiiiis Joeeeeennnns 49,642,177 |.ceeeennnnnn 1,021,244 |....oeee 824,574 109/24/2015 ... 01/17/2047 ... Credit Default Swap - 110633CM ... |.eceveeennnnns (29,616) |+ cevveneeeeennnnnns (81)|02361D-AT-7 . [ AMEREN ILLINOIS CO CORPORATE ...... TFFE e e 1,050,861 |.eevvvenens 824,655
BAY AREA TOLL AUTH CALIF TOLL CORPO|

125744F-K8 ......... Corporate Bond First to Default .. | 1.C .oovmeiiiiiimiiiiiiiiiiiis oo (U1 O 581,019 [oceeeeeennnnnn 535,060 |09/24/2015 ..... 01/17/2047 ... Credit Default Swap - 110633CM ... [.eceveeennnnes (16,850) [-eeeeveenaeeenee (53)]072024-ND-0 . |oevvvveniiiiiniiinieriirie e L1 S RUPRRT IEPTPN 597,869 |.evuueeeeennnn 535,113
BURL INGTN NORTH SANTA FE LLC CORPOR

125744FK8 ... Corporate Bond First to Default .. ..6,735,322 |............ 5,470,204 |09/24/2015 ..... 01/17/2047 ... Credit Default Swap - 110633CM .... |... ...(195,325) .. 12189L-BB-6 . |.. .. | 1.0FE ... .... 6,930,646 .... 5,470,742
Consumers Energy Company

125744F-K8 ......... Corporate Bond First to Default .. | 1.C coovueiiiirimmniiiiiiiins e 0 e L7 (VT 536,948 |09/24/2015 ..... 01/17/2047 ... Credit Default Swap - 110633CM ... |.eceveeennnnns (21,538) |+ eeveeeeeeeennnnnns (53)]210518-CX-2 . TEFE e e 764,244 |............... 537,001

125744FK8 ... Corporate Bond First to Default .. ...994,774 |... 752,856 |09/24/2015 ..... 01/17/2047 ... Credit Default Swap - 110633CM .... |... ....(28,848) /.. 210518-DA-1 . 1.FFE ... .... 1,023,622 ....752,930

12574%F-K8 ... Corporate Bond First to Default .. 3,130,394 |............ 2,433,569 | 09/24/2015 ..... 01/17/2047 ... Credit Default Swap - 110633CM .... |... ....(90,782)].. 341081-FQ-5 . | FLORIDA POWER & LIGHT CORPORATE .. |1.DFE .... ... 3,221,175
HACKENSACK MERIDIAN HEALTH CORPORAT

12574%F-K8 ... Corporate Bond First to Default .. .963,746 |... .... 796,932 |09/24/2015 01/17/2047 ... Credit Default Swap - 110633CM .... |... ....(27,949)].. 404530-AA-5 . [oeereiiii 1.0FE ... ....991,695

125744F-K8 Corporate Bond First to Default .. .509,358 .388,056 |09/24/2015 01/17/2047 ... Credit Default Swap - 110633CM .... .(14,771) 438516-BS-4 . | HONEYWELL INTERNATIONAL CORPORATE | 1.FFE . .524,130 |..

125744F-K8 Corporate Bond First to Default .. 9,461,909 . 7,224,584 109/24/2015 01/17/2047 ... Credit Default Swap - 110633CM ... (274,3%) 46647P-AN-6 . | JPMORGAN CHASE & CO CORP FLOATER . | 1.FFE . . 9,736,305 |..

125744FK8 ... Corporate Bond First to Default .. 3,151,657 |.. .... 2,957,457 |09/24/2015 ..... 01/17/2047 ... Credit Default Swap - 110633CM .... |... ...(91,398)].. 57571K-AB-0 . [MASS INSTITUTE OF TECH CORPORATE . | 1.AFE .... vee. 3,243,055 |............ 2,957,748
MIDAMERICAN ENERGY CO BD CORPORATE

125744F-K8 ......... Corporate Bond First to Default .. | 1.C coovueiiieiemiiiiiiiiiiiis oo (U 1,112,124 oo 872,687 |09/24/2015 ..... 01/17/2047 ... Credit Default Swap - 110633CM ... |.eceveeennnnns (32,252) 595620-AR-6 . [...iiiiiriiiiiiiiii TEFE e e 1,144,375 |oooeee 872,772
NEW YORK PRESBYTERIAN HOSP CORPORA

125744F-K8 ......... Corporate Bond First to Default .. | 1.C coovueiiiiimmiiiiiiiiiis oo (U 1,498,417 |............ 1,121,386 |09/24/2015 ..... 01/17/2047 ... Credit Default Swap - 110633CM ... |.eceveeennnnns (43,454) 649322-AD-6 . [..eiiiiiriiiiiiiiii L T RUPRRT IEPTRT 1,541,871 |............ 1,121,49%
NEW YORK PRESBYTERIAN HOSP CORPORA

125744FK8 ... Corporate Bond First to Default .. |1. 2,210,746 |............ 1,801,082 [09/24/2015 ..... 01/17/2047 ... Credit Default Swap - 110633CM .... |... ....(64,112)[.. B49822-AE-4 . [..oiiiiiiiiiiiiii 1.CFE ... .... 2,274,857 1,801,259

125744F-K8 Corporate Bond First to Default .. |1. 2,821,154 . 2,243,931 |09/24/2015 01/17/2047 ... Credit Default Swap - 110633CM .... .(81,814) 693304-AW-7 . | PECO ENERGYCO 1ST MTG CORPORATE ... | 1.EFE . . 2,902,967 |.. . 2,244,151

125744FK8 ... Corporate Bond First to Default .. |1. 3,868,070 |............ 3,045,433 |09/24/2015 ..... 01/17/2047 ... Credit Default Swap - 110633CM .... |... . (112,174) (.. 89417E-AN-9 . | TRAVELERS COS INC/THE CORPORATE ... | 1.FFE .... .... 3,980,244 3,045,733
UNIVERSITY OF CALIFORNIA CORP MUNI

125744F-K8 ......... Corporate Bond First to Default .. | 1.C coovmeiieiiimiiiiiiiiiiis oo (U 7,816,929 |.....ennnnn. 6,411,614 (09/24/2015 ..... 01/17/2047 ... Credit Default Swap - 110633CM .... |oeeeeeennnnns (226,691) II2G-HA-6 . [ooeeeieeiiiiiiiii L T RUPRRT IEPTRT 8,043,620 |..eeunnneens 6,412,245
UNIVERSITY OF SOUTHERN CALIFOR CORP

125744FK8 ... Corporate Bond First to Default .. 2,869,889 |.. .... 2,276,571 [09/24/2015 ..... 01/17/2047 ... Credit Default Swap - 110633CM .... |... ...(83,227)].. 914886-AC-0 . |.. 1.CFE ... .. e 2,953,116 | 2,276,795

000000-00-0 . Corporate Bond First to Default .. .926,954 . 784,654 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... 00724P-AD-1 . | A . .. | 1.EFE . .929,138 |.. .

000000-00-0 . Corporate Bond First to Default .. .756,797 .834,225 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... 013716-A0-8 . |RIO TINTO ALCAN INC DEBENTURES .... | 1.FFE . .758,579 |..

000000-00-0 ....... Corporate Bond First to Default .. 1,079,398 |............ 1,140,262 [09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... 035229-CF-8 . | ANHEUSER BUSCH COS INC DEBENTURES | 1.GFE .... .... 1,081,940
AvalonBay Communities, Inc. CORPORA

000000-00-0 ....... Corporate Bond First to Default .. .0 | ...826,778 |... 694,120 109/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... .. (1,947)).. 053484-AB-7 . 1.6GFE ... 828,725 ....684,346

000000-00-0 . Corporate Bond First to Default .. .0 19,830,465 17,111,707 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... .(46,704) 09247X-AQ-4 . | BLACKROCK INC CORPORATE 1.0FE . 19,877,169 |.. 16,870,748

000000-00-0 ....... Corporate Bond First to Default .. .0 ... L 4,874,237 |............ 4,312,171 | 09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... ....(11,480) .. 09247X-AR-2 . | BLACKROCK INC CORPORATE 1.0FE ... .. ... 4,885,717 ... 4,251,449

000000-00-0 ....... Corporate Bond First to Default .. (U 3,159,333 [....cceennn 2,636,925 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |oeeeeeenereenee (7,441) 096591-2R-4 . | BNP PARIBAS SA CORP FRGN FLOATER . | 1.GFE ...oeeviieeemeneeeeeenns foreeeeennns 3,166,773 |oeuuennneeen 2,599,793
FED REPUBLIC OF BRAZIL GOVT FOREIGN|

000000-00-0 ....... Corporate Bond First to Default .. ...1,579,002 |............ 1,270,613 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... .. (3,719)].. 105756-BR-0 . 3.BFE .... ....1,582,721 1,252,721

000000-00-0 ....... Corporate Bond First to Default .. .. 1,227,869 |............ 1,029,612 [09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... .. (2,892)].. 141781-BM-5 . | Cargill Inc CORPORATE 1.FFE ... ....1,230,760 |............ 1,015,113
Coca Cola Enterprises Inc

000000-00-0 ....... Corporate Bond First to Default .. 3,748,552 |............ 4,087,514 | 09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... |... 191219-BE-3 . |oeeeeeieeeeeeee e 1.FFE ... ... 3,757,380

000000-00-0 . Corporate Bond First to Default .. .509,450 .362,803 | 09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... 195325-BR-5 . | REPUBLIC OF COLOMBIA GOVT FOREIGN |3.AFE . .510,650 |..

000000-00-0 . Corporate Bond First to Default .. , 242,345 ,928,531 (09/27/2022 12/20/2027 ..... Credit Default Swap - 156742CM .... .(80,646) 196325-CU-7 . | REPUBLIC OF COLOMBIA GOVT FOREIGN |3.AFE . ,322,991 |..

000000-00-0 ....... Corporate Bond First to Default .. ...882,425 |... 799,529 (09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... ..(2,078)].. 199575-AT-8 . | COLUMBUS STHN PWR CO CORPORATE .... | 2.AFE .... 884,504 ....788,270
CONOCOPHILL IPS HLDG CO SENIOR NOTES

000000-00-0 ....... Corporate Bond First to Default .. |2.BZ ..oeeuieieeeimniiiiiiinnnn foeeeeeiiee s (U 5,179,687 |............ 5,425,862 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |..ccceveennnnes (12,199) |.eeveeeeeee 76,404 | 208251-AE-8 . |.eevuriiiiirnniiiiiiiiiie e TFFE e e 5,191,886 |............ 5,349,458
DAIMLER FINANCE NA LLC COMPANY GUAR

000000-00-0 ....... Corporate Bond First to Default .. |2.BZ ..ooouiiieeemiiiiiiiiinnns foeeeieiiee s (U 3,979,956 |............ 4,800,381 (09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... 283835-A0-0 . [.oeieiiiiiiiiiiiiii TFFE e e 3,989,329 |............ 4,732,785

000000-00-0 ....... Corporate Bond First to Default .. |2.BZ . .0 | 2,299,170 |............ 2,160,115 | 09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... |... 254687-DP-8 . | WALT DISNEY COMPANY CORPORATE ..... 1.6GFE ... .. ... 2,304,585 ... 2,129,698

000000-00-0 . Corporate Bond First to Default .. |2.BZ . .0 .987,223 . 1,206,284 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... 373298-BU-1 . [ GEORGIA PACIFIC LLC NOTES .. 1.GFE . .989,548 |.. .1,189,298

000000-00-0 . Corporate Bond First to Default .. |2.BZ . .0 1,495,501 .1,607,840 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... 438506-AS-6 . |HONEYWELL INC DEBENTURES .... . | 1.FFE . . 1,499,023 |.. . 1,585,199

000000-00-0 . Corporate Bond First to Default .. |2.BZ . .0 1,996, 143 . 1,649,172 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... B 438516-CF-1 . | HONEYWELL INTERNATIONAL CORPORATE | 1.FFE . .2,000,844 |.. . 1,625,949

000000-00-0 . Corporate Bond First to Default .. |2.BZ . .0 25,693,297 27,837,245 | 09/27/2022 12/20/2027 ..... Credit Default Swap - 156742CM .... .(60,511) 448814-DB-6 . | HYDRO-QUEBEC GOVT FOREIGN 1.0FE . 25,753,809 |.. 27,445,254

000000-00-0 . Corporate Bond First to Default .. |2.BZ . .0 1,979,391 . 2,473,199 |09/27/2022 12/20/2027 ..... Credit Default Swap - 155742CM .... .. (4,662) .. 34,826 | 448814-DF-7 . | HYDRO-QUEBEC GOVT FOREIGN 1.0FE . . 1,984,083 |.. . 2,438,373

000000-00-0 . Corporate Bond First to Default .. |2.BZ . .0 17,940,180 22,548,197 |09/27/2022 12/20/2027 ..... Credit Default Swap - 156742CM .... . (42,252) .317,513 | 448814-DL-4 . | HYDRO-QUEBEC GOVT FOREIGN .......... [1.DFE . 17,982,432 |.. 22,230,684

000000-00-0 ....... Corporate Bond First to Default .. |2.BZ . .0 | ...8,329,8% |............ 8,089,319 |09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |... ....(19,618)/.. ...113,910 | 46647P-CU-8 . | JPMORGAN CHASE & CO CORP FLOATER . | 1.EFE .... .... 8,349,513 ... 1,975,409
NJ EDA PENSION FUNDING SER B BONDS

000000-00-0 ....... Corporate Bond First to Default .. |2.BZ ..oeouiiieeeieiniiiiiiinns foeeeieiiee s (U1 PO 23,803,883 |........... 25,483,812 | 09/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742CM .... |..ccoveeennnnes (56,062) |-evvnueeeaennen 358,851 | 645913-AA-2 . |oeeveeniiiiiiiiiiiiiiii e TFFE e o 23,859,945 |........... 25,124,961
NEW YORK LIFE INSURANCE NOTES 144A

000000-00-0 ....... Corporate Bond First to Default .. |2.BZ ..o..ooiiivivininnniinnnns foorermnnnnnanennnnnns (U 2,002,777 foceeeiennes 2,053,731 109/27/2022 ..... 12/20/2027 ..... Credit Default Swap - 155742C0M ... |..eoeeeeieernes [CRAT0] T 28,920 | 64952G-AE-8 . |.eviiiiiiiiiiiiiiiiiiiiiiiiiai e 1.0FE toreiieiiiiiiieneeeeens foeeennnnnnns 2,007,494 |......ennnnt 2,024,812
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000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiii o 0 e, 1,780,828 |............ 1,427,591 | 09/27/2022 ..... 12/20/2027 ..... Default Swap - 155742CM ... [......eeeeeeeee (4,194) 67021C-AR-8 . | NSTAR ELECTRIC COMPANY CORPORATE . [1.EFE ......oooooiiiiiiiiiiiiiis [ 1,785,022 |............ 1,407,488
PETROLEOS MEXICANOS PEMEX CORP FORE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiii o 0 e, 7,128,063 |............ 4,485,911 09/27/2022 ... 12/20/2027 ..... Default Swap - 155742CM .... [.......eeeeeee (16,788) T16540-C0-4 . |oeeeiiiiiiiiii AAFE o 7,144,850 |............ 4,422,743
PETROLEOS MEXICANOS PEMEX CORP FORE

000000-00-0 ....... Corporate Bond First to Default .. L0 .. 1,850,062 |.. .... 1,157,885 |00/27/2022 12/20/2027 ..... Default Swap - 155742CM .... |... .. (4,357)].. 716540-CL-4 . |.. L. 1,854,419 [l 1,141,580

000000-00-0 . Corporate Bond First to Default .. .0 .908,766 .973,453 100/27/2022 12/20/2027 ..... Default Swap - 155742CM .... .. (2,140) TAT13U-AN-2 P . .910,906 |.. .959,745

000000-00-0 . Corporate Bond First to Default .. .0 8,973,887 . 7,634,772 |09/27/2022 12/20/2027 ..... Default Swap - 155742CM .... .(21,135) 743315-AZ- PROGRESSIVE CORP OHIO CORPORATE ... | 1.FFE . .8,995,022 |.. . 7,527,263

000000-00-0 . Corporate Bond First to Default .. .0 10,466,347 . 8,636,404 |00/27/2022 12/20/2027 ..... Default Swap - 155742CM .... .(24,650) 78016E-YH-4 . | ROYAL BANK OF CANADA CORP FOREIGN .EFE . 10,490,996 |.. .8,514,791

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ..11,230,604 |............ 9,507,756 |09/27/2022 ..... 12/20/2027 ..... Default Swap - 155742CM .... |... ....(26,471)].. 78409V-BK-9 . | S&P Global Inc CORPORATE ............ .GFE . ... 11,266,074 ....9,373,872

000000-00-0 ....... Corporate Bond First to Default .. L0 . ...2,655,976 |............2,176,546 |09/27/2022 ..... 12/20/2027 ..... Default Swap - 155742CM .... |... . 80413T-AV-1 Saudi Arabia GOVT FOREIGN .......... .EFE . .... 2,662,232 ... 2,145,897

000000-00-0 ....... Corporate Bond First to Default .. L0 .. .. 1,438,384 |............ 1,155,349 (09/27/2022 ..... 12/20/2027 ..... Default Swap - 155742CM .... |... 808513-CA-1 CHARLES SCHWAB CORP CORPORATE ..... .FFE . ... 1,441,772 .... 1,139,080
TRAVELERS PROP CASUALTY CORP SENIOR

000000-00-0 ....... Corporate Bond First to Default .. .. 7,043,508 |............ 6,669,572 [09/27/2022 ..... 12/20/2027 ..... Default Swap - 155742CM .... |... ....(16,588)].. 89420G-AE-9 . .FFE . .... 7,060,091 ....6,575,654

000000-00-0 . Corporate Bond First to Default .. 4,294,296 . 3,591,597 |00/27/2022 12/20/2027 ..... Default Swap - 155742CM .... .(10,114) 902133-AY-3 . | Tyco Electro CORP FOREIGN .. .. | 1.GFE . . 4,304,409 |.. . 3,541,022

000000-00-0 ....... Corporate Bond First to Default .. ..6,534,610 |............5,009,767 |09/27/2022 ..... 12/20/2027 ..... Default Swap - 155742CM .... |... ....(15,390) .. 91150H-JD-3 . | US BANCORP SR NT CORP FLOATER ..... .GFE . ....6,550,000 ... 4,939,222
WESTERN MINING CORP FINANCE COMPANY

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. 5,073,176 |............ 5,179,258 |09/27/2022 12/20/2027 ..... Default Swap - 155742CM .... |... .(11,048)).. 92028-AH-8 . 1.FFE . ....5,085,124 ....5,106,326

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 2,133,950 . 2,341,359 |00/27/2022 12/20/2027 ..... Default Swap - 156742CM .... ..(5,026) 931142-BF-9 . | WAL MART STORES INC NOTES 1.CFE . .2,138,976 |.. . 2,308,389

000000-00-0 . Corporate Bond First to Default .. [2.BZ . 0 8,773,805 .8,053,780 |09/27/2022 12/20/2027 Default Swap - 155742CM .... .(20,664) 976656-BI-7 . | WISCONSIN ELEC POWER NOTES . 1.GFE . .8,794,469 |.. . 7,940,371

000000-00-0 . Corporate Bond First to Default .. [2.BZ . 0 474,397 .434,692 |00/27/2022 12/20/2032 Default Swap - 155743CM .... ..(7,169) 017175-AD-2 . | ALLEGHANY CORP CORPORATE .... 1.EFE . .481,567 |.. .438,231

000000-00-0 . Corporate Bond First to Default .. [2.BZ . 0 ,064,356 .1,815,074 1009/27/2022 12/20/2032 Default Swap - 155743CM .... .(31,196) 03523T-BF-4 . | ANHEUSER-BUSCH COS INC CORPORY 1.GFE . . 2,095,562 |.. .1,830,760

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 1,543,078 .1,020,886 |09/27/2022 12/20/2032 Default Swap - 155743CM .... .(23,319) 040555-CY-8 . | ARIZONA PUB SVC CO CORPORATE .. 1.GFE . .1,566,397 |.. 1,029,198

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. ..7,390,391 |............ 4,966,712 [09/27/2022 ..... 12/20/2032 ..... Default Swap - 155743CM .... |... .. (111,683)].. 20825C-BC-7 . | Conocophi | lips CORPORATE .. | 1.FFE . ... 7,502,074 ....5,007, 150
CURATORS OF THE UNIV OF MISSOU CORP

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ..17,516,390 |........... 15,826,990 |09/27/2022 ..... 12/20/2032 ..... Default Swap - 155743CM .... |... .. (264,707)].. 281266-LF-2 . |eeeeeeeiiieie 1.BFE . ...17,781,097 ... 15,955,850

000000-00-0 . Corporate Bond First to Default .. .0 17,476,283 16,534,676 | 09/27/2022 12/20/2032 Default Swap - 155743CM .... .. (264,101) 644188-BH-6 . | NEW ENGLAND POWER CO CORPORATE .... [1. 17,740,384 |.. 16,669,208

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ... 3,492,896 |............ 3,257,810 |09/27/2022 ..... 12/20/2032 ..... Default Swap - 155743CM .... |... ....(52,785)].. 678858-BY-6 . | Oklahoma Gas & Elec Co CORPORATE . | 1. . .... 3,545,681 ... 3,284,335

000000-00-0 ....... Corporate Bond First to Default .. 0. 17,236,918 |........... 15,477,607 |09/27/2022 ..... 12/20/2032 ..... Default Swap - 155743CM .... [............. (260,484) 78433L-AH-9 . | SCE RECOVERY FDG LLC CORPORATE .... [T.AFE ... [ 17,497,401 |........... 15,603,623
SIEMENS FINANCIERINGSMAATSCHAP CORP

000000-00-0 ....... Corporate Bond First to Default .. [V IO 2,218,276 |............ 1,800,582 [09/27/2022 ..... 12/20/2032 ..... Default Swap - 155743CM .... [....eevvnnnnne. (33,523) 82620K-BF-9 . [-oeeeeeeeieeieeei e TEFE o | 2,251,799 |.........e. 1,815,242
SOUTH CAROLINA ST PUBLIC SVC A CORP

000000-00-0 ....... Corporate Bond First to Default .. L0 . ..19,734,830 |........... 19,837,477 |09/27/2022 12/20/2032 Default Swap - 155743CM .... |... ...(298,232)|.. 837151-F2-0 . [oeeeeeeeiiee e LGFE ... ...20,033,062 ...19,998,990

000000-00-0 . Corporate Bond First to Default .. .0 7,470,600 . 7,162,581 | 09/27/2022 12/20/2032 Default Swap - 155743CM .... (112,895) 842400-FT-5 . | SOUTHERN CAL EDISON CORPORATE . .GFE . .7,583,4% |.. . 7,220,897

000000-00-0 . Corporate Bond First to Default .. .0 6,956,581 . 6,576,512 | 09/27/2022 12/20/2032 Default Swap - 155743CM .... .. (105,128) 842400-GK-3 . | SOUTHERN CAL EDISON CORPORATE . .GFE . .7,061,708 |.. .6,630,057

000000-00-0 . Corporate Bond First to Default .. .0 4,281,681 . 4,045,537 |09/27/2022 12/20/2032 Default Swap - 155743CM .... .(64,705) 842400-GR-8 . | SOUTHERN CAL EDISON CORPORATE ..... .GFE . . 4,346,385 |.. . 4,078,475

000000-00-0 ....... Corporate Bond First to Default .. L0 . 1,257,468 |... 929,624 (09/27/2022 ..... 12/20/2032 ..... Default Swap - 155743CM .... |... ....(19,003)].. 927804-FR-0 . |Virginia Electric Power CORPORATE FFE ... ... 1,276,471 ....937,192
WELLS FARGO & COMPANY CORP FLOATER

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 13,000,808 |............ 9,628,643 (09/27/2022 ..... 12/20/2032 ..... Default Swap - 155743CM .... [............. (196,468) 95000U-2M=4 . [oeeeeeeiieeeeee 2.AFE i [ 13,197,271 | 9,707,037
ARCHER DANIELS MIDLAND C DEBENTURES

000000-00-0 ....... Corporate Bond First to Default .. [4.BZ .....................ccees |, 138,600,000 |............ 5,176,869 |............ 5,315,387 (03/31/2023 ..... 06/20/2028 ..... Default Swap - 159266CM .... |..cevverrrnnns 73,322 039483-AR-3 . [-eeeeeeeeiieieeeii e TFFE i | 5,103,547 |...covunnnns 5,237,101

000000-00-0 ....... Corporate Bond First to Default .. ...306,381 |... 326,744 103/31/2023 ..... 06/20/2028 ..... Default Swap - 159266CM .... |[... 039483-AS-1 . 1.FFE .... 302,042 ... 321,082

000000-00-0 ....... Corporate Bond First to Default .. 3,244,541 |............ 3,296,666 |03/31/2023 ..... 06/20/2028 ..... Default Swap - 159266CM .... |... 049560-AA-3 . | ATMOS ENERGY CORP DEBENTURES ...... |1.EFE .... .... 3,198,588 .3,248,113
BAY AREA TOLL AUTH CALIF TOLL CORPO

000000-00-0 ....... Corporate Bond First to Default .. 3,848,148 |............ 3,603,855 |03/31/2023 ..... 06/20/2028 ..... Default Swap - 159266CM .... 072024-NT-5 . LI = N 3,793,645 |............ 3,550,777

000000-00-0 ....... Corporate Bond First to Default .. 1,946,007 |............ 2,063,153 | 03/31/2023 06/20/2028 ..... Default Swap - 159266CM .... |... 12201P-AB-2 . 1.FFE .... .... 1,918,445 ....2,032,767

000000-00-0 . Corporate Bond First to Default .. 1,486,857 . 1,253,640 |03/31/2023 06/20/2028 ..... Default Swap - 159266CM .... 141781-BQ-6 . | Cargill Inc CORPORATE 1.FFE . 1,465,799 |.. .1,236,176

000000-00-0 . Corporate Bond First to Default .. .848,574 .907,502 |03/31/2023 06/20/2028 ..... Default Swap - 159266CM .... 149123-BF-7 . | CATERPILLAR INC NOTES .. 1.FFE . .836,565 |.. .894,137

000000-00-0 ....... Corporate Bond First to Default .. 2,506,735 |............ 2,768,920 (03/31/2023 ..... 06/20/2028 ..... Default Swap - 159266CM .... |... 149123-BJ-9 . | CATERPILLAR INC DEBENTURES . .. [1.FFE ... ... 2,471,232
Coca Cola Enterprises Inc DEBENTURE

000000-00-0 ....... Corporate Bond First to Default .. ...8,105,408 |............ 8,698,384 |03/31/2023 ..... 06/20/2028 ..... Default Swap - 159266CM .... |... 191219-BE-3 . |oeeeeeieeeeeeee e FFE ... ... 7,990,604 .... 8,570,273

000000-00-0 ....... Corporate Bond First to Default .. .. 5,342,525 |............ 5,552,563 |03/31/2023 ..... 06/20/2028 ..... Default Swap - 159266CM .... |... 20825U-AC-8 . | CONOCO FUNDING CO COMPANY GUARNT .. [ 1.FFE .... ....5,266,857 ....5,470,784
DAYTON HUDSON CORP TARGET CORPORATI

000000-00-0 ....... Corporate Bond First to Default .. 3,064,661 |............ 4,138,528 (03/31/2023 ..... 06/20/2028 ..... Default Swap - 159266CM .... |... 230753-DL-7 . FFE ... .... 3,908,508 .... 4,077,575

000000-00-0 . Corporate Bond First to Default .. 5,144,348 . 5,625,743 103/31/2023 06/20/2028 ..... Default Swap - 159266CM .... 244199-BA-2 . | DEERE & CO NOTES .FFE . .5,071,487 |.. . 5,542,886

000000-00-0 ....... Corporate Bond First to Default .. ..10,927,698 |.. ...11,437,636 |03/31/2023 ..... 06/20/2028 ..... Default Swap - 159266CM .... |... 302508-AQ-9 . | FMR LLC BONDS 144A ... EFE ... ...10,772,921 |..... ... 11,269, 181
FLEETBOSTON FINL CORP

000000-00-0 ....... Corporate Bond First to Default .. [4.BZ ....ooevvernnnnnnnnnnns o 0 o, 7,052,687 |............ 7,257,532 |03/31/2023 ..... 06/20/2028 ..... Default Swap - 159266CM .... [................ 99,890 338915-AM-3 . [ 2AFE o | 6,952,798 |............ 7,150,642
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000000-00-0 ....... Corporate Bond First to Default .. L0 .. 1,305,898 |............ 1,570,405 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... |[... 373298-BU-1 . | GEORGIA PACIFIC LLC NOTES .......... 1.GFE ... .... 1,287,402 .... 1,547,276

000000-00-0 . Corporate Bond First to Default .. .0 1,107,419 .1,062,676 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... 404030-AJ-7 . | HAE EQUIPMENT SERVICES CORPORATE . |4.AFE . 01,001,734 |.. .1,047,025

000000-00-0 . Corporate Bond First to Default .. .0 2,148,531 .2,071,519 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... 445587-AE-8 . | HUNT CO INC CORPORATE ..... 4.BFE . .2,118,100 |.. . 2,041,009

000000-00-0 . Corporate Bond First to Default .. .0 4,026,474 .3,751,989 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... 527298-BU-6 . | LEVEL 3 FINANCING CORPORATE 4.AFE . .3,969,446 |.. .3,69,729

000000-00-0 ....... Corporate Bond First to Default .. L0 .. 5,647,169 |............ 5,840,165 [03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |[... 539830-AK-5 . | LOCKHEED MARTIN CORP BONDS ......... | 1.GFE .... ....5,567,186 5,754,150
NJ EDA PENSION FUNDING SER B BONDS

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ...2,033,843 |............ 2,142,902 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... |... ..28,806 |.. 645913-AA-2 . |.oeiiiiiiii 1.FFE .... ....2,005,037 2,111,341

000000-00-0 . Corporate Bond First to Default .. .0 10,856,828 10,008,545 | 03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... .153,769 665859-AX-2 . | NORTHERN TRUST CORP CORPORATE ..... 1.FFE . 10,703,089 |.. .9,861,138

000000-00-0 . Corporate Bond First to Default .. .0 2,105,742 .2,197,514 103/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... ..29,824 68233D-AT-4 . | ONCOR ELECTRIC DELIVERY CORPORATE | 1.FFE . .2,075,917 |.. . 2,165,148

000000-00-0 .. Corporate Bond First to Default .. .0 . 4,371,333 . 4,202,411 103/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... ..61,013 713448-EG-9 . | PEPSICO INC CORPORATE 1.EFE . . 4,309,420 |.. . 4,140,518
PROGRESSIVE CORP OHIO SENI

000000-00-0 ....... Corporate Bond First to Default .. [4.BZ ... |, [V IO 2,669,088 |............ 2,625,438 |03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |..ceevvnrinnnns 37,803 |oevviniiinnns 38,668 [743315-AL-7 . [ceeeeiiiriiiiieiii TFFE i | 2,631,284 |............ 2,586,770
Realty Income Corporation CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. ..10,323,312 |............ 8,240,134 |03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |... ... 146,213 |.. 121,362 [ 756109-BL=7 . [eeeeeeiiiieieieei e 1.6GFE ... ...10,177,099 ....8,118,772

000000-00-0 ....... Corporate Bond First to Default .. ..23,978,738 |...........21,002,511 |03/31/2023 ..... 06/20/2028 ..... Credit Default Swap - 159266CM .... |... ....339,619 |.. ....309,328 | 78016F-Z0-0 . | ROYAL BANK OF CANADA CORP FOREIGN | 1.EFE .... ...23,639,119 ...20,693, 183
SOUTH CAROLINA ELEC & GAS CO 1ST MO

000000-00-0 ....... Corporate Bond First to Default .. [4.BZ . 0 ... 1,042,214 |............ 1,071,004 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... |... 837004-BV-1 . 1.FFE .... ... 1,027,453 .... 1,085,231

000000-00-0 . Corporate Bond First to Default .. [4.BZ . 0 3,443,757 .3,240,737 03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... 84859D-AC-1 . | SPIRE MISSOURI INC CORPORATE 1.FFE . .3,304,082 |.. . 3,193,007

000000-00-0 . Corporate Bond First to Default .. [4.BZ . .0 .710,955 .766,413 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... 87612E-AF-3 . | TARGET CORP DEBENTURES . 1.FFE . .700,886 |.. .755,126

000000-00-0 . Corporate Bond First to Default .. [4.BZ . .0 2,072,197 .2,146,192 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... 87612E-AK-2 . | TARGET CORP DEBENTURES . 1.FFE . 2,042,848 |.. .2,114,583

000000-00-0 . Corporate Bond First to Default .. [4.BZ . .0 5,317,908 . 5,742,392 |03/31/2023 06/20/2028 ..... Credit Default Swap - 159266CM .... 931142-BF-9 . | WAL MART STORES INC NOTE! .. | 1.CFE . . 5,242,588 |.. .5,657,817

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .1,673,300,000 9,178,026 . 7,953,862 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(69,331) .(95,042) | 00440E-AH-0 . | CHUBB INA HOLDINGS INC CORPORATE . |[1.FFE . . 9,247,367 |.. . 8,048,905

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 0 4,755,402 |............ 3,938,446 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(35,922)].. ....(47,061)| 00440E-AQ-0 . | CHUBB INA HOLDINGS INC CORPORATE . |[1.FFE .... ... 4,791,324 3,985,507
ALASKA ST MUNI BOND BANK AUTH CORPO

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. 9,731,577 |............ 8,392,721 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .(73,512)].. .. (100,286) | OT7R-EQ-2 . |oeeeeeeeiieiiieiiiiee 1.EFE .... ....9,805,089 8,493,007

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 1,221,239 . 1,248,989 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .. (9,225) .(14,924)] 013716-AW-5 . | RIO TINTO ALCAN INC CORP FOREIGN . [1.FFE . 1,230,465 |.. 1,263,913

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. ... 3,730,534 |............ 3,269,500 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .(28,180)].. ....(39,068)| 023135-AP-1 . | Amazon.com, Inc. CORPORATE ......... 1.EFE .... ....3,758,714 .... 3,308,568

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 . ... 3,953,805 |............ 3,053,855 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... |... ....(29,867)].. ....(36,491)| 023135-CJ-3 . | Amazon.com, Inc. CORPORATE ......... 1.DFE ... .... 3,983,672 .... 3,000,347

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 42,567,877 32,429,612 | 09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... (321,557) (387,508)| 02361D-AN-0 . [ AMEREN ILLINOIS CO CORPORATE 1.FFE . 42,889,434 |.. 32,817,120

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 2,829,747 . 2,143,768 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(21,376) .(25,616)| 02361D-AR-1 . | AMEREN ILLINOIS CO CORPORATE 1.FFE . .2,851,123 |.. . 2,169,384

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. ...953,778 |... 788,154 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... |... .. (7,208)].. 025816-BF-5 . | AMERICAN EXPRESS CO CORP .| 1.FFE ... , ....197,572

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 . ..19,706,152 |........... 18,816,674 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... [... .. (148,860)|.. ...(224,844)1035229-CL-5 . | ANHEUSER BUSCH COS INC BONDS ....... 1.GFE ... ... 19,855,012 ...19,041,519

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 13,861,815 14,045,766 | 09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .. (104,712) (167,836)| 035229-CM-3 . [ ANHEUSER BUSCH COS INC DEBENTURES | 1.GFE . 13,966,527 |.. 14,213,602

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 2,450,053 . 2,131,169 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(18,508) .(25,466)| 03523T-BF-4 . | ANHEUSER-BUSCH COS INC CORPORATE .. | 1.GFE . . 2,468,560 |.. . 2,156,635

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. ...4,521,584 |............ 3,786,831 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(34,156)].. ....(45,250)| 03523T-BJ-6 . | ANHEUSER-BUSCH COS INC CORPORATE .. [ 1.GFE .... .... 4,555,740 .... 3,832,080
ARIZONA PUB SVC CO ARIZONA PUBLIC S

000000-00-0 ....... Corporate Bond First to Default .. ...4,555,278 |............4,161,766 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... |... ....(34,410)].. ....(49,730)| 040555-CH-5 . 1.GFE ... .... 4,589,689 ....4,211,4%

000000-00-0 . Corporate Bond First to Default .. 9,584,069 10,664,433 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(72,398) (127,432)| 046353-AD-0 . | ASTRAZENECA PLC CORP FOREIGN 1.GFE . .9,656,467 |.. 10,791,865

000000-00-0 .. Corporate Bond First to Default .. 1,589,680 1,291,796 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(12,008) .(15,436)| 046353-AG-3 . | ASTRAZENECA PLC CORP FOREIGN 1.GFE . .1,601,689 |.. .1,307,232
AUSTIN TEX CMNTY COLLEGE DIST CORPO

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 2,952,637 |..cevvennnns 2,596,263 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeee (22,304)....cvnnnnnnnee (31,023) | 052403-FB=3 . [eevvvvrrerrrrrrrnririeiirienneeneeeneeeeenns L = R SN 2,074,942 |............ 2,627,287
BHP BILLITON FIN USA LTD CORP FOREI

000000-00-0 ....... Corporate Bond First to Default .. L0 .. 9,414,807 |............ 7,902,518 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... L (T1,119)). ... (94,429)| 055451-AV-0 . |.oeeeeiiiiiiiiiiiii 1.FFE .... .... 9,485,926 ....7,9%,946

000000-00-0 . Corporate Bond First to Default .. .0 1,568,745 . 1,299,179 09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(11,850) .(15,524)| 06051G-FC-8 . | BANK OF AMERICA CORP CORPORATE .... | 1.GFE . .1,580,596 |.. 1,314,703

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ..24,187,777 |........... 18,789,692 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .. (182,714)].. ...(224,522)| 06051G-GG-8 . | BANK OF AMERICA CORP CORP FLOATER | 1.GFE .... . ...24,370,491 ...19,014,214

000000-00-0 ....... Corporate Bond First to Default .. [V IO 2,999,928 |............ 2,340,781 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...oevvnnnen. (22,661))......cccn (27,970)| 06051G-HU-6 . |BANK OF AMERICA CORP CORP FLOATER | 1.EFE ........eevvvvmmmmunnnnnns fornnnnnnnnns 3,022,584 |............ 2,368,751
BAY AREA TOLL AUTH CALIF TOLL CORPO

000000-00-0 ....... Corporate Bond First to Default .. [V IO 9,494,181 |............ 8,460,702 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...eevvnnnnee [VATYAL)] S (101,099) [ 072024-ND-0 . [.oeeeeernnneeeiiiiiee e L RN R 9,565,900 |............ 8,561,801
BAYLOR SCOTT & WHITE HOLDINGS CORPO

000000-00-0 ....... Corporate Bond First to Default .. L0 . ..6,360,149 |............ 4,786,965 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... |... ....(48,044)].. 2o (57,200) [ 072863-AF-0 . [ceeeeeeeeniieieiiiiiee e 1.0FE ... .... 6,408,193 ... 4,844,165

000000-00-0 . Corporate Bond First to Default .. .0 1,488,350 .1,300,633 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(11,243) .(15,542)| 084670-BK-3 . | BERKSHIRE HATHAWAY FIN CORPORATE . | 1.CFE . . 1,499,593 |.. 1,316,174

000000-00-0 . Corporate Bond First to Default .. .0 7,146,441 . 6,595,848 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(53,984) .(78,815)| 110122-AP-3 . | BRISTOL MYERS SQUIBB CO CORPORATE | 1.FFE . . 7,200,425 |.. .6,674,663

000000-00-0 ....... Corporate Bond First to Default .. L0 .. .. 17,223,152 |........... 12,176,966 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .. (130,103)].. .. (145,505)| 110122-DX-3 . | BRISTOL MYERS SQUIBB CO CORPORATE | 1.FFE .... .. 17,353,255 .. 12,322,471
CALIFORNIA HEALTH FACS FING AU CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooii s [V F 2,966,947 |............ 2,795,070 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeeee (22,412)..cevnnnnnnnee (33,399) [ 13032U-KD-9 . |.oeeeeeieiiiiiiieei LI = N 2,989,359 |............ 2,828,468
CALIFORNIA HEALTH FACS FING AU CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....oooovviiiiiiiinnnins | [V PP 4,838,254 |............ 4,437,745 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [............... (36,548)]............... (53,028) ] 13082U-US-5 . |..evevevriiiiiiiiiiiiiiiiiiiiiiiiiieieeeeees 1FFE e foeiiinnnns 4,874,802 |............ 4,490,773
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CALIFORNIA ST UNIV REV CORPORATE MU
000000-00-0 ....... Corporate Bond First to Default .. ... 4,967,544 |............ 4,961,466 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... ....(37,525)].. ...(59,286)| 13077C-M8-4 . 1.DFE ... ....5,005,069 ....5,020,751
000000-00-0 ....... Corporate Bond First to Default .. L0 . 3,770,741 |............ 3,126,799 | 09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... [... ....(28,484)).. ....(37,363)| 130795-26-7 . 1.CFE ... ... 3,799,225 ... 3,164,162
000000-00-0 . Corporate Bond First to Default .. .0 7,230,475 . 7,503,878 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(54,619) .(89,665)| 141781-AT-1 . | Cargill Inc NOTES . 1.FFE . .7,285,094 |.. . 7,593,543
000000-00-0 . Corporate Bond First to Default .. .0 .507,400 .436,390 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .. (3,833) ..(5,215)| 141781-BF-0 . | Cargill Inc CORPORATE 1.FFE . 511,233 |.. .
000000-00-0 ....... Corporate Bond First to Default .. L0 .. 6,007,251 |............ 4,415,262 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .(45,379)].. ...(52,759)| 141781-BJ-2 . | Cargill Inc CORPORATE .| 1LFFE ... ....6,052,630
DUKE ENERGY PROGRESS INC CORPORATI
000000-00-0 ....... Corporate Bond First to Default .. 3,816,471 |............ 3,852,974 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(28,830)].. ....(46,040) | 144141-CY-2 . 1.FFE .... .... 3,845,301 ....3,8%,014
000000-00-0 . Corporate Bond First to Default .. 2,617,765 . 2,882,863 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(19,775) .(34,448)| 149123-BE-0 . | CATERPILLAR INC DEBENTURES ......... [ 1.FFE . .2,637,540 |.. .2,917,311
000000-00-0 ....... Corporate Bond First to Default .. ...254,877 |... 206,863 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .. (1,925)].. (2,472)| 14916R-AD-6 . |Catholic Health Initiatives CORP . | 1.GFE .... 256,802 ....209,335
CENTRAL PUGET SOUND WASH REGL CORPO
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiii s [V F 6,605,473 |............ 6,389,939 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [......eueeeeee (49,898) 15504R-ET-2 . L = R SN 6,655,370 |............ 6,466,293
000000-00-0 ....... Corporate Bond First to Default .. ..10,045,746 |............ 8,674,715 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(75,885)].. 160853-TH-0 . 1.DFE ... ...10,121,632 ....8,778,3M
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ooooiii s [V F 1,995,893 |............ 1,664,071 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeee (15,077) 16557H-EA-9 . LI = N 2,010,970 |............ 1,683,956
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooii s [V F 767,504 |..covveinnnnns 734,576 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [....eevveeeeeeee (5,798) [evvveveennnnns (8,778)| 167593-UT-7 . L =15 R SN 773,302 |oeeveeeeieens 743,354
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. 3,751,217 |............ 3,646,707 [09/20/2023 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(28,337)].. ....(43,575)| 167593-WS-7 . 1.EFE .... ... 3,779,553 .... 3,690,282
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 5,528,298 .5,325,238 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(41,761) .(63,632)| 171232-AQ-4 . | CHUBB CORPORATION CORPORATE 1.FFE . .5,570,089 |.. .5,388,870
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 3,280, 154 . 3,110,697 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(24,778) .(37,170)| 171232-AS-0 . | CHUBB CORPORATION CORPORATE 1.FFE . .3,304,933 |.. . 3,147,867
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 4,478,305 . 3,648,148 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(33,829) .(43,592)| 172967-El-7 . | CITIGROUP INC CORPORATE .. 1.GFE . 4,512,134 |.. . 3,691,740
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 .882,546 .690,854 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... ..(6,667) .. (8,255)| 172967-JU-6 . | CITIGROUP INC CORPORATE .. 1.GFE . .889,213 |.. .699, 109
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 4,424,275 . 4,469,906 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(33,421) .(53,412)| 18085P-QK-3 . | CLARK CO NV ARPT REV CORP MUNI 1.EFE . . 4,457,696 |.. . 4,523,318
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 1,231,629 .990,085 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .. (9,304) .(11,831)| 20030N-BB-6 . | COMCAST CORP CORPORATE ... 1.GFE . 1,240,932 |.. .1,001,916
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 1,631,404 .1,220,036 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(11,568) .(14,578)| 20030N-BQ-3 . | COMCAST CORP CORPORATE . 1.GFE . 1,542,972 |.. 1,234,614
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 1,969,006 .1,431,009 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(14,874) .(17,009) | 20030N-CG-4 . | COMCAST CORP CORPORATE ... 1.GFE . 1,983,879 |.. . 1,448,108
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 . 2,876,021 |............ 2,471,124 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... ... (21,725)).. ....(29,528)]202795-HK-9 . | COMMONWEALTH EDISON CORPORATE ..... 1.FFE .... ....2,897,746 .... 2,500,652
CONNECTICUT LIGHT & PWR CO CORPORAT
000000-00-0 ....... Corporate Bond First to Default .. L0 . ... 7,367,273 |.. .... 7,310,625 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... |... ...(55,652)].. 20en (87,356) [ 207597-DV=4 . [eeeeeeeieiieieeie e 1.EFE ... e T422,025 e 7,397,981
000000-00-0 . Corporate Bond First to Default .. .0 12,256,171 .9,710,287 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(92,583) (116,030) | 20826F-AR-7 . [ CONOCOPHILLIPS CO CORPORATE ... 1.FFE . 12,348,754 |.. .9,826,317
000000-00-0 . Corporate Bond First to Default .. .0 2,837,687 . 2,283,421 109/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(21,436) .(27,285)|23338V-AA-4 . | DTE ELECTRIC CO CORPORATE 1.FFE . .2,859,123 |.. .2,310,706
000000-00-0 . Corporate Bond First to Default .. .0 .482,570 ....292,003 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .. (3,645) .. (3,490)|23338V-AG-1 . | DTE ELECTRIC CO CORPORATE 1.EFE . ....486,216 |.. .295,584
000000-00-0 ....... Corporate Bond First to Default .. L0 . 16,151,137 |... .. 11,034,524 109/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... , , 23338V-AJ-5 . | DTE ELECTRIC CO CORPORATE .......... |1.EFE .... ... 16,273,142 11,166,378
DALLAS TEX WTRIKS & SWR SYS CORPORA
000000-00-0 ....... Corporate Bond First to Default .. ...243,214 |... 214,998 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... (1,837)].. (2,569) | 235416-6X-7 . 1.CFE ... 245,051 ....217,567
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. 15,589,825 |........... 12,933,229 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .. (117,765)].. ...(154,542)| 235851-AR-3 . | DANAHER CORP CORPORATE .... .. | 1.GFE ... .. ...15,707,590 13,087,771
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccoooeiiiiiis |, [V IO 3,050,571 [.uvunnnnen 2,642,325 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...oevvnnnen. (23,044)[...cennnnnnnnne (31,574)| 244199-BF-1 . | DEERE & CO CORPORATE ................. L 5 N N 3,073,615 |............ 2,673,898
DENVER COLO CITY & CNTY ARPT CORPOR
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccceiiiiiis |, [V IO 7,928,225 |....cceeeee 6,534,420 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnnnees (59,890)|...cceeennnns (78,081) [ 249182-LN-4 . [oeeeeeeeeeieeeee e TEFE o | 7,988,115 | 6,612,501
DENVER COLO CITY & CNTY ARPT CORPOR
000000-00-0 ....... Corporate Bond First to Default .. ..29,029,980 |...........24,080,672 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... ...(219,292) .. .. (287,745)[ 249182-LP-9 . [ceoeieiiiiieiiei e 1.EFE ... ... 29,249,272 ...24,368,417
000000-00-0 ....... Corporate Bond First to Default .. ...8,773,790 |............6,811,735 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(66,277)].. ....(81,395)| 250847-EK-2 . |DTE Electric Company CORPORATE .... | 1.FFE .... ....8,840,067 ....6,893,130
DICKINSON TEX INDPT SCH DIST CORPOR
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooeiiiii o 0 [, 239,091 |t 224,203 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [.....eeveneeeeee (1,806)......cunnnnnnee (2,679) | 253363-WH-4 . TAFE e [, 240,897 |.oooeeeeeens 226,882
000000-00-0 ....... Corporate Bond First to Default .. ...4,964,89 |............ 4,414,663 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(37,505)].. ....(52,752)| 253363-W0-4 . 1.AFE ... ....5,002,400 ... 4,467,414
000000-00-0 ....... Corporate Bond First to Default .. ...6,109,743 |............ 4,656,446 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(46,153)].. ...(55,641)| 254687-EZ-5 . 1.GFE ... ....6,155,896 ....4,712,086
000000-00-0 ....... Corporate Bond First to Default .. ..99,822 |... 09/20/2023 ... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... (1,187)|25477G-CY-9 . 1.BFE .... ....100,577 .100,517
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........coceeiiiiis |, 0 s 7,895,159 |............ 7,679,469 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [....evvnnnnes (59,640)|............... (91,764)) 254845-GQ-7 . L = N 7,954,799 |............ 7,771,232
000000-00-0 ....... Corporate Bond First to Default .. LTS 647,172 109/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .. (5,418)].. (7,733) | 254845-KY-5 . 1.CFE ... 722,592 ....654,906
000000-00-0 . Corporate Bond First to Default .. 1,806,168 . 1,512,572 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(13,644) .(18,074)|263901-AA-8 . | DUKE ENERGY INDIANA INC CORPORATE | 1.FFE . .1,819,812 |.. . 1,530,646
000000-00-0 ....... Corporate Bond First to Default .. 3,933,959 |............ 3,025,494 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .. (29,717)).. ...(36,152)| 278062-AF-1 . | EATON CORPORATION CORPORATE ........ 1.GFE ... .... 3,963,676 ... 3,061,647
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ABU DHABI (EMIRATE OF) GOVT FOREIGN

000000-00-0 ....... Corporate Bond First to Default .. .. 2,399,352 |............ 1,979,288 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... ....(18,125)].. ....(23,651)| 29135.-AB-6 . 1.CFE ... 2,407,477 .... 2,002,939

000000-00-0 ....... Corporate Bond First to Default .. ...321,992 |... 200,947 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... .. (2,432)).. (3,584)]29270C-J2-2 . 1.CFE ... 324,424 ....303,531

000000-00-0 . Corporate Bond First to Default .. 7,251,432 .5,688,879 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(54,777) .(67,978)| 30231G-A-2 . | EXXON MOBIL CORPORATION CORPORATE | 1.DFE . . 7,306,209 |.. .5,756,856

000000-00-0 ....... Corporate Bond First to Default .. ...803,578 |... 618,483 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ..(6,070)].. (7,390) [ 30251B-AC-2 . [FMR LLC CORPORATE ..........cceeerrnnnn 1.EFE .... 809,648 ....625,873
FAIRFAX CO VA DA REV REF CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [V IO 1,898,767 |.....ceeee. 1,608,527 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnnnees (14,343) [..evvnininnnnn (19,221) 303823-M-5 . [ceveeneeeiiiiiee e L RN R 1,913,111 |l 1,627,748

000000-00-0 ....... Corporate Bond First to Default .. L0 .. 3,052,621 |............ 3,783,672 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(29,858)].. ....(45,212)| 337358-BD-6 . |FIRST UNION CORP SUB DEBENTURES ... |2.BFE .... .... 3,982,479 ... 3,828,884

000000-00-0 . Corporate Bond First to Default .. .0 2,645,680 . 2,736,234 109/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(19,985) .(32,696)| 341081-FA-0 . | FLORIDA POWER & LIGHT CORPORATE .. |[1.EFE . . 2,665,665 |.. .2,768,930

000000-00-0 ....... Corporate Bond First to Default .. L0 .. 4,142,701 |............ 3,977,589 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(31,204)].. ....(47,529)| 341099-CL-1 . | DUKE ENERGY FLORIDA LLC CORPORATE | 1.FFE .... ... 4,173,004 ....4,025,118
FLORIDA ST TPK AUTH CORPORATE MUNI

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiii s [V F 3,872,526 |............ 3,649,182 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [......eueeeeee (29,253)...cvvnnnnnnnee (43,605) | 343136-5K-9 . [ceevvvrrrrrrririiiiiiiiiiiiieeiiiieeeeeeeees L =P N 3,901,779 |t 3,692,787
FORT WORTH TEX INDPT SCH DIST CORPO

000000-00-0 .. Corporate Bond First to Default .. . 241,455 .220,584 109/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .. (1,824) .. (2,636)|349460-4Y-8 . |.. 1.AFE . 243,279 |.. .223,219

000000-00-0 . Corporate Bond First to Default .. ,505,695 . 3,181,969 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(26,482) .(38,022)| 363187-DN-4 . | FR 1.CFE . .3,532,177 |.. . 3,219,991

000000-00-0 ....... Corporate Bond First to Default .. ..10,802,305 |............ 9,200,387 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(81,600)].. .. (109,937)| 353187-EF-0 FRANKLIN CNTY OHIO CORPORATE MUNI | 1.BFE .... ...10,883,905 ....9,310,324
FRISCO TEX INDPT SCH DIST CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiii s [V F 4,504,023 |............ 4,011,201 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [......eueeeeee (34,023)...cvvnnnnnnnne (47,931)| 35880C-NT=7 . [eevvvrrrrrrrrrrrrrnrrrrerriserennneeeeneenns L R N 4,538,046 |............ 4,059,132
GLAXOSMITHKLINE CAP INC CORP FOREIG

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ooooiii s [V F 5,426,988 |............ 5,995,098 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [......eeeeeeee (40,995).....evvnnnnnee (71,837) [ S77372-AE=T . [ L = R SN 5,467,984 |............ 6,066,735

000000-00-0 ....... Corporate Bond First to Default .. ... 3,072,599 |............ 2,444,720 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... ....(23,210)].. ....(29,212)| 38141G-GM-0 . | GOLDMAN SACHS GROUP INC CORPORATE | 2.AFE .... .... 3,006,810 ... 2,473,932

000000-00-0 ....... Corporate Bond First to Default .. ..16,157,127 |... .. 12,435,853 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .. (122,051)].. .. (148,599)| 38141G-VS-0 . | GOLDMAN SACHS GROUP INC CORPORATE | 2.AFE .... ...16,279,177 ... 12,584,452
GOLDMAN SACHS GROUP INC CORP FLOATE

000000-00-0 . Corporate Bond First to Default .. 5,869,394 . 4,099,587 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... . (44,337) .(48,987)| 38141G-2N-7 . |.. 1.FFE . 5,913,731 |.. . 4,148,574

000000-00-0 . Corporate Bond First to Default .. 1,994,959 .1,652,712 109/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(15,070) .(19,749)| 384802-AB-0 . | W GRAINGER INC CORPORATE 1.EFE . .2,010,029 |.. . 1,672,460

000000-00-0 ....... Corporate Bond First to Default .. .. 3,517,546 |... 2,753,463 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(26,571)].. ....(32,902) | 404201-AD-9 HSBC BANK USA MONEY MARKET . .. | 1.FFE ... ... 3,544,118 ....2,786,365
HARRIS CNTY TEX CULTURAL ED FA CORP

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ... 4,656,320 |... 3,957,243 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... |... ....(35,174)].. ....(47,286)| 414009-KD-1 . 1.CFE ... ... 4,691,494 .... 4,004,529

000000-00-0 . Corporate Bond First to Default .. .0 14,626,600 13,737,226 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .. (110,489) (164,149)| 437076-AS-1 . | Home Depot Inc CORPORATE . 1.FFE . 14,737,089 |.. 13,901,375

000000-00-0 . Corporate Bond First to Default .. .0 4,331,928 . 3,755,466 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(32,723) .(44,875)|437076-AV-4 . | Home Depot Inc CORPORATE . 1.FFE . . 4,364,652 |.. . 3,800,341

000000-00-0 . Corporate Bond First to Default .. .0 4,856,052 . 4,045,992 109/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(36,683) .(48,346)| 437076-BA-9 . | Home Depot Inc CORPORATE . 1.FFE . 4,892,734 |.. . 4,004,338

000000-00-0 . Corporate Bond First to Default .. .0 14,655,729 11,291,940 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .. (110,709) (134,930)|437076-BS-0 . | Home Depot Inc CORPORATE ... 1.FFE . 14,766,438 |.. 11,426,870

000000-00-0 ....... Corporate Bond First to Default .. L0 . ..3,229,146 |............ 3,083,489 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... ....(24,393)].. ....(36,845)| 438516-AR-7 . | HONEYWELL INTERNATIONAL CORPORATE | 1.FFE .... .... 3,253,539 ... 3,120,334
HOUSTON TEX UTIL SYS REV CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccoeiiiiis |, [V IO 5,769,243 |............ 4,900,147 {09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...oevvnnnen. (43,581) ). (58,553) [ 442440-NF-0 . |-eeevrrnneieiiiiiii e L RN R 5,812,824 |............ 4,958,700
HOUSTON TEX UTIL SYS REV CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cooeiiiiiis |, [V IO 7,020,714 |............ 6,019,576 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnnnees (53,034)[...evnnnnnnnnns (71,929) | 44244C-TB-3 . [ceevnniriiiriiieee e L RN R 7,073,749 |............ 6,091,505
ILLINOIS ST FIN AUTH REVENUE CORPOR

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccoeiiiiis |, [V IO 4,452,076 |............ 4,019,326 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...oevvnnnen. (33,631) .. (48,028) | 45203H-B5-0 . [cevvuneeeeiriiieieieiiiee e L RN R 4,485,707 |............ 4,067,354
ILLINOIS ST FIN AUTH REVENUE CORPOR

000000-00-0 ....... Corporate Bond First to Default .. 841,164 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... ..(7,602)].. 200 (10,061) [45204E-A3-2 . [ceeeeeeeiiieieeieiee e 1.CFE ... ... 1,013,984 ....851,215

000000-00-0 ....... Corporate Bond First to Default .. .... 1,517,035 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .(12,959) .. ....(18,127)] 45204F-CY-9 . | ILLINOIS FIN AUTH ED REV MUNI ..... 1.CFE ... ... 1,728,540 .1,535,163
ILLINOIS ST TOLL HIGHWAY AUTH CORP

000000-00-0 ....... Corporate Bond First to Default .. ...180,746 |... 155,788 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .. (1,365)].. (1,862) [ 452252-FH-7 . [..vvvvviininiiiiiiiiiis 1.DFE ... 182,111 ....157,650

000000-00-0 ....... Corporate Bond First to Default .. 3,484,935 |............ 3,017,344 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... .(26,325)].. ....(36,055)]452308-AQ-2 . | Illinois Tool ks Inc CORPORATE .. [1.EFE .... .... 3,511,260 . 3,053,399
INDIANA ST FIN AUTH REV CORPORATE M

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cccoeeeiiniiis o 0 [, 360,302 |..oeeeeeennnn 321,824 109/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...evvvvnnnnns (V277)] KA (3,846) | 45471A-NY-4 . |.. | TOFE e 363,023 [.oooeeiiinnnnn 325,670
INDIANA HEALTH & EDL FAC FING CORPO!

