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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 9,675,503,326 |....cvvveiricirerenens o 9,675,503,326 |............ 9,635,765,190
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2.ComMMON STOCKS .....coviiiiiiiiiiiiiiccic s [ 448,292,228 |...ooviviecneienies [ 448,292,228 |............... 425,842,234
3. Mortgage loans on real estate:
B ISt HENS .o [ 1,216,030,013 |oecveicceiircceine [ 1,216,030,013 |............ 1,215,898,461
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ..ottt sennenes |eseserereennens 65,012,386 |....ocvvererirriieieiinnes [ 65,012,386 |................ 65,808,095
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash($ .oreernen (27,264,100) ), cash equivalents
[CJ— 1,411,133,765 ) and short-term
investments ($ ..o ) et [ronenenens 1,383,869,665 |........ocvvverrieriericnns [ 1,383,869,665 |............ 2,607,834,260
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeeeee 1,004,277,959 |..ccoovoverne 224102 |............ 1,004,053,857 |...ccvovvee.. 993,051,343
7. Derivatives ............... ..4,832,417,130 |.. ..4,832,417,130 |.. ..5,137,525,194
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 38,018,918 |.................. 1,698,264 |................ 36,320,654 |................. 43,140,211
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 94,194,810 |.oocviciiecrcriene oo 94,194,810 | 98,864,938
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 18,757,616,435 |......ccovvveevne 1,922,366 |.......... 18,755,694,069 |.......... 20,223,729,926
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............cceurureriiriueieirenereeeeieiseeeseeeieas [oreseennienanns 122,672,743 |..ooeiecciircccins o 122,672,743 ..o 112,948,732
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 4,442,110 oo 66,321 |.oeriiiene 4,375,789 |..cocovvvrnnn 4,990,058
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 90,650,593 | e 90,650,593 |.....cocevneee 101,383,468
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance Contracts ...........c.cccoecevees oo s e [
17.  Amounts receivable relating to uninsured plans ............cccccoceeiiiiiiiiiinicens e [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 93,475,731 o o 93,475,731
18.2 Net deferred tax asset ..........coocoeevenenene ...82,707,140 |.. ..4,890,083 |.. ... 77,817,057 |..
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 25,686,793 |.eveeeeeeeeierreeeeeene [ 25,686,793
20. Electronic data processing equipment and SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 34,526,280 |................. 34,526,280 |...ooiveeieieeceeceees [
21. Furniture and equipment, including health care delivery assets
(B s ) et [eere e 7,000 [ 7,000 [o.eieceeeeriereriieierineniees oo
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............cccovevevrreeees foerererirerinnnns 41,849,783 | [ 41,849,783 |.ccveveeennne 45,529,052
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25. Aggregate write-ins for other than invested assets ...........cc.cccoveenienicncen oo 4,815,621,630 |...cocvvrecnnee 1,709,783 |............ 4,813,911,847 |........... 4,971,736,847
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 24,069,256,238 |.......ccocvnvne 43,121,833 |.......... 24,026,134,405 |.......... 25,749,259,472
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ettt [eeneneinas 94,563,231,540 ..o frrinies 94,563,231,540 |.......... 98, 124,697,632
28. Total (Lines 26 and 27) 118,632,487,778 43,121,833 118,589,365,945 123,873,957,104
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Derivative collateral ... [ 2,463,811,869 |.ovvovoveeeeeeeeeeeeeeeen Lo 2,463,811,869 |........... 2,518,477,270
2502. Net deferred losses from variable annuity hedge ........ccocoooveeeiieieicciitforrcinne 2,157,244 182 |...ooeeeeeeeeeeeeeeeees e 2,157,244 182 |............ 2,254,633,735
2503. Business owned life iNSUFANCE ... o 112,597,554 ..o 112,597,554 |......co.c. 112,592,948
2598. Summary of remaining write-ins for Line 25 from overflow page ...81,968,025 |... ..1,709,783 |... ...80,258,242 |... ...86,032,894
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,815,621,630 1,709,783 4,813,911,847 4,971,736,847




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 11,503,444,030 1€SS$ wooveeveeeeeeeeeeeeene included in Line 6.3
(iNClUdiNg $  +vevveeeeireecce Modco Reserve) 11,503,444,030 |.......... 11,408,250,235
2. Aggregate reserve for accident and health contracts (including $ 2,973,170,194 |........... 2,974,291,941
3. Liability for deposit-type contracts (including $  ....cccocevvvevercccnnnecee. MOACO RESEIVE)......eeveeieeiiiiieeieieie e [reesceeieneeens 83,821,919 | 78,739,025
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 62,275,382 |.oceierne 46,229,811
4.2 ACCIAENT NG NEAIN ...ttt bbbt b bbbt b bttt ettt ettt onsesnininanaies 19,268,528 |...ccovvvvneee 16,321,541
5. Policyholders’ dividends/refunds to members $ due
E= Lo Lo U aT o= o PP RO PR O PPN
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 $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ..ceoeeeenne 3,188,119 accident and health premiums .............ccccocevens fooreccnnnne 5,235,646 |...ccoovenveee 5,255,491
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
SOIVICE ACE e e e e e eeeee e eeeeeeeeeeeseeeeeeeseeenee eereeeeeeeeees 1,007,900 [ 1,298,900
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12. General expenses due or accrued
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinSUred allOWANCES) ............ccoueueuerrueuiierinieieieeeeesee e sesenesens [erenenenas (2,333,042,618)|........... (2,369,640,743)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 16,370,883 |....cccvevnee 16,276,314
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money$ .............. 200,000,000 and interest thereon $ .. 422,990
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene ..6,552,698,192 |...
24.09 Payable for securities ...... .. 561,898,149 |...
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 1,380,971,718 2,544 165,332
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 21,286,832,699 23,419,628, 157
27. From Separate Accounts Statement 94,405,125,066 |.......... 97,961,569,469
28. Total liabilities (Lines 26 and 27) 115,691,957,765 121,381,197,626
29. Common capital stock 3,000,000 |..ccccveveeeennee 3,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $ ...
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ................ 168,106,474 in Separate Accounts Statement) .............. 2,894,408, 180 2,489,759,478
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 2,897,408, 180 2,492,759,478
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 118,589,365,945 123,873,957,104
DETAILS OF WRITE-INS
2501. Derivative collateral 1,380,906,363 |............ 2,544,021,618
2502. Miscellaneous liabilities ...65,355 |.. .. 143,714
2503.
2598. Summary of remaining write-ins for Line 25 from OVErfOW PAJE .......ciuiiiiiiiiiiiiiii ittt oo nee [ooeene s
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,380,971,718 2,544 165,332
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Surplus from variable annuity hedge 2,157,244 ,182 |............ 2,254,633,735
3402. Surplus from admitted disallowed IMR 7,373,783 |ooo. 10,321,731
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 2,164,617,965 2,264 ,955,466




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 1,413,907,098 |............ 1,310,765,436 |............ 5,810,615,937
2. Considerations for supplementary contracts with life contingencies............coooirieiiiniiiieicieeeee e [ [
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..207,209,456 |.. . 202,828,045 |.. ..860,560,306
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (2,712,365)].. ... (4,138,625)].. ..(16,344,153)
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ...............cccceueeveifreeeccnenene 94,977,624 |............... 194,564,861 |................ 373,937,381
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 13,161,867 | 12,883,333 | 54,434,241
7. Reserve adjustments 0N reinSUranCe CEARM ...........oiiiiiiiiiiiiiiiie et sre e e e [ [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS..............vvueueuerriieieieeeiieeesesesessssesesese s sesesesssssese s ssns [eessciceeeseenas 372,223,858 |...coocnveee. 374,276,863 |............ 1,541,487,633
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 136,617,240 132,698,902 536,768,022
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 2,235,384,778 2,223,878,815 9,161,459, 367
10, DEath DENEFIS ...ttt 82,045,486 83,228,884 |............... 294,059,425
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeueriereeneeneeneenes foosiiii e .
12, ANNUILY DENETIES ...ttt ettt e 316,854,625 |............... 296,688,847 |............ 1,144,787,880
13. Disability benefits and benefits under accident and health CONtracts ...............ccceueueeeveeeiiieveveueeeeenens oo 62,997,051 | 60,466,336 |............... 244,695,445
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi e ettt
15.  Surrender benefits and withdrawals for life contracts ..................... ..1,982,459,566 |.. ..1,706,528,009 |.. ..7,325,898,599
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcievercieeeeseeee o 5,475,546 |.....cccoonne.. 1,500,897 | 3,696,145
18. Payments on supplementary contracts with life contingencies .............. | 2,107 | 2,907 [ 8,429
19. Increase in aggregate reserves for life and accident and health contracts 85,699,122 (17,483,918) 50,847,768
20.  Totals (LINES 1010 19) ..ottt n e n e | 2,535,533,503 |........... 2,130,931,162 |............ 9,063,993,691
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . ..
23. General insurance expenses and fraternal expenses ................. 95,055,855 |..cccveeene 390,638,675
24. Insurance taxes, licenses and fees, excluding federal income taxes .............ccccceeveeeeeeeveveveeveeeeeeenefoenccennnn 9,820,262 | 9,720,676 |...ccoee......
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions .... 115,500 100,000 332,899
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 1,855,504,525 1,671,361,668 7,163,820,934
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 379,880,258 |......cccouee 552,517,147 |............ 1,997,638,433
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LiNE 30) ....c.ouiuiuiurieeuriieiriieisieeineeeisceeisesetsese ettt ssssesns rossssnancanes 379,880,258 |.......ccoenee 552,517,147 |............ 1,997,638,433
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............cccccceeevevevivererennes 247,819,012 106,011,808 142,254,072
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne 132,061,241 | 446,505,339 |........... 1,855,384, 361
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ... (96,587,879) (excluding taxes of $  ..occovvuevvrcurncnns 62,623
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (363,354,403) 210,464,088 (754,283,700)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (231,293, 162) 656,969,427 1,101,100,661
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 2,492,759,478 2,665,891,413 2,665,891,413
37, NetinCOME (LINE 35) ...ttt et (231,293,162 ................ 656,969,427 |............ 1,101,100,661
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. 111,964,694 ..443,650,508 |.. (127,602,742)|.. ....(257,249,867)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeveievevereeeeceeeeeie e e 1,169,153 | 5,061,725 |..coiiiee 4,308,489
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas . 192,555,985 |.. ... 18,749,606 |.. (213,373,179)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ce (333,423) [ 703,032 |.. ... (3,616,564)
42. Change in liability for reinsurance in unauthorized and certified companies ............cccceeveeieeiennenien foovii s e s
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..............oococeeecfoeececcnns (8,372,927 ) |- ceeeeeeeeeeeeee
44,  Change in asset VAIUALION FESEIVE ...........c.c.c.cuerueeieeeieeeeeieeeeeee oot sesesess s eseseseseseass s s s s sesesessassas e eeaneeeenean 207,272,568 |.....ccceeveneee 3,739,936
45, Change iN trEASUNY SEOCK ........ciueiitiiitiiitieie ettt ettt sttt ettt ettt ettt e saeesbeesbeesbeesbe e beenbeenneemneen oo enee s e e .
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. ...99,999,313 |.. ..(61,878,770)]|..
47. Other changes in surplus in Separate ACCOUNtS StAtEMENt ...........c.cveveviueeiiieieieeeeeeeeeeeee et oo (99,999,313) e 61,878,770
48.  Change iN SUIMPIUS NOTES .....ccuiiiiiiiiieiie ettt ettt e sa e sae e seeseeseeneeeneesneeeseenneenseenseensenns [eisesinesnestesiessaessaessaesss [oeseessesieesiaesa e s s
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (stock dividend)
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (stock dividend) ..
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieeeeee e
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 404,648,702 357,620,984 (173,131,935)
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,897,408,180 3,023,512,397 2,492,759 ,478
DETAILS OF WRITE-INS
08.301. MiSCEIIANEOUS TNCOME ...ttt s e eaeeeeaeeeeae s eeneneeeneeenneeennanaoeeeeeeneennnas 136,617,240 |............... 132,698,902 |....coceeee. 536,768,022
08,3002, ettt oot e e e et e aa et e e et e e et e e e et e e e aeeeteeeeaneeeeaneeenneeeaneeeanneeesneeenneennneeennneens[eeenuneeennreeaneeesaneeesnneennne [seeneeeeneeennneeeneeenneeennnes [ernneeenn e e e e e e e e e e e nneen
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 136,617,240 132,698,902 536,768,022
2701. Miscellaneous deductions .. . 115,500 |.. . 100,000 |.. ..332,899
2702, et e e ea et e e et e e e et e e ettt e n et e e et e e aan et e aeeeeaneeeeaneeeanneeenneeeaneeennneeenneennneeenns|teneeennneeetneenneeesaneeennees [oeneeeeneeeaane e e e e e eneeeeaneees [ereeeian e e e e e e e e e nneenneeeas
27003, ettt e et e e eneeeas
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiinniicneeseeseeseesdcesieiesccesiccin s [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 115,500 100,000 332,899
£ 3010 T o KOTSRS RO TSP ORE R PR RSO RTTTO PR RUPTTRURTRTUPRN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 1,415,196,825 |............ 1,312,273,59% |............ 5,811,305,852
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 162,548,076 |................ 162,020,157 |.....covveeeee. 701,018,515
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 525,066,779 520,283,578 2,127,224,138
4. TOtal (LINES 110 3) oottt 2,102,811,680 1,994,577,331 8,639,548,505
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 2,430,269,971 |.......... 2,157,179,732 |............ 9,021,190,244
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooceeeeeee (1,040,398,773)|.......... (1,010,859,309)|........... (8,707,330,482)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveeceeeeieienens oeveecencens 221,178,233 |.covenee 223,796,804 |............... 899,680,078
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) ...ttt ettt ettt ettt et s et et e st et e s s ae s e s et et et et et e s e e sttt eb et et ese e s s st tereren (19,660,114) (51,149,846)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 1,5691,389,317 1,370,117,227 6,162,389,99%4
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 511,422,363 624,460,104 2,477,158 511
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 160,815,243 152,961,715 769,177,940
LS ] (ool < T A O FESU
12.3 Mortgage loans ... 42,114,225 |. 14,922,688 |.. 97,367,985
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuuiuuieiiiiieicecte ettt nenees |oetsnnsissennenenes 852,403 |.....cccvveviene 1,164,623 |...ooovvene 3,947,819
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStMents .............c.cccceceeees |oevrereeceinnencns 283,275 |.oveeicicenne (3,821,844)].....cccoenee. (8,785,159)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 610,848 371,074,945
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovvvevevevceeeieeeecieeeveveeesee e esesen s [oevereseiennas 204,675,994 |................ 165,227,182 |............ 1,232,783,530
13. Cost of investments acquired (long-term only):
T = TSSO NPT 195,994,518 |................ 652,167,238 |............ 1,940,346,432
BT (ool < T A O FESU
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 43,276,618 |......coccvveee. 1,250,506 |......cccevnnee 75,826,665
BT o =T e (= O A O FESU
13.5 Other INVESTEA @SSELS ......cuveviiicieeeteireeiee ettt se ettt se e eesetesesessesesesesesssseseseseaessssesnnnns [orssessineeussssnnniceenssnnnnones |oricueussnssnnecesssessensienenne [rosensesineceenns 19,100,000
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 1,504,931,491 59,677,318 118,193,596
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 1,744 ,202,627 713,095,062 2,153,466,693
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 11,023,774 8,284,734 71,510,677
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (1,550,550,407) (556,152,614) (992,193,840)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveueueueueuriiieieieieteieeeeeseieieeessesnens |oeresesesneeeseeenesesesnssenenes [oeeeeeenenens (200,000,000).......nc... (450,731,922)
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............c.ccoeveveeeecererens Joevveeeienencns 5,082,894 |...oovrirrine 778,616 |..ooeeieceenne 7,611,283
16.5 Dividends t0 SLOCKNOIAETS ..........cucuiuiieiicieee ettt [rnenennenenes 200,000,000 |...evrieereeiriieirieirienee oo 149,268,078
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 10,080,555 7,082,340 (5,774,402)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (184,836,551) (192,139,044) (598,163,119)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |.......... (1,223,964,595)|.............. (123,831,554)|....cccvnnve 886,801,552
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....couieiieiiiiei ettt |oesininines 2,607,834,260 |............ 1,721,032,708 |............ 1,721,032,708
19.2 End of period (Line 18 plus Line 19.1) 1,383,869,665 1,597,201,154 2,607,834,260
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Net assets transferred to (from) non-insulated separate accounts ........ccoovvooeciiiiinnns fooeeeieiicccens i 382,044,372 |................ 754,011,841




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 276,631,981 |................ 276,271,460 |............ 1,100,407, 389
GIOUD I8 .ottt ettt n st e e e et e s s e s s e sesesea s s eseasssesesesnanaensassesnseae|reee ettt 3,918 | 4,409 | 15,638
INIVIAUAI @NNUITIES ... e s 1,166,708,804 |........... 1,058,977,886 |............ 4,837,272,672
GOUP @NNUILIES ......voveiveviieteeeteeetee st steee ettt et et e b e e e tess st esesteseesetessese s esessebessssessssessssesessesesasensssedsseseeesenteseneas 6,557,968 |.......covve.. 7,176,641 | 28,582,005
ACCIABNE & NEAIN ..o 64,489,675 |................. 67,049,153 |............... 272,874,951
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 thIOUGN 7) .....vvieieieieiiiccectete ettt st se st eaes 1,514,392,346 |........... 1,409,479,549 |............ 6,239, 152,655
DEPOSIt-LYPE CONFACES ......evvvieeieiiieieteeeieeeet ettt s s s s e s e e e sesns [oeneeneeeeeaeeeaene 4,102,630 |.oovovevereee 3,510,330 [ocoiiinnee 18,273,598
Total (Lines 8 and 9) 1,518,494,976 1,412,989,879 6,257,426,253
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices
The accompanying financial statements of RiverSource Life Insurance Company (the “Company” or “RiverSource Life”) have been prepared
in conformity with accounting practices prescribed or permitted by the State of Minnesota Department of Commerce. The Minnesota
Department of Commerce has adopted the National Association of Insurance Commissioners (“NAIC”) Accounting Practices and Procedures
Manual as a component of its prescribed statutory accounting principles (“SAP”).

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

F/S F/S December 31,
SSAP # Page Line#  March 31, 2026 2025

NET INCOME/(LOSS):
(1) The Company’s state basis (Page 4, Line 35, Columns 1 & 3)................. XXX XXX XXX $ (231,293,162) $1,101,100,661
(2) State prescribed practices that increase/(decrease) NAIC SAP: None....... — —
(3) State permitted practices that increase/(decrease) NAIC SAP: None ....... — —
(4) NAIC SAP (1-2-354) ottt XXX XXX XXX  $ (231,293,162) $1,101,100,661
SURPLUS:
(5) The Company’s state basis (Page 3, Line 38, Columns 1 & 2)................. XXX XXX XXX  $2,897,408,180 $2,492,759,478
(6) State prescribed practices that increase/(decrease) NAIC SAP: None...... — —
(7) State permitted practices that increase/(decrease) NAIC SAP: None ....... — —
(8) NAIC SAP (560-T=8) .ottt XXX XXX XXX $2,897,408,180 $2,492,759,478

B. — D. No significant change.
Accounting Changes and Corrections of Errors

Accounting Changes
None.

Changes in Reserve Valuation Basis

Generator of Economic Scenario (“GOES”)

In 2025, the NAIC adopted revisions to the Valuation Manual (“VM”) related to the adoption of the GOES for Principle-Based Reserving calculations.
GOES applies to calculations for life insurance, variable annuities, and non-variable annuities under VM-20, VM-21, and VM-22 and is effective
January 1, 2026. The Company adopted GOES as of that date. There was a resulting increase of $8 million in reserves, net of reinsurance, under
VM-21. This amount is reported as a change in reserve valuation basis on Line 43 of the Summary of Operations. There was no impact to reserves, net
of reinsurance under VM-20, and VM-22 is prospective and did not impact existing reserves.

Correction of Errors
None.

Business Combinations and Goodwill
Not applicable.

Discontinued Operations
Not applicable.

Investments
A. - C. No significant change.

D. Asset-Backed Securities (“ABS”)

(1) Prepayment assumptions for ABS are based on financial information provided by a licensed data provider. These assumptions are
consistent with the current interest rate and economic environment. The retrospective method is used to value ABS except in situations
where rate changes result in recalculation of the effective yield. The recalculated yield is used to amortize the investment as of the rate
change date.

(2) During the three months ended March 31, 2026, the Company had no other-than-temporary impairments (“OTTI”) recognized on
ABS due to intent to sell or inability or lack of intent to retain for a period of time sufficient to recover the amortized cost.

(3) The Company had no ABS as of March 31, 2026 for which an OTTI has been recognized in the current reporting period due to the
fact that the present value of cash flows expected to be collected is less than the amortized cost of the securities.

(4) The following table provides information about investments in ABS for which the carrying value (amortized cost) exceeds fair value and
the length of time that individual securities have continuously had amortized cost in excess of fair value, as of March 31, 2026:
a. The aggregate amount of unrealized losses:

1. Less than 12 Months.. .. $ 9,128,829
2. 12 Months or Longer ............... $ 84,836,900

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months ..........ccccoeevevvevveevennnne. $ 688,818,200
2. 12 Months or Longer . . $ 624,235,899

For all ABS for which carrying value exceeds fair value, RiverSource Life has the intent and ability to retain the investment in the
security for a period of time sufficient to recover the carrying value.

(5) No change.

E.-K No significant change.



STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

Re

stricted Assets

NOTES TO FINANCIAL STATEMENTS

The Company does not have any assets held under modco or funds withheld reinsurance arrangements. Therefore, columns and disclosures
related to modco and funds withheld assets in Note 5L are not applicable.

(1) Restricted assets (including pledged)

Gross (Admitted & N dmitted) Restricted? Current Year
Current Year 6 7 9 Percentage
1 3 4 5 10 11
Gross Admitted
Total Separate (Admitted & | Restricted
Account (S/A) S/A Assets Increase/ Total Admitted | Nonadmitted) | to Total
Restricted Asset Total General Restricted Supporting G/A Total Total From (Decrease) Restricted Restricted to | Admitted
Category Account (G/A) Assets Activity® (1 plus 3) Prior Year (5 minus 6) (5 minus 8) Total Assets® | Assets
Federal Home Loan
Bank (“FHLB”)
capital stock............ $ 19,000,000] $ —18 — | $ 19,000,000 $ 19,000,000 $ — [ $ 19,000,000 —% —%
On deposit with states . 3,284,666 — — 3,284,666 3,284,014 652 3,284,666 — —
Pledged collateral to
FHLB (including
assets backing
funding
agreements) ........... 241,946,470 799,808,003 799,808,003 1,041,754,473| 1,058,017,823 (16,263,350) | 1,041,754,473 0.9 0.9
Pledged as collateral
not captured in
other categories ...... 1,014,808,539 768,895,344 666,014,338] 1,783,703,883| 1,698,732,137 84,971,746 1,783,703,883 1.5 1.5
Collateral assets
received and on
balance sheet .......... 1,376,372,148 595,442 — | 1,376,967,590| 2,539,506,914| (1,162,539,324)| 1,376,967,590 1.2 1.2
Total restricted assets..| $2,655,411,823| $1,569,298,789| $1,465,822,341| $4,224,710,612| $5,318,540,888| $(1,093,830,276) | $4,224,710,612 3.6% 3.6%
1) Columns 2 and 8 are None.
2) Subset of Column 3
3) Column 5 divided by Asset Page, Line 28, Column 1
“) Column 9 divided by Asset Page, Line 28, Column 3
(2) Detail of assets pledged as collateral not captured in other categories:
Gross (Admitted & N ) Restricted”
Current Year 6 7 8 Percentage
1 3 4 5 9 10
Gross Admitted
(Admitt?d & | Restricted
Total Separate S/A Assets Increase/ Total Current | Nonadmitted) | to Total
Total General Account (S/A) | Supporting G/A Total Total From (Decrease) Year Admitted | Restricted to | Admitted
Description of Assets Account (G/A) Restricted Assets Activity® (1 plus 3) Prior Year (5 minus 6) Restricted Total Assets Assets
Bonds pledged for
derivatives ...........c...... $1,014,808,539 $768,895,344|  $666,014,338| $1,783,703,883| $1,698,732,137| $84,971,746| $1,783,703,883 1.5% 1.5%
Amount of total pledged
under derivative
CONMACES .o 1,014,808,539 768,895,344 666,014,338| 1,783,703,883| 1,698,732,137|  84,971,746| 1,783,703,883 XXX XXX
Total Excluding
Derivative Collateral
(Total minus Amt of
Total pledged under
derivative contracts)..... $ — | $ — $ —$ —$ — 8 —| $ —] XXX XXX
1) Column 2 is None.
2) Subset of Column 3
(3) The Company did not have any other restricted assets at March 31, 2026 and December 31, 2025.
(4) Collateral received and reflected as assets within the Company’s financial statements:
1 4 7 8
Book/Adjusted % of BACYV to
Carrying Value Total Assets % of BACYV to
(“BACV”) Fair Value (Admitted and Total Admitted
Assets Collateral Collateral Nonadmitted)* Assets **
General Account:
a.-i. None
j. OFhET ..ttt $ 1,376,372,148 $ 1,376,372,148 5.7% 5.7%
K. TOtal SSEES ...eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e $ 1,376,372,148 $ 1,376,372,148 5.7% 5.7%
L None
Separate Account:
m.-u. None
V. OheT ..ot $ 595,442 595,442 —% —%
w. Total assets. $ 595,442 595,442 —% —%
* k= Column 1 divided by Asset Page, Line 26 (Column 1)
w = Column 1 divided by Asset Page, Line 27 (Column 1)
Hox k = Column 1 divided by Asset Page, Line 26 (Column 3)
w = Column 1 divided by Asset Page, Line 27 (Column 3)
1 2
% of Liability to
Amount Total Liabilities*
y. Recognized obligation to return collateral asset (General Account)........ 1,376,372,148 6.5%
Z. Recognized obligation to return collateral asset (Separate Account). 595,442 —
88500, NODE ..ottt et sttt
* y=Column 1 divided by Liability Page, Line 26 (Column 1)
z= Column 1 divided by Liability Page, Line 27 (Column 1)
(5) Assets held as collateral have been pledged for another purpose specific to the insurance reporting entity (not for the benefit of the

reinsurer):

e e o

Total...

Investment Income
No significant change.

Securities Lending
Repo/repurchase Agreements ...
Placed under option contracts ....
On deposit with states
On deposit with other regulatory bodies
Pledged as collateral to FHLB (including assets backing funding agreements)
Pledged as collateral not captured in other categories

M. - S. No significant change.

Joint Ventures, Partnerships and Limited Liability Companies
No significant change.

7.

1

Collateral Held

3,284,666

1,041,754,473
1,783,703,883
. § 2,828,743,022




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

8.  Derivative Instruments
A. Derivatives under SSAP 86 — Derivatives (“SSAP 86”)

(1)-(4) and (7) No significant change.
(5), (6), (8) and (10) Not applicable.

9) The deferred premium associated with certain options is paid or received semiannually over the life of the option contract or at maturity.
The following is a summary of the payments the Company is scheduled to make for these options as of March 31, 2026:

Derivative Premium

Fiscal Year Payments Due
2026 (for the period from April 1, 2026 to December 31, 2026)........c.ceeiriririeueueieririnieieieieenineeeeneeseseeeenens $ 156,294,973
20,456,020
30,212,945
121,365,160
211,425,751
539,754,849
Derivative Fair Value
with Premium Derivative Fair Value
Undiscounted Future Commitments Excluding
Premium (Reported on Impact of Financing
Commitments Schedule DB) Premiums
Prior Year — 2025 ....cccooiniviieiiiniieeeenens 607,532,549 $  1,130,409,951 $ 1,130,409,951
Current Year — 2026 539,754,849 946,228,544 946,228,544

B.  Derivatives under SSAP 108 — Derivative Hedging Variable Annuity Guarantees (“SSAP 108”)
(1) Discussion of hedged item/hedging instruments and hedging strategy: No significant change.

As discussed in Annual Statement Note 8B(1), due to the Company’s modified approach to the calculation of deferred balances, the
Company leaves columns 3 through 6 of Schedule DB Part E blank. The following table presents relevant information on the hedged
item, based on RiverSource Life’s modified approach:

Column # 5 6
Fair Value Gain (Loss) in Full Contract Cash Flows | Fair Value Gain (Loss) in Hedged Item
Description in Schedule DB Part E Attributed to Interest Rates Attributed to Hedged Risk

Rho of full contract less Rho of ﬁxed income assets Rho of designated hedged risk
supporting variable annuity reserves
1* Quarter 2026 ......ccoovrveveveerrnnens $13,522,169 $4,501,505

RiverSource Life’s calculation

2) Recognition of gains/(losses) and deferred assets and liabilities:
a. Scheduled Amortization of net gains or (losses):

Amortization Year
For the twelve months beginning March 31 Deferred Assets Deferred Liabilities

1. (325,042,923) § —
2. (325,042,923) —
3. (325,042,923) —
4. (325,042,923) —
5. (316,320,351) —
6. (232,303,239) —
7. (163,527,377) —
8. (94,098,224) —
9. (40,170,748) —
10 (10,652,551) —
Lo TORAL et $  (2,157,244,182) $ —
b. Total Net Deferred gains/(IOSSES) .......cccoureueueueriririrueiiieieiieeetesetse ettt et eae et se e se e seenenene $ (2,157,244,182)
c. Reconciliation of Amortization:
1. Prior Year Net Deferred gains/(LOSSES) ........cceueueueueiririeieueiiinieeeieieiitseeieieieeseese e eeenenene $  (2,254,633,735)
2. Current Year Amortization ................ (81,654,117)
3. Current Year Deferred Recognition ............ (15,735,436)
4. Ending Net Deferred gains/(10SS€8) [1=(23)] wovevueririeireirieieieieieietesieeseee ettt $  (2,157,244,182)

d. Open Derivative Removed from SSAP 108 and Captured in Scope of SSAP 86: No significant change.
e. Open Derivative Removed from SSAP 86 and Captured in Scope of SSAP 108: No significant change.
3) Hedging Strategies Identified as No Longer Highly Effective: None.
4) Hedging Strategies Terminated: None.

9. Income Taxes
No significant change.

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A.and B.

Cash dividends/distributions paid and received by RiverSource Life were as follows:

Three Months Ended
March 31, 2026
(in millions)
Paid to Ameriprise Financial, INC. ........ccoouiiriiriiiniiiicce e $ 200

Beginning in 2025, the Company entered into total return swap intercompany derivative transactions with its parent company, Ameriprise
Financial. The derivatives are not designated as hedging instruments, were entered into at arm’s-length market prices, and are carried at fair
value and reported in Schedule DB. The transactions were not material at inception and remained immaterial during the three months ended
March 31, 2026. There were no amounts payable to or receivable from the parent company as of March 31, 2026.

C. - 0. No significant change.

7.2



STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

11. Debt
A. No significant change.

B. Federal Home Loan Bank Agreements

Q)

The Company is a member of the FHLB of Des Moines which provides access to collateralized borrowings. The Company has accessed
collateralized borrowings from the FHLB and has pledged (granted a lien on) certain investments as collateral, primarily commercial
mortgage-backed securities and residential mortgage-backed securities.

(2) FHLB Capital Stock
a. Aggregate Totals

1. March 31, 2026

1 2 3
Total General Separate
2+3 Account Accounts
(a) Membership Stock — Class A ........ccceveeerevrrereeererereseesesesesenans $ — S — 8 —
(b) Membership Stock — Class B.........ccceoevrireeennniecnneccee 10,000,000 10,000,000 —
(€)  ACHVILY STOCK w.vveiiiiieieieice et 9,000,000 9,000,000 —
(d) Excess Stock — — —
(€)  Aggregate Total .......ocovueueiiiririeieiciireieee e $ 19,000,000 $ 19,000,000 $ —
(f) Estimated Borrowing Capacity as determined by the Insurer....... $ 4,861,000,000 XXX XXX
2. December 31, 2025
1 2 3
Total General Separate
2+3 Account Accounts
(a8) Membership Stock — Class A . .3 — 9 — S —
(b) Membership Stock — Class B.. 10,000,000 10,000,000 —
(c) Activity Stock ......cccceeevenennne 9,000,000 9,000,000 —
(d) Excess Stock ..... — — —
(e) Aggregate Total ......cccovviririceicieieiirrr e ..$ 19,000,000 $ 19,000,000 $ —
(f) Estimated Borrowing Capacity as determined by the Insurer....... $ 4,727,000,000 XXX XXX
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Not Eligible 6 months to 1 to Less
Current Year for Less Than 6 Less Than 1 Than 3 3to5
Membership Stock Total Redemption Months year Years Years
1.Class A ...ooovveveeererennne $ — 3 — 3 — 3 — 8 — 8 —
2. Class B..oooovveeciciiine 10,000,000 10,000,000 — — — —
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate
Total
Fair Value Carrying Value Borrowing

1. Current Year Total General and Separate Accounts

Total Collateral Pledged (Lines 2+3) .....ccovevreeeieieeireriennnns $ 1,038,761,532 $ 1,041,754,472 $ 200,422,990

2. Current Year General Account Total Collateral Pledged .............. 238,953,529 241,946,470 200,422,990
3. Current Year Separate Accounts Total Collateral Pledged............ 799,808,003 799,808,002 —
4. Prior Year-end Total General and Separate Accounts
Total Collateral Pledged..........cccoeoerinineieenininniceicneccccne 1,056,945,739 1,058,017,823 200,439,444
b. Maximum Amount Pledged (based on carrying value) During Reporting Period
1 2 3
Amount
Borrowed at
Time of
Maximum
Fair Value Carrying Value Collateral

1. Current Year Total General and Separate Accounts

Maximum Collateral Pledged (Lines 2+3).......cccoceuvuieurucucuennnne $ 1,056,945,739  § 1,058,017,823 $ 200,439,444

2. Current Year General Account Maximum Collateral Pledge 245.374,814 246,446,898 200,439,444
3. Current Year Separate Accounts Maximum Collateral Pledged ... 811,570,925 811,570,925 —
4. Prior Year-end Total General and Separate Accounts
Maximum Collateral Pledged..........c.coooeeeueuennnnnicccicenne 1,066,638,917 1,072,173,990 200,507,199
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debtu.iciiiiicccireeee $ 200,422,990 $ 200,422,990 $ — XXX
(b) Funding Agreements. . — — — $ —
(€)  Other.....cccoevnrieciirieeene — — — XXX
(d) Aggregate Total ................... $ 200,422,990 $ 200,422,990 $ — $ —
2. Prior Year-end
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debt..cooiiiiiciiciiee $ 200,439,444 $§ 200,439,444 $ — XXX
(b) Funding Agreements. . — — — —
(€)  Other.....cccoovmnieciirieieene — — — XXX
(d) Aggregate Total .................. $ 200,439,444 $ 200,439,444 $ —  § —
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b. Maximum Amount during Reporting Period (Current Year)

1 2 3
Total General Separate
2+3 Account Accounts

$ 200,439,444 § 200,439,444 § —

S

$ 200,439,444 $ 200,439,444 § —

c. FHLB — Prepayment Obligations
Does the Company have prepayment
obligations under the following
arrangements (YES/NO)?

Lo DDt Yes
2. Funding AGIeements..........cccccceerueurueueuerininieeeieneeneseeiereseeseeseseneeeseseenenene N/A
3. OtheT i N/A

Unused commitments and lines of credit — Short-term financing arrangements: No significant change.

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
No significant change.

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant change.

Liabilities, Contingencies and Assessments
No significant change.

Leases
No significant change.

Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant change.

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
No significant change.

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
Not applicable.

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable.

Fair Value Measurements

The Company categorizes its fair value measurements according to a three-level hierarchy. The hierarchy prioritizes the inputs used by the
Company’s valuation techniques. A level is assigned to each fair value measurement based on the lowest level input that is significant to the fair
value measurement in its entirety. The three levels of the fair value hierarchy are defined as follows:

A.

Level I  Unadjusted quoted prices for identical assets or liabilities in active markets that are accessible at the measurement date.
Level2  Prices or valuations based on observable inputs other than quoted prices in active markets for identical assets and liabilities.
Level 3 Prices or valuations that require inputs that are both significant to the fair value measurement and unobservable.

(€]

2

3

(C)

Fair Value Measurements at March 31, 2026

Description for each class of asset Net Asset Value
or liability (Level 1) (Level 2) (Level 3) (“NAV”) Total
a. Assets at fair value
Cash equivalents....................... $ 571,929,562 $ —  $ — $ — 3 571,929,562
Derivative assets:
Interest rate contracts............ 26,781 592,870,926 — — 592,897,707
Equity contracts ... 208,352,726 3,945,505,942 — — 4,153,858,668
Credit contracts.........cc.ccu..e... — 63,146,053 — — 63,146,053
Foreign exchange contracts ... 366,725 22,147,977 — — 22,514,702
Total derivative assets ......... 208,746,232 4,623,670,898 — — 4,832,417,130
Separate account assets 411,666,572 22,904,090,860 1,405,620,701 69,588,305,843 94,309,683,976
Total assets at fair value .............. $1,192,342,366  $ 27,527,761,758 $ 1,405,620,701 $ 69,588,305,843 $ 99,714,030,668
b. Liabilities at fair value
Derivative liabilities:
Interest rate contracts............. $ 833,699 $ 3,126,241,404 $ — 3 — $ 3,127,075,103
Equity contracts .........cccc...... 271,330,978 3,152,153,438 — — 3,423,484,416
Foreign exchange contracts ... 836,949 1,301,724 — — 2,138,673
Total derivative liabilities.... 273,001,626 6,279,696,566 — — 6,552,698,192
Separate account liabilities........ 87,737,948 2,957,503,252 — — 3,045,241,200
Total liabilities at fair value......... $ 360,739,574 $ 9,237,199,818 $ — 8 — $  9,597,939,392

The following table provides a summary of changes during the current quarter in Level 3 assets and liabilities measured at fair value:

Total gains and Total gains

Beginning Transfers Transfers (losses) and (losses) Ending balance
balance at into out of included in Net included in at
January 1, 2026 Level 3 Level 3 Income Surplus Purchases Issuances Settlements March 31, 2026
a. Assets
Separate account
assets... .. $1,401,036,199 $2,046,498 ) § — $(80,371,718) _ $ —  $37,900,000 $66,000,000 $(20,990,278)  $1,405,620,701
Total assets ......... $1,401,036,199 $2,046,498 $ — $(80,371,718)  $ — $37,900,000 $66,000,000 $(20,990,278)  $1,405,620,701

(1) Includes bonds transferred to Level 3 as fair value is now based on a single non-binding broker quote.

The Company recognizes transfers between levels of the fair value hierarchy as of the beginning of the quarter in which each transfer
occurred.

The Company uses valuation techniques consistent with the market and income approaches to measure the fair value of its assets and
liabilities. The Company’s market approach uses prices and other relevant information generated by market transactions involving identical
or comparable assets or liabilities. The Company’s income approach uses valuation techniques to convert future projected cash flows to a
single discounted present value amount. When applying either approach, the Company maximizes the use of observable inputs and
minimizes the use of unobservable inputs.

The following is a description of the valuation techniques used to measure fair value and the general classification of these instruments
pursuant to the fair value hierarchy.

Cash equivalents
Cash equivalents consist of actively traded money market funds which are measured at their NAV and classified as Level 1.
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Derivative assets and liabilities

Derivatives that are measured using quoted prices in active markets, such as derivatives that are exchange-traded, are classified as Level 1
measurements. The variation margin on futures contracts is also classified as Level 1. The fair value of derivatives that are traded in less
active over-the-counter markets is generally measured using pricing models with market observable inputs such as interest rates and equity
index levels. These measurements are classified as Level 2 within the fair value hierarchy and include swaps and the majority of options.
The counterparties’ nonperformance risk associated with uncollateralized derivative assets was immaterial as of March 31, 2026.

Separate account assets and liabilities

The fair value of assets held by separate accounts, other than those supporting the Company’s modified guaranteed annuities and structured
variable annuities, is determined by the NAV of the funds in which those separate accounts are invested. The NAV is used as a practical
expedient for fair value and represents the exit price for the separate account. These separate account assets are excluded from classification
in the fair value hierarchy.

Separate account assets supporting the Company’s modified guaranteed annuities and structured variable annuities include bonds, mortgage
loans, derivatives, short-term investments and cash equivalents. Separate account liabilities consist of derivative liabilities.

The investments and derivative liabilities held in the separate accounts are carried at fair value and classified in the fair value hierarchy
similar to the investments held in the general account. Refer to discussion above and in Note 20.C for the methodology used for estimating
the fair value.

(5) Derivative assets and liabilities are presented on a gross basis for any relevant disclosures in paragraphs (1) through (4) above.
Additional fair value information: See Notes 5, 8, and 11.
The following table provides the carrying value and the estimated fair value of financial instruments that are not reported at fair value:

March 31, 2026

Fair Value
Not
Admitted Practicable
Aggregate Assets or (Carrying
Fair Value Liabilities (Level 1) (Level 2) (Level 3) NAV Value)
Financial Assets

Bonds: Issuer credit obligations. $  7,041,859,710 § 7,151,443,093 $ 1,057,184 $ 6,833,935,822 $§ 206,866,704 $§ — $ —
Bonds: ABS 2,445,545,340 2,524,060,233 — 1,975,663,216 469,882,124 — —
Common stocks .. 19,000,000 19,000,000 — — 19,000,000 — —
Mortgage loans on real estate..... 1,165,319,830 1,216,030,013 — — 1,165,319,830 — —
Cash equivalents.

839,204,203 839,204,203 299,503,907 539,700,296 — — —

Contract loans..... 1,004,053,857 1,004,053,857 1,004,053,857 — — —

Other invested assets . 40,883,684 36,320,651 — — 40,883,684 — —
Financial Liabilities

Deposit-type contracts .3 81,813,964 $ 83,821,919 § — 8 — S 81,813964 § — § —

Borrowed money .... 200,438,795 200,422,990 — 200,438,795 — — —

Bonds
When available, the fair value is based on quoted prices in active markets. If quoted prices are not available, fair values are obtained from third-
party pricing services, non-binding broker quotes, or other model-based valuation techniques.

Level 1 bonds primarily include U.S. Treasuries.

The fair value of Level 2 bonds is based on a market approach with prices obtained from third-party pricing services. Observable inputs used to
value these bonds can include, but are not limited to, reported trades, benchmark yields, issuer spreads and non-binding broker quotes. The fair
value of bonds included in an observable transaction with a market participant are also considered Level 2 when the market is not active.

The fair value of Level 3 bonds is typically based on a single non-binding broker quote. The underlying inputs used for some of the non-binding
broker quotes are not readily available to the Company. The Company’s privately placed bonds are typically based on a single non-binding
broker quote. The fair value of affiliated asset-backed securities is determined using a discounted cash flow model. Inputs used to determine the
expected cash flows include assumptions about discount rates and default, prepayment and recovery rates of the underlying assets. Given the
significance of the unobservable inputs to this fair value measurement, the fair value of the investment in the affiliated asset-backed securities is
classified as Level 3.

Common stocks
Common stocks consist of an investment in the FHLB. The fair value is approximated by the carrying value and classified as Level 3 due to
restrictions on transfer and lack of liquidity in the primary market for this asset.

Mortgage loans on real estate

The fair value of commercial mortgage loans, except those with significant credit deterioration, is determined by discounting contractual cash
flows using discount rates that reflect current pricing for loans with similar remaining maturities, liquidity and characteristics including loan-to-
value ratio, occupancy rate, refinance risk, debt service coverage, location, and property condition. For commercial mortgage loans with
significant credit deterioration, fair value is determined using the same adjustments as above with an additional adjustment for the Company’s
estimate of the amount recoverable on the loan. Given the significant unobservable inputs to the valuation of the loans, these measurements are
classified as Level 3.

Cash equivalents

Cash equivalents include highly liquid investments with original or remaining maturities at the time of purchase of three months or less. Cash
equivalents are measured at amortized cost, which is a reasonable estimate of fair value because of the short time between the purchase of the
instrument and its expected realization. Level 1 securities consist of U.S. Treasuries. All other cash equivalents are classified as Level 2.

Contract loans

Contract loans represent loans made against the cash surrender value of the underlying life insurance or annuity product. These loans and the
related interest are usually realized at death of the policyholder or contractholder or at surrender of the contract and are not transferable without
the underlying insurance or annuity contract. The fair value of contract loans is approximated by the carrying value and is classified as Level 2.

Other invested assets

Other invested assets represent investments in affiliated residual tranches. Fair value is determined using a discounted cash flow model. Inputs
used to determine the expected cash flows include assumptions about discount rates and default, prepayment and recovery rates of the underlying
assets. Given the significance of the unobservable inputs to this fair value measurement, the fair value of the investment in the affiliated residual
tranches is classified as Level 3.

Deposit-type contracts

The carrying value and fair value of deposit-type contracts are presented net of reinsurance and consist of single premium immediate annuities
without life contingencies. The fair value is determined by discounting cash flows using a risk neutral discount rate with adjustments for expense
margin. Given the use of significant unobservable inputs to these valuations, the measurements are classified as Level 3.

Borrowed money
Borrowed money represents FHLB borrowings. The fair value is obtained from a third-party pricing service and classified as Level 2.

Not Practicable to Estimate Fair Value: None.

The Company has no general account investments measured using NAV as a practical expedient.
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Other Items
A.—1 No significant change.
J. Reporting Net Negative (Disallowed) Interest Maintenance Reserve (“IMR”)
(1) Net negative (disallowed) IMR
Insulated Non-Insulated
Separate Separate
Total General Account Account Account
$ 7,373,783  § 7,373,783 $ — 3 —
(2) Negative (disallowed) IMR admitted
Insulated Non-Insulated
Separate Separate
Total General Account Account Account
$ 7,373,783  $ 7,373,783 $ — S —
(3) Calculated adjusted capital and surplus
Total
a. Prior Period General Account Capital & SUIPIUS .......cc.eueueiriririeieeinirieeiee et $2,492,759,478

From Prior Period SAP Financials
b. Net Positive GOOdWill (AdMItted) ........ccoveueueuiiririiieiciiriereccer ettt —
c. EDP Equipment & Operating System Software (admitted) ..........ccceoeoeverrereiiinninieeirinneecccene —
d. Net DTAs (admitted)

e. Net Negative (disallowed) IMR (admitted) .........c.cceceririeieueiiiinininieiecinineecicee e 10,321,731
f. Adjusted Capital & Surplus (a-(DHCHd+e)) ...ceveueeeuiriririiiciiiirieee et $2,482,437,747
(4) Percentage of adjusted capital and surplus
Total
Percentage of Total Net Negative (disallowed) IMR admitted in General Account or recognized in
Separate Account to adjusted capital and SUIPIUS ..o 0.3%

(5) Allocated gains/losses to IMR from derivatives: Not applicable.

Events Subsequent
Subsequent events have been considered through May 7, 2026, the date the statutory financial statements were issued.

Reinsurance
No significant change.

Retrospectively Rated Contracts & Contracts Subject to Redetermination
Not applicable.

Change in Incurred Losses and Loss Adjustment Expenses

A. Accident and health claim reserves as of December 31, 2025 were $888 million. During the three months ended March 31, 2026, $56
million was paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. In addition, tabular fund
interest was $7 million. At March 31, 2026, accident and health claim reserves for prior year claims incurred were $806 million.
Therefore, there was a $33 million favorable prior period development since December 31, 2025. This is primarily due to favorable long-
term care insurance claim experience.

B.  There were no significant changes in methodologies or assumptions used in calculating the liability for unpaid losses and loss adjustment
expenses.

Intercompany Pooling Arrangements
Not applicable.

Structured Settlements
Not applicable.

Health Care Receivables
Not applicable.

Participating Policies
Not applicable.

Premium Deficiency Reserves
None.

Reserves for Life Contracts and Annuity Contracts
No significant change.

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

Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No significant change.

Premiums and Annuity Considerations Deferred and Uncollected
No significant change.

Separate Accounts
No significant change.

Loss/Claim Adjustment Expenses
No significant change.
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PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 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 @ PUDIIClY traded GrOUP? .......covoviiiiiieueieriiiiri ettt benenis Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 820027
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes ] No[ X1 NAL 1]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2025
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2020
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 06/09/2022
By what department or departments?
Minnesota Department Of COMIMEITE .......c..iiiiiiiiiiee ettt et et e eae e ea e e ea e e es e e s e e st e s e e s s e easees e e eaeees e e eseeea e e s e e s e enseeaseenseenseenseeneeeneenneenneennen
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ocoiviiieeeeeeeee ettt ettt e e e s s e e e e e e st es e e e e e e e s e e s et et e e e s e e s s et e seseseseesssasnasaseenananaens Yes ] N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes ] No[ 1 NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes [ X] No[ ]
If response to 8.1 is yes, please identify the name of the bank holding company.
F N oy To T TN g B Lo Lot 1 [ (oSSR
Is the company affiliated with one or more banks, thrifts or securities firms? ... 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

American Enterprise Investment Services, Inc.
Ameriprise Bank, FSB .....................
Ameriprise Certificate Company ....
Ameriprise Financial, Inc. ....cccccoovirennnee
Ameriprise Financial Services, LLC ....

Columbia Wanger Asset Management, LLC
J. & W. Seligman & Co. Incorporated
Lionstone Partners, LLC
RiverSource Distributors, Inc.

Columbia Management Investment Advisers, LLC ... Boston, MA ..
Columbia Management Investment Distributors, Inc. Boston, MA ..
Columbia Management Investment Services Corp. ............ Boston, MA

Minneapolis, MN
Minneapolis, MN
Minneapolis, MN ....
Minneapolis, MN ....
Minneapolis, MN

Chicago, IL
New York, NY
Houston, TX
Minneapolis, MN ....
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Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

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

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

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

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

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

(e) Accountability for adherence to the code.

If the response to 9.1 is no, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is yes, provide information related to amendment(s).
In the first quarter of 2026, the design and content of the code was updated to reflect changes in law, regulation or internal policy or practice. .

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

FINANCIAL

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

INVESTMENT

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

Bonds pledged as collateral to cover derivative positions, bonds pledged for FHLB advances and bonds on deposit with states. ......................

Yes [ X] No[ ]
Yes [ X] No[ ]
Yes[ ] No[X]
Yes [ X] No[ ]
Yes [ X] No[ ]

Amount of real estate and mortgages held in other invested assets in Schedule BA: .......... ... $.... 1,698,264
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ...............cooii i Yes [ X] No [ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
.501,816,797 3. ....461,640,377
Preferred Stock ... $.
Common Stock 406,842,234 3. 429,292,228
Short-Term Investments $.
Mortgage Loans on Real Estate .... $.
All Other $.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... 5.
Total Investment in Parent included in Lines 13.21 to 13.26 above $.
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..............ccccccoviiiiiiiiiicinne. Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ Yes[ X] N[ 1 NA[ ]
If no, attach a description with this statement.
For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccoceiiiiienieiieiieeeeeeee LTRSS

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

8.1
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [

1

Name of Custodian(s)

2
Custodian Address

JPMorgan Chase & €O. ..coovcveeoveeiieiecceece e

270 Park Avenue New York, NY 10017

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation:

1
Name(s)

2
Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............cccccceeeenee.

If yes, give full information relating thereto:

Yes [

1
Old Custodian

2
New Custodian

Date of Change

3

4
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. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts

1

Name of Firm or Individual

2

Affiliation

Columbia Management Investment Advisers, LLC

"
,

...handle securities"]

16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?..............ccccooiiiiiiiic e

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the

Yes [

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?................ccccoiiiiiiiiine Yes [

X1 No[ ]

1 No[X]

I N[ 1 NALK]I

I N[ 1 NALK]I

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

table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed
108257 Columbia Management Investment Advisers, LLC

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

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 et et e et et e e e e eneas

8.2

Yes [

Yes [

X1 N[ ]

] No[X]
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19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

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

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

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

security.