000000-00-0 ....... Corporate Bond First to Default .. 10,831,511 |............ 9,238,372 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .(81,821)].. .. (110,391) | 454795-FF-7 . 1.BFE .... ...10,913,332

000000-00-0 ....... Corporate Bond First to Default .. .241,868 |.. ....216,097 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .. (1,827)].. (2,582) | 455168-CK-8 . 1.AFE ... ....243,695

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 11,730,030 |............ 8,802,214 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeee (88,608)............. (105,180) | 455434-BS-8 . [....vvvvvrvnnnrriniiiiiiiiiiiie 5 = R SN 11,818,639 |............ 8,907,394
INDIANAPOLIS PR & LT CO CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccoooiii s [V F 2,553,107 |............ 1,903,718 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeeee (19,286)|....ccceennnnn (22,748)) 455434-BT-6 . [.eevvvvvrrrnrrriririiiiiiieineiiineeeeeeeeens L = R SN 2,572,393 |..oooeeens 1,926,466
INTER-AMERICAN DEVEL BANK GOVT FORE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....oooovviiiiiiiinnnins | [V PP 9,726,794 |............ 8,734,521 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [............... (73,476))............. (104,371) ] 4581X0-CE-6 . [...vvvvvunnunnnniniiiiiiiiiiiiiiiiiiiiinnnns TAFE s foeiiinnnns 9,800,270 |............ 8,838,892
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STATEMENT AS OF SEPTEMBER 30, 2023 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 1,736,880 |...ccevenens 1,650,812 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [......eueeeeee (13,120) oo (19,726)| 459200-GS-4 . | IBM CORP CORPORATE ................... L = RN SN 1,750,000 |............ 1,670,538
I0WA FIN AUTH HEALTH FACS CORPORATE
000000-00-0 ....... Corporate Bond First to Default .. L0 .. ...2,029,825 |............ 1,633,225 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... |... ....(15,333)].. ....(19,516) | 462466-FZ-1 . |.ocooeeeiiiiiiiiiii 1.EFE .... .... 2,045,159 ... 1,652,741
000000-00-0 . Corporate Bond First to Default .. .0 2,576,219 .2,073,811 109/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(19,461) .(24,780)| 46625H-J-3 . | JP MORGAN CHASE & CO CORPORATE .... | 1.GFE . .2,5%,679 |.. .2,098,591
000000-00-0 . Corporate Bond First to Default .. .0 2,618,494 . 2,150,699 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(19,780) .(25,699)| 46625H-JU-5 . | JP MORGAN CHASE & CO CORPORATE .... | 1.FFE . .2,638,274 |.. .2,176,398
000000-00-0 . Corporate Bond First to Default .. .0 15,866,522 13,856,539 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .. (165,575)|478160-BA-1 . | JOHNSON & JOHNSON CORPORATE . 1.AFE . 15,986,378 |.. 14,022,113
000000-00-0 . Corporate Bond First to Default .. .0 13,806,843 11,766,880 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... (140,605) | 478160-BK-9 . [ JOHNSON & JOHNSON CORPORATE 1.AFE . 13,911,140 |.. 11,907,485
000000-00-0 . Corporate Bond First to Default .. .0 1,320,083 .1,117,569 | 09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(13,354)| 478160-BU-7 . | JOHNSON & JOHNSON CORPORATE .. | 1.AFE . .1,330,085 |.. .1,130,924
000000-00-0 ....... Corporate Bond First to Default .. L0 .. ..26,497,101 |... ..19,945,603 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ...(238,334)| 532457-BT-4 . |Eli Lilly & Co CORPORATE ........... [1.EFE .... ...26,697,259 ...20,183,937
LINCOLN NEB ELEC SYS CORPORATE MUNI
000000-00-0 ....... Corporate Bond First to Default .. L0 .. ...201,413 |... 180,295 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... . (1,521)].. (2,154)|534272-E3-9 . |ceevvviiiiiiiiiiiiiiiiiiiiiecceeeeeeeeenees 1.CFE ... 202,935 .... 182,449
000000-00-0 . Corporate Bond First to Default .. .0 7,212,775 . 7,236,815 | 09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(54,485) .(86,474)|539830-AR-0 . | LOCKHEED MARTIN CORP CORPORATE .... | 1.GFE . . 7,267,261 |.. . 7,323,289
000000-00-0 ....... Corporate Bond First to Default .. L0 .. ..19,566,911 |........... 16,134,465 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .. (147,808)|.. .. (192,794)|539830-BD-0 . |LOCKHEED MARTIN CORP CORPORATE .... [ 1.GFE .... o ...19,714,719 ... 16,327,259
000000-00-0 ....... Corporate Bond First to Default .. [V IO 7,864,288 |............ 6,918,441 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnennee (59,407))..cccceennnn (82,670) [ 540424-AP-3 . | LOEWS CORP CORP .......cceeeverrerrnnnn L R RN 7,923,695 |............ 7,001,111
LOS ANGELES CALIF DEPT WTR & P CORP
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccccoeeiiiiis |, [V IO 8,041,266 |............ 6,217,608 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnnnees (60,744))............... (74,296) | 544525-NZ-7 . L = N 8,102,009 |............ 6,291,903
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........coooeiiinis |, [V IO 3,341,305 |....cceenns 2,641,239 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnnnees (25,240)[....cvnnnnnnnnn (31,561)| 546676-AU-1 . L 5 N N 3,366,545 [......oeees 2,672,799
000000-00-0 ....... Corporate Bond First to Default .. ..19,742,078 |........... 14,513,752 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .. (149,131)].. .. (173,428) | 546676-AX-5 . 1.FFE .... ...19,891,209 ...14,687,180
000000-00-0 ....... Corporate Bond First to Default .. ...5,084,839 |............ 5,506,296 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(38,411)].. ....(65,796)| 549271-AF-1 . | LUBRIZOL CORP BOND ... .. | 1.CFE ... .... 5,123,250 .... 5,572,092
MANOR TEX INDPT SCH DIST CORPORATE
000000-00-0 ....... Corporate Bond First to Default .. ...4,969,943 |............ 4,936,078 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(37,543)].. ....(58,982)| 564096-XF-7 . 1.AFE ... ....5,007,486 ... 4,995,060
000000-00-0 . Corporate Bond First to Default .. 3,147,895 . 2,497,388 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(23,779) .(29,842)|571676-AC-9 . | MARS INC CORPORATE 1.EFE . 3,171,674 |.. . 2,527,230
000000-00-0 ....... Corporate Bond First to Default .. 3,681,889 |............ 2,649,579 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(27,813)].. ....(31,660)| 571676-AF-2 . | MARS INC CORPORATE ... .. | 1LEFE ... .... 3,709,702 ....2,681,239
MARYLAND ST HLTH & HGR EDUCTNL CORP
000000-00-0 ....... Corporate Bond First to Default .. ...201,022 |... 267,723 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ..(2,198)].. (3,199) | 574218-WA-7 . |oeevvrrriiiiiiiiiiiiiiiiieeieieeeeeeeeeeeees 1.DFE ... 203,221 ....270,922
000000-00-0 . Corporate Bond First to Default .. 3,795,020 . 3,669,968 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(28,668) .(43,853)|574300-HZ-5 . | MARYLAND ST TRANSN AUTH CORP MUNI [ 1.CFE . .3,823,688 |.. .3,713,811
000000-00-0 ....... Corporate Bond First to Default .. 1,212,152 ...l 1,147,128 |09/20/2023 ... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .. (9,157)].. ....(13,707)| 57582R-EG-7 . | MASSACHUSETTS ST CORPORATE MUNI ... [ 1.BFE .... ... 1,221,309 ....1,160,830
MASSACHUSETTS ST DEV FIN AGY CORP §
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........coooii s [V F 1,242,585 |............ 1,238,846 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [....eevveeeeeeee (9,386) [.eevvvevnnnnnns (14,803)| 57583U-A7-3 . L =1 R N 1,251,042 |l 1,253,650
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooii s [V F 1,374,770 |.cevveennne 1,324,340 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [......eueeeeee (10,385)|..ccceeeennnns (15,825)| 57604P-5P-5 . L R N 1,385,155 |.....ceee 1,340, 165
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 6,472,217 |............ 5,805,309 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeee (48,891) ... (69,369) | 57604T-EU-6 . L R N 6,521,108 |............ 5,874,678
000000-00-0 ....... Corporate Bond First to Default .. ...382,034 |... 301,401 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... |... ..(2,886)].. (3,602) | 586054-AB-4 . 1.DFE ... 384,920 ....305,003
000000-00-0 . Corporate Bond First to Default .. 11,829,339 . 9,383,391 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(89,359) (112,124)| 589331-AS-6 . | MERCK AND CO CORPORATE . 1.EFE . 11,918,698 |.. . 9,495,515
000000-00-0 . Corporate Bond First to Default .. 8,081,495 . 8,225,504 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(61,047) .(98,288) | 59156R-AJ-7 . | METLIFE INC CORPORATE .. 1.GFE . .8,142,542 |.. . 8,323,792
000000-00-0 . Corporate Bond First to Default .. 1,030,814 .849,455 109/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .. (7,787) .(10,150)| 59156R-BG-2 . | METLIFE INC CORPORATE .. 1.GFE . .1,038,601 |.. .
000000-00-0 ....... Corporate Bond First to Default .. ...044,533 |... .... 754,548 109/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... . (7,135)].. (9,016) | 59156R-BN-7 . [METLIFE INC CORPORATE .. .. | 1.6FE ...
MTA BRIDGES AND TUNNELS CORPORATE M
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooii s [V F 15,676,108 |........... 12,752,559 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [............. (118, 417) e (152,383) | 5925ON-8L-0 . |oeeeeeeieiiiiiiiiiieiiiee L L =P N 15,794,520 |........... 12,904,942
MICHIGAN ST UNIV REV CORPORATE MUNI
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 3,411,786 |............ 2,950,078 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [......eeeeeeee [V AK) ] R (35,251)[B594712-VD-0 . |eeeeeeeiiiieiiieeii L =P N 3,437,559 |......oe. 2,985,329
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccooeeiiiis |, 0. 12,098,915 |........... 11,488,155 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...oevvnnnen. (91,395) [..evvnnnnnnnn (137,274)| 594918-AD-6 . | MICROSOFT CORP CORPORATE ............ TAFE s [, 12,190,310 |........... 11,625,430
MIDAMERICAN ENERGY CO BD CORPORATE
000000-00-0 ....... Corporate Bond First to Default .. [V IO 4,597,618 |............ 3,752,216 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...eevvnnnnee (34,730)|.eeeeeeens (44,836) | 595620-AL=9 . [cevvurirriiriiiieieiiiie e TEFE o | 4,632,348 |............ 3,797,052
000000-00-0 ....... Corporate Bond First to Default .. L0 .. ..32,164,937 |...........25,762,723 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... |... ...(242,973)).. .. (307,844)|617482-V9-2 . | MORGAN STANLEY CORPORATE ............ 1.GFE ... .. ...32,407,910 ...26,070,567
000000-00-0 . Corporate Bond First to Default .. .0 2,285,510 . 1,846,732 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(17,265) .(22,067)| 62952E-AA-5 . | NYU Hospitals Center CORPORATE .... | 1.FFE . .2,302,774 |.. .1,868,799
000000-00-0 . Corporate Bond First to Default .. .0 .227,754 . 183,963 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .. (1,720) ..(2,198)| 62952E-AB-3 . | NYU Hospitals Center CORP .......... 1.FFE . .229,474 |.. .
000000-00-0 ....... Corporate Bond First to Default .. L0 . 5,089,174 |............ 4,415,652 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .(38,444)).. ....(52,764)| 63946B-AF-7 . | NBCUniversal Media, LLC CORPORATE | 1.GFE .... ....5,127,617
NJ HLTH CARE FAC AUTH AHS HOSP CORP
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccceeiiiis |, 0 s 3,503,331 |oevvvrnnns 3,340,446 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnennee (27,144))......oooel (39,916)| 645790-FR-2 . [cevvenieeiiiiiieieiiiie e DFE e [ 3,620,475 |...evvvnnnns 3,380,362
NEW YORK N'Y CITY TRANSITIONAL CORP
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccccoeiiiiiiis |, [V IO 3,203,718 [.uvunnnnnen 2,957,649 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [....eevvnnnees (24,881))..cccceeennnn (35,342) [ B497IM-ZG-0 . |-eeevrrnneeeeeiiiii e TAFE o | 3,318,598 |............ 2,992,990
NEW YORK CITY TRANSITIONAL FIN CORP
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....oovvvvvveeiieeeeeieens e [ PO 397,401 ..o 388,694 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [..cccccvvennnee. (3,002)]..ccvvvvvnnnnees (4,645) | 64971M-BK-5 . |.eeeurrieiiiiiiiiiee i TAFE i | 400,403 |.....ooeeennns 393,338
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NEW YORK CITY TRANSITIONAL FIN CORP

000000-00-0 ....... Corporate Bond First to Default .. .. 1,503,236 |............ 1,416,119 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... ... (11,359) .. ...(16,922) | 64971W-D2-3 . 1.AFE . .... 1,514,591 ... 1,433,041

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 1,261,476 |.......... 1,147,675 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [....eevvnnnnnes [(CR:722) ] (13,714)) 64971W-S5-0 . L. AN 1,271,006 |............ 1,161,388

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 3,196,619 |............ 3,065,011 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...eevvnnnnee (24,147)).cccceeees (36,624)) 64971X-U9-7 . TAFE s feiniiiii, 3,220,766 |............ 3,101,636

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ... o 0 [, 1,295,209 |............ 1,275,578 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...evvvennnnes (9,784) [cevvvvvneaans (15,242)| 649726-DJ-0 . L 5 R RN 1,304,993 |............ 1,290,820

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 4,952,247 |..covvenenn 4,502,645 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...oevvnnnen. (37,409) ... (53,803) | 64972G-EU-4 . L 5 R RN 4,989,656 |............ 4,556,448

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 6,148,554 |............ 5,461,325 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...oevvnnnen. (46,446))............... (65,259) | 64986D-BN-4 . TAFE s feiniiiii, 6,195,000 |............ 5,526,584

000000-00-0 ....... Corporate Bond First to Default .. ...8,012,655 |............ 6,344,568 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... ....(60,527)].. ....(75,813)|650035-VB-1 . 1.BFE .... ....8,073,183 ....6,420,380

000000-00-0 ....... Corporate Bond First to Default .. .. 7,957,984 |............ 7,585,224 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(60,114)].. ...(90,637)|654579-AE-1 . | NIPPON LIFE INS CORP FRGN FLOATER |[1.GFE .... ....8,018,098 ... 1,675,862
NORTH CAROLINA CAP FACS FIN AG CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiii o 0 e, 2,151,242 |............ 1,956,561 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [......eeeeeeee (16,250)|..cceeeeennnns (23,379)[65819G-LC-0 . |oeeeeeeiiieeieiiiiee L = R SN 2,167,493 |............ 1,979,941
NORTH CAROLINA MED CARE COMMN CORPO

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccooeiiii o 0 s 6,500,293 |............ 5,236,862 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeee [ I(0) ] . (62,576) | 65821D-NM-9 . |.eevvvvrrririiiiiiiiiiiiiiiiiniieeeeeeeeeees LI = N 6,549,397 |............ 5,299,439

000000-00-0 ....... Corporate Bond First to Default .. .243,009 |... ....228,783 109/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... (2,734)|659155-HG-3 . 1.AFE ... ....244,936

000000-00-0 ....... Corporate Bond First to Default .. 277,707 ... ....222,664 109/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... (2,661)|662352-AB-9 . [Northwel| Health CORPORATE . .. | 1.GFE ... ....279,805
NORTHERN STATES PWR MINN CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cccoeeeiiniiis o 0 [, 812,522 |l 693,826 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...evvvvnnnnns (6,138) [cevvvvvrrnnnnns (8,291)[665772-CA-5 . [ceeeeeeeerineieeiiiie e TEFE i | 818,659 ...t 702,117
NORTHERN STATES PWR MINN CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 5,851,083 |............ 4,925,990 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...eevvnnnnee (44,199)[...evnnnnnnnnne (58,862)|665772-CE=7 . [-evvueereerunnieeeiiiiiie e TEFE o | 5,896,252 |............ 4,984,851
NORTHERN STATES PWR MINN CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........cccoeeiiiiiiis ol 0 [, 11,001,962 |............ 8,453,466 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnnnnee (83,109)]............. (101,012) [ 665772-CN=7 . [ceeeeeeeeiieeeeiiie e TEFE e o 11,085,070 |......oveee. 8,554,478
NORTHERN STATES PWR - WISC CORPORA

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 2,061,942 |............ 1,788,175 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...oevvnnnen. (15,576)|...cceeeeenn (21,367)]665789-Al-3 . [..eveeeeeeiriieieiiiiiee e TFFE i | 2,077,518 |............ 1,809,542
NORTHWEST TEX INDPT SCH DIST CORPOR

000000-00-0 ....... Corporate Bond First to Default .. ...1,69,776 |............ 1,357,173 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... ....(12,810)].. 2 (16,217) [ 667825-88-5 . [ceeieeiiiiiiiiiiii e 1.AFE ... .... 1,708,586 .... 1,373,391

000000-00-0 . Corporate Bond First to Default .. 36,328,826 30,464,917 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... (274,427) (364,032) | 66989H-AH-1 . | NOVARTIS CAPITAL CORP CORPORATE ... | 1.DFE . 36,603,253 |.. 30,828,949

000000-00-0 ....... Corporate Bond First to Default .. ..2,974,068 |............ 2,159,563 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(22,466)|.. ....(25,805)|677415-CR-0 . | Ohio Pur Company CORPORATE ......... 2.AFE ... ... 2,996,534 ... 2,185,358
OHIO ST HOSP FAC REV CLEVELAND CORP

000000-00-0 ....... Corporate Bond First to Default .. ....20,167 |... s 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... B77561-LF=7 . [oeeeeeeeeeeeee e 1.AZ ... s

000000-00-0 . Corporate Bond First to Default .. 3,349,724 . 2,820,227 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(33,699)|677632-MV-0 . | OH ST UNIV GEN RCPTS CORP MUNI .... | 1.BFE . . 2,853,927

000000-00-0 ....... Corporate Bond First to Default .. ...236,661 |... 194,750 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... (2,327)|677632-PA-3 . | OH ST UNIV GEN RCPTS CORP MUNI .... | 1.BFE .... ....197,078
OHIO ST WTR DEV AUTH CORPORATE MUNI

000000-00-0 ....... Corporate Bond First to Default .. .579,928 |... ....506,065 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... (6,047) [ B7766W-ZD=7 . [ceeeeeeeerineeeeeiiiee e 1.AFE ... ....584,309

000000-00-0 ....... Corporate Bond First to Default .. .579,940 |... ....440,842 109/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... (5,268) [ 678858-BN-0 . | Oklahoma Gas & Elec Co CORPORATE . | 1.GFE .... ....584,321
OKLAHOMA TURNPIKE AUTHORITY CORPORA

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiiii o 0 e, 6,412,493 |............ 5,878,127 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeee (48,440))............... (70,239) | B79111-UT=7 . [ceeverriiiiiiiiiiiiiiiiieiieeeeeeeeeeeeeeees LI = N 6,460,933 |............ 5,048,366
OMAHA PUB PWR DIST NEB CORPORATE MU

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooeiiiii o 0 e, 5,474,365 |............ 5,444,740 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [......eueeeeee (41,353) [c.evenniinnnne (65,060) [ 682001-CA-8 . [.....vvumemnnnniiiiiiiie LI = N 5,515,718 |............ 5,509,800
Oncor Electric Delivery Co CORPORAT

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiiii o 0 e, 6,991,439 |............ 7,910,089 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeee [(78:1 )] . (94,519)[ 68233J-AF-1 . |oeeeeeiiiiiiiii L = R SN 7,044,253 |............ 8,004,608

000000-00-0 ....... Corporate Bond First to Default .. 7,565,345 |............ 6,450,215 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(57,148)].. ....(77,075)| 68233J-AS-3 . 1.FFE . ... 7,622,494 .... 6,527,290

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 2,177,973 |............ 1,594,686 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(16,452)|.. ....(19,055)| 68235P-AF-5 . | ONE GAS INC CORPORATE .. . [ 1.GFE . e ... 2,194,426 ... 1,613,741

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiiii o 0 e, 4,457,160 |............ 3,986,915 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeee (33,669) ... (47,640)| 693304-AH-0 . [ PECO ENERGYCO 1ST MTG CORPORATE ... | 1.FFE ....eevviiiiiiiiiiiiiiinns ferneninnnns 4,490,829 |............ 4,034,555
PNC FINANCIAL SERVICES CORP FLOATER

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiiii o 0 e, 9,956,440 |......ce... 8,954,081 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeee (75,211)|..cceeeens (106,994) | 693475-BM-6 . |..eeeeeeeeeiiiiiiiiiiie L = R SN 10,031,650 |.......e.... 9,061,076
PENNSYLVANIA ST HIGHER EDL FAC CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .....ooevvevennnnnnnns o 0 i, 242,981 |l 223,912 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [................ (1,835)].cceeeeeinnnees (2,676) | 709178-QT-3 . [...uuvuuununiiiiiiiiiiiiiiiiiiiaans 1BFE oeveviiiiiiiiiiiiiiiiiins foiiiiiiinnnns 244817 |l 226,587
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PENNSYLVANIA ST HIGHER EDL FAC CORP

000000-00-0 ....... Corporate Bond First to Default .. 2,803,407 |............ 2,498,899 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... (21477 ....(29,860)| 709178-86-1 . 1.DFE ... ... 2,824,584 .... 2,528,759

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 3,030,329 |...cvveenns 2,608,108 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnnnees (22,891))..ccceenn (31,165) | 709223-A2-7 . L = N 3,053,220 |......eeees 2,639,273

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccoeeiiiiiiis o 0 [, 367,226 |....oeeeennnnn 375,669 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...eevvnnnnnnes (2,774) [cevvveviiiinnns (4,489) | 709223-VZ-1 . L = N 370,000 [..evvvvvrnnnnns 380, 158

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ... o 0 [, 2,831,805 |............ 2,757,309 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnnnnee (21,301) ). (32,948) | 709224-QG-7 . L = N 2,853,197 [.ovvvnnnns 2,790,257

000000-00-0 ....... Corporate Bond First to Default .. 3,467,791 |............ 2,954,646 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... [... ....(26,196)].. ....(35,306) | 709225-AW-6 . 1.DFE ... ... 3,493,987 .... 2,989,951

000000-00-0 . Corporate Bond First to Default .. 9,872,905 .9,804,705 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(74,580) .. (117,158)| 713448-BP-2 . | PEPSICO INC CORPORATE .. 1.EFE . . 9,047,485 |.. .9,921,863

000000-00-0 . Corporate Bond First to Default .. 15,940,748 13,497,117 | 09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .. (120,416) (161,280)| 713448-CC-0 . [PEPSICO INC CORPORATE 1.EFE . 13,658,397

000000-00-0 ....... Corporate Bond First to Default .. ...495,553 |... 426,178 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... (3,743)).. (5,002)| 717081-EC-3 . | PFIZER INC CORPORATE ... .. | 1.EFE ... ....431,270
PHILADELPHIA PA AUTH FOR INDL CORPO

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiiii o 0 e, 3,931,097 |............ 3,956,557 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeee (29,695)|......uunnnnnee (47,278)| 717901-AN-2 . L =P N 3,960,792 |.....ceueeee 4,003,835

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiiii o 0 e, 1,551,812 |........... 1,504,420 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeee (11,722) |+ (17,977) [ 718172-AC-3 . L = R SN 1,563,534 |............ 1,522,397

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooeiii o 0 [, 995,398 [....evvnnnnnnee 789,995 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [.....eeveneeeeee (7,519) [ceveeiiiiiiienns (9,440) | 718172-AP-4 . L = R SN 1,002,917 |oooeeeeennnns 799,435

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiii o 0 e, 1,198,613 |.oovvvveeennes 928,443 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [.....eeveneeeeee (9,054)]..cccceeenns (11,094) )| 718172-AW-9 . L = R SN 1,207,668 |......oevveeeee 939,537

000000-00-0 ....... Corporate Bond First to Default .. 1,828,708 |............ 1,436,833 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(13,814)].. ....(17,169)| 718172-BD-0 . 1.FFE .... ... 1,842,522 .... 1,454,002

000000-00-0 ....... Corporate Bond First to Default .. .. 12,480,532 |........... 12,044,344 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(94,278)].. (143,920) | 73358X-GN-6 . 1.DFE ... ...12,574,809 ...12,188,265

000000-00-0 .. Corporate Bond First to Default .. 11,104,581 . 8,823,685 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(83,884) .. (105,436) | 743315-AP-8 . | PROGRESSIVE CORP OHIO CORPORATE ... [ 1.FFE . 11,188,465 |.. . 8,929,121
PUBLIC SVC ELEC & GAS CO CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 3,304,525 |............ 2,861,544 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnnnees (25,642)....cvnnnnnnnnn (34,193) | 74456Q-AP-1 . L 5 N N 3,420,168 |............ 2,895,738

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 2,974,244 |............ 2,547,813 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnnnnee (22,467))..cccceennn (30,444) | 74456Q-A0-9 . L 5 N N 2,996,711 | 2,578,257

000000-00-0 ....... Corporate Bond First to Default .. ..4,869,132 |............ 3,991,737 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(36,781)].. ....(47,698) | 74456Q-AV-8 . 1.FFE .... .... 4,905,913 .... 4,039,435

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ... o 0 [, 6,518,347 |............ 5,423,361 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...eevvnnneee (49,239)[...evvnnnnnnnnn (64,805) | 744560-AZ-9 . L 5 N N 6,567,586 |............ 5,488,166

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ... o 0 [, 1,883,349 |............ 1,473,274 109/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...oevvnnnen. (14,227) ). (17,604)  74456Q-BA-3 . L 5 N N 1,897,576 |............ 1,490,879

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 4,522,669 |............ 3,354,128 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...eevvnnnnee (34,164))............... (40,079)| 744560-BF-2 . L 5 N N 4,556,833 |............ 3,394,208

000000-00-0 ....... Corporate Bond First to Default .. ... 3,870,693 |............ 2,928,618 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... |... ....(29,239)].. ....(34,995)| 744560-BQ-8 . 1.FFE .... .... 3,899,032 ....2,963,613

000000-00-0 . Corporate Bond First to Default .. 22,879,832 19,335,576 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... (172,834) (231,045)| 745332-BU-9 . | PUGET SOUND ENERGY CORPORATE 1.FFE . 23,052,666 |.. 19,566, 620

000000-00-0 . Corporate Bond First to Default .. 1,148,528 ....932,999 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... ..(8,676) .(11,149)| 745332-CA-2 . | PUGET SOUND ENERGY CORPORATE 1.FFE . 1,157,204 |.. .944,148

000000-00-0 . Corporate Bond First to Default .. 6,849,737 . 5,441,116 | 09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(51,743) .(65,017)|745332-CC-8 . | PUGET SOUND ENERGY CORPORATE 1.FFE . .6,901,479 |.. . 5,506,133

000000-00-0 ....... Corporate Bond First to Default .. ..5,920,554 |............ 4,420,122 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ... (44,724)).. ....(52,817)| 745332-CG-9 . | PUGET SOUND ENERGY CORPORATE ....... [ 1.FFE .... ....5,965,278 ... 4,472,939
RALEIGH NC COMB ENTERPRISE SYS CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 3,270,660 |............ 3,005,661 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...oevvnnnen. [(Z0(70] U (35,915) [ 751100-LG-1 . |oeeeerineieeiiiiie e TAFE i [ 3,295,366 |............ 3,041,577
RICHVOND VA PUBLIC UTILITY REV CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ... o 0 i, 1,377,963 |............ 1,117,565 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [....eevvnnnnne (10,409) ).t (13,354) [ 765433-LK-1 . |oeeereineieieiie e L RN R 1,388,372 |.......... 1,130,919
ROCHESTER MN MAYO MED CTR CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 5,957,310 [....uunnneee 5,145,338 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...eevvnnnnee (45,001) ). (61,483)| 771902-HF-3 . [cevveniieiiiiiiieieieeiee e L RN R 6,002,311 |............ 5,206,821
SALT RIVER PROJ ARIZ AGRIC IMP CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 3,236,795 |..oevvenenns 2,754,962 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvennnne (24,451) [cevnnniinnnns (32,920) [ 79575D-E6-3 . |-eeerrrieieiiiiie e L =R R 3,261,246 |............ 2,787,881
SAN ANTONIO TX ELEC & GAS CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 2,866,580 |............ 2,368,135 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [....evvnnnnes (21,654) ). (28,297) 796253-6V-9 . [cevvuiriiiriiiieiiiiie e L0 5 PN R 2,888,234 |............ 2,396,432
San Diego Gas Electric Engine CORPO

000000-00-0 ....... Corporate Bond First to Default .. ..4,922,866 |............ 4,134,534 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(37,187)].. ... (49,404) | 797440-BM-5 . [ooiiiiiiiii 1.FFE . .... 4,960,053 ... 4,183,938
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000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiiii s [V F 4,291,543 |............ 3,367,583 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [......eueeeeee (32,418) ). (40,240)| 80413T-AF-6 . [ Saudi Arabia GOVT FOREIGN .......... L =1 R N 4,323,961 |....oeeeeee 3,407,823
SEATTLE WASH MUN LT & PWR REV CORPO

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiiii s [V F 720,618 [ooeeveeiennnnns 678,948 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [.....evvneeeeeee (5,444))...........l (8,113)(812643-LB-8 . L L 2 =P N 726,062 |..occeeennnnd 687,060

000000-00-0 ....... Corporate Bond First to Default .. ... 1,469,703 |............ 1,316,108 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... < (11,102) ). ....(15,726)| 812643-MG-6 . 1.CFE ... .... 1,480,805 ... 1,331,834

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooii s [V F 16,106,819 |........... 13,289,128 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [............. (121,671) [eeveeeenes (158,795) | 822582-BF-8 . LI = RN 16,228,489 |........... 13,447,922

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 12,256,444 |............ 8,019,658 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [......eeeeeeee (92,585)|....ccunnnnnnee (95,829) | 82620K-AT-0 . =1 R SN 12,349,029 |............ 8,115,487
SOUTH DAKOTA ST HEALTH & EDL F CORP

000000-00-0 ....... Corporate Bond First to Default .. 4,880,894 |............ 4,371,971 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(36,870)|.. ....(52,242)| 83755V-VZ-4 . |.. .| 1.EFE ... .... 4,917,765 ... 4,424,212
SOUTH DAKOTA ST HEALTH & EDL F CORP

000000-00-0 ....... Corporate Bond First to Default .. L0 .. .. 14,887,644 |........... 12,429,139 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... |... .. (112,461)].. .. (148,518)83755V-XE-9 . |.eeeeiiiiiiiiiii 1.EFE .... ...15,000, 105 ...12,577,658

000000-00-0 . Corporate Bond First to Default .. .0 1,880,790 . 1,669,484 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(14,207) .(19,949) | 842400-FH-1 . | SOUTHERN CAL EDISON CORPORATE . 1.GFE . 1,894,097 |.. . 1,689,433

000000-00-0 . Corporate Bond First to Default .. .0 3,845,472 . 3,059, 113 | 09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(29,049) .(36,554) | 842400-FP-3 . | SOUTHERN CAL EDISON CORPORATE . 1.GFE . .3,874,521 |.. . 3,005,667

000000-00-0 ....... Corporate Bond First to Default .. L0 . ...8,613,272 |............ 6,420,743 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... ....(65,064)].. ....(76,723)|875127-BD-3 . | Tampa Electric CORPORATE .. [1.GFE ... ....8,678,337 .... 6,497,466
TAMPA FL HEALTH SYSTEM REV BA CORPO

000000-00-0 ....... Corporate Bond First to Default .. L0 . 2,476,926 |............ 2,053,843 [09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... |... .(18,711)].. 87515E-CA-0 . [oeeeeeeeiieeieeeeee 1.CFE ... ... 2,495,636

000000-00-0 . Corporate Bond First to Default .. .0 .513, 161 .436,461 | 09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... 882723-E4-7 . | TEXAS STATE OF CORPORATE MUNI 1.AFE . 517,037 |..

000000-00-0 . Corporate Bond First to Default .. .0 .293,827 .276,066 | 09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... 882723-ZL-6 . | TEXAS STATE OF CORPORATE MUNI 1.AFE . .206,047 |..

000000-00-0 ....... Corporate Bond First to Default .. L0 .. 16,124,085 |........... 12,547,102 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... 89838Q-AA-1 . | BOSTON UNIVERSITY CORPORATE ........ 1.DFE ... ... 16,245,836

000000-00-0 ....... Corporate Bond First to Default .. [V FOR 146,390 |............... 102,119 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... 899043-AA-1 . | TUFTS UNIVERSITY MA CORP ........... L = N 147,4%
UAB MEDICINE FIN AUTH ALA CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 . ..17,241,576 |........... 16,303,555 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... [... .. (130,243)].. (194,815) | 902562-BA-4 . 1.DFE ... ...17,371,818

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 12,547,017 . 9,646,309 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(94,780) .. (115,266)| 906548-CL-4 . | UNION ELECTRIC CO CORPORATE ........ | 1.FFE . 12,641,797 |..

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 29,510,705 27,314,976 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... (222,923) (326,392) [911312-AJ-5 . [ UNITED PARCEL SERVICE CORPORATE ... | 1.FFE . 29,733,629 |..

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 4,909,907 . 4,360,057 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(37,089) .(52,009)| 91159H-JL-5 . | US BANCORP SR NT CORP FLOATER ..... 1.FFE . . 4,946,996 |..

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 .232,451,667 ..201,694,828 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... (1,755,935) (2,410,004)912810-TL-2 . | UNITED STATES TREASURY TREASURY .. [1.A .... ..234,207,602 |..

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 8,891,806 .9,004,401 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(67,169) (107,595)| 91324P-AR-3 . | UNITEDHEALTH GROUP INC CORPORATE . | 1.FFE . .8,958,974 |.. 9,111,997

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 3,015,631 . 4,289,525 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(22,780) .(51,256)|91324P-BE-1 . | UNITEDHEALTH GROUP INC CORPORATE . | 1.FFE . .3,038,412 |.. . 4,340,782

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. 1,561,892 |............ 1,284,166 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... L (11,723)). ....(15,345)| 91324P-CR-1 . | UNITEDHEALTH GROUP INC CORPORATE . |[1.FFE .... .... 1,563,615 ... 1,209,511
UNIVERSITY ALA GEN REV CORPORATE MU

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooii s [V F 4,094,879 |............ 4,071,836 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [......eueeeeee (30,983)...cevnnnnnnnee (48,655)| 914026-8D-2 . [..evvvvrrrrrririiiiiiniiiirineneeeeeeeeeeees L =P N 4,125,811 |............ 4,120,491
UNIVERSITY OF CALIFORNIA CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 361,486 [..ooovveennnnns 308,947 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM ... [.....eeveneeeeee (2,731 [eeeeeiiiiiiiees (3,692) | 91412G-XE-0 . [ceevvvrrrrririiiiiiiiiiiiieieeeeeeeeeeeeeees L 2 =P N 364,217 |ooooeeeeeeens 312,638

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccoeiiiiis |, 0. 29,108,366 |........... 22,667,943 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [............. (219,884)|............. (270,864)| 91412N-BC-3 . [ UNIVERSITY OF CHICAGO CORPORATE ... | 1.CFE ...eevvvrrrrriiiniininnnns forninnnnnns 29,328,250 [....vvenes 22,938,807
UNIVERSITY OF MINNESOTA CORPORATE M

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cooeiiiiiis |, [V IO 3,691,015 |............ 2,971,383 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnnnees (27,882)|..ceeeeenenn (35,506)) 914460-IIT-3 . L = N 3,718,897 | 3,006,888

000000-00-0 ....... Corporate Bond First to Default .. 1,507,808 |............ 1,446,794 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... .(11,390) .. ....(17,288)] 915115-3X-5 . 1.AFE . ....1,519,198 . 1,464,082

000000-00-0 ....... Corporate Bond First to Default .. ...484,960 |... 422,119 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ..(3,663)].. (5,044)|915217-WE-9 . | UNIVERSITY VA CORPORATE MUNI ...... | 1.AFE . 488,623 ....427,163
UNIVERSITY OF WASHINGTON CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ...9,654,728 |............ 8,525,471 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(72,932)].. (101,873) | 91523N-RK-4 . [c.evvvvriiiiniiiiiiiiiiis 1.BFE . ....9,727,659 8,627,344

000000-00-0 . Corporate Bond First to Default .. .0 10,224,856 . 8,732,852 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(77,238) (104,351)| 917393-AW-0 . | UTAH CNTY UTAH CORPORATE MUNI ..... 1. 10,302,004 |.. . 8,837,203

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ... 1,463,648 |... 1,208,944 109/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ....(11,086)].. ....(14,446)| 927804-FG-4 . |Virginia Electric Power CORPORATE |2.AFE ... 1,474,704 1,223,390

000000-00-0 ....... Corporate Bond First to Default .. [V FOR 910,732 |.oeeeeieees 706,462 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...evvvennnnnes (6,880).....cuunnnnnnnn (8,442)|927804-FT-6 . |Virginia Electric Power CORPORATE | 2.AFE .........coooiiiiiiiiiiins |oennnennnnnnd 917,611 [ovvnniininnns 714,904
WASHINGTON ST HLTH CARE FACS A CORP

000000-00-0 ....... Corporate Bond First to Default .. 0. 11,687,897 |............ 9,420,692 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [...eevvnnnnee (88,290)............. (112,570) | 93978H-QU-2 . [ceevevvnnnnnnnnnnniniininiinnnniinnnnnenennnn | LFFE s [, 11,776,187 |.....eennnnn 9,533,262

000000-00-0 ....... Corporate Bond First to Default .. L0 . ... 1,985,005 |... 1,756,346 | 09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... |... ....(14,99)].. ....(20,987)| 944097-VA-9 . ....2,000,000 1,777,333

000000-00-0 . Corporate Bond First to Default .. .0 4,625,030 .3,520,081 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(34,9837) .(42,062) | 949746-RF-0 . | WELLS FARGO CO .. . 4,659,967 |.. . 3,562, 144

000000-00-0 . Corporate Bond First to Default .. .0 4,659,827 . 3,520,312 | 09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(35,200) .(42,065)|94974B-FP-0 . |Wells Fargo & Co NT CORPORATE ..... . 4,695,027 |.. . 3,562,377

000000-00-0 . Corporate Bond First to Default .. .0 3,330,908 . 2,458,801 |09/20/2023 12/20/2033 Credit Default Swap - 166118CM .... .(25,162) .(29,381)|94974B-GE-4 . |Wells Fargo & Co NT CORPORATE ..... . 3,356,070 |.. . 2,488,181

000000-00-0 ....... Corporate Bond First to Default .. .0 .. ...924,574 |... 719,289 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... ..(6,984)].. (8,595)| 94974B-GK-0 . |Wells Fargo & Co NT CORPORATE ..... 931,558 ....127,884
WISCONSIN PUBLIC SERVICE CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccccoeiiiiiiis |, [V IO 3,692,635 |............ 2,750,233 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [....eevvnnnees (27,8%4))........ccn (32,863)| 976843-BH-4 . [cevveieieiiiiieieiiiie e FFE e [ 3,720,529 |....ovvenes 2,783,006
WISCONSIN ST HEALTH & EDL FACS CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....oovvvvvveeiieeeeeieens e [V FPPOOOOON 15,625,567 |........... 13,009, 162 | 09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [............. (118,035)...evveeeeees (155, 449) [97TA2D-E7-7 . |oeeeeeiniiiiiiiiiieeeeeciii i 10FE s foneiinnnn 15,743,602 |........... 13,164,611
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WISCONSIN ST HEALTH & EDL FACS CORP
000000-00-0 ....... Corporate Bond First to Default .. .798,968 |... ....684,608 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [... ..(6,035)].. (8,181)|977120-J6-4 . 1.CFE ... ....805,003 .692,788
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........coooeiiinis |, [V IO 4,697,111 |............ 4,407,837 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... [.....evvnnnees (35,482)....ccvnnnnnnnn (52,670)) 982674-KA-0 . L 5 N N 4,732,592 |coeeeenns 4,460,507
000000-00-0 ....... Corporate Bond First to Default .. 4,753,036 |............ 4,116,406 (09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166118CM .... |... .(35,904)].. ....(49,188)| 98816P-Bli-1 . 1.AFE ... ... 4,788,940
000000-00-0 . Corporate Bond First to Default .. .984,718 .762,132 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .. (7,943) .(10,080)| 010392-FG-8 . | ALABAMA POWER CORPORATE .. 1.GFE . .992,661 |.. 772,
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 5,753,514 |............ 4,379,917 | 09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... .(46,409)|.. ....(57,931)] 02361D-AN-0 . | AMEREN ILLINOIS CO CORPORATE ...... 1.FFE .... . ....5,799,023 |..... . 4,437,848
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiiii s [V F 2,427,963 |...cceeennnn 1,878,879 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [............... (19,584))............... (24,851)| 02361D-AQ-3 . | AMEREN ILLINOIS CO CORPORATE ...... L = R SN 2,447 547 |............ 1,903,730
ANHEUSER-BUSCH INBEV SA NV CORPORAT
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ooooiii s [V F 907,045 |.........oel 736,910 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [.......eeeeeeeee (7,316) [eeeeeeeeiaeens (9,747) [ 035240-AG-5 . [...vvvvvrmmnnnnniiiiiiiie L R SN 914,362 [..ccoeennnnnn 746,657
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccocoeiiiiiiis |, [V IO 8,222,663 |............ 6,676,818 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [.......eeeeeee. (66,326)|............... (88,311) [ 046353-AG-3 . | ASTRAZENECA PLC CORP FOREIGN ...... L R RN 8,288,988 |............ 6,765,128
BHP BILLITON FIN USA LTD CORP FOREI
000000-00-0 ....... Corporate Bond First to Default .. ...2,122,008 |............ 1,779,807 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... (7,17 20en (23,541) [ 055451-AV=0 . [cceereiiiiiiieiiiiiiee e 1.FFE ... ... 2,139,120 .... 1,803,348
000000-00-0 . Corporate Bond First to Default .. 10,125,010 . 7,859,449 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(81,670) (103,953)| 06051G-GG-8 . | BANK OF AMERICA CORP CORP FLOATER | 1.GFE . 10,206,681 |.. . 7,963,402
000000-00-0 ....... Corporate Bond First to Default .. ..4,321,710 |............ 3,061,460 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ...(34,860)].. ....(40,492)| 06051G-HS-1 . | BANK OF AMERICA CORP CORP FLOATER | 1.GFE .... .... 4,356,570 .... 3,101,962
BURLINGTN NORTH SANTA FE LLC CORPOR
000000-00-0 ....... Corporate Bond First to Default .. 5,600,284 |............ 4,366,419 (09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ... (45,173)].. ....(57,752)| 12189L-AS-0 . 1.GFE ... .... 5,645,457 ... 4,824 172
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 . 7,020,370 |............ 5,159,129 | 09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(56,628)|.. ....(68,237)] 136375-BZ-4 . 1.FFE .... ... 7,076,998 .... 5,227,366
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. 3,238,606 |... 2,426,872 (09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(26,123)].. ....(82,099)| 149123-CF-6 . | CATERPILLAR INC CORPORATE .......... [1.FFE .... ... 3,264,729 ... 2,458,971
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 . 2,418,823 |... 1,940,068 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... |... ... (19,511)].. ....(25,660) | 15189X-AN-8 . | CENTERPOINT ENERGY CORPORATE ...... 1.FFE .... ... 2,438,334 ....1,965,728
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 4,106,019 . 3,195,539 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(33,120) .(42,266)| 16876B-AA-0 . | THE CHILDRENS HOSP CORP CORPORATE | 1.CFE . . 4,139,139 |.. . 3,237,805
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 10,211,521 . 7,642,609 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(82,368) (101,085)| 172967-LJ-8 . [CITIGROUP INC CORP FLOATER ......... 1.GFE . 10,293,889 |.. . 7,743,694
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. ... 9,433,545 |... 6,368,140 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(76,003)].. ....(84,228)| 172967-MD-0 . | CITIGROUP INC CORPORATE ............. 1.GFE ... .... 9,509,638 .... 6,452,368
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 . .. 1,872,894 |... 1,425,080 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(15,107)].. ....(18,849)| 23338V-AE-6 . | DTE ELECTRIC CO CORPORATE ... 1.EFE .... ....1,888,001 . ,
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 1,399,097 .941,033 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(11,285) .(12,447)|23338V-AF-3 . | DTE ELECTRIC CO CORPORATE 1.EFE . 1,410,382 |.. .953,479
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 11,701,883 . 8,290,153 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(94,390) (109,650) | 23338V-AH-9 . [DTE ELECTRIC CO CORPORATE .......... | 1.EFE . 11,796,272 |.. . 8,399,802
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 1,581,961 . 1,126,253 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(12,760) .(14,896)| 247109-BR-1 . | DELMARVA PUR & LIGHT CO CORPORATE | 1.FFE . 01,504,721 |.. 1,141,150
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 3,594,479 .2,580,791 109/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(28,904) .(34,135)|247109-BT-7 . | DELMARVA PWR & LIGHT CO CORPORATE | 1.FFE . .3,623,473 |.. . 2,614,926
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 2,198,632 .1,862,215 | 09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(17,735) .(24,631)|291011-BD-5 . | EMERSON ELEC CO CORPORATE .......... 1.FFE . .2,216,366 |.. . 1,886,845
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 4,014,407 . 2,752,932 109/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(32,381) .(36,412)| 293644-BJ-6 . | ENTERGY LOUISIANA LLC CORPORATE .. |[1.FFE . .4,046,788 |.. . 2,789,344
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 .575,554 .482,609 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .. (4,643) (6,383) [ 341081-EV-5 . |FLORIDA POWER & LIGHT CORPORATE .. |1.EFE . .580,196 |.. .488,092
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 .501,546 .460, 146 | 09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .. (4,046) ..(6,086)|341081-FD-4 . | FLORIDA PONER & LIGHT CORPORATE .. |[1.EFE . .505,592 |.. . 466,232
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 ,997,566 . 1,596,196 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(16,113) .(21,112)| 341081-FF-9 . | FLORIDA PONER & LIGHT CORPORATE .. |[1.EFE . 2,013,679 |.. .1,617,308
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 11,879,509 . 8,832,250 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(95,823) (116,820)| 38141E-C3-1 . | GOLDMAN SACHS CORPORATE ............. 2.AFE . 11,975,422 |.. . 8,949,069
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 3,467,711 . 2,667,026 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(27,971) .(85,275)| 38141G-VS-0 . | GOLDMAN SACHS GROUP INC CORPORATE | 2.AFE . . 3,495,682 |.. . 2,702,301
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 3,698,286 . 3,363,331 100/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(29,831) .(44,353)|438516-BB-1 . | HONEYWELL INTERNATIONAL CORPORATE | 1.FFE . .3,728,117 |.. . 3,397,683
000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 5,686, 159 . 3,955,304 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(45,866) .(52,315)| 46647P-AL-0 . | JPMORGAN CHASE & CO CORP FLOATER . | 1.FFE . 5,732,024 |.. .4,007,619
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 . 4,904,540 |... 3,565,489 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ...(39,561)].. ....(47,159)| 46647P-AN-6 . | JPMORGAN CHASE & CO CORP FLOATER . [1.FFE .... ... 4,944,101 ... 3,612,648
JOHNS HOPKINS UNIVERSITY CORP SINKI
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccoooeiiiiiis |, [V FO 630,170 [oeevvvrrrnnnns 418,042 109/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [......evvnnnnne. (5,083)[.eevvvrennnnnnns (5,529) | 478115-AB-4 . |eerrrrniiieieiiiie e L R RN 635,263 [...ccceiinnnnn 423,571
KAISER FOUNDATION HOSPITALS CORPORA
000000-00-0 ....... Corporate Bond First to Default .. L0 . .. 12,656,472 |........... 10,251,273 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... |... .. (102,090) .. .. (135,588) [ 483050-AB-9 . [..eeeeiieriiiiiiiiiiie e 1.0FE ... ... 12,758,562 ...10,386,862
000000-00-0 . Corporate Bond First to Default .. .0 7,476,904 . 5,481,434 109/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(60,310) .(72,500)|485134-BR-0 . | KANSAS CITY PWR & LT CO CORPORATE | 1.FFE . . 7,537,214 |.. . 5,553,034
000000-00-0 . Corporate Bond First to Default .. .0 1,098,083 .723,674 109/21/2023 12/20/2033 Credit Default Swap - 166161CM .... ..(8,867) ..(9,572)|485134-BS-8 . | KANSAS CITY PWR & LT CO CORPORATE | 1.FFE . 1,106,941 |.. .
000000-00-0 ....... Corporate Bond First to Default .. L0 .. 2,653,125 |............ 1,914,884 | 09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... .(21,401)].. ....(25,327)|485260-BM-4 . | KANSAS GAS & ELEC CO CORPORATE .... | 1.FFE .... ... 2,674,526
KENTUCKY UTILITIES COMPANY CORPORAT
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooii s [V F 1,224,951 |[o.eeennnnnnnee 971,878 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [.......eeeeeeee (9,881)[eevvveviennns (12,855) | 491674-BJ-5 . [ceevvvvviriiiiiiiiiiiiiiiiiieiieeeeeieeeeees L = R SN 1,234,831 | 984,733
KENTUCKY UTILITIES COMPANY CORPORAT
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 7,918,938 |............ 5,840,238 (09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [............... (63,876).....eevvnnnnne (77,246) | 491674-BL-0 . [cevvvvvrrrrriiiiiiiiiiiiiiiineiieeeeeeeeeees L = R SN 7,982,814 |............ 5,017,484
000000-00-0 ....... Corporate Bond First to Default .. ...6,842,267 |............ 5,425,726 09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(55,191)].. ....(71,763) | 544495-VY-7 . 1.DFE ... .... 6,897,459 .... 5,497,489
000000-00-0 ....... Corporate Bond First to Default .. ..15,419,069 |........... 11,087,593 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... .. (124,373)].. .. (146,650)| 571676-AF-2 . | MARS INC CORPORATE ... .. | 1.EFE ... .. 15,543,442 ... 11,234,243
MARSH & MCLENNAN COS INC CORPORATE
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccccoeiiiiiiis |, [V IO 2,804,444 |............ 2,134,597 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [.......eeeeeee. (22,621) ). (28,233)| 571748-BJ-0 . L R AN 2,827,065 |............ 2,162,831
000000-00-0 ....... Corporate Bond First to Default .. ... 4,354,155 |............ 3,129,099 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(35,122)].. ....(41,387)| 586054-AA-6 . 1.DFE ... ... 4,389,276 ....3,170,486
000000-00-0 ....... Corporate Bond First to Default .. ..7,821,374 |............ 5,806,354 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(63,089)].. ....(76,798)| 58933Y-AT-2 . | Merck & Co Inc CORPORATE .... 1.EFE .... ... 7,884,462 ....5,883,152
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000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiiii s [V F 848,132 |..oooeeeeeens 716,127 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [........eeeeeee (22 D) PO, (9,472)|59023V-AA-8 . | MERRILL LYNCH & CO INC CORPORATE . |2.AFE .....oooviiiiiiiiiiiiiiins i, 854,973 [..ccceeennnns 725,599
MICHIGAN STATE FINANCE AUTHORI CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiiii s [V F 2,494,876 |............ 1,872,237 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [............... (20,124) 59447T-XX-6 . LI = N 2,515,000 |............ 1,897,000

000000-00-0 ....... Corporate Bond First to Default .. .990,811 |... ....768,808 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... .. (7,902)].. 595620-AP-0 . 1.EFE . ....998,803 778,977

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooii s [V F 2,507,391 |............ 1,926,598 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [............... (20,225) 60636A-1S-9 . L = R SN 2,527,616 |............ 1,952,080

000000-00-0 ....... Corporate Bond First to Default .. 2,744,973 |............ 2,267,268 | 09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... .(22,142)].. 610202-BP-7 . 1.GFE ... ....2,767,115

000000-00-0 . Corporate Bond First to Default .. .933,650 747,250 | 09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .. (7,531) 617482-V9-2 . 1.GFE . ....041,181 ..