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

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

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

o

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

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

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

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

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

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

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

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

8.3

Yes [

Yes [

]

]

No [ X ]

No [ X ]
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PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 1,212,860,854
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 1,212,860,854

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS..........ccueueveveeeececee e eeeceete e eeeessaeae e eeenesaese s esenssaetesesesensnanaenas $ 3,169, 159

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 1,216,030,013

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

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

Operating Percentages:

2.1 AGH IOSS PEICENL ...ttt ettt et et ae et et et et et et essae e es et s e s et et esesess s s e s es et esesessasas a2 e s e s e s e s esesesses e s et et e s eseseseases e s e s et et et esess s s esesesebeseseanas SAeattetesetesenen ettt ee s et eaenene 139.240 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 17.940 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

Outstanding
Date Lien Amount

Total s
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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

ol

..13-3031176 ...01/01/2026 .. [Partner Reinsurance Company 0f the U.S. .ooiiiiiiiiiiiiiieee e e e e




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

94 above)

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 e b e 2,090,712 |.......... 13,641,216 |...............562,674 [....cooceoiriieinas [ 16,294,602 |....ooovvvvieiienns
2. AIASKA .o AK e b e 695,994 |t 195,950 | 34,934 | [ 926,878 ..o
3. Arizona ..... .. AZ ...12,703,556 |. .28,918,711 |..
4. Arkansas .. .. AR ... 1,947,824 | . 212,336,533 [
5. California .. CA ...30,987,874 |. 1 .. 151,732,850 |..
6. Colorado ...... .. CO 4,147,389 |. . .21,099,421 [
7. Connecticut .. . CT 4,493,745 |. .35,273,235 |..
8. Delaware ............. .. DE 11,321,334 |. 1,752,228 [
9. District of Columbia . . DC ....517,914 |. 4,252,814 [
10.  Florida .. .. FL ...14,906,858 |. .. 114,741,802 |..
11.  Georgia .. GA .... 5,669,425 ... 37,761,442 |..
12.  Hawaii .. .. HI 4,482,314 28,774,974 oo
13. Idaho .... . ID ..750,384 5,982,496 |......coovviiiine
14. lllinois ... LIl 9,079,162 .53,277,465 |..
15.  Indiana . . IN 4,270,544 24,211,895 [
16. lowa ..... LA 4,562,663 123,330,272 [ocoveieeiee
17. Kansas . ... KS 2,772,082 |. ..12,019, X 049, .15,340,988 |.. ..170,000
18, Kentucky ......cocveiiiiiiiiiiiiiieeeeeeeen KY Jo b e 2,940,980 |........... 5,543,295 |............... 576,697 |.eovooeeveiieiieiins [ 9,060,972 [...cooveviiiiiiins
19. Louisiana 15,982,943 18,585,911
20. Maine. ....... ... 8,402,621 |. .10,867,657 |..
21. Maryland ,896, K ..22,746,299 |. .28,982,437 |..
22. Massachusetts ..........cccocceeeeiieeiieeniieeieenne MA |l fs 11,733,261 |.......... 40,756,484 55,642,969
23, Michigan ......ccccceeeiiiiiiiieiieeeeee s Ml e b 9,735,466 |.......... 47,584,722 60,078,191
24.  Minnesota . .. MN ...17,159,984 |. ..79,104,890 |. .99,460,511 |..
25.  Mississippi . MS ....605,025 |. ... 3,070,749 |. .. 3,869,704 |..
26, MISSOUN ...eouuvieiiiieeiieeiie e MO |l s 5,024,585 |.......... 11,876,591 s 17,784,253
27, MONANA ...oeiniiiiiieeeee e MT el s 703,844 |........... 3,337,053 |.coinn 171,445 | [ 4,212,342
28. Nebraska .. . NE .11,526,725 |..
29. Nevada ........ NV .12,045,374 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH , , , 11,125,619
31, NEW JEISEY ...ooiuiiiiiiiiiieeeeeeeee e NJ o b 8,291,793 |.......... 33,319,065 |........... 2,209,587 43,820,445
32.  New Mexico . NM ..529,737 . 4,291,488 ..260,139 ..5,081,364 |..
33. New York ..... 1,341,350 ....5,893,291 .464,572 ...7,699,213 |..
34. North Carolina .. 6,896,049 28,799,912 1,884,695 .37,580,656 |..
35. North Dakota .1,669,831 7,644,770 ..260, 164 .. 9,574,765 |..
36. Ohio ..cccueenee .13,332,736 49,474,678 3,014,515 .65,821,929 |..
37. Oklahoma . .1,203,793 |. 5,950,278 326,328 .. 7,480,399 |..
38. Oregon ......... 4,180,163 |. 35,248, 152 .841,018 .40,269,333 |..
39. Pennsylvania ... ...12,721,966 |. 49,667,5% 3,437,131 .65,826,691 |..
40. Rhode Island .... 11,139,323 |. 10,404,037 .286,785 .11,830,145 |..
41.  South Carolina . .3,146,135 |. 13,938,985 1,031,770 .18,116,890 |..
42.  South Dakota ... 1,195,288 |. 6,528,777 .290,283 ..8,014,348 |..
43. Tennessee ... 4,411,462 |. 18,956,528 1,199,574 .24,567,564 |..
44. Texas ....... ..22,213,211 | 70,148,463 4,632,793 .96,994,467 |..
45.  Utah ..... 1,757,289 |. 6,795,663 306,233 .. 8,859,185 |..
46. Vermont . .. 771,515 . 2,977,377 145,756 .. 3,894,648 |..
47, VIrginia .oeeeeeeeeeeeeeseeeseeeeeseieseeeseseseeeenes. VA oL [ 7,780,917 ...l 27,441,281 .. 37,582,632
48.  Washington ........cceceeeveeeveeeneesieeseeieneeeeee. WA oo Lo [, 8,228,887 |........... 30,916,425 | 1,771,002 | o 40,916,404
49. West Virginia .. 2,543,551 |..
50. Wisconsin .... . .45,933,619 |..
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens o CAN [ N e e e .
58. Aggregate other alien .. .. OT ... 154,372 |.... ... 22,558 |. ... 22,609 |.. ..
59.  Subtotal ... e XK 276,170,011 |..... 1,173,266,772 |.......... 61,085,114 [...oooiicicens oo 1,510,521,897 |........... 4,102,630
90. Reporting entity contributions for employee benefits
PlaNS. ..o e e KKK s o [ e i [ |
91. Dividends or refunds applied to purchase paid-up
additions and annuities. ... focd XXX e e e e e
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoeeeeeeeeeereinnnees foeees XXX oo e i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions...............ccc..foeeee. XXX ...4,317,106
94.  Aggregate or other amounts not allocable by state..|....... XXX..... O Y
95.  Totals (direct bUSINESS)......c.ceveuevveievvrenireririeeeeen s XXX .276,816,567 |.....1,173,266,772 |..........64,755,664 |.......covvvccccn |oenee 1,514,839,003
96.  Plus reinsurance assumed. .........ocoeeeeereeneeneeseeneenes |oeees XXKuwooo e [ 97,400 |..coeoveeeeee e [ 97,400 |..
97  Totals (all business)..........cccoeevvicriieriiniieniicicei e XXX .276,816,567 |..... 1,173,364,172 |. ..64,755,664 |......coooiiiiiiens o 1,514,936,4083 |..
98.  Less reinsurance ceded.........ocooereerereeneeneneneneens eoeees XKoo | 80,613,143 |............ 7,113,031 |.......... 20,279,529 [...oovevieiieiieens o 108,005,703
99. Totals (all business) less reinsurance ceded 196,203,424 1,166,251, 141 44,476,135 1,406,930,700 4,102,630
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 22,609 |.. ..199,539 |..
58002. ..cocoviiriieiiieiis
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccocvveviiviiiiniiinnnieceneseees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 154,372 22,558 22,609 199,539
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevvevieviiiiniiinnnieeeneneees e XXX foreei e e fo e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line

(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11

4. Q - Qualified - Qualified or accredited reinsurer.
5. N - None of the above - Not allowed to write business in the state............. ....... 6



Ameri

STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

1D Number
PIISE FINANCIAL INC.... et bbb h bt h e bbbt stk b ettt b et 13-3180631
- Ameriprise Advisor Capital, LLC .. 27-0544454
— Ameriprise AdVISOr FINGNCING 2, LLC.........iiuiiiiiiitt ettt 88-3480093
— Ameriprise Asset Management Holdings Singapore (Pe.) Ltd............ooiiiiiiiiiiiic e,
- Threadneedle Portfolio Services Hong Kong Limited....
- Columbia Threadneedle Investments Japan Co., Lid..........ccviiiiiiiiiiiiie e eesaae e
— Columbia Threadneedle Malaysia SAn BRd..............ooiiiiiiiiiii e
— Threadneedle Investments Singapore (Pte.) Ltd...
— Ameriprise Bank, FSB ..........cccccoiiiiiiieiie e ...06-1791061
- Ameriprise Capital Trust |.... ... 45-6157641
— AMETIPIISE CAPIAI TIUSE ... veeetiie ettt ettt et e e st e e e st e e et e e ass b e e stseeesteeessbaeentseeasteeenneaeanes 45-6157643
— AMETIPFISE CaPIAl TIUSE IIl......ieie ettt e e e et e e et e e s st e e be e e ets e e e stseeasteeesseeeeteeeanbeeeneeas 45-6157644
— Ameriprise Capital Trust IV................... .. 45-6157645
— Ameriprise Captive INSUTANCE COMPANY. .........iituiartiiiteiiee ettt ettt b ettt b ettt b ettt b et bt 20-5761939
— Ameriprise Certificate COMPANY...........uiiuiiiieiiti ittt bbbttt 41-6009975
|— Investors Syndicate Development Corporation ...41-0951695
— AMEIIPFISE HOIAINGS, INC.....eetiii bbbt bbbttt b ettt 26-3878824
— Ameriprise Installment FINANCING, LLC...........oiiiiiiiiiieiti ettt 99-3282920
- Ameriprise India LLP
— AMETIPrSE INAIA PAMNET, LLC........oiiiieiiei ettt et e e e et e e et e e s st e e et aeesbeeesnbeeeteeeenbeeanneeeanes 83-3396069
— AMENIPFISE TIUSE COMPENY. ...ttt b et b bbbttt b bbbt b et b e bttt e et 416219335
— AMPF Holding, LLC.......ccoviiiiiiiiiiiicicece 38-2722519
— American Enterprise INVESIMENT SEIVICES INC........vviiiiiiiie et e e e e staaeeaee s 41-1667086
— AMeriprise FINANCIAl SEIVICES, LLC ... ..vieiiiieiiiieiit ettt ettt e e st e et e e et e e st e e e snaeeensbeenneeeaneeene 41-0973005
— AMPF Property COMPOTALION. .........eueeiietiesie sttt ettt b ettt b et e b an 38-3050688
— INVeStMENt ProfeSSIONAIS, INC.......iiiiiieiiie ettt et e et e e et e et a e et e e e e ba e nraae s 74-2629876
- CT Global Social Bond Fund.............
- RiverSource Distributors, Inc.............. .. 42-1690915
— RiverSource Life INSUrANCE COMPANY........c.utiiiiiii ettt b bbbttt b et 41-0823832
— Columbia Cent CLO AQVISEIS, LLC........eeiiiiiiir ettt e et e et e et e e et e e e nb e e e saeanbeeannaeennes 85-3063028
- Cent CLO 27 Limited
- Cent CLO 28 Limited
- Cent CLO 30 Limited
- Cent CLO 31 Limited
- Cent CLO 32 Limited
- Cent CLO 33 Limited
- Cent CLO 34 Limited
- Cent CLO 35 Limited
- RiverSource Life Insurance Co. of New York.... ... 41-0987741
|— RiverSource NY REO, LLC.................. ... 27-0380139
— RIVErSOUICE REO 1, LLC ... eie it itite ettt ettt ettt e e et e e e e et e e st e e e st e e st e e e st e e ssse e e nteeenntteesreaeeneeens 26-4164569
— RiverSource Tax Advantaged INVESIMENES, INC............ciiiiiiiiiiii e 13-6178563
— AEXP Affordable Housing POrfolio, LLC...........ciuiiiiiiiiiieii et 41-1977631
— CREA Corporate Tax Credit FUNA XXV LLC.......ooiiiieiiie ettt ne e e e e
— Columbia Management INVeStmMENt AQVISETS, LLC..........cuiiiiiiiiiiiiii e 41-1533211
— Advisory Capital Strategies GrOUD INC..........ciuiiiiiii ittt 41-1624224
— Centurion CDO IV Limited .
- Columbia Research Enhanced Real EState ETF..........c.c.cciiiiiiiiiiiii e e sta e ntaaennnae e 92-2626172
— Columbia Credit Income OppOortUNItIES FUNG. ...........ooiiuiieiiie et e e e e enba e e e 33-2418768
- CT QR Series Global Equity Active UCITS ETF....
- Columbia Research Enhanced Small Cap ETF 39-3924213
— Columbia Research Enhanced International EQUItY ETF............couiiiiiiiiiieiieeie e 39-3895786
—Columbia Corporate Bond ETF 39-3977049
— Columbia Wanger Asset Management, LLC.........cc.iiiiiiiiiiii e 04-3519872
— Emerging GloDal AQVISOTS, LLC........c..iiiiiiiiii ittt ettt
= GALBGACY, LLC. s 26-2639148
—J. & W. Seligman & Co. Incorporated............ccccovervrnnennn. e 13-3043476
— Columbia Management Investment DiStribULOTS, INC...........ccuiiiiiiiiiiiii e 13-3043478
— Seligman Partners, LLC...........cccooeiviiiiiiiien, ... 13-4200160
- Lionstone BBP Limited Partner, LLC........ ...83-3869028
— Lionstone CREAD Partners Two, LLC...... ...88-2297839
- Lionstone CREAD GP, LLC................ ... 84-3717367
— Lionstone LORE Two, LLC... ... 88-2297682
— Lionstone Partners, LLC..........c.cccooiviiiiiiniiiiinn ... 76-0694729
|— Lionstone CFRE Il Real Estate AdViSOry, LLC..............cociiiiiiiiiiic 47-1271089
— Lionstone Raleigh Development Partners GP, LLC............oiiiiiiiiiiiiiiiic e 86-1575183
|— Lionstone RDP Co-Investment Fund 1 GP, LLC.... ... 88-2822913
— RiverSource CDO Seed INVESIMENES, LLC.......c..iiiiiiiiiiiii ittt 87-0812264
— Seligman Healthcare Spectrum FUND, LLC...........ooiiiiiiiiiii it 99-1086736
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ID Number

prise Financial, INC. (COMHMUEA).........vieiiiie ittt e e et e e e st e et eeas s e e ste e e e bt e e nns e e e steeeenteeenssaeneas 13-3180631
— Columbia Management Investment Services Corp

- Columbia Threadneedle Investments UK International Limited
- Columbia Threadneedle (Europe) Limited
|— Columbia Threadneedle AM (Holdings) LIMIted. ...........ooiiiiiiieeiiie et

- 41-1861053

= ASITABUS 11 GP LLP.....c e
|- Astraeus 1l FP LP
- Columbia Threadneedle Capital (Group) LIMIEEA..........eoivreeiiiiiiee et
|— Columbia Threadneedle Capital (Holdings) LIMItEd..........cccvriiiiieiiieiie e
- Columbia Threadneedle Capital (UK) Limited ... .
- Columbia Threadneedle Multi-Manager LLP.............ccoooiiioiiieeiieecee e
—Thames RIVer Capital LLP............c.uioiiiiiiie ittt
- Columbia Threadneedle Group (Holdings) Limited .
- Columbia Threadneedle Group (Management) Limited..............cccovviiiiiiieiiiieiie e
|— Columbia Threadneedle Holdings Limited...............cccoooiiiiiiiiiiiiie
- Columbia Threadneedle Management Limited. ... 04-3219301
|— FCEM Holdings (UK) Limited..................
- Columbia Threadneedle Netherlands B.V...............
- Columbia Threadneedle Treasury Limited.............
|- WAM Holdings Ltd..........oovveveereeeeeeecvsss
|— Columbia Threadneedle Fund Management Limited..
- Columbia Threadneedle (SErviCes) LIMItEA. .........ccuvreiireeiiiee ettt e e e e sreeesaae e
- Columbia Threadneedle Management (SWiss) GMbBH............c.c.coiviiiiieiiiieiiee e
- Columbia Threadneedle Investment Business Limited....
— Columbia Threadneedle PE Co-Investment GP LLP............cccooiiiiiiiiiiii e
S G T PE FP L.ttt
— Columbia Threadneedle PE Co-Investment FP LP...
— Columbia Threadneedle Real Estate Partners LLP.............ccoooiiiiiiiiiciiciie e
— Columbia Threadneedle Real Estate Partners S.a.r.l.........c.coviiiiiiiiiiiiiie e
- CT Real Estate Partners GmbH & Co. KG, MUNCREN. ..........coiiiiiiiiiiiciiic
- CT Real Estate Partners Verwaltungsgesellschaft mbH, Miinchen (General Partner)...............cccceeevenn.
- Columbia Threadneedle Real Estate Partners Asset Management Limited................c........
- Columbia Threadneedle REP Property Management Limited......................
- Castle Mount Impact Partners GP LLP........
|— Castle Mount Impact Partners FP LP............c..ccocoiiiiiiiiiii
= F&C AUIOra (GP) LIMIEA. ... vveeiiee ettt ettt e et e et e e et e e nba e e eeeneaeanneas
|— The Aurora Fund (FOunder Partner) LP.............ooiiiiiiieecie e
- F&C Climate Opportunity Partners (GP) Limited
- F&C Climate Opportunity Partners (GP) LP............coiiiiiiiieiiie et see e
- F&C Climate Opportunity Partners (Founder Partner) LP.............ccooiiviiiiiiiiieiie e
- F&C Equity Partners Holdings Limited
- F&C European Capital Partners (GP) LIMIted............oovviiiiiiiiiiie et
— F&C European Capital Partners 1 (GP) LIMIted............coiuieiiiiiiiiiiie et
- F&C European Capital Partners Il (Founder Partner) LP..
— F&C European Capital Partners [l (GP) LP.........c..cooiiiiiiiiiiie e
— F&C Group ESOP Trustee LIMItEA. .......ccuveeiiieiiiee it et e e tae e e et aeentaeesnnee e e
- FP Asset Management Holdings Limited......................
|— Columbia Threadneedle Asset Managers Limited....
— Ivory & Sime Limited............cccooveiiriiiieie e

... 98-1089286

— Pyrford International LIMItEd. ..........couiiiieiiei bbbt 98-0651721
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

ID Number ~ STATE
Ameriprise Financial, INC. (CONNUEA). ... ....cuvreiiieeiiie ettt e e sttt et e e et e e st e e e te e e e sbt e e st e e e teeesnbeeesbeeenseeennbeeannans 13-3180631
- TAM UK International Holdings Limited
— Columbia Threadneedle Investments (ME) LIMIted............coiiiriiiiiiiiii e
— CTM HOIAINGS LIMIEA. ...t b bbbttt ettt ettt
- TAM Investment Limited
- Threadneedle Asset Management OVersight LIMIted............oouiiuiiiiiiiiii s
— Ameriprise International Holdings GMBH. .............oiiiiiiiii s
— Threadneedle EMEA HOIAINGS 1, LLC ....c.vviiiieiii ettt 47-3044011
— Threadneedle HoldNGS LIMITEA. ...........viitiiiiiit et
|— TAM UK Holdings Limited............cooerieiiiiieiiiiiiiieine
|— Threadneedle Asset Management Holdings Limited....
- Columbia Threadneedle Foundation..................
— Columbia Threadneedle Pullman Promote Ltd ....
— TC FIiNanCing LIMIEA ........cviiiiiii it
- Threadneedle Asset Management LImited. .............coviiiiiiiiiiiiiii e
- Threadneedle Investment Services Limited
- Threadneedle Asset Management (Nominees) LImited. ...........ccooveiiiiiiniiiiiiiiiiee e
|— Sackville TIPP Property (GP) LIMIted...........uoiiiiiiiieiieiie e
- Threadneedle Asset Management Finance Limited..
— TMS InvestMent LIMIEA ..........ccoviiieiiieii s
— Threadneedle International LImited.............cccoooviiiiiiiiii e
- Threadneedle Investments (Channel Islands) Limited...
— Threadneedle Investments LIMIted ............cccvoiiiiiiiiiiece e
- Threadneedle Management Services LIMited. ............cooiiiiiiiiiiiiii e
- Threadneedle Navigator ISA Manager Limited..
- Threadneedle Pensions Limited.....................
- Threadneedle Portfolio Services AG........
- Threadneedle Portfolio Services Limited..........
- Threadneedle Property Investments Limited.....
— Sackville (CTESIF) 2&3 GP Sarl........... .
— Sackville LCW (GP) LIMIted. .......cviviiriiiiiiiiie e
- Sackville UK Property Select Il ( imi
- Sackville UK Property Select Il (
- Sackville UK Property Select Il
- Sackville UK Property Select Il
- Sackville UK Property Select Il
- Sackville UK Property Select Il
— Sackville UK Property Select IV
— Sackville UK Property Select IV
— Sackville UK Property Select IV No. 2 Limited
— Sackville UK Property Select IV No. 3 Limited....
— Threadneedle Management LUXEMDOUIG S.A...... ..ottt ettt e bee e ananeenteeas

[
3
=
@
o

No. 3 Limited.....
No. 1 Limited....
No. 2 Limited....
NO. 3Limited........ccvveiiiiiiiic e
SALL i
Sarl.......
No. 1 Limited

[oNo)
22X

P00
I3

P00
I
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

€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
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) *
.......... Ameriprise Financial, Inc. . ...| 13-3180631 .. [ 2433312 ..... | 820027 ....... |NYSE ... ... |Ameriprise Financial, Inc. ........ DE.....[......UDP....... ...]..0.000 .... v [ NOL
.......... Ameriprise Financial, Inc. . ...| 27-0544454 .. 14283810 ..... | .eeerrriiiinnens .. |Ameriprise Advisor Capital, LLC .. v [--DE...o|......NIA....... | Ameriprise Financial, Inc. . .... | Ownership.. ..}.100.000 ...|Ameriprise Financial, Inc. . e N0 e
.......... Ameriprise Financial, Inc. ......cccooes [oeeeeiiis 110.....| 88-3480093 .. 5785722 ..... | .eeevvevveveeees | wevvvvvvvvvevsvsssssnsennnnnnnn. | Ameriprise Advisor Financing 2, LLC ........... [..DE.....|......NIA....... | Ameriprise Financial, Inc. .................... |Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
Ameriprise Asset Management Holdings
.......... Ameriprise Financial, Inc. ......cccoooee [ evvnnee evviiie| i 5896119 i | vt | eeeeiieeeeeeeieeeeeeeeens | Singapore (Ptel) Ltd oo [SGPLLL L NTALLLLLL. [Ameriprise Financial, Inc. .............ccc... [OWnership......ccooeniiiieeiiniinneeee} . 100.000 ... | Ameriprise Financial, Inc. .....ccoocoees [oeee N0 s o
Threadneedle Portfolio Services Hong Kong Ameriprise Asset Management Holdings
.......... Ameriprise Financial, InC. ...coooeeeeees [eeveeiins ] i (4293903 Lo | e | e, |Limited o [ LWHKGLL | L NTALL. | Singapore (Pte.) Ltd. .......eeeeiiiiiiiiienennn. | OUnErship..iiiciiieieeiiieeeeeeeeeeeeen.. . 100,000 .. [Ameriprise Financial, Inc. ... [ NOLL e s
Columbia Threadneedle Investments Japan Co., Ameriprise Asset Management Holdings
.......... Ameriprise Financial, Inc. . eeeeeeeeeeeen. |5590935 | i, Ltd. ... .JPN... Singapore (Pte.) Ltd. ........... Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
Ameriprise Asset Management Ho
.......... Ameriprise Financial, Inc. .....ccooeeees [eeeeeiins ] ceiiiiinnnn. [5396182 oot | i | eeeeeeeeeieeeeeeeeeeeeeeeeeees. | Columbia Threadneedle Malaysia Sdn Bhd. ......[..MYS....{......NIA....... | Singapore (Pte.) Ltd. .......cccooovrrrrrrnnnnns |OUNErShip...cceeeeeeeeeeeiieieeeeeneeenee.. . 100,000 ... [Ameriprise Financial, Inc. ..o [ N0 oo s
Threadneedle Investments Singapore (Pte.) Ameriprise Asset Management Holdings
.......... Ameriprise Financial, Inc. eeeeeeee..... | 4293873 . Ltd. ... . |Singapore (Pte.) Ltd. ..... Ownership.. .100.000 ...|Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. 06-1791061 .. | 3470239 Ameriprise Bank, FSB .. . |Ameriprise Financial, Ownership.. .100.000 ...|Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. . ...| 45-6157641 .. | 4285346 Ameriprise Capital Trust | Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc. ... N0
.......... Ameriprise Financial, Inc. . ..| 45-6157643 .. | 4289755 Ameriprise Capital Trust Il .... Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc. ... No.
.......... Ameriprise Financial, Inc. 45-6157644 .. | 4289764 Ameriprise Capital Trust |11 . |Ameriprise Financial, Ownership.. .100.000 ...|Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. 45-6157645 .. | 4289773 Ameriprise Capital Trust IV ....... . |Ameriprise Financial, Ownership.. .100.000 ...|Ameriprise Financial, Inc. . ... No...
. 0004 ...|Ameriprise Financial, Inc. 20-5761939 .. | 4289791 Ameriprise Captive Insurance Company . .| Ameriprise Financial, Ownership.. .100.000 ...|Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. . 41-6009975 .. | 4054449 Ameriprise Certificate Company .................. [ .. Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc. ... No.
.......... Ameriprise Financial, Inc. . ..| 41-0951695 .. | 4285298 Investors Syndicate Development Corporation Ameriprise Certificate Company . Ownership.. .100.000 ... |Ameriprise Financial, Inc. ... N0
.......... Ameriprise Financial, Inc. 26-3878824 .. | 4283856 . Ameriprise Holdings, Inc. ....ccccceveennns .. |Ameriprise Financial, Ownership.. .100.000 ...|Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. 99-3282920 .. | .. Ameriprise Installment Financing, LLC . |Ameriprise Financial, Ownership.. .100.000 ...|Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. eeeeeeeeee.... | 4289830 . Ameriprise India LLP .............. . |Ameriprise Financial, Ownership.. .100.000 ...|Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. . ...| 83-3396069 .. | 5396342 Ameriprise India Partner, LLC . Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc. ... N0
.......... Ameriprise Financial, Inc. . ...| 41-6219335 .. | 994257 Ameriprise Trust Company ..........cceeeeeveeeenes [ 2 Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc. ... No.
.......... Ameriprise Financial, Inc. . ..| 38-2722519 .. 4289933 AMPF Holding, LLC o Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc. ..No
American Enterprise Investment Services Inc.
.......... Ameriprise Financial, Inc. . ..| 41-1667086 .. | 3255445 AMPF Holding Corporation Ownership.. .100.000 ... |Ameriprise Financial, Inc. ... N0
.......... Ameriprise Financial, Inc. 41-0973005 .. | 4289942 Ameriprise Financial Services, LLC . .. | AMPF Holding Corporation . Ownership.. .100.000 ...|Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. 38-3050688 .. |4289951 . AMPF Property Corporation .... .. | AMPF Holding Corporation . Ownership.. .| Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. 74-2629876 .. Investment Professionals, Inc. . | AMPF Holding Corporation . . | Ownership.. ..|Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. . o ... | 5878941 CT Global Social Bond Fund . Ameriprise Financial, Inc. .................... |Ownership.. ..| Ameriprise Financial, Inc. ... N0
.......... Ameriprise Financial, Inc. . 42-1690915 .. [4291815 RiverSource Distributors, Inc. ..ccevvvvvnneennn. | .. Ameriprise Financial, Inc. .................... |Ownership.. .| Ameriprise Financial, Inc. ...NO
. 0004 ...|Ameriprise Financial, Inc. 41-0823832 .. | 2696715 RiverSource Life Insurance Company . Ameriprise Financial, Inc. ....... Ownership.. .| Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. 85-3063028 .. | 5554601 . Columbia Cent CLO Advisers, LLC RiverSource Life Insurance Company Ownership.. .| Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. Cent CLO 27 Limited ... . Columbia Cent CLO Advisers, LLC ... Influence.. . |Ameriprise Financial, ... No...
.......... Ameriprise Financial, Inc. . Cent CLO 28 Limited ..ccovvvvveneeeeeeiieeeieeennns | s ..|Columbia Cent CLO Advisers, LLC ............. | Influence . |Ameriprise Financial, ...NO
.......... Ameriprise Financial, Inc. . Cent CLO 30 Limited .ooooeeeeeeeeeeeeeeeeeeeeeeeen [ e .|Columbia Cent CLO Advisers, LLC Influence . |Ameriprise Financial, ... N0
.......... Ameriprise Financial, Inc. Cent CLO 31 Limited ... Columbia Cent CLO Advisers, LLC ... Influence.. . |Ameriprise Financial, ... NO...
.......... Ameriprise Financial, Inc. . Cent CLO 32 Limited ... Columbia Cent CLO Advisers, LLC ... Influence.. . |Ameriprise Financial, ... No...
.......... Ameriprise Financial, Inc. 5950931 . Cent CLO 33 Limited ... Columbia Cent CLO Advisers, LLC ... Influence.. . |Ameriprise Financial, ... NO...
.......... Ameriprise Financial, Inc. . 6008530 Cent CLO 34 Limited ..oooveeeeeeeeeeeeeeeeeeeeeeen [ e ..|Columbia Cent CLO Advisers, LLC Influence . |Ameriprise Financial, N0
.......... Ameriprise Financial, Inc. . veeeereeeen.. | 6054135 Cent CLO 35 Limited ..ocevnveeeneeeeeeeieeeeeeenns | s .|Columbia Cent CLO Advisers, LLC ............. | Influence Ameriprise Financial, WNOL e
. 0004 ...|Ameriprise Financial, Inc. . . [41-0987741 .. | 2718046 RiverSource Life Insurance Co. of New York .. |.. .|RiverSource Life Insurance Company ......... Ownership Ameriprise Financial, N0
RiverSource Life Insurance Co. of New York
.......... Ameriprise Financial, Inc. . ...| 27-0380139 .. | 4289858 RiverSource NY REQ, LLC ....covvvvvvrevevieeeeennns | NV Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnns |eeee NOceiit] ceeee o
.......... Ameriprise Financial, Inc. . ..| 26-4164569 .. | 4289867 RiverSource REO 1, LLC .......ccevvvvvnnvenneeenee | MNLLLLL] Ownership.. .100.000 ...[Ameriprise Financial, Inc. ..cccooornnee [eee NOeeiid ceeee inns




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE Y
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L€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
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) *
RiverSource Tax Advantaged Investments, Inc.
.......... Ameriprise Financial, Inc. .......oooooes [eeeeiiies il 136178563 .. (4289876 ..... | .oeeevieeiiiiiee | eeveeeeieiieiiiiiieieeeeieiieeee | veeiiiiiiiiieiiiiieeeenenenesenssnnnsesssssssssssnssnnnenns | oo DEeeeee| e .DSecoooo. | RiverSource Life Insurance Company ......... |Ownership.......cccccceeeieeieeeeeeeneeee. . 100.000 ... [Ameriprise Financial, Inc. .........oooooo [LYESf oo e
RiverSource Tax Advantaged Investments,
.......... Ameriprise Financial, Inc. .......oooooes [eeeeeines ] 411977631 .. (3945102 ... | ceveviiiiiiiiies | eeveeeiiiiiiiiiiieeeeeeeeeeeee.. | AEXP Affordable Housing Portfolio, LLC ....... [..DE.....f e iDSeeeei i INCL ceiiiiiiiiiiiiiiieeeeieeeeeeeeeeeeeeeeeee. | Ounershipe.cccecciieiiiiiiiiiieceeeeee. . ..66.000 ....[Ameriprise Financial, Inc. .......cooooes [ N0 oo s
RiverSource Tax Advantaged Investments,
.......... Ameriprise Financial, Inc. .....oooeeeees [eoviiiies ] it | i | e | eeeeeeieeeeiieieeeeeeeeeeeeee.. | CREA Corporate Tax Credit Fund XXVITT, LLC . [..DE.....f e DSeeeeee i INCL ceiiiiiiiiieiieiiiiieeieieeeeeeeeeeeeeeeeeeeeeeee. | OunErShipacccceiiiiieieee . .99.990 ... [Ameriprise Financial, Inc. .......ooooees [ N0 oo s
Columbia Management Investment Advisers, LLC
.......... Ameriprise Financial, Inc. ......coooooes [eeeeiiies | 411533211 L. [4246169 ... | coeeiiiiiiiiiiis | eeeeeiiiieieiieiieieeeeeeeeeeeee | eeieiiiiiiiiiiiiiiiieiieeeneeeneeeeneeeeeeeeseesseennneeees |2 Mo [ NTAC | Ameriprise Financial, Inc. .................... |Ownership......ccoceveeiiiiiiiiiiiieenee..f . 100.000 ... [Ameriprise Financial, Inc. .......coooees [ N0 oo e
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. ......ooooooes [eeveiinns | 411624224 .. (4289979 ..... | .ieeeiiviiiiiiee | eeveeeeiiiiiiiiiieeeeeeeeeeeeee. | Advisory Capital Strategies Group Inc. ... [ MNoof ot d NTAL JLLG oo | Ounershiipe. e . 100.000 ... [Ameriprise Financial, Inc. ......oooeees [ N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, InC. ...oocooeeeees [eoviiiies ] i | e | | eeeieeeieieieeeeeeeeeeeeeeeeee. | Centurion CDO IV Limited ... [ O NTAL L LLG e | InfluenceL el 1. 0,000 ... [Ameriprise Financial, Inc. ... [ NOf e s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......oooooes [oeeiiiins 1] 92-2626172 .. (5879322 ..... | .eeeeeiveveeeeee | weveeeeieieeiieeeeeeeeeeeeeeeee. | Columbia Research Enhanced Real Estate ETF . [ MA....f ..o o NIAL.. o JLLC oo | Ounershipeccccceceieeeeeeeeeeeeeee 64,000 ... [Ameriprise Financial, Inc. ......oooooees [ N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......oooes [eeeeiines o1iiii..| 33-2418768 .. (6051246 ..... | ..ccovvevveeeeer | weveeeeieiieiiiiieeeeeeeeeeeeee. | Columbia Credit Income Opportunities Fund ... [..MA....f....ooNIAL.. JLLC oo | Qunershipe e 51,000 ... [Ameriprise Financial, Inc. .......oooooes [ N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. ........cccoo|coeois coviiiis| i 6127128 L] | . | CT QR Series Global Equity Active UCITS ETF [ .. IRL....J.ccc.o NIAL oot [LLC e [ OWnershipa...] 59,000 ... | Ameriprise Financial, Inc. .......cccooooo [cee N0 e ol
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......oooooes [eeiiiiins ] 39-3924213 L i | i | eeeeeeiieeeiieeeeeeeeeeeeeeeeee. | Columbia Research Enhanced Small Cap ETF ... [ MA...f .o e e NTAL o JLLC oo | Qunershipe e 081,000 ... [Ameriprise Financial, Inc. .......oooooes [ N0 oo s
Columbia Research Enhanced International Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. ......cooooees [eeiiiiins ] 39-3895786 .. [ oooeeieeiiiies | e | e |EQUIEY BT o [ MR NTAL L LLG e | QunerShipeeeeeeeeeL.82.000 .. [ Ameriprise Financial, Inc. ... [ N s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. ......ooooooes [eereiiins ] 39-3977049 .. oo | i | eeeeeeeeeeeeiieeeeeeeeeeeeeeeee. | Columbia Corporate Bond ETF .o [ MA e NTAL L JLLG e | Qunershiipe e 050,000 ... [Ameriprise Financial, Inc. .......ooooees [ N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......ooooos [eoeiiiins 00| 04-3519872 .. 14289997 ..... | .ieeevveveeeeeee | wevevveeveeeeeiieeneenennnnnnnn. |Columbia Wanger Asset Management, LLC ........ [..DE.....|.....NIA....... |[LLC Ownership........oeeeeeeeeieieeeeeeeeeee. . 100000 ... | Ameriprise Financial, Inc. ......cccoeeee |eee O] s oo
.......... Ameriprise Financial, Inc. . Emerging Global Advisors, LLC .. DE.....[......NIA....... Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...ccccoooveee |eee NOeeiid] ceeee o
.......... Ameriprise Financial, Inc. .......ooooes [eeeiiiins 00| 26-2639148 .. (4346854 ... | .oooooviiiiiiiee | eeeeeeieiiieiieieeeeeeeeeeeeeens |GA Legacy, LLC oo [ DB NTAL Ownership........ooeeeeeeeeeieeeeeeeeeee . 100000 ... | Ameriprise Financial, Inc. ......cccoeeees |eeee O] i oo
.......... Ameriprise Financial, Inc. . .| 13-3043476 .. [2654434 ..... J. & W. Seligman & Co. Incorporated .. ceo | DB NIALLL Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...ccccoooveee |eee NOeeiid] ceeee o
Columbia Management Investment Distributors,
.......... Ameriprise Financial, Inc. . ...| 13-3043478 .. [4292821 ..... Inc. J. & W. Seligman & Co. Incorporated .... Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . .| 13-4200160 .. [4293145 ..... Seligman Partners, LLC J. & W. Seligman & Co. Incorporated . Ownership.. .100.000 ... |Ameriprise Financial,
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......cccoes [oeeeeenns +.......| 83-3869028 .. 5397732 ..... | ..eevvvvveveeeee | wevveeeeeeeeiieieeeeeeeeeeeenn.. | Lionstone BBP Limited Partner, LLC ............ [..DE....focoe s NIAL. JLLC oo | Qunershipe.ececccceeeeceeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOLf oo s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. ......cccoees [eeeeeeins o.......| 88-2207839 .. (5783513 ..... | ..ceevvvvvvveees | weveveeeeeeeiiiieeeeeeeeeeeeee.. | Lionstone CREAD Partners Two, LLC .......eewewnn |2 DBt d NTALLUJLLG oo | Qunershipe.ececcccceeeeeeeeeeeeeeeeeeeeeen . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOLf o s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. ......cccoees [eeeeeeees ooii...| 84-3717367 .. (5930063 ..... | ..eeevvvvvveveee | weveveeeeeeeeeeeeeeeeeeeeeenenn. | Lionstone CREAD GP, LLC .....eeeeeennniieeceeees [ DB [ NTALLJLLG e | Qunership.ecceceeeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOf o s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. ......cccoees [eeeeeinns oo0.....| 88-2207682 .. (5782794 ..... | ..eevvvvvvvvvees | weveveeeveeeiieieeeeeeeeeeeennn. | Lionstone LORE Two, LLC ..eeeeennneiiiiiiceeeees [ DB [ NTALLJLLG e | QunerShip.cececeeeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOf o s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. ......cccoees [eeeeeenns ool .| 76-0694729 .. (5394777 ... | wevvvvvvveveeee | wevveeeeeeeeeeeeieeeeeeeeeeennn. | Lionstone Partners, LLC ....eeeeeiiiiceiiceeeees [ TX [ NTALLJLLG e | Qunership.eceececceeeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOLf o s
.......... Ameriprise Financial, Inc. .......coooes [eeeeeeees i | 47-1271089 .. (5396315 ..... | .oeeeeveveeeeeee | weveeeieeeeeeeieeeeeeeeeeeeeeee. |Lionstone CFRE |1 Real Estate Advisory, LLC |..DE.....[......NIA....... |Lionstone Partners, LLC ...........ccceeeeeeeee. | Ounership....coooeeeiieiiiiiiiiiieieeeeee.. .. 100.000 ... [Ameriprise Financial, Inc. .......oooooes [ N0 oo s
Lionstone Raleigh Development Partners GP, Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......oooooes [eeiiiiins ] 86=1575183 .. [5584671 ... | coveveiiiiiiiiin | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees |LLO e DB NTAL L LLG e | OunerShip e . 100000 .. [Ameriprise Financial, Inc. ... [ N0 s
Lionstone Raleigh Development Partners GP,
.......... Ameriprise Financial, Inc. ..o [oeeeieins o100....| 88-2822913 .. (5834349 ..... | ...ccoeeviieeer | weveeeeieieieiiiieeeeeeeeeeeeee. | Lionstone ROP Co-Investment Fund 1 GP, LLC . [..DE.....[.....oNIA...o  JLLC oo | Ounershipeccccccceeeeeceeeeeeeeeeeeee . . 100,000 ... [Ameriprise Financial, Inc. ......oeees [o N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. ... [oeeeeees o.....| 87-0812264 .. 4290126 ..... | ..o | weveeeeeeeeeeeeeeeeeeeeeeeeee... | RiverSource CDO Seed Investments, LLC ........ |..MNo...f..... NIA.....JLLC ..ooiiiiiiiieeeeeeeeeeeeeeeee.. | Ounershipeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee... £ . 100.000 ... [Ameriprise Financial, Inc. ... [ N0 s
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Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. ......cooooees [eeriiiies ] 99-1086736 .. oooeeeeeeeeees | eeveeeiiiiiiiee | eeveeeeiiiieiieeeeeeeeeeeeeeeee. | Seligman Heal theare Spectrum Fund, LLC ....... [..DE.....f.ccoe e NIAL. 0 JLLC oo | Influencen. el .. 0,000 ... [Ameriprise Financial, Inc. ......oooees [ N0 oo s
Columbia Management Investment Services Corp.
.......... Ameriprise Financial, Inc. ......ooooooes [eeeeeiies | 41-1861053 .. (4291776 ... | coeeeiiiiiiiiiie | eeeeeeieieieiieieeeeeeeeeeeeeeee | veiiiiiiiiiiiiiieineeennennnenneenensnnseeesseesneeneneenes |- Mo [ oo NTAL .. | Ameriprise Financial, Inc. .................... |Ownership......ccccoveeiiiiiiiiiiiieneeeef . 100.000 ... [Ameriprise Financial, Inc. .......oooooes [ N0 oo s
Columbia Threadneedle Investments UK
.......... Ameriprise Financial, InC. ....ooooeeeees [eoveniies ] i | e | e | eeeeeeeieeeeiieeeeeeeeeeeeeeee. | International Limited ....eeeeeeiiiiiiiiiiiiiienens [GBRf L. NIAL..... | Ameriprise Financial, Inc. .................... |Ownership.....ccccccvviniiiiiiiniinnnnee...f . 100.000 ... [Ameriprise Financial, Inc. ........oooooes [ N0 oo e
Columbia Threadneedle Investments UK
.......... Ameriprise Financial, Inc. . veeeenneeenn |9680171 | e Columbia Threadneedle (Europe) Limited ....... |..GBR.... International Limited ................ccceeeeeee. [ Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...ccccooveee |eee NOeeiid] ceeee ot
.......... Ameriprise Financial, Inc. . eeeeeeeeeee.. | 5680180 Ll | i, Columbia Threadneedle AM (Holdings) Limited |..GBR.... Columbia Threadneedle (Europe) Limited .... [Ownership.. .100.000 ... |Ameriprise Financial, Inc. .....ccocoeeees [oeee N0t s it
Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, Inc. . Astraeus Il GP LLP ... ..GBR... ... 0.000 .... |Ameriprise Financial, Inc. ....ccccoununnn |eee N0ttt Bl
.......... Ameriprise Financial, Inc. . Astraeus Il FP LP .... ... |..GBR.... Astraeus 111 GP LLP . o |O0ther o], 0,000 ... | Ameriprise Financial, Inc. ..o |eeee N0 ceeee o
Columbia Threadneedle Capital (Group) Limited Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, INC. ...oooooeeiees [eoviiiins ] s [BBBA133 Lo | e | eeeiiieiiieiieeieeeeeeeeeeeeeee | eeeeeiieiiiiiiiinnieeeeeeeeeeeeneeeeeseeeeeeseensneesnseenne |2 O NTAL ] eeeeees | OUNETShPL e . 100.000 .. [Ameriprise Financial, Inc. ... [ N0 s
Columbia Threadneedle Capital (Holdings) Columbia Threadneedle Capital (Group)
.......... Ameriprise Financial, INC. ...oooooeeeees [eoeiiiins ] s [B684311 | | e | Limited e O NTAL L Limited e | OunerShipeeeeeeeeeeeeee . . 100,000 ... [Ameriprise Financial, Inc. ... [ N0 s
Columbia Threadneedle Capital (Holdings)
.......... Ameriprise Financial, InC. .....coooeeees [eeriiiies ] i 5684320 Lo | | eeeeiiiiieiiiieeeeeeeeeeeeeeee. | Columbia Threadneedle Capital (UK) Limited . [..GBR....{......NIA.....|Limited «oooorririiiiiiiieee. | Ounershipe..cceceeiiiiiiiiiiiieiieieeeeee. . . 100.000 ... [Ameriprise Financial, Inc. ......ooooees [ N0 oo s
Columbia Threadneedle Capital (Holdings)
.......... Ameriprise Financial, Inc. .....ooooeeees [eeviiiies ] .. [ 5684348 .| | eeeeiiiiiiiiiiieeeeeeeeeeeeeee. | Columbia Threadneedle Multi-Manager LLP ...... [..GBR....{......NIA......|Limited «oooorrririiiiiiiieeeeeee. | Ounershipe..cceeiiiiiiiiiiiieieieeeeee. . . 100.000 ... [Ameriprise Financial, Inc. .......ocooees [ N0 oo s
Columbia Threadneedle Capital (Holdings)
.......... Ameriprise Financial, InC. .....coooeeees [eoviiiies ] i [5684339 | | eeeeeiiieeeiieeeeeeeeeeeeeeeee. | Thames River Capital LLP .....eeeeeeeeeeeeeeeeeennn [2GBRL o NTAL L Limited oo | Ounershiipeccccceiiiiiiiiiiieieiieeeeee . . 100,000 ... [Ameriprise Financial, Inc. ......oooees [o N0 oo s
Columbia Threadneedle Group (Holdings) Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, InC. ...oocoeeeeees [eoniiiies ] i [5683668 ..o | e | e | Limited e [ BBRL e NTA L eeeeeeees | OUNETSEPL e . 100,000 ... [Ameriprise Financial, Inc. ... [ N s
Columbia Threadneedle Group (Management) Columbia Threadneedle Group (Holdings)
.......... Ameriprise Financial, InC. ...oooooeeeees [eoriiiins ] s [B683725 o | e | e | Limited o [BBR U NTAL L Limited e | OunerShipeeeeieeeeeeee . . 100.000 .. [Ameriprise Financial, Inc. ... [ N s
Columbia Threadneedle Group (Management)
.......... Ameriprise Financial, Inc. . 5683734 .....| et Columbia Threadneedle Holdings Limited ....... |..GBR.... Limited ..ooevveeeiiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeee. | Ownership.. .100.000 ...|Ameriprise Financial, Inc. ..ccccoovnee |eee NOeeiid] ceeee ot
.......... Ameriprise Financial, Inc. . . 5683770 ..o | vereeeeeeeees Columbia Threadneedle Management Limited .... |..GBR.... Columbia Threadneedle Holdings Limited .... |Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
.......... Ameriprise Financial, Inc. ......ooooooes [eoeiiiins ] i 5683800 oo | e FCEM Holdings (UK) Limited ...............ceeeeee. | .GBR.... Columbia Threadneedle Management Limited .. |Ownership .100.000 ...|Ameriprise Financial, Inc. ...ccccooonee |eee NOeeiid] ceeee ot
Columbia Threadneedle Group (Holdings)
.......... Ameriprise Financial, Inc. ......oooeeees [eeviiiies ] iiiinnnn. [ 5683686 ... | ceeeeiiiiiiii | eeeeeeeeeiieiiiiieeeeeeeeeeeeee. | Columbia Threadneedle Netherlands B.V. ....... [..NLD....f......NIA..o|Limited «oooiiriiiiiiiieeeeeeeeeee. | Ounershipe.ccceeeeiiiieeieiiiiieieieeeeee. . . 100.000 ... [Ameriprise Financial, Inc. ......ooooees [ N0 oo s
Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, Inc. . eeeeeeeeeeee.. | 5684076 L | e Columbia Threadneedle Treasury Limited .. ..GBR.... Ownership.. .100.000 ...|Ameriprise Financial, Inc. ..ccccoovnee |eee NOeeiid] ceeee ot
.......... Ameriprise Financial, Inc. . eeeeeeeeeeee.. | 5684085 L | i, WAM Holdings Ltd ... |..GBR.... Columbia Threadneedle Treasury Limited .... |Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
Columbia Threadneedle Fund Management Limited
.......... Ameriprise Financial, INC. ..ocooeeeeeees [eeveiiins ] i [5684106 ..o | e | eeeeeeeeeeeeeeeeeeeeeeeeeeieees | reieiiiiiiiiiiiiieeseeeeeeeseeseesesssssssssssssssssssssees | 20BRef o NTAL.. | WAM Holdings Ltd ......ccccoooiiiiiiiiiiiiiennns | Ounershipe..ceeeeeeeeeeeeeeeeeeeeeeeeeeeen. . 100,000 ... [Ameriprise Financial, Inc. ... [ N0 oo s
Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, Inc. .......cccooee | evvnnee wevviiia| vnieeiiiiins 5684030 ..o | voviiiiiiiiiiis | eeeeeiiieeeeeeiiiieeeeeeeeen. | Columbia Threadneedle (Services) Limited ... [..GBR....J..ccoo NIA oo [mmmeeiiieceeeeeeeeeeees [ OWNEPSRIP. e} . 100,000 ... | Ameriprise Financial, Inc. ....occooceees [eeee N0 s o
Columbia Threadneedle Management (Swiss) GmbH Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, INC. ..ocoooeeeeees [eoveiiies o] s [ 5684067 oo | e | eeeeeeeeeeeeeeeeeeeeieeeeeeeees | viieiiiiiiiiiiiieeeeieeeeeeseesseseessesssssssssssssssssses | CHE e o NTAL ] eeaeeeeeees | OWNEPSNIPL e . 100,000 L [Ameriprise Financial, Inc. ... [ NOGL e
Columbia Threadneedle Investment Business Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, INC. ..ooooeeeeeees [eoveeiins o] i 5684021 Lo | e | e |Limited o [BBRL L NTAL ] eeaeeeeeees | OWNEPSNIPL e b . 100,000 L [Ameriprise Financial, Inc. ... [ NOGL s
Columbia Threadneedle PE Co-Investment GP LLP Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, INC. ...coooeeeeees [eoreiiies o] s [5BBA759 oo | i | eeeeeeeieeieeeeeeiieiiieeiieees | reieiiiiiiiiiiieiineninennnnsnnnnnennnnnsnnssssesssssssnnss | 2OBRued et NTA ] eeen | OWNEPSREPL L ieeeeeeeeeeeeeeeeennn b . 100,000 L. [ Ameriprise Financial, Inc. ... [ N0 L5
Columbia Threadneedle Co-Investment GP LLP
.......... Ameriprise Financial, InC. ...coooeeeeees [eeveiiies o] s [5BB4777 | e | evveveeeeeeeeeeeeeevevvveenenens [FCITPEFPLP coviiiiiiiiiiiiiiieieeieeeeeeeeeeeeeeeens [ BBRL e o NTA ] e | OWNEPSREPLLciiiiiiiiiiiieeeieeveeeeeeeeennn 50,000 ... [ Ameriprise Financial, Inc. ... [ N0l 3 L,
Columbia Threadneedle PE Co-Investment FP LP Columbia Threadneedle Co-Investment GP LLP
.......... Ameriprise Financial, INC. ..ocoooeeeeees [eoreiiies o] i [5BBAT68 oo | eeiiiiiiiiiiiii | eeeeeiiieiieiiieeieeeiieeiiiees | eieiiiiiiiiiiiiiineeneeennnnennnnennnnnnnnsnsssssnssssnnns | 2OBRuud e NTA ] eeeen | OWNEPSREPL e 50,000 L[ Ameriprise Financial, Inc. ... [ N3
Columbia Threadneedle Real Estate Partners Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, Inc. .....ccooeeees feveeeeies ] i [5684870 Lo | v | eeeeeiiiiiiiiiiiiiiiiiiiiiiennnn JLLP e LGBBRLL N e | OWNESREPLiiiiiiiiiiiiiiivvvvveeeeeeennn b . 100,000 L. [Ameriprise Financial, Inc. ... [ N0 4




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

€cl

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?
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Columbia Threadneedle Real Estate Partners Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, InC. ...oocoeeeeees [eoriiiins ] s 5685149 L | | e [ ST s [ LUK N eeeeeees | OUNETShPL e . 100,000 ... [Ameriprise Financial, Inc. ... [ N0 s
CT Real Estate Partners GmbH & Co. KG, Columbia Threadneedle Real Estate Partners
.......... Ameriprise Financial, InC. ...oooooeeeees [eoviiiins ] s 5685130 oo | e | e [ MONCheN L [LDEU L NTAL ] ShA T L s | OUNETShPL e . 100.000 ... [Ameriprise Financial, Inc. ... [ NOf e s
CT Real Estate Partners
Verwaltungsgesel Ischaft mbH, Minchen (General Columbia Threadneedle Real Estate Partners
.......... Ameriprise Financial, Inc. . 15684898 ..... Partner) ... oo [DEU L NTALLL [ ST . | Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvees |eee NOceiit] ceeee o
Columbia Threadneedle Real Estate Partners Columbia Thre:
.......... Ameriprise Financial, Inc. ....ooooeeeees [eeveiiies ] s, (5684928 L | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeenn. | Asset Management Limited L.....ieieeeeeiieiieieinnn [2GBRL e NTAL ] eeaeeeeeees | OWNEPSNIPL e . 100,000 L [Ameriprise Financial, Inc. ... [ NOGL e s
Columbia Threadneedle REP Property Management Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, INC. ..ocoooeeeeees [eeveiiins o] i 5684937 | i | e |Limited o [BBRL e NTAL ] eeeeaeeeeeees | OUNEPSNIPL e . 100,000 L [Ameriprise Financial, Inc. ... [ NOGL e s
Columbia Threadneedle AM (Holdings) Limited
Ameriprise Financial, Castle Mount Impact Partners GP LLP .... CBBRL e N Other.... .. 0.000 .... |Ameriprise Financial,

..GBR....