000000-00-0 ....... Corporate Bond First to Default .. 12,278,090 |............ 9,319,875 | 09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... .(99,038)].. 641062-AN-4 . | NESTLE HLDGS INC. CORPORATE ........ | 1.DFE .... ... 12,377,127
NEW YORK PRESBYTERIAN HOSP CORPORA

000000-00-0 ....... Corporate Bond First to Default .. ..11,363,470 |............ 8,437,112 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(91,660)|.. .. (111,593) | 649322-AC-8 . 1.CFE ... ... 11,455,130 ....8,548,706

000000-00-0 ....... Corporate Bond First to Default .. ..2,031,383 |............ 1,569,522 09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(16,386)|.. ....(20,759)| 654106-AE-3 . | NIKE INC CORPORATE ... .. |1.EFE ... ....2,047,768 .... 1,500,281
NORTH TEXAS TOLLWAY AUTHORITY CORPO

000000-00-0 ....... Corporate Bond First to Default .. L0 . ..11,358,815 |........... 11,065,039 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... |... ....(91,623)].. .. (146,352) [ 66285W-FB=7 . [.ceeeeeeerinneeiiiiiiiee e 1.00 ... ... 11,450,437 ...11,211,391

000000-00-0 . Corporate Bond First to Default .. .0 4,024,534 .2,910,087 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(32,463) .(38,490) | 665501-AL-6 . | NORTHERN NAT GAS CO CORPORATE 1.FFE . . 4,056,997 |.. . 2,948,526

000000-00-0 . Corporate Bond First to Default .. .0 19,839,967 13,943,167 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .. (160,033) (184,419) | 66988A-AG-9 . | NOVANT HEALTH INC CORPORATE ........ | 1.DFE . 20,000,000 |.. 14,127,587

000000-00-0 . Corporate Bond First to Default .. .0 3,459,297 .2,388,787 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(27,903) .(31,595) | 66989H-AK-4 . | NOVARTIS CAPITAL CORP CORPORATE ... | 1.DFE . .3,487,201 |.. . 2,420,382

000000-00-0 . Corporate Bond First to Default .. .0 9,254,559 . 6,714,932 109/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(74,649) .(88,815)|677415-CR-0 . | Ohio Pwr Company CORPORATE ......... |2. . .9,329,208 |.. .6,803,747

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ..3,971,596 |............ 3,028,110 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(32,036)].. ....(40,051)| 693304-AS-6 . |PECO ENERGYCO 1ST MTG CORPORATE ... | 1.EFE .... .... 4,003,631 .... 3,068, 162
PPL Electric Utilities Corp CORPORA

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooii s [V F 4,719,481 |............ 3,921,444 109/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [............... (38,068)[.....cunnnnnnen (51,867) [ 69351U-AN=3 . [..eeeeeeniiiiiiii e L =1 R N 4,757,550 |......e.... 3,078,311
PPL Electric Utilities Corp CORPORA

000000-00-0 ....... Corporate Bond First to Default .. ..3,117,329 |............ 2,202,387 (09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(25,145)].. ....(30,320)| 69351U-AT-0 . |.. .| 1.EFE ... ... 3,142,474 ....2,322,707
PPL Electric Utilities Corp CORPORA

000000-00-0 ....... Corporate Bond First to Default .. 1,216,507 |... ....894,570 109/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ..(9,813)].. ....(11,832)| 69351U-AU-7 . 1.EFE .... ... 1,226,319 .906,402

000000-00-0 ....... Corporate Bond First to Default .. 677,811 |.. ....507,163 09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... .. (5,467)].. (6,708) | 713448-DP-0 . 1.EFE .... ....683,278 .513,871

000000-00-0 ....... Corporate Bond First to Default .. ...242,700 |... 192,190 | 09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ..(1,958)].. (2,542) | 74251V-AF-9 . 1.GFE ... 244,657 ....194,732

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. 3,151,306 |............ 2,502,138 (09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... .(25,419)].. ....(33,005)| 743315-AP-8 . | PROGRESSIVE CORP OHIO CORPORATE ... | 1.FFE .... o ....3,176,725 . 2,535,233

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccoeiiiiis |, [V IO 3,256,333 |..evvrennnns 2,404,092 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [.......eeeeeee. (26,266)]............... (31,798)| 743315-AS-2 . | PROGRESSIVE CORP OHIO CORPORATE ... | 1.FFE ......ovvviiiiiiiiiiiiinns fornininnnnns 3,282,599 |............ 2,435,889
PUBLIC SVC ELEC & GAS CO CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cooeiiiiiis |, [V IO 5,343,533 |............ 4,377,355 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [.......eeeeeee. [CX0107)] U (57,897) | 744560-AV=8 . [ceeveieeiiriiiieeieiie e TFFE i | 5,386,635 [............ 4,435,252
PUBLIC SVC ELEC & GAS CO CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccoeiiiiis |, [V IO 1,901,187 |oeeeeeeees 1,494,212 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [.......eeeeeee. (15,335) [ vvvnnnnnnnnns (19,763) | 744560-BB-1 . [cevvenieeeiriiieieieiiee e TFFE i | 1,916,523 |............ 1,513,975
PUBLIC SVC ELEC & GAS CO CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccoooeiiiiiis |, [V IO 1,566,199 |............ 1,160,659 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [.......eeeeeee. (12,633) TA4560-BF-2 . [oeeeeeeeiieieee TFFE i | 1,678,832 |............ 1,176,011
PUBLIC SVC ELEC & GAS CO CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. 6,900,841 |.. .... 5,217,338 |00/21/2023 12/20/2033 Credit Default Swap - 166161CM .... |... ...(55,664)].. TA4560-B0-8 . [..eeeeeerieieiii 1.FFE ... ....6,956,504 |............ 5,286,345

000000-00-0 . Corporate Bond First to Default .. .313,942 .298,150 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .. (2,532) 745332-BIi-5 . | PUGET SOUND ENERGY CORPORATE .. 1.FFE . .316,475 |.. .302,094

000000-00-0 . Corporate Bond First to Default .. .487,829 .378,029 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .. (3,935) 745332-CB-0 . | PUGET SOUND ENERGY CORPORATE 1.FFE . 491,764 |.. .383,029

000000-00-0 . Corporate Bond First to Default .. 10,357,334 . 8,221,195 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(83,544) 745332-CC-8 . | PUGET SOUND ENERGY CORPORATE 1.FFE . 10,440,878 |.. . 8,329,933

000000-00-0 ....... Corporate Bond First to Default .. ...1,723,851 |............ 1,286,010 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(13,908)].. ....(17,009)| 745332-CG-9 . | PUGET SOUND ENERGY CORPORATE ....... [ 1.FFE .... ... 1,737,756 .... 1,303,020

000000-00-0 ....... Corporate Bond First to Default .. ...6,932,873 |............ 5,203,266 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(55,922)].. ....(68,821)| 74727P-AR-2 . | STATE OF QATAR GOVT FOREIGN ....... 1.DFE ... ....6,988,795 ....5,272,087

000000-00-0 ....... Corporate Bond First to Default .. ..25,556,764 |........... 19,944,458 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... .. (206,146)|.. .. (263,795)| 773903-AJ-8 . | ROCKWELL AUTOMATION INC CORPORATE | 1.GFE .... ...25,762,910 ...20,208,263
San Diego Gas Electric Engine CORPO

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccccoeiiiiiis |, [V IO 6,462,533 |............ 5,566,369 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [.......eeeeeee. (52,128)]...ccceeennnnn (73,624)| 797440-BJ-2 . |.. | LFFE i e 6,514,661 |............ 5,639,992
San Diego Gas Electric Engine CORPO

000000-00-0 ....... Corporate Bond First to Default .. 1,663,126 |............ 1,241,088 | 09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(13,415)].. ....(16,427)| 797440-BP-8 . 1.FFE .... ... 1,676,541 ... 1,258,415

000000-00-0 ....... Corporate Bond First to Default .. .. 8,663,993 |.. ....6,898,029 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ...(69,886)|.. ....(91,237)| 80413T-AC-3 . | Saudi Arabia GOVT FOREIGN .. 1.EFE .... ....8,733,878 .... 6,989,266
SHELL INTERNATIONAL FINANCE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 8,833,044 |............ 5,828,834 (09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [............... (71,249) ...l (77,095) | 822582-BQ-4 . [evvvvvvrrrrrnririririiiiiiieiiieeeeeeeeneens LI = N 8,904,293 |............ 5,005,929
SIEMENS FINANCIERINGSMAATSCHAP CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccoooiii s [V 12,648,054 |........... 10,717,113 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [............. (102,022) ] (141,750) | 82620K~AF-0 . [c.vvvvvvrnmnnnnniriiiiiiiiiiiiiiaas =1 R SN 12,750,076 |........... 10,858,863
SIEMENS FINANCIERINGSMAATSCHAP CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....oooovviiiiiiiinnnins | [V PP 10,958,591 |............ 8,057,024 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |............... (88.3%4)]............ (106,566) | 82620K-AM-5 . [....vvvuuuuuiiiiiiiiiiiiiiiiiiiiiiiiians 1EFE s foriininnns 11,046,985 |............ 8,163,590
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SIEMENS FINANCIERINGSMAATSCHAP CORP

000000-00-0 . Corporate Bond First to Default .. . 343,659 .275,622 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .. (2,772) .. (3,646) | 82620K-BF-9 . |.. 1.EFE . .346,431 |.. .279,268

000000-00-0 . Corporate Bond First to Default .. ,426,990 . 3,308,942 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(27,643) .(43,766) | 842400-FF-5 . | SOl e | 1LGFE . . 3,454,632 |.. . 3,352,708

000000-00-0 ....... Corporate Bond First to Default .. ...2,879,549 |............2,178,151 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(23,227)).. ....(28,809)|842434-CL-4 . | SOUTHERN CALIF GAS CO CORPORATE ... | 1.DFE .... ....2,902,776 ....2,206,961
STATE GRID OVERSEAS INVESTMENT GOVT

000000-00-0 ....... Corporate Bond First to Default .. L0 . ...206,115 |... 177,295 1 09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... |... ..(1,663)].. (2,345) | 857004-AD-7 . 1.EFE .... 207,778 ....179,640

000000-00-0 . Corporate Bond First to Default .. .0 6,241,246 . 4,768,897 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(50,343) .(63,076)|875127-BA-9 . | Tampa Electric CORPORATE . 1.GFE . .6,291,589 |.. . 4,831,972

000000-00-0 . Corporate Bond First to Default .. .0 .2,226,003 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(23,830) .(29,442)| 87612E-BF-2 . | TARGET CORP CORPORATE . [ 1.FFE . .2,978,007 |.. . 2,265,445

000000-00-0 ....... Corporate Bond First to Default .. L0 .. .... 1,386,948 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(13,399) .. ....(18,344)| 882484-AA-6 . | TEXAS HEALTH RESOURCES CORPORATE . |[1.CFE .... ... 1,674,547 .... 1,405,292
THERMO FISHER SCIENTIFIC CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. .... 4,408,051 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(44,962)].. ....(58,303)[883556-BY-7 . |.eceiiiiiiiiiiiiiiiee 1.GFE ... ....5,619,050 .... 4,466,354

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. ... 4,210,270 109/21/2023 ... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(40,151)].. ....(55,687)| 89417E-AJ-8 . | TRAVELERS COS INC/THE CORPORATE ... [ 1.FFE .... . ....5,017,848 .... 4,265,957

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 3,570,763 |............ 2,760,667 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... [............... (28,803)]..ccceeeeennns (36,514)| 89417E-AK-5 . | TRAVELERS COS INC/THE CORPORATE ... | 1.FFE ....oevriiiiiiiiiiiiiiiins fernenininns 3,509,566 |............ 2,797,181
UBS AG (LONDON BRANCH) CORP FOREIGN

000000-00-0 ....... Corporate Bond First to Default .. ...5,003,257 |............ 4,087,102 09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(40,357)].. ....(54,058)[902674-XN-5 . |.oeeiiiiiiiiiiii 1.EFE .... ....5,043,614 ....4,141,160

000000-00-0 ....... Corporate Bond First to Default .. ... 3,221,605 |............ 2,506,915 [09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(25,986)|.. ....(33,158) | 91412N-BC-3 . | UNIVERSITY OF CHICAGO CORPORATE ... [ 1.CFE .... . 3,287,592 e 2,540,072
UNIVERSITY OF MINNESOTA CORPORATE M

000000-00-0 ....... Corporate Bond First to Default .. L0 . ...4,972,960 |............ 4,000,375 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... |... ....(40,113)].. en (52,911) [ 914460-UT-3 . [oeeeeieiie e 1.CFE ... ....5,013,073 .... 4,053,286

000000-00-0 . Corporate Bond First to Default .. .0 6,240,491 . 4,346,058 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(50,337) .(57,483)| 927804-Fi-9 . |Virginia Electric Power CORPORATE | 2.AFE . .6,200,828 |.. . 4,403,541

000000-00-0 . Corporate Bond First to Default .. .0 1,219,842 .986,240 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... ..(9,840) .(13,045)| 92826C-AF-9 . | Visa Inc CORPORATE .................e. 1.DFE . 1,220,682 |.. .

000000-00-0 ....... Corporate Bond First to Default .. L0 .. 2,856,218 |............ 2,399,687 (09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... .(23,039)].. ....(31,739)| 92976G-AJ-0 . | WELLS FARGO BANK NA CORPORATE ..... 2.AFE ... ... 2,879,257
WELLS FARGO & COMPANY CORP FLOATER

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ..14,548,202 |........... 11,580,919 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... |... .. (117,349) .. .. (153,175)| 95000U-20-5 . 2.AFE ... ... 14,665,550 ...11,734,094

000000-00-0 . Corporate Bond First to Default .. .0 1,993,250 .1,522,766 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(16,078) .(20,141)] 95709T-AH-3 . | Westar Energy Inc CORPORATE 1.FFE . .2,009,328 |.. . 1,542,906

000000-00-0 . Corporate Bond First to Default .. .0 1,499,623 .1,009,540 |09/21/2023 12/20/2033 Credit Default Swap - 166161CM .... .(12,096) .(13,353)| 95709T-AM-2 . | Westar Energy Inc CORPORATE 1.FFE . 1,511,719 .. .1,022,893

000000-00-0 ....... Corporate Bond First to Default .. L0 . ... 1,261,953 |... 895,917 109/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... ....(10,179)].. ....(11,850)| 96926G-AC-7 . |RICE UNIV CORPORATE .. | 1.AFE ... ... 1,272,132 ....907,767
WISCONSIN PUBLIC SERVICE CORPORAT

000000-00-0 ....... Corporate Bond First to Default .. ...2,853,879 |............ 2,123,937 |09/21/2023 ..... 12/20/2033 ..... Credit Default Swap - 166161CM .... |... .(23,020)].. ....(28,002)| 976843-BH-4 . 1.FFE .... ....2,876,899 ... 2,152,029

000000-00-0 ....... Corporate Bond First to Default .. ...6,754,505 |............ 5,240,946 |09/21/2023 ..... 12/20/2028 ..... Credit Default Swap - 166164CM .... |... ..87,839 |.. 09247X-AS-0 . | BLACKROCK INC CORPORATE .. .. [ 1.0FE .... ....6,666,756 ....5,172,786
DAIMLER FINANCE NORTH AMERICA CORPO

000000-00-0 ....... Corporate Bond First to Default .. 8,787,001 |............ 7,437,875 | 09/21/2023 ..... 12/20/2028 ..... Credit Default Swap - 166164CM .... |... 114,270 |.. 233851-Dii-1 . 1.FFE .... ....8,672,821 ... 7,328,558

000000-00-0 ....... Corporate Bond First to Default .. 2,504,837 |............ 1,975,429 (09/21/2023 ..... 12/20/2028 ..... Credit Default Swap - 166164CM .... |... .. 32,574 |.. 278865-BM-1 . | Ecolab Inc CORPORATE ... .. | 1.GFE ... ... 2,472,263 .... 1,946,396
UNITED ARAB EMIRATES (GOVERNME GOVT,

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccccoeiiiiis |, 0. 12,191,213 |............ 9,938,626 |09/21/2023 ..... 12/20/2028 ..... Credit Default Swap - 166164CM .... [.....evvvnne. 158,539 |oovvveniiiinns 146,071 [31424E-AA-0 . [ooeeeeeeeieiee e L 5 R RN 12,032,674 |............ 9,792,555

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 . ...504,844 |... 476,780 |09/21/2023 12/20/2028 ..... Credit Default Swap - 166164CM .... |... L. 1,736 .. ... 7,007 |571748-BN-1 . 1.GFE ... 587,108 ....469,773

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 3,046,319 . 3,115,330 |09/21/2023 12/20/2028 ..... Credit Default Swap - 166164CM .... ..51,319 .. 45,787 |67777J-AL-2 . | OHIOHEALTH CORP CORPORATE ... . | 1.BFE . .3,895,000 |.. . 3,069,543

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 12,005,650 . 9,331,566 |09/21/2023 12/20/2028 ..... Credit Default Swap - 166164CM .... .156,126 .137,149 | 72014T-AC-3 . | PIEDMONT HEALTHCARE INC CORPORATE | 1.EFE . 11,849,524 |.. .9,194,417

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. ...9,236,978 |............ 7,473,333 |09/21/2023 12/20/2028 ..... Credit Default Swap - 166164CM .... |... ... 120121 . ....109,838 |74730D-AC-7 . | QATAR PETROLEUM GOVT FOREIGN ...... 1.DFE ... ....9,116,857 .... 7,363,495

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 0. ...5,534,684 |............ 4,277,895 |09/21/2023 12/20/2028 ..... Credit Default Swap - 166164CM .... |... . 857477-BP-7 . | STATE STREET CORP CORPORATE ........ 1.FFE .... ....5,462,709 ... 4,215,021

000000-00-0 . Corporate Bond First to Default .. [2.BZ . ..91,000,000 1,745,799 . 1,452,385 |09/21/2023 12/20/2028 ..... Credit Default Swap - 166165PR ... 046353-All-8 . | ASTRAZENECA PLC CORP FOREIGN ...... 1.GFE . 01,723,082 |.. . 1,430,780

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 4,359,852 . 3,504,846 |09/21/2023 12/20/2028 ..... Credit Default Swap - 166165PR .... 06051G-JB-6 . | BANK OF AMERICA CORP CORP FLOATER | 1.GFE . . 4,303,045 |.. . 3,452,709

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 28,314,002 22,014,322 |09/21/2023 12/20/2028 ..... Credit Default Swap - 166165PR ... 06417X-AE-1 . | BANK OF NOVA SCOTIA CORP FOREIGN . | 1.FFE . 27,945,081 |.. 21,686,840

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 478,478 .382,546 | 09/21/2023 12/20/2028 ..... Credit Default Swap - 166165PR .... 141781-BS-2 . | Cargill Inc CORPORATE 1.FFE . 472,244 |.. .376,855

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. ,914,135 |... ,355,766 |09/21/2023 ..... 12/20/2028 ..... Credit Default Swap - 166165PR .... |... 670346-AS-4 . | NUCOR CORP CORPORATE ... .| 1.GFE ... ,732,839 ,186,840
TORONTO-DOMINION BANK/THE CORP FORE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . ..27,041,702 |...........21,218,912 |09/21/2023 ..... 12/20/2028 ..... Credit Default Swap - 166165PR .... |... 891147-20-8 . 1.EFE .... ... 26,689,359 ...20,903,262

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 7,446,997 |............ 5,083,404 [09/21/2023 ..... 12/20/2028 ..... Credit Default Swap - 166165PR ... 89236T-J0-9 . L =1 R N 7,349,966 |............ 5,8%4,3%

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooii s [V F 8,350,736 |............ 6,716,721 |09/21/2023 ..... 12/20/2028 ..... Credit Default Swap - 166165PR ... 89236T-JI-6 . L =1 R N 8,241,929 |............ 6,616,804
ANHEUSER-BUSCH INBEV SA NV CORPORAT

000000-00-0 . Corporate Bond First to Default .. 1,278,898 . 1,344,204 109/21/2023 12/20/2028 ..... Credit Default Swap - 166167CM .... 035240-AE-0 . |.. 1.GFE . .1,261,954 |.. 1,326,711

000000-00-0 ....... Corporate Bond First to Default .. 3,893,873 |............ 4,692,943 (09/21/2023 ..... 12/20/2028 ..... Credit Default Swap - 166167CM .... |... 448814-DC-4 . | HYDRO-QUEBEC GOVT FOREIGN .......... [1.DFE .... ... 3,842,284 ....4,631,870
MARSH & MCLENNAN COS INC SENIOR NOT

000000-00-0 .. Corporate Bond First to Default .. .0 .990,218 . 1,024,924 109/21/2023 12/20/2028 ..... Credit Default Swap - 166167CM .... . 13,119 .. 13,338 | 571748-AK-8 . |.. 1.GFE . 977,099 |.. .1,011,586

000000-00-0 . Corporate Bond First to Default .. .0 ,225,049 .1,739,030 |09/21/2023 12/20/2028 ..... Credit Default Swap - 166167CM .... .. 29,479 .. 22,631 |828807-DT-1 . |S 1.GFE . .2,195,570 |.. 1,716,398

000000-00-0 . Corporate Bond First to Default .. .0 37,175,059 33,165,658 |09/21/2023 12/20/2028 ..... Credit Default Swap - 166167CM .... .492,523 .431,610 | 91159H-JG-6 . | US BANCORP SR NT CORP FLOATER ..... 1.GFE . 36,682,536 |.. 32,734,048

000000-00-0 ....... Corporate Bond First to Default .. ... 276,200,000 |... ...287,074 |... 235,830 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM ... |... . (2,724)].. 010392-EZ-7 ALABAMA POWER CORPORATE ............. 1.GFE ... 289,798 ....238,508
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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 2,919,851 |............ 2,581,156 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... [.....eeveeeeeee (27,706) [..vvvvvennnnnee (29,313)[010392-FF-0 . | ALABAMA POWER CORPORATE ............. L = RN SN 2,947,557 |..evvennnnen 2,610,469
ARIZONA PUB SVC CO ARIZONA PUBLIC S

000000-00-0 ....... Corporate Bond First to Default .. ...2,970,952 |............ 2,721,109 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... ....(28,191)].. ....(30,903) | 040555-CH-5 . 1.GFE ... ... 2,999,143 ....2,752,012

000000-00-0 ....... Corporate Bond First to Default .. ... 1,633,340 |............ 1,071,201 {09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... ...(15,498)|.. ....(12,165)| 040555-CY-8 . | ARIZONA PUB SVC CO CORPORATE ....... [ 1.GFE .... .... 1,648,839 .... 1,083,366
CALIFORNIA INST OF TECHNOLOGY CORPO

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccocoeiiiiiis |, [V IO 1,434,855 [...ovvnnnnnnnnn 907,833 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM ... [....ccvvennee (13,615) ... (10,310) [ 13034V-AD-6 . [..eeeeeerenneieiiiiiiiee e L0 5 PN R 1,448,470 |ooeeeeeeenns 918,143
CANADIAN NATL RAILWAY NT CORP FOREI

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccccoeeiiiiis |, [V IO 2,231,380 |.....oeneeee 2,000,529 (09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM ... [....ccvvennee [VAIRVE)] R (22,719)| 136375-BL-5 . [cevvuiereiniiiiieiiiiee e TFFE i | 2,252,553 |.ooooeeenns 2,023,248
CENTRAL PUGET SOUND WASH REGL CORPO

000000-00-0 ....... Corporate Bond First to Default .. ...8,215,967 |............ 7,967,810 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... [... . (77,959) .. 2022 (90,488) [ 15504R-ET-2 . [ceeeeeiieiineiiiiiiie e 1.BFE .... .... 8,293,926 .... 8,058,299

000000-00-0 ....... Corporate Bond First to Default .. ...2,221,509 |............ 1,534,151 [09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |[... ...(21,079)].. ....(17,423)| 171239-AJ-5 . | CHUBB INA HOLDINGS INC CORPORATE . |[1.FFE .... ... 2,242,588 ... 1,551,574
DALLAS CNTY TEX HOSP DIST CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ..18,937,526 |........... 18,332,020 |09/22/2023 12/20/2033 Credit Default Swap - 166193CM .... |[... .. (179,694)].. .. (208,192) | 284667-JL-8 . |..eeeeiiiiiiiiiiiiiii 1.DFE ... ...19,117,220 ... 18,540,212

000000-00-0 . Corporate Bond First to Default .. .0 3,206,740 . 2,922,822 |09/22/2023 12/20/2033 Credit Default Swap - 166193CM .... .(30,428) .(33,194)|263901-AB-6 . | DUKE ENERGY INDIANA INC CORPORATE | 1.FFE . .3,237,168 |.. . 2,956,016

000000-00-0 . Corporate Bond First to Default .. .0 3,438,000 .2,948,111 |09/22/2023 12/20/2033 Credit Default Swap - 166193CM ... .(32,622) .(33,481)|291011-BB-9 . | EMERSON ELEC CO CORPORATE 1.FFE . . 3,470,622 |.. . 2,981,592

000000-00-0 ....... Corporate Bond First to Default .. L0 . 1,007,767 |... 932,829 (09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... ....(10,416)|.. ....(10,594)291011-BD-5 . | EMERSON ELEC CO CORPORATE .......... [1.FFE .... ....1,108,183 ....943,423
ENTERPRISE PROD OPER L.P. CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. L0 . 372,941 ... ....306,060 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... [... .. (3,539)].. (3,476) [ 2937V-BA-0 . [ceeeeeeeerineieeiirie e 1.6GFE ... ....376,480 .309,536
ENTERPRISE PROD OPER L.P. CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. L0 . ...328,047 |... 272,642 109/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... [... . (3,113)].. (3,096) [ 2937V-BC-6 . [coeeeeeeernneeeiiiiiie e 1.6GFE ... 331,160 ....215,739

000000-00-0 ....... Corporate Bond First to Default .. L0 .. 4,229,589 |............ 4,385,323 | 09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... .(40,134)].. ....(49,803)| 341081-FA-0 . | FLORIDA PONER & LIGHT CORPORATE .. |[1.EFE .... ... 4,269,722 . 4,435,126

000000-00-0 ....... Corporate Bond First to Default .. L0 . 2,330,517 |............ 2,291,417 (09/22/2023 12/20/2033 Credit Default Swap - 166193CM .... |... . (22,114)).. ....(26,023)| 341081-FC-6 . | FLORIDA PONER & LIGHT CORPORATE .. |[1.EFE .... ... 2,352,631 ... 2,317,440

000000-00-0 . Corporate Bond First to Default .. .0 6,675,805 . 6,425,805 |09/22/2023 12/20/2033 Credit Default Swap - 166193CM ... .(63,345) .(72,976)| 341099-CL-1 . | DUKE ENERGY FLORIDA LLC CORPORATE | 1.FFE . .6,739,150 |.. .6,498,781

000000-00-0 . Corporate Bond First to Default .. .0 24,051,778 19,993,388 |09/22/2023 12/20/2033 Credit Default Swap - 166193CM .... (228,222) (227,059)| 37310P-AB-7 . | GEORGETOWN UNIVERSITY CORPORATE ... | 1.GFE . 24,280,000 |.. 20,220,447

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ...5,203,353 |............ 4,981,103 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |[... ....(49,373)].. ....(56,569)| 438516-AR-7 . | HONEYWELL INTERNATIONAL CORPORATE | 1.FFE .... . ....5,252,726 ....5,037,672

000000-00-0 ....... Corporate Bond First to Default .. [V IO 3,431,917 [oeeeennnn. 2,776,422 09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM ... [....ccevvennnne (32,565)[...0uvnnnnnnnnn (31,531)| 48126B-AA-1 . [ JP MORGAN & COMPANY INC CORPORATE | 1.FFE .......evvvimimniiiiininns fornnnnnnnnns 3,464,481 |............ 2,807,953
KENTUCKY UTILITIES COMPANY CORPORAT

000000-00-0 ....... Corporate Bond First to Default .. 4,687,844 |............ 3,964,522 (09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... ....(44,482)).. ....(45,024)| 491674-BG-1 . 1.FFE .... ... 4,732,326 .... 4,009,546

000000-00-0 . Corporate Bond First to Default .. 8,49, 111 .6,548,667 |09/22/2023 12/20/2033 Credit Default Swap - 166193CM .... .(80,618) .(74,371)|571676-AG-0 . | MARS INC CORPORATE ... 1.EFE . .8,576,728 |.. .6,623,038

000000-00-0 ....... Corporate Bond First to Default .. 2,577,892 |............ 2,209,271 (09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... ....(24,461)).. ....(25,090)| 575718-AA-9 . | MASS INSTITUTE OF TECH . [ 1.AFE L .... 2,602,353 ... 2,234,361
MASSACHUSETTS ST CORPORATE MUNI FRG

000000-00-0 ....... Corporate Bond First to Default .. ..10,302,810 |............ 9,494,701 [09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... [... ....(97,761)].. (107,829) | 57582P-UE-8 . 1.BFE .... ...10,400,571 .... 9,602,530

000000-00-0 ....... Corporate Bond First to Default .. 4,540,519 |............ 4,384,929 | 09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... .(43,084)].. ....(49,798)| 57604P-5P-5 . 1.AFE ... .... 4,583,603 . 4,434,721

000000-00-0 ....... Corporate Bond First to Default .. ...429,421 |... 09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |[... .. (4,075)].. 578454-AF-7 . | MAYO CLINIC CORPORATE .. 1.CFE ... ....247,805

000000-00-0 ....... Corporate Bond First to Default .. ...6,006,590 |............ 5,396,507 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... ....(56,99)].. ....(61,287)]585055-AQ-9 . | MEDTRONIC INC CORPORATE 1.GFE ... ....6,063,585 ... 5,457,793

000000-00-0 ....... Corporate Bond First to Default .. ..12,520,194 |........... 11,917,973 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |[... .. (118,801)].. ...(135,349)| 594918-AD-6 . | MICROSOFT CORP CORPORATE ... 1.AFE ... ... 12,638,995 .. 12,053,322
MONONGAHELA POWER COMPANY CORPORATE

000000-00-0 . Corporate Bond First to Default .. 7,538,039 . 6,246,515 |09/22/2023 12/20/2033 Credit Default Swap - 166193CM ... .(71,527) .(70,940)|610202-BP-7 . |.. 1.GFE . . 7,609,565 |.. . 6,317,455

000000-00-0 ....... Corporate Bond First to Default .. ...7,003,845 |............ 6,287,398 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... ....(66,458)].. ....(71,404)| 641423-CA-4 . | NEVADA POWER CO CORPORATE .. | 1LFFE ... ....7,070,303 ....6,358,802
NY ST DORM AUTH Corporate Muni Taxa

000000-00-0 ....... Corporate Bond First to Default .. ...6,339,843 |............6,286,687 [09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... ....(60,157)].. ....(71,396) | 64990F-MV-3 . 1.BFE .... ....6,400,000 ....6,358,084

000000-00-0 ....... Corporate Bond First to Default .. ... 1,672,267 |............ 1,453,865 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... ....(15,868)|.. ....(16,511)| 665789-Al-3 . 1.FFE .... ... 1,688,124 .... 1,470,376

000000-00-0 ....... Corporate Bond First to Default .. ...9,841,001 |............ 8,119,355 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |[... ....(93,388)].. ....(92,209)| 677632-PA-3 . | OH ST UNIV GEN RCPTS CORP MUNI .... [ 1.BFE .... .... 9,935,379 ....8,211,565

000000-00-0 ....... Corporate Bond First to Default .. 6,408,467 |............ 5,499,266 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... ....(60,808)].. ....(62,454)| 678858-BM-2 . | Oklahoma Gas & Elec Co CORPORATE . [ 1.GFE .... .... 6,469,275 ....5,561,719

000000-00-0 ....... Corporate Bond First to Default .. 2,384,414 |............ 2,204,584 | 09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |[... ....(22,625)].. ....(25,087)| 678858-BY-6 . | Oklahoma Gas & Elec Co CORPORATE . | 1.GFE .... .... 2,407,040 ... 2,229,621
OREGON ST DEPT TRANSN CORPORATE MUN

000000-00-0 ....... Corporate Bond First to Default .. 2,038,981 |............ 2,043,838 (09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |[... ....(19,347)].. 1 (23,211)[B8B07D-NL-5 . |eeeeeeeeeieeieeeeeeeee 1.BFE ... .... 2,058,329 ....2,067,049

000000-00-0 ....... Corporate Bond First to Default .. 6,835,301 |............ 6,129,483 (09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... ....(64,859)].. ....(69,611)] 693304-AH-0 . | PECO ENERGYCO 1ST MTG CORPORATE ... [ 1.FFE .... ....6,900, 159 ....6,199,004
PPL Electric Utilities Corp CORPORA

000000-00-0 . Corporate Bond First to Default .. 11,263,666 . 9,389,579 |09/22/2023 12/20/2033 Credit Default Swap - 166193CM .... .. (106,878) (106,635) [ 69351U-AN-3 . |.. 1.EFE . 11,370,544 |.. . 9,496,214

000000-00-0 ....... Corporate Bond First to Default .. ... 4,059,450 |............ 3,646,782 09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |... ....(38,519)].. ....(41,415)| 737679-DC-1 . | Potomac Elec Pur Co 1.FFE .... .... 4,097,969 ... 3,688,198
PRESIDENT & FELLOWS OF HARVARD CORP

000000-00-0 ....... Corporate Bond First to Default .. 4,001,587 |.. .... 3,939,009 |09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |[... ...(38,824)].. ....(44,744)| 740816-AG-8 . |.. 1.AFE ... L 4130,411 [ 3,984,653

000000-00-0 . Corporate Bond First to Default .. .550, 961 .430,644 |09/22/2023 12/20/2033 Credit Default Swap - 166193CM .... ..(5,228) .. (4,891)]745332-CD-6 . |P . 1.FFE . .556,189 |.. .

000000-00-0 ....... Corporate Bond First to Default .. 8,666,467 |............ 7,714,203 | 09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... |[... .(82,234)].. ....(87,608)| 78433L-AH-9 . | SCE RECOVERY FDG LLC CORPORATE .... | 1.AFE .... ....8,748,701
San Diego Gas Electric Engine CORPO

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....oooovviiiiiiiiinnnins | [V PP 2,149,594 |............ 1,751,875 | 09/22/2023 ..... 12/20/2033 ..... Credit Default Swap - 166193CM .... [............... (20,397) ). (19,896) | 797440-BL-7 . |..eevvvrrriiiiiiiiiiiiiiiiiiiiiiiiiiieeaeees 1FFE e foeiiinnnns 2,169,991 |[............ 1,771,771
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000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiii o 0 e, 2,448,152 |......c.. 2,069,822 (09/22/2023 ..... 12/20/2033 ..... Default Swap - 166193CM .... [....eeveeeeeee (23,230) 80413T-AJ-8 . |Saudi Arabia GOVT FOREIGN EFE 2,471,381 | 2,093,328
SHELL INTERNATIONAL FINANCE BV CORP
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccoooiii o 0 e, 8,243,535 |............ 7,066,486 |09/22/2023 ..... 12/20/2033 ..... Default Swap - 166193CM .... [....eevenneeee (78,221) 822582-AD-4 . DOFE e e 8,321,756 |............ 7,146,738
000000-00-0 ....... Corporate Bond First to Default .. 6,401,466 |............ 5,823,797 |09/22/2023 ..... 12/20/2033 ..... Default Swap - 166193CM .... |... ....(60,742)].. 837004-CD-0 . FFE ... .... 6,462,208 .... 5,889,937
000000-00-0 ....... Corporate Bond First to Default .. 4,961,190 |............ 4,943,604 (09/22/2023 ..... 12/20/2033 ..... Default Swap - 166193CM .... |... ....(47,076)].. 837151-F2-0 . GFE ... ....5,008,265 ... 4,990,747
000000-00-0 ....... Corporate Bond First to Default .. 4,376,523 |............ 3,894,562 | 09/22/2023 ..... 12/20/2033 ..... Default Swap - 166193CM .... |... ....(41,528)].. 842400-FH-1 . | SOUTHERN CAL EDISON CORPORATE .GFE ... ... 4,418,051 ... 3,938,792
000000-00-0 ....... Corporate Bond First to Default .. .. 13,597,020 |........... 12,400,026 |09/22/2023 ..... 12/20/2033 ..... Default Swap - 166193CM .... |... .. (129,019)].. 882722-KF-7 . | TEXAS ST CORPORATE MUNI FRGN AFE L ... 13,726,039 ... 12,540,850
000000-00-0 ....... Corporate Bond First to Default .. ..2,708,995 |............ 2,164,367 (09/22/2023 ..... 12/20/2033 ..... Default Swap - 166193CM .... |... ....(25,705)].. 898813-AM-2 . | TUCSON ELEC PWR CO CORPORATE .GFE ... ....2,734,700 ....2,188,047
UNIVERSITY OF CALIFORNIA CORPORATE
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ... o 0 [, 4,343,797 |evvvrenans 4,267,835 (09/22/2023 ..... 12/20/2033 ..... Default Swap - 166193CM ... [..ccevvnnnnee (41,217) QIMF-TY-T7 . |.. | 1OFE e 4,385,014 |............ 4,316,303
UNIVERSITY TEX CORPORATE MUNI FRGN
000000-00-0 ....... Corporate Bond First to Default .. ... 1,189,659 |............ 1,144,381 09/22/2023 ..... 12/20/2033 ..... Default Swap - 166193CM .... |... ....(11,288)].. 9I5115-3X-5 . [oeeeeeeeiee e LAFE ... .... 1,200,947 ... 1,157,317
000000-00-0 ....... Corporate Bond First to Default .. ..3,192,859 |.. ... 3,129,922 | 09/22/2023 ..... 12/20/2033 ..... Default Swap - 166193CM .... |... ...(30,29)].. 93974C-PM-6 . | WASHINGTON ST CORPORATE MUNI FRGN .BFE ... .... 3,223,156 .... 3,165,467
WELLS FARGO & COMPANY CORP FLOATER
000000-00-0 ....... Corporate Bond First to Default .. .. 4,739,297 |............ 3,872,369 [09/22/2023 ..... 12/20/2033 ..... Default Swap - 166193CM .... |... ....(44,970)].. 95000U-22-5 . 2.AFE ... ... 4,784,267 .... 3,916,346
000000-00-0 . Corporate Bond First to Default .. 3,213,228 .2,868,167 |09/22/2023 12/20/2033 Default Swap - 166193CM ... .(30,490) 98420E-AB-1 . | XLIT LTD CORP FOREIGN 1.FFE . .3,243,718 |.. .2,900,740
000000-00-0 ....... Corporate Bond First to Default .. ..1,968,154 |............ 1,884,501 [09/22/2023 ..... 12/20/2033 ..... Default Swap - 166194CM .... |... ....(17,348) .. 035229-CL-5 . | ANHEUSER BUSCH COS INC B! 1.GFE ... .... 1,985,501 .... 1,904,152
ARCHER DANIELS MIDLAND C CORPORATE
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......ccooeiiii o 0 s 3,811,161 |............ 3,871,629 |09/22/2023 ..... 12/20/2033 ..... Default Swap - 166194CM .... [.....oeeeeeeee (33,592) 039483-AU-6 . |.eeeeeieiiiiiiiiiieiieee L = R SN 3,844,753 |............ 3,911,815
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 6,655,153 |............ 6,990,114 (09/22/2023 12/20/2033 Default Swap - 166194CM .... |... ....(58,659)].. 059165-EC-0 . | BALTIMORE GAS & ELEC CO CORPORATE | 1.GFE .... ....6,713,813 .... 7,062,669
000000-00-0 . Corporate Bond First to Default .. [2.BZ . 3,016,306 . 2,975,164 |09/22/2023 12/20/2033 Default Swap - 166194CM ... .(26,586) 209111-EM-1 . | CONS EDISON CO OF NY CORPORATE .... |2.AFE . .3,042,893 |.. . 3,006,045
000000-00-0 . Corporate Bond First to Default .. [2.BZ . 2,972,421 . 3,134,348 |09/22/2023 12/20/2033 Default Swap - 166194CM ... .(26,199) 250847-EB-2 . | DTE Electric Company CORPORATE 1.FFE . .2,998,620 |.. .3,166,881
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 3,198,813 |............ 3,324,185 (09/22/2023 12/20/2033 Default Swap - 166194CM .... |... ....(28,195)].. 87612E-AU-0 . | TARGET CORP CORPORATE 1.FFE .... .... 3,227,008 .... 3,358,689
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 4,950,917 |............ 4,952,981 (09/22/2023 12/20/2033 Default Swap - 166194CM .... |... ....(43,638)].. 889175-BD-6 . | TOLEDO EDISON CO CORPORATE 1.GFE ... .... 4,994,555 .... 5,004,391
000000-00-0 . Corporate Bond First to Default .. [2.BZ . . 2,106,033 .2,108,391 |09/22/2023 12/20/2033 Default Swap - 166194CM ... .(18,563) 927804-FB-5 . |Virginia Electric Power CORPORATE | 2.AFE . . 2,124,595 |.. .2,130,275
000000-00-0 . Corporate Bond First to Default .. [2.BZ . ..27,100,00 .545,923 .466,639 |09/22/2023 12/20/2033 Default Swap - 166196CM .... .. (4,717) 049560-AG-0 . | ATMOS ENERGY CORP BOND .EFE . .550,640 |.. .
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . 0 5,743,479 |............ 5,742,448 | 09/22/2023 ..... 12/20/2033 ..... Default Swap - 166196CM .... |... .(49,621)].. 17275R-AF-9 . | CISCO SYSTEMS INC CORPORATE .DFE ... ....5,793,100
COVIDIEN INTERNATIONAL F CORP FOREI
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiii o 0 e, 5,251,816 |............ 4,830,247 (09/22/2023 ..... 12/20/2033 ..... Default Swap - 166196CM .... [......eeeeeeeee (45,373) 223080-AH-3 . [oeeeiiiiiee GFE o 5,297,189 |............ 4,881,615
MASSACHUSETTS ST SCH BLDG AUTH CORP
000000-00-0 ....... Corporate Bond First to Default .. 9,914,345 |........... 10,050,924 | 09/22/2023 ..... 12/20/2033 ..... Default Swap - 166196CM .... |... ....(85,655)].. 576000-KV-4 . |.eeeeeiieiiiiiiii .BFE ... ...10,000,000 ...10, 157,811
000000-00-0 ....... Corporate Bond First to Default .. 5,886,041 |............ 5,580,377 | 09/22/2023 ..... 12/20/2033 ..... Default Swap - 166196CM .... |... ....(50,853)].. 67021C-AC-1 . | NSTAR ELECTRIC COMPANY CORPORATE . | 1.EFE .... .... 5,936,894 .... 5,639,722
COVIDIEN INTERNATIONAL F CORP FOREI
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccceiiiiiins |, 54,500,000 |............ 3,842,876 |............ 3,533,890 [09/22/2023 ..... 12/20/2033 ..... Default Swap - 166197CM .... [...evvvnnnnee (33,116) 223030-AH-3 . OFE e 3,875,992 |............ 3,571,913
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 2,343,355 |............ 2,337,008 (09/22/2023 ..... 12/20/2033 ..... Default Swap - 166197CM ... [.c.eevvnnnnee (20,194) 25477G-CY-9 . BFE e 2,363,549 | 2,362,153
000000-00-0 ....... Corporate Bond First to Default .. ..12,888,929 |........... 12,572,457 |09/22/2023 ..... 12/20/2033 ..... Default Swap - 166197CM .... |... .. (111,071)).. 686507-Cil-2 . .CFE ... ...13,000,000 ... 12,707,732
000000-00-0 . Corporate Bond First to Default .. 15,056,254 14,298,116 | 09/22/2023 12/20/2033 Default Swap - 166197CM .... (129,749) 695114-CG-1 . .FFE . 15,186,003 |.. 14,451,959
000000-00-0 ....... Corporate Bond First to Default .. ..9,014,320 |.. .... 8,972,047 |00/22/2023 ..... 12/20/2033 ..... Default Swap - 166197CM .... |... ...(77,682)].. 713448-BP-2 . EFE ... ....9,002,001 [...cunnnnnn 9,068,583
000000-00-0 ....... Corporate Bond First to Default .. 6,937,867 |............ 6,788,643 | 09/22/2023 ..... 12/20/2033 ..... Default Swap - 166197CM .... |... ....(59,788)].. 812643-DB-7 . .CFE ... .... 6,997,655 ....6,861,687
000000-00-0 ....... Corporate Bond First to Default .. 5,042,201 |............ 4,510,623 (09/22/2023 ..... 12/20/2033 ..... Default Swap - 166197CM .... |... ....(43,452)].. 842400-FP-3 . GFE ... .... 5,085,653 .... 4,559,155
000000-00-0 ....... Corporate Bond First to Default .. [4.BZ ........ccociiiiis |l 43,300,000 |............ 5,978,264 |............ 6,236,814 09/27/2023 ..... 12/20/2028 ..... Default Swap - 166251CM ... [.....evvenneeee 52,884 039483-AT-9 . FRE e 5,925,380 |............ 6,194,157
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .......cooooiiii o 0 e, 2,781,409 |............ 2,846,567 (09/27/2023 ..... 12/20/2028 ..... Default Swap - 166251CM ... [.....evvnneneeee 24,604 12189T-AR-5 . DOFE e e 2,756,804 |............ 2,827,008
BURLINGTON RESOURCES INC CORPORATE
000000-00-0 Corporate Bond First to Default .. . 2,125,856 .2,175,703 |09/27/2023 12/20/2028 ..... Default Swap - 166251CM ... 122014-AL-7 . .FFE . .2,107,051 |.. .2,160,823
000000-00-0 Corporate Bond First to Default .. 4,324,695 . 4,380,327 |00/27/2023 12/20/2028 ..... Default Swap - 166251CM ... 15189X-AD-0 . .FFE . . 4,286,438 |.. . 4,350,367
000000-00-0 . Corporate Bond First to Default .. 5,425,312 . 5,359,012 |09/27/2023 12/20/2028 ..... Default Swap - 166251CM ... 278058-AW-2 . |Eaton Corporation DEBENTURES .. .GFE . .5,377,319 |.. . 5,323,253
000000-00-0 . Corporate Bond First to Default .. 10,897,036 11,135,615 | 09/27/2023 12/20/2028 ..... Default Swap - 166251CM ... 68233D-AP-2 . | ONCOR ELECTRIC DELIVERY CORPORATE .FFE . 10,800,641 |.. 11,059,453
000000-00-0 Corporate Bond First to Default .. 11,213,068 11,289,488 |09/27/2023 12/20/2028 ..... Default Swap - 166251CM ... 891490-AT-1 .FFE . 11,113,877 |.. 11,212,273
000000-00-0 Corporate Bond First to Default .. . 3,965,306 . 4,078,526 |09/27/2023 12/20/2028 ..... Default Swap - 166251CM ... 907818-CF-3 . 1.GFE . .3,930,229 |.. . 4,050,631
000000-00-0 ....... Corporate Bond First to Default .. .. 225,000, 00 4,636,113 |............ 4,528,056 |09/27/2023 ..... 12/20/2028 ..... Default Swap - 166252CM .... |... 035229-CJ-0 . | ANHEUSER BUSCH COS INC CORPORATE .. | 1.GFE .... ... 4,581,549 .... 4,469,354
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ARCHER DANIELS MIDLAND C DEBENTURES