.| Ameriprise Financial, Castle Mount Impact Partners FP LP .. . |Castle Mount Impact Partners GP LLP . | Other. 0.000 .... | Ameriprise Financial,

Columbia Threadneedle AM (Holdings) Limi

.......... Ameriprise Financial, .... | 5684357 ..... F&C Aurora (GP) Limited veee |.GBR.... ......NIA....... Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccccovvenn |eee N0t et B Ll
.......... Ameriprise Financial, . 15684366 ..... The Aurora Fund (Founder Partner) LP ..........|..GBR....J......NIA....... |F&C Aurora (GP) Limited . Ownership ..50.000 ....|Ameriprise Financial, Inc. ...ccccovvvvenn |eee NOLeiil] o 3 il
F&C Climate Opportunity Partners (GP) Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, INC. ..ccooeeeeeees [eeveiiies o] i 5684384 | i | e |Limited o [BBRL e NTA L eeeees | OWNEPSREPLLieeieeeeeveeeeeeeeennn b . 100,000 L. [ Ameriprise Financial, Inc. ... [ N5
F&C Climate Opportunity Partners (GP)
.......... Ameriprise Financial, Inc. ......occoooe [ evvinnee wevvniie| vviieiiiin. 5684405 ... | oot | eeeiiiiieeeeeiniieeeeeeeen. |F&C Climate Opportunity Partners (GP) LP ... [..GBR....J......NIA....... [Limited ..oooovriiiiieiiniiiiiiiiieeeeennens | OWNETSRIP. e} . 100,000 .. [Ameriprise Financial, Inc. ........ccoooe [oooe N0 i B L
F&C Climate Opportunity Partners (Founder F&C Climate Opportunity Partners (GP)
.......... Ameriprise Financial, InC. ......occoooe [evvinnee covvviie| i [5684393 o | oot | e |Partner) WP [ WBBRL e NTAL L [ LEmited s | OWNETSRP e} . 50,000 ... [Ameriprise Financial, Inc. .........coooo [oo N0 3
Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, Inc. .....ccooeeees [eeveeeees ] i | v | eviiicee | eeveeveieieveeeseeieeeeeeeenn.. | F&C Equity Partners Holdings Limited ..........[..GBR....{......NIA...... Ownership......ccceeeeeeeeeeeeeeeeeeee. ). 100.000 ... | Ameriprise Financial, Inc. ... |eee O] s oo
.......... Ameriprise Financial, Inc. .....ccooeeees [eeveieens ] s, 5684432 .| i | eeeveevieeeeeeeeieeeeeeeeeeeen.. | F&C European Capital Partners (GP) Limited . [..GBR....{......NIA....... Ownership.......coeveeveeeeennnnneeeeeennnd . 100.000 ... | Ameriprise Financial, Inc. .ooccoooeeenns oo NOcii] ol 5 e
F&C European Capital Partners Il (GP)
.......... Ameriprise Financial, Inc. . 15684517 ..... Limited .. LGBR.... ... NIA....... Ownership .100.000 ...|Ameriprise Financial, Inc. ...ccccovvvenn | e N0t B il
F&C European Capital
.......... Ameriprise Financial, InC. .......ccoooee [evvinnee ovviiie| i [5684526 ... | oot | e |Partner) WP [ WBBRL e NTAL L LM ted s | OWNETSRP e} . 48.550 L[ Ameriprise Financial, Inc. .........ocooo [oo N0 3L
F&C European Capital Partners Il (GP)
.......... Ameriprise Financial, Inc. .......cccooe [ evvinnee evviiie| vviieiiiiin. 5684535 i | oot | eeeiiiieeeeeiiiieeeeeennn. | F&C European Capital Partners 11 (GP) LP ... [..GBR....J......NIA....... [Limited ..oooorrimiiiiiiniiiiiiiiiiiieeeeeeeens | OWNETSRIP. e} . 100,000 .. [Ameriprise Financial, Inc. ........cccooee [oooe N0 i B e
Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, Inc. .....coooeeees [eeveiiins ] . 5684012 L | i | eeveeeeeieeeeeeeeeeeeeeeeeeenn. | F&C Group ESOP Trustee Limited ........coceeeee [..GBR.f ... NIAL..... Ownership......cccceeeeeeeeeeeeeeeeeeee.. . 100.000 ... | Ameriprise Financial, Inc. .....cccevecen |eee N0t s oo
.......... Ameriprise Financial, Inc. . 15683846 ..... FP Asset Management Holdings Limited ....... LGBR.... ... NIA....... Ownership .100.000 ...|Ameriprise Financial, Inc. ..cccoovvenne |oeee NOceiit] ceeee o
Columbia Threadneedle Asset Managers Limit
.......... Ameriprise Financial, INC. ...coooeeeeees [eoveiiies o] i [5683855 Lo | i | eeeeeeeeieeeeeeeeeeeeeiieeeeees | rvieiiiiiiiiiiiiieeieeeeeeeseesseeesssssssssssssssssesseees | 2.0BRef o NIAL..... | FP Asset Management Holdings Limited ....... |Ownership.......ccccccevvvvevveenennnnnnnnn . 100,000 ... [Ameriprise Financial, Inc. ......ooooeees [ N0 oo s
Columbia Threadneedle AM (Holdings) Limited
.......... Ameriprise Financial, InC. ..ccoooeeeeees [eeveeeees ] e | e | | eeeeeeeeeeeeeeeeeeeeeeeeeeeeens | Ivory & Sime Limited .oeviiiviiiiiiiiiiiiiiiieeeee [ BBR e NTAL ] eeaeeeeeees | OWNEPSNIPL e . 100,000 L [Ameriprise Financial, Inc. ... [ NOGL s
Columbia Threadneedle (EM) Investments Columbia Threadneedle Investments UK
.......... Ameriprise Financial, Inc. ......cceees [eeeeiiins oo0i0...]98-1089286 .. (5680201 ..... | .eeeevvvvvvveeee | weveeeeeeeeeeeeeeeeeeeeeeeeeeens |Limited oo [ LGBRLL L NTALL.... | International Limited ..........ccccceeennnnnnn. | OUNEISNIp..iiiiiiiiiiiiieeeeeeeeeeeeeeeenn . 100,000 . [Ameriprise Financial, Inc. ... [ NOLL s
Columbia Threadneedle Investments UK
.| Ameriprise Financial, ..|98-0651721 .. 5680199 ..... Pyrford International Limited ... . |..GBR.... .| International Limited ... Ownership.. ..}.100.000 ...|Ameriprise Financial,
Ameriprise Financial, Inc. ....ccooeeeees [eoveiiins o] s 5555381 ..... TAM UK International Holdings Limited ........ ..GBR.... Ameriprise Financial, Inc. Ownership .100.000 ... |Ameriprise Financial,
Columbia Threadneedle Investments (ME)
.......... Ameriprise Financial, Limited ....ooeeeeeeeeeeeeeeeeenneneeenneennennnnenennnns | <ARE....) oo NIAL..... [TAM UK International Holdings Limited ...... | Ownership........cccccooiiiiiinnnnnnnnnnnt . 100,000 ... | Ameriprise Financial, Inc. ... |eeee N0 ceeee o
.......... Ameriprise Financial, .... | 5396089 ..... CTM Holdings Limited | MET ] NTALLL | TAM K International Holdings Limited ...... | Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvnns |eee NOeeii] ceeee i
.......... Ameriprise Financial, . 14293574 ... TAM Investment Limited ..GBR....]......NIA....... [TAM K International Holdings Limited ...... |Ownership .100.000 ...[Ameriprise Financial, Inc. ..cccooornnee [eee NOeeiid ceeee inns
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Threadneedle Asset Management Oversight
.......... Ameriprise Financial, InC. .....cooeeeees [eoriiiies ] s 5555390 Lo | e | e | Limited e [ GBRL L NTAL... | TAM K International Holdings Limited ...... |Ownership.......cccccciiiiiiiiiiiiiineee.. .. 100.000 ... [Ameriprise Financial, Inc. ........oooooos [ N0 oo s
Threadneedle Asset Management Oversight
.......... Ameriprise Financial, Inc. . o] .. | 5394759 ... Ameriprise International Holdings GmbH . L.CHE.... Limited ..oooeveeeeiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeee. | Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...ccccoooveee |eee NOeeiid] ceeee o
.......... Ameriprise Financial, Inc. 47-3044011 .. | 5394740 ..... Threadneedle EMEA Holdings 1, LLC .. .. N, ..|TAM K International Holdings Limited ...... |Ownership.. .100.000 ...|Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. Threadneedle Holdings Limited ..GBR. .| TAM K International Holdings Limited ...... |Ownership.. .100.000 ...|Ameriprise Financial, Inc. . ... No...
.......... Ameriprise Financial, Inc. . TAM UK Holdings Limited ..GBR.... Threadneedle Holdings Ltd ...................... |Ownership.. .100.000 ... |Ameriprise Financial, Inc. ..No
Threadneedle Asset Management Holdings
.......... Ameriprise Financial, Inc. . Limited .. ..GBR.... TAM K Holdings Ltd .. Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...ccccovvvenne |eee NOciit] e 2 i
Threadneedle Asset Managemen
.......... Ameriprise Financial, Inc. ......cooeeees [eeveiiees ] eiiiinnnn. [5395895 L. | i | eeeveeeeiieeeeeeeeeeeeeeeeeeens. | Columbia Threadneedle Foundation ............... [..GBR....{.....NIA....... Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
.......... Ameriprise Financial, Inc. .....ccooeeees [eeeeieees ] s, 6124074 | i | eeeeeeeeeieeeeeeeeeeeeeeeeeeen. | Columbia Threadneedle Pul lman Promote Ltd. .. [..GBR....{......NIA....... Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
.......... Ameriprise Financial, Inc. . c| .. 4204535 ... TC Financing Limited ........... ceeeeee. | LGBR... Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. 98-0691981 .. | 4294469 ..... Threadneedle Asset Management Limited ... |..GBR. .| TC Financing Limited . | Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . ..|98-0691982 .. |4294571 ..... Threadneedle Investment Services Limited .... |..GBR.... TC Financing Limited Ownership.. .100.000 ... |Ameriprise Financial,
Threadneedle Asset Management (Nominees) Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, InC. ....ooooeeeees [eereioies ] o [4204478 | i | v, | LiMiTEd e | L.GBRLLLL Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
.......... Ameriprise Financial, Inc. . 4294526 ... | .oeeoeeeieiil Sackville TIPP Property (GP) Limited ......... |..GBR.... . | Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
Threadneedle Asset Management Finance Limited
.......... Ameriprise Financial, Inc. . 4294441 ... ..GBR.... Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . 4294450 ..... TMS Investment Limited LJEYLL Threadneedle Asset Management Finance Ltd |Ownership.. ..44.000 ....|Ameriprise Financial,
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ......ooooooes [eorniiies ] oo 4294553 | i | eeeeeeeeeeeeieiiiiiieieeeeeennn. | Threadneedle International Limited .............|..GBR.... Ownership.......cooeeeeeeeeeieeeeeeeeee..} . 100000 ... | Ameriprise Financial, Inc. ......ccooecees | e O] i o
Threadneedle Investments (Channel Islands)
.......... Ameriprise Financial, InC. .....ooooooees [eoriiiiis ] s 4294599 Ll | | s [LEMITEd e | WJEY L Ownership.......cooeeeeeeeeeieeeeeeeeee..} . 100000 ... | Ameriprise Financial, Inc. ......ccooecees | e O] i o
.......... Ameriprise Financial, Inc. . eeeeeeeeeeee | 4294393 L e Threadneedle Investments Limited .... ..GBR.... Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccococvnee |eee NOeeied] ceeee ot
.......... Ameriprise Financial, Inc. ......ooooooes [eoriiiies ] i 5428597 Ll | i | eeeeieeeiieiiiiiiiiieieeeeeennn. | Threadneedle Management Services Limited ... |..GBR.... Ownership.......cooeeeeeeeeeieeeeieeeee..} . 100000 ... | Ameriprise Financial, Inc. ..o |eee O] i o
.......... Ameriprise Financial, Inc. ......ooooooes [eoriiiiis ] v | 4294786 ... | i | eeeeeeeiiieiiiiiiiieeeeeeeeennn. | Threadneedle Navigator ISA Manager Limited .. |..GBR.... Ownership.......cooeeeeeeeeeieeeeieeeee..} . 100000 ... | Ameriprise Financial, Inc. ..o |eee O] i o
.......... Ameriprise Financial, Inc. . eeeeeeeeeeeee. 4204795 | e Threadneedle Pensions Limited ................... |..GBR.... Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccococvnee |eee NOeeied] ceeee ot
.......... Ameriprise Financial, InC. ....ccoooeeees [eoviiiies ] e, 5448894 | | ceieieiiiiiiieeeceeeeeeee. | Threadneedle Portfolio Services AG ............. |..CHE....} Ownership.......cooeeeeeeeeeieeeeieeeee..} . 100000 ... | Ameriprise Financial, Inc. ..o |eee O] i o
.......... Ameriprise Financial, Inc. ......ooooooes [eoriiiiis ] v 4294982 L.l | i | eeeeieeeiieieeeieiiieeeeeeenenn. | Threadneedle Portfolio Services Limited ...... [..GBR.... Ownership.......cooeeeeeeeeeieeeeieeeee..} . 100000 ... | Ameriprise Financial, Inc. ..o |eee O] i o
.......... Ameriprise Financial, Inc. 4294991 . Threadneedle Property Investments Limited ... |..GBR. Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. Sackville (CTESIF) 283 GP Sarl ... ..LUX. .| Threadneedle Property Investments Ltd ...... [Ownership.. 100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . Sackville LCW (GP) Limited .. |..GBR.... Threadneedle Property Investments Ltd ...... |Ownership.. ..33.000 ....|Ameriprise Financial,
Sackville K Property Select Il (GP) Limite
.......... Ameriprise Financial, InC. ...oooooeeeees [eoviiiins ] s 5395961 oo | i | eeeeeeiieiiirieeieieeeeeeeeieees | eieeiiiiiiiiiiiiiieeeeieeeeeeeneeeeeseseeeessessseeeeeeeees | 2.0BRec ] . NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccceviiiiiiiiinneneee. .. 100.000 ... [Ameriprise Financial, Inc. ........oooooes [ N0 oo s
Sackville UK Property Select Il (
.......... Ameriprise Financial, Inc. . reeeeeeeeeeeee. | 5396007 Lt | e Limited .. ..GBR.... Threadneedle Property Investments Ltd ...... |Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccccoovee |eee NOeeeid] ceeee i
Sackville
.......... Ameriprise Financial, Inc. .......ooooees [eeniiiins ] i [B561131 | i | eeeeeiieiieeieeeeeeeeeeeeeeeeen | Limited . | LGBRLL{ ... NIA....... | Threadneedle Property Investments Ltd ...... |Ownership.....ccccccoeeiiiiiiniinnneeee....f . 100.000 ... [Ameriprise Financial, Inc. ... [ N0 s
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Sackville K Property Select Il (GP) No. 2
.......... Ameriprise Financial, InC. ...ooooeeeeees [eoviiiies ] i | i | | e | Limited o [ GBRL] ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccoiiiiiiiiiiiiiieeee.. .. 100.000 ... [Ameriprise Financial, Inc. .........oooo [ N0 s
Sackville K Property Select Il (GP) No. 3
.......... Ameriprise Financial, INC. ...ooooeeeeees [eoviiiins ] i | e | | e | Limited L [ GBRL] ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccciiiiiiiiiiiiiineee.. .. 100.000 ... [Ameriprise Financial, Inc. ........ooooo [ N0 s
Sackville K Property Select Il (GP)
.......... Ameriprise Financial, InC. ....ooooeeeees [eoieiiins ] s [B833651 oo | e | e [ SLALT L eeeeeeens | WLUKf L ONTALLL L. | Threadneedle Property Investments Ltd ...... |Ownership.......cccccoeiiiiiiiiiiiieneee.. .. 100.000 ... [Ameriprise Financial, Inc. ........cooooes [ N0 oo s
Sackville K Property Select IV (GP)
.......... Ameriprise Financial, S.a.r.l. .. LLUX....]......NIA....... | Threadneedl e Property Investments Ltd ...... |Ownership .100.000 ...|Ameriprise Financial, Inc. ...ccccooveee |eee NOeeiid] ceeee ot
Sackville UK Property Select
.......... Ameriprise Financial, InC. ...ooooeeeeees [eoviiiins ] i | e | | e | Limited o [ GBRL ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......ccccociiiiiiiiiiiiiieeee..f . 100.000 ... [Ameriprise Financial, Inc. ........ooooo [ N0 s
Sackville UK Property Select
.......... Ameriprise Financial, InC. ...oooooveeees [eovniiies ] i | e | | e | Limited o [ GBRL ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccciiiiiiiiiiiiiineee. .. 100.000 ... [Ameriprise Financial, Inc. .........oooo [ N0 s
Sackville UK Property Select
.......... Ameriprise Financial, Limited ....ooveeeeeeeeeineieiniinniinneeeeeennnennnnnnns | .GBR.... ... NIA....... | Threadneedle Property Investments Ltd ...... |Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccccocnes |eee NOeeiid] ceeee ot
.......... Ameriprise Financial, Threadneedle Management Luxembourg S.A. ...... |..LUX....]......NIA....... [TAM K International Holdings Limited ...... |Ownership .100.000 ...|Ameriprise Financial, Inc. ..cccoovvenne |oeee NOceiit] ceeee o
Asterisk Explanation

o U e W

.| Ameriprise Financial, Inc. owns a 100% profit sharing ratio with capital contribution of 124,078,760 INR (Indian currency=rupees) and 10 INR are owned each by Columbia Management Investment Advisers, LLC and Ameriprise India Partner, LLC. ...
..| Ownership percentage INAiCATES VOTING SNATES OMIY. ..ottt ettt b bt e et e st e eaeeeh e e e bt e bt e aeeeas e aa st oot e eae e 4heeeh e e R e e b £ e a bt eaee2as e 2as e 4o e e 4heeeE e e b e e e e eaee2aseeae e eeee4EeeeE e e b £ e e e em et eas e easeee s e eh e e eE e e HE e e b e e e e em b e eas e e ae e eheeeheeeheeebe e beenbeanneanneanneannas
..| Columbia Threadneedle AM (Holdings) Limited owns a percentage of the entity. ..........
.| Columbia Threadneedle Treasury Limited holds 1 unit. ....ccooooveiviiiiiiiiieeeeeeee .
..| In the UK, legally the private equity funds are considered to be subsidiaries of the General Part
.| The General Partner is a Group company, the Limited partner is a Group employee. ...




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Not applicable
Not applicable
Not applicable
Not applicable

Not applicable

Bar Code:
6 5 0 0 5 2 0 2 6 4 9 0 0 0 0 0 1
6 5 0 0 5 2 0 2 6 3 6 5 0 0 0 0 1
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 5 0 0 5 2 0 2 6 4 4 5 00 1

Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness of Assumptions Certification for Implied Guaranteed Rate |II||I I|| I| I|| I
6 5

0 0 5 2 0 2 6 4 4 7 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

6 5 0 0 5 2 0 2 6 4 4 8 0 0 0 0 A

14



STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

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. Reinsurance premium asset ..........coooiioioioeiicee s o 47,096,914 47,096,914 |..ccooeeeen. 48,230,985
2505.  Disallowed IMR ......cooooeeeieeeeeeecc e |oreieiereeenna 7,373,783 |... s 7,373,783 |.. ... 10,321,731
2506. Miscel laneous assets 27,497,328 |..cocovvevennn 1,709,783 |................. 25,787,545 |.cvever. 27,480,178
2597. Summary of remaining write-ins for Line 25 from overflow page 81,968,025 1,709,783 80,258,242 86,032,894

15




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........ccuevevececeeeeeeeeeeeeeeeeeeeeseseaeeeeesesessasaesesesesasaseesesesesssassssssannas |eeseseseseseninns 65,808,095 |.......ccoenve 68,990,930
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ettt e e e et e et e et e sneeeseesseenneenseenees [eesseenseeiseesensesnenseennnens [eneenseenseeise e e e s e eaneeanees
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 795,709 3,182,835
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 65,012,386 |... 65,808,095
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 65,012,386 65,808,095
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 1,217,260,079 |............ 1,238,801,399
2. Cost of acquired:
2.1 Actual cost at time of acquisition 40,875,000 ....53,065,000
2.2 Additional investment made after acquisition .... 2,401,619 ....22,761,664
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... 1,218,422,472 |........... 1,217,260,079
12. Total valuation allowance (2,392,459) ..o (1,361,618)
13. Subtotal (Line 11 plus Line 12) . 1,216,030,013 |............ 1,215,898,461
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,216,030,013 1,215,898,461
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueuevevcceeeeeeeeeeeeceeeeeeeeeeseeaeeesesesessaeseeesenesseaseeeesesesasasassenanna |oene 44,838,474 .... 44,436,657
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 19,100,000
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals .
8. Deduct amortization of premium, depreciation and proportional amortization
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized .... 14,750,364
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 44,838,474
12.  Deduct total NONadMiItted @MOUNS ...........c.cueuiuiiiiieieeeececeee ettt s st sesesessasnssnssesesesesssnnnssssesesesesnnsnsnns [eeneeeneenenenenes 1,008,204 | 1,698,264
13.  Statement value at end of current period (Line 11 minus Line 12) 36,320,654 43,140,210
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 YE&I ...........ccocueveveiieeeueieieiieeeeeeissssesesessssans [roceeeenas 10,061,607,424 |............ 8,871,376,246
2. Cost of bonds and StOCKS @CQUIFEM ...........c.coveviiiuieiieeiieeceeeecieteee ettt sesesee e s esesesensesessssessesessssesessesesssenssenes |reeseeennnenn@ 12, D40, 637 [ 2,339,692,795
3. Accrual of discount e eeteteteieaeeet ettt et ettt s et s A e Attt R et et s e s e ettt st et e s e s e ettt et eseseseneneesesesesesenenennnsnnsenesesennnnnnns |eoenenennnnnnennns 0,000,224 |l 22,635,172
4. Unrealized valuation increase/(decrease) ... (4,599,691)
5. Total gain (loss) on disposals
6. Deduct consideration for bonds and stocks disposed of
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... .... (7,970,588)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .........coceereeeererirerireeeeeesesessnenes |eeeeeeees 10,123,795,954 |l 10,061,607,424
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 10, 123,795,554 10,061,607 ,424
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 3,794,652,262 |............ 6,378,145,267 |............ 6,845,286,303 |.....ccccvvvrenve 3,601,373 |........... 3,331,112,599 [ e [ 3,794,652,262
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 5,290,308,294 |.......... 37,398,060,205 |.......... 38,141,749,204 |................ 14,331,041 |............ 4,560,950,336 [.....oveeeiieeinieirienienn [ [ 5,290,308,294
B NAIC B () ittt bbbt b et b et b ettt b [re e 79,001,129 | [ [ 80,717 | 79,171,846 | oo e [ 79,091,129
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 19,410,000 [-..eovieceeiiiriieiiriens [ [ [ 19,410,000 [-..ocveeceiciriciriieieee [ [ 19,410,000
5. INAIC 5 (8) coveveteriiiiieieie ettt ettt sttt b bt s et s st h s s st s s s e b bR s et s e et et sesesese et esesesesesesenens [erereseann et e s n et einnenens [oreteere e sienes [eeerei e enen [eees e snens [reeeesea et nnensoreen e seeien [ee e [eeee e
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 2,515 2,515 2,515
7. Total ICO 9,183,464,200 43,776,205,472 44,987,035,507 18,013,132 7,990,647,296 9,183,464,200
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 2,600,216,968 51,500,000 155,577,649 |................... 1,269,814 |........... 2,497,409, 134 [ e [ 2,600,216,968
9. NAIC 2 ettt ekt bt b e bt b st e et ekttt bt bttt eneeeaas [rrere e 24,373,577 et foreveeennnncceennniees Joeveennncceennneees 483 [ 28,374,020 [ oo [ 24,373,577
(O 7Y (@2 T U E OO p U OO O U SO OO OO U PR NPT TR SOUT NOURRRURTRRRR TSR
T1. NAIC 4 ettt ettt ettt et s e s st st et R et R et R et Rene s eneeseRe et ese et es et ese s esenseseneeseneeseseenes [rereetere et ettt sies[oreten ettt et [t o [ [ [oere e
12, NAIC 5 ottt ettt s bt hes st e s AR bR R Rt e e SRR R e R Re et s st e s e ses e st e et et e s esesesenen [seeseenenes e nn et et se e i tereine [oeeinnen s eannenenenees[oeeeseeaee et eieins [eseinnee e en e e [oeeeese e senenens [reeeesnnn s nnn e [oree e enes [ererei e
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 2,277,079 2,277,079 2,277,079
14.  Total ABS 2,626,867,624 51,500,000 155,577,649 1,270,258 2,524,060,233 2,626,867,624

15.
16.
17.
18.
19.
20.
21.

22.

PREFERRED STOCK

Total ICO, ABS & Preferred Stock

11,810,331,824

43,827,705,472

45,142,613, 156

19,283,390

11,810,331,824

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

NAIC 1 §

359,703,907 ; NAIC2 $

479,500,296 ; NAIC3 $

NAIC 4 §

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

...... ; NAIC6 $




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOT YEAI .......cc..oiuiiiiiieieeeee ettt e e saeesneesneeneen [eeaeseesie s s s siesinees [oeaee e s iee e

2. Cost of short-term investments acquired

3. ACCTUAL O AISCOUNT ...t e e e e e e e e e e s e e ae e s e e ae s e e s e e ae e e e se e e e e eseesessesseennann [rmnmmnennsmnses et e e et eeens [eeieeee e e e e e

4. Unrealized valuation iNCrEASE/(AECIEASE) .......cutiiuiiiuiiiiiet it rtee sttt et ettt ettt e sheesbeesbeesbe e bt enbeeaeeeasesaeesheesbeesbeebeenseenseennesnnes [esaeeiansnesssessessasssnessneess [seseeisesisessesaeseesaaesaaens

5. Total gain (loss) on disposals ...

6. Deduct consideration reCeiVed ON ISPOSAIS ..............c.cucueueuiuiiieiiiiteteteseseeeeeeese e sesesessseessssssseseseseassssssssesesesesessssesssssasasesesesnns [nesseseseseseneneenessssssssennnen [oeseneenenenes 140,000,000

7. Deduct amortization Of PrEMIUM ........o ittt b ettt he e she e she e bt e bt e abeeabeemeesseesaeesheesbeenbeenbeenbeennesnnesnnes [oeessneasnsinssiaesiaesinesneans [oaessesaeseesseesaeesae s enes

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............coiiiiiiiiiiiiierie e eee [oee s ees [oaesise s s s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiiieeeeeieee e seenee o [oeeeie e
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11)
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PrOT YEAI) .........c.cvovuiueviviiriiseiereteieeissesese st sssesese et ssssese s ssssssese s s snsssesesassnnses | aeressees (2,263,715,950)
Cost paid/(consideration receiVed) ON AAGItIONS ...........ccc.iiiiiuiuereiiiieeeeie ettt es ettt es bttt st sss st s et se e s bbb st eseseb s st enses b e bt st snsesebes s sssnsssebebessssnne | fatateesesisnenes 16,139,424
Unrealized Valuation iNCTEASE/(UECTEASE) ............c.cveueueueiieeeeueieteisesesese s ssssesese s ss s sssesessssssseses et s ssesesese s s sseses et s s s s s e s et e s ssnses et s s s sssesesesssnsnsese  oesteesesesnsnes 554,799,401
SSAP NO. 108 @UJUSIMENES .........ceveievicectiecteesetseeteesetessesessetsssetessssessesessesess et essesess et ess et ess e s ss et ens et ess e s s s s ens e s ess e s ss et s st ens e s s s et essesensesensesensesensesensesenaesns ebessesassctasas 28,199,618
Total gain (I0SS) ON tErMINALION FECOGNIZEA ..........c.cvieveieeiiecieeee ettt s e s st ss s ess e s s s s s s s s s s s es st s s e ess et sssaesssaes s s esssaesssaessssessssessssessssesssensnses | theessieseias (256,990,046)
Considerations received/(paid) ON EIMINALONS ..............c.ccceviieiieeiceeiceei ettt s et et s e st e s s s s s e s s s s e s s s s s s s s s s s s s s ssse s s s snsasansans aeseeesssesees (145,173,999)
AATIOTHZAION ...ttt b bbbt ene e 18,871,553
Adjustment to the book/adjusted carrying value of REAGEA M ...ttt et e e e eabesseasessearearearearesreare e
................... 1,081,222
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6+7+849) ......ccoeuiiiririreieiiiisiteteiei ettt et sse e ssennse | eseierenas (1,756,440,779)

Total foreign exchange change in book/adjusted carrying value ....

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiiicti bbbttt a et a et bt o bt oo b e e b e e bt et e e et e eab e e et e eh e oAb e e b e e bt e bt e et e e ab e eb b e sbeenbeenbeeabeeate eeabeeabeeateenreareaeeaeeares

Statement value at end of current period (LiNe 10 MINUS LINE T1) .....viuiuiuiiiiiiicieieiit ettt ettt a bbb es bt ssns bbbt ssnsesebenessnns ebebesaencs (1,756,440,779)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31 of Prior YEar (LINE B, PHOT YEAT)............cccueveveeeeeeeeeeteeeeesscsesesesesesseaesesesesessssssssesesssssssesasassssssesesessssssssssasas seessssssesesasa (5,475,482)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............ccceueveveeerecueueeeeeeeecaeas ceeeeeeeenennas 41,635,198
Add:
Change in variation margin on open contracts - highly effective hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas
Change in variation margin on open contracts - all other
3.13 Section 1, Column 18, current year to date MinuS ............ccccceeeveieeees covverererenens (18,972,739)
1,630,612 ..o (20,603,351) ..o (20,603,351)

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS ............ccccceeeveieeiees covverererenens (18,972,739)
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcueveviuiieeieesieiereseisenenes eeseresessesenenes 1,630,612
3.25 SSAP NO. 108 @QJUSIMENTS .........ocvivcvevieieiieicie ettt ettt bt ee e <tesesetaeseseseesesesen et e aeans aesesessesesens (20,603,351) ... (20,603,351)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ..............cccecueveeecueueieeeeeseceeeees eeseseeeeeens (127,679,703)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt eaesne eeseseseneeas (127,679,703)
4.23 SSAP NO. 108 AQJUSIMENLS ......c.oueviiicteiceiiieeeie et tetceeee s st teseseas eeeesetesesetaese e saeteteseneaene ereeaesssees (127,679,703)
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......cceeveveeererereeeeeeseeeteeseseescaesesssesesssassesesesessssssesssasssssesesesessssesesass seasssassesesasas 36,159,716
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas 36,159,716
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

WYYt oo T 7 73T T OSSR TRPPO (1,756,440,779)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees 36,159,716

TOtal (LINE 1 PIUS LINE 2) .ottt eas e s s e s s s s saeestes s s ssanssaesansssassssssssssssssssssssansnsnsssssenamsnnnees e, (1,720,281,063)
Part D, SECHON 1, COIUMN B ... sieeeeese s es s e e e e e s s e e e e ee et e s e ees s eeseeseeeeines sescssieains 4,821,161,687

Part D, SECHON 1, COIUMN 7 ..ot ese s ees st s et eseseeeenes ceseenioas (6,541,442,749)

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

Fair Value Check

Part A, Section 1, Column 16 (1,756,440,779)

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et ettt et et et et et e e et e e e e et et e e e e e e e e e e eeee e e eeeeanee oaneaeeresseaneas 36,159,716

TOtal (LINE 7 PIUS LINE 8) ..ottt s et a e s s s asae st en s sssssesssanssssssssssanssassnassnssnnsnanssnnnsmsmnnnees e, (1,720,281,063)
Part D, SECHON 1, COIUMN O ... ee s es st e e s s st e e e e s neeaees | eescsssenins 4,832,417,130

Part D, SECHON 1, COIUMN 10 ....oeuiuiueeeriaceceeeeeeeeeseesees s e ses e e e ee e s s es s e s es s e e e e ee e ee e s eesess s eeseeseeseneeeernes eescenions (6,552,698, 192)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ......iuuieiereiecereiseeseeseeeessese st ese s se bbb bbbttt soieseensasneas 546,409,546
Part B, SECHON 1, COIUMN 20 ......cuuvuiuriecereeseeseeseesesseseesseseessasesessesesessesesesseseessesesesse et s st sess st ssestae s staessestsessestaess sosesessssssens 150,861,985
Part D, SECHON 1, COIUMN 12 .....ouiiuiuiiieeieeiieeeeese ettt s bbbt sienies | seissessiiniens 697,271,531
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........ccccvovevevereeeeceeeieeeteteeeeeeee ettt s s esesessan s s s s seseseas [ereneeenes 2,640,214,316 |............ 1,783,322,656
2. Cost Of cash eqUIVAIENTS BCGUINET ............ccciiiieieeeeeeeeceec ettt ettt ea s s sttt e s e s eae s s s sesesesesessasssssesesesessasanananas [eeeeesenens 43,830,439,714 |......... 129,633,322,39%4
3. ACCTUAN OF GISCOUNL ....eeeeieiecteeeeeeieace et et e saeeeeeee e esesesesee e esesesesee e eseseseeee e e seseseees e e sesesee e s e e snaesesessanaesesesessanansesesesnanannns [orerenicacaceen 15,022,735 | 49,998,895
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON QISPOSAIS ........c.c.covuiieieieteeeecieiie e te s et ettt et eses e s s e st sesesessasssssssesesesesessasasassesesesessssssanssssesesesens [oenesssseseseseseneneensnsnnannses [oeseeesenneeneneneeeeeas 9,970
6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 45,074,543,000 |......... 128,826,439,598
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e
9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 1,411,133,765 |............ 2,640,214,316
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 1,411,133,765 2,640,214,316
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
694083156 .... SANTA ANA .. .01/06/2026 .. ...5.100 |.. ....3,400,000 |... ....7,500,000
694083167 ... LITTLETON . . 03/26/2026 .. .. 5.770 |.. ....5,175,000 |... .. 10,500,000
694083162 .... LAUDERHILL ... .01/23/2026 .. ....3,200,000 |... .. 11,000,000
694083159 ... SARASOTA . 02/17/2026 .. ....3,700,000 |... .. 15,900,000
694003161 ... BOYNTON BEACH . 02/23/2026 .. ....3,500,000 |... ....8,300,000
694083165 ... WATERFORD TOWNSHIP .. . 02/25/2026 .. .. 21,000,000
694083160 .... BURNSVILLE .01/26/2026 .. ....7,000,000
694082893 . EDISON TONNSHIP L01/15/2026 ..o e 5810 [ .. 22,000,000
694083157 . MURFREESBORO . .01/29/2026 .. .4,700,000 .. 21,200,000
694083164 .. HOUSTON .. coe]s . 03/16/2026 .. K . ....2,000,000 |... o s .4,430,000
0199999 Mortgages in good standing - farm mortgages 40,875,000 2,401,619 128,830,000
0899999. Total mortgages in good standing 40,875,000 2,401,619 128,830,000

1699999. Total - restructured mortgages

2499999. Total - mortgages with overdue interest over 90 days
3299999. Total - mortgages in the process of foreclosure

[AVE|

3399999 - Totals 40,875,000 2,401,619 128,830,000

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

694082899 .
694082910 .
694082828 ...
694082784 ...
694082798 ...

.. | SHERMAN OAKS ..
.. | GARDEN GROVE ..
.. | WASHINGTON D C ..
.. | WEST PALM BEACH ...
. | WEST PALM BEACH ...

... 03/11/72016 ..

.03/29/2016 ..
05/28/2015
10/29/2014
10/29/2014

..03/27/2026
.03/30/2026
....01730/2026 ....
...03/13/2026
....03/13/2026
...03/04/2026

2,926,524 |. .2,764,501
1,737,474
.2,608,004 |...
.3,602,912 ...

.3,357,893 |...

694002906 ... 03/01/2016 .

694002907 ... 03/01/2016 ....02/24/2026

694082449 ... . 01/30/2008 ....02/27/2026

694001634 ... .. | BROOKLYN PARK . 05/20/1996 ....03/31/2026

694082936 .... .| PORTLAND .. 11/03/2016 ....01/30/2026 ...

694002634 . HUDSON ... e | 11/09/2012 ....03/06/2026 .....|..........3,363, 3 192,558 |...
0199999 Mortgages closed by repayment 31 306,637 27,590,997
694003059 ... COTTONDALE . [ernenierienies AL feeeees e oo 02/04/2019 .. fereeces e [ 4,987,878 |.eveeeieeiinines [rreneenienienienens [oeeenienenenienies [ o [ o [ 83,860 Lo [ o,
694002954 ... .. | DOTHAN 12/15/2016 ...5,770,046 |....

694083035 . .. | TUSCALOOSA 07/30/2018 ..

694083043 . .. | TUSCALOOSA .. .10/29/2018 ..

694083050 ... . | FOUNTAIN HILLS .. 12/19/2018
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

694082354 ... .. | PHOENIX ... 05/01/2007

694002746 .... .. | TUCSON ... 12/13/2013

694082264 .... .. [AGOURA HILLS .. 10/10/2006

694083006 . .. | ANAHEIM ... .02/26/2018 ..

694082958 . .. [ARVIN .. .02/22/2017 ..

694083052 . .. | BARSTOW .02/27/2019 ..

694082788 ... . | BURLINGANE .. 07/29/2014

694082106 ... CARDIFF-BY-THE-SEA ... 06/01/2004

694082878 ... CARLSBAD 02/25/2016

694083142 .... .. | CARSON ... 05/23/2023

694082490 .... .. [CERRITOS .. 06/25/2009

694082950 ... .. [CHULA VISTA ... 12/15/2016

694083054 ... .. [CHULA VISTA ... 04/04/2019

694083010 ... .. | COSTA MESA .. 07/27/2017

694082972 . .. [DANVILLE . ....04/21/2017 ..

694083037 . .. |DOWNEY . ... 10/04/2018 ..

694083029 . .. |DUARTE . .. 07/02/2018 ..

694082857 ... .. [DUBLIN .... 08/26/2015

694082389 ... .. [EL CAJON .. 06/28/2007

694082508 .... . |ENCINO ... 05/05/2010

694082621 .... . 07/03/2012

694082876 ... .. | FOUNTAIN VALLEY . 02/25/2016

694082901 .... .. |FOUNTAIN VALLEY .... 04/15/2016

694082910 ... .. | GARDEN GROVE 03/29/2016

694083119 .... .. | GARDEN GROVE .. 02/27/2020

694083062 . .. |HEALDSBURG .. .05/10/2019 ..

694083081 . .. |HESPERIA .. 1172172019 ..

694082665 . .. |HUNTINGTON BEACH .08/26/2013 ..

694083132 . .. [HUNTINGTON BEACH 1171972020 ..

694083133 . .. |HUNTINGTON BEACH .11/19/2020 ..

694083027 ... .. |LA HABRA 06/21/2018

694082686 ... .. | LAKESIDE .... 05/16/2013

694082825 ... .. |LANCASTER ... 03/19/2015

694083016 ... .. | LANCASTER ... 05/29/2018

694083103 .... .. |LANCASTER ... 11/21/2019

694083106 ... .. | LIVERMORE ... 11/01/2019

694083144 . .. | LIVERMORE .07/29/2024 ..

694083104 . .. |LOMPOC ... 1172172019 ..

694082107 . . |LOS ANGELES .04/27/2004 ..

694082934 . LOS ANGELES .09/14/2016 ..

694082941 . .. |LOS ANGELES 10/19/2016 ..

694083126 .... . |LOS ANGELES ... 06/03/2020

694081811 ... MISSION VIEJO . 04/22/1999

694082611 ... NATIONAL CITY . 05/09/2012

694082612 .... .. [NATIONAL CITY . 05/09/2012

694082813 ... .. | NEWPORT BEACH . 04/16/2015

694082777 ... .. |NORTHRIDGE .. 10/10/2014

694083140 ... .. | OAKLAND 07/12/2021

694083116 ... .. | OAKLEY .... 02/12/2020

694082875 . . | PASADENA .. .02/25/2016 ..

694082426 ...

. |PICO RIVERA ...

01/07/2008
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

694082789 ... .. |RIVERSIDE ... 08/14/2014

694083031 ... .. | SACRAMENTO .. 07/06/2018

694082417 ... .. [ SAN DIEGO ... 10/18/2007

694082514 . .. | SAN DIEGO .04/29/2010 ..

694082669 . .. [ SAN DIEGO .03/27/2013 .. . 18,000,000 |.

694082731 . .. | SAN DIEGO .10/22/2013 .. 4,946,118 |.

694082751 ... .. [ SAN DIEGO ... 02/25/2014 ...1,810,102 |....

694082897 ... .. | SAN DIEGO ... 03/11/2016

694082915 ... . | SAN DIEGO .. 12/15/2016

694082932 ... .. |SAN FHANCISCO 12/01/2016

694082874 ... .. [SAN JUAN CAPISTRANO . 02/25/2016

694082480 ... .. | SAN LEANDRO . 02/13/2009

694001054 .... .. | SAN RAFAEL .. 12/16/1986

694082877 ... .. | SANTA ANA ... 02/25/2016

694083156 . .. [SANTA ANA ... ... 01/06/2026 ..

694082899 . .. [ SHERMAN QAKS .. ... 03/11/2016 ..

694083110 . .. | SHERMAN QAKS ... 1271172019 ..

694082912 .... .. [STUDIO CITY ... 07/13/2016

694082920 ... . | THOUSAND OAKS ... 05/01/2017

694082923 ... 07/11/2016

694083022 .... . 05/10/2018

694083000 ... . |UNION CITY .. 12/21/2017

694081010 ... VALENCIA . 03/09/2017

694083108 ... VAN NUYS .. 12/12/2019

694082921 ... .. [VENTURA ... 07/01/2016

694082836 . . |VISTA .. .05/01/2015 ..

694083017 . .. |VISTA .. .06/29/2018 ..

694083093 . .. | WEST HOLLYWO0OD 1172172019 ..

694083051 . .. [ARVADA .... .03/11/72019 ..

694080325 . .. |AURORA ... .05/07/199% ..

694082976 .... .. | COLORADO SPRINGS ... 08/01/2017

694083083 ... .. | COLORADO SPRINGS ... 08/29/2019

694083155 ... .. [HIGHLANDS RANCH ... 12/10/2025

694082398 ... . | WESTPORT TOUN ... 07/09/2007

694002942 ... .. |WASHINGTON D C .. 02/01/2017

694082572 ... .. |WASHINGTON D C .. 10/11/2011

694082828 . .. | WASHINGTON D C .05/28/2015 ..

694083007 . .. | WASHINGTON D C .08/23/2018 ..

694083112 . .. | WASHINGTON D C .02/13/2020 ..

694082714 . .. |BARTON .... .08/29/2013 ..

694082778 . . |BOCA RATON .05/14/2014 ..

694082925 ... .. | BOCA RATON .. 08/01/2016

694082987 ... . | BOCA RATON .. 08/30/2017

694082870 ... . 09/28/2015

694082672 .... .. |DEERFIELD BEACH .... 04/25/2013

694082776 ... . | FORT LAUDRDALE 08/01/2014

694083011 ... FORT LAUDRDALE .. 09/15/2017

694083068 ... KISSIMEE 06/06/2019

694082715 ... .. [LANTANA 10/01/2013

694083162 . . | LAUDERHILL .01/23/2026 ..

694083091 ...

. | MELBOURNE ...

11/15/2019
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

694083146 .... .. MELBOURNE ... 11/15/2024

694002906 ... L [MIAMI 03/01/2016

694002907 .... L [MIAMI 03/01/2016

694083143 . .. [MULTIPLE TOWNS - ANY STAT ....10/06/2023 ..

694083048 . .. [NAPLES . ... 12/06/2018 ..

694083150 . .. [NAPLES .... .12/08/2025 ..

694082973 ... .. |PALM BEACH GARDENS 04/04/2017

694082799 ... .. | POMPANO BEACH ... 10/07/2014

694082707 ... .. | WEST PALM BEACH . 09/23/2013

694082708 ... .. | WEST PALM BEACH .... 10/01/2013

694082709 .... .. |WEST PALM BEACH .... 09/09/2013

694082784 ... .. |WEST PALM BEACH .... 10/29/2014

694082798 .... .. |WEST PALM BEACH .... 10/29/2014

694081019 ... . | ATLANTA ... 08/17/2018

694082392 . .. | ATLANTA ... 06/13/2007 ..

694081007 . .. | CHAMBLEE . .07/13/2015 ..

694081825 . .. | CHAMBLEE . .06/09/1999 ..

694083065 ... .. | CHAVBLEE .... 04/29/2019

694082983 ... .. |DECATUR 06/28/2017

694083105 ... .. [MULTIPLE TOWNS - ANY STAT .. 12/06/2019

694083064 .... .. [ROSWELL CITY .. 03/12/2019

694083069 ... .. | KAILUA-KONA ... 06/27/2019 . .

694082889 .... . | COUNCIL BLUFFS .. 02/25/2016 ...2,344,004 |....

694002903 ... 06/03/2016 881,544 |....

694002905 ... 04/11/2016 ...1,833,518 |....

694002420 . ... 12/10/2007 .. 1,564,240 |.

694002421 . . ... 01/28/2008 .. 9,073,754

694082871 . .. | CRYSTAL LAKE ....11/23/2015 .. 1,992,606

694002966 . .. |CICERO ... ... 04/18/2017 .. 2,265,060

694003139 . .. [MULTIPLE TOV ...05/03/2021 .. ..36,153,532 |.

694003023 ... .. | WARSAW 07/05/2018 ...3,79%,464 |....

694083018 ... . | KANSAS CITY 07/17/2018 ...3,852,422 |....

694082947 ... . 11/16/2016

694003044 .... .. [HOPKINSVILLE .. 10/10/2018

694083034 .... .. |LOUISVILLE 08/20/2018

694083128 .... . | SHEPHERDSVILLE .. 04/27/2020

694082449 . .. |BOSTON .... 01/30/2008 ..

694002639 . .. | BOURNE . .09/24/2012 ..

694082726 . .. | BROOKL INE .10/29/2013 ..

694082879 . . | BALTIMORE 12/17/2015 ..

694082939 . .. | BALTIMORE .09/29/2016 ..

694082940 ... .. |BALTIMORE ... 09/29/2016

694083076 ... .. | BALTIMORE ... 07/23/2019

694082613 ... . |BETHESDA ... 05/29/2012

694083040 ... . 10/25/2018

694082694 .... .. | COLLEGE PARK .. 07/10/2013

694083100 .... .. | DUNDALK ... 10/29/2019

694082699 ... .. [DUNKIRK ... 08/08/2013

694082696 .... .. | FREDERICK 07/18/2013

694082262 . . | GAITHERSBURG .02/21/2006 ..

694082886 ... GA I THERSBURG 12/15/2015
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SCHEDULE B - PART 3

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

STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

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

694082149 .... . [HYATTVILLE .. 01/18/2005

694082293 ... . 07/26/2006

694082478 ... . [LANDOVER ... 01/28/2009

694082994 . .. |LUTHERVILLE ... 11/15/2017 ..

694082541 . .. [MARYLAND HEIGHTS ... 0172072011 ..

694083041 . .. |REISTERSTON ..... .. 08/27/2018 ..

694082753 ... .. |ROCKVILLE CITY .. 03/26/2014

694082909 ... .. |ROCKVILLE CITY .. 05/16/2016

694002928 .... .. [SILVER SPRING .... 09/28/2016

694082695 ... .. | SILVER SPRING . 06/27/2013

694082629 ... .. | TAKOMA PARK ... 03/20/2013

694082882 .... .. | WHEATON 12/15/2015 .

694002962 .... .. |ALLEGAN CITY .. 04/19/2017 996,637 |....

694002963 .... .. | COLDWATER CITY 04/19/2017 .. 1,149,965 |....

694002964 . .. | COLDWATER CITY .. .04/19/2017 .. 1,149,965 |.

694002965 . .. |EAST LANSING CITY . .04/19/2017 .. 1,203,631 |.

694001017 . .. |FENTON CITY ...... 07/17/2018 .. 1,458,429 |.

694083089 ... .. | GRAND BLANC TWP .... 09/26/2019 ..2,173,704 |....

694001018 ... .. |HILLSDALE 07/17/2018

694003058 .... . [HOWELL CITY ... 01/29/2019

694002953 ... .. |LAPEER .... 01/18/2017

694082718 ... . |MIDLAND ... 12/18/2013

694003120 .... . 04/14/2020

694083070 ... .. |NORTHVILLE TOWNSHIP .. 06/06/2019

694003033 ... .. [STURGIS CITY .. 07/17/2018

694003053 . . |WARREN .......... ....12/19/2018 ..

694002860 . WATERFORD TOWNSHIP ... 10/08/2015 ..

694002324 . .. |BLAINE .......... ... 07/02/2007 ..

694001634 . .. | BROOKLYN PARK . .05/20/1996 ..

694083084 . .. | BROOKLYN PARK . 12/12/2019 ..

694083160 .... .. | BURNSVILLE 01/26/2026

694083073 ... .. |EAGAN .. 06/26/2019

694083085 ... .. |EAGAN .. 08/29/2019

694082980 ... .. |FRIDLEY ... 05/24/2017

694082805 ... . [LAKEVILLE 02/02/2015

694082924 ... .. | MAPLEWOOD ... 08/01/2016

694082640 . .. [MINNEAPOLIS . .11/05/2012 ..

694082647 . .. [MINNEAPOLIS . 12/18/2012 ..

694082648 . .. [MINNEAPOLIS . 1271372012 ..

694082767 . .. | MINNEAPOLIS . .08/14/2014 ..

694082773 . .. [MINNEAPOLIS . .10/24/2014 ..

694082780 ... .. | MINNEAPOLIS ... 07/02/2014

694082957 ... .. [MINNEAPOLIS . 03/14/2017

694002883 ... .. | NEW HOPE .... 12/14/2015

694083063 .... .. [PLYMOUTH ... 04/01/2019

694082742 ... .. |ROSEVILLE ... 02/26/2014

694081014 ... .. | ST LOUIS PARK ... 12/14/2017

694082783 ... .. [ST LOUIS PARK .... 06/26/2014

694083021 .... .. [ST PAUL 07/02/2018

694083097 . . | KANSAS CITY .10/29/2019 ..

694082887 ... ST LOUIS .. 02/12/2016
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SCHEDULE B - PART 3

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

STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

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

694082319 ... .. | CHARLOTTE ... 10/16/2006

694083074 .... .. | CHARLOTTE ... 06/18/2019

694003072 .... .. |DURHAM CITY ... 07/01/2019

694082368 . .. | GREENSBORO .. ....04/27/2007 ..

694082561 . .. | GREENSBORO .. ... 0772172011 ..

694082774 . .. |HOPE MILLS .. .. 08/01/2014 ..

694003030 ... .. [SALISBURY ... 05/30/2018

694080427 ... .. |FARGO .. 04/01/1998

694082881 ... .. | FARGO .. 12/14/2015

694082646 .... .. |OMAHA .. 11/29/2012

694082908 .... .. |OMAHA .. 04/28/2016

694082637 ... . | BEDFORD ... 10/24/2012

694082638 .... . 10/24/2012

694083124 .... .. | CRANBURY .. 04/15/2020

694083125 . .. | CRANBLRY .. .04/15/2020 ..

694082893 . .. |EDISON TOWNSHIP . ... 03/01/2016 ..

694082747 . .. [FAIRFIELD ......... ...02/03/2014 ..

694082855 ... .. | PARSIPPANY TROY HILLS .. 11/10/2015

694082033 .... .. [LAS VEGAS ... 10/28/2002

694082657 .... .. |LAS VEGAS ... 01/28/2013

694082722 .... .. [LAS VEGAS ... 04/28/2014

694082771 ... .. | LAS VEGAS ... 12/10/2014

694082772 ... .. [LAS VEGAS ... 12/10/2014

694082820 .... .. |LAS VEGAS ... 03/25/2015

694082821 .... .. [LAS VEGAS ... 03/25/2015

694082822 . .. |LAS VEGAS .03/25/2015 ..

694083020 . .. [LAS VEGAS ... 06/04/2018 ..

694083061 . .. |LAS VEGAS .04/10/2019 ..

694081009 . .. | BROOKLYN .. .12/22/2016 ..

694002865 . .. | FLUSHING .09/24/2015 ..

694002866 ... .. |FLUSHING .. 09/01/2015

694002622 .... .. | FOREST HILLS 08/23/2012

694002692 .... .. |FOREST HILLS 10/02/2013

694002744 .... .. | FOREST HILLS 02/03/2014

694002627 .... .. [NEW YORK - MANHATTAN 08/23/2012

694000395 ... .. |NORTH CASTLE TOUN . 08/26/1997

694003101 . .. | WEBSTER ... .01/30/2020 ..

694082733 . .. |HARRISON .. .01/13/2014 ..

694003077 . .. | LYNDHURST .08/15/2019 .. ..13 137,629 |.

694083047 . .. | ALBANY . .12/03/2018 .. 1,614,687 |.

694082684 . .. | BEAVERTON .06/27/2013 .. . . 17,000,000 |.

694082474 ... .. | CLACKAMAS ... 12/08/2008 [ P 3,371,582 |....

694082873 ... .. | CLACKAMAS ... 10/29/2015

694003145 .... .. [HILLSBORO ... 11/14/2025

694082730 ... .. |PORTLAND .. 04/08/2014

694082846 .... .. |PORTLAND .. 06/11/2015

694082936 .... .. |PORTLAND .. 11/03/2016

694083009 ... .. | PORTLAND .. 07/27/2017

694082782 .... .. | REDMOND ... 08/01/2014

694083046 . .| REDMOND ...10/25/2018 ..

694081016 ... TIGARD .... 07/02/2018
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SCHEDULE B - PART 3

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

STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

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

694082123 .... .. | THORNDALE 07/22/2004

694083019 ... .. [MT PLEASANT ... 04/19/2018

694083036 .... .. [FARRAGUT .... 07/30/2018

694002968 . .. | MANCHESTER ... 06/15/2017 ..

694082361 . .. [ADDISON .03/22/2007 ..

694081003 . . | AUSTIN . .04/01/2015 ..

694082888 .... AUSTIN ... 02/26/2016

694082895 ... . 04/18/2016

694083042 .... .. | CARROLLTON .. 09/20/2018

694083086 ... .. | CLEAR LAKE .. 09/19/2019

694082978 .... .. |DALLAS CITY 06/28/2017

694083078 ... .. | FARMERS BRANCH 09/10/2019

694082314 .... .. |HOUSTON 12/13/2006

694083082 .... .. |HOUSTON ... 08/26/2019

694083098 . .. |HOUSTON 1171472019 ..

694083099 . .. | HOUSTON 11/14/2019 ..

694083080 . . |KATY ... .07/22/2019 ..

694082943 ... .. | PANTEGO 11/01/2016

694083090 .... .. |PEARLAND CITY . 10/11/2019

694082918 ... .. |PLANO CITY 06/13/2016

694083038 .... .. |ROUND ROCK 08/31/2018

694082464 .... .. | SAN ANTONIO ... 01/28/2008 .