000000-00-0 ....... Corporate Bond First to Default .. ... 7,529,792 |............ 7,844,392 09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 166252CM ... |... ....101,695 | 039483-AT-9 . 1.FFE .... . 71,441,172 ... 1,742,697

000000-00-0 ....... Corporate Bond First to Default .. ...6,871,568 |............6,790,725 |09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 166252CM ... |[... ..80,873 |.. 12189T-AK-0 . 1.DFE ... ....6,790,684 ....6,702,690

000000-00-0 . Corporate Bond First to Default .. 10,112,875 . 8,351,047 |09/27/2023 12/20/2028 ..... Credit Default Swap - 166252CM .... .119,021 .108,263 | 141781-BM-5 . | Cargill Inc CORPORATE 1.FFE . .9,993,853 |.. . 8,242,784

000000-00-0 ....... Corporate Bond First to Default .. .. 12,896,447 |... ..12,319,651 | 00/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 166252CM ... |... ....151,782 |.. ...159,712 | 172967-ML-2 . | CITIGROUP INC CORP FLOATER . .. | 1.GFE ... ... 12,744,665 ...12,159,938
CONNECTICUT ST CORPORATE MUNI FRGN

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ..o o 0 [, 8,198,963 |............ 8,271,579 (09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 1662520M .... [.......evvnnneee 96,496 |...ovunniinnnns 107,233 | 20772G-42-8 . [cevveeeeeiiniiieeeeiiiee e L0 5 PN R 8,102,467 |...euvnn.enn 8,164,346

000000-00-0 ....... Corporate Bond First to Default .. 1,126,085 |... 804,223 (09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 166252CM ... |[... .13, . , 23338V-AM-8 . | DTE ELECTRIC CO CORPORATE .......... 1.EFE .... ....1,112,832 ....882,630

000000-00-0 . Corporate Bond First to Default .. 4,525,805 . 3,685,737 |09/27/2023 12/20/2028 ..... Credit Default Swap - 166252CM .... .. 53,265 .. 47,782 | 25243Y-BD-0 . |DIAGEQ CAPITAL PLC CORP FOREIGN .. [1.GFE . . 4,472,540 |.. . 3,637,965

000000-00-0 ....... Corporate Bond First to Default .. ..16,684,996 |... ..12,693,968 |09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 166252CM ... |[... .196,370 |.. ...164,565 | 29248H-AB-9 . | EMPONER FINANCE 2020 LP CORPORATE | 1.FFE .... ... 16,488,625 ... 12,529,403
DUKE ENERGY FLORIDA LLC 1ST MORTGAG

000000-00-0 ....... Corporate Bond First to Default .. ...9,181,011 |............ 9,054,298 |09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 166252CM ... |[... ....108,054 |.. ... 117,380 [341099-CB-3 . |.oeeeeeeieiiiiii 1.FFE .... ....9,072,957 ....8,936,917

000000-00-0 ....... Corporate Bond First to Default .. ..33,633,733 |........... 26,400,488 |09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 166252CM ... |[... ....395,845 |.. ...342,373 | 422185-AF-5 . | HEALTH CARE SVCS CORP CORPORATE ... [ 1.GFE .... ...33,237,889 ...26,067, 114
LOS ANGELES CALIF UNI SCH DIST CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccoeiiiiis |, 0. 10,174,349 |........... 10,206,554 |09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 1662520M .... [........eeeee. 119,745 |oveeeinnns 132,318 | 544646-XY-3 . [ceveeiiiiiiiiieiee L 5 R RN 10,054,604 |........... 10,074,236
CADILLAC FAIRVIEW PRP TR GOVT FOREI

000000-00-0 ....... Corporate Bond First to Default .. 4,371,756 |............ 3,529,079 (09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 166252CM .... |... ..51,452 |.. B8327L-AD-8 . [oeeeeeeiiieiee 1.EFE ... ... 4,320,304 ... 3,483,328
PHILIP MORRIS INTERNATIONAL IN CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........coooeiiinis |, 0. 10,564,576 |............ 9,880,063 |09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 1662520M .... [........eeeee. 124,337 |oveeeiiiennne 128,085 [718172-CX-5 . [ooeeeeeeeieieeie e TFFE e o 10,440,239 |.....oeennn. 9,751,978
PHILIP MORRIS INTERNATIONAL IN CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccocoeiiiiis |, 0. 25,246,181 [........... 23,944,344 (09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 1662520M .... [........eeeee. 207,129 | 310,415 | 718172-DB-2 . |oeeveniriiiiiiieeeeeeie e TFFE e o 24,949,051 |........... 23,633,929
PROGRESSIVE CORP OHIO SENIOR NOTES

000000-00-0 . Corporate Bond First to Default .. 15,742,484 15,494,897 |09/27/2023 12/20/2028 ..... Credit Default Swap - 166252CM .... .185,278 .200,876 | 743315-AL-7 . |.. 1.FFE . 15,557,206 |.. 15,294,021

000000-00-0 ....... Corporate Bond First to Default .. ...6,439,255 |............ 6,673,439 09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 166252CM .... |... ..75,785 |.. 87612E-AK-2 . | TAI . .. | 1.FFE ... ....6,363,470 .... 6,586,925
THERMO FISHER SCIENTIFIC CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. ... 1,543,734 |.. .... 1,208,235 | 09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 166252CM ... |[... ..18,169 |.. 883556-CL-4 . |.. 1.GFE ... ... 1,525,565 |............ 1,192,572

000000-00-0 . Corporate Bond First to Default .. 24,706,739 22,074,006 |09/27/2023 12/20/2028 ..... Credit Default Swap - 166252CM .... .200,780 91150H-JG-6 . | U .. |1.6FE . 24,415,958 |.. 21,787,838

000000-00-0 ....... Corporate Bond First to Default .. ... 3,034,351 |............ 3,034,116 |09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 166252CM .... |... .. 35,712 |.. 1HN-AF-7 UNIVERSITY OF CHICAGO CORPORATE ... | 1.CFE .... .... 2,998,639 ... 2,994,781
WELLS FARGO & COMPANY CORP FLOATER

000000-00-0 ....... Corporate Bond First to Default .. 9,756,684 |............ 9,171,592 (09/27/2023 ..... 12/20/2028 ..... Credit Default Swap - 166252CM ... |[... ....114,829 |.. ... 118,901 [95000U-3B-7 . |eeeeeeeieiiiiiiiiiieieieieee 2.AFE ... ... 9,641,854 .... 9,052,691

000000-00-0 . Corporate Bond First to Default .. 2,562,409 . 2,182,597 100/27/2023 12/20/2033 Credit Default Swap - 166253CM .... .(25,732) .(27,249)| 01959L-AA-0 . | Allina Health System CORPORATE .... | 1.DFE . .2,588,141 |.. . 2,200,847

000000-00-0 ....... Corporate Bond First to Default .. .. 7,482,720 |............6,100,567 |09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |[... ....(74,740)|.. ....(76,277)| 02361D-AM-2 . | AMEREN ILLINOIS CO CORPORATE ...... 1.FFE .... ....7,517,461 ....6,185,844
ANHEUSER-BUSCH INBEV SA NV CORPORAT

000000-00-0 ....... Corporate Bond First to Default .. 835,612 |09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |[... ... (11,230) .. ....(10,433) | 035240-AN-0 . 1.GFE ... .... 1,129,546 ....846,044

000000-00-0 ....... Corporate Bond First to Default .. .... 2,572,020 |09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |... ....(29,270)].. ....(32,111)] 037735-CM-7 . | APPALACHIAN PWR CO CORPORATE ....... | 2.AFE .... .... 2,944,016
ARIZONA PUB SVC CO ARIZONA PUBLIC S

000000-00-0 ....... Corporate Bond First to Default .. ...890,797 |... ....815,423 100/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |... .. (8,945)].. ....(10,180) | 040555-CH-5 . 1.GFE ... 899,743

000000-00-0 ....... Corporate Bond First to Default .. 1,333,478 |... ....987,579 09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |[... .(13,391)].. ....(12,330)| 040555-Ch-4 . | ARIZONA PUB SVC CO CORPORATE ....... [ 1.GFE .... .... 1,346,869
ASCENSION HEALTH ALLIANCE CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ..27,963,035 |........... 24,503,418 |09/27/2023 12/20/2033 Credit Default Swap - 166253CM .... |[... .. (280,807)].. .. (307,046)| 04351L-AA-8 . 1.BFE ... ...28,243,842

000000-00-0 . Corporate Bond First to Default .. .0 1,541,756 .911,212 1 09/27/2023 12/20/2033 Credit Default Swap - 166253CM .... .(15,482) .(11,376)| 11575T-AC-2 . | BRONN UNIVERSITY CORPORATE . 1.BFE . 1,557,239 |..

000000-00-0 . Corporate Bond First to Default .. .0 .531,319 .434,850 |09/27/2023 12/20/2033 Credit Default Swap - 166253CM .... .. (5,336) .. (5,429)| 141781-BC-7 . |Cargill Inc CORPORATE ........ 1.FFE . .536,655 |.. .40,

000000-00-0 ....... Corporate Bond First to Default .. L0 . 6,796,199 |............6,071,856 (09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |... .(68,248)].. ....(75,806) | 15189X-BA-5 . | CENTERPOINT ENERGY CORPORATE 1.FFE .... ....6,864,447 .6,147,663

000000-00-0 ....... Corporate Bond First to Default .. L0 .. .. 17,845,177 |........... 11,881,767 |09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |[... .. (179,208)].. .. (148,343)| 20825C-BC-7 . | Conocophi | lips CORPORATE ... 1.FFE .... ... 18,024,380 ...12,080,110

000000-00-0 . Corporate Bond First to Default .. .0 . 1,022,424 1009/27/2023 12/20/2033 Credit Default Swap - 166253CM .... .(16,008) .(12,765)| 20825C-BE-3 . | Conocophi | lips CORPORATE . 1.FFE . 1,610,148 |.. .1,035,189

000000-00-0 ....... Corporate Bond First to Default .. L0 .. .... 1,229,123 | 09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |[... ....(19,884)].. ....(15,345)| 26442T-AG-2 . | DUKE UNIVERSITY CORPORATE .......... [1.BFE .... ....2,000,000 ... 1,244,469
EASTERN GAS TRANSMISSION AND S CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 3,420,967 |............ 2,184,205 (09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... [........eeeee. (34,354) [...ovvnnnnnnnne (27,270)| 276480-AF-7 . L = RN SN 3,455,321 |............ 2,211,475

000000-00-0 ....... Corporate Bond First to Default .. 5,471,978 |............ 4,488,127 (09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |[... ....(54,950)].. ....(56,034)| 29379V-BA-0 . 1.GFE ... .... 5,526,928 .... 4,544,160

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 1,050,856 |....cevvvrnnnns 872,880 [09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... [........eee.e. (10,553)|..cceeeeennns (10,898) [ 29379V-BC-6 . L = RN SN 1,061,400 |.....coeeenns 883,778

000000-00-0 ....... Corporate Bond First to Default .. ...6,040,473 |............ 4,926,107 |09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |... ....(60,659)].. ....(61,502)| 29379V-BU-6 . 1.GFE ... ....6,101,132 .... 4,987,609

000000-00-0 . Corporate Bond First to Default .. 2,474,959 .1,988,961 100/27/2023 12/20/2033 Credit Default Swap - 166253CM .... .(24,854) .(24,832)|38141G-GM-0 . | GOLDMAN SACHS GROUP INC CORPORATE | 2.AFE . . 2,499,813 |.. .2,013,783

000000-00-0 ....... Corporate Bond First to Default .. ..21,718,715 |........... 18,130,764 [09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |... .. (218,101)].. .. (226,361)]452308-A0-2 . | Illinois Tool llks Inc CORPORATE .. [1.EFE .... ...21,936,816 ... 18,357,125
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S.C. Johnson & Son, Inc. CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. 4,876,272 |............ 4,153,139 (09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |... ....(48,968)].. ....(51,852)| 478165-AG-8 . 1.GFE ... .... 4,925,240 .... 4,204,990

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........coooeiiinis |, [V IO 1,506,612 |............ 1,428,168 [09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... [......evvnnene. (15,130) |-eeeeeeees (17,831) [ 544445-8Y-6 . L = N 1,621,742 |............ 1,445,999

000000-00-0 ....... Corporate Bond First to Default .. ...2,890,927 |............ 2,083,152 [09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |... ....(29,031)].. ....(26,008) | 586054-AA-6 . 1.DFE ... .... 2,919,958 ....2,109,160

000000-00-0 ....... Corporate Bond First to Default .. ..19,805,991 |........... 17,612,672 |09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |... .. (198,893)].. .. (219,892)| 641062-BE-3 . | NESTLE HLDGS INC. CORPORATE ........ [ 1.DFE .... ...20,004,884 ... 17,832,565
NEW JERSEY ST TPK AUTH CORPORATE MU

000000-00-0 ....... Corporate Bond First to Default .. 8,520,536 |............ 7,949,291 (09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |[... .(85,564)].. ....(99,246) | 646139-X8-3 . |...coeiiiiiiiiiiii 1.EFE .... ....8,606,100

000000-00-0 . Corporate Bond First to Default .. .386,434 .346,382 |09/27/2023 12/20/2033 Credit Default Swap - 166253CM .... ..(3,881) .. (4,325)|668444-AS-1 . | NORTHWESTERN UNIVERSITY CORPORATE | 1.BFE . .390,315 |..

000000-00-0 ....... Corporate Bond First to Default .. 5,831,855 |............ 4,774,756 (09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |... .(58,564)].. ....(59,612)| 66988A-AE-4 . | NOVANT HEALTH INC CORPORATE ........ 1.DFE ... ....5,8%0,419
PENNSYLVANIA ST TPK COMMN CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. .567,590 |... ....500,567 |09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |... (6,250) [ 709223-A2-7 . [c.vvvermrnnniniiiiiiiie 1.DFE ... ....573,290

000000-00-0 ....... Corporate Bond First to Default .. .528,823 |... ... 475,432 100/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |... (5,936)| 73358li-RP-1 . | PORT AUTH N Y & N J CORP MUNI ..... 1.DFE ... ...534,134
PRESIDENT & FELLOWS OF HARVARD Corp

000000-00-0 ....... Corporate Bond First to Default .. L0 . .269,264 |... ....191,548 00/27/2023 12/20/2033 Credit Default Swap - 166253CM .... |... (2,391) | 740816-AN=3 . |eeerrrnieeiiiiie e 1.AFE ... ....261,867 .

000000-00-0 . Corporate Bond First to Default .. .0 .262, 166 .197,291 | 09/27/2023 12/20/2033 Credit Default Swap - 166253CM .... (2,463) | 744448-CE-9 . | PUBLIC SERVICE CO COLO CORPORATE . | 1.FFE . .264,799 |.. .199,754

000000-00-0 . Corporate Bond First to Default .. .0 .936,851 .705,020 |09/27/2023 12/20/2033 Credit Default Swap - 166253CM .... (9, (8,802) | 74727P-AR-2 . [ STATE OF QATAR GOVT FOREIGN .. 1.DFE . .946,269 |.. .713,822

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ,533,937 |... ,234,248 100/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |... .(25,446)|.. ....(27,894)| 74727P-AY-7 . | STATE OF QATAR GOVT FOREIGN 1.DFE ... ,559,383 ,262,143
RIO TINTO FINANCE PLC CORP FOREIGN

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ooooiii s [V F 7,921,946 |............ 6,784,743 09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... [........eeeee. (79,553) [..evvnnnnnnnee (84,707) [ 76720A-AD-8 . [...evvveneniini L = R SN 8,001,499 |............ 6,869,450

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. 1,462,312 |............ 1,166,587 |09/27/2023 12/20/2033 Credit Default Swap - 166253CM .... |... .(14,685)].. ....(14,565)| 80413T-AC-3 . | Saudi Arabia GOVT FOREIGN .......... 1.EFE .... .. ... 1,476,997 .

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 .237,013 .228,560 |09/27/2023 12/20/2033 Credit Default Swap - 166253CM .... ..(2,380) (2,854)| 842400-FL-2 . | SOUTHERN CAL EDISON CORPORATE ..... 1.GFE . .239,393 |..

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 . .. 39,625 |00/27/2023 12/20/2033 Credit Default Swap - 166253CM .... ..(487) ..(495)|845743-BN-2 . | SOUTHIESTERN PUB SVC NT CORPORATE | 1.GFE . .. 49,025 |..

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. veeeeeee... 4,325,441 100/27/2023 12/20/2033 Credit Default Swap - 166253CM .... |[... .(46,653)].. ....(54,003)|85771P-AC-6 . | EQUINOR ASA CORP FOREIGN ............ 1.DFE ... .... 4,692,455

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 . 1,183,598 |............ 1,064,570 |09/27/2023 12/20/2033 Credit Default Swap - 166253CM .... |... .(11,886)].. ....(13,291)| 89837L-AG-0 . | PRINCETON UNIVERSITY CORPORATE .... | 1.AFE .... .... 1,195,483

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 . 159,255 .110,967 |09/27/2023 12/20/2033 Credit Default Swap - 166253CM .... .. (1,599) ..(1,385)]907818-DX-3 . | UNION PACIFIC CORP CORPORATE .. 1.GFE . ....160,854 |..

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 12,079,369 . 8,482,571 100/27/2023 12/20/2033 Credit Default Swap - 166253CM .... s (105,904) | 907818-EG-9 . | UNION PACIFIC CORP CORPORATE .. 1.GFE . 12,200,671 |..

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. ..15,824,007 |............ 9,913,029 |09/27/2023 ..... 12/20/2033 ..... Credit Default Swap - 166253CM .... |... (123,763)| 907818-FS-2 . | UNION PACIFIC CORP CORPORATE ....... 1.GFE ... ..15,982,912 ...10,036,793
UNIVERSITY OF CALIFORNIA CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. ...6,187,861 |............ 4,990,244 |09/27/2023 12/20/2033 Credit Default Swap - 166253CM .... |[... ....(62,139)].. ....(62,303)]914126-C8-6 . 1.CFE ... ....6,250,000 .... 5,052,547

000000-00-0 . Corporate Bond First to Default .. 12,306,677 . 9,899,457 00/27/2023 12/20/2033 Credit Default Swap - 166253CM .... (123,585) (123,594) [ 91481C-AA-8 . | UNIV OF PENNSYLVANIA CORP 1.BFE . 12,430,261 |.. 10,023,051

000000-00-0 .. Corporate Bond First to Default .. . 8,843,763 .6,720,856 |09/27/2023 12/20/2033 Credit Default Swap - 166253CM .... .(88,810) .(83,909)| 95709T-AK-6 . | Westar Energy Inc CORPORATE 1.FFE . .8,932,573 |.. .6,804,765
ENTERPRISE PRODUCTS OPER CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [4.BZ ........ccociiiiis |l 20,300,000 |............ 8,243,974 |............ 8,668,061 (09/28/2023 ..... 12/20/2028 ..... Credit Default Swap - 166283CM .... [......eeveeneeee 83,579 | 58,428 | 293791-AF-6 . L = RN SN 8,160,395 |............ 8,609,633

000000-00-0 ....... Corporate Bond First to Default .. ..13,206,026 |........... 13,929,120 |09/28/2023 ..... 12/20/2028 ..... Credit Default Swap - 166283CM ... |[... 94106L-AN-9 . 2.AFE ... ...13,072, 140 ... 13,835,228

000000-00-0 ....... Corporate Bond First to Default .. ... 3,611,360 |............ 3,837,929 |09/28/2023 ..... 12/20/2028 ..... Credit Default Swap - 166288CM .... |[... 054536-AA-5 . | AXA SA NT SUB NOTES .. .. [1.6GFE ... .... 3,574,385 .... 3,800,366
Government of Bermuda GOVT FOREIGN

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........ccooeeiiiis |, [V IO 3,249,485 |............ 2,859,846 (09/28/2023 ..... 12/20/2028 ..... Credit Default Swap - 166288CM ... 085209-AF=1 . [oeeeeeeeiieeeee e TFFE i | 3,216,215 |..ccvvunnnns 2,838,562
DAIMLER FINANCE NA LLC COMPANY GUAR

000000-00-0 .. Corporate Bond First to Default .. [2.BZ . .2,015,298 . 2,384,136 |09/28/2023 ..... |12/20/2028 ..... Credit Default Swap - 166288CM .... 233835-A0-0 . |.. .. |1.FFE . . 1,994,665 |.. . 2,366,392

000000-00-0 ....... Corporate Bond First to Default .. [1.C .. .. 2,795,533 |............ 2,542,050 |09/28/2023 ..... 12/20/2028 ..... Credit Default Swap - 166288CM .... |[... 28422E-1E-5 . | J E | 1.FFE ... ....2,766,911 ... 2,523,132
ENTERPRISE PRODUCTS OPER CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [1.C .....ooooiii [V F 4,242,985 |............ 4,463,954 |09/28/2023 ..... 12/20/2028 ..... Credit Default Swap - 166288CM .... 203791-AF-6 . |eeeiiiiiiiiiiii L = RN SN 4,199,543 |............ 4,430,732

000000-00-0 ....... Corporate Bond First to Default .. ... 1,957,167 |............ 2,038,884 |09/28/2023 ..... 12/20/2028 ..... Credit Default Swap - 166288CM .... |[... 302508-AQ-9 . | FMR LLC BONDS 144A 1.EFE .... ....1,937,119 ....2,023,710

000000-00-0 ....... Corporate Bond First to Default .. .. 1,999,569 |............ 2,396,430 |09/28/2023 ..... 12/20/2028 ..... Credit Default Swap - 166288CM .... |[... 373298-BU-1 . | GEORGIA PACIFIC LLC NOTES .. | 1.GFE .... .... 1,979,096 .... 2,378,595
PHILIP MORRIS INTERNATIONAL IN CORP

000000-00-0 ....... Corporate Bond First to Default .. ..4,960,465 |............ 4,620,399 |09/28/2023 ..... 12/20/2028 ..... Credit Default Swap - 166288CM .... |[... TIBAT2-CX-5 . |eeeeieeeiiieie 1.FFE .... .... 4,909,677 .... 4,586,013

000000-00-0 . Corporate Bond First to Default .. 2,309,502 . 2,257,937 |09/28/2023 12/20/2028 ..... Credit Default Swap - 166288CM .... 771367-BX-6 . | ROCHESTER GAS & ELECTRIC NOTES .... | 1.FFE . .2,285,856 |.. .2,241.133

000000-00-0 ....... Corporate Bond First to Default .. .. 7,598,609 |............6,756,046 |09/28/2023 ..... 12/20/2028 ..... Credit Default Swap - 166288CM .... |[... 80413T-AK-5 . | Saudi Arabia GOVT FOREIGN .......... 1.EFE .... ....7,520,810 ....6,705,766
SOUTH CAROLINA ELEC & GAS CO 1ST MO

000000-00-0 ....... Corporate Bond First to Default .. L0 .. ...458,482 |... 454,968 |09/28/2023 12/20/2028 ..... Credit Default Swap - 166288CM .... |[... 837004-BX-7 . 1.FFE .... 453,788 ....451,582

000000-00-0 . Corporate Bond First to Default .. .0 3,522,728 . 3,464,892 |00/28/2023 12/20/2028 ..... Credit Default Swap - 166288CM .... 907818-CS-5 . | UNION PACIFIC CORP BOND 1.GFE . . 3,486,660 |.. . 3,439,106

000000-00-0 . Corporate Bond First to Default .. .0 4,177,045 . 3,250,777 |09/28/2023 12/20/2028 Credit Default Swap - 166288CM .... , , 91150H-HI-3 . | US BANCORP SR NT CORPORATE ......... | 1.GFE . 4,134,278 |.. . 3,235,517

000000-00-0 . Corporate Bond First to Default .. 375,000,000 5,106,780 . 5,196,453 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(45,206) .(58,487)|035229-CM-3 . | ANHEUSER BUSCH COS INC DEBENTURES | 1.GFE . .5,151,085 |.. . 5,254,040

000000-00-0 . Corporate Bond First to Default .. .0 1,517,128 .1,090,518 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(13,430) .(12,274)|037735-CT-2 . | APPALACHIAN PWR CO CORPORATE ....... | 2.AFE . .1,530,557 |.. 1,102,791

000000-00-0 ....... Corporate Bond First to Default .. L0 ... .. 12,145,580 |........... 13,220,167 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... .. (107,514)].. .. (148,794)] 046353-AD-0 . | ASTRAZENECA PLC CORP FOREIGN ...... [1.GFE .... .. 12,253,093 ... 13,368,962
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BHP BILLITON FIN USA LTD CORP FOREI
000000-00-0 . Corporate Bond First to Default .. .0 4,022,964 . 3,233,275 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(35,612) .(36,391) | 055451-AR-9 . |.. 1.FFE . . 4,058,575 |.. . 3,269,666
000000-00-0 . Corporate Bond First to Default .. .0 1,164,866 .974,441 109/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(10,311) .(10,967)| 06051G-EN-5 BAI .. [1.GFE . 75,177 .. .985,409
000000-00-0 . Corporate Bond First to Default .. .0 7,480,628 . 5,848,950 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(66,219) .(65,831)| 06051G-FG-9 . | BANK OF AMERICA CORP CORPORATE .... | 1.GFE . . 7,546,847 |.. .5,914,781
000000-00-0 ....... Corporate Bond First to Default .. L0 .. 2,278,575 |............ 1,821,646 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ...(20,126)].. ...(20,503)| 06051G-GM-5 . | BANK OF AMERICA CORP CORP FLOATER | 1.GFE .... 2,293,701 ... 1,842,149
BAY AREA TOLL AUTH CALIF TOLL CORPO
000000-00-0 ....... Corporate Bond First to Default .. [V F 1,066,721 |...ceevveennns 952,482 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... [......eevenneeee [CRZ) ] . (10,720) [ 072024-ND-0 . [..evvvmmnnnnnnniiiniiis L =P N 1,076,164 |............... 963,203
BAYLOR SCOTT & WHITE HOLDINGS CORPO
000000-00-0 ....... Corporate Bond First to Default .. 2,035,822 |............ 1,535,288 | 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... .(18,021)].. ... (17,280)| 072863-AF-0 . |ooeeeeeeeiiiiiiiiieieeee 1.DFE ... 2,053,844 . 1,552,568
000000-00-0 ....... Corporate Bond First to Default .. ...310,148 |... 227,927 109/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |[... . (2,745)).. (2,565)| 110122-AU-2 . | BRISTOL MYERS SQUIBB CO CORPORATE | 1.FFE .... 312,893 ....230,492
BURLINGTON NORTH SANTA F DEBENTURES
000000-00-0 ....... Corporate Bond First to Default .. L0 . ..1,346,417 |............ 1,421,751 [ 09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... |[... .. (11,919)).. ....(16,002)| 12189T-AF-1 . |.. 1.DFE ... 1,358,336 ... 1,437,753
000000-00-0 . Corporate Bond First to Default .. .0 1,491,413 . 1,550,865 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(13,202) .(17,455)| 141781-AT-1 . | Cargill Inc NOTES . 1.FFE . .1,504,615 |.. . 1,568,320
000000-00-0 . Corporate Bond First to Default .. .0 3,893,366 . 3,453,024 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(34,464) .(38,864)| 149123-BK-6 . | CATERPILLAR INC BONDS .. 1.FFE . .3,927,831 |.. . 3,491,888
000000-00-0 ....... Corporate Bond First to Default .. L0 .. 1,077,678 |... 832,995 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... .. (9,540)].. (9,375)| 149123-CJ-8 . | CATERPILLAR INC CORPORATE .| 1.FFE L 1,087,218 ....842,370
CENTERPOINT ENERGY RESOURCES C CORP
000000-00-0 ....... Corporate Bond First to Default .. [V F 1,950,698 |............ 2,569,646 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... [.......eeveeeee [RAY:)] (28,922) [ 1518M-AD-2 . |eeeeeeeieiiieiiieeee 2AFE L 1,967,960 |............ 2,598,567
000000-00-0 ....... Corporate Bond First to Default .. L0 .. 2,081,574 |............ 2,096,339 (09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... |[... ....(18,426)|.. ....(23,595)| 167560-PL-9 . 1.BFE ... ....2,100,000 ....2,119,033
000000-00-0 . Corporate Bond First to Default .. .0 2,944,401 .3,015,157 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(26,064) .(33,936)| 172967-AS-0 . | CITIGROUP INC NOTES .. 1.GFE . .2,970,465 |.. . 3,049,003
000000-00-0 . Corporate Bond First to Default .. .0 1,022,733 .765,751 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... ..(9,053) ..(8,619)| 172967-LJ-8 . | CITIGROUP INC CORP FLOATER . 1.GFE . 1,081,786 |.. .774,369
000000-00-0 ....... Corporate Bond First to Default .. L0 . ..5,542,741 |............7,089,909 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... .(49,085)].. ...(79,798)| 191216-AF-7 . 1.FFE .... 5,591,806
000000-00-0 ....... Corporate Bond First to Default .. [V IO 1,982,378 |............ 2,169,481 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....ccvvvnnee (17,548) ... (24,418)) 191219-AX-2 . L 5 N N 1,999,027 |............ 2,193,899
000000-00-0 ....... Corporate Bond First to Default .. L0 . ..4,769,938 |............ 5,421,923 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... |[... ... (42,224)).. ....(61,024)] 191219-BC-7 . 1.FFE .... 4,812,162 ... 5,482,047
000000-00-0 . Corporate Bond First to Default .. .0 2,967,539 . 2,454,406 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(26,269) .(27,625)| 194160-EJ-5 . 1.DFE . .2,993,808 |.. . 2,482,031
000000-00-0 . Corporate Bond First to Default .. .0 5,665,706 . 5,365,776 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(50,153) .(60,392) | 20030N-AV-3 . 1.GFE . .5,715,859 |.. .5,426,168
000000-00-0 ....... Corporate Bond First to Default .. L0 .. ..5,879,234 |.. .... 4,916,639 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |... ..(52,044)).. .. (55,337)| 202795-HT-0 . 1.FFE .... 5,031,278 |............ 4,971,977
000000-00-0 ....... Corporate Bond First to Default .. L0 .. .. 5,055,250 |... 5,167,701 | 09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... |[... ....(44,750)].. ....(58,163)| 20281P-CT-7 . 1.EFE .... ....5,100,000 ... 5,225,864
000000-00-0 . Corporate Bond First to Default .. .0 6,410,558 . 4,268,467 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(56,747) .(48,042)|20825C-BC-7 . | Conocophi | lips CORPORATE . 1.FFE . .6,467,305 |.. . 4,316,509
000000-00-0 . Corporate Bond First to Default .. .0 .380,683 .354,009 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .. (3,370) .. (3,985)| 209111-EF-6 . | CONS EDISON CO OF NY CORPORA .. | 2.AFE . .384,083 |.. .358,084
000000-00-0 . Corporate Bond First to Default .. .0 1,534,702 .1,616,967 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(13,585) .(18,199)| 250847-EB-2 . | DTE Electric Company CORPORATE .... | 1.FFE . 1,548,288 |.. . 1,636,166
000000-00-0 . Corporate Bond First to Default .. .0 1,165,668 .890, 151 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(10,319) .(10,019)| 254687-EZ-5 . | WALT DISNEY COMPANY CORPORATE ..... [1.GFE . 1,175,986 |.. .900, 169
000000-00-0 ....... Corporate Bond First to Default .. L0 . ...417,933 ... ....327,774 109/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ..(3,700)].. (3,689) [ 25468P-CR-5 . [ WALT DISNEY CO CORPORATE ............ 1.GFE ... 421,633
EAST BAY CALIF MUN UTIL DIST CORPOR
000000-00-0 ....... Corporate Bond First to Default .. 4,064,025 |... 4,145,531 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ....(35,975)].. ....(46,658)|271014-TU-6 . 1.AFE ... ....4,100,000 ... 4,192,189
000000-00-0 ....... Corporate Bond First to Default .. 4,705,037 |... 3,598,117 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ... (41,649)].. ...(40,497)| 278865-BA-7 . |Ecolab Inc CORPORATE ... .. | 1.GFE ... ....4,746,687 .... 3,638,615
GLAXOSMITHKLINE CAP INC CORP FOREIG
000000-00-0 ....... Corporate Bond First to Default .. ..10,684,233 |... ..10,755,732 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ....(94,578)].. L (121,087) | 377372-AE-T . |oeeeeeiieiiiieieeiee 1.FFE .... ...10,778,811 ...10,876,789
000000-00-0 ....... Corporate Bond First to Default .. ..5,378,779 |... 4,148,130 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ...(47,613)].. ....(46,688)| 38141G-VS-0 . | GOLDMAN SACHS GROUP INC CORPORATE | 2.AFE .... ... 5,426,392 ... 4,194,817
DIAGEQ INVESTMENT CORP COMPANY GUAR
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccoeiiiiiiis |, [V IO 2,335,416 |..oeveeenns 2,648,168 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....ccvvvnnee (20,673)]..cceeeennnn (29,805)| 386088-AH-1 . L R RN 2,356,089 |............ 2,677,974
000000-00-0 ....... Corporate Bond First to Default .. .. 10,924,464 |... 8,637,292 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ....(96,704)].. ....(97,214)] 392274-X9-2 . 1.EFE .... ...11,021,168 .... 8,734,505
000000-00-0 . Corporate Bond First to Default .. 1,622,125 . 1,526,502 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(14,359) .(17,181)|437076-AS-1 . | Home Depot Inc CORPORATE ... .. | 1.FFE . .1,636,485 |.. . 1,543,682
000000-00-0 ....... Corporate Bond First to Default .. .. 17,652,658 |... .. 14,381,926 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... .. (156,263)|.. .. (161,870)|452308-AR-0 . | Illinois Tool ks Inc CORPORATE .. [1.EFE .... ...17,808,920 .. 14,543,796
INDIANA UNIVERSITY HEALTH CORPORATE
000000-00-0 ....... Corporate Bond First to Default .. L0 . 7,891,057 |... 5,560,224 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... |... ....(69,852)].. 20en(62,581)[455170-AA-8 . [coeereeeeeieiei e 1.CFE ... ... 7,960,909 .... 5,622,805
000000-00-0 . Corporate Bond First to Default .. .0 2,973,677 .2,008,379 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(26,323) .(22,605)|45834Q0-AA-7 . | INTEGRIS BAPTIST 0G CORPORATE 1.GFE . .3,000,000 |.. .2,030,984
000000-00-0 . Corporate Bond First to Default .. .0 5,342,156 . 5,732,342 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(47,289) .(64,518)|459200-AN-1 . | IBM CORP DEBENTURES .......... 1.GFE . .5,389,446 |.. .5,796,860
000000-00-0 . Corporate Bond First to Default .. .0 2,070,432 .1,768,011 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(18,328) .(19,899)| 478160-BK-9 . | JOHNSON & JOHNSON CORPORATE ........ 1.AFE . .2,088,760 |.. 1,787,911
000000-00-0 ....... Corporate Bond First to Default .. .0 .. .. 3,617,234 |... 2,924,791 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ...(32,020)].. ..(32,919)]48126B-AA-1 . | JP MORGAN & COMPANY INC CORPORATE [ 1.FFE .... .... 3,649,264 ....2,967,710
KENTUCKY UTILITIES COMPANY CORPORAT
000000-00-0 .. Corporate Bond First to Default .. .2,080,297 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(23,467) .(23,414)]491674-BJ-5 . |.. 1.FFE . . 2,674,532 |.. .2,103,711
000000-00-0 ....... Corporate Bond First to Default .. ... 2,154,421 109/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ...(16,5094)].. ..(24,248)|532457-AP-3 . |Eli Lilly & Co .. | 1LEFE ... ... 1,891,194 ....2,178,669
LOCKHEED MARTIN CORP COMPANY GUARNT
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....oooovviiiiiiinnnninns | [ P 701,074 |..ooovenennns 714,799 109/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... [................ (6,206)]..cccveennnnnnns (8,045) | 539830-AD-1 . [...uuvuuuuuuiiiiiiiiiiiiiiiiians 1.GFE e foiiiiiiinnnns 707,280 |....oeveeeenes 722,844
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STATEMENT AS OF SEPTEMBER 30, 2023 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 .. L0 .. ...603,935 |... 479,260 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... |[... .. (5,346)|.. 540424-AR-9 . | LOEWS CORP CORPORATE . 1.GFE ... , ....484,654

000000-00-0 . Corporate Bond First to Default .. .0 2,003,264 . 1,481,228 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(17,733) .(16,671)|571676-AF-2 . | MARS INC CORPORATE ... .. | 1.EFE . .2,020,997 |.. . 1,497,899

000000-00-0 . Corporate Bond First to Default .. .0 4,591,014 . 4,448,491 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(40,640) .(50,068) | 574300-HZ-5 . | MARYLAND ST TRANSN AUTH CORP MUNI | 1.CFE . . 4,631,654 |.. . 4,498,559

000000-00-0 . Corporate Bond First to Default .. .0 5,788,435 . 4,258,592 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(51,240) .(47,931)|576360-AH-7 . | Mastercard Inc CORPORATE . . | 1.0FE . .5,839,674 |.. . 4,306,522

000000-00-0 ....... Corporate Bond First to Default .. L0 .. .. 7,949,629 |............ 6,393,466 |09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |[... ....(70,371)].. ...(71,959)| 578454-AD-2 . | MAYO CLINIC CORPORATE .. | 1.CFE ... ....8,020,000 6,465,426
MERRILL LYNCH & CO. INC. CORPORATI

000000-00-0 ....... Corporate Bond First to Default .. 1,622,307 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ....(16,710) .. ... (18,259)[59022C-Ad-2 . |oeeeiiiiiiiiiii 2.AFE ... .... 1,904,393 1,640,567

000000-00-0 . Corporate Bond First to Default .. . 1,652,512 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(17,810) .(18,509)| 59023V-AA-8 . | MERRILL LYNCH & CO INC CORPORATE . |2.AFE . .2,029,816 |.. 1,671,111

000000-00-0 ....... Corporate Bond First to Default .. 966,541 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |... ....(10,072)].. ...(10,879)| 59156R-AY-4 . | METLIFE INC CORPORATE ............... 1.GFE ... ... 1,147,848 ....977,420
NEW YORK PRESBYTERIAN HOSP CORPORA

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 7,885,526 |............ 5,112,212 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... [......eevneeeee (69,803)|...cceeeeennnn (57,539) [ 649322-AF-1 . |oeeeeieiiiiiiiiii L =P N 7,955,330 [....oeennen 5,169,750
NEW YORK N'Y CITY MUN WTR FIN CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccooiii |, [V F 6,938,579 |............ 6,960,163 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... [.......eeveeeee (61,421) ). (78,337) | B4972FH2-5 . |cevvvvrriiiiiiiiiiiiiiiiiiceeeieeeeeeeeeeees L = R SN 7,000,000 [......ce... 7,038,500
NEW YORK N'Y CITY MUN WTR FIN CORPO

000000-00-0 ....... Corporate Bond First to Default .. ... 4,550,638 |............ 4,646,507 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ....(40,362)|.. ....(52,297) | B4972FKB-8 . |.oeeeeeiiiiiiiiiii 1.BFE ... ....4,600,000 ....4,698,804

000000-00-0 ....... Corporate Bond First to Default .. ..5,451,741 |............ 5,218,421 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ....(48,259)].. ...(58,734)|654579-AE-1 . | NIPPON LIFE INS CORP FRGN FLOATER |[1.GFE .... ....5,500,000 |............ 5,277,155
NORTH TEXAS TOLLWAY AUTHORITY CORPO

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccccoeiiiiis |, [V IO 6,469,481 |............ 6,319,368 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....ccvvvnnee (57,268) | (71,125)| 662850-FB=7 . [..eveneeeeiniiieieieiiiie e L U R 6,526,749 |............ 6,390,493
NORTHERN STATES PWR MINN CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. ..4,615,009 |............ 3,847,215 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |[... ....(40,860)|.. 2000 (43,301)[665772-CG-2 . [coeeeeeeennnneeeeieiiee e 1.EFE ... .... 4,656,770 .... 3,890,516

000000-00-0 . Corporate Bond First to Default .. 4,469,684 . 3,633,147 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(39,566) .(40,891) | 66989H-AF-5 . | NOVARTIS CAPITAL CORP CORPORATE ... | 1.DFE . . 4,500,250 |.. . 3,674,039

000000-00-0 ....... Corporate Bond First to Default .. ..15,549,208 |........... 11,407,437 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... .. (137,643)].. .. (128,392) | 68235P-AF-5 . | ONE GAS INC CORPORATE ............... 1.GFE ... ...15,686,851 ...11,535,829
POLAR TANKERS INC CORP SINKING FUND

000000-00-0 ....... Corporate Bond First to Default .. 2,134,677 |............ 2,099,906 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... .(18,896)].. .. (23,635)| 731020-AA-4 . |oeeenneieiiiiiee e 1.FFE ... .... 2,153,573 . 2,123,540

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . .0 ... ...821,730 |... 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ..(2,848)].. 743315-A0-6 . | PROGRESSIVE CORP OHIO CORPORATE ... | 1.FFE .... . ....235,313

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccocoeiiiiis |, [V IO 3,026,565 |............ 1,950,821 | 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....cevvennee (26,791) 743315-AX-1 . | PROGRESSIVE CORP OHIO CORPORATE ... [1.FFE ... [ 3,053,356 [.....evvnes 1,972,777
PUBLIC SVC ELEC & GAS CO CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccoeiiiiiiis |, [V IO 2,145,345 |........... 1,902,658 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....ccvvennee (18,991) T44560-A0-9 . L 5 N N 2,164,335 |...ovvennnes 1,924,073

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccccoeiiiiis |, [V IO 1,685,215 |............ 1,207,371 109/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... T44560-BA-3 . L 5 N N 1,669,867 |............ 1,311,973

000000-00-0 ....... Corporate Bond First to Default .. 2,045,342 |............ 1,487,199 | 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |[... T4456Q-BN-5 . 1.FFE .... .... 2,063,448

000000-00-0 . Corporate Bond First to Default .. .683,501 ....696,918 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... 760719-BH-6 . 1.GFE . ....689,552 |..

000000-00-0 ....... Corporate Bond First to Default .. 34,269,242 |........... 33,098,303 | 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... 771196-AU-6 . 1.CFE ... ... 34,572,596

000000-00-0 ....... Corporate Bond First to Default .. ...2,253,767 |............ 2,379,887 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ....(19,961)].. ....(26,786)| 773903-AC-3 . 1.GFE ... ....2,213,718 ....2,406,673

000000-00-0 . Corporate Bond First to Default .. 10,565,699 .8,267,970 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(93,529) .(93,057)| 773903-AJ-8 . | ROCKWELL AUTOMATION INC CORPORATE | 1.GFE . 10,659,228 |.. .8,361,027

000000-00-0 ....... Corporate Bond First to Default .. ..3,311,150 |............ 2,980,367 [09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... ... (29,311)].. ..(33,544) 806605-AH-4 . | MERCK & CO INC CORPORATE ............ 1.EFE .... .... 3,340,460 3,013,911
SHELL INTERNATIONAL FINANCE BV CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ .........cccoeiiiiis |, [V FOR 122,385 ..ol 104,855 | 09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....cevvennnnee (1,083) [.evvvevernnnnnns (1,180)[822582-AD-4 . | eeeeerinieeiiiiie e L 5 S RN 123,468 |.vvvvvvvnnnnnns 106,035
SOUTH CAROLINA TRAN INFRASTRUC CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ........ccoooeiiiiiis |, [V IO 1,982,936 |............ 1,501,358 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....ccvvvnnee (17,553)|..ceeeeees (16,898) [ 837123-HN-1 . [oeeeeeeeeeeeeee TEFE o | 2,000,489 |............ 1,518,256
SOUTH CAROLINA ST PUBLIC SVC A CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ [V IO 6,013,866 |............ 5,799,542 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... [....cevvennee [GXVA5)] R (65,274)|837151-JB-6 . [ceevueiereeriiiiiiiiiiiie e T.6FE i e 6,067,101 [...ovvvnnns 5,864,816

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. 4,985,062 |............ 4,910,012 (09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... |[... ....(44,128)].. ....(55,263)| 842400-ES-8 . | SOUTHERN CAL EDISON CORPORATE ..... 1.GFE ... .. .... 5,029,191 4,965,275

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 1,662,626 . 1,478,746 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(14,718) .(16,643) | 842400-FH-1 . | SOUTHERN CAL EDISON CORPORATE . 1.GFE . .1,677,343 |.. . 1,495,389

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 7,368,951 . 6,040,484 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(65,231) .(67,986)|842400-FQ-1 . | SOUTHERN CAL EDISON CORPORATE . 1.GFE . 7,434,182 |.. .6,108,470

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 . ...350,216 |... 09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... |... ..(3,100)].. (3,165) [ 842400-FZ-1 . [ SOUTHERN CAL EDISON CORPORATE ..... 1.GFE ... ....284,415

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 .. 3,308,755 |............ 3,013,271 (09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... |[... ....(29,289)].. ....(33,915)| 89417E-AD-1 . | TRAVELERS COS INC/THE CORPORATE ... [ 1.FFE .... 3,338,044 3,047,185

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 2,862,361 . 2,331,975 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(25,338) .(26,247)| 89417E-AJ-8 . | TRAVELERS COS INC/THE CORPORATE ... | 1.FFE . .2,887,699 |.. . 2,358,221

000000-00-0 . Corporate Bond First to Default .. [2.BZ . .0 1,993,266 . 1,890,344 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM ... .(17,645) .(21,276)|907818-CU-0 . | UNION PACIFIC CORP BOND ............. 1.GFE . .2,010,910 |.. 1,911,620

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ . L0 . 1,481,214 |............ 1,373,713 [09/20/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... |... L (13,112)).. ...(15,461)| 911312-AJ-5 . | UNITED PARCEL SERVICE CORPORATE ... [ 1.FFE .... 1,494,325 1,389,175
UNIVERSITY OF CALIFORNIA CORPORATE

000000-00-0 ....... Corporate Bond First to Default .. .0 .. ... 126,113 ... 103,451 | 09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... |[... ..(1,116)].. (1,164)[91412G-XY=6 . [ccoeeeeeerineieeiiie e 1.0FE ... 127,229 ....104,615

000000-00-0 . Corporate Bond First to Default .. .0 1,958,662 .1,602,200 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(17,338) .(18,033)|927804-FL-3 . |Virginia Electric Power CORPORATE | 2.AFE . .1,976,000 |.. .1,620,233

000000-00-0 . Corporate Bond First to Default .. .0 4,666,968 . 3,997,658 |09/29/2023 12/20/2033 Credit Default Swap - 166338CM .... .(41,312) .(44,904)|927804-FP-4 . |Virginia Electric Power CORPORATE |2.AFE . .4,708,281 |.. . 4,042,652

000000-00-0 ....... Corporate Bond First to Default .. .0 .. 9,490,838 |............ 9,646,278 (09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... |[... ....(84,014)].. .. (108,570)|931142-CM-3 . | WAL MART STORES INC CORPORATE ..... 1.CFE ... .... 9,574,851 ... 9,754,847
WASHINGTON ST HLTH CARE FACS A CORP

000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....oooovviiiiiiinnnninns | [ P 233,587 |..oooeieeennns 188,543 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM .... [................ (2,068)]..ccveeeennnnns (2,122) | 93978H-QU-2 . |.eevvvieiiiiiiiiiiiiiiiiiiiiiiiieeeieeeeeees 1FFE s foiiiiiiinnnes 235,655 [...ooceennnnn 190,665
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SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

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 .......cooooiii o 0 e, 1,698,806 |............ 1,646,208 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM ... (15,038)].... (18,528)| 976656-BZ-0 . |WISCONSIN ELEC POWER CORPORATE ... L 1713844 [l 1,664,736
000000-00-0 Corporate Bond First to Default .. .. 10,956,408 |. .10,212,410 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM . .(96,987) (114,942) | 983024-AL-4 . | WYETH CORPORATE 11,053,395 |. .10,327,362
000000-00-0 .. | Corporate Bond First to Default .. .. . 4,782,508 |. ..5,014,097 |09/29/2023 ..... 12/20/2033 ..... Credit Default Swap - 166338CM . . (42,335) ..(56,434) [ 98385X-AJ-5 . | XTO ENERGY INC CORPORATE 4,824,838 |. ..5,070,531
000000-00-0 ....... Corporate Bond First to Default .. [2.BZ ....oovvveeeeeeeeeeeeeens foeeeeeeeeen 0 o, 768,311 |.... 430,692 |09/29/2023 ... 12/20/2033 ..... Credit Default Swap - 166338CM ... (6,801)].... (4,847)| 98459L-AC-7 . [ YALE UNIVERSITY CORPORATE ... L T75, 112 . 435,539
9999999999 - Totals 4,339,294,789 3,751,114,692 XXX XXX XXX (21,985,695) (22,675,471) XXX XXX XXX 4,361,280,484 3,773,790, 163
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STATEMENT AS OF SEPTEMBER 30, 2023 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 ..o e 15 [ 4,959,450,636 |.......cooveeeeererrieieinne 15 [ 4,722,278,363 |....ooeeeeereene 18 s 4,028,961,316 [......ccevrererrne 19 |, 4,339,294,789 |...cocvevereierre 15 | 4,959,450,636
Add: Opened or Acquired Transactions...............ccccceveveueieereenenennseeeienenenens 13 | 4,025,842,739 |..oovoeeeeeeeeeeee KT 673,701,773 |.oeoeeeeeeeeeeeeee (I F— 4,297,929,534 |..ooooeeeeeeen 0 Joeoeeeeeee e 0 oo Ky - 8,997,474 045
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value..............cccoovoveevererrirencefocreneeinns Do N A (U Do N S (U DO N A 0 [ Do N S [V D00 O RSN 0
Less: Closed or Disposed of Transactions..............cccceeJoeeccinnnnncccnes 13 | 4,087,216,724 |...oeeeeee [0 O [0 15 [ 3,400,003,640 |.....cooveeeeeeeeeeee 0 Joeoeeeee e 0 oo 28 | 7,487,220, 364
Less: Positions Disposed of for Failing Effectiveness

BB c..vvvee e e [V [V [V (1 T [0 R [0 O [0 O [0 [0 0
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 175,798,288 XXX 1,367,018,821 XXX 587,592,420 XXX 0 XXX 2,130,409,529
Ending Inventory 15 4,722,278,363 18 4,028,961,315 19 4,339,294,789 19 4,339,294,789 19 4,339,294,788
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STATEMENT AS OF SEPTEMBER 30, 2023 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 ......iuiiiiiieiieiee ettt ettt sttt ea et e e s st e e b5 st bbb et s et s ee s ntesnne trebesniesnias 892,914,813

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............cc.euevevccucueueeececcceeens eeeeeenesenees 36,576,000

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt et s e s sttt esesessas s s sesesesesesennsnsssneneseninenenes s 929,490,813

Part D, SECHON 1, COIUMN B .......iuiuiiiiiteicte ittt ettt ettt s s s e s s s e s s s s s s s s s s st ensesensens sebsecsces 5,045,765,007

Part D, SECHON 1, COIUMN 7 ...ttt s s e e e s st s s nsesens et en e nseeensenenas bseesces (4,116,274,194)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiii ettt bbbttt st sie e e e sbeesie e e snnesnes s
Fair Value Check

Part A, Section 1, Column 16 408,948,647

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt et et ettt et et et et et et et et e e et et et et e e e e e e et e e eeeeeeeeaeee atneressesreareas 11,855,692

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt ettt et eseasas s s sesesesesssnnnsssseneneseninenenes e 420,804,338
Part D, SECHON 1, COIUMN O ...t eeees s es st s s e e en e s e e e seeanes eeseessnsins 5,064,131,698

Part D, SECHON 1, COIUMN 10 ....eueuiieeeaeereicece s eseeseesees e eesees e e e e seessees s s s ees e e ee e e e e e e e e s eesensesseesessesseeseasesnanes eoacusinans (4,643,327,360)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiiiiiie ettt sttt et st st sne e siee e e sbeentee e snnesnes s

Potential Exposure Check

Part A, SECHON 1, COIIMN 27 ......iuuiiiirieieseiereeseeeeeseseessese st ses s ettt eenene | soessieneas 5,441,947 ,686
Part B, SECHON 1, COIUMN 20 ......uuvuceriecereeseeseeseseessesesessasesessesesessesesesseseaesse st ss st aes st ees st s st aess st ees st ees st aessestesssessanns | sosssssssinsens 344,123,904
Part D, SECHON 1, COIUMN 12 ...ttt ss bbbt eie | sesniisseas 5,786,071,590
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieeie et eenenennenens s

SI07



STATEMENT AS OF SEPTEMBER 30, 2023 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 .........cccccvoveueveueeeecieieeeteeeteeeeee ettt sesessa s s s sesesens [eoeneneenes 2,120,639,902 |............ 2,889,024,370
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoeiieieeeeeecececcee ettt et s e s sttt eseses e s s s s sesesesessansnnsesens [eeneenes 51,941,968,387 |.......... 95,101,301,069
3. ACCTUAI OF QISCOUNE ...ttt naeaenas[oosneeninaininaas 58,818,017 |.....coccvnvee. 45,963,462
4. Unrealized valuation iNCreasE (JECIEASE) .........ccvevvvivivireterieiieeeeeseteteteseseassesssssesesesessss et ssssesesesesesessesssssssasesesesssnsesssaseseseses |eoeseneensnsnnannaas (208,689)].....cevceceeerenene 141,446
5. Total gain (I0SS) ON QISPOSAIS ........c.cooviiieeeeeeeeceieee e te ettt ettt ettt s st e s es e s s st sesesessssssasssesesesessssasassssesesesesnanas |oesseseseaeaenens (2,054,819) ... 503,457
6. Deduct consideration received 0N ISPOSAIS ................c.eueueviuiieiieiiiietetesesisee et seeteseseses et ssssesesesesessssesssesesesesesesssesssssssesesesenns |oeseesees 52,322,509,174 |.......... 95,915,858,838
7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiiieie e tetetet et ettt ettt et e et e s et b s e se s s et s s e sesesesesess s ssssesesesesesesnasesssssasesesessnnas |oeseeseseseseneneneeaes 30,025 | 156,600
8. Total foreign exchange change in book/adjusted CAITYING VAIUE ................cvcveveuiuieieeeeiieeietetetceeeee et ete e teseseas s sesessasnns [oeseeseneeseeseeanaens 393,700 .o (278,464)
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............cceeurururiiiererereeeeeeeeeeeeieeieeeeas [eeeeeenes 1,797,017,299 |........... 2,120,639,902
11, Deduct total NONAAMItIEA BMOUNES ...........cuiuiirieiiecieic ettt [eoesns s 0 [ 0
12. Statement value at end of current period (Line 10 minus Line 11) 1,797,017,299 2,120,639,902
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STATEMENT AS OF SEPTEMBER 30, 2023 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

PL1, WSt
318001, Parking Facility
293400, Retail

... 08/15/1935
12/31/2006 ..
... 12/30/2012

Newark
. | Newark ...
Chicago

0399999 - Totals 0 0 0 (1,138,670)

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 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- Impa|rment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Disposal Disposal Disposal Disposal brances Incurred

Name of Purchaser iati Recgan (11-9- 10)

0399999 - Totals




STATEMENT AS OF SEPTEMBER 30, 2023 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

717612363 ... .07/28/2023 .. ...24,944 423

717612362 ... .09/07/2023 ..

717612391 ... . 09/29/2023 ..

717612408 ... . 09/05/2023 ..

717612289 ... . 12/20/2022 .. . 57 192,865

717612366 . . 09/11/2023 .. ...14,350,943 ... .. .. 45,078,238
0199999 Mortgages in good standing - Farm Mortgages 33,725,093 4,155,645 141,103,340

752200014 <..eeeeeeeeeeeenieeeeemnneeeeeee [ BRISBANE e e e e e e e e e e n e eee 06/30/2021 e |eeeeee e 5750 |eeeeeeeeeeeeee e e [0 PP 5,937,858 |..ceeeeeeieeeie e 46,473,679

752200019 ... . 06/21/2022 ..

706111523 ... .07/06/2023 ..

706111526 ... .07/06/2023 ..

706111580 . . 09/05/2023 .. . 40,826,690

706111369 . .07/27/2023 .. .. 91,634,138

706111559 . .08/31/2023 .. . .. 54,486,580

706111556 ... . 09/05/2023 .. 57,305,000 |... ...82,982,733

706111569 ... .08/31/2023 .. 24,062,500 |...

706111557 ... . 08/31/2023 .. 20,400,000 |...

754000465 ... . 07/14/2023 .. 12,988,265 |...

750000467 ... . 07/14/2023 .. 12,240,109 |... .

706111405 ... . 04/26/2022 .. 0. .. 38,496,736

706111420 ... .06/01/2022 .. 0. ...32,257,256

706111551 ... .07/27/2023 .. ...33,489,869

706111561 . . 09/27/2023 .. .. 50,798,685

706111326 . . 03/15/2022 .. .. 12,666,766

706111593 . .09/08/2023 .. .. 42,781,707

706111383 ... . 05/05/2022 ..

7061115965 ... . 08/28/2023 ..

70611159 ... .09/18/2023 ..

706111288 ... . 08/20/2021 ..

753000466 ... . 07/14/2023 .. ..

706111370 ... . 03/10/2022 .. ..., 393,956 |.. .

706111501 . . 03/28/2023 .. .. 0)... ..4,901,777 .. .. 11,803,110
0599999 Mortgages in good standlng CommerC|aI mortgages-all other 331,586,281 23,615,332 864,906,415
0899999. Total Mortgages in good standing 365,311,374 27,770,977 1,006,009, 755
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 365,311,374 27,770,977 1,006,009, 755

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 4 Change in Book Value/Recorded Investment 14 15 16 17 18
3 Book Value/ 8 11 12 13 Book Value/
Recorded Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Capitalized Change |[Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number State Type Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
717610640 +..ovvvvevveveveereeees |DUMAS ot cenenes foosesneneecenanes [T 07/10/2023 vt foovieiiinnns 79,782 | O [ R | [ [} T ] A 40,246 ..o 40,246 | [N T [0l 0




AIE

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
717611188 ... .. [MARION .... 04/21/2016 ....07/10/2023 .... 377,751 |.... 0. 0 e 0 [, 359,795 |. ... 359,795 |...
752200013 ... . | BRISBANE . 07/23/2021 ....09/28/2023 11,630,272 |.... 0. 0 1,175,633 ... 12,591,530 |........ 11,068,260 |...
706111214 ... PHOENIX ... 05/24/2021 ....07/05/2023 36,530,000 |.... 0. 0 i 0 e 36,530,000 |........ 36,530,000 |...
706102047 . .. | CARSON ... .02/01/2022 .. .07/14/2023 0 .0 ...3,201
717611131 . .. [HOLLISTER ... .11/09/2015 .. .09/29/2023 0 .0 585,000
706109112 . . | NORTH HOLLYWOOD . .06/24/2013 .. .07/07/2023 0 .0 .3,524,8%9
706109269 .... ROWLAND HEIGHTS ... 09/20/2013 ....00/26/2023 ..... 0. 0. .6,615,448 |...
706110103 ... SAN DIEGO 10/11/2016 ....07/14/2023 ..... 0. 0. .. 18,269,790 |...
706109099 .... SAN FRANCISCO ... 04/08/2013 ....00/21/2023 ..... 0. L0 ... 766,035 |...
706104963 .... 06/12/2003 ....07/14/2023 ..... 0. L0 ... 124,787 |...
706109237 ... CENTENNIAL .. 08/20/2013 ....08/31/2023 23,912,730 |.... 0. B3 0 23,378,560 |........ 23,376,967 |...
706108713 ... FARMINGTON R OO R 06/11/2012 ....08/31/2023 50,702,907 |.... 0. JRL (N O | R 49,850,846 |.
706111411 ... JACKSONVILLE .. e 04/21/2022 ....09/06/2023 24,000,000 |.... 0. v 0 i 0 e, 24,000,000 |.
706110561 ... 06/15/2018 ....07/05/2023 18,117,942 |.... 0. JL U O | SN 17,901,000 |........
706111376 . ....03/16/2022 .. .09/06/2023 . 24,100,000 |. 0 .0 . 24,100,000 |........ 24,100,000
706110559 . ... 06/15/2018 .. .07/05/2023 . 18,813,49% |. 0 .0 . 18,588,225 |........ 18,588,225
706110585 . . .08/23/2018 .. .08/30/2023 . 18,236,254 |. 0 .0 ..17,959,525 |. 17,959,525
706111189 ... LAWRENCEVILLE . e 04/07/2021 ....09/29/2023 ... |eeennns 9,715,500 |.... 0. 0. ..........9,715,500 |. .9,715,500 |... 0.
749000295 ... B 1N O - P RN 10/31/2019 ....08/03/2023 .....|ceeennnn 3,345,265 |.... 0. 0 41,020 | 3,576,644 |. .3,530,480 |... ... (46,165)[... .... (46,165),
749000285 ... o JLONDON o el GBRL e 06/25/2019 ....08/03/2023 11,114,796 |.... 0. JRL (O € 11+ )] RS 11,743,116 |........ 11,730,180 |... .. (12,936)f... .. (12,936),
749000333 ... o JLONDON s e BBRL e 12/19/2019 ....08/03/2023 0. 0.
749000342 ... o JLONDON o e GBRL e 01/24/2020 ....08/03/2023 . 0. 0.
749000348 ... B < P RN 03/06/2020 ....08/03/2023 12,569,705 |.... 0. 0. .
706109009 .... CJCHICAGD e e L e 12/19/2012 ....00/22/2023 ... |eennnns 5,605,900 |.... 0. 0. . ....5,459,697 |...
706110560 .... L ) P N 06/15/2018 ....07/05/2023 18,216,798 |.... 0. 0. 18,011,925 |........ 18,011,925 |...
717610563 . .. |HOOD RIVER .. .09/18/2012 .. .07/28/2023 1,380,000 |. 0 .0 1,380,000 |. .1,380,000
706108826 . .. |BETHLEHEM ... 12/07/2012 .. .07/20/2023 17,817,347 | 0 .0 . 17,115,3% |........ 17,115,396
706111358 . .. | MYRTLE BEACH .02/10/2022 .. .09/07/2023 . 11,900,000 |. . 0 .0 . 11,900,000 |........ 11,900,000
706109184 . .. | CARROLLTON .. .08/26/2013 .. .09/07/2023 L (797), 0 (797)f.. .1,909,885
706109185 . . | DALLAS ... .08/26/2013 .. .09/07/2023 . (1,210)] 0 (1,210)|.. .2,901,866
706109186 ... FORT WORTH .. 08/26/2013 ....09/07/2023 ..... 0. ...(1,724)|.. I . 4,134,126 |...
706109187 ...oooiiiiiiiiiiiiies FORT WORTH ....oooiiiiiiiiiiiiiiiiceeeeees 08/26/2013 .....|...... 09/07/2023 ..... [0 Y | | Ao (4] R | | O 1,840,555 |.......... 1,840,555
0199999. Mortgages closed by repayment 367,330,615 0 0 (6,092) 365,759,841 363,808,417
717611211 ... AUGUSTA ... 06/07/2016 0 0.
717611597 ... CAMDEN ... 08/23/2018 0 0.
717612002 .... CLARENDON ... 06/01/2022 0 0.
717610639 .... 03/15/2013 0 0.
717611767 ... 12/13/2019 0 0.
717611816 ... JONESBORO 11/19/2019 0 0.
717611587 ... NENPORT ... 05/18/2018 0 0.
717612184 . .. | NEWPORT .01/13/2022 .. 0 0
717612171 . .. | POINSETT .. .06/01/2022 .. 0 0
717612070 . .. | STUTTGART .04/27/2021 .. 0 0
717612071 . .. | STUTTGART .04/27/2021 .. 0 0
717611478 . | TILLAR .... 08/01/2017 .. 0 0
717611719 ... WEST MEMPHIS .. e 02/01/2022 0 0. 0.
752200014 ... | BRISBANE ..oovvvvvvvvererenrnnennenennennnnnns feeeeeeeeee AUSL e | 06/30/2021 0 0. ... 21,881 [...
752200019 ... S SYDNEY weiiiiiiiiiiiiiiiiiiiieiieinniineinnens e AL | 06/21/2022 0 0. L0 .. (18,359)f...
706110294 .... L0 Y R A (N 04/06/2017 0 0. ....46,533 |.
706111038 ... L0 Y VAR AP 01/29/2020 0. 0. L0 ....47,269 |.
706111262 ..ooiiieiieeeeeeeeee CHANDLER ....eevvvvvveeveeeeeeeeeieeeeeeeeeees fovvvvvvvnnnnnnnns Aeciiiiiiiiiiiis Joveeeees v v, 09/14/2021 ..o fovveneeniins e | 0 [\ [ [\ O, 241,899
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

706109745 ... PHOENIX ... 07/29/2019 0. 0. 0. 0 ....93,902 |. 0. ...0
717612247 ... 05/23/2022 0. 0. 0. 0. ..11,249 . 0. ...0
706108689 ... SCOTTSDALE .. 02/10/2012 0. 0. 0. 0 0. ...0
706110113 . .. | SCOTTSDALE 0972172021 .. 0 0 .0 0 0 0
717610827 . .. | SOMERTON ... 05/01/2018 .. 0 0 .0 0 0 0
717611510 . . | WELLTON .. 10/17/2017 .. 0 0 .0 0 . 0 0
717611042 ... WILLCOX ... 11/05/2015 0. 0. 0. 0 ...133 125 |... 0. ...0
717611389 ... WILLCOX ... 06/26/2017 0. 0. 0. 0. ... 249,444 |... 0. ...0
717611441 ... WILLCOX ... 01/08/2018 0. 0. 0. 0 ... 102,912 |... 0. ...0
77611917 ... WILLCOX ... 08/12/2020 0. 0. 0. 0. ... 125,000 ... 0. ...0
717612181 ... WILLCOX ... 12/28/2021 0. 0. 0. 0 .. 113,000 |... 0. ...0
717612197 ... WILLCOX ... 12/28/2021 0. 0. 0. 0. . 0. ...0
717612363 ... WILLCOX ... 07/28/2023 0. 0. 0. 0 ... 122,583 |... 0. ...0
717611078 .... YWVA ... 11/23/2015 0. 0. 0. 0. ...600,000 |... 0. ...0
706109671 . .. | ALAMEDA 11/23/2015 .. 0 0 .0 0 249,539 0 0
706109994 . .. [ALAMO .. 1272172015 .. 0 0 .0 0 130,706 0 0
706110369 . . | ALISO VIEJO .. 08/10/2017 .. 0 0 .0 0 0 0
706109369 ... ANAHE IM 11/06/2013 0. 0. 0. 0. . . 0. ...0
706109799 .... ANAHEIM ... 05/01/2015 0. 0. 0. 0 130,095 . ... 130,095 |... 0. ...0
706110084 ... ANAHEIM ... 05/31/2016 0. 0. 0. 0. 170,935 |. ... 170,935 |... 0. ...0
706106798 ... BAKERSFIELD ... 11/07/2006 0. 0. 0. 0 ... 61,281 . .. 61,281 [... 0. ...0
717610845 ... BAKERSFILED ... 07/31/2014 0. 0. 0. 0. .. 240,880 |. 0. ...0
717611872 ... BAKERSFILED ... 04/28/2020 0. 0. 0. 0 ... 47,963 |. 0. ...0
706109617 ... BERKELEY 10/01/2014 0. 0. 0. 0. ...36,452 |. 0. ...0
706109623 .... BERKELEY ... 01/30/2015 0. 0. 0. 0 0. ...0
706110518 . .. | BERKELEY . ... 06/05/2018 .. 0 0 .0 0 0 0
717610703 . .. | BRAWLEY ... 06/06/2013 .. 0 0 .0 0 0 0
706108425 . .. | CARSON . ....12/28/2010 .. 0 0 .0 0 0 0
706108510 . .. | CARSON . ... 08/01/2011 .. 0 0 .0 0 0 0
706108838 . . | CARSON . ...07/19/2012 .. 0 0 .0 0 0 0
706110223 .... CARSON ... 01/19/2017 0. 0. 0. 0 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 ... 04/29/2022 0. 0. 0. 0. 0. ...0
706111334 ... CEHHITOS 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
706109268 . .. | 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
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706109915 ... CHINO ... 06/01/2022 0. 0. 0. 0 ....20,853 |. 0. ...0
706110006 ... CHINO ... 06/01/2022 0. 0. 0. 0. 91,773 | 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 .06/31/2017 .. 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 ... 10/31/2017 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 ... 289,551 [... 0. ...0
706111136 ... CHINO ... 12/10/2020 0. 0. 0. 0. .. 208,848 |... 0. ...0
706111139 . .. |CHINO . .12/10/2020 .. 0 0 .0 0 201,839 0 0
706110622 . .. | CHINO HILLS .03/04/2019 .. 0 0 .0 0 305,084 0 0
706105099 . . | CITRUS HEIGHTS .09/02/2008 .. 0 0 .0 0 ..71,433 0 0
706107461 ... CITY OF INDUSTRY ... 10/04/2007 0. 0. 0. 0. .. 409,785 ... 0. ...0
706108914 ... CITY OF INDUSTRY ... 10/10/2012 0. 0. 0. 0 0. ...0
706109901 ... CITY OF INDUSTRY ... 12/01/2021 0. 0. 0. 0. 0. ...0
706110089 ... CITY OF INDUSTRY ... 07/01/2016 0. 0. 0. 0 0. ...0
706110116 .... CITY OF INDUSTRY ... 09/01/2022 0. 0. 0. 0. 0. ...0
706110117 ... CITY OF INDUSTRY ... 09/15/2016 0. 0. 0. 0 0. ...0
706110118 .... CITY OF INDUSTRY ... 09/15/2016 0. 0. 0. 0. 0. ...0
706110465 ... CITY OF INDUSTRY ... 02/08/2018 0. 0. 0. 0 0. ...0
706110833 . .. |CITY OF INDUSTRY .09/17/2019 .. 0 0 .0 0 0 0
706110834 . .. |CITY OF INDUSTRY .09/17/2019 .. 0 0 .0 0 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 ... 05/21/2021 0. 0. 0. 0 0. ...0
706111369 ... CITY OF INDUSTRY ... 07/27/2023 0. 0. 0. 0. 0. ...0
717611275 . .. | CLEMENTS ... 08/19/2016 .. 0 0 .0 0 0 0
717612116 . .. | COALINGA . .05/27/2021 .. 0 0 .0 0 0 0
706102048 . .. | COMPTON 05/01/2018 .. 0 0 .0 0 0 0
706103223 . .. | COMPTON .10/22/1998 .. 0 0 .0 0 0 0
706103639 . .| COMPTON .09/28/1999 .. 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 ... 266,437 |... 0. ...0
706109290 ... CORONA ... 11/06/2013 0. 0. 0. 0. 126,646 |. ... 126,646 |... 0. ...0
706109557 ... CORONA ... 08/18/2014 0. 0. 0. 0 .. 365,334 |... 0. ...0
706110082 ... CORONA ... 01/12/2017 0. 0. 0. 0. . 0. ...0
706110160 .... 12/16/2016 0. 0. 0. 0 ... 162,343 |... 0. ...0
706110202 ... COSTA MESA .. 01/26/2018 0. 0. 0. 0. .. 185,357 |... 0. ...0
706109676 ... CYPRESS ... 11/25/2014 0. 0. 0. 0 ....54,728 |. 0. ...0
706109805 . . | CYPRESS ... .05/01/2015 .. 0 0 .0 0 .39,297 |. . 0 0
706110435 ... DANA POINT .. 11/01/2017 0. .0, .0 L0 161,186 |. ..161 186 ... 0. ...0
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706110037 ... DANVILLE .... 03/31/2016 0. 0. 0. 0 .. 136,122 |. ... 136,122 |... 0. ...0
706110203 ... DANVILLE .... 05/22/2017 0. 0. 0. 0. ... 31,700 |. .. 31,700 |... 0. ...0
717610798 ... 03/20/2014 0. 0. 0. 0 ... 42,590 |. 0. ...0
706111145 . .. |EASTVALE . .01/28/2021 .. 0 0 .0 0 282,476 |. 0 0
717611800 . .. | EL CENTRO 1073172019 .. 0 0 .0 0 19,708 |. 0 0
706109725 . .. |EL CERRITO .09/01/2022 .. 0 0 .0 0 .16,585 |. 0 0
706109392 .... . | FONTANA 02/07/2014 0. 0. 0. 0 ....18,231 [ 0. ...0
717610603 ... FOULER ... 02/01/2022 0. 0. 0. 0. ....52,500 |. 0. ...0
717612165 ... FOWLER ... 11/09/2021 0. 0. 0. 0 .. 386,938 |. 0. ...0
717612192 ... FOULER ... 01/12/2022 0. 0. 0. 0. ....62,500 |. 0. ...0
706110425 .... FREMONT ... 09/29/2017 0. 0. 0. 0 ....82,359 |. . 0. ...0
706110904 ... GARDEN GROVE 12/10/2019 0. 0. 0. 0. 270,956 |. ... 270,956 |... 0. ...0
706111374 ... GARDEN GROVE 04/29/2022 0. 0. 0. 0 269,459 |. ... 269,459 [... 0. ...0
706109525 .... .. |GLENDALE .... 09/05/2014 0. 0. 0. 0. 272,939 |. ... 272,939 |... 0. ...0
717611554 . .. | HEALDSBURG .02/22/2018 .. 0 0 .0 0 .1,141,500 0 0
717611715 . .. |HOLTVILLE .07/03/2019 .. 0 0 .0 0 . 11,621 0 0
717611761 . . |HOLTVILLE .09/10/2019 .. 0 0 .0 0 ...4,286 0 0
706109762 ... IRVINE 03/13/2015 0. 0. 0. 0. . ... 470,389 |... 0. ...0
706109780 ... IRVINE ... 03/31/2015 0. 0. 0. 0 380,240 |. ... 380,240 |... 0. ...0
706110251 ... TRVINE .o eeeeeeeeeeeeeneeeeeee Jeeeemmineeeeeens CA e s e e 03/01/2017 0. 0. 0. 0. 174,492 |. . 174,492 (... 0. ...0
706110320 ... TRVINE ©oeiiiiiiiieieeciniinneviinieeeees feevvnineeeeenns CAeccs e e e 05/24/2017 0. 0. 0. 0 ....61,315 [ 0. ...0
706110376 ... TRVINE .o eeeeeeeeeeeeeneeeeeee Jeeeemmineeeeeens CA e s e e 08/15/2017 0. 0. 0. 0. ...83,691 [. 0. ...0
706110523 .... TRVINE ©oeiiiiiiiiieieviniineeveieineeees feevvnineneeens A e e e 01/30/2019 0. 0. 0. 0 0. ...0
706110586 ... TRVINE .o eeeeeeeeeeeeeneeeeeee Jeeeemmineeeeeens CA e s e e 11/01/2018 0. 0. 0. 0. 0. ...0
706109285 ... IHWINDALE 10/30/2013 0. 0. 0. 0 0. ...0
717611996 . .. |KING CITY .01/20/2021 .. 0 0 .0 0 0 0
717611997 . .. |KING CITY .01/20/2021 .. 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
717610965 ... MADERA 06/01/2015 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
7611757 ... OXNARD ... 10/15/2019 0. .0, .0 0. .. 115,241 |... 0. ...0
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706111299 .... PERRIS 11/05/2021 0. 0. 0. 0 ...23,719 . 0. ...0
706111217 ... PICO RIVERA . 07/23/2021 0. 0. 0. 0. ...34,356 |. 0. ...0
706109563 .... 08/07/2014 0. 0. 0. 0 0. ...0
706110081 . .. | PLEASANTON .04/29/2016 .. 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 ... 429,403 |... 0. ...0
706110208 ... RANCHO CUCAMONGA ... 08/01/2017 0. 0. 0. 0. ... 136,636 |... 0. ...0
706111057 ... RANCHO CUCAMONGA ... 04/28/2020 0. 0. 0. 0 ... 567,998 |... 0. ...0
706109797 ... REDWOOD CITY .. 05/13/2015 0. 0. 0. 0. ... 57,887 |... 0. ...0
706111094 ... 08/31/2020 0. 0. 0. 0 ... 121,655 |... 0. ...0
717611785 ... RICHVALE .... 10/07/2019 0. 0. 0. 0. .. 75,000 ... 0. ...0
706110137 ... RIVERSIDE ... 08/01/2016 0. 0. 0. 0 0. ...0
706110268 ... 03/09/2017 0. 0. 0. 0. 0. ...0
706109269 . .. | ROWLAND HEIGHTS . .09/20/2013 .. 0 0 .0 0 0 0
706109286 . .. | ROWLAND HEIGHTS . .10/30/2013 .. 0 0 .0 0 0 0
717612270 . . | RUTHERFORD .. 1170472022 .. 0 0 .0 0 0 0
706108984 ... SAN DIEGO ... 02/07/2013 0. 0. 0. 0. 0. ...0
706110103 ... SAN DIEGO ... 10/11/2016 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
706109099 .... SAN FRANCISCO ... 04/08/2013 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
706110424 . .. | SAN FRANCISCO . .10/23/2017 .. 0 0 .0 0 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 . .06/22/2018 .. 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 .. 1172072019 .. 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
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706111067 .... SANTA FE SPRINGS ... 07/01/2020 0. 0. 0. 0 ...24,821 [ 0.
706109946 ... SANTA MARIA 11/25/2015 0. 0. 0. 0. 0.
706110232 .... SANTA MARIA ... 12/19/2016 0. 0. 0. 0 0.
706110014 . .. | SANTA MONICA 06/01/2016 .. 0 0 .0 0 0
717610682 . .. | SOLEDAD .12/26/2013 .. 0 0 .0 0 0
717611813 . . | SOLEDAD .. 01/08/2020 .. 0 0 .0 0 0
717612102 ... SOLEDAD ... 11/16/2021 0. 0. 0. 0 0.
706108728 ... THOUSAND OAKS ...eveeeeeenneeeeeemnnes Jeemmmeeeeeemnes CAeccces e s e 05/17/2012 0. 0. 0. 0. 0.
706110112 .... THOUSAND OAKS ...vveneeieiinnieeeeiviiins Jevvnenneeeeennn CAicecis e e e 09/21/2021 0. 0. 0. 0 0.
T0B111236 .eveeeeeeeeeeeeeeennnn [ TRACY e eeeeenns femeeeeeeeee CAe e s 06/17/2021 0. 0. 0. 0. . . . 0.
TA7611035 .ovveniiiiiinieeeeeennn [TULARE i feeeeeevccenn Che oo s 02/01/2022 0. 0. 0. 0 .. 18,750 |. ... 18,750 ... 0.
706109018 ... e TUSTIN e e CAe e o i e 05/21/2013 0. 0. 0. 0. ... 138,727 |... 0.
706109992 .... CfTUSTIN s e CAe e 02/10/2016 0. 0. 0. 0 ... 137,288 |... 0.
706108825 ... UNION CITY .. 08/15/2012 0. 0. 0. 0. .. 315,610 |... 0.
706109046 . .. |UNION CITY .02/22/2013 .. 0 0 .0 0 117,602 0
706109571 . .. | UPLAND . .08/26/2015 .. 0 0 .0 0 ..90,079 0
706104963 . . | WALNUT . .06/12/2003 .. 0 0 .0 0 (124 787)|. .. (124,787) 0
706105151 ... WALNUT e eeeeee Jeemmmeeeeeeenes CAeccc [ s e 02/02/2004 0. 0. 0. 0. 187,217 |. .. 187,217 |... 0.
7061058565 ... WALNUT ©iieneiieineecceneinneeeens Jevveeneeeeeenen CAecs e [ 10/06/2005 0. 0. 0. 0 .. 183,815 |. .. 183,815 |... 0.
706105856 ... WALNUT e eeeeeeeeeeeeeen Jeemmmeeeeeeenes CAecc [ s e 02/01/2022 0. 0. 0. 0. ...84,342 | 0.
706105909 .... WALNUT oiiiiinnnciiiineecineineneens feevninneeeeenen CAecs e e e 05/03/2006 0. 0. 0. 0 0.
706106322 .... WALNUT e eeeeeen Jeemmeeeeeenees A e e s 07/12/2007 0. 0. 0. 0. . . 0.
706106598 ... WALNUT ©iieneiieineecceneinneeeens Jevveeneeeeeenen CAecs e [ 11/30/2006 0. 0. 0. 0 .. 396,359 |... 0.
706107956 ... WALNUT e eeeeeeeeeeeeeen Jeemmmeeeeeeenes CAecc [ s e 04/01/2009 0. 0. 0. 0. 0.
706109899 .... WALNUT ... 12/01/2021 0. 0. 0. 0 ... 14,976 |. 0.
706109900 . .. | WALNUT . .12/01/2021 .. 0 0 .0 0 .15,409 |. 0
706110666 . oo | WALNUT . .01/15/2019 .. 0 0 .0 0 0
717611848 . .. | WASCO .01/22/2020 .. 0 0 .0 0 0
717611852 . .. | WASCO .02/20/2020 .. 0 0 .0 0 0
717612020 . . | WASCO 1273172020 .. 0 0 .0 0 0
717612169 ... WASCO ... 09/15/2021 0. 0. 0. 0 0.
717612317 ... 03/08/2023 0. 0. 0. 0. 0.
717610828 ... WESTMORLAND . 05/19/2014 0. 0. 0. 0 0.
717611210 ... WESTMORLAND . 05/11/2016 0. 0. 0. 0. . . . 0.
706110832 ... YOUNTVILLE ©.evviiiiieiiiiineeccveiiees feevninneeeeenn A e e e 02/13/2020 0. 0. 0. 0 ... 50,867 |. .... 50,867 |... 0.
751000192 .... BRAMPTON ... 07/26/2017 0. 0. 0. 0. 241,696 |. .. 225,554 |... ... (16,142)]...
751000117 . .. | MISSISSAUGA . ....11/30/2015 .. 0 0 .0 0 261,614 |. 260,194 ..(1,420)
751000260 . .. | VANCOUVER ... 11/15/2018 .. 0 0 .0 0 37,337 | ..36,952 . (384),
706110100 . .. | AURORA . ... 07/15/2016 .. 0 0 .0 0 68,971 |. . 68,971 ..0
706110173 . .. | AURORA . ... 08/31/2016 .. 0 0 .0 0 322,530 |. 322,530 0
706110297 . . | AURORA . .. 04/06/2017 .. 0 0 .0 0 .37,463 |. ..37,463 0
706110341 ... AURORA ... 01/12/2018 0. 0. 0. 0. .. 136,649 |. ... 136,649 |... 0.
706111048 ... AURORA 05/28/2020 0. 0. 0. 0 ... 167,397 |... 0.
706109045 ... BROOMFIELD .. 02/22/2013 0. 0. 0. 0. ... 121,402 |... 0.
77611707 ... BURL INGTON .. 02/01/2022 0. 0. 0. v 0 5,203 [ 5,293 |... 0.
706109237 ... CENTENNIAL .. 08/20/2013 0. 0. 0. 0. ... 131,931 [... 0.
706108664 ... DENVER ... 11/22/2011 0. 0. 0. 0 .. 182,054 |... 0.
706109854 ... DENVER ... 12/01/2015 0. 0. 0. 0. 0.
706110801 ... DENVER 08/14/2019 0. 0. 0. 0 0.
706110085 . . |HIGHLANDS RANCH . .. 06/09/2016 .. 0 0 .0 0 0
717611625 ... PUEBLO ... 01/11/2019 0. .0, .0 0. 0.
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717611667 ... PUEBLO .... 01/11/2019 0. 0. 0. 0 .. 423,543 |. .. 423,543 |...

717610675 ... 04/05/2013 0. 0. 0. 0. ...25,347 |.

717611128 ... 12/18/2015 0. 0. 0. 0

717611085 . .09/08/2015 .. 0 0 .0 0

717611088 . .08/21/2015 .. 0 0 .0 0

706108713 . . 06/11/2012 .. 0 0 .0 0

706110828 ... GREENWICH ... 11/21/2019 0. 0. 0. 0 403,981 |.

706110516 ... HARTFORD .. 11/01/2022 0. 0. 0. 0. 27,135 .

706109690 ... STAMFORD .. 10/23/2014 0. 0. 0. 0 .. 147,106 |.

706108423 ... WASHINGTON .. 12/16/2010 0. 0. 0. 0. 118,639 |.

706108675 ... WASHINGTON .. 12/16/2011 0. 0. 0. 0 187,492 |.

706108981 ... WASHINGTON .. 11/16/2012 0. 0. 0. 0.

706109111 ... WASHINGTON .. 11/03/2014 0. 0. 0. 0

706109171 ... WASHINGTON .. 06/28/2013 0. 0. 0. 0.

706109446 . .. | WASHINGTON .. .04/23/2014 .. 0 0 .0 0

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.

70611019 ... WASHINGTON .. 09/21/2016 0. 0. 0. 0

706110240 ... WASHINGTON .. 12/21/2016 0. 0. 0. 0.

706110448 ... WASHINGTON .. 11/30/2017 0. 0. 0. 0

706111083 ... WASHINGTON .. 10/05/2020 0. 0. 0. 0. 371,202 |

706111212 ... WASHINGTON .. 05/14/2021 0. 0. 0. 0 ....45,139 [.

706110880 . .. | DAVENPORT ... .11/19/2019 .. 0 0 .0 0 784,219 |.

706109751 . .. | FORT LAUDERDALE . .04/01/2015 .. 0 0 .0 0 87,179 |. . 87,179

706110004 . .. | FORT LAUDERDALE . 01/05/2016 .. 0 0 .0 0 47,526 |. ..47,526

717611613 . .. | FORT PIERCE . .02/07/2019 .. 0 0 .0 0 46,501 ..46,501

717610613 . . | FROSTPROOF .. 1273172012 .. 0 0 .0 0 145,000 145,000

717611708 ... INMOKALEE ... 06/14/2019 0. 0. 0. 0 110,291 |. .. 110,291 |...

706109614 ... JACKSONVILLE .. 11/04/2014 0. 0. 0. 0. ....54,558 |.

717611434 ... LAKE WALES .... 06/29/2017 0. 0. 0. 0 .. 61,880 |.

706109918 ... .. | MIAMI 09/28/2015 0. 0. 0. 0.

706109592 .... . | NEPTUNE BEACH . 09/30/2014 0. 0. 0. 0

717610449 ... PALM BEACH .. 03/30/2012 0. 0. 0. 0.

717610874 . .. | PALM BEACH .09/15/2014 .. 0 0 .0 0

717611924 . .. | PALM BEACH 11/28/2022 .. 0 0 .0 0

717612187 . .. | PALM BEACH 1272072021 .. 0 0 .0 0

706109213 . .. | PALM HARBOR . .09/04/2013 .. 0 0 .0 0

717611562 . .| ST. CLOUD 08/27/2018 .. 0 0 .0 0

706110252 .... ALPHARETTA .. 12/21/2016 0. 0. 0. 0.

706108884 ... .. | ATLANTA ... 05/14/2013 0. 0. 0. 0

706109299 .... . [ATLANTA ... 01/02/2014 0. 0. 0. 0.

706110439 .... ATLANTA ... 02/01/2018 0. 0. 0. 0

706110585 ... ATLANTA ... 08/23/2018 0. 0. 0. 0.

706110859 ... DECATIR ... 09/16/2019 0. 0. 0. 0

717610419 ... SOPERTON .. 02/01/2022 0. 0. 0. 0.