694082587 ... .. [SAN ANTONIO ... 11/01/2011 [l R 5,960,728 |....

694082625 ... .. | SAN ANTONIO ... 09/06/2012

694082656 .... .. [SAN ANTONIO ... 01/29/2013

694083001 . .. | SAN ANTONIO . 02/08/2018 ..

694083067 . .. | SAN ANTONIO . .05/29/2019 ..

694083096 . .. | SAN ANTONIO . .10/28/2019 ..

694082496 . .. | THE WOODLANDS . .10/3072009 ..

694083118 . .. | CENTERVILLE ... .02/08/2020 ..

694002904 .... .. | TAYLORSVILLE .. 04/11/2016

694002902 ... .. |WEST VALLEY CITY .. 05/03/2016

694082700 ... .. | CENTERVILLE 07/26/2013

694082762 .... .. |DALE CITY 05/01/2014

694081793 ... .. |FAIRFAX CITY .. 12/17/1998

694082413 ... .. |FAIRFAX CITY 09/06/2007

694082415 . .. |FAIRFAX CITY .. ... 09/06/2007 ..

694082808 . .. | FAIRFAX CITY .. ... 07/01/2015 ..

694082298 . .. |FALLS CHURCH ... 08/15/2006 ..

694083028 . .. | GLOUCESTER .. ... 06/01/2018 ..

694082414 . .. |HERNDON CITY .. 1070172007 .. . 10,118,797 |.

694082797 ... . | LORTON 12/18/2014 186,429 |....

694082432 ... .. | MANASSAS .. 11/01/2007

694082739 ... .. [MCLEAN .... 01/03/2014

694002606 ... .. |NEWPORT NEWS CITY .... 04/05/2012

694082914 .... .. |NEWPORT NEWS CITY .... 06/01/2016

694082286 .... .. [NORFOLK CITY 10/16/2006

694082984 ... .. | ROANOKE CITY 07/05/2017

694082338 .... .. [ SPRINGFIELD . 02/26/2007

694082690 . .. [STERLING .... .06/25/2013 ..

694082756 ... . | VIRGINIA BEACH ..... 04/02/2014
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
694082848 ... .. | VIRGINIA BEACH .. 07/23/2015
694083015 ... . | WINCHESTER 11/01/2017
694002955 .... . 01/26/2017
694083024 . .. |BAINBRIDGE ISLAND . .05/30/2018 ..
694082765 . .. | BELLEVUE . 1171272014 ..
694083026 . .. | BREMERTON .05/30/2018 ..
694002990 ... .. |EVERETT ... 11/01/2017
694082981 ... .. | EVERETT ... 06/28/2017
694083141 ... .. | EVERETT ... 02/11/2022
694002948 ... .. | LYNNWOOD 12/15/2016
694083032 ... .. | PORT ORCHARD .. 06/14/2018
694083025 ... .. | POULSBO ... 05/30/2018
694083045 ... .. | REDMOND ... 10/30/2018
694082139 ... .. | SEATTLE ... 09/28/2004
694083075 . .. | SEATTLE 06/17/2019 ..
694083088 . . | SEATTLE .09/12/2019 ..
694082995 . .. [TUKWILA .. 1170172017 ..
694083039 ... .. | VANCOUVER 08/30/2018
694083066 .... .. | VANCOUVER ... 12/02/2019
694083135 ... .. | VANCOUVER ... 03/02/2021
694083137 ... . | VANCOUVER ... 04/28/2021
694002634 ... . 11/09/2012
694003127 ... .. | JANESVILLE .. 07/29/2020
694082803 ... .. | MENOMONIE ... 03/02/2015
694082804 ... . | ONALASKA CITY . 12/01/2014
694002891 . 03/29/2016

0299999 Mortgages W|th partial repayments

1 084,683,461

14,523,228

0599999 - Totals

1,115,990,098

27,590,997

42,114,225
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description i or General Partner Symbol Acquired | Strategy Acquisition After Acquisition Encumbrances Investment Ownership

8099999 - Totals XXX

SCHEDULE BA - PART 3

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

1 2 Location 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 Nature of Disposal Acquired Date Year crease) | Accretion| nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
15136D-AC-0 ..... CECLO 27A 2013-SUB CLO 01/25/2035 .... Paydown ... ....11/02/2020 ...}....01/26/2026 ... R S O R R R 6,909
19736Q-AC-7 ..... CECLO 29A 2020-SUB CLO 10/20/2034 . . | Paydown ... ....11/02/2020 ...J....01/20/2026 . . 67,200
19737N-AC-3 ... CECLO 31 2021-SUB CLO 04/20/2034 ... . | Paydown ... ...02/01/2021 ...]....01/20/2026 . .153 692 |. . 153,692

19737J-AC-2 ... CECLO 32A 2022-SUB CLO 07/24/2034 . . | Paydown ... ....06/06/2022 ...|....01/26/2026 . .185,279 |. . 185,279
...04/19/2024 ...|....01/20/2026 .

19737V-AC-5 ... CECLO 33 2024-SUB CLO 04/20/2037 ... . |Paydomn ... . .313,416 | 313,416

19739C-AC-5 ... CECLO 34 2024-SUB CLO 1/25/2038 . . |Paydomn .. ... 11/13/2024 ...|....01/26/2026 . . 44,352

19736V-AC-6 ... CECLO 30 2020-SUB CLO 01/20/2034 . Paydoun .. ceer |- 12/04/2020 ...|....01/20/2026 ... 1554 [ | RV FPRPRPRPRORN [PRPO 81,554

5699999. Residual tranches or interests W|th underlylng assets having characterlstlcs of bonds - afflllated 852,402 852,402 852,402
7899999. Total - unaffiliated