717611361 ... SOPERTON 02/01/2022 0. 0. 0. 0

706111220 . . |UNION CITY 1273072021 .. 0 0 .0 0

749000102 ... LONDON ... 08/27/2015 0. .0, .0 0. .. 130,563 |...
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749000147 ... L0 ) R ¢ - FON ISUUUIUUUUUIR R 06/22/2016 0. 0. 0. 0 ....48,835 |. .oen (6,081)]... (6,081),
749000148 ... LONDON ... 10/28/2016 0. 0. 0. 0. .. 212,802 |. e 11,075 .. 11,075
749000233 ... .. | LONDON ... 06/01/2018 0. 0. 0. 0 383,894 |. ... (12,522)]... .. (12,522)
749000332 . .. | LONDON . 1273172019 .. 0 0 .0 0 362,118 |. ..(2,058) (2,058)
749000348 . .. | LONDON . .03/06/2020 .. 0 0 .0 0 .34,058 |. 126 126
717612265 . .| CRESCENT .09/20/2022 .. 0 0 .0 0 130,719 |. 0 0
706110733 ... 09/21/2021 0. 0. 0. 0 ... 14,907 |. 0. ...0
706109009 ... 12/19/2012 0. 0. 0. 0. ...49,214 [. 0. ...0
706109044 .... 02/22/2013 0. 0. 0. 0 0. ...0
706109705 ... 01/14/2015 0. 0. 0. 0. 0. ...0
706110111 ... . 08/24/2016 0. 0. 0. 0 0. ...0
717610917 ... GLADSTONE 12/23/2014 0. 0. 0. 0. 0. ...0
717612032 ... GLADSTONE ... 02/11/2021 0. 0. 0. 0 0. ...0
70611029 ... 04/06/2017 0. 0. 0. 0. 0. ...0
706110333 . .. | MUNDELEIN .06/23/2017 .. 0 0 .0 0 0 0
706109218 . .. |PEORIA ... .06/01/2022 .. 0 0 .0 0 0 0
706111433 . . | ROMEOVILLE .10/06/2022 .. 0 0 .0 0 0 0
706108691 ... SCHAUMBURG .. 02/17/2012 0. 0. 0. 0. 0. ...0
717610355 ... AVON ... 06/08/2011 0. 0. 0. 0 0. ...0
706109221 ... ELKHART 06/01/2022 0. 0. 0. 0. 0. ...0
706110698 ... ELKHART ... 03/15/2019 0. 0. 0. 0 0. ...0
7061106% ... MISHAWAKA 03/15/2019 0. 0. 0. 0. . . . 0. ...0
706109126 ... 06/24/2013 0. 0. 0. 0 140,665 |. .. 140,665 |... 0. ...0
706108620 ... OVERLAND PARK . 10/24/2011 0. 0. 0. 0. 449,932 |. 0. ...0
706107159 ... ALEXANDRIA .. 04/26/2007 0. 0. 0. 0 ...71,502 . 0. ...0
717611283 . .. | PENBROKE . 08/09/2016 .. 0 0 .0 0 0 0
717610857 . .. | STURGIS .06/27/2014 .. 0 0 .0 0 0 0
706109448 . .. | WALTON ... .04/25/2014 .. 0 0 .0 0 0 0
706108687 . .. |NEW ORLEANS . 1170172022 .. 0 0 .0 0 0 0
706107434 . . | BOSTON ... 08/16/2007 .. 0 0 .0 0 0 0
706109263 .... BOSTON ... 12/16/2013 0. 0. 0. 0 0. ...0
706110032 ... BOSTON ... 04/06/2017 0. 0. 0. 0. 0. ...0
706111201 ... BOSTON ... 04/28/2021 0. 0. 0. 0 0. ...0
706109262 .... NORWOOD ... 12/12/2013 0. 0. 0. 0. . 0. ...0
706111200 ... NORWOOD ... 04/28/2021 0. 0. 0. 0 ....41,200 |. 0. ...0
706109116 ... PEABODY .. 06/18/2013 0. 0. 0. o0 |eennnnn. 4,059,144 . 0. ...0
706108320 . .. |BETHESDA . ....02/01/72022 .. 0 0 .0 0 L 214177 . 0 0
706108461 . .. | BETHESDA . ... 01/31/2011 .. 0 0 .0 0 864,315 |. 0 0
706109402 . .. |BETHESDA . .04/03/2014 .. 0 0 .0 0 97,197 |. 0 0
706110450 . .. |ELLICOTT CITY . 12/13/2017 .. 0 0 .0 0 18,162 |. 0 0
706108633 . . | GAITHERSBURG 10/06/2011 .. 0 0 .0 0 393,591 |. 0 0
706111510 ... LANDOVER 05/03/2023 0. 0. 0. 0. ....64,364 |. . 0. ...0
706108748 ... SILVER SPRING . 06/06/2012 0. 0. 0. 0 162,296 |. ... 152,29 |... 0. ...0
706109159 ... 07/12/2013 0. 0. 0. 0. 163,801 |. ... 163,801 |... 0. ...0
706109963 .... GUADALAJARA ... 01/26/2016 0. 0. 0. 0 .. 208,230 |. .. 208,230 |... 0. ...0
706109220 ... BATTLE CREEK .. 06/01/2022 0. 0. 0. 0. ....24,310 |. 0. ...0
706109223 .... .. | GRAND RAPIDS .. 06/01/2022 0. 0. 0. 0 ... 14,960 |. 0. ...0
706109222 .... . | KALAMAZOO 06/01/2022 0. 0. 0. 0. ....15,259 |. 0. ...0
706110513 ... LANSING 05/10/2018 0. 0. 0. 0 ....26,428 |. 0. ...0
717610851 . . |LITCHFIELD ...00/19/2014 .. 0 0 .0 0 .22,505 |. 0 0
706110514 ... MACOMB ... 05/10/2018 0. .0, .0 0. ...43,245 |. 0. ...0
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706111429 .... 10/06/2022 0. 0. 0. 0 ... 382,147 |... 0. ...0
70611059 .... 09/06/2018 0. 0. 0. 0. .. 239,907 |... 0. ...0
706108491 ... 03/30/2011 0. 0. 0. 0 0. ...0
717611047 . .. | WESTBROOK .06/09/2015 .. 0 0 .0 0 0 0
717611312 . .. | ZUNBROTA . ... 10/12/2016 .. 0 0 .0 0 0 0
717611315 . .| ZUMBROTA . .. 10/12/2016 .. 0 0 .0 0 0 0
706109097 ... SAINT LOUIS . 06/07/2013 0. 0. 0. 0 0. ...0
706110056 ... ST LOUIS .. 04/19/2016 0. 0. 0. 0. 0. ...0
706110295 ... ST LOUIS .. 04/06/2017 0. 0. 0. 0 0. ...0
77611127 ... BATESVILLE .. 09/21/2016 0. 0. 0. 0. 0. ...0
717611280 ... CLEVELAND ... 08/10/2016 0. 0. 0. 0 0. ...0
717611870 ... GREENVILLE .. 05/06/2020 0. 0. 0. 0. 0. ...0
7176110% ... INDIANOLA ... 11/12/2015 0. 0. 0. 0 0. ...0
717611026 ... ROBINSONVILLE . 05/15/2015 0. 0. 0. 0. 0. ...0
717612038 . .. | TUNICA ... .06/10/2021 .. 0 0 .0 0 0 0
717609499 . .. [MELVILLE . 0972172021 .. 0 0 .0 0 0 0
706109208 . . | CHARLOTTE .06/20/2013 .. 0 0 .0 0 . 0 0
706110166 ... CHARLOTTE ... 09/09/2016 0. 0. 0. 0. ...107 826 |... 0. ...0
706111160 .... FAYETTEVILLE .. 03/10/2021 0. 0. 0. 0 .. 102,817 |... 0. ...0
706110382 ...vveeeeeeeneneeeeennnn [RALEIGH oo e eeeeeeee e N e e s 07/12/2017 0. 0. 0. 0. 0. ...0
TA7612288 .oovveeevevennnneeeeennn [KIMBALL oo [ NE s oo 11/30/2022 0. 0. 0. 0 0. ...0
706108490 ....neeeeeenenneeeeennnn [LINCOLN oo e B [ s 03/30/2011 0. 0. 0. 0. 0. ...0
706108756 .....oeeevvvnnneerennnnnns [LINCOLN woviiiiiiiiiiiiiinicciiinceees [ NEe s oo s 09/21/2021 0. 0. 0. 0 0. ...0
TOB110438 ..eveeeeeeeeeeeeeeeeen [OMAHA e e NEe e e s 11/09/2017 0. 0. 0. 0. 0. ...0
717610624 ... OSMOND 02/20/2013 0. 0. 0. 0 0. ...0
717612135 . .. | VALENTINE .07/23/2021 .. 0 0 .0 0 0 0
706110553 . .. | AVENEL . ... 06/21/2018 .. 0 0 .0 0 0 0
706110582 . .. | AVENEL .... ... 07/31/2018 .. 0 0 .0 0 0 0
706111401 . .. | BASKING RIDGE . .06/15/2022 .. 0 0 .0 0 0 0
706110175 . . | BELLE MEAD .. .09/27/2016 .. 0 0 .0 0 356,490 0 0
706110335 ... BLOOMFIELD .. 12/28/2017 0. 0. 0. 0 ... 114,202 |... 0. ...0
706111135 ... 02/23/2021 0. 0. 0. 0. .. 130,718 |... 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. 117,024 |... 0. ...0
706109880 . .. | FRANKLIN TOWNSHIP . .08/27/2015 .. 0 0 .0 0 ..33,743 0 0
706109691 . .. | LAKEWOOD . .12/09/2014 .. 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
706111595 . . |NEWARK . .08/28/2023 .. 0 0 .0 0 0 0
706109807 ... NORTH BRUNSWICK 06/01/2022 0. .0, .0 0. 0. ...0
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706110176 ... NORTH BRUNSWICK . 09/27/2016 0. 0. 0. 0 .. 453,045 |... 0. ...0
706111180 ... OLD BRIDGE 11/17/2021 0. 0. 0. 0. 0. ...0
706109251 ... PARS IPPANY 09/27/2013 0. 0. 0. 0 0. ...0
706111115 . .. | PARSIPPANY ... 10/06/2020 .. 0 0 .0 0 0 0
706110106 . .. | PASSAIC ... ... 1071172018 .. 0 0 .0 0 0 0
706109808 . . | PERTH AMBOY .12/01/72021 .. 0 0 .0 0 . 0 0
706110177 .... 09/27/2016 0. 0. 0. 0 ...138 502 |... 0. ...0
706109109 ....eeeeeeeneieeeeeenenn [RARITAN Lo [eeeeeeeeeee e N [ s 01/15/2014 0. 0. 0. 0. .. 266,336 |... 0. ...0
706111178 .... ROSELLE PARK ....ceevvvenieviiininnereennn Jevvnenneeeeee Ndecs e s 10/28/2021 0. 0. 0. 0 0. ...0
706110247 ... SECAUCUS ..eeeeeeeneeeeeeeemeeeeeeeenen Jeemmeeeeeeene N o et 12/23/2016 0. 0. 0. 0. . 0. ...0
706110378 ... SOMERSET ..vvvvvviiiivinnnieeeevnnneen Jevvneneeeeeeen N e [ 08/15/2017 0. 0. 0. 0 ....33,373 | . 0. ...0
706110693 ... o | SOMERSET .eeeeeeeeeeeeeemeeeeeeemnnns foeeemmmeeeeeen N i e 03/25/2019 0. 0. 0. 0. 171,346 |. ... 171,346 |... 0. ...0
706109249 .... JVERONA Lo e N [ [ 09/27/2013 0. 0. 0. 0 144,439 |. ... 144,439 |... 0. ...0
706111311 ... WOODBRIDGE .. 03/28/2022 0. 0. 0. 0. 305,033 |. .. 305,033 |... 0. ...0
706107960 . .. | LAS VEGAS .09/05/2008 .. 0 0 .0 0 288,916 0 0
706111450 . .. |RENO . .10/06/2022 .. 0 0 .0 0 0 0
706109560 . . | BRONX ... .02/02/2015 .. 0 0 .0 0 0 0
706109562 .... BROOKLYN ..o eeeemeieeeeemenees Jeemmmeeeeeeeee NY e e s e 02/02/2015 0. 0. 0. 0. 0. ...0
706106997 ... LONG ISLAND CITY .vvvvviinniiviinnnnnnns Jevvnnneeeeeeen N e e e s 12/21/2006 0. 0. 0. 0 0. ...0
706107067 .... LONG ISLAND CITY .eeeeeieeeeeeeemnineee Jeemmmeeeeeeeeee NY e e s et 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 0. ...0
706108902 . .. |NEW YORK . .09/26/2012 .. 0 0 .0 0 0 0
706109137 . .. |NEW YORK . .06/27/2013 .. 0 0 .0 0 0 0
706109830 . .. |NEW YORK . .02/01/2022 .. 0 0 .0 0 0 0
706109940 . .. |NEW YORK . ... 08/09/2016 .. 0 0 .0 0 0 0
706109968 . . |NEW YORK . .. 01/15/2016 .. 0 0 .0 0 . 0 0
706110002 ... NEW YORK .... 01/26/2016 0. 0. 0. 0 ...248 570 |... 0. ...0
706110077 .... NEW YORK .... 05/24/2016 0. 0. 0. 0. .. 208,139 |... 0. ...0
706110078 ... NEW YORK .... 05/24/2016 0. 0. 0. 0 0. ...0
706110167 .... NEW YORK .... 09/14/2016 0. 0. 0. 0. . 0. ...0
706110314 ... NEW YORK .... 06/07/2017 0. 0. 0. 0 ...24,916 . - 0. ...0
706110713 ... NEW YORK .... 04/23/2019 0. 0. 0. 0. .. 130,760 |... 0. ...0
706111051 . .. | NEW YORK . .03/20/2020 .. 0 0 .0 0 484,377 0 0
706110020 . .. | PLAINVIEW ... 06/13/2016 .. 0 0 .0 0 162,752 0 0
706109384 . .. | QUEENS .... .03/10/2014 .. 0 0 .0 0 . 70,689 0 0
706110689 . .. | SHIRLEY .02/15/2019 .. 0 0 .0 0 116,484 0 0
706109561 . . | STATEN ISLAND . .02/02/2015 .. 0 0 .0 0 ..23,134 0 0
706110901 ... STATEN ISLAND .... 01/29/2020 0. 0. 0. 0. L. 31,871 0. ...0
706109381 ... YONKERS ... 07/10/2014 0. 0. 0. 0 ... 144,09 |... 0. ...0
706109217 ... BATAVIA ... 06/01/2022 0. 0. 0. 0. .. 60,587 |... 0. ...0
717610429 .... 12/06/2011 0. 0. 0. 0 0. ...0
717611245 ... COLUMBUS .. 08/12/2016 0. 0. 0. 0. 0. ...0
706109596 .... FAIRFIELD ... 09/23/2014 0. 0. 0. 0 0. ...0
706109600 ... HAMILTON ... 09/23/2014 0. 0. 0. 0. 0. ...0
717610556 ... .. | WEST MANSFIELD .. 11/01/2012 0. 0. 0. 0 0. ...0
706109495 . . | BEAVERTON ... .. 06/18/2014 .. 0 0 .0 0 0 0
706109851 ... BEAVERTON ... 02/01/2022 0. .0, .0 0. 0. ...0
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706109935 .... . | BEAVERTON ... 12/15/2015 0. 0. 0. 0 0.
717611053 ... 11/18/2015 0. 0. 0. 0. 0.
717611242 ... 05/31/2016 0. 0. 0. 0 0.
717611412 . 06/09/2017 .. 0 0 .0 0 0
17611754 . . .07/25/2019 .. 0 0 .0 0 0
717611981 . . | CARLTON .08/11/2021 .. 0 0 .0 0 0
717611516 ... DILLARD ... 11/08/2017 0. 0. 0. 0 0.
717611517 ... DILLARD ... 07/02/2018 0. 0. 0. 0. 0.
717611518 ... DILLARD ... 08/01/2018 0. 0. 0. 0 0.
717611519 ... 08/01/2018 0. 0. 0. 0. 0.
706110864 ... HAPPY VALLEY .. 10/31/2019 0. 0. 0. 0 0.
706110866 ... HILLSBORO ... 10/31/2019 0. 0. 0. 0. 0.
706100212 ... PORTLAND ... 12/18/2013 0. 0. 0. 0 0.
706109266 ... PORTLAND .. 12/17/2013 0. 0. 0. 0. 0.
706109341 . .. | PORTLAND .12/05/2013 .. 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
717610505 ... BENEZETT 08/31/2012 0. 0. 0. 0. . . 0.
717611129 ... BENEZETT ... 11/24/2015 0. 0. 0. 0 ...513,682 0.
717612141 ... BENEZETT ... 09/07/2021 0. 0. 0. 0. .... 70,000 |... 0.
717612271 ... BENEZETT ... 08/02/2022 0. 0. 0. 0 ... 125,000 |... 0.
706108826 ... BETHLEHEM ... 12/07/2012 0. 0. 0. 0. ... 101,446 |... 0.
706109296 .... BETHLEHEM ... 06/01/2022 0. 0. 0. 0 .. 16,673 |... 0.
706109775 ... CARLISLE .... 05/11/2015 0. 0. 0. 0. 0.
706109856 ... HORSHAM TOWNSHIP ... 06/01/2022 0. 0. 0. 0 0.
706110418 . .. | KUTZTOUN . .09/19/2017 .. 0 0 .0 0 0
706109855 . .. | MALVERN ... .06/01/2022 .. 0 0 .0 0 0
706109395 . .. |PHILADELPHIA .01/31/2014 .. 0 0 .0 0 0
706109922 . .. [ WILLOW GROVE .. .09/21/2015 .. 0 0 .0 0 0
706105390 . .| WYNNEWOOD .08/02/2004 .. 0 0 .0 0 0
717610963 ... 03/25/2015 0. 0. 0. 0 0.
717611004 ... 05/19/2015 0. 0. 0. 0. 0.
717611063 ... 09/21/2021 0. 0. 0. 0 0.
717611469 ... 09/21/2021 0. 0. 0. 0. 0.
717611684 ... HIGHWORE .. 03/11/2019 0. 0. 0. 0 0.
717610981 ... SUMIT ... 09/21/2021 0. 0. 0. 0. 0.
717611984 . .. |WASTA ..... .06/01/2022 .. 0 0 .0 0 0
706111159 . .. | COLLIERVILLE .. .08/10/2021 .. 0 0 .0 0 0
706110313 . .. | MURFREESBORO 06/01/2017 .. 0 0 .0 0 0
706109612 . .. |NASHVILLE ... .08/27/2015 .. 0 0 .0 0 0
706109848 . . | ADDISON ... .. 07/01/72015 .. 0 0 .0 0 0
706111348 ... ARLINGTON ... 11/16/2021 0. 0. 0. 0. 0.
706111349 ... ARLINGTON ... 11/16/2021 0. 0. 0. 0 0.
706109015 ... 12/14/2012 0. 0. 0. 0. 0.
706109707 ... 10/30/2014 0. 0. 0. 0 0.
706110306 ... 06/06/2017 0. 0. 0. 0. 0.
706110688 .... 02/27/2019 0. 0. 0. 0 0.
706111134 ... AUSTIN ... 01/15/2021 0. 0. 0. 0. 0.
706109184 ... CAHHOLLTON . 08/26/2013 0. 0. 0. 0 0.
706109305 . . | CONRCE .... .. 10/01/2013 .. 0 0 .0 0 0
706111313 ... COPPELL ... 11/16/2021 0. .0, .0 0. 0.
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706111346 ... COPPELL ... 11/16/2021 0. 0. 0. 0 ... 22,057 |. 0. ...0
706111347 ... COPPELL ... 11/16/2021 0. 0. 0. 0. .. 21,786 |. 0. ...0
706108488 ... DALLAS .... 03/30/2011 0. 0. 0. 0 0. ...0
706108938 . .. | DALLAS . 11/19/2012 .. 0 0 .0 0 0 0
706109185 . .. | DALLAS . .08/26/2013 .. 0 0 .0 0 0 0
706109923 . .. [DALLAS . .. 06/20/2016 .. 0 0 .0 0 0 0
706110066 ... . |DALLAS .... 06/01/2016 0. 0. 0. 0 0. ...0
706110067 ... DALLAS ... 06/01/2016 0. 0. 0. 0. 0. ...0
706110068 .... DALLAS .... 06/01/2016 0. 0. 0. 0 0. ...0
706110122 ... DALLAS .... 12/28/2016 0. 0. 0. 0. 0. ...0
706110640 ... DALLAS .... 12/07/2018 0. 0. 0. 0 0. ...0
706111030 ... DALLAS 01/15/2020 0. 0. 0. 0. 0. ...0
706110704 ... DFW AIRPORT . 04/08/2019 0. 0. 0. 0 0. ...0
706108999 ... FORT WORTH .. 02/22/2013 0. 0. 0. 0. 0. ...0
706109186 . .. | FORT WORTH .. .08/26/2013 .. 0 0 .0 0 0 0
706109187 . .. | FORT WORTH .08/26/2013 .. 0 0 .0 0 0 0
706110716 . . | GARLAND ... .06/20/2019 .. 0 0 .0 0 0 0
706110717 .... GARLAND ... 05/20/2019 0. 0. 0. 0. 0. ...0
706110718 ... GARLAND 05/20/2019 0. 0. 0. 0 0. ...0
706110715 ... GRAND PRAIRIE . 05/20/2019 0. 0. 0. 0. 0. ...0
706108487 ... HOUSTON ... 03/30/2011 0. 0. 0. 0 0. ...0
706108489 ... HOUSTON ... 03/30/2011 0. 0. 0. 0. 0. ...0
706108753 ... HOUSTON ... 06/07/2012 0. 0. 0. 0 . 0. ...0
706109209 .... HOUSTON ... 10/15/2013 0. 0. 0. 0. L. 177,260 ... 0. ...0
706109538 ... HOUSTON ... 07/31/2014 0. 0. 0. 0 .. 234,028 |... 0. ...0
706110527 . .. | HOUSTON .05/30/2018 .. 0 0 .0 0 272,261 0 0
706110609 . .. | HOUSTON ... 11/02/2018 .. 0 0 .0 0 . 10,663 0 0
706111059 . .. | HOUSTON . .08/12/2020 .. 0 0 .0 0 132,729 0 0
706109810 . . NORTHLAKE .04/30/2015 .. 0 0 .0 0 . 78,200 0 0
706110610 . . | ROSENBERG .. 11/02/2018 .. 0 0 .0 0 ..44,745 0 0
706110611 .... ROSENBERG ... 11/02/2018 0. 0. 0. 0 0. ...0
706109570 ... SAN ANTONIO . 09/04/2014 0. 0. 0. 0. 0. ...0
706105948 ... SOUTHLAKE ... 12/07/2005 0. 0. 0. 0 0. ...0
706108648 ... SPRING ... 12/05/2011 0. 0. 0. 0. 0. ...0
706109110 ... SPRING ... 08/02/2013 0. 0. 0. 0 0. ...0
706110608 ... SPRING ... 11/02/2018 0. 0. 0. 0. 0. ...0
706108927 . .. | STAFFORD .. .12/03/2012 .. 0 0 .0 0 0 0
706111317 . .. | DRAPER ... 1271372021 .. 0 0 .0 0 0 0
706109207 . .. | SALT LAKE CITY .09/11/2013 .. 0 0 .0 0 0 0
706109713 . .. | SALT LAKE CITY .. 12/12/2014 .. 0 0 .0 0 0 0
706109846 . . | SALT LAKE CITY .. .06/01/2022 .. 0 0 .0 0 0 0
706110591 ... SALT LAKE CITY 09/05/2018 0. 0. 0. 0. ....48,333 |. . 0. ...0
706108410 ... ARLINGTON ... 02/13/2012 0. 0. 0. 0 215,748 |. ... 215,748 |... 0. ...0
706108428 ... ARLINGTON ... 12/16/2010 0. 0. 0. 0. 493,528 |. ... 493,528 |... 0. ...0
706108495 ... ARLINGTON ... 03/23/2011 0. 0. 0. 0 546,927 |. ... 546,927 |... 0. ...0
706108672 ... ARLINGTON ... 12/29/2011 0. 0. 0. 0. 225,679 |. ... 225,679 |... 0. ...0
706108833 ... ARLINGTON ... 08/08/2012 0. 0. 0. 0 ... 247,974 |... 0. ...0
706109470 ... ARLINGTON ... 05/21/2014 0. 0. 0. e 0 el 7104 [ 7,104 |... 0. ...0
706110092 ... ARLINGTON ... 07/05/2016 0. 0. 0. 0 .. 129,312 |... 0. ...0
706110530 . . | ARLINGTON .03/06/2019 .. 0 0 .0 0 0 0
706110850 ... ARLINGTON ... 09/21/2021 0. .0, .0 0. 0. ...0
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706109809 ... FAIRFAX 06/01/2022 0. 0. 0. 0 ... 11,451 0. ...0
706110325 .... FALLS CHURCH .. 08/10/2017 0. 0. 0. 0. ...13,326 |. 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
706109235 . .. [MCLEAN . .08/30/2013 .. 0 0 .0 0 0 0
717610724 . . | PHENIX . .08/22/2013 .. 0 0 .0 0 0 0
706109616 ... RESTON ... 03/10/2015 0. 0. 0. 0 0. ...0
706109398 ... VIRGINIA BEACH ..eevveeeeeeeeeeeeeeeenen Jeemmeeeeeeee VA e s [ 03/17/2014 0. 0. 0. 0. 0. ...0
706109743 ...ovveneieevinineeeeens [AUBURN e e WA e 07/29/2019 0. 0. 0. 0 0. ...0
706110681 ...eeeeeeeeeeeeeeeneees [AUBURN e [eeeeeeeeeee WA [ 01/29/2019 0. 0. 0. 0. . 0. ...0
706110682 ......oeevvvenneeeeennnnns [AUBURN Lo [ WA o 01/29/2019 0. 0. 0. 0 ....67,942 [. . 0. ...0
706109450 ... BELLEVUE ..veeeeeeeeeeeeeeeeneeeeeennn Jeemmeeeeeeeee WA e et 06/11/2014 0. 0. 0. 0. 231,169 |. ... 231,169 |... 0. ...0
706110036 ... BELLEVUE ..ovvvniiiiiiiiniiiiiiineeeeennn v WA e s 05/06/2016 0. 0. 0. 0 116,776 |. .. 116,776 |... 0. ...0
706109719 ... BOTHELL ... 11/01/2018 0. 0. 0. 0. ...14,948 |. 0. ...0
706109724 . .. | BOTHELL .09/0172022 .. 0 0 .0 0 28,866 |. 0 0
706109947 . .. | BOTHELL .10/15/2015 .. 0 0 .0 0 .93,249 |. 0 0
706110788 . . | BOTHELL .07/22/2019 .. 0 0 .0 0 .15,830 |. . 0 0
717611825 ... BREWSTER . 06/04/2020 0. 0. 0. 0. 1,180,350 |. . ,180 350 |... 0. ...0
717612233 ... .. |BREWSTER . 05/16/2022 0. 0. 0. 0 .. 290,050 |... 0. ...0
706110701 .... EVERETT e feeeeeeeeeee WA [ e 06/01/2022 0. 0. 0. 0. 0. ...0
706110024 ... GIG HARBOR .....ccevvvnvvviinnnnninneinnnnns Jevnneneeeeenen WAee i e [ 11/01/2018 0. 0. 0. 0 0. ...0
706110079 ... 08/23/2016 0. 0. 0. 0. 0. ...0
717611964 ... KING COUNTRY 11/12/2020 0. 0. 0. 0 0. ...0
717611966 ... KING COUNTRY 11/12/2020 0. 0. 0. 0. 0. ...0
706109391 ... KIRKLAND ... 03/20/2014 0. 0. 0. 0 0. ...0
706109688 . .. | KIRKLAND . .03/06/2015 .. 0 0 .0 0 0 0
706110821 . .. | KIRKLAND . .09/03/2019 .. 0 0 .0 0 0 0
706110529 . .. |MAPLE VALLEY .08/15/2019 .. 0 0 .0 0 . 0 0
706110379 . .. |MERCER ISLAND . ... 07/07/2017 .. 0 0 .0 0 .70 830 0 0
717612275 . . | PORT ANGELES .12/01/2022 .. 0 0 .0 0 ,580,000 0 0
706108817 ... REDMOND 02/15/2013 0. 0. 0. 0 0. ...0
706109720 ... SEATAC ... 12/01/2021 0. 0. 0. 0. 0. ...0
706109265 .... SEATTLE ... 06/01/2022 0. 0. 0. 0 0. ...0
706109319 .... .. | SEATTLE ... 07/09/2014 0. 0. 0. 0. 0. ...0
706109454 ... . | SEATTLE ... 04/01/2014 0. 0. 0. 0 0. ...0
706110033 ... SEATTLE ... 06/01/2020 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
706109742 . .. | TACOMA . .07/29/2019 .. 0 0 .0 0 0 0
706110286 . . [ TUKWILA . 03/10/2017 .. 0 0 .0 0 0 0
706109219 .... GRAND CHUTE 06/01/2022 0. 0. 0. 0. 0. ...0
TAT611246 .oovveiiiiiiiis LAONA .. 08/04/2016 [ P 0 [ PP 0 0 0
0299999. Mortgages with partial repayments 0 0 0 0 0 0 0 84,181,270 84,126,805 (53,015) (1,451) (54,466)
0599999 - Totals 367,330,615 0 (6,002) 0 0 (6,092) 1,550,315 449,941,111 447,935,222 (2,002,847) (3,044) (2,005,891)
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000000-00-0 Accel-KKR Capital Partners VI, LP - PICA .... Menlo Park . .| Accel-KKR Holdings GP, LLC .... ....02/10/2021 ... . 2,446,866 .0 . ...0.738
000000-00-0 . ..|Accion Venture Lab, LP - PICA .... Cambr i dge Accion Venture Lab GP, LLC . ..07/22/2019 . .. 22,085 |.. .0 | 4.313
000000-00-0 . ..|Advent International GPE X Limited Partnership Boston ... GPE X GP Limited Partnership ..09/26/2022 . .540,000 |.. .0 | 0.120
000000-00-0 . ..|Altaris Health Partners V, L.P. = PICA ........ccueeeens New York APV GP, L.P. ..... ..04/22/2021 . .3,080,049 |.. 0 0.937
000000-00-0 American Industrial Partners Capital Fund VII, L.P. - PICA . New York ... .| AIPCF VI, LLC .. . |---. 1073072019 ... .0 . ...3.79
000000-00-0 AVERICAN SECURITIES PARTNERS VII, L.P. - PICA ... New York ... .| American Securities Associates VII, LLC, ... ....01/19/2016 ... .0 . ..3.283
000000-00-0 . ..| American Securities Partners VIII, L.P. - PICA New York American Securities Associates VIII, LLC ..03/28/2019 . .0 0.425
000000-00-0 . ..| Andreessen Horowitz Fund VII, L.P. - PICA Menlo Park . AH Equity Partners VII, L.L.C. ..12/23/2020 . .0 0.158
000000-00-0 APAX 1X USD L.P. - PICA St Peter Port ..{Apax 1X USD GP L.P. Inc. ....... o |---.06/12/2017 ... . , .0 . ...0.470
000000-00-0 Apax X USD L.P. - PICA St Peter Port ... L APAX X USD GP L.P. INC. .ocevriviiiiiiiiiiie e, ....11/10/2020 ... ... 344,505 .0 ..0.292
000000-00-0 . ..|Ares US Real Estate Opportunity Fund II1, L.P. - PICA Los Angeles .. Ares US Real Estate Opportunity Advisors III, L.P. ..04/15/2021 . . 742,357 |.. .0 | 3.388
000000-00-0 . ..|Arlington Capital Partners V, L.P. - PICA ... Chevy Chase Arlington Capital Partners ................ ..08/26/2019 . .. 68,164 |.. .0 | 1.478
000000-00-0 . ..|Arlington Capital Partners VI, L.P. - PICA . Chevy Chase Arlington Capital Group VI, L.L.C., . ..05/24/2023 . . 1,047,068 |.. .0 | 0.340
000000-00-0 . ..|Asia Real Estate Fund Il LP - PICA ......... Singapore .. AREF GP Il Pte. LTD ............. 0771972023 . [ e 924,649 [ 0. 0 1.396
000000-00-0 . ..|Bayview Opportunity Fund Domestic VII, L.P. - PICA Coral Gables . Bayvien Opportunity GP VII, LLC . ..11/30/2022 . . 7,476,905 |.. 0 8.370
000000-00-0 . Birch Hill Equity Partners (Global) VI, LP - PICA . Toronto .. Birch Hill Equity Partners Management Inc. . ..12/17/2020 . (291,674) .. .0 2.242
000000-00-0 . Birch Hill Equity Partners V, LP ... .. |Toronto .. Birch Hill Equity Partners Management INC. - ..02/05/2016 . .225,217 |.. .0 | 4.868
000000-00-0 Bison Capital Partners V, LP - PICA .. . [New York .[Bison Capital Partners V GP, L.P. ..ccovvvuiinnnnnnnn o oo ...09/18/2017 ... ... 735,364 0.
Blackstone Real Estate Associates Europe VI (LUX) S.A.R.L
000000-00-0 Blackstone Real Estate Partners Europe VI SCSp - PICA .. Luxembourg ... . .|....11/20/2019 ... .... 455,419 0]
000000-00-0 Blackstone Real Estate Partners IX, LP -PICA .. | New York .|Blackstone Real Estate Associates IX L.P. .|....09/23/2019 ... 0.
000000-00-0 Blackstone Real Estate Partners VIII L.P. - PICA .. . [New York .|Blackstone Real Estate Associates VIII L.P. .. ....08/18/2015 ... .0
000000-00-0 . ..|Brentwood Associates Private Equity VI, LP - PICA . Los Angeles Brentwood Private Equity VI, LP . .. 12/27/2017 . ..1,392,435 |.. .0 |
000000-00-0 . ..|BVIP Fund IX, L.P. - PICA ... Boston ... BVIP Fund IX GP, LLC ... 1172772017 . . 1,101,054 |.. 0
000000-00-0 . ..|BVIP Fund X, L.P. - PICA Boston ... BVIP Fund X GP, LLC .. ..07/20/2020 . . 1,395,541 |.. 0
000000-00-0 . ..|Canaan XII L.P. - PICA .... Menlo Park . Canaan Partners XI1 LLC .. ..01/06/2021 . . 475,000 |.. .0 |
000000-00-0 . ..|Carmel Partners Investment Fund VIII, L.P. - PICA . San Francisco Carmel Partners GP VIII, LLC .. ..03/28/2022 . .691,004 |.. .0
000000-00-0 . ..|Centerbridge Capital Partners Il, L.P. New York ... Centerbridge Associates |1, LP ..11/01/2012 ... .0 |
000000-00-0 . ..|Clear lake Capital Partners VI, L.P. - PICA . Santa Monica . Clearlake Capital Partners VI GP, L.P. ..05/22/2020 ... .0
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 ... a0
000000-00-0 . ..| Cortec Group Fund VI, LP ..... New York Cortec Management VI, LLC ... ..07/10/2015 . .0 |
000000-00-0 . ..| Cortec Group Fund VII, L.P. - PICA New York Cortec Investment VII, LLC . . 12/1172019 . 0
000000-00-0 . ..|CVC Capital Partners VI (A) L.P. ... St Helier CVC Capital Partners VI Limited . ..02/18/2014 . .0
000000-00-0 . ..|DFW Capital Partners V, L.P. - PICA Teaneck .. DFW V-GP, LLC . ..05/17/2016 . 0
000000-00-0 . ..|DFW Capital Partners VI, LP -PICA . Teaneck DFW VI-GP, LLC .. ..06/05/2019 . 0
000000-00-0 . ..|Dunes Point Capital Fund I1, L.P. Rye .... DPC Fund Il GP, L.P ..08/29/2019 . 0
000000-00-0 Elevar Equity 111, L.P. ..o Seattle .. ..|Elevar GP III, L.P. .. o |--..12/30/2014 ... .0
000000-00-0 EQT Infrastructure 1V (No.2) USD SCSp - PICA .. Luxembourg ... .|EQT Infrastructure 1V (GP) SCS .. ....06/05/2019 ... ... 539,805 .0 .
000000-00-0 . ..|EQT Infrastructure V (No.2) USD SCSp - PICA .| Luxembourg . EQT Infrastructure V S.AR.L. ... ..08/13/2021 . .698,948 |.. .0
000000-00-0 EQT IX (No.2) USD SCSp - PICA . | Luxembourg ... ..{EQT X (GENERAL PARTNER) S.A R.L. . . |---.02/05/2021 ... ....102,058 .0 .
000000-00-0 EQT VITI (No. 2) SCSP Stockholm .{EQT VITI (GP) SCS ....08/10/2018 ... . 1,491,034 .0
000000-00-0 . ..|Equistone Partners Europe Fund VI D SCSp - PICA . Luxembourg . Equistone General Partner VI S.A R.L ..07/18/2018 . . 966,479 |.. .0 |
000000-00-0 . ..|Francisco Partners VI, L.P. - PICA ... San Francisco Francisco Partners GP VI, L.P. .. ..01/26/2021 . . 2,372,500 |.. .0 |
000000-00-0 Frontier Fund V-A LP - PICA Char lotte ..|Frontier V Investment Group LLC . |- 1172172017 ....240,739 .0 .
000000-00-0 FS Equity Partners V, LP (VZ) Los Angeles .. .|FS Capital Partners V, LLC 1271072012 L[ B0 e 8,221 .0 [
000000-00-0 . ..|General Atlantic Investment Partners 2019, L.P. - PICA New York ... General Atlantic GP 2019, LLC ..01/14/2020 . .491,500 |.. 0
000000-00-0 . ..|Genstar Capital Partners IX, L.P. - PICA .... San Francisco Genstar IX GP LLC .....uveennns ..07/03/2019 . . 287,384 |.. .0 |
000000-00-0 Genstar Capital Partners VIII, L.P. - PICA . San Francisco ... ..|Genstar Capital VIII, L.P. . .|....04/28/2017 ... ....229,8% 0.
000000-00-0 Genstar Capital Partners X, L.P. - PICA .. San Francisco ... .|Genstar Capital X, L.P. .. ....10/04/2021 ... ...411,161 0]
000000-00-0 . ..| Genstar IX Opportunities Fund | - PICA . San Francisco Genstar IX GP LLC .... ..07/08/2019 . . .0 |
000000-00-0 . ..|Genstar VIII Opportunities Fund I, L. P. - PICA . San Francisco Genstar Capital VIII, L.P. . ..10/05/2017 . 0 |
000000-00-0 Georgian Partners Growth Fund (International) IV, LP - PICA ........ Toronto .|Georgian Partners IV GP, LP ... I o eeeeeenn.|....06/20/2018 ... .0 .
000000-00-0 ......... Global Infrastructure Partners IV-A/B, L.P. = PICA ........ccevveeees New YOrk oooeeeeiiiiiiiiiiiiiiiiiiiiiiinnns Global Infrastructure GP IV, L.P. ..oooverrreeeiiniiiiiiiies foeiiiiiie s e, ....09/12/2019 ... 0
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000000-00-0 Greenbriar Equity Fund V, L.P. - PICA .. Rye .|Greenbriar Equity Capital V, L.P. . ceeeeeee eeeeees [22.08/02/2021 .. .0 .
000000-00-0 . ..|Greycroft Growth 111, L.P. - PICA ....... New York ANYLL Greycroft Growth I11, LLC ........ ..09/09/2020 . (221,590) .. 0
000000-00-0 . ..|GSO COF I11 Co-Investment Fund LP - PICA . New York ANYL GSO COF 111 Co-Investment Associates LLC, ..08/14/2017 . ....4,342 | 0
000000-00-0 . ..| GTCR Fund XI1/A LP and GTCR XI1/B LP - PICA ... I11inois LIL.. GTCR Partners XI1/A&C LP and GTCR Partners XI1/B LP . ..05/04/2018 . .333,200 |.. 0
000000-00-0 . ..| GTCR Fund XI11/A LP and GTCR Fund XII1/B LP - P Chicago .. LIL.. GTCR Partners XI11/A&C LP and GTCR Partners XI11/B LP . ..09/07/2021 . .202,500 |.. 0
000000-00-0 . ..|Harvest Partners Structured Capital Fund I1, L.P. - PICA . New York YL Harvest Associates SCF GP II, L.P. ..... ..07/13/2018 . . 658,434 |.. .0 |
000000-00-0 . ..|Harvest Partners Structured Capital Fund I, L.P. - PICA 2 . New York ANY.L Harvest Associates SCF GP II, L.P. ..10/25/2018 . .658,434 |.. 0
000000-00-0 . ..|Harvest Partners Structured Capital Fund I11, L.P. - PICA New York ... YL Harvest Associates VIII, L.P. ..12/18/2020 . . 1,174,054 |.. .0 |
000000-00-0 . ..|Hellman & Friedman Capital Partners IX, LP - PICA . San Francisco . CA.. Hellman & Friedman Investors IX, L.P. ..04/07/2020 . ...(299,790) .. .0
000000-00-0 . ..| 1CG Europe Mid-Market Fund SCSp - PICA . Luxembourg . LLUX. I1CG Europe Mid-Market Fund GP LP SCSp ..04/09/2020 . .1,730,798 |.. .0 |
000000-00-0 . .| IK 1X Fund No. 1 8CSp - PICA .............. Luxembourg . LLUX. IK IX Fund GP S.2.1.1. oo 1172772019 . . 1,496,933 |.. 0
000000-00-0 . ..| Insight Partners Opportunities Fund I, L.P. - PICA New York YL Insight Associate Opportunities I, L.P. ..04/22/2021 . .117,250 |.. .0 |
000000-00-0 . ..| Intervale Capital Fund I11, L.P. Canbr idge .. MA.. Intervale Capital GP |11, L.P. ..03/14/2014 . 0
000000-00-0 . ..|KAWP Holdings, L.P. - PICA 3 .. Mount Kisco KAIIP Holdings GP, LLC .. ..07/27/2023 . 0
000000-00-0 KCIBT Holdings, L.P. - PICA 2 . McLean ..|KCIBT GP, LLC o|---.07/13/2023 ... .0 .
000000-00-0 Kohlberg Investors VIII, L.P. - PICA ... Mount Kisco .. . [Kohlberg Management VIII, L.L.C. .. ....08/30/2017 ... 0]
000000-00-0 . Linden Capital Partners IV LP - PICA . Chicago .. Linden Manager IV LP . ..09/27/2018 . .0 |
000000-00-0 . Linden Capital Partners V LP - PICA .. Chicago .. Linden Manager V LP .. ..07/19/2022 . .0 |
000000-00-0 Linden Structured Capital Fund, LP - PICA .. [Chicago .. ..[Linden SCF Manager LP .. o |---.02/21/2020 ... . .0 .
000000-00-0 Linden Structured Capital Fund, LP - PICA 2 . | Chicago . .|Linden SCF Manager LP .. ....03/29/2021 ... ....(68,875) .0
000000-00-0 . ..|M31 Navigator Fund LP - PICA .. Grand Cayman . .CYM. M3 GP I s ..02/24/2020 . . 138,889 |.. 0
000000-00-0 . ..|Marlin Equity V, L.P. - PICA .. Hermosa Beach . CA.. Marlin Equity Partners V, L.P. ..02/21/2018 . L 1,114,392 .. .0 |
000000-00-0 . ..|Metalmark Capital Partners I, L.P. New York ... Y.L Metalmark Capital Partners Il GP, LP ..11/01/2012 . .. .0
000000-00-0 . ..[Mezzanine Partners IIl, L.P. - PICA New York YL HPS Mezzanine Partners |11 GP, L.P. . ..02/21/2017 . .0 |
000000-00-0 . ..|Montagu VI L.P. - PICA ....... London ... .GBR. MPE (GP VI) LP .. ..04/01/2021 . . 1,408,790 |.. 0
000000-00-0 . ..|Olympus Growth Fund VII, L.P .. |Stanford . .CT.. 0GP VI, LLC ..... ..01/15/2019 . . 140,253 |.. 0
000000-00-0 . ..| One Rock Capital Partners |1, LP - PICA . | New York ANY.L One Rock Capital Partners Il GP, LLC ..10/30/2017 . .(96,311)[.. 0
000000-00-0 . ..| One Rock Capital Partners |11, LP - PICA . . |New York YL One Rock Capital Partners Il GP, LP ..06/21/2021 . . 2,270,326 |.. .0 |
000000-00-0 . ..|PA Direct Credit Opportunities Fund I11, L.P. . |Darien ... .CT.. PADCOF 111 GP, LLC ...... ..02/08/2021 . ..65,046 |.. 0
000000-00-0 . ..|PCCP Equity IX, LP = PICA ......eeeeee. Los Angeles PCCP Equity IX GP, LLC . ..01/12/2022 . .400,000 |.. 0
000000-00-0 Peak Rock Capital Fund I1, LP - PICA . Austin ..[Peak Rock Capital Holdings Il LP .. . |--..09/06/2017 ... .0 .
000000-00-0 Peak Rock Capital Fund I11 LP - PICA .... Austin ... ..|Peak Rock Capital Holdings |1l LP o |-...07/13/2021 ... ... 772,557 .0
000000-00-0 PGIM Capital Partners VI, L.P. - PICA .. Newark ... ..|Dickens Avenue Partners VI (US), L.P. o |----00/22/2021 ... 16,598,330 .0 .
000000-00-0 PGIM Real Estate Capital VII (USD Feeder), SCSP - PICA Luxembourg ... .|PGIM Real Estate Capital VIl (USD Feeder), SCSP ... ....06/06/2023 ... . 1,275,929 .0
000000-00-0 . ..|PGIM Real Estate European Value Partners Il - PICA ... Luxembourg . EVP Il GP S.? R.L. ... ..01/20/2021 . .854,916 |.. 0
000000-00-0 . ..|PGIM Real Estate European Value Partners Il - PICA 2 Luxembourg . EW Il GP S.? R.L. ... ..07/07/2023 . 0 .0 |
000000-00-0 . ..|Platinum Equity Capital Partners IV, L.P. - PICA .. Beverly Hills Platinum Equity Partners IV, ..08/21/2017 . . 103,950 |.. .0 |
000000-00-0 . ..|Platinum Equity Capital Partners VI, L.P. - PICA Beverly Hills Platinum Equity Partners VI, LLC .. .. 12/12/2022 . .297,739 |.. .0 |
000000-00-0 Platinum Equity Small Cap Fund, L.P. ...cccvvvernnnnnns . [Beverly Hills .. ..|Platinum Equity Small Cap Partners, L.P .|....06/28/2018 ... ....824,400 a0
000000-00-0 Prudential Capital Partners [l LP - PICA ... Chicago .. .|Columbus Drive Partners, L.P. ... ... 1071672008 ... | eeues 2ecniiieenieiiieiieeien 0 e 9,725 0]
000000-00-0 . ..|Prudential Capital Partners V, L.P. - PICA . Newark ... Vabash Avenue Partners V, L.P. .. ..04/21/2017 . . 3,169,516 |.. .0
000000-00-0 Prudential/Laurel Street GP, LLC - PICA . [Charlotte .. ..|Prudential/Laurel Street GP, LLC .. . |--..07729/72021 ... .... 362,990 .0
000000-00-0 Q-BLK Co-Investment Fund, L.P. ................. Seattle .. .|BAA Co-Investment Fund (GenPar), ....06/02/2006 ... .0 .
000000-00-0 . ..|Rockpoint Real Estate Fund VI, L.P. - PICA . Boston ... Rockpoint Real Estate Fund VI GP, L.L.C ..05/21/2020 . . 752,805 |.. .0 |
000000-00-0 . ..|Sentinel Capital Partners VII, L.P. - PICA . New York Sentinel Partners VII, L.P. L07/13/2023 [ B 283,412 . 0
000000-00-0 . Seventh Cinven Fund (No. 1) Limited Partnership - PICA . St Peter Port Cinven UK F7 GP LLP .. ..04/07/2020 . .800,438 |.. .0 |
000000-00-0 . Silver Lake Partners VI, L.P. - PICA .. Menlo Park . Silver Lake Technology Associates VI, L. ..01/06/2021 . 643,365 |.. .0
000000-00-0 . Silver Lake Alpine, L.P. -PICA ..... New York ... SLAA (GP), L.LL.C. coveiieiiiiiiiiieeees ..09/11/2018 . .106,208 |.. 0
000000-00-0 Silver Lake Partners V, LP - PICA . Menlo Park . ..|Silver Lake Technology Associates V, L.P. .. .|....06/12/2018 ... 0.
000000-00-0 Silverlands |l SCSp Luxembourg ... .| SilverStreet Carry Il LP Inc. ... ....02/14/2019 ... 0]
000000-00-0 . Siris Partners IV, L.P. -PICA . New York Siris Partners GP IV, L.P. . ..03/15/2019 . 0
000000-00-0 Sixth Street TAQ Partners (B), L.P. - PICA .... Newark ..|Sixth Street TAQ GenPar, L.P. ... . |-...07/01/2023 ... .0
000000-00-0 ......... Strategic Value Dislocation Fund, L.P. - PICA Greenwich .. .|SVP Dislocation Feeder Fund GP Ltd. ....... .|....09/16/2020 ... 0.
000000-00-0 ......... TCV XI, L.P. - PICA Menlo Park . .| Technology Crossover Management X1, L.P. . ...02/01/2021 ... . 1,230,402 .0 ..
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000000-00-0 The Veritas Capital Fund VII, L.P. - PICA ... New York ... .|Veritas Capital Partners BII, L.L.C. ... . +eveeeens |-...04/15/2020 ... ....212,861 ...0.615
000000-00-0 . ..|The Veritas Capital Fund VIII, L.P. - PICA . New York Veritas Capital Partners VIII, L.L.C. . ..07/01/2022 . .. 82,570 |.. 0.104
000000-00-0 . ..| Thoma Bravo Discover Fund |1, LP -PICA .... Chicago .. Thoma Bravo Discover Partners Il, L.P. ..12/10/2018 . .256,021 |.. 1.780
000000-00-0 . ..| Thompson Street Capital Partners V, LP -PICA St. Louis .. Thompson Street Capital LLC ... ..07/27/2018 . .230,486 |.. 3.493
000000-00-0 . ..| TPG Heal thcare Partners, L.P. - PICA . Fort Worth . TPG Healthcare Partners GenPar, ..10/01/2019 . .648,323 |.. 1.808
000000-00-0 . ..[Trident VI, LP Greenwich Trident Capital VI, LP ......... ..00/12/2014 . L (11,699)].. 0.626
000000-00-0 . ..|Trive Capital Fund Ill, L.P. -PICA Dallas ...... Trive Capital Fund IIl GP LLC ..12/28/2017 . . 950,593 |.. 3.761
000000-00-0 . ..[Trivest Fund VI, L.P. -PICA . Coral Gables . Trivest Partners VI GP, LLC ..02/08/2019 . . 247,106 |.. 2.417
000000-00-0 . ..[Trivest Fund VII, L.P. - PICA . Coral Gables . Trivest Partners VII GP, L.P. L07/13/2023 ... feeeeen Bl 618,706 | 0. 1.455
000000-00-0 Waterton Residential Property Venture XIV, L.P. - PICA ... Chicago .|Waterton Venture XIV GP, L.L.C. . ... 12/23/2020 ... . 2,247,878

000000-00-0 ......... Westbrook Real Estate Fund XI, L.P. - PICA
000000-00-0 .. Whitehorse Liquidity Partners (Offshore) Il1, L.P. - PICA ..

... 12/22/2020 ...

.| . 2,269,753
...10/31/2019 ...

.| Westbrook Realty Management XI, L.P. ...

Palm Beach Gardens .
.[Whitehorse Liquidity Partners Inc. .....

New Castle, Delaware ..

1999999. Jomt Venture Interests - Common Stock - Unaffiliated

ocooolojlcooocoocoocoooocoo

000000-00-0 ......... Bay Area Investor LLC - STAT .. San Francisco .[PGIM, INC ... .|....03/31/2018 ...

000000-00-0 ......... Passaic Fund LLC- PICA Newark ..|Prudential .. .|-...06/27/2018 ...|[.. 45,349,431

000000-00-0 ......... Prudential Capital Energy Partners, LP -PICA .. Chicago .. ..|Prudential Capital Energy Opportunity Fund, LP .. .|....02/08/2017 ... ... 12,045,785

000000-00-0 ......... PruVen Capital Partners Fund |, LP Newark ... .|PruVen Capital Partners GP, LLC ereeeennn [20220072172020 Lo e e 0 [.. .... 4,228,855

000000-00-0 ......... Warburg Pincus Prismic, L.P. = PICA .iiiiiuiiiiiiiiiiiiiiiiiiiiiins New YOrK wuveveveiiiiniiiiniiiiniiiiiniiins Warburg Pincus Prismic GP, L.P. ..icvoviiviiiiniiiniiiinnenns foviiiis vvevnnnes ....09/25/2023 ...]|..... [ PP 345,156,705 [.evuuiieeniiiiiiiiiiiiinnes 0 foerereinneiiineiiineiieens 0
2099999. Joint Venture Interests - Common Stock - Affiliated 345, 156,705 61,718,740 0
000000-00-0 .........[579 Broad Holdings, LLC ‘New Orleans, LA ... ..|Redmel lon 579 Holdings LLC ... 117,781 0]
000000-00-0 .........|DRA Growth and Income Fund X, LLC - PICA .... New York ............ .| Manageco X, LLC ...450,000 .0 ..
2199999. Joint Venture Interests - Real Estate - Unaffiliated 567,781 0
000000-000 ........ Menlo Park InVestor LLC = STAT w..ovcooveeoreeoreeereesereessereesnees T ‘ ....... e ‘PGIM, ING oo ‘ ................... |....03/31/2018 0
000000-00-0 ......... Triton Investor LLC = STAT ...iiiiivuiniiiiiiiiiiinie i cciiiieeees Foster City woveeviiviivniiiniiiiiiiininnnns foonns CA...oonne e T PP PPN FETTTT P UPPPPTN 03/31/2018 ... 0
2299999. Joint Venture Interests - Real Estate - Affiliated 0
000000-00-0 .........| CREA Corporate Tax Credit Fund 89, LP - PICA 2 .. ... | Indianapolis .... ..|CREA GP CTC 89, LLC .. ..09/26/2023 ... .0
000000-00-0 .........[Vine Creek Apartments - PICA ... | Temecula ......... .| Fund 99 ..07/11/2023 ... .. .0 ..
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 51,530 0 0
650204-*A-2 ......... |ka Makershoods Urban Rnul LLC Promissory Note ..........cccceeeeeee.. |Newark ................................................ N |ka Makershoods Urban Rl LLC ......cccovvmmiiiieiinnninaaeees | ....................... 09/16/2028 ... [oeiiiieiiiiiin | 2,500,000 f..coiiiiiiniieiieiiiies [ P 0
5899999. Any Other Class of Assets - Unaffiliated 2,500,000 0 0
6099999. Total - Unaffiliated 17,207,532 81,156,279 0
6199999. Total - Affiliated 345,156,705 61,806,263 0
6299999 - Totals 362,364,237 142,962,542 0
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Prudential Commercial Property Holding
000000-00-0 ..... Company, LLC ...uvviviiiiiiiiiiiiie i LA 111 - R RN GA......... Partially Disposed .......cocevvvvivnnnnnnns ....03/31/2010 ...]....09/30/2023 ...|.ccevuunrnnnnns [V N [V N [V N [V N [V N [V O 0 ... (2,397,269)|... (2,397,269)[.......00vvnen [V N [V O [V N 0
Prudential Commercial Property Holding
000000-00-0 ..... Company, LLC - Structured Settlement ......... [Atlanta .. e |- cen GAnns Partially Disposed .. . |....06/13/2012 ...|....09/30/2023 ...|. .0 .0 .. L0 75,948 [l 75,948 |... .0 [...
1899999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Affiliated 0 0 0 0 0 0 0] (2,321,321)] (2,321,321 0 0 0 0
000000-00-0 ..... Advent International GPE V-G LP ............... Boston ..c..vviieiiiiiiiiiiis Partially Disposed ....11/01/2012 ...]....09/30/2023 ...
000000-00-0 ..... Altaris Health Partners V, L.P. - PICA ...... New York ... . ....|Partially Disposed .. ....04/22/2021 ...|....09/30/2023 ...|.
000000-00-0 ..... Andreessen Horowitz LsV Fund I, LP - PICA .. [Menlo Park . .|Partially Disposed .. ...05/09/2019 ...]....09/30/2023 ...|[.
Andreessen Horowitz LSV Fund |1, L.P. - PICA
000000-00-0 ..... |..... Menlo Park ....|Partially Disposed .. ....01/26/2021 ...]....09/30/2023 ...|.
000000-00-0 ..... Apax Europe VI - A, L.P. (VZ) .. |St Perer Port ... . |Partially Disposed .. ...12/10/2012 ...]....09/30/2023 ...|.
Apax Europe VIl - A (ERISA Feeder) L.P. (VZ)
000000-00-0 ..... |..... St Perer Port . |Partially Disposed .09/30/2023 .. 488,571
000000-00-0 ..... APAX Po- St Peter Port . |Partially Disposed . .09/30/2023 .. . 45,766
000000-00-0 ..... Apollo Investment Fund VI, L.P. ... [New York .|Partially Disposed .. ...11/01/2012 ...]....09/30/2023 ...|. 309,799 |...
Bayview Opportunity Domestic V, L.P. - PICA
000000-00-0 ..... |ceeeemeriiiimriiiniiiiiri e Coral Gables, Florida .....cccc. |oeeennnns | I Partially Disposed .......eeceeveeemnnnnnnes ....08/22/2017 ...]....09/30/2023 ... |eerruunnnnn [V IR [V PR [V IR [V IR 0 0
Bayview Opportunity Fund Domestic VII,
000000-00-0 ..... - PICA Coral Gables .... ....|Partially Disposed .. ....11/30/2022 ...|....09/30/2023 ...|. 0. 0. .0 0] .0
000000-00-0 ..... BC European Capital VIII, LP .. . | London ... |Partially Disposed .. ....11/01/2012 ...|....09/30/2023 ...|. .0 0 .0 0 ...0
000000-00-0 ..... BC EUROPEAN CAPITAL VIII-3 (VZ) . . |London ... ... |Partially Disposed .. ....12/10/2012 ...]....09/30/2023 ...|. 0. 0. .0 0] .0 .0
000000-00-0 ..... BCP V-S L.P. cirrreiiiiiiiineeees .. |New York . .|Partially Disposed .. ...11/01/2012 ...]....09/30/2023 ...|. 0. 0. 0. 0. .0 .0
Birch Hill Equity Partners (Global) VI, LP -
000000-00-0 ..... PICA i Toronto Partially Disposed ....12/17/2020 ...}....09/30/2023 ... 0 0 0 0 (31,812)f.ceeevinnnnns [V N [V O [V N 0
000000-00-0 ..... Birch Hill Equity Partners V, LP Toronto ... |Partially Disposed .. ....02/05/2016 ...|....09/30/2023 ...|. 0. 0. .0 0] 466,408 |... 0. .0 .. .0
000000-00-0 ..... Bison Capital Partners V, LP - PICA . New York . .|Partially Disposed ..09/18/2017 . .09/30/2023 .. 0 .0 0 .0 398,856 .0 0 0
000000-00-0 ..... BLACKSTONE CAPITAL PARTNERS V L.P (GM) New York ... .|Partially Disposed .. ...11/01/2012 ...]....09/30/2023 ...|. 0. 0. .0 0 0 0 e 82,335 | 82,335 0. .0 .. .0

Blackstone Capital Partners VII1, LP - PICA

000000-00-0 ..o [ erreerieiriiieee i New York ... ....|Partially Disposed .. ....02/22/2021 ... |....09/30/2028 ... |.eeeeiiiiiin0 o0 o0 o0 0 0 0 | 64,734 |........ 64,734

000000-00-0 ..... Blackstone Property Partners L.P.-PICA ...... New York ... .|Partially Disposed .. .. 1272472019 ... ....09/30/2023 ... |..ccuuiiiniriin0 Jovnniiiiiinl0 o0 o0 O [0 0 68,220 |........ 68,220
Blackstone Property Partners Life Sciences

000000-00-0 ..... L.P. - PICA .... . |New York ... .|Partially Disposed .. = A1/17/2020 .. ...09/30/2028 el O o0 0 |0 |0 0 [0 [ 205,553 |....... 205,553
Blackstone Real ,

000000-00-0 ..o [ eureeeeaniiiiee e ettt New York .ooooovecevveeneiiiiiinnns |oevinnns N Partially Disposed .......ccccovcuvvnnnennne ....09/23/2019 ...|....09/30/2023 ...|.c.euverrnnnne [\ R (1N R (1N R (I R [\ R [V 0. 200,000 |....... 200,000 [..ccoeeeennnnn [V [V [V A 0
Blackstone Real Estate Partners VIII L.P. -

000000-00-0 ..... PICA e New York ..oooovecvvvereeiiiiiinnns |oevinnns N Partially Disposed .......ccccovcuvvnnnennne ....08/18/2015 ...|....09/30/2023 ...|....eveeennnnn [\ R (1N R (1N R (I R [\ R (VN R 0f...... 381,792 |....... 381,792 | (1N R (VN R (1N R 0
Brentwood Associates Private Equity VI, LP -

000000-00-0 ..... PICA e Los Angeles ......oooovvcueninnnns |oeninns CA....eee Partially Disposed .......ccccovcuvvnnnennne ....12/21/2017 ...|....09/30/2023 ...|.c.ovverennnne [\ R (1N R (VN R (I R [\ R (VN R 0[...7,182,741 |.... 7,182,741 |.......o.e (1N R (VN R (1N R 0
Bridges Ventures U.S. Sustainable Growth

000000-00-0 ..... Fund, L.P. oo New York . ...|Partially Disposed .. ....07/15/2014 ...|....09/30/2023 ...|.

000000-00-0 ..... BVIP Fund IX, L.P. - PICA Boston .|Partially Disposed 1172772017 . .09/30/2023 ..

000000-00-0 ..... BVIP Fund X, L.P. - PICA . Boston ... .|Partially Disposed ..07/20/2020 . .09/30/2023 ..

000000-00-0 ..... Canaan XII L.P. - PICA .... ... |Menlo Park . ....|Partially Disposed .. ....01/05/2021 ...|....09/30/2023 ...|.

000000-00-0 ..... Cardinal Co-Invest, LP = PICA .....cevvvrvennnns San Francisco ... ....|Partially Disposed .. ...10/27/2016 ...]....09/30/2023 ...|.

000000-00-0 ..... CB HP SCF Investor (Cayman), L.P. - PICA ... [Grand Cayman . . |Partially Disposed .09/30/2023 ..

000000-00-0 ..... CBPE Capital Fund X, LP - PICA .. |London ... . |Partially Disposed .09/30/2023 ..

000000-00-0 ..... CCP IX LP No. 1 ... | London . |Partially Disposed .09/30/2023 ..

000000-00-0 ..... Cinven Jumpman Limited Partnership - PICA .. |London . |Partially Disposed .09/30/2023 ..

000000-00-0 ..... CIPS Holdings I, L.P. - PICA New York . .|Partially Disposed .09/30/2023 ..

000000-00-0 ..... Clayton, Dubilier & Rice Fund VIII, LP ...... ...11/01/2012 ...1....00/30/2023 ...|.
Clearlake Flagship Plus Partners, L.P. -
000000-00-0 ..... PICA ....
Coller International Partners , L.P.
000000-00-0 ..... |+eeveueeeeeeiiiieeeeeiiie e St Peters Port ....
000000-00-0 ..... Coller International Partners VII, L.P. .....|St Peters Port ....

New York ... .|Partially Disposed ..

. | Santa Monica .... .|Partially Disposed .. ...02/05/2021 ...]....09/30/2023 ...|[.

...11/01/2012 ...}....09/30/2023 ...|.

. |Partially Disposed .. .
...01/21/2016 ...|....09/30/2023 ...|.

. [Partially Disposed ..
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000000-00-0 ..... Consonance Private Equity, LP .... . [New York ... ....|Partially Disposed .. ....08/07/2014 ...]....09/30/2023 ...|. 0. 0. .0 0] N 131,122 |....... 131,122 |... .0 .0 ...
000000-00-0 ..... CVC Capital Partners VI (A) L.P. St Helier . |Partially Disposed ..02/18/2014 . .09/30/2023 .. 0 .0 0 .0 41,331 | L41,331 0
000000-00-0 ..... CVC Capital Partners VII, L.P. - PICA Jersey ... . |Partially Disposed .09/30/2023 .. 0 .0 0 .0 80,682 |. . 80,682 0
000000-00-0 ..... DFW Capital Partners VI, LP -PICA . Teaneck .. .|Partially Disposed .09/30/2023 .. 0 .0 0 .0 18,064 |. . 18,064 0
000000-00-0 ..... Elevar Equity 111, L.P. Seattle .. .|Partially Disposed . .09/30/2023 .. 0 .0 0 .0 13,211 |. L1821 0
000000-00-0 ..... EQT VII1 (No. 2) SCSP ... [Stockholm .. .|Partially Disposed .. ...08/10/2018 ...]....09/30/2023 ...|. 0. 0. 0. 0. 112,948 |....... 112,948 |... .0 ..
Equistone Partners Europe Fund VI D SCSp -
000000-00-0 ..... PICA .... ... | Luxembourg .... . |Partially Disposed .. ...07/18/2018 ...]....09/30/2023 ...|.
Exeter Europe Logistics Value Fun
000000-00-0 ..... 8.C.Sp. - PICA . [Luxembourg ... ... |Partially Disposed .. ....12/20/2021 ...|....09/30/2023 ...|. 0. 0 0. 0 .0 ..
000000-00-0 ..... First Reserve Fund XI, L.P. (VZ) .. |Greenwich .. .|Partially Disposed ..12/10/2012 . .09/30/2023 .. 0 .0 0 .0 s 0
000000-00-0 ..... Francisco Partners Agility I, L.P. - PICA [San Francisco .|Partially Disposed ..09/17/2020 . .09/30/2023 .. 0 .0 0 .0 . . 453,522 0
000000-00-0 ..... Francisco Partners IV, L.P. - PICA ........... San Francisco ... .|Partially Disposed .. ...04/15/2015 ...|[....09/30/2023 ...|. 0. 0. 0. 0. 403,321 |....... 403,321 |... 0.
General Atlantic Investment Partners 2019,
000000-00-0 ..... L.P. = PICA o New York ....|Partially Disposed .. ....01/14/2020 ...J....09/30/2023 ... |eeuuueeeeeennn0 o0 O o0 O [0 0 198,717 |....... 198,717 |...
000000-00-0 ..... Genstar Capital Partners VIII, L.P. - PICA . [San Francisco ... .|Partially Disposed .. ...04/28/2017 ...|....09/30/2023 ...[..cceuveirnein0 Jonnveiiinennd0 foeeinne O foee0 0 o0 o0 e 116,648 |....... 116,648 |...
Genstar VI Opportunities Fund I, L. P. -
000000-00-0 ..... PICA i San Francisco ........eevvvvvvnnns fovvennnns CA.cene Partially Disposed .......cocevvvvivnnnnnnns ....10/05/2017 ...]....09/30/2023 ... |eeuuuierennnn0 foorriiiiiin 0 0 [0 0 [0 0 255,519 |....... 255,519 |.oovviins [V N [V O [V N 0
Georgian Partners Growth Fund
000000-00-0 ..... (International) IV, LP - PICA .......cvvvnnnnns Toronto ...oevvevveniiiiiiiiiineees Jovvennnns CA.eene Partially Disposed .......cccevvvvirunnnnnns ....06/20/2018 ...]....09/30/2023 ... |ceeeuuiieennnn0 foorriiiiiin 0 0 [0 0 [0 0 341,409 |....... 341,409 |..covvnnnnnnns [V N [V O [V N 0
Georgian Partners Growth Fund
000000-00-0 ..... (International) V = PICA ......covvvniiiiinnnnns Toronto ...oevvevveniiiiiiiiiineees Jovvennnns CA.eene Partially Disposed .......cceevvvvivnnnnnnns ....03/09/2020 ...]....09/30/2023 ... |eeuuuniirennnn0 fooniiiiii 0 0 [0 0 [0 0 103,899 |....... 103,899 [.oovvvvvvnnnnns [V N [V O [V N 0
Global Infrastructure Partners IV-A/B, L.P.
000000-00-0 ..... - PICA .. |New York ... ...|Partially Disposed .. ....09/12/2019 ...]....09/30/2023 ... |eeeuuniieeennn0 o0 O [0 0 [0 O 68,569 |........ 68,569 |...
000000-00-0 ..... Greycroft Growth 111, L.P. - PICA . New York . .|Partially Disposed ..09/09/2020 . .09/30/2023 .. ... 1,900,000 |.... 1,900,000
000000-00-0 ..... Greycroft Partners VI, L.P. - PICA ........... [New York ... .|Partially Disposed .. ...09/30/2020 ...|....09/30/2023 ...|. 1,122,195 |.... 1,122,195 |...

GTCR Fund XI1/A LP and GTCR XI1/B LP - PIC

000000-00-0 ..... ...05/04/2018 ...]....09/30/2023 ...|.

II1inois ... Partially Disposed ..

000000-00-0 ..... L.P. - PICA . |New York ...
000000-00-0 ..... Harvest Partners VIII, LP - PICA .. |New York .
000000-00-0 ..... HPS Mezzanine Partners 2019, L.P. - PICA ... |New York .
000000-00-0 ..... 1CG Europe Fund V No.1, LP - PICA .... .. |St. Helier .
000000-00-0 ..... I1CG MXV Co-Investment | SCSp - PICA . | Luxembourg .
000000-00-0 ..... Insight Partners XI, L.P. - PICA .. New York ...

...07/13/2018 ...|....09/30/2023 ...|.
.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..
. .09/30/2023 ..
...12/18/2020 ...}....09/30/2023 ...|.

...|Partially Disposed ..
.|Partially Disposed
.|Partially Disposed
. |Partially Disposed
. |Partially Disposed
.|Partially Disposed

1150451 |-
5,209 |

,133,119
. 54,249
. 73,993

coocooooboocooooo
coocooooboocooooo
coocooooboocooooo
coocooooboocoooooo
coocooooboocoooooo
coocooooboocoooooo

000000-00-0 ..... KAWP Holdings, L.P. - PICA Mount Kisco .. ...|Partially Disposed .. . eveeeenneenn0 e 0 [0 0 |l 42,210

000000-00-0 ..... KAIIP Holdings, L.P. = PICA 2 ...cuveeeennnne Mount Kisco .. ....|Partially Disposed .. ...07/28/2021 ...|....09/30/2023 ...|. 0 foeeeeeeeeeecn0 o0 o0 0 1111222 80,000 |-

000000-00-0 ..... LBA Logistics Value Fund VII, L.P. - PICA .. [Irvine ... .|Partially Disposed .09/30/2023 .. 0

000000-00-0 ..... Linden Capital Partners V LP - PICA ... | Chicago .. .|Partially Disposed . .09/30/2023 ..

000000-00-0 ..... M31 Navigator Fund LP - PICA . | Grand Cayman . ... |Partially Disposed .. ....02/24/2020 ...|....09/30/2023 ... | .ceuiiiriiiin0 Joeiiiiiiiinl 0 el 0 0 e 0 [0 0 el 17,874

000000-00-0 ..... MezzVest I11, L.P. - PICA ... St. Helier . ... |Partially Disposed .. ....02/24/2012 ... |....09/30/2023 ... |.eeeeriiiiicn0 o0 o0 0 0 |0 0 [ 522,712 [ 522,712 |...

000000-00-0 ..... MicroVest Il - A, LP ... Bethesda . .|Partially Disposed ..04/17/2009 . .09/30/2023 .. 322,379

000000-00-0 ..... Montagu VI L.P. - PICA .... . |London ... . |Partially Disposed .. ...04/0172021 ... |....09/30/2023 ... | ceeeeeiieenenn0 Joiiiiiii0 o0 0 |0 |0 [0 e 48,683 o 48,683
New Enterprise Associates 8A, Limited

000000-00-0 ..... Partnership ... Timonium . .|Partially Disposed .. ...11/01/2012 ...}....09/30/2023 ...|.

Newark Venture Partners Fund II, L.P. - Pl.(.);\

000000-00-0 ..... Newark ....|Partially Disposed .. ....09/30/2021 ...|....09/30/2023 ...|. 0 0 0. L0 39,226 L0 .0
000000-00-0 ..... NewSpring Mezzanine Capital, LP . King of Prussia .|Partially Disposed ..07/12/2005 . .09/30/2023 .. 0 .0 0 .0 0. 79,006 .0 0
000000-00-0 ..... Nordic Capital V, L.P ........ St. Helier .... . |Partially Disposed ..11/01/2012 . .09/30/2023 .. 0 .0 0 .0 0. 96,789 0 0
000000-00-0 ..... Nordic Capital VI Alpha, L.P .. St. Helier . . |Partially Disposed ..11/01/2012 . .09/30/2023 .. 0 .0 0 .0 0. L1971 | 0 0
000000-00-0 ..... Oak HC/FT Partners Il, L.P. - PICA ... |Greenuich .. .|Partially Disposed ..10/03/2017 . .09/30/2023 .. 0 .0 0 .0 0|....... 202,030 0 0
000000-00-0 ..... Oaktree Opportunities Fund VIII, L.P. (VZ) . [Los Angelos .|Partially Disposed ..12/10/2012 . .09/30/2023 .. 0 .0 0 .0 0f. 23,339 0| 0
000000-00-0 ..... OCM Opportunities Fund VII, L.P. (VZ) ....... |Los Angelos .|Partially Disposed ..12/10/2012 . .09/30/2023 .. 0 .0 0 .0 0|.......876,654 0 0
000000-00-0 ..... OCM Opportunities Fund VIIb, L.P. .... Los Angeles .|Partially Disposed .09/30/2023 .. 0 .0 0 .0 0f. 130,473 0| 0
000000-00-0 ..... OHA Newbury Partners, L.P. - PICA . Fort Worth . .|Partially Disposed . . .09/30/2023 .. 0 .0 0 .0 0...... 425,043 0 0
000000-00-0 ..... Par thenon Investors |1, LP Dover .|Partially Disposed .. ...11/01/2012 ...]....09/30/2023 ...|. .0 .. .0 .. .0 .. .0 .. 0f.cen. 192,690 .0 .. ...0
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... PCCP Equity IX, LP = PICA ...eevniiiiiiiiiinnnnee Los Angeles ........eeeeeveeeeennns foeeennes CAueeeeee Partially Disposed .........cccevvvvvennnnns ....01/12/2022 ...|....00/30/2023 ...|.....ccccnnnns [V [V [V [V [V [V (VN A 1,101 |......... 1,101 |t [V [V [V

PCP Master Hamburger Holding Company, LLC -
000000-00-0 ..... PICA .
000000-00-0 ..... Permira Europe 111 L.P.1 .
Platinum Equity Capital Partners

...12/31/2017 ...)....09/30/2023 ...|.

.|Partially Disposed .. N
...11/01/2012 ...}....09/30/2023 ...|.

. | Chicago
. |Partially Disposed ..

St. Peter Port ..

....... 250,542
.......... 4,937 |....

000000-00-0 ..... ... |Beverly Hills ...
000000-00-0 ..... Platinum Equity Partners |11, .. |Beverly Hills ...
Pramerica - Fosun China Opportunlty Fund

000000-00-0 ..... L.P. ... |Hong Kong
000000-00-0 ..... Pramerica European Value Partners, L.P. MADISON .
000000-00-0 ..... PRECap 1V -PICA .. MADISON ..
000000-00-0 ..... PRISA, LP -PICA Madison ..

....12/12/2022 ...|....09/30/2023 ...|.
...10/21/2013 ...}....09/30/2023 ...|.

o

.|Partially Disposed ..

...|Partially Disposed .........coocvreriicnnnns [ 12/12/2022 ... )....00/30/2023 ... | ceevieeenenn0 |0 |0 |0 0 0 o0 e (3,583)
.|Partially Disposed ..

........ 90,000

N
N
N
N
o

...05/16/2011 ...]....09/30/2023 ...|.
.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..

o

cooboooocoooooo

...|Partially Disposed ..

.|Partially Disposed
.|Partially Disposed
.|Partially Disposed

000000-00-0 ..... Prudential Capital Partners .. |Chicago .. .|Partially Disposed .09/30/2023 ..

000000-00-0 ..... Prudential Capital Partners V, L.P. - PICA . [Newark ... .|Partially Disposed .09/30/2023 ..

000000-00-0 ..... Q-BLK Co-Investment Fund, L.P. ..... .. |Seattle .|Partially Disposed . .09/30/2023 .. . , ,
000000-00-0 ..... Range Investor Holdings, LLC - PICA .. . | Itasca ... Partially Disposed .. ....02/23/2018 ...|....09/30/2023 ...|. .. .. U1 I AR , 283 |....... 140,253 |...
000000-00-0 ..... Senior Housing Partners V -PICA MADISON ....|Partially Disposed .. ...01/01/2015 ...}....09/30/2023 ...|. 0. 0. 0 16,500 |........ 16,500 |...
000000-00-0 ..... Sentinel Capital Partners VI, L.P. New York . .|Partially Disposed .09/30/2023 .. 0 0 0 174,432
000000-00-0 ..... Silver Lake Alpine, L.P. -PICA .. New York . .|Partially Disposed .09/30/2023 .. . (7,221)

~.06/12/2018 ... [....09/30/2023 .|

coooboocoooooooboo
coooboocoooooooboo
coooboocoooooooboo
coooboocoooooooboo
coooboocoooooooboo

000000-00-0 ..... Silver Lake Partners V, LP - PICA .... Menlo Park . ....|Partially Disposed .. . 31,160 |...

000000-00-0 ..... Silverlands |1 SCSp Luxembourg . ... |Partially Disposed .. ....02/14/2019 ...|....09/30/2023 ...|. 15,269

000000-00-0 ..... Siris Partners 1V, L.P. -PICA .. |New York ... .|Partially Disposed .. ...03/16/2019 ...|....09/30/2023 ...|. 47,3%
Sixth Street Opportunities Partners IV (A),

000000-00-0 ..... L.P. = PICA oo Dallas ..ccovvevereeiuvnnneeeiiinnns foeeeinns L ST Partially Disposed .......ccccovcuvvnnnennne ....01/18/2019 ...|....09/30/2023 ...
Strategic Value Dislocation Fund, L.P. -

000000-00-0 ..... .. |Greenuich
000000-00-0 ..... TCV X, L.P. -PICA .. |Grand Cayman .
The Keynes Dynamic Beta Strategy (US) Fund
000000-00-0 ..... LP - PICA . .. |Newark
000000-00-0 ..... The Verltas Capl al Fun -] vevenee | New York .
000000-00-0 ..... The Veritas Capital Fund VII L.P. - PICA .. |New York .
000000-00-0 ..... The Veritas Capital Fund VII1I, L.P. = PICA . [New York .
000000-00-0 ..... Thoma Bravo Discover Fund |1, LP -PICA ...... |Chicago ..

....09/16/2020 ...|....09/30/2023 ...[.
...02/11/2019 ...}....09/30/2023 ...|.

o
o

....|Partially Disposed ..
. |Partially Disposed ..

N
N
N
N
o
o

.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..
.09/30/2023 ..

.|Partially Disposed .. 41,186 |.
.|Partially Disposed
.|Partially Disposed
.|Partially Disposed

.|Partially Disposed

103,013

000000-00-0 ..... Thoma Bravo Fund XII, LP - PICA ....... Chicago .. .|Partially Disposed .09/30/2023 ..
000000-00-0 ..... TPG Heal thcare Partners, L.P. - PICA Fort Worth . .|Partially Disposed .09/30/2023 ..
000000-00-0 ..... TPG Partners V, L.P. (GM) ... Fort Worth . .|Partially Disposed .09/30/2023 ..

coocoooooboooo
coocoooooboooo
coocoooooboooo
coocooooboooo

coocoooooboooo
coocoooooboooo

000000-00-0 ..... Trive Capital Fund I, L.P. -PICA ... .. |Dallas Partially Disposed .. ..::12/28/2017 ....00/30/2023 ...|.
000000-00-0 ..... Trivest Fund VI, L.P. -PICA ... . |Coral Gables .... ....|Partially Disposed .. ....02/08/2019 ...|....09/30/2023 ...[.
000000-00-0 ..... VIP IV LP - PICA London . |Partially Disposed .. ...12/23/2020 ...|....09/30/2023 ...|.

Waterton Residential Property Venture XII,

000000-00-0 ..... L.Po =PICA Lo Chicago ..ovveeeeeeerieiiieeeeee Joeeeis ILo....... Partially Disposed .......cccccoecuenneennne ....02/23/2015 ...|....09/30/2023 ...|.ceerrieennnnne [0 0 [0 T (I T [0 T [ R 20,343 |........ 20,343 |ooeeiiiieenns (0N O [0 T [\ T 0
Waterton Residential Property Venture XIV,

000000-00-0 ..... L.P. - PICA ... | Chicago ....|Partially Disposed .. ....12/23/2020 ...|....09/30/2023 ...|. 0 0 0. L0 .0

000000-00-0 ..... Yorktown Energy Partners X, L.P. New York . .|Partially Disposed .. ...05/31/2013 ...]....09/30/2023 ...|. .0 .. .0 .. .0 .. .0 .. ...0

1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 0 0 0 0

000000-00-0 ..... Inter-Atlantic G Fund, LP ........ccooeinnnnnns New York .ooooovecevveeneiiiiiinnns |oevinnns N Partially Disposed .......ccccovcuvvnnnennne ....02/29/2016 ...|....09/30/2023 ...|...euverrnnnnn [\ R 0 (I R 0 0
Prudential Capital Energy Partners, LP -PICA

000000-00-0 ... [eerereeeirereirie e Chicago ...ooovvveeeriiiiiiiieeein Joeeiinns IL........ Partially Disposed .......ccccovcuvvnnnennne ....02/08/2017 ...|....09/30/2023 ...|.c.euverrnnnne [\ R 0 (I R [\ R (VN R 0f...... 155,450 |....... 155,450 |..ooocuvinennnn (1N R (VN R (1N R
Prudential Impact Investments Private Equity

000000-00-0 ..... LLC iviiiiiiiiiiie e Newark ovveeeiiiiiiiiiiiiiiinns | N......... Partially Disposed ......cccooviiunnnennn. ....06/12/2015 ...|....09/30/2023 ...|..c0ueerennnnn 0 e 0 [\ OO 0 0 e 0 e 0

2099999. Joint Venture Interests - Common Stock - Affiliated 0 0 0 0 0 0 0

000000-00-0 ..... Curzon Capital Partners 5 Long-Life LP-PICA [London ... . |Partially Disposed .. ....09/24/2020 ...|.... 09/30/2023 ...|. .0 0 .0 0 0 .0 . ...0

000000-00-0 ..... PLA Industrial Trust Il, LLC ......cccueneeee MADISON .. .|Partially Disposed .. ...09/09/2005 ...J.... 09/30/2023 ...|. .0 .. .0 .. . .0 .. .0 .. .0 .. .0 .. ...0

2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 0 0 0 0 0 0 0

000000-00-0 ..... [PGIM REF Europe, SCSp = PICA woveeeereereerens TLUXeMbOUrg wveveeveereereeeenees | LUX........ TPartially Disposed ...ooveveereereenennanes [....04/17/2019 ...]....09/30/2028 ...[ceccierenens [0 [ [0 [ 0
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STATEMENT AS OF SEPTEMBER 30, 2023 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 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Prudential Mortgage SKP Venture LLC .......... San Francisco .......ceeeveeeeenns Jovrennnns CA......... Partially Disposed .....ccceeereernnnnnnnes ...04/26/2018 ...]|....09/30/2023 ...|cceuuuuniannns [ R 0 [ R 0 foeeeiieeeenn0 fooeeiieee 0 e 90,131 | 90,131 [ R [ R 0
2499999. Joint Venture Interests - Mortgage Loans - Affiliated 0 0 0 0 121,943 0 0 0
000000-00-0 ..... C-I11 Capital Partners LLC .. Greenville ....|Partially Disposed .. ...03/31/2010 ...|....09/30/2023 ...|. 0. 0. .0 cee0 o0 0 fenn . 155,453 | 155,453 |... 0. .0 .. .0
000000-00-0 ..... Pirlo Energy Holdings, LLC .. East Brunswick . .|Partially Disposed .09/30/2023 .. 0 .0 0 .0 ... 423,735 0| 0 0
000000-00-0 ..... Pramerica Fosun Life Insur Co . Newark ... .|Partially Disposed . .09/30/2023 .. 0 .0 0 .0 1,352,197 .0 0 0
000000-00-0 ..... Riesel HoldCo, LLC - PICA . |Dallas ... .|Partially Disposed .. ....12/31/2022 ...|....09/30/2023 ...|. 0. 0. 0. 0 0 [0 ]l 220,466 . 220,466 0. .0 ... .0
000000-00-0 ..... Warwick Partners |1 LLC .....ceevvvnnnenecnnnnns Ok lahoma City ....oeeveverennanees Partially Disposed .....cccoeeereermnnnnnnes ...03/25/2014 ...]....09/30/2023 ... | eeeuuuiieeeenn0 fooeeiiiiii O e O [0 e O e 0 0 [ 82,13 32,131 [ R [ R 0
2599999. Joint Venture Interests - Other - Unaffiliated 2,183,982 2,183,982 0 0
000000-00-0 ..... [PRU Insurance Agency LLC .. .. JAvon ... _.[Partially Disposed .. ...06/30/2006 ...J....09/30/2023 ... ... 23,000,000 |... 23,000,000 |... .. .0 ... .0
2699999. Joint Venture Interests - Other - Affiliated 23,000,000 | 23,000,000 0 0 0 0
‘TEACHERS INS & ANN ASSOC OF AM CORPORATE - ‘ ‘
878091-BC-0 ..... 2015 i New York ...ocevviviiiiinnnniniins Jovvennnns N Partially Disposed 04/27/2015 ...|.... 09/30/2023 ... ... 1,206,265 |....... 971,789 |.oooeeeeennn0 | (234,476)|...... (234,476)]..cevvnnnnnnnns 0
2799999. Surplus Debentures, etc - Unaffiliated 1,208,265 971,789 (234,476) (234,476) 0
000000-00-0 ..... Raymond James Tax Credit Fund 43 LLC . .|Partially Disposed .. ...07/02/2018 ...|....09/30/2023 ...|. .... 1,403,876 |.... 1,403,876 |... VN R .0 ...
U.S.A. Institutional Tax Credit Fund C
000000-00-0 ..... L.P. = PICA i Greenwich .....cceveevviiiivninnnnns fovvennnns [ PO Partially Disposed .....cccooeviiiivnnnnnnnns ...07/13/2021 ...]....09/30/2023 ...|..ceuuunnnnnnns [ [ [ [ 0 [ [ 0
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 0 0 0 0 0 0 0 0
‘CHEA Corporate Tax Credit Fund 89, LP - PICA ‘ | ‘
000000-00-0 ... fieveeniiiiiiriiiiiiiirie i Indianapolis ....ooevvvernnninnnnes fooreenne N Partially Disposed ....cccooeeeeeernnnnnneee fone 04/20/2022 ...|.... 09/30/2023 ... | ceeuuunnees [ R 0 [ R 0 [ R [ R 0
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 0 0 0 0 0 0 0
000000-00-0 ..... Guaranteed Plus Defined Comp Plan .. ... |Paris .. . |Partially Disposed .. ....11/30/2011 ...‘....09/30/2023 | 0. 0] .0 0] 0. .0 .. .0
055780-0B-4 ..... B Lab Company Promissory Note ... | Wayne .. .|Partially Disposed .. ...12/29/2021 ...|.... 09/30/2023 ...|. .0 .. .0 .. .0, .0 .. .. .0 .. .0 .. .0
5899999. Any Other Class of Assets - Unaffiliated 0 0 0 0 0 0 109,531 109,531 0 0 0 0
6099999. Total - Unaffiliated 0 0 0 0 0 0| 46,943,600 | 46,588,666 (120,459) (234,476) (354,935) 0
6199999. Total - Affiliated 0 0 0 0 0 0| 21,084,847 | 21,084,847 0 0 0 0
6299999 - Totals 0 0 0 0 0 0] 68,028,448 | 67,673,513 (120,459) (234,476) (354,935) 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and

SVO

Number of Paid for Accrued Admini-

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 2,741,684,595 2,997,110, 183 16, 145,276 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 2,741,684,595 2,997,110, 183 16, 145,276 XXX
4509999997. Total - Preferred Stocks - Part 3 149,276 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 149,276 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 61,605,287 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 61,605,287 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 61,754,563 XXX 0 XXX

2,803,439, 158

16,145,276
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STATEMENT AS OF SEPTEMBER 30, 2023 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 5,728,628,254 5,994,240,057 6,025,578,931 5,449, 866,686 44,986 (3, 154,370) 730,402 (3,839,786) | 18,680,414 5,041,383,898 | (23,327,128)| (212,995,451)| (236,322,579) 226,471,948 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 5,728,628,254 5,994,240,057 6,025,578,931 5,449, 866,686 44,986 (3, 154,370) 730,402 (3,839,786) | 18,680,414 5,041,383,898 | (23,327,128)| (212,995,451)| (236,322,579) 226,471,948 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 22,105 XXX 0 0 0 0 0 0 0 22,105 22,105 0 22,105 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 22,105 XXX 0 0 0 0 0 0 0 22,105 22,105 0 22,105 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 664,245,444 XXX 663,557,239 5,566,340 (566, 340) 0 0 (566,340) 0 663,518, 167 (39,080) 727,213 688,193 16,549 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 664,245,444 XXX 663,557,239 5,566,340 (566, 340) 0 0 (566,340) 0 663,518, 167 (39,080) 727,213 688,193 16,549 XXX XXX
5999999999. Total - Preferred and Common Stocks 664,267,549 XXX 663,557,239 5,566,340 (566, 340) 0 0 (566,340) 0 663,540,272 (16,975) 727,273 710,298 16,549 XXX XXX
6009999999 - Totals 6,392,895,802 XXX 6,689,136, 17 5,4565,433,026 (521,354) | (3,154,370) 730,402 (4,406,126) | 18,680,414 | 6,604,924, 16! (23,344,103) | (212,268,178) | (235,612,281) 226,488,497 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 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 30,116, 181 31,301,293 0f 241,115,485 XXX 241,115,485 197,089,503 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 5,239,431 22,128,043 0 232,469,555 [ XXX 232,469,555 | 205,524,143 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 24,876,750 9,173,250 0 8,645,930 | XXX 8,645,930 (8,434.,640) 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 30,116, 181 31,301,293 0f 241,115,485 XXX 241,115,485 197,089,503 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 (3,178,989) (18, 184,504) 0 (224,935,826) XXX (224,935,826)) (204,104,335) 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 (3,178,989) (18, 184,504) 0 (224,935,826) XXX (224,935,826)) (204,104,335) 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 (3,178,989) (18, 184,504) 0 (224,935,826) XXX (224,935,826)) (204,104,335) 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 424,283,668 (688,941)] 55,277,855 1,056,118,762 | XXX 534,012,264 | (97,017,438) 147,815,064 259,107 0 278,599,926 [ 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 500,906,727 | 251,994,086 48,004, 144 (63,012,225) XXX (63,012,225)] (501,581,017) 29,031,870 (4,853,877) 0 859,269,831 XXX XXX
1229999999. Subtotal - Swaps - Replication (4,448,348))  (18,565,772) 7,040,565 (21,985,6%) XXX (22,675,471) (125,724) 0 110,228 0 4,234,642,177 [ 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 928,971,907 | 247,916,403 (40,085,193) (88,416, 184) XXX (802,212,767) (571,136,897) 0 (3,917,177), 0 932,958,883 [ XXX XXX
1369999999. Total Swaps - Credit Default (4,448,348))  (18,565,772) 7,040,565 (21,985,6%) XXX (22,675,471) (125,724) 0 110,228 0 4,234,642,177 [ XXX XXX
1379999999. Total Swaps - Foreign Exchange (3,956,793 3,621,483 116,149,705 | 1,067,605,581| XXX 1,259,295,667 (60,090,854) 176,846,935 (646,493) 0 197,244,939 | XXX XXX
1389999999. Total Swaps - Total Return 175,281 (232,742) 27,217,486 13,917,139 [ XXX 13,917,139 32,629,296 0 (31,099) 0 7,665,935 | XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 920,742,047 232,739,373 110,322,564 | 971,120,842 | XXX 448,324,568 | (598,724,179) 176,846,935 (4,484,542) 0 5,372,511,934 [ XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (94,385,688)] XXX (55,555,581) 0 71,852,642 (5,563,421) 0 69,435,751 | 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.108 424,283,668 (688,941)] 55,277,855 927,949,089 | XXX 444,672,699 |  (97,017,438) 185,907,289 (5,304,313) 0| 344,029,981 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 527,843,920 | 265,110,875 48,004, 144 (13,048,582)] XXX (13,048,582)] (508,595,849) 62,792,288 (4,853,877) 0f 863,275,527 [ XXX XXX
1719999999. Subtotal - Replication (4,448,348))  (18,565,772) 7,040,565 (21,985,6%) XXX (22,675,471) (125,724) 0 110,228 0 4,234,642,177 [ 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 947,679,240 | 245,856, 162 110,322,564 | 892,914,813 | XXX 408,948,647 | (605,739,011) 248,699,576 (10,047,963 0[ 5,441,947,686 | XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 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 16,730,942 0 0 0 0| (368,883,220)| (368,883,220)| 287,203,954 XXX XXX
1649999999. Subtotal - Short Futures (4,875,250) 0 0 0 0 39,254,547 39,254,547 56,919,950 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 (709, 469) 0 0 0 0| (36,418,400)| (36,418,400) 112,689,950 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 12,565, 161 0 0 0 0| (293,210,273)| (293,210,273) 231,433,954 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 11,855,692 0 0 0 0] (329,628,673)| (329,628,673) 344,123,904 XXX XXX
Beginning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

Total Net Cash Deposits

5,209,650

31,366,350

36,576,000

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 SEPTEMBER 30, 2023 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 36,576,000 0 36,576,000 17,423,922 (5,568,230) 17,423,922 344,123,904 344,123,904

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0 0 0 0

0999999999 - Gross Totals 0 23,803,548 5,045,765,007 (4,116,274,194) 905,687,265 5,064,131,698 (4,643,327,360) 426,372,568 5,786,071,590 5,786,071,590
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 5,045,765,007 (4,116,274, 194)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2023 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 CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, Vor V)

2,261,698,045

2,476,644,000

0199999999 - Total 2,695,382, 387 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, Vor V)

0299999999 - Total

1,032,291,29

431,557,000




STATEMENT AS OF SEPTEMBER 30, 2023 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 SEPTEMBER 30, 2023 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)
5

1 2

3 4
NAIC
Designation,
NAIC
Designation

Modifier and SVO

6

7

CUsSIP 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 Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
3128M7-4L-7 .........| FHLNC POOL NO G05927 e DA 1,950,017 oo 2,179,836 |....... 07/01/2040 ...
3128PP-SL-8 FHLMC POOL NO J10523 .. 1.A .. 09/01/2024 ...
3128PP-UL-5 FHLMC POOL NO J10587 .. 1.A .. 08/01/2024
3128PP-UN-1 .........| FHLMC POOL NO J10589 LA .. 08/01/2024
3128PP-XT-5 .........| FHLMC POOL NO J10690 LA 09/01/2024
3128PP-XU-2 ......... | FHLMC POOL NO J10691 1AL 09/01/2024
3128PQ-XK-2 .........| FHLMC POOL NO J11582 LA 01/01/2025
3128PQ-Y4-7 ......... [ FHLMC POOL NO J11631 LA . . . 02/01/2025
3128PR-J9-1 .........| FHLMC POOL NO J12088 LA 42,146 |.. .. 43,305 05/01/2025
312029-P2-2 ......... | FHLMC POOL NO A83141 LA ... 182,724 |.. ... 195,565 |....... 11/01/2038
312939-C5-8 ......... | FHLMC POOL NO A90992 LA .. 226,563 |.. ... 252,451 |....... 02/01/2040
312041-NJ-2 FHLNC POOL NO A93093 .. 1.A ....719,453 |.. ....804,553 |....... 07/01/2040
312041-SE-8 FHLNC POOL NO A93217 .. 1.A ... 462,446 |.. ....516,910 |....... 07/01/2040
312042-EF-8 FHLNC POOL NO A93734 1.A ...715,295 |.. ...801,681 |....... 09/01/2040
3138A1-HI-6 FNMA POOL NO AHO235 . 1.A 153,092 |.. 159,184 |....... 12/01/2025 ...
3138AS-37-7 FNMA POOL NO AJ1709 . 1.A ,180,785 |.. ,376,786 |....... 09/01/2041
314020-KK-5 .........| FNMA POOL NO 725798 ... LA .. 06/01/2034
314066-ZR-3 .........| FNVA POOL NO 809952 . LA 02/01/2035
31407N-QM-8 .........| FNMA POOL NO 835760 . LA 09/01/2035
31410G-ML-4 .........| FNVA POOL NO 888763 ... 1AL 10/01/2037
31412P-GM-7 .........| FNMA POOL NO 930904 .... LA .. 04/01/2024 ...
31412V-JX-7 .........| FNVA POOL NO 935978 . 1AL .. 05/01/2025 ...
31417L-2J-3 FNMA POOL NO AC2576 . 1.A .. 09/01/2039 ...
314175-BD-1 FNMA POOL NO AC5435 . 1.A .. 11/01/2039
314180-TE-3 FNMA POOL NO AD3248 . 1.A .. 05/01/2025 ...
314180-XL-2 FNMA POOL NO AD3382 . 1.A .. 06/01/2025
31418R-GH-8 FNMA POOL NO AD3799 . 1.A .. 04/01/2040
314187-G9-2 .........| FNVA POOL NO AD5623 . 1AL . .. 04/01/2025 ...
31418U-B7-8 .........| FNMA POOL NO ADB361 ... LA 113,759 |.. 05/01/2040
31418I-NZ-9 .........| FNMA POOL NO ADB507 ... 1AL .201,223 |.. 08/01/2040
31419D-K7-5 .........| FNMA POOL NO AE3017 ... LA . 244,805 |.. 09/01/2040
31419J-M3-9 .........| FNMA POOL NO AE7577 ... LA ....940,292 |.. .... 1,067,536 |....... 11/01/2040
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-Backed Securities 8,239,123 9,242,302 XXX
0909999999. Total - U.S. Special Revenues Bonds 8,239,123 9,242,302 XXX
021124-AG-2 .........| Alsco Inc. Senior Unsecured Note ............coovvvviiiiiiiiiiiiiiiiiiiniiiiiii | oo 1.62Z ... ...10,152,618 |.. .. 10,396,233 |....... 04/17/2025 ...
025816-CV-9 .........| AMERICAN EXPRESS CO CORPORATE ~WLFFE L 30,779,656 |.. 31,233,045 05/03/2024
02665li-DY-4 .........| AMERICAN HONDA FINANCE CORPORA CORPORATE ... W16 FE L 11,466,358 |.. 11,970,918 08/09/2024
032654-AT-2 .........| ANALOG DEVICES INC CORP FLOATER ~WLFFE L e 4,422,196 |.. oo 4,424,906 |....... 10/01/2024
038336-D*-1 .........| AptarGroup Inc Senior Note ........cccceummmmmmimiiiiiiiiiiiiiiiiinnnes | [ 2027 ... ... 2,373,647 |.. .... 2,501,319 [....... 09/05/2024 ...
04636N-AC-7 ... .| ASTRAZENECA PLC CORPORATE .... ...1.FFE .... ...27,215,530 |.. ...28,110,573 |....... 05/28/2024 ...
05332%-BH-0 .........| Automotive Rentals, Inc. Sr. Secured ..........cccceviiumumnnmmnnnnnnninnnnnnnnnnnnnns | [ 2AZ ... ...20,101,516 |.. ...20,823,089 |....... 06/28/2025 ...
05565E-BN-4 BMI US CAP CORP LLC CORP FLOATER .... AFFE. ...21,868,463 |.. ...21,864,243 |....... 04/01/2024 ...
05565E-BZ-7 BMI US CAP CORP LLC CORP FLOATER .... AFFE. ....8,686,661 |.. ... 8,975,634 |....... 04/01/2025 ...
07387#-AB-0 Bear Swamp Finance Ltd Prtnshp Senior Secured Note . L3APL . ....2,087,058 |.. .... 2,266,101 |....... 10/08/2025
09534#-AA-0 .........| Blue Cross Blue Shield of FL Senior Unsecured Note ..........cccevummmmmmmmnnnnnnnnnnnnnnnn | oo fooeeeeinnn 1EZ ... ... 4,211,630 |.. .... 4,398,878 |....... 03/31/2025 ...
12542R-H8-2 ......... | CHS InC. Senior NOte .....eieeuiieeuiiiiiiiiiiieie e erie e eee e eeeeen e eea e eeanenneennnnennns | oooiiiiiis feeeennneenn 2027 ... . 1,489,200 |.. . 1,598,149 07/14/2025
141781-BU-7 .........| Cargill Inc CORPORATE .... 17,792,560 |.. 18,322,774 04/22/2025
141781-BY-9 .........| Cargill Inc CORPORATE 15,558,657 |.. 15,737,641 10/10/2025
147528-G*-8 ... .| Casey's General Stores Inc Senior Unsecured Note . . 1,764,068 |.. . 1,900,183 06/13/2025
17252M-A@-9 .........| Cintas Corporation Senior Unsecured Note . 497,622 |.. . 531,008 04/15/2025
22967#-AA-9 .........| CTL 2015-3 TR(FedEx Queens NY) Credit Tenant Lease .... ....372,164 |.. .... 406,946 |....... 03/15/2028 ...
233331-BD-8 ......... | DTE ENERGY COMPANY CORPORATE ... 12,647,478 |.. ... 12,884,019 |....... 11/01/2024
233851-EB-6 DAIMLER FINANCE NORTH AMERICA CORPORATE . ... 45,869,047 |.. ...46,840,001 |....... 03/01/2024 ...
256677-AJ-4 DOLLAR GENERAL CORP CORPORATE ... ... 10,999,993 |.. .. 09/20/2024 ...
29449)-AJ-6 EQUITABLE FINANCIAL LIFE GLOBA CORPORATE .... 8,554,029 [.. .. 08/12/2024 ...
39839#-AF-8 .........[ Griffith Laboratories Int'l Senior Note ... .... 1,538,411 |.. .. 01/15/2029 ...
402568-AC-9 ... .| Gulf States Toyota Inc/Friedki Senior Note 126,535 06/04/2024
435596-D*-9 ......... | Hol lingsworth & Vose Company Senior Secured Note . .. 72,206 07/08/2024
440452-AG-5 .........| HORMEL FOODS CORP NT CORPORATE 10,060,722 |.. 06/03/2024
463556-AD-2 ... Iroquois Gas Transmission Syst Senior Note .. 241,706 |.. . 258,659 10/31/2027
488376-AC-0 .........| Kemin Industries Inc. Senior Secured .. 359,123 |.. . 388,184 04/27/2028
502128-AA-5 .........| LP 1A REIT INC Senior Unsecured Note .. ....839,065 |.. ....874,092 |....... 10/07/2024
51512*-AB-0 ... .| Landsberg Orora Senior Unsecured Note ....8,094,188 |.. .... 8,739,629 |....... 07/16/2025
54388*-AN-9 Loram Maintenance of Way, Inc. Senior Unsecured Note . ... 11,705,606 |.. ... 12,700,237 |....... 12/09/2027 ...
548661-EK-9 LOWES COMPANIES INC CORPORATE ... 16,540,972 |.. ... 16,915,516 |....... 09/08/2025 ...
57169*-AT-4 Mars Inc. Senior Note .......covivriiiiiniininniiiiineeeseeseeneenenee [ e LE 2 4,683,030 .. ... 4,833,560 |[....... 10/11/2024
58646#-AN-6 Menasha Corporation Senior Note s .... 1,008,557 |....... 03/14/2027 ...
63486%-AA-9 National Basketball Assoc. Sr. Secured ... 6,453,139 |.. ....6,507,215 |....... 12/16/2023 ...
637639-AC-9 .........| NATIONAL SECURITIES CLEARING C CORPORATE .. ... 24,870,391 |.. .. 25,115,893 |....... 12/07/2023 ...
641062-BA-1 .........| NESTLE HLDGS INC. CORPORATE 27,338,030 |.. 27,974,359 09/12/2025
65330K-BL-3 .........| NEXTERA ENERGY CAPITAL HOLDING CORPORATE .. 17,926,017 |.. 18,240,390 09/01/2024
65339K-CD-0 .........| NEXTERA ENERGY CAPITAL HOLDING CORPORATE .. .7,701,8% |.. .7,7%,948 03/21/2024
670346-AX-3 .........| NUCOR CORP CORPORATE ...11,740,621 |.. ... 12,098,578 |....... 05/23/2025 ...
694182-AB-5 .........| Ansell USA Inc Senior Note ... 1,488,179 [.. .... 1,608,379 |[....... 05/10/2025 ...
74256L-EN-7 PRINCIPAL LFE GLB FND |1 CORP FLOATER .... 5,977,032 |.. .... 5,986,638 |....... 04/12/2024 ...
749418-AA-3 RDO Equipment Co Senior Secured Note .... 3,010,581 |.. ... 3,143,991 |....... 09/18/2025 ...
80808#-AG-7 .| Schreiber Foods Inc Senior Note .. verr 2,198,255 |.. .. 2,389,356 |....... 10/03/2025 ...
817826-AB-6 7-ELEVEN INC CORPORATE .. ... 13,147,717 |.. ... 13,408,474 |....... 02/10/2024 ...
824348-BR-6 SHERWIN WILLIAMS €O CORPORATE .....ceviuiiiiiiiiiiiiiiniiniesiesiesiieseeneneeeneen [ Jeeeeeen 2B FE i 5,439,314 [oooiiiiiiiiiie 5,595,547 |....... 08/08/2025
852212-AD-1 .........| Square Butte Electric SRNT .. 01/01/2024
858586-H8-2 .........| Stepan Co Senior Note .... .. 11/01/2023
863667-BB-6 .........| STRYKER CORP CORPORATE ... 12,386,661 |.. 12,493,222 12/01/2023
89147L-N@-5 .........| Tortoise Energy Infra Corp. Senior Unsecured ... .1,601,111 |.. . 1,679,729 06/16/2025
89236T-KC-8 .........| TOYOTA MOTOR CREDIT CORP CORPORATE .. 17,863,967 |.. .. 18,339,051 |....... 06/30/2025 ...
89837#-AB-4 .........| Estate Bernice P Bishop Senior Note ... .. ....... 03/01/2027
91859*-AB-7 .........| VA (FRDRKSBG VA) CTL PASS-THRU CTL .... ...11,029,681 |.. ... 11,523,960 |....... 08/15/2024 ...
928668-BR-2 .........| VOLKSWAGEN GROUP OF AMERICA FI CORPORATE .. .. 13,971,112 |.. .. 14,441,611 |....... 06/06/2025
97651#-AE-4 Winwholesale, Inc Senior Note ........... . 204,141 |....... 02/11/2024 ...
97805*-AK-9 liolverine Pipe Line Company Senior Note . ... 5,715,757 |.. ....6,088,850 |....... 11/02/2026
981811-C*-1 lior thington Industries Inc. Senior Note ......cooooviiiiiiiiiiiiiiiiis | [ 2B 2 4,429,312 |.. ... 4,615,052 |....... 08/12/2024 ...
98954#-AD-8 .........| Ziegler Inc Senior Note .........cocoviiiiiiiniiiniiiniiiiiiiinieen | [l 3B 2 3,032,933 |.. ... 3,243,911 [....... 03/27/2025 ...
063680-35-1 ......... BANK OF MONTREAL CORP FOREIGN .......eeieiiiiiiiiieeiiiiici et .. 35,567,699 |.. .. 36,902,589 |....... 06/07/2025

E12




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE PRUDENTIAL INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1

2

3

4
NAIC
Designation,
NAIC
Designation
Modifier and SVO

6

(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)
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06368F-AH-2 .........| BANK OF MONTREAL CORP FRGN FLOATER ...1.FFE ... ... 14,802,850 |.. ... 14,779,678 |....... 03/08/2024 ...
06417X-AA-9 .........| BANK OF NOVA SCOTIA CORP FRGN FLOATER ... ... 1LFFE ... 28,098,013 |.. 28,241,315 01/10/2025
13606K-0L-3 .........| CANADIAN IMPERIAL BANK OF COMM CERTIFICATE OF DEPOSIT ... ....1.DFE ... . 3,127,872 |.. . 3,123,463 12/11/2023
13607H-6M-9 .........| CANADIAN IMPERIAL BANK CORP FOREIGN ... 1LFFE ... ... 16,084,402 |.. ... 16,658,471 |....... 08/04/2025 ...
13607H-YE-6 .........| CANADIAN IMPERIAL BANK CORP FRGN FLOATER ...1.FFE ... ... 27,241,408 |.. ... 27,330,304 |....... 10/18/2024
22576C-G*-6 Crescent Point Energy Corp Senior Unsecured Note . L2027 .. 3,314,379 [, 3,557,329 |....... 04/22/2025 ...
31420K-AG-8 FED DESJA QUEBEC CORP FOREIGN ..... AEFE. ... 25,195,165 |.. ...26,010,984 |....... 08/23/2025 ...
89114T-2F-2 TORONTO-DOMINION BANK/THE CORP FRGN FLOATER . AEFE. ... 34,644,276 |.. ... 34,748,530 |....... 09/10/2024 ...
89115A-2A-9 TORONTO-DOMINION BANK/THE CORP FOREIGN .. AEFE. ...25,169,111 |.. ...26,028,861 |....... 06/06/2025
C1465*-AK-9 CGl Group Inc Senior Note .......ccceeevunnes L2AZ ... 4,836,079 |.. ....5,014,288 |....... 09/12/2024 ...
C8894#-AN-5 .........| Tolko Industries Ltd. Senior Secured Note ..........coooeeiiiiiiiiiiiiiniiiiin |l [ 2027 .. ... 3,128,532 |.. ....3,269,7% |....... 10/20/2025 ...
05964H-AP-0 .........| BANCO SANTANDER SA CORP FOREIGN 1.FFE .... 26,015,139 |.. 27,070,016 03/24/2025
21688A-AR-3 .........| RABOBANK NEDERLAND NY CORP FRGN FLOATER . 1.D FE .... 28,868,393 |.. 28,892,036 01/12/2024
22550U-AB-7 .........| CREDIT SUISSE AG (NEW YORK BRA CORP FRGN FLOATER . 1.EFE ... . 6,492,527 |.. . 6,507,215 02/02/2024
62954W-AB-1 .........[ NTT FINANCE CORP CORP FOREIGN 1.FFE ... ...22,001,937 |.. ... 22,514,965 |....... 03/01/2024 ...
62954W-AH-8 ......... [ NTT FINANCE CORP CORP FOREIGN ... 2,821,982 |.. .... 2,863,175 |[....... 07/26/2024 ...
63254A-BD-9 NATIONAL AUSTRALIA BANK LIMITE CORP FOREIGN . ...17,860,666 |.. ... 18,480,492 |....... 06/09/2025 ...
63906Y-AF-5 NATIEST MARKETS PLC CORP FRGN FLOATER ... 22,758,894 |.. ... 22,645,109 |....... 03/22/2025 ...
65558R-AC-3 NORDEA BANK ABP CORP FOREIGN ............... ... 15,288,017 |.. ... 15,586,879 |....... 09/22/2025 ...
86563V-AX-7 SUMITOMO MITSUI TRUST BANK LTD CORP FRGN FLOATER . ... 13,402,222 |.. ... 13,535,008 |....... 09/16/2024 ...
902674-YB-0 UBS AG (LONDON BRANCH) CORP FOREIGN ......... ...21,435,670 |.. ...21,862,211 |....... 02/09/2024 ...
902674-YC-8 .........[ UBS AG (LONDON BRANCH) CORP FRGN FLOATER .. ..82,777,715 |.. .. 32,796,365 |....... 02/09/2024 ...
B6961#-AB-4 .........| Puratos NV Senior Note .667,247 |.. .668,227 11/17/2023
H4212*-AA-6 ... Interhoerbiger Finanz AG Sr. Unsecured Note . .617,006 |.. .685,231 03/31/2028
09194*-AA-7 .........| Transurban Queensland Fin Pty Senior Secured Note ... 428,797 |.. . 469,925 09/22/2025
T6000#-AB-8 .........[ HLD Italy DUE SpA Sr. Secured ....675,911 |.. ....690,269 |....... 07/07/2027
T7841#-AA-1 .........| Recordati Ind Chim E Farm SpA Senior Note . .... 5,980,699 |.. .... 6,184,457 |....... 09/30/2026 ...
78016E-ZP-5 .........| ROYAL BANK OF CANADA CORP FRGN FLOATER .... 4,866,701 |.. .... 4,855,659 |....... 01/20/2026
00138C-AW-8 .........| AIG GLOBAL FUNDING CORP FLOATER ... 23,335,595 |.. ... 23,425,975 |....... 09/25/2026 ...
05565E-CD-5 BMW US CAP CORP LLC CORP FLOATER .... ... 21,897,233 |.. ...21,864,243 |....... 08/11/2025
T425AP-AB-1 PRINCIPAL LIFE GLOBAL FUNDING CORP FLOATER ... 5,198,414 |.. .... 5,205,772 |....... 08/28/2025 ...
902674-YU-8 .........| UBS AG (LONDON BRANCH) CORP FOREIGN i - ... 8,586,411 |.. ... 8,585,025 |....... 01/13/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,017,237, 184 1,039,299,544 XXX
232421-AA-9 .........| COUNTRYWIDE ASSET-BACKED CERTI ABS FLOATER .. o | e e BB e e e el 06/25/2021 .......
05552C-AA-2 BINOM SECURITIZATION TRUST BIN CMO . ... 4,658,398 |.. .... 5,340,108 |[....... 02/25/2061 ...
10569X-AA-7 BRAVO RESIDENTIAL FUNDING TRUS CNO .... ....8,061,498 |.. .o 9,414,820 |....... 09/25/2061 ...
12667F-0S-7 .........| COUNTRYWIDE ALTERNATIVE LOAN T CWALT_04-18CB ... .. 09/25/2036 ...
23243N-AD-0 ......... | COUNTRYWIDE PRIME MORTGAGE AMB ABS FLOATER .. 07/25/2034
466247-QC-0 ......... [ JP MORGAN MORTGAGE TRUST JPMMT CMO FLOATER .. 06/25/2035
68402V-AC-6 ......... OPT_AMBAC_HE ABS FLOATER ....cooiiiiiiiiiiiii i .. 01/25/2037 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed

Securities 12,740, 120 14,775,874 XXX
08160B-AB-0 ......... BENCHWARK MORTGAGE TRUST BMARK CMBS . 2,695,706 |.. ..2,943,234 07/15/2051
08161B-AV-5 .........| BENCHVARK MORTGAGE TRUST BMARK CMBS ... . 1,047,487 |.. . 1,083,594 04/10/2051
125039-AC-1 .........| CD COMMERCIAL MORTGAGE TRUST C CMBS ... ..2,283,442 |.. . 2,307,446 11/13/2050
12591T-AC-0 .........| COMM MORTGAGE TRUST COMM_14-LC CMBS ... . 189,482 |.. . 189,663 04/10/2047
12591U-AD-5 .........| COMM MORTGAGE TRUST COMM_14-UB CMBS ... ... 784,920 |.. ....787,508 |....... 03/10/2047
12592(-BB-9 ......... | COMM MORTGAGE TRUST CMBS ... ... 23,620,078 |.. ... 23,852,859 |....... 09/10/2047
125021-BG-4 COMM 2014-LC17 OMBS ...t [ [ TARM 4,552,965 |.. .... 4,616,137 |....... 10/10/2047
12592P-BD-4 COMM MORTGAGE TRUST CMBS ... 1,532,588 |.. .... 1,574,039 |....... 12/10/2047
12592X-BA-3 COMM MORTGAGE TRUST COMM_15-CR CMBS . .... 6,608,380 |.. .... 6,912,859 |[....... 03/10/2048
125930-BD-1 .........| COMM MORTGAGE TRUST COMM_15-CR CMBS ... ARM L ....3,114,637 |.. .... 3,121,915 |....... 10/10/2048
12620N-AD-7 .........| COMM MORTGAGE TRUST COMM_15-DC CMBS ... ARM L . 199,309 |.. . 200,455 02/10/2048
12630B-AY-4 .........| COMM MORTGAGE TRUST COMM_13-CR CMBS ... ARM L 108,242 |.. .108,379 11/10/2046
12631D-AZ-6 .........| COMM MORTGAGE TRUST CMBS ARM L . 457,680 |.. . 459,522 05/10/2047
12634N-AU-2 .........| CSAIL COMMERCIAL MORTGAGE TRUS CMBS ... ARM L ..2,313,944 |.. ..2,382,329 06/15/2057
17322A-AE-2 .........| CITIGROUP COMMERCIAL MORTGAGE CMBS .... ARM L .373,750 |.. . 374,248 03/10/2047
17822V-AU-0 .........| CITIGROUP COMMERCIAL MORTGAGE CMBS .... ARM L 2,277,774 |.. .. 07/10/2047
362520-AY-4 .........| GS MORTGAGE SECURITIES TRUST CMBS ARM L 146,120 |.. ....... 04/10/2047
46590J-AV-9 JPMBB COMMERCIAL MORTGAGE SECU CMBS AFM. .... 2,519,526 |.. .... 2,481,900 |....... 11/15/2048
46641J-AA-4 JPMBB COMMERCIAL MORTGAGE SECU CMBS AAFM .. 6,429,930 |.. .... 6,485,774 |....... 02/15/2047 ...
61690G-AC-5 MORGAN STANLEY BAML TRUST MSBA CMBS AFM. .. 02/15/2047 ...
61763K-AY-0 MORGAN STANLEY BAML TRUST MSBA CMBS AAFM. .. 04/15/2047 ...
61764P-BS-0 MORGAN STANLEY BAML TRUST CMBS ...... AFM. .. .. 12/15/2047 ...
61765L-AS-9 .........[ MORGAN STANLEY BAML TRUST MSBA CMBS ... ARM L 3,000,264 |.. .. 05/15/2048 ...
92938V-AR-6 ......... [ WF-RBS COMMERCIAL MORTGAGE TRU CMBS ... ARM L .683,668 |.. .686,246 03/15/2047
92939F-AT-6 ......... [ WF-RBS COMMERCIAL MORTGAGE TRU CMBS ... ARM L . 4,564,044 |.. ..4,555,326 08/15/2047
94989A-AU-9 ......... [ WELLS FARGO COMMERCIAL MORTGAG CMBS ... ARM L . 6,497,857 |.. . 6,566,848 12/15/2047
94989C-AY-7 .........| WELLS FARGO COMMERCIAL MORTGAG CMBS ... e e LARM L .... 2,908,363 |.. .... 2,986,373 |....... 02/15/2048 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous cial Mortgage-Backed

Securities 81,627,276 83,002,572 XXX
05377R-FK-5 .........| AVIS BUDGET RENTAL CAR FUNDING ASSET BACKED .... AFE . .... 3,882,908 |.. ... 3,926,563 |....... 02/20/2027 ...
14316H-AC-6 .........| CARMX_AUTO ASSET BACKED AFE .. ....2,611,076 |.. ... 2,656,412 |[....... 08/15/2025 ...
257812-AD-9 .........| DONLEN FLEET LEASE FUNDING LLC ASSET BACKED .... AFE . ... 2,757,447 |.. .... 2,816,695 |....... 12/11/2034 ...
20375J-AB-0 ENTERPRISE FLEET FINANCING ASSET BACKED ... AFE . ...11,715,674 |.. ...11,980,778 |....... 01/20/2028
20375M-AB-3 ENTERPRISE FLEET FINANCING ASSET BACKED AFE . ....2,158,806 |.. .... 2,180,999 |....... 07/20/2026
51889R-AA-7 LAUREL ROAD REFI STUDENT LOAN ASSET BACKED .. A FE . 289,976 |....... 10/25/2048 ...
56081#-AQ-3 Major League Baseball Trust Senior Secured Note F FE . .. ....... 12/10/2025 ...
59801W-AM-8 MIDOCEAN CLO CLO ..vvvvvvvvvviiiiririiiniieiiias AFE. ...10,945,888 |.. ...11,030,802 |....... 07/15/2029 ...
60700K-AC-6 .........[ MMAF EQUIPMENT FINANCE LLC ASSET BACKED AFE .. ....2,310,804 |.. .. 2,379,291 |....... 08/14/2025 ...
75527@-AE-4 .........| RE Rosamond One, LLC Senior Note in a Project .. .871,550 |.. .885,568 12/31/2024
94949R-AS-6 ......... [ WELLFLEET CLO LTD CLO . 2,722,458 |.. ..2,724,592 04/20/2028
94978#-EF-0 .........[ Wells Fargo BK Northwest, N.A. Debt in a Leveraged Lease .. 01/03/2025
94978#-EG-8 .........[| Wells Fargo BK Northwest, N.A. Debt in a Leveraged Lease .. .. 01/03/2025 ...
01749T-AN-0 .........| ADAGIO CLO CLO . . . <. 0171572030
03328T-BA-2 .........| ANCHORAGE CLO CLO ... .... 8,692,486 |.. .... 8,904,654 |....... 01/28/2031
03835J-BA-0 .........| APRES STATIC CLO CLO .. 5,331,142 |.. .... 5,346,280 |....... 10/15/2028
04941G-AL-2 ATLAS SENIOR LOAN FUND LTD CLO . 106,890 |.. 106,986 |....... 11/17/2027
04965C-AJ-7 CSAM CLO ... ... 13,954,707 |.. ... 14,072,331 |....... 04/22/2027 ...
05875D-AJ-1 BALLYROCK CLO CLO ... 32,831,861 |.. ... 32,939,524 |....... 10/20/2031
05970H-AB-3 .........| General DPR Funding, Ltd. Senior Secured Note .. 1,725,739 .. .... 1,761,633 |....... 08/15/2024 ...
05970H-AF-4 .........| General DPR Funding, Ltd. Senior Secured Note .. . 8,464,541 |.. . 8,986,251 05/15/2027
06762C-AQ-1 .........| BARINGS CLO CLO 25,935,996 26,028,861 10/16/2033
07132A-CC-5 .........| BATTALION CLO LTD CLO ..5,435,365 . 5,459,605 07/18/2030
08179H-AE-0 .........| BENEFIT STREET PARTNERS CLO LT CLO .... 39,563,408 |.. 39,677,819 10/15/2030
08179X-Al-5 ......... BENEFIT STREET PARTNERS CLO LT CLO ..evvvevviiiiiiiiiiiiiiiiiiiiiseeeeceeeseeceeeeeeeesessesseaees | i, .. 11,544,129 |.. .. 11,584,765 |....... 07/15/2029 ...
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08180E-BJ-2 ... BENEFIT STREET PARTNERS CLO LT CLO LAFE ... ... 9,696,212 |.. ... 9,729,928 |....... 07/20/2029 ...
08866T-AA-0Q .........[ BIB Merchant Voucher Rec. Ltd Sr. Secured . .GFE .... . 5,226,663 |.. ..5,483,399 04/07/2027
12550Y-AN-4 .........| CIFC CLO CLO .... AFE .. 50,372,531 |.. 50,427,790 04/20/2030
12551A-AL-9 .........[ CIFC CLO CLO .... AFE L ... 29,063,408 |.. ... 29,123,306 |....... 04/23/2029 ...
13876G-AJ-7 .........[ CANYON CLO CLO .... AFE L ...50,474,686 |.. ... 50,692,277 |....... 07/15/2030
14315B-AA-4 CARLYLE CLO ........ JLAFE. 1,712,249 .. ... 1,715,887 |....... 01/15/2030
14918J-All-0 CATHEDRAL LAKE LTD CLO .. AFE. ... 45,283,109 |.. ... 45,462,938 |....... 10/15/2029 ...
288510-AE-3 ELLINGTON CLO | LTD ECLO_17-1A CLO . 1AFE. ....6,701,262 |.. ....6,732,900 |....... 10/15/2029 ...
28853R-AL-3 ELLINGTON CLO | LTD ECLO_17-1A CLO . AFE. ... 4,180,789 |.. .... 4,180,328 |....... 04/15/2029 ...
48250E-AN-5 KKR CLO CLO veveeveneeaennnns 1.AFE . .. 25,890,825 |.. ...26,028,861 |....... 10/17/2031
48250M-AK-3 .........| KKR FINANCIAL CLO LTD CLO . LAFE ... 730,415 |.. 732,648 |....... 01/15/2031
48251J-AL-7 .........| KKR FINANCIAL CLO LTD KKR_18 CLO . LAFE ... 39,933,853 |.. 40,059,054 07/18/2030
558190-AY-3 .........| Madison Park Funding Ltd CLO AFE .. 24,455,384 |.. 24,624,012 01/22/2028
55821T-AA-5 .........|[ Madison Park Funding Ltd CLO . LAFE ... 21,237,452 |.. 22,009,757 04/15/2029
64129U-BS-3 ......... | NEUBERGER CLO CLO AFE L ... 13,493,875 |.. ... 13,520,555 |....... 04/22/2029 ...
67108F-AN-6 .........| OCH ZIFF LOAN MGMT FUNDING LTD CLO .... .... 3,389,660 |.. .... 3,400,542 |....... 10/22/2030 ...
67108L-AW-3 OCH ZIFF LOAN MGMT FUNDING LTD CLO . .. 24,323,383 |.. .. 25,042,250 |....... 04/17/2031
67109K-BC-7 OCH ZIFF LOAN MGMT FUNDING LTD CLO . .. 10/20/2031
67109U-AS-1 OCH ZIFF LOAN MGMT FUNDING LTD CLO . .. 10/30/2030
6751511-DG-8 OCEAN TRAILS CLO CLO ..... .. .. . weee.. 04/17/2030
67575X-AN-1 OCTAGON CLO CLO +veuvveviniriesiien ettt ssnessnnnssnes | e TAFE o [ 4,534,018 |.. .... 4,548,710 |....... 07/20/2030
69690C-AA-1 .........| PALMER SQUARE CLO CLO . ... 46,701,453 |.. .. 46,512,334 |....... 04/15/2031 ...
70016R-AL-9 .........| PARK AVENUE INSTITUTIONAL ADVI CLO .... 68,192,420 |.. 68,586,050 10/20/2031
74982L-AY-6 .........| Race Point CLO Ltd CLO 16, 158,656 02/20/2030
83609N-AN-0 ......... [ SOUNDPOINT CLO CLO e e 31,067 e 31,076 01/23/2029
83610H-AL-4 .........[ SOUND POINT CLO | LTD CLO .. LAFE ... .. .. ... 48,023,249 |....... 10/23/2031 ...
836116-AL-5 .........| SOUND POINT CLO I LTD CLO AFE .. ... 22,435,780 |.. ...22,610,191 |....... 10/20/2030
87249A-AA-3 ......... ... 7,381,118 |.. .... 7,620,189 |....... 01/20/2031
89640X-BK-1 .........[ TRINITAS CLO LTD CLO .. 54,047,504 |.. .. 54,203,099 |....... 10/18/2031
89641A-AV-7 TRINITAS CLO LTD CLO .. oo.... 10/25/2028 ...
92330W-BJ-5 Venture CDO Ltd CLO . ... 30,537,194 |.. ... 30,726,633 |....... 10/20/2028
92912V-AY-1 VOYA CLO CLO ....... ... 24,861,988 |.. ... 25,119,513 |....... 04/17/2030
94949 -AL-4 .........| WELLFLEET CLO 2016-2 LTD CLO ... ... 4,488,353 |.. .... 4,525,687 |....... 10/20/2028
94950J-AA-9 .........| WELLFLEET CLO LTD CLO ... . 8,234,231 |.. . 8,435,338 07/17/2031
94951M-AJ-2 .........| WELLFLEET CLO LTD CLO ... 20,312,218 |.. 20,385,995 10/20/2029
98625T-AJ-4 ......... . 1,275,497 |.. . 1,306,190 01/22/2031
98887V-AA-1 .........| ZAIS CDO CLO .... .979,415 04/15/2030
G2616*-AB-1 ......... DPR-CR Limited Senior Secured Note ........cceeueeieeeemmmemiieeeeeiie e eeeeee e eeeeeeeeeeeee |, ... 2,284,033 |....... 12/15/2026 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured

Securities 991,181,099 998,527,393 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,102,785,679 2,135,605,383 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 1,017,237, 184 1,039,299, 544 XXX
2429999999. Total - Residential Mortgage-Backed Securities 20,979,243 24,018,176 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 81,627,276 83,002,572 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 991,181,099 998,527,393 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 2,111,024,802 2,144,847,685 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 ... .| 706102048, Compton, California . ..
000000-00-0 .| 706105099, Citrus Heights, California ....630,933 |.. ....0646,460 |..
000000-00-0 .| 706106322, Walnut, California ... 1,157,795 |.. ... 1,151,450 |..
000000-00-0 .| 706106598, Walnut, California ..
000000-00-0 .| 706107159, Alexandria, Kentucky
000000-00-0 .| 706107434, Boston, Massachusetts . .. ..
000000-00-0 .........| 706107461, City Of Industry, California ... ... 1,615,913 |.. .... 1,620,217 |..
000000-00-0 .........| 706108428, Arlington, Virginia ... . 1,840,775 |.. . 1,885,184
000000-00-0 .| 706108495, Arlington, Virginia . . 4,646,953 |.. . 4,734,418
000000-00-0 .| 706108691, Schaumburg, Illinois . 1,338,069 |.. . 1,382,535
000000-00-0 .| 706108728, Thousand Oaks, California .
000000-00-0 ... .| 706108817, Redmond, Washington . .. ..
000000-00-0 .........| 706108833, Arlington, Virginia . .. 3,222,062 |.. 3,469,407 |..
000000-00-0 ... .| 706109063, Rancho Cucamonga, California . 1,883,848 |.. .. 1,952,795 |..
000000-00-0 .| 706109065, Houston, Texas ............. 3,034,807 |..
000000-00-0 .| 706109116, Peabody, Massachusetts
000000-00-0 .| 706109126, Lawrence, Kansas . ..
000000-00-0 .........| 706109212, Portland, Oregon .. .. 4,315,511 |..
000000-00-0 .........| 706109261, Arlington, Virginia . . 5,229,517 |.. . 5,231,801
000000-00-0 .| 706109266, Portland, Oregon .638,337 |.. .693,568
000000-00-0 .| 706109281, Santa Fe Springs, California . 425,721 |.. . 440,351
000000-00-0 .| 706109282, Santa Fe Springs, California . . 1,307,574 |.. . 1,352,509 |..
000000-00-0 ... .| 706109283, Santa Fe Springs, California . .1,517,3% |.. . 1,569,539 |..
000000-00-0 ... .| 706109284, Santa Fe Springs, California . ... 2,461,278 |.. .. 2,548,241 |..
000000-00-0 .........| 706109285, Irwindale, California ... 2,071,372 |.. 2,144,559 |..
000000-00-0 .| 706109286, Rowland Heights, California .. 1,583,990 |.. .. 1,639,957 |..
000000-00-0 .| 706109287, Santa Fe Springs, California . 1,035,686 |.. 1,072,279 |..
000000-00-0 .| 706109289, Ontario, California . 1,261,267 .. ... 1,206,493 |..
000000-00-0 .........| 706109299, Atlanta, Georgia ... 4,421,540 |.. ... 4,448,928 |..
000000-00-0 ......... 706109341, Portland, Oregon .........cceeeeeeeererrmunnieerermnnnneeeernnnneesesssnnnsesesnnnnsseess | ooriiiiiis Do oo e, 3,438,074 |.. .. 3,450,436 |..
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000000-00-0 .| 706109392, Fontana, California .... 1,280,978 |.. ... 1,291,736 |..
000000-00-0 .| 706109395, Philadelphia, Pennsylvania . 11,928,416 |.. 12,007,779
000000-00-0 .........| 706109398, Virginia Beach, Virginia ... . 6,809,270 |.. . 7,289,987
000000-00-0 .........| 706109467, Costa Mesa, California .. 1,922,623 |.. .... 2,008,985 |..
000000-00-0 ... .| 706109500, Long Beach, California .... 6,549 461 |.. .... 6,680,799 |..
000000-00-0 .| 706109529, Chino, California . ... 4,907,634 [.. ... 5,138,194 |..
000000-00-0 .| 706109560, Bronx, New York ... ... 1,170,739 |.. .... 1,203,136 |..
000000-00-0 .| 706109561, Staten Island, New York . 1,181,715 . ... 1,163,031 |..
000000-00-0 .| 706109562, Brooklyn, New YOrk ........cceeeeeimiiiiieieiiiiiiieeeeiiiineeeennieeeeesnneees [ e e e 2,458,553 |.. .... 2,526,585 ..
000000-00-0 .| 706109603, Billerica, Massachusetts ....9,076,638 |.. .... 9,370,3%
000000-00-0 .........| 706109612, Nashville, Tennessee .... 8,445,616 |.. .... 8,703,850
000000-00-0 .........| 706109617, Berkeley, California 2,773,668 |.. . 2,849,635
000000-00-0 .| 706109623, Berkeley, California . 4,265,415 |.. . 4,427 811
000000-00-0 ... .| 706109704, Washington, District of Columbia . ..8,435,344 |.. . 9,173,785
000000-00-0 .........| 706109709, La Puente, California .... 382,820 |.. -
000000-00-0 .........| 706109710, La Puente, California . 107,254 |.. 113,544 |..
000000-00-0 .| 706109720, SeaTac, Washington .. .... 6,538,919 . ....6,878,871 [..
000000-00-0 .| 706109724, Bothel |, Washington . .... 2,606,664 |.. .... 2,668,306 ..
000000-00-0 .| 706109725, El Cerrito, California wo 1,473,135 .. ... 1,507,139 [..
000000-00-0 .| 706109762, Irvine, California .. ... 13,594,642 |.. ... 14,204,659 |..
000000-00-0 .| 706109797, Redwood City, California v 1,722,304 |.. ... 1,844,234 |..
000000-00-0 .........| 706109799, Anaheim, California ... 3,408,127 |.. .... 3,501,331 [..
000000-00-0 ... .| 706109808, Perth Amboy, New Jersey . . 1,047,975 |.. . 1,119,317
000000-00-0 .| 706109816, Oakland, California . 5,415,098 |.. . 5,566,085
000000-00-0 .| 706109820, Sacramento, California . 4,955,980 |.. . 5,633,918
000000-00-0 .| 706109841, Chicago, Illinois ... 13,478,886 |.. ... 14,436,734 |..
000000-00-0 ... .| 706109844, San Francisco, California .. ... 15,360,671 |.. ... 15,848,459 |..
000000-00-0 .........[ 706109846, Salt Lake City, Utah .......coocirmniinniiinniiniiinnineniinnniennienenens [ s e o 2,049,453 |.. ... 2,130,773 |..
000000-00-0 .........| 706109848, Addison, Texas .. 17,404,810 |.. .. 18,106,134 |..
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 ... .. 76,260 |.. .. 79,800
000000-00-0 .| 706109907, Chino, California ... .207,981 |.. .217,636
000000-00-0 .| 706109908, Chino, California ... .273,425 |.. .286,119
000000-00-0 .| 706109909, Chino, California ... . 1,943,629 |.. . 2,083,450 |..
000000-00-0 .........| 706109910, Chino, California ... .277,307 |.. .290,181 |..
000000-00-0 .........| 706109911, Chino, California ... ... 152,519 |.. .... 159,600 |..
000000-00-0 .........| 706109912, Chino, California ... .. 1,220,152 .. ... 1,276,769 |..
000000-00-0 .| 706109915, Chino, California el 1,021,792 .. .... 1,068,002 [..
000000-00-0 .| 706109936, Portland, Oregon .. .... 1,926,851 |.. ... 1,995,821 [..
000000-00-0 .| 706109940, New York, New York .... 3,013,762 |.. ... 3,162,521 [..
000000-00-0 .........| 706109994, Alamo, California ... ... 7,289,240 |.. ... 7,664,508 ..
000000-00-0 .........| 706110000, Miami, Florida . 1,528,491 |.. . 1,624,722
000000-00-0 .| 706110006, Chino, California ... . 4,698,809 |.. . 4,930,104
000000-00-0 .| 706110007, Chino, California . 3,060,692 |.. . 3,211,353
000000-00-0 .| 706110020, Plainview, New York ..3,295,238 |.. . 3,587,168
000000-00-0 .........| 706110037, Danville, California .. .9,239,288 |.. . 9,789,453
000000-00-0 .........| 706110077, New York, New York .. ....9,984,211 . ... 10,339,207 |..
000000-00-0 .........| 706110081, Pleasanton, California e 2,795,551 [ 2,944,123 |..
000000-00-0 .| 706110084, Anaheim, California .... .... 1,534,108 [.. ... 1,670,157 |..
000000-00-0 .| 706110089, City of Industry, California 591,288 |.. 613,216 |..
000000-00-0 .| 706110092, Arlington, Virginia .....ccocoveiiiiiiiiiiiiiiiiieiiiiieeceeiieenceeeies [ e e e, 5,628,883 |.. .... 6,002,306 |[..
000000-00-0 .| 706110112, Thousand Oaks, California . ... 15,305,858 |.. ... 15,357,891 [..
000000-00-0 .| 706110113, Scottsdale, Arizona ......... ... 10,394,492 |.. ... 10,429,829
000000-00-0 ... .| 706110116, City of Industry, California ... 1 0n 2,206,869 |.ueiieeiiieeiieeaan 2,291,429
000000-00-0 .........| 706110117, City of Industry, California ... 01,202,272 |.. . 1,248,339
000000-00-0 .| 706110207, Pflugerville, Texas .1,012,734 |.. . 1,003,212
000000-00-0 .........| 706110247, Secaucus, New Jersey .. . 2,952,088 |.. . 2,975,072
000000-00-0 .........| 706110268, Rocklin, California ... ... 2,156,169 |.. .l 2,227,373 |..
000000-00-0 .........| 706110294, Chandler, Arizona ... .... 1,022,860 |.. .. 1,041,923 |..
000000-00-0 .| 706110295, St Louis, Missouri ..
000000-00-0 .| 706110296, Lombard, |1linois . .. .. 1,015,433 |..
000000-00-0 .| 706110297, Aurora, Colorado .. ....823,489 |.. 838,836 |..
000000-00-0 .| 706110312, La Mirada, California . .... 9,572,863 |.. .... 9,730,001 |..
000000-00-0 .| 706110324, San Diego, California . ...21,924,076 |.. ... 22,609,154 |..
000000-00-0 .........| 706110332, Des Plaines, Illinois .... ....876,639 |.. ....910,480 |..
000000-00-0 .........| 706110333, Mundelein, Illinois ... .208,677 |.. .216,302
000000-00-0 .| 706110346, Des Plaines, Illinois . . 1,004,226 |.. . 1,042,992
000000-00-0 .| 706110347, Itasca, Illinois .... .273,974 |.. . 284,550
000000-00-0 .| 706110348, Itasca, |llinois .... ... 475,637 |.. .... 403,998 |..
000000-00-0 .........| 706110349, Naperville, Illinois .. ... 347,438 |.. ....360,851 |..
000000-00-0 .........| 706110350, Dallas, Texas ... 271,487 |.. ...281,968 |..
000000-00-0 .........| 706110351, Grand Prairie, Texas .. ..
000000-00-0 .| 706110352, Irving, Texas .. ... 1,381,011 [.. . .
000000-00-0 .| 706110353, Dallas, Texas 470,492 |.. 488,655 |..
000000-00-0 .| 706110360, Frisco, Texas .. ... 1,737,216 |.. ... 1,847,765 |..
000000-00-0 ... .| 706110423, San Francisco, California ... 17,139,250 |.. .. 17,989,067 |..
000000-00-0 .........| 706110512, Houston, Texas .... 23,636,862 |.. 24,244,685
000000-00-0 .| 706110556, Roanoke, Texas .... .4,801,163 |.. . 4,917,0%
000000-00-0 .| 706110558, Casselberry, Florida .. . 9,746,920 |.. . 9,936,052
000000-00-0 .| 706110562, Hutchins, Texas . 2,058,688 |.. .2,085,182 |..
000000-00-0 .........| 706110566, Fairburn, Georgia ... . 7,576,629 |.. . 7,863,030 |..
000000-00-0 .........| 706110579, Denver, Colorado ... 16,312,122 |.. ... 17,003,287 |..
000000-00-0 .........| 706110589, Dallas, Texas . 7,272,182 .. ... 7,450,176 |..
000000-00-0 .| 706110627, Bolingbrook, Illinois . ...21,589,845 |.. ... 22,128,242 |..
000000-00-0 .| 706110629, San Francisco, California . .... 4,498,688 |.. .... 4,665,934 |..
000000-00-0 .| 706110641, San Francisco, California . ... 12,066,228 |.. ...21,083,378 |..
000000-00-0 .........| 706110642, Bolingbrook, Illinois ... 4,508,034 |.. .... 4,510,070 |..
000000-00-0 .........| 706110670, San Diego, California . 4,154,482 |.. . 4,161,969
000000-00-0 .| 706110671, Washington, District of Columbia .... . 5,051,473 |.. . 5,060,577
000000-00-0 .| 706110683, Grove City, Ohio 47,330,438 |.. 48,833,558
000000-00-0 .| 706110701, Everett, lWashington ... ..2,693,329 |.. .2,802,816
000000-00-0 ... .| 706110712, King of Prussia, Pennsylvania 11,376,898 |.. 11,526,230
000000-00-0 .........| 706110764, San Diego, California ......ccccoeeemeiiiiiiiiiiiiiiiiiiiiiiies | i e e e 5,494,842 |.. .... 6,176,034 |..
000000-00-0 ......... 706110901, Staten Island, New York .....ocoooveoieiiiiniiiiiiiiiciiciininnineiieins | i oo cevveienee [, 1,286,019 | 1,337,080 [ooveiieiiais e
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000000-00-0 .| 706111051, New York, New York .. .. 16,494,296 |.. ... 16,852,575 |..

000000-00-0 .| 706111059, Houston, Texas 13,891,523 |.. 14,140,919

000000-00-0 ... .| 706111083, Washington, District of Columbia .... 16,195,580 |.. 16,937,241

000000-00-0 .........| 706111134, Austin, Texas ...29,168,834 |.. ... 30,115,517 |..

000000-00-0 ... .| 706111175, Kearny, New Jersey .. ... 10,333,079 |.. ... 10,682,959 |..

000000-00-0 .| 706111191, New York, New York .. ... 3,671,829 |.. .... 3,920,664 |..

000000-00-0 .| 706111250, Corte Madera, California ... 18,659,381 |.. ... 19,104,594 |..

000000-00-0 .| 706111306, Brentwood, California . ... 12,931,019 |.. ... 13,387,138 |..

000000-00-0 .| 706111377, Macon, Georgia .... .... 4,150,415 |.. .... 4,216,676 |..

000000-00-0 .| 706111378, Fairhope, Alabama .... 2,986,608 |.. .... 3,034,288

000000-00-0 .........| 706111379, Daphne, Alabama i 4,418,808 |vnniiiiiieeeieaa 4,489,354

000000-00-0 .........| 706111380, Mobile, Alabama ... . 3,306,497 |.. ..3,359,285

000000-00-0 .| 706111381, Mobile, Alabama ... . 3,048,249 |.. . 3,006,914

000000-00-0 .........| 717610790, Lost Hills, California .. . 4,368,210 |.. . 4,368,210

000000-00-0 .........| 717610827, Somerton, Arizona .. ..

000000-00-0 .........| 717610963, Amherst, South Dakota .... ....786,776 |.. ....811,709 |..

000000-00-0 .| 717610999, Bell City, Missouri ....952,238 |.. ....984,071 |..

000000-00-0 .| 717611009, Wasco, California ... 1,766,764 |.. ... 1,844,7% |..

000000-00-0 .| 717611078, Yuma, Arizona .....

000000-00-0 .| 717611113, Exeter, California

000000-00-0 .| 717611127, Batesville, Mississippi . .. ..

000000-00-0 ... .| 717611200, Roggen, Colorado ....195,510 |.. ....213,126 |..

000000-00-0 ... .| 717611253, Acampo, California 345,789 |.. 374,816

000000-00-0 .| 717611287, Bradley, California ... . 294,466 |.. . 312,346

000000-00-0 .| 717611289, Dumas, Arkansas .386,900 |.. . 427,501

000000-00-0 .| 717611304, Healdsburg, California .... 1,545,180 |..

000000-00-0 .........[ 717611336, Moro, Arkansas ... 1,644,971 |..

000000-00-0 .........| 717611392, Selma, California 559,045 |..

000000-00-0 .........| 717611567, Bakersfield, California .... 375,409 |..

000000-00-0 .| 717611726, Ukiah, California ... ....6,177,456 |.. ..

000000-00-0 .........| 717611779, Laona, Wisconsin .... e e i | 757,028 |.vveieiiiiiiiienens 780,866 |..ooooviiiins ceiiiiiins

9309999999 Subtotal - Mortgage Loans on Real Estate (Schedule B type) 737,766,331 772,622,922 XXX

91859*-AB-7 . .| VA (FRDRKSBG VA) CTL PASS-THRU CTL . . ... 1,297,610 |.. .... 1,355,760 |....... 08/15/2024 ...

125090-AY-9 CDP FINANCIAL INC COMMERCIAL PAPER .... .... 5,208,614 |.. .... 5,205,772 |....... 11/01/2023

830501I-GR-9 SKANDINAVISKA ENSKILDA BANKEN COMMERCIAL PAPER ...26,061,766 |.. ...26,028,861 |....... 05/31/2024 ...

07273L-HD-3 Bayer Corp COMMERCIAL PAPER .. ... 32,033,168 |.. ... 32,079,567 |....... 08/13/2024 ...

05571E-CF-2 .........| BPCE IAM COMMERCIAL PAPER .... ...20,835,086 |.. ... 20,823,089 |....... 08/05/2024 ...

83050-HG-2 ......... SKANDINAVISKA ENSKILDA BANKEN COMMERCIAL PAPER .......evveuseeemmnneeeermrnieeeerennnaeeas ... 10,421,430 |.. ... 10,411,545 |....... 07/19/2024 ...

9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 95,857,674 95,904,594 XXX

22536li-BJ-4 ......... [ CREDIT INDUSTRIEL ET COMMERCIA CERTIFICATE OF DEPOSIT . e e e s 20,826,712 |oeeeeeeeeeeiiees 20,823,089 |....... 10/18/2023

96130A-TH-8 .........| WESTPAC BANKING CORPORATION (N CERTIFICATE OF DEPOSIT ... .. 16,933,213 |.. ...16,918,760 |....... 05/10/2024 ...

60710T-GJ-4 .........| MIZUHO BANK LTD (NEW YORK BRAN CERTIFICATE OF DEPOSIT ... 13,018,873 |.. 13,014,431 02/12/2024

13606K-B8-8 .........| CANADIAN IMPERIAL BANK OF COMM CERTIFICATE OF DEPOSIT ... . 2,601,548 |.. . 2,602,886 05/20/2024

05586F-P9-2 .........| BNP PARIBAS (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT .... 39,020,178 |.. 39,043,292 05/07/2024

34959T-TB-2 ......... | BNP PARIBAS FORTIS SA/NV (NEW CERTIFICATE OF DEPOSIT .... 15,626,705 |.. 15,617,317 08/01/2024

65558U-2F-8 .........| NORDEA BANK ABP (NEW YORK BRAN CERTIFICATE OF DEPOSIT ... . 4,166,912 |.. . 4,164,618 08/05/2024

86564P-CG-4 ......... [ SUMITOMO MITSUI TRUST BANK LTD CERTIFICATE OF DEPOSIT ... .... 8,852,565 |.. .... 8,849,766 |....... 02/20/2024 ...

86565F-S9-4 .........[ SUMITOMO MITSUI BANKING CORP ( CERTIFICATE OF DEPOSIT ... ... 39,059,062 |.. ... 39,043,292 |....... 02/05/2024 ...

87019W-NK-7 . .| SWEDBANK AB (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT . e e ] ... 36,477,917 |.. ... 36,440,406 |....... 07/19/2024 ...

9609999999 Subtotal Cash (Schedule E Part 1 type) 196,583,685 196,517,857 XXX

02665K-2J-9 ......... American Honda Fin Corp COMMERCIAL PAPER .......uiivueiunieiiiieeiieeenieeeniseenieeenneennnees | oo, AFE i e 49,847,269 |vveeeeeeeieenns 49,873,888 12/18/2023

42250R-X4-6 .........| HEALTHPEAK PROPERTIES INC COMMERCIAL PAPER ... ....6,762,178 |.. .... 6,764,380 |....... 10/04/2023 ...

42250R-XC-8 HEALTHPEAK PROPERTIES INC COMMERCIAL PAPER ... ... 57,149,929 |.. ...57,165,511 |....... 10/12/2023 ...

45856X-XG-7 INTERCONT INENTALEXCHANGE GROUP COMMERCIAL PAPER .. ... 12,979,383 |.. ... 12,984,064 |....... 10/16/2023

45856X-Y2-7 INTERCONT INENTALEXCHANGE GROUP COMMERCIAL PAPER ...10,873,383 |.. ...10,878,093 |....... 11/02/2023 ...

59501R-X4-7 .........[ MICROCHIP TECH INC COMMERCIAL PAPER .... 7,802,466 |.. ... 7,805,027 |....... 10/04/2023 ...

59501R-XA-3 ......... [ MICROCHIP TECH INC COMMERCIAL PAPER ... . 7,794,985 |.. L 7,797,726 10/10/2023

59501R-XB-1 ......... | MICROCHIP TECH INC COMMERCIAL PAPER ... .9,092,701 |.. . 9,095,930 10/11/2023

59501R-XP-0 ......... [ MICROCHIP TECH INC COMMERCIAL PAPER .9,075,173 |.. .9,078,813 10/23/2023

67080U-ZF-5 .........| NUTRIEN FINANCIAL US LLC COMMERCIAL PAPER . 10,286,147 |.. 10,286,823 12/15/2023

67080U-ZJ-7 .........| NUTRIEN FINANCIAL US LLC COMMERCIAL PAPER .... 23,389,3% |.. 23,391,172 12/18/2023

903520-XR-3 ......... | UDR INC COMMERCIAL PAPER ... 25,921,544 |.. ... 25,932,034 |....... 10/25/2023 ...

91842K-XP-6 .........| VW CREDIT INC COMMERCIAL PAPER ...51,860,320 |.. ...51,879,570 |....... 10/23/2023 ...

01626V-X4-0 ALIMENTATION COUCHE-TARD INC COMMERCIAL PAPER ...52,016,909 |.. ...52,033,776 |....... 10/04/2023 ...

67077V-2J-0 NUTRIEN LTD COMMERCIAL PAPER ... ... 15,167,283 |.. ... 15,165,705 |....... 12/18/2023 ...

867238-XG-0 SUNCOR ENERGY INC COMMERCIAL PAPER ... 25,958,323 |.. ... 25,967,910 |....... 10/16/2023

867238-XK-1 SUNCOR ENERGY INC COMMERCIAL PAPER ... 12,972,850 |.. ... 12,977,860 |....... 10/19/2023 ...

74440E-30-0 . .| DRYDEN CORE FUND MM SER MMMF PRU Institutional Money Market . N R O ... 52,528,947 |.. ... 52,528,947 |....... 12/31/2049 ...

9709999999 Subtotal Cash Equivalents (Schedule E Part 2 type) 441,479, 186 441,607,229 XXX

....................... Currency Swap - eeeeeeeeeeeeeneenenenes 185,710 [ 187,203 11/17/2023
Interest Rate Swap ... 428,976 |.. ... 428,976 |....... 02/04/2024 ...
Interest Rate Swap .. ....491,089 |.. ....491,089 |....... 02/29/2024 ...
Interest Rate Swap .. ....996,009 |.. ....996,009 |....... 03/01/2024 ...
Interest Rate Swap .. . 383,236 |.. . 383,236 08/13/2024
Interest Rate Swap .. .552,227 |.. . 552,227 09/09/2024
Interest Rate Swap .. . 1,082,458 |.. . 1,082,458 11/23/2025
Interest Rate Swap .. ... 1,344,863 |.. ... 1,344,863 |....... 11/23/2024 ...
Interest Rate Swap .. ....186,017 |.. ....186,017 |....... 11/23/2023 ...
Interest Rate Swap .. ... 188,634 |.. ... 188,634 |....... 12/02/2023 ...
Interest Rate Swap .. .... 9,949,805 |.. .... 9,949,805 |....... 12/02/2025 ...
Interest Rate Swap .. ... 1,435,029 |.. ... 1,435,029 |....... 12/02/2024 ...
Interest Rate Swap .. ....567,243 |.. ....567,243 |....... 01/27/2025 ...
Interest Rate Swap .. .... 346,340 |.. .... 346,340 |....... 02/15/2025 ...
Interest Rate Swap .. 5,787,953 |.. 5,787,953 |....... 03/10/2026
Interest Rate Swap .. 03/10/2025
Interest Rate Swap .. 03/10/2024
Interest Rate Swap .. 03/21/2025
Interest Rate Swap .. .. 03/25/2024 ...
Interest Rate Swap .. .. 03/30/2025 ...
Interest Rate Swap .. . .. . ....... 05/06/2024 ...
Interest Rate Swap .. .... 139,055 |.. .... 139,055 |....... 05/12/2024 ...
Interest Rate Swap .. ... 493,442 |.. .... 493,442 |....... 05/20/2025 ...
Interest Rate Swap .. ... 2,915,461 |.. .... 2,915,461 |....... 06/02/2025 ...
Interest Rate Swap .. .. 06/02/2025 ...
Interest Rate Swap .. .. ....... 06/02/2026
Interest Rate Swap 289,037 |.. 289,037 |....... 06/02/2024 ...
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Interest Rate Swap .. ....614,397 |.. ....614,397 |....... 06/29/2025 ...
Interest Rate Swap .. .698,342 |.. . 698,342 08/01/2025
Interest Rate Swap .. . 1,107,342 |.. . 1,107,342 08/08/2024
Interest Rate Swap .. 928,391 |.. 928,391 |....... 08/18/2025
Interest Rate Swap .. ... 1,297,430 |.. .... 1,297,430 [....... 09/08/2025 ...
Interest Rate Swap .. .. 09/08/2024 ...
Interest Rate Swap .. .. 09/19/2025 ...
Interest Rate Swap .. .. 09/30/2025 ...
Interest Rate Swap .. .. 10/07/2025
Interest Rate Swap .. .. 04/26/2024 ...
Interest Rate Swap .. .. 10/26/2024 ...
Interest Rate Swap .. 04/01/2025
Interest Rate Swap .. 10/02/2023
Interest Rate Swap .. 05/31/2025
Interest Rate Swap .. .. 08/04/2024 ...
Interest Rate Swap .. .. 12/16/2023 ...
Interest Rate Swap .. .. 02/04/2025 ...
Interest Rate Swap .. .. 02/04/2024 ...
Interest Rate Swap .. .. ooeenn. 08/27/2025 ...

_______________________ Interest Rate Swap .. reeevnnnneeeeennnnnee 4,285,587 |oiiiiiiiiiinnnn..... 4,285,587 |....... 08/27/2024 .......

9809999999. Subtotal - Other Assets 60,856,822 60,858,405 XXX

9999999999 - Totals 3,643,568,500 3,712,358,692 XXX

General Interrogatories:
1. Total activity for the year
2. Average balance for the year

Fair Value $ -
Fair Value $ ...

..(1,213,145,510)
... 4,809, 141,112

Book/Adjusted Carrying Value § --
Book/Adjusted Carrying Value $ ...
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STATEMENT AS OF SEPTEMBER 30, 2023 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 ...coooeeeeeievccees oo 120,000 [ [V R (V1 74,963 |........... 1,635,968 |....ccevvnee. 33,219
BANK OF MONTREAL ........cccooenvee TORONTO-ONT, CAN ...coovveveee o 120,000 [ [V R (V1 5,574,588 |........... 5,489,501 |........... 5,536,901
CITIBANK ... NEW CASTLE, DE ....ocooveveveveves o 120,000 [ [V R 0. (625,614,112)|...... (540,657,527)|...... (563,537,556)
CITIBANK - BEIJING CHINA ...... BEIJING, ON ..oovovieees o 100,000 [ooeeeeeeerieiieiens [V R [0 12 o 12 [ 12 |
CITIBANK - KUALA LUMPUR
MALAYSTA oo KUALA LUMPUR, MY 1.0.000 [ O [ 0 o000 22,322 [ 21,692 |.......o...... 21,436
CITIBANK — NEW YORK ............... NEW YORK, NY ..o ...0.010 |.............. 140,115 |...................... 0 |........ 100,728,732 |........ 219,748,224 |.......... 81,516,381
FEDERAL HOME LOAN BANK OF NEW
YORK e NEW YORK, NY ..o 1.0.000 [ O [ 0 o 0023,099 [ 15 | 15 |.
INDUSTRIAL BANK NA ... . WASHINGTON, DC .[-0.010 |.. ...2,532,166 |.. ..2,534,248 |..
JP MORGAN CHASE BANK NEW YORK, NY oo ..0.046 |...............328,452 |.........cccccee....... 0 ]..........20,876,471 |........ 116,786,219 |........ 263,957,270 |..
JP MORGAN CHASE BANK - LONDON
................................................. LONDON, ENG .....ocevvveernicnis Joree e |-00.005 oo 4,014 . 0 [, 18,532,457 |..........45,668,819 |.......... 13,502,365 |..
PNC BANK- N A oo PHILADELPHIA, PA .o o ...0.000 [oovoveviiiiiie [V ORI [V 16,301,790 |............ 3,613,763 |............ 5,761,323 |.
RBC DEXIA INVESTOR SERVICES
TRUST e TORONTO-ONT, CAN ....covvvvvvns foren oo ...0.000

STATE STREET - KANSAS CITY ...
THE BANK OF NEW YORK MELLON .

KANSAS CITY, MO ..
NEW YORK, NY ...

UMB = BANK ..o KANSAS CITY, MO ..

WELLS FARGO - DELAWARE .......... WILMINGTON, DE ...

WELLS FARGO - NEW JERSEY ....... NEWARK, NJ ..o
WELLS FARGO BANK NA -

CHARLOTTE ..o CHARLOTTE, NC ....coovvvne.
WELLS FARGO BANK NA - SAN

FRANCISCO ... SAN FRANCISCO, CA ............
ABN AMRO BANK NV .......ccccvuvee AMSTERDAM, NETHERLANDS ......
AUSTRALIA AND NEW ZEALAND BANK
................................................. CAYMAN ISLANDS ..........cccceece.
BANK OF NOVA SCOTIA HOUSTON, TX

BNP PARIBAS SA ...oovviicicinns NEW YORK, NY

CANADIAN IMPERIAL BANK OF

COMM .o NEW YORK, NY ..o
COOPERATIEVE RABOBANK UA ... UTRECHT, NETHERLANDS .........
CR INDUS NY ..o NEW YORK, NY ..o
CREDIT AGRICOLE ........cccccvennee. NEW YORK, NY ...oocooociiicicnnes
CREDIT INDUSTRIEL ET

COMMERCIAL ... NEW YORK, NY ...oocooociiicicnnes
MITSUBISHI UFJ TR&BK ............. NEW YORK, NY ..o
MIZUHO BANK LTD .. NEW YORK, NY ..

NATIXIS ...ccevnae .. NEW YORK, NY ..

NORDEA BANK AB NEW YORK, NY ..o
NORINCHUKIN BANK ........cccccevnve. NEW YORK, NY ..o
ROYAL BANK OF CANADA ............. NEW YORK, NY ..o
SUMITOMO MITSUI TRUST BANK

LTD e NEW YORK, NY ..

SVENSKA HANDELSBANKEN AB ...... NEW YORK, NY ..

WESTPAC BANKING CORP ... NEW YORK, NY ..............

ABN AMRO BANK NV ......ccocvnvnee AMSTERDAM, NETHERLANDS ......
BANK OF NOVA SCOTIA .............. HOUSTON, TX ..
BNP PARIBAS SA ..o NEW YORK, NY ..o
CANADIAN IMPERIAL BANK OF

COMM ..o NEW YORK, NY ..o
CREDIT AGRICOLE ........cccccoennee. NEW YORK, NY ..o
CREDIT INDUSTRIEL ET

COMMERCIAL ..o NEW YORK,

MIZUHO BANK LTD ..o NEW YORK,

MUFG BANK LTD ..o NEW YORK,

NORDEA BANK AB ......ccccovvueiane NEW YORK,

SUMITOMO MITSUI TRUST BANK

LD ...ccc.c. . NEW YORK, NY

SWEDBANK AB ............ .. NEW YORK, NY

WESTPAC BANKING CORP ............. NEW YORK, NY ....cccccovcvvcnnnes

.|--0.000 |.
.|.--0.000 |.
.|--0.000 |.
.|--0.000 |.

.]--0.051 |.

o .0.048
|..0.049

.|-.0.043 |.
.--0.059 |.

.|--0.060 |.

...0.000
0000 | 0 | 0
0000 | 0 | 0
..0.049 | 525,337 |coovciiieene (18,781)
...0.048

...0.052 |.
...0.050

...0.047
...0.048
...0.049
...0.048

...0.049
...0.049

..0.049 |.

...0.047

...0.054 |.

...0.057 |.

...0.059

...0.048
...0.060
...0.059
.0.059 | (U IO 18,688
0050 | 81,871 [ 0
. 0.057 | 561,934 [ ... 82,700
v |-0.085 | 257,698 |................ 75,389
o |-.0.054 | ... 397,824 | 0
0,057 | 28,756 |.....cvocvenne 34,009

(219.768.367)

(39,979,783)

(123,693,638)
.......... 40,000,000

30,000,000
17,000,000

....30,002,882 |.
...14,991,807 |.
10,000,000 |-

32,500,000

0,000,000 |

(125,134,187)
.......... 75,000,000

........... 8,000,000

.......... 32,500,000

....91,990,874 |.
....70,000,000 |.

(35,777,834)|.

(123,987,396)|.
.......... 30,000,000 |.

.......... 75,000,000 |.
11,998,062 |.
100,000,000 |.

105,000,000 |

........... 5,000,000 |.

.......... 40,000,000 |.
.......... 25,000,000 |.

........... 8.000.000 |

....91,999,000 |
....70,000,000 |.
.......... 32,500,000 |.

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 10,726,020 1,692,243 (279,949,899) 778,487,234 354,384,398
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 10,726,020 1,692,243 (279,949,899) 778,487,234 354,384,398
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0
0599999. Total - Cash XXX [ XXX 10,726,020 1,692,243 (279,949,899) 778,487,234 354,384,398

E13
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STATEMENT AS OF SEPTEMBER 30, 2023 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

..................... CITIBANK US GOVT MMF Dol lars on Deposit Cash ACCOUN ....eereeuuseeeemsnueeeeeinntaeeeeennne e e eeemen e e eeemnnnaeeeeennnnaeeeennnnnaseeennnnnnseeernnnnsseeeennnnneeeeennnns | eevennnnes [reeennnnnns 0173172019 it v 10900 | 1273172023 e e 2 | eeeeeeeeeeeeneeees O [ 150,418
..................... UNITED STATES TREASURY TREASURY BILL ....iiiiuuuuniiiiiuuunniiiiiiuniniisiiuusseessisusssseseeessissssssessnaseeseesnnnssssssssnnnssesessnnnnsessessnnnsessesnnnnnsesseennnnnennees | eesennnnnes [oonennnnnss 09/18/2028 coiiiiiinn |ovvinniininiiiinnnnnnnnnn. 0,000 ......el.. . 10/12/2028 ... cevvennnneerennnnneneees 11,650,088 | 0 .00, 30,078
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 11,650,040 0 180,49
0109999999. Total - U.S. Government Bonds 11,650,040 0 180,496
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0

STIFs - Subsidiary Accounts SSLM ALM ... 09/05/2023 .. .5.330 |.. ..12/31/2023 .. .. 2,433,599

NUTRIEN FINANCIAL US LLC COMMERCIAL PAPER 09/21/2023 .. 0.000 |.. . 12/18/2023 ..

INTERCONT INENTALEXCHANGE GROUP COMMERCIAL PAPER . 09/22/2023 .. 0.000 |.. . 11/02/2023 ..

HEALTHPEAK PROPERTIES INC COMMERCIAL PAPER . 09/13/2023 .. 0.000 |.. . 10/12/2023 ..

NUTRIEN FINANCIAL US LLC COMMERCIAL PAPER ... ... 09/21/2023 ... 0.000 |.. ..12/15/2023 ..

TORONTO-DOMINION BANK/THE COMMERCIAL PAPER . ... 09/28/2023 ...0.000 |.. . 10/05/2023 ..

NUTRIEN LTD COMMERCIAL PAPER ... 09/21/2023 ...0.000 |.. . 12/18/2023 ..

New Orleans Jazz Orchestra Inc Purchase Obligation ... 02/22/2019 ..0.000 |.. ..09/30/2023 ..

Imtech Capital BV Senior Note ... 09/01/2021 5.813 |.. . 07/15/2017 . 146,563 |...

American Honda Fin Corp COMMERCIAL PAPER .... ... 09/25/2023 ... 0.000 |.. . 12/18/2023 .. ..95,806,253 |...

VW CREDIT INC COMMERCIAL PAPER ... 09/20/2023 ...0.000 |.. ..10/23/2023 ..

MICROCHIP TECH INC COMMERCIAL PAPER .. 0972072023 ...0.000 |.. . 1071172023 .

FEDERAL HOME LOAN BANKS CORP FLOATER ... 09/19/2023 .. .5.360 |.. . 10/12/2023 ..

MITSUBISHI CORP (AMERICAS) COMMERCIAL PAPER 09/20/2023 .. 0.000 |.. .. 12/13/2023 ..

SUNCOR ENERGY INC COMMERCIAL PAPER ... 09/14/2023 .. 0.000 |.. . 10/16/2023 .

FED DESJA QUEBEC COMMERCIAL PAPER .... ... 07/27/2023 ...0.000 |.. . 10/27/2023 ..

QUEBEC GOVT DISC COML PAPER COMMERCIAL PAPER .. ... 08/25/2023 ...0.000 |.. . 10/03/2023 ..

ALIMENTATION COUCHE-TARD INC COMMERCIAL PAPER ... 09/07/2023 ..0.000 |.. . 10/06/2023 .

Carillion Group plc Senior Note .... ... 09/01/2021 4.380 |.. ..09/30/2023 ..

UDR INC COMMERCIAL PAPER ... 09/25/2023 ...0.000 |.. ..10/25/2023 .. .

MICROCHIP TECH INC COMMERCIAL PAPER ... 09/20/2023 ...0.000 |.. . 10/04/2023 .. ..14,993,025 |...

MICROCHIP TECH INC COMMERCIAL PAPER ... 0972172023 ...0.000 |.. . 10/10/2023 . ..14,979,000 |...

STATE STR INSTL INVT TR MMKT .. 08/16/2023 ..0.000 |.. ..12/31/2023 ..

INTERCONT INENTALEXCHANGE GROUP COMMERCIAL PAPER . 09/15/2023 .. 0.000 |.. . 10/16/2023 .

Imtech Capital BV Senior Note . 09/01/2021 .. 5.813 |.. . 07/15/2017 .

BNG BANK NV COMMERCIAL PAPER ..... 09/18/2023 .. 0.000 |.. . 10/02/2023 ..

HEALTHPEAK PROPERTIES INC COMMERCIAL PAPER . ... 09/20/2023 ...0.000 |.. . 10/04/2023 .. ..12,993,998 |...

JP MORGAN USGOVT MMKT CAP MONEY MARKET ... 0972972023 ... 0.006 |.. .. 1273172023 .. . 12,081,148 |...

MITSUBISHI CORP (AMERICAS) COMMERCIAL PAPER ... ... 09/21/2023 ...0.000 |.. . 11/08/2023 .

JP MORGAN USGOVT MMKT CAP MONEY MARKET ... 0972172023 ... 0.006 |.. .. 1273172023 ..

ALIMENTATION COUCHE-TARD INC COMMERCIAL PAPER ... LS... ... 09/21/2023 ...0.000 |.. . 10/04/2023 ..

ST ENGINEERING NORTH AMERICA | COMMERCIAL PAPER . ... 08/28/2023 ... 0.000 |.. ..10/25/2023 .. . .

SUNCOR ENERGY INC COMMERCIAL PAPER ... 09/19/2023 ...0.000 |.. . 10/19/2023 .. ..24,929,750 |...

MICROCHIP TECH INC COMMERCIAL PAPER ... 0972072023 ... 0.000 |.. ..10/23/2023 .. .. 17,439,897 |...

JP MORGAN USGOVT MMKT CAP MONEY MARKET . .. 09/29/2023 .. 0.006 |.. ..12/31/2023 .. 171,000,000 |...

1019999999.

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,160,085,952 3,898,068
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,160,085,952 612,158 3,898,068
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 1,171,685,992 612,158 4,078,564
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
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STATEMENT AS OF SEPTEMBER 30, 2023 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
2509999999. Total Bonds 1,171,685,992 612,158 4,078,564
T4440E-30-0 ....... DRYDEN CORE FUND MM SER MMMF PRU Institutional Money Market .. LS... ... 09/29/2023 ...0.000 |.. 100,904,599 |... ... 175,871
T4440E-30-0 ....... DRYDEN CORE FUND MM SER MMMF PRU Institutional Money Market .. LS... ... 09/29/2023 ..0.000 |.. ... 303,092,282 |...
3B141W-27-3 ....... Goldman Sachs MVKT ... ... 09/26/2023 .......... 5.330 |..
3B141W-27-3 ....... Goldman Sachs MVKT ... ... 09/12/2023 .......... 5.330 |..
3B141W-27-3 ....... Goldman Sachs MVKT ... ... 09/29/2023 .......... 5.330 |..
3B141W-27-3 ....... Goldman Sachs MVKT ... ... 09/20/2023 .......... 5.330 |.. . ... 179,989
3B141W-27-3 ....... Goldman Sachs MVKT ... ...09/25/2023 .......... 5.330 |.. ....632,024 |... ...12,2719
3B141W-27-3 ....... Goldman Sachs MVKT ... ...09/18/2023 .......... 5.330 |.. ... 630,833 |[... ... 3,451
3B141W-27-3 ....... Goldman Sachs MVKT ... .. 09/26/2023 5.330 |.. 12,645,651 |... .. 172,107
381410-27-3 . Goldman Sachs MVKT . 09/12/2023 .. .5.330 |.. .1,782,208
381410-27-3 . Goldman Sachs MVKT . 09/29/2023 .. .5.330 |.. 22,371,164
381410-27-3 . Goldman Sachs MVKT . 09/18/2023 .. .5.330 |.. .425,583
3B141W-27-3 ....... Goldman Sachs MVKT ... 2. 09/26/2023 .oovviiis fe 5.330 |.. . 1,244,227 |...
3B141W-27-3 ....... Goldman Sachs MVKT ... ... 09/25/2023 oo [, 5.330 |.. 134,189,575 |...
38141W-27-3 ....... Goldman Sachs MWKT . .. 09/28/2023 ..ovvvvven foriiiiiiii 5.330 |.. . 10,666,048 |... 219,525

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

625,331,307

6,691,990

8609999999 - Total Cash Equivalents

1,797,017,299

3,123,315

10,770,554
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