7999999. Total - affiliated 852,402 852,402 852,402

8099999 Totals 852, 402 852,402 852,402
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends
002824-BU-3 ABBOTT LABORATORIES SR UNSECURED 4.65% 3/15/2036 ......ceeuuusreeemnnnaeeeemnnnaeeeernnnaeeeeennnneeeeennnnn |eennnd 03/02/2026 ..... Various Leen 24,422,346 |. .... 24,500,000 ...
002824-BV-1 . ..| ABBOTT LABORATORIES SR UNSECURED 4.75% 3/15/2038 02/23/2026 . MORGAN STANLEY & CO. . 24,430,910 |. . 24,500,000 |.
023135-DF-0 . .. | AMAZON.COM INC SR UNSECURED 4.875% 3/13/2036 ........ 03/11/2026 Various ............ . 27,434,406 |. .27,500,000 |.
15189X-BL-1 . ..| CENTERPOINT ENERGY HOUSTON SR SECURED 4.85% 4/01/2036 02/24/2026 . BANK OF AMERICA 7,482,375 |. 7,500,000 |.
278058-DZ-2 . ..| EATON CORPORATION SR UNSECURED 4.8% 3/06/2036 .... 03/06/2026 Various ... . 13,988,632 |. . 14,023,000 |.
293641-BR-8 . .|ENTERGY LOUISIANA LLC SR SECURED 4.9% 4/15/2036 . 02/25/2026 .....|Various ... 5,997,097 6,000,000
36267V-AK-9 . ..| GE HEALTHCARE TECHNOLOGIES INC SR UNSECURED 5.905% 11/22/2032 01/20/2026 .....| JANE STREET EXECUTION SERVICES 8,031,375 |. 7,500,000 |.
58933Y-BY-0 ......... MERCK & CO INC SR UNSECURED 4.45% 12/04/2032 ......uuviiiiiiiiniiiiiiiiinieccinis e eecnnni e eeennnieeeeenns feennnd 01/20/2026 ..... Various T478,325 |ovvveieiiiiiiiiis 7,500,000 |...
68233J-DC-5 ......... | ONCOR ELECTRIC DELIVERY COMPANY SR SECURED 5.35% 4/01/2035 .......cceemmueieeeemniieeeeeenniieeeeennneees feened 03/03/2026 ..... Tax Free Exchange .. .. 16,553,119 |. .. 16,532,000 |...
8426EP-AF-5 . .| SOUTHERN COMPANY GAS CAPITAL SR UNSECURED 5.15% 9/15/2032 01/21/2026 Various .........
883556-DJ-8 . ..| THERMO FISHER SCIENTIFIC SR UNSECURED 4.902% 2/12/2036 ... 03/03/2026 .....|BANK OF AMERICA .. N N
89158T-AB-5 ......... TOTALENERGIES CAPITAL USA LLC SR UNSECURED 4.569% 1/13/2033 ....uveveeirenscenseeneseesneeenceenne [oreee 01/06/2026 ..... CITIGROUP GLOBAL MARKETS INC ....vuveeeeeeacseeneseeesceeseessseesescssssesessesessesessesessesnssssnssssnssens [onsnssesnssssnnsesnssesnncsnnens [oosensseenesesnnsennns 7,500,000 [..voeeeereinenne 7,500,000 |...
906548-DB-5 ......... UNION ELECTRIC CO SR SECURED 4.80% 3/15/2036 ......eeeerruunereemmnnneeeeemeniaeeeeennnaaeeeeennnaeeeeennnnnes |eennad 02/23/2026 ..... Mitsubishi UFJ Sec . 1,627,795 |oeeeeeeeiieieeeeeee 1,629,000 |... 1.
94106B-AK-7 .........[WASTE CONNECTIONS INC SR UNSECURED 4.80% 7/15/2036 ........ceuuiiiiiuuunniiiiiiininiiiiiiiniiinneiinnnnieenes foenss 03/06/2026 ..... Var ious 7,379,587 |ievveiiiiiiiiinnnnnns 7,400,000 |... |1
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 161,047,637 160,684,000 540,425
0489999999. Total - issuer credit obligations (unaffiliated) 161,047,637 160,684,000 540,425
0499999999. Total - issuer credit obligations (affiliated)
0509999997. Total - issuer credit obligations - Part 3 161,047,637 160,684,000 540,425
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX
0509999999. Total - issuer credit obligations 161,047,637 160,684,000 540,425
08164F-AG6 ......... TBMARK 2026-B42 A5 CMBS 5.1% 3/15/2059 ....eveeueereeseessessessesesseseeseessessessassaseeseassaseaseanneneeseanes ... 02/23/2026 ..... | o R R 51,500,000 [..iiiiininnanaannes 50,000,000 f.ieeeirnnnaiieiriinians 77,909 | 1.
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 51,500,000 50,000,000 77,909
1889999999. Total - asset-backed securities (unaffiliated) 51,500,000 50,000,000 77,909
1899999999. Total - asset-backed securities (affiliated)
1909999997. Total - asset-backed securities - Part 3 51,500,000 50,000,000 77,909
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX
1909999999. Total - asset-backed securities 51,500,000 50,000,000 77,909
2009999999. Total - issuer credit obligations and asset-backed securities 212,547,637 210,684,000 618,334
4509999997. Total - preferred stocks - Part 3 XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX
4509999999. Total - preferred stocks XXX
5989999997. Total - common stocks - Part 3 XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX
5989999999. Total - common stocks XXX
5999999999. Total - preferred and common stocks XXX
6009999999 - Totals 212,547,637 XXX 618,334
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..167486-M9-7 |CITY OF CHICAGO 7.045% GO BOND 01/01/2029 ... . 01/01/2026 . |Cal 100.0000 ..625,000 625,000 625,000 |...........625,000 |.... ....625,000 |.. . 01/01/2029 . 2.B FE ....
.. 452152-BM-2 | ILLINOIS ST (GO BOND 6.63% 2/1/2035 ........ . 02/01/2026 . | Redemption 100.0000 ....... |.... .. . 1,184,615 .. 1,184,615 ..1,184,615 |........ 1,184,615 |.... .1,184,615 |.. . 02/01/2035 . [1.G FE ....
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and
guaranteed) 1,809,615 1,809,615 1,809,615 1,809,615 1,809,615 61,286 XXX XXX
..10103D-AA-4 | BOSTON MEDICAL SR UNSECURED 4.519% 7/1/2026 . |. 03/09/2026 . | Cal | 100.1497 oo e | 1,216,819 |........ 1,215,000 |........ 1,217,710 |........ 1,214,983 |oovveviiiiiiiies [ LT PO N B | o 1,214071 | e 29 o 29 [ 39,643 |. 07/01/2026 . |2.B FE ....
ONCOR ELECTRIC DELIVERY SR SECURED 5.35%
..68233J-CZ-5 |4/1/2035 .....coooiiiiiiiiiiiiii . 03/03/2026 . | Tax Free Exchange ................ |oceeeeeeeveeinnnnns fonee 16,553,119 |....... 16,532,000 |....... 16,554,440 |....... 16,553,429 |....ooovviviiins foveennnnns [R110))] R RN [R110)] R RO 16,563,119 [oooieeiiiiiiies v v Joveieenens 373,440 |. 04/01/2035 . |1.F FE ....
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 17,769,938 17,747,000 17,772,150 17,768,382 (292) (292) 17,768,090 29 29 413,083 XXX XXX
..126650-Ali-0 | CVS PT TRUST CTL 5.208% 1/11/2027 .. |- 03/10/2026 . |Redemption 100.0000 ....... ..893,728 ..890,382 |.... .. . .. .893,728 |.. .. 7,727 |. 01/11/2027 . [2.B FE ...
..126650-BP-4 | CVS PT TRUST CTL 6.036% 12/10/2028 . . 03/10/2026 . | Redemption 100.0000 . .. 171,965 . L A71,739 | 171,965 1,731 |. 12/10/2028 . [2.B FE ..
.. 126659-AA-9 | CVS PT TRUST CTL 8.353% 7/10/2031 .. . 03/10/2026 . | Redemption 100.0000 . K .. 547,311 ..547, ..554, K ..549,457 |. .547,311 7,637 |. 07/10/2031 . [2.C FE ..
..73019#-AB-8 |UNION PACIFIC RR PTC ETC 3% 9/13/2027 ....... . 03/13/2026 . |Redemption 100.0000 ....... .. 160,569 |... 160,569 |... 160,569 |...........160,569 |.... v e K UV N U .160,569 |.. 2,409 |. 09/13/2027 . |1.D ........
..91845#-AA-2 | VZ CTL PTC 3.81% 5/15/2035 .......eevvvvnnnunees . 03/15/2026 . | Redemption 100.0000 ....... 141,229 |........... 141,229 |........... 141,229 |........... 141,229 oo v o foveeeeeeieiiine fooviiiiiiiiiiies o 141,229 [ooooiiiiiiiiiies v o Joeiiiiiiieenes 898 |. 05/15/2035 . [2.A ........
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 1,914,802 1,914,802 1,878,229 1,913,376 1,425 1,425 1,914,802 20,402 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 21,494,355 21,471,417 21,459,994 21,491,373 1,133 1,133 21,492,507 29 29 494,771 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) XXX XXX
0509999997. Total - issuer credit obligations - Part 4 21,494,355 21,471,417 21,459,994 21,491,373 1,133 1,133 21,492,507 29 29 494,771 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 21,494,355 21,471,417 21,459,994 21,491,373 1,133 1,133 21,492,507 29 29 494,771 XXX XXX
GNMA 3.0% MBS 30YR POOL G2 CM9180 05/20/2052
..3617YV-FV-9 . |- 03/01/2026 . |Paydown ... 1,910 |. 05/20/2052 . [1.A ........
..36202F-EH-5 | GNMA 4.5% MBS 30YR POOL 4636 2/20/2040 . 03/01/2026 . | Paydoun ... .. ...193 |. 02/20/2040 . [1.A ........
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 407,674 407,674 368,756 369,550 38,124 38,124 407,674 2,103 XXX XXX
GNMA SERIES 2016-128 AD CMBS PROJ 2.15%
..38379U-M8-6 | 2/16/2051 .... . 03/01/2026 . | Paydoun ... ... 20,572 ...20,572 ...20,611 ...20,566 |.... ..20,572 |.. . 02/16/2051 . [1.A ........
GNMA SERIES 20 9574
.. 38379U-MX-1 ]5/15/2050 .oooveeiiiiiiiiiiiiiiiiiiee . 03/01/2026 . |Paydown .......oeeeeeiieiiiiiiiiiiens Jovviiiiiiiiiiiiiiies foiiiinnns 16,303 |............ 16,303 |............ 16,226 |............ 16,255 |.ovvvviviiiiiees fovveiiinnnnns A7 foiiiies o A7 foiiiiiins i 16,303 |ovvvvevevenenne fovvviiiiiiiiiins v o 80 |. 05/16/2050 . [1.A ........
1029999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage-backed securities - guaranteed (exempt from RBC) XXX
..31283H-J8-9 | FHLMC 6.5% MBS 30YR POOL GO1187 9/1/2030 .... [. 03/01/2026 . |Paydoun ... . . 09/01/2030 . [1.A .
..31283N-AX-0 | FHLMC 6% MBS OTHER POOL P00022 11/1/2032 .... |. 03/01/2026 . |Paydoun . . 11/01/2032 . [1.A .
..31287M-T9-1 | FHLMC 6% MBS 30YR POOL C62376 1/1/2032 . . 03/01/2026 . | Paydoun . . 01/01/2032 . [1.A .
..31287P-6N-8 | FHLMC 6% MBS 30YR POOL C64477 3/1/2032 .. . 03/01/2026 . | Paydoun . . 03/01/2032 . [1.A .
..31287X-RL-2 | FHLMC 6.5% MBS 30YR POOL C70491 9/1/2032 . 03/01/2026 . | Paydoun . . 09/01/2032 . [1.A .
..31288G-YS-5 |FHLMC 5.5% MBS 30YR POOL C77921 2/1/2033 .... |. 03/01/2026 . |Paydown . . 02/01/2033 . [1.A .
..3128M9-7C-0 | FHLMC 3% MBS 30YR POOL GO7791 4/1/2043 . . 03/01/2026 . | Paydoun . ..227,078 . . . 04/01/2043 . [1.A .
..3128MJ-R8-5 |FHLMC 3% MBS 30YR POOL G08510 11/1/2042 . 03/01/2026 . | Paydoun . .. 330,229 ..342,799 |. .. (12,570) | .330,229 . 1170172042 . [1.A .
..3128MJ-VU-1 |FHLMC 3% MBS 30YR POOL G08626 2/14/2045 ..... . 03/01/2026 . | Paydoun . .. 102,627 . . K ..103,832 |. (1,204) |. 102,627 . 02/01/2045 . [1.A .
..3128MJ-YG-9 | FHLMC 3% MBS 30yr POOL FG GO8710 6/1/2046 ... [. 03/01/2026 . |Paydoun ... 184,476 190,090 |...........189,473 |.... ....(4,997) | . 06/01/2046 . [1.A ........
..3128MJ-YT-1 | FHLMC 3% MBS 30yr POOL FG GO8721 9/1/2046 ... [. 03/01/2026 . |Paydoun ... 164,843 ... 171,617 |.......... 170,898 |.... ... (6,055) |. . . 09/01/2046 . [1.A ........
..3128MJ-2B-9 | FHLMC 3% MBS 30yr POOL FG GO8737 12/1/2046 . |. 03/01/2026 . |Paydown . . 186,861 ..183,415 |. ..183,727 |. 3,134 | 186,861 . 12/01/2046 . [1.A
..31202H-GC-2 | FHLMC 7% MBS 30YR POOL C01095 11/1/2030 ..... . 03/01/2026 . | Paydoun . . . . 4,433 |. . . 4,439 . 11/01/2030 . [1.A .
..31202H-GP-3 | FHLMC 7% MBS 30YR POOL CO1106 11/1/2030 ..... . 03/01/2026 . | Paydoun ... ....2,701 .2,69 |.. . 12/01/2030 . [1.A ........
..31292H-GZ-1 |FHLMC 7.5% MBS 30YR POOL CO1116 1/1/2031 .... [. 03/01/2026 . |Paydoun ... ... 1,367 |.. . 01/01/2031 . [1.A ........
..31292L-XG-5 |FHLMC 3% MBS 30YR POOL C04279 10/1/2042 ...... [. 03/01/2026 . |Paydown . 97,755 . 10/01/2042 . [1.A .
..312938-K5-1 |FHLMC 4.5% MBS 30YR POOL A90316 12/1/2039 ... [. 03/01/2026 . |Paydoun . 22,031 . 12/01/2039 . [1.A .
..312941-3N-5 |FHLMC 4.5% MBS 30YR POOL A93505 8/1/2040 .... |. 03/01/2026 . |Paydown . 55,797 . 08/01/2040 . [1.A .
..312042-NI-3 | FHLMC 4.5% MBS 30YR POOL A93996 9/1/2040 ... |. 03/01/2026 . |Paydoun . 89,441 . 09/01/2040 . [1.A .
..312044-AF-8 | FHLMC 4% MBS 30YR POOL A95406 12/1/2040 . 03/01/2026 . | Paydoun . 64,902 . 12/01/2040 . (1.A .
..31208E-35-2 | FHLMC 6% MBS 30YR POOL C46209 8/1/2030 ....... . 03/01/2026 . | Paydoun ... ...2,068 |.. . 08/01/2030 . [1.A ........
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..3132DU-QR-1 | FHLMC 5% MBS 30yr POOL FR SD6764 11/1/2054 .. |. 03/01/2026 . [Paydown ........cceveeueeeeemmnnnnns fooeeeeemiiiieecs e 217,79 |........... 217,7% |........... 276,492 |........... 276,494 |..ooooviiiiiieee e 1,300 [oeeeeeimiiiieee o 1,300 [ooeeeeiiiiiiieee oo 207,794 oo oeeemnieeeeeene e e 2,431 [. 11/01/2054 . [1.A ........
FHLMC 4.5% MBS 30yr POOL FR SD6838 11/1/2054
LB1B2DU-S3-2 [ i . 03/01/2026 . |Paydomn .ceevueneeeeennieeeeeeninn Jorneeeeeeniieeeee fereeeeens 557,161 |........... 557,161 |eeeeennnnn 531,828 |........... 532,254 |oeeeeiiieiinnies s 24,907 |oeeeenniiieieeen Jeeeeennnn 24,907 |oeeeeniiiiieenn Jeeeeninns 557,161 |eeeeniiiiieienn eeemniiineeeene Jeerriieeeeeens e 4,820 |. 11/01/2054 . |1.A ........
FHLMC 3.5% MBS 30YR POOL FR SD8255 10/01/2052
B = N . 03/01/2026 . |Paydomn .ceevueneeeeemnieeeeeennnn Jorneeeeeeenieeees fereeeeens 266,342 |........... 266,342 |........... 246,699 |........... 287,197 [oeeeeiiieeeeee Joeeeennns 19,145 | s 19,145 | 266,342 | e o e 1,543 |. 10/01/2052 . |1.A ........
FHLMC 4.5% MBS 30yr POOL FR SD8257 10/1/2052
B K0 N . 03/01/2026 . | Paydown ... 458,378 439,112 |.... .. 3,265 |. 10/01/2052 . [1.
..31320l-MX-8 [FHLMC 5% MBS 30yr POOL FR SD8474 11/1/2054 .. |. 03/01/2026 . |Paydoun . . 112,775 .. 112,198 |. . . 1,006 |. 11/01/2054 . |1.
..3132DW-NG-4 [FHLMC 5% MBS 30yr POOL FR SD8491 12/1/2054 .. |. 03/01/2026 . |Paydoun . . 2,009,586 ..2,009,586 ,955,283 |. 1,955,851 |. .2,009,586 17,276 |. 12/01/2054 . [1.
..3132HB-P8-2 |FHLMC 4% MBS OTHER POOL U91447 5/1/2043 . 03/01/2026 . | Paydoun . .. 103,160 . 103,160 . 106,198 |. ..105,620 |. 103, 160 446 |. 05/01/2043 . |1.
.. 3132HN-EC-9 [FHLMC 3% MBS 30YR POOL Q11931 10/1/2042 . 03/01/2026 . | Paydoun . 36,766 ...36,766 ... 38,432 |. 38,065 |. 36,766 183 |. 10/01/2042 . |1.
.. 3132HP-RZ-9 [ FHLMC 3% MBS 30YR POOL Q13204 11/1/2042 . 03/01/2026 . | Paydoun . .. 100,284 ..100,284 ..100,59%0 |. ..100,4% |. .100,284 527 |. 11/01/2042 . |1.
..3132J6-PP-3 |FHLMC 3% MBS 30YR POOL Q15429 2/1/2043 .. . 03/01/2026 . | Paydoun . 97,000 ...97,000 99,690 |. 99,078 |. 97,000 505 |. 02/01/2043 . |1.
..3132WF-4C-0 [FHLMC 3% MBS 30yr POOL FG Q42618 8/1/2046 ... |. 03/01/2026 . |Paydoun . .. 181,368 . 181,368 ..188,509 |. . 187,69 |. 181,368 910 |. 08/01/2046 . |1.
..3132XS-EH-9 [FHLMC 3.5% MBS 30yr POOL FG Q50135 8/1/2047 |. 03/01/2026 . |Paydoun . .. 196,304 196,304 ..201,580 |. ..201,185 |. .196,304 ,183 |[. 08/01/2047 . |1.
..313358-XT-8 [FHLMC 3.5% MBS 30yr POOL FG G15901 5/1/2043 |. 03/01/2026 . |Paydoun . 85,585 85,585 86,682 |. 86,566 498 |. 05/01/2043 . |1.
..3133D0-FF-3 [FHLMC 5% MBS 30yr POOL FR QJ8266 10/1/2054 .. |. 03/01/2026 . |Paydoun . 68,034 68,034 66,269 |. 66,303 576 |. 10/01/2054 . |1.
..3133KG-P6-9 |FHLMC 3% MBS 30YR POOL RA1345 9/1/2049 .. . 03/01/2026 . | Paydoun . 282 |. 09/01/2049 . |1.
FHLMC 3.5% MBS 30YR POOL FR RA7659 07/01
.. 3133KP-QL-5 . |- 03/01/2026 . |Paydown ... ,443 . 07/01/72052 . |1.A ........
..3133TG-W2-1 [FHLMC 6.25% CMO 2095 CB 11/15/2028 .... .. |- 03/01/2026 . |Paydown ... ... 139 | 11/15/2028 . |1.A ........
..31371K-L4-1 |FNMA 6% MBS OTHER POOL 254247 2/1/2032 ....... . 03/01/2026 . | Paydown ... ...207 |. 02/01/2032 . |1.A ........
..31371K-TD-3 |FNMA 6.5% MBS 30YR POOL 254448 9/1/2032 . 03/01/2026 . |Paydoun . 266 |. 09/01/2032 . |1.A .
..31380R-MS-1 [FNMA 6.5% MBS 30YR POOL 447769 2/1/2029 . 03/01/2026 . | Paydoun . . 02/01/2029 . |1.A .
..31382K-QF-8 |FNMA 6.5% MBS 30YR POOL 484754 3/1/2029 ...... . 03/01/2026 . | Paydown ... . 03/01/2029 . |1.A ........
..31384V-P4-8 |FNMA 7.5% MBS 30YR POOL 535143 2/1/2030 ...... . 03/01/2026 . | Paydown ... . 02/01/2030 . |1.A ........
..31384V-RN-4 [FNMA 7.5% MBS 30YR POOL 535193 3/1/2030 ...... |. 03/01/2026 . |Paydoun . . 03/01/2030 . |1.A .
..31385C-35-0 |FNMA 6.5% MBS OTHER POOL 540909 5/1/2031 . 03/01/2026 . | Paydoun . . 05/01/2031 . |1.A .
..31385I-V3-0 | FNMA 6% MBS 30YR POOL 555134 12/1/2032 .. . 03/01/2026 . | Paydoun . . 12/01/2032 . |1.A .
..31385X-B3-0 |FNMA 5.5% MBS 30YR POOL 555458 5/1/2033 . 03/01/2026 . | Paydoun . . 05/01/2033 . |1.A .
..31386V-2K-5 |FNMA 6.5% MBS 30YR POOL 575078 5/1/2031 ..... |. 02/01/2026 . |Paydoun . . 05/01/2031 . |1.A .
..31387W-4H-7 [FNMA 5.5% MBS OTHER POOL 596724 10/1/2032 ... |. 03/01/2026 . |Paydoun . . 1070172032 . |1.A .
..31388T-P9-8 |FNMA 6% MBS 30YR POOL 614348 12/1/2031 . . 03/01/2026 . | Paydoun . N . 12/01/2031 . |1.A .
..3138EK-MZ-5 [FNMA 3.5% MBS 30YR POOL AL3075 2/1/2043 ..... |. 03/01/2026 . |Paydoun . .. 303,541 ..303,202 |. .303,541 . 02/01/2043 . |1.A .
..31381I0-VL-0 [FNMA 3.5% MBS 30YR POOL AR3318 2/1/2043 ...... |. 03/01/2026 . |Paydoun . .. 178,122 . 177,915 . 178,122 . 02/01/2043 . |1.A .
..3138M6-GF-7 [FNMA 3.5% MBS OTHER POOL AR8297 5/1/2043 .... |. 03/01/2026 . |Paydoun . 48,537 47,512 |. . 05/01/2043 . |1.A .
..3138WH-U3-4 [FNMA 3.5% MBS 30YR POOL AS7801 8/1/2046 ..... . 03/01/2026 . | Paydoun . 28,618 29,341 s . 08/01/2046 . |1.A .
..3138J-Q9-2 [FNMA 3% MBS 30yr POOL FN AS8579 12/1/2046 ... |. 03/01/2026 . |Paydoun . .. 215,584 ..216,533 |. .215,584 . 12/01/2046 . |1.A .
..3138I1Z-UA-8 [FNMA 3.5% MBS OTHER POOL AU0576 5/1/2043 .... |. 03/01/2026 . |Paydoun . .. 120,266 .. 117,892 |. 120,266 . 08/01/2043 . |1.A .
..3138X3-EN-8 |FNMA 3.5% MBS 30YR POOL AU3740 8/1/2043 ..... . 03/01/2026 . | Paydoun . .. 482,281 . . N ..481,673 |. .482,281 . 08/01/2043 . |1.A .
..3138X3-FJ-6 |FNMA 3.5% MBS OTHER POOL AU3768 8/1/2043 .... |. 03/01/2026 . |Paydoun . .. 158,552 ..158,552 ..157,140 |. ..157,342 |. .158,552 . 08/01/2043 . |1.A .
..31390M-LN-2 |[FNMA 5.5% MBS OTHER POOL 650233 11/1/2032 ... |. 03/01/2026 . |Paydoun ... . 2,511 e 2,560 [l 2,535 L ..2,511 |, . 1170172032 . |1.A ........
..31390M-LS-1 |FNMA 5.5% MBS OTHER POOL 650237 12/1/2032 ... |. 03/01/2026 . |Paydoun ... . 1,428 e 1,578 [l 7,507 ... 7,428 |.. . 12/01/2032 . |1.A ........
..31390M-LT-9 [FNMA 6% MBS OTHER POOL 650238 12/1/2032 . 03/01/2026 . | Paydoun . .3,734 .3,836 | .3,784 | 3,734 . 12/01/2032 . |1.A
..31390S-KG-5 |FNMA 6% MBS 30YR POOL 654695 9/1/2032 ... . 03/01/2026 . | Paydoun . .8,949 .9,334 | L9, 17 ). . 8,949 . 09/01/2032 . |1.A .
..31391F-UE-6 |FNMA 6% MBS OTHER POOL 665781 9/1/2032 ....... |. 03/01/2026 . |Paydoun ... LW 1831 [ 1,799 .1,764 .. . 09/01/2032 . |1.A ........
..31391J-NS-5 | FNMA 6% MBS 30YR POOL 668301 11/1/2032 ....... |. 03/01/2026 . |Paydoun ... e 5,208 [l 5,119 | .5,004 |.. . 11/01/2032 . |1.A ........
..31391U-PT-6 |FNMA 6% MBS 30YR POOL 677334 1/1/2033 ... . 03/01/2026 . | Paydoun . 1,449 | L1,424 ). . 1,396 . 01/01/2033 . |1.A .
..31391W-U2-5 |FNMA 6% MBS 30YR POOL 679301 12/1/2032 . . 03/01/2026 . | Paydoun . . 2,375 .2,345 | .2,304 . 12/01/2032 . |1.A .
..31392D-UF-7 [FNMA CMO 2002-Q4 A4 6.250 % 5/25/2042 . 03/01/2026 . | Paydoun . 121,497 |. . 116,7% |. 116,7% . 05/25/2042 . |1.A .
..31393R-GF-1 | FHLMC CMO T-56 A4 6.000% 5/25/2043 . . 03/01/2026 . | Paydoun . 27,750 |. . 05/25/2043 . |1.A .
..31400E-K2-5 |FNMA 6.5% MBS 30YR POOL 685313 2/1/2033 . 03/01/2026 . | Paydoun . .2,588 | . 02/01/2033 . |1.A .
..31400H-IF-6 | FNMA 6% MBS 30YR POOL 688346 3/1/2033 ........ . 03/01/2026 . | Paydown ... ... 4,057 ... . 03/01/2033 . |1.A ........
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..31400J-R3-5 |FNMA 5.5% MBS 30YR POOL 689106 2/1/2033 ..... . 03/01/2026 . | Paydoun ... ....6,380 |.... ... (61)] . ...6,319 |.. ....58 |. 02/01/2033 . (1
..31400K-AY-2 | FNMA 5.5% MBS 30YR POOL 689523 7/1/2033 . 03/01/2026 . | Paydoun . 10,181 (170) |. .89 |. 07/01/2033 . (1.
..314000-TQ-6 |FNMA 5.5% MBS 30YR POOL 694559 4/1/2033 . 03/01/2026 . | Paydoun . 59,232 |. (366) |. 541 |. 04/01/2033 . (1.
..31400W-TT-7 |FNMA 5.5% MBS 30YR POOL 699962 4/1/2033 . 03/01/2026 . | Paydoun . 7,822 | . (64) ] .71 ]. 04/01/2033 . (1.
..31400X-30-8 |FNMA 5.5% MBS 30YR POOL 701096 4/1/2033 ..... |. 03/01/2026 . |Paydoun . 12,023 |. (129) |. 116 |. 04/01/2033 . |1.
..31400X-YH-5 |FNMA 5.5% MBS 30YR POOL 701012 4/1/2033 ..... |. 03/01/2026 . |Paydown . .2,120 | . (20) ] .19 |. 04/01/2033 . (1.
..31401C-DH-3 | FNMA 5.5% MBS 30YR POOL 704004 5/1/2033 ..... |. 03/01/2026 . |Paydoun . 11,672 |. . (90) | 142 . 05/01/2033 . | 1.
..31401X-G5-0 |FNMA 5.5% MBS 30YR POOL 721220 6/1/2033 ..... . 03/01/2026 . | Paydoun ... ...10,580 |.... ... (183) | ....9 |. 06/01/2033 . (1.
..31407M-EZ-4 | FNMA 6.705% MBS ARM POOL 834552 8/1/2035 .... |. 03/01/2026 . |Paydoun ... PR T 1 T P N (5) | .3, .... 35 |. 08/01/2035 . (1.
..3140AU-FL-2 | FNMA 5% MBS 30yr POOL FN DC6470 12/1/2054 ... (. 03/01/2026 . |Paydoun . .. 804,331 ..804,331 ..784,474 |. ..784,725 |. 19,606 |. .804,331 6,599 |. 12/01/2054 . |1.
..3140AU-PN-7 | FNMA 5% MBS 30yr POOL FN DC6728 12/1/2054 ... . 03/01/2026 . |Paydoun . .. 195,434 .. 195,434 . 188,770 |. . 188,840 |. ..6,5% |. . 195,434 1,590 |. 12/01/2054 . |1.
..3140BQ-Y3-9 | FNMA 5% MBS 30yr POOL FN DFO729 10/1/2055 ... [. 03/01/2026 . |Paydoun ... ... 43,502 ... 43,502 .. 43,271 | .23 ..43,502 |.. ...363 |. 10/01/2085 . (1.
..3140EU-FN-4 | FNMA 3.5% MBS 30yr POOL FN BCO172 1/1/2046 . |. 03/01/2026 . |Paydoun ... ... 51,057 ...51,057 ...53,182 |.... ....(2,125) |. ..51,057 |.. ...292 |. 01/01/2046 . (1.
..3140EV-JC-2 |FNMA 3.5% MBS 30yr POOL FN BC1158 2/1/2046 . [. 03/01/2026 . |Paydoun ... .. 32,497 ... 32,497 ... 33,859 |.... .. (1,362) | ..32,497 |.. ... 181 |. 02/01/2046 . (1.
FNMA 3.5% MBS OTHER POOL FN BF0591 12/01/2061
..3140FX-UR-1 . 03/01/2026 . | Paydoun ... .. 33,328 ... 33,328 ...30,446 |.... ..33,328 |.. ...195 | 12/01/2061 . [1.A ........
..3140FX-YZ-9 . 03/01/2026 . | Paydoun ... ... 53,803 ...53,803 . Y I vy ..53,803 |.. ...267 |. 07/01/2067 . [1.A ........
..3140GV-ZY-4 |FNMA 3.5% MBS 30 YEAR POOL BH7058 12/1/2047 |. 03/01/2026 . |Paydoun . .. 142,253 .. 142,253 .. 141,892 |. ..141,893 |.. . 142,253 802 |. 12/01/2047 . [1.A .
FNMA 3.5% MBS 30YR POOL FN BH9215 01/01/2048
LB1A0GY-6GZ6 | .eveeeeeeiiiiiiiiiiiiiee . 03/01/2026 . | Paydoun ... .. 167,009 .. 167,179 |.......... 167,140 |.... 167,009 |.. ...997 |. 01/01/2048 . [1.A ........
..3140HB-FK-9 | FNMA 4% MBS 30YR POOL FN BJ9169 05/01/2048 |. 03/01/2026 . |Paydoun ... 128,682 130,793 |........... . ...804 |. 05/01/2048 . [1.A ........
..3140HC-CG-9 | FNMA 4% MBS 30YR POOL FN BJ9970 05/01/2048 .. [. 03/01/2026 . |Paydoun ... ... 19,856 . 20,289 |eeeiinns ...133 |. 05/01/2048 . [1.A ........
..3140HV-N2-6 | FNMA 4% MBS 30YR POOL FN BK7608 9/1/2048 ... [. 03/01/2026 . |Paydown . 79,447 79,347 | 79,342 |. 487 |. 09/01/2048 . [1.A .
..3140KE-J5-8 |FNMA 2.5% MBS 30YR POOL BP6583 08/01/2050 |. 03/01/2026 . |Paydoun . ..232,785 ..245,479 |. K 942 1. 08/01/2050 . |1.A .
..3140KE-0B-7 |FNMA 2.5% MBS 30YR POOL BP6749 09/01/2050 |. 03/01/2026 . |Paydoun ... 756 [.eeee.....831,756 ...........663,663 [..........660,929 [.......ccccoeess [orrenn (29,173) | 2,342 |. 09/01/2050 . [1.A ........
..3140LN-PB-7 |FNMA 2.5% MBS 30 YR POOL BT0417 06/01/2051 . [. 03/01/2026 . |Paydoun ... . 945, , , , ...... (28,209) |. 4,220 |. 06/01/2051 . |[1.A ........
..3140LQ-A7-5 |FNMA 2.0% MBS 30 YR POOL BT1829 06/01/2051 . [. 03/01/2026 . |Paydoun . .. 742,211 ..742.211 ..747,429 |. ..746,746 .(4,53) | . 1,768 |. 06/01/2051 . |1.A .
..3140LQ-A8-3 |FNMA 2.5% MBS 30 YR POOL BT1830 06/01/2051 . [. 03/01/2026 . |Paydoun . . 1,070,914 ..1,070,914 ..1,105,217 |. 1,102,120 |. .. (31,206) | .1,070,914 4,978 |. 06/01/2051 . [1.A .
..3140LS-MN-3 | FNMA 2.5% MBS 30 YR POOL BT3964 06/01/2051 . [. 03/01/2026 . |Paydoun ... .. 428,033 428,033 441,342 |ooooennn 40,154 s [ (12,121) |. ...428,033 |.. ..1,781 . 06/01/2061 . [1.A ........
FNMA 3.0% MBS 30YR POOL FN BU8945 04/01/2052
..3140MA-5F-7 . 03/01/2026 . |Paydown ..........coeeeeeiiniinninnns fonniiiniiiiiiiiiins foiiiinn 306,613 [....eeenns 306,613 |........... 273,700 |........... 274,649 [ovvvviiiiiiis oo 31,964 | | 31,064 oot e R O P N 2,022 |. 04/01/2052 . |1.A ........
..3140MC-A2-6 . 03/01/2026 . |Paydown .........cooeeieeiiiiininnnns fovniiiiiiiiiiiiiins foiiinin 850,400 [....ceeens 850,400 |........... 763,765 |.......... 765,861 |.oooeeeeeeiieins s 84,539 | |t 84,539 ..ot | O P 5,720 |. 02/01/2082 . [1.A ........
.. 3140N2-VL-2 . 03/01/2026 . |Paydown .........cooeveeiiiiiinnninns fonniiininiiiiiiiins foiiiinn 216,465 |........... 216,465 |........... 193,669 |........... 194,348 | s 22§ VA PO RN 2200 L VA PO RN Lo O P 1,080 |. 06/01/2053 . |[1.A ........
..31400P-FK-8 . 03/01/2026 . |Paydown ..........coeeeeeiiniinninnns fonniiiniiiiiiiiiins foiiiinn 880,512 |........... 880,512 |........... 870,055 |........... 870,515 T O P 4,606 |. 06/01/2052 . [1.A ........
.. 31400P-H3-4 . 03/01/2026 . |Paydown .........cooeeieeiiiiininnnns fovniiiiiiiiiiiiiins foiiinin 610,938 |[........... 610,938 |........... 602,442 |........... 602,840 |......oooeeiiins |oeennnnnn 8,098 [ fernn8,098 [ 810,938 | e [ o 3,642 |. 06/01/2052 . |[1.A ........
.. 31400P-R9-0 . 03/01/2026 . | Paydoun ... .. 1,695 . 07/01/2052 . [1.A ........
.. 3140Q8-FR-7 . 03/01/2026 . | Paydoun ... .. 3,277 |. 06/01/2053 . [1.A ........
..3140QU-ZL-3 |FNMA 5.5% MBS 30yr POOL FN CB8846 7/1/2054 . [. 03/01/2026 . |Paydoun ... .79, 9,222 |. 07/01/2054 . |1.A ........
..3140QV-K7-8 | FNMA 5% MBS 30yr POOL FN CB9317 10/1/2054 ... [. 03/01/2026 . |Paydoun ... . . 760,277 |.... . 6,531 |. 10/01/2054 . [1.A ........
..3140W0-M8-5 | FNMA 5% MBS 30yr POOL FN FA0382 1/1/2055 .... [. 03/01/2026 . |Paydoun . .. 663,309 . . ..649,180 |. .663,309 5,364 |. 01/01/2055 . |1.A .
..3140W0-XJ-9 | FNMA 5% MBS 30yr POOL FN FA0680 6/1/2085 .... [. 03/01/2026 . |Paydoun ... .. 791,156 ..765,589 |.... 791,156 |.. ..6,633 |. 02/01/2054 . [1.A ........
FNMA 3.5% MBS 30YR POOL FN FS3540 08/01/2052
L 3140XJ-BA-T [ e . 03/01/2026 . |Paydown .......oeveeeieieiiiiiiiiiies Jovviiiiiiiiiiiiiiies foiiinnns 454,828 |........... 454,828 |........... 419,152 |........... 420,103 [ foeeeenn 34724 | e, 34724 oo e 454,828 |....vvvvveiinnnn foviiiiiiiiiiiins o e 2,452 |. 08/01/2052 . |1.A ........
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FNVA 4.0% MBS 30YR POOL FN FS8416 07/01/2053
. 3140XQ-KB-3 | .evveneeeeeii e . 03/01/2026 . |Paydomn ...cceuunviiiiiniiniiiiiiinn Joriinneeeiiiineees foeneeein 411,402 |........... 411,402 |........... 389,99 |........... 390,547 [.oovviviiiiiinnn foeeennnnn VIR ST R RS ARSI U RN L 102 R F 2,807 |. 07/01/2053 . |1.A ........
FNMA 3.5% MBS 30YR POOL FN FS8545 09/01/2052
L 3140XQ-P7-6 [ eevveneeeeeii e . 03/01/2026 . | Paydown ... .. 532,104 532,104 492,19 |...........493,305 |.... .532,104 |.. .. 3,023 |. 09/01/2052 . [1.
..3140XR-S5-5 [FNMA 5% MBS 30yr POOL FN FS9539 11/1/2054 ... |. 03/01/2026 . |Paydoun . .. 170,624 .. 170,624 . 166,518 |. . 166,576 |. 170,624 1,348 |. 11/01/2054 . |1.
..3140XS-AF-0 | FNMA 5% MBS 30yr POOL FN FS9905 12/1/2054 ... |. 03/01/2026 . |Paydoun ... 431,070 420,158 |.... 3,616 |. 12/01/2054 . |1.
..3140Y7-DB-1 |FNMA 5% MBS 30yr POOL FN CC0997 9/1/2055 .... |. 03/01/2026 . |Paydoun ... . ...52,676 ..52,573 [ . ...582 |. 09/01/2085 . |1.
..31410L-MK-5 [FNMA 3.5% MBS OTHER POOL 890562 11/1/2043 ... |. 03/01/2026 . |Paydoun . .. 315,538 ..315,538 ..321,047 |. ..320,753 |. .315,538 ,867 |. 11/01/2043 . |1.
..31417H-CS-1 [FNMA 3.5% MBS OTHER POOL AB9980 7/1/2043 .... |. 03/01/2026 . |Paydoun . 58,555 58,555 58,143 |. 58,188 |. 58,555 342 . 07/01/2043 . [1.
..31418A-JW-9 [FNMA 3.5% MBS OTHER POOL MA1176 9/1/2042 .... |. 03/01/2026 . |Paydoun . 83,176 83,176 83,800 |. 83,653 |. 83,176 482 |. 09/01/2042 . |1.
..31418A-M9-6 [FNMA 3.5% MBS OTHER POOL MA1283 12/1/2042 ... |. 03/01/2026 . |Paydoun . .. 120,945 ..120,945 ..123,401 |. ..122,879 |. .120,945 687 |. 12/01/2042 . |1.
..31418A-VA-3 |FNMA 3.5% MBS OTHER POOL MA1508 7/1/2043 . 03/01/2026 . | Paydoun . .. 158,018 . 158,018 ..158,234 |. ..158,125 |. 158,018 883 |. 07/01/2043 . |1.
..31418A-VB-1 [FNMA 4% MBS OTHER POOL MA1509 7/1/2043 . . 03/01/2026 . |Paydoun . 79,529 ... 79,529 82,922 |. 82,291 |. 79,529 515 |. 07/01/2043 . |1.
..31418A-VS-4 |FNMA 3% MBS 30YR POOL MA1524 8/1/2043 ... . 03/01/2026 . | Paydoun . .. 249,522 ..249,522 ..253,070 |. ..252,382 |. s N (2, . 249,522 ,331 [. 08/01/2043 . |1.
..31418C-4F-8 [FNMA 4% MBS 30YR POOL MA3521 11/1/2048 . 03/01/2026 . | Paydown ... . 172,834 |........... 172,834 .. 176,1% |...........176,024 |.... .. (8,190) |. . (8,190) [... 172,834 |. ,206 |. 11/01/2048 . |1.
FNVA 3.5% MBS 30 YR POOL FN MA3120 9/1/2047
LBA180-PE-8 | oevieeiiiiii . 03/01/2026 . |Paydown ... ... 88,340 ...88,340 ...91,315 [............91,108 |.... .. (2,768) |. . (2,768) ... ..88,340 |.. ...528 |. 09/01/2047 . |1.A ........
..31418C-XN-9 | FNMA 4.0% MBS 30YR POOL MA3384 6/1/2048 . 03/01/2026 . | Paydoun . .. 144,194 .. 144,194 .. 147,072 |. ..146,951 |. (2,758) |. . (2,758) . 144,194 966 |. 06/01/2048 . |1.A .
..31418D-2L-5 [FNMA 2.0% MBS 30 YR POOL MA4378 07/01/2051 . |. 03/01/2026 . |Paydoun . ..566,600 . 566,600 ..570,141 ..569,715 |. (3,115) | . (8,115) 566,600 ,874 (. 07/01/2051 . [1.A .
..31418D-8J-2 |FNMA 2.5% MBS 30YR POOL MA4120 09/01/2050 |. 03/01/2026 . |Paydoun ... .. 396,989 396,989 417,521 ..416,143 |.... .. (19,154) (. .. (19,154) |... .396,989 |.. ,644 (. 09/01/2050 . [1.A ........
FNMA 3.0% MBS 30YR POOL FN MA4624 06/01/2052
CTAIBE-DB4 | e . 03/01/2026 . |Paydomn ...ccvvuneiiiiininiiiiiiinn Joinneeeiiiineees o 407,827 |........... 407,827 |oevvennnns 362,711 |ovvennnnnn 364,000 |oeeveeniiiiinnnn evnnnnnns X7 A R R LK. 77 A O RN L1V 70 A O ) R R 1,893 |. 06/01/2052 . |1.A ........
FNMA 3.0% MBS 30YR POOL FN MA4781 10/01/2052
CBIABE-U3-E | e . 03/01/2026 . | Paydown ... ... 65,061 | . 65,061 ... 3,289 |. 10/01/2052 . [1.A ........
..31419A-4N-4 [FNMA 3.5% MBS 30YR POOL AE0828 2/1/2041 ..... . 03/01/2026 . | Paydoun .. . .. (1,480) |. . (1,480) |... ... 471 |. 02/01/2041 . |1.A ........
1039999999. Subtotal - asset-backed securities - financial asset- backed securities - self I|qU|dat|ng -
agency residential mortgage-backed securities - not/partiall guaranteed (not exempt from RBC) 26,513,984 26,513,984 26,099,941 26,078,579 435,401 435,401 26,513,984 168,839 XXX
..00039K-AD-2 | ADMT 2024-NQM5 A2 CMO 5.954% 11/25/2069 ...... . 03/01/2026 . | Paydoun .. . . .. 242,840 282,673 |.... ... 166 |. .242,840 |.. 2,255 |. 11/25/2069 . |1.
..00449S-AA-5 [ ACHM 2025-HE1 A HELOC 5.92% 3/25/2055 . 03/01/2026 . | Paydoun . .. 715,179 ..715, .. 714,373 |. . 806 |. 715,179 7,041 |. 03/25/2085 . |1.
..042858-AA-8 | ARRW 2019-2 A1 CMO 3.347% 4/25/2049 ........... |. 03/01/2026 . |Paydoun ... ..211,132 271,132 ..270,792 |.... ... 340 | 271,132 |.. 1,314 |. 04/25/2049 . [1.
..105698-AC-8 |BRAVO 2024-NQM7 A1 CMO 5.554% 10/27/2064 .... |. 03/01/2026 . |Paydoun ... ,037,318 ,037,318 036,181 |ooeeeiiiiieieee oeeeennnns 1,137 |. ,037,318 |.. 8,705 |. 10/27/2064 . |1.
..12061R-AC-5 [BHLD 2019-2 A3 CMO 3.185% 07/25/2049 .... . 03/01/2026 . | Paydoun . 237,467 10,479 |. 1,568 |. 07/25/2049 . [1.
..12062B-AA-3 |BHLD 2019-3 A1 CMO 3.724% 11/25/2059 ... . 03/01/2026 . | Paydoun . s 93,578 s N . 203 |. s . 11/25/2059 . |1.
..125965-AA-1 [ COOPR 2025-CES1 A1A CMO 5.654% 5/25/2060 . 03/01/2026 . | Paydoun . .. 302,555 302,555 ..302,345 |. .210 |. .302,555 . 05/25/2060 . |1.
..12674H-AA-0 | COLT 2025-4 A1 CMO 5.794% 4/25/2070 ... . 03/01/2026 . | Paydoun . .. 984,392 .984,392 ..989,337 |. .(4,945) | .984,392 . 04/25/2070 . |1.
..16160V-AB-9 | CHASE 2025-RPL1 A1A CMO 3.375% 4/25/2065 . 03/01/2026 . | Paydoun . .. 323,137 .323,137 ..290,740 |. .32,397 | .323,137 . 04/25/2065 . |1.
..24380X-AC-1 |DRMT 2022-2 A3 CMO 4.300% 03/25/2067 ... . 03/01/2026 . |Paydoun . .. 182,442 182,442 . 172,618 |. ..9,824 | .182,442 . 03/25/2067 . |1.
..26845D-AA-3 | EFMT 2024-NQM1 A1A CMO 5.708% 11/25/2069 . 03/01/2026 . | Paydoun . .. 484,404 484,404 ..483,940 |. . 464 |. .484,404 . 11/25/2069 . |1.
..30191L-AA-7 [FIGRE 2025-HE1 A HELOC 5.829% 5/25/2039 ...... |. 03/01/2026 . |Paydoun . .. 864,432 864,432 ..863,275 |. ..1,158 | .864,432 . 01/25/2055 . |1.
..31684J-AA-4 [FIGRE 2024-SL1 A1 HELOC 5.748% 7/25/2053 .... |. 03/01/2026 . |Paydoun . .. 774,364 774,364 ..780,485 |. (6,121) |. 774,364 . 07/25/2063 . |1.
..36167V-AC-8 [GCAT 2019-NQM3 A3 CMO 3.043% 11/25/2059 ...... |. 03/01/2026 . |Paydoun . .. 331,103 .331,103 ..312,506 |. 18,597 |. .331,103 . 11/25/2059 . |1.
..36168II-AA-9 | GCAT 2022-NQM5 A1 CMO 5.707% 08/25/2067 . 03/01/2026 . | Paydoun . .. 494,913 .494,913 ..480,966 |. 13,947 | .494,913 . 08/25/2067 . |1.
..36169D-AB-8 | GCAT 2023-NaM2 A2 CMO 6.243% 11/25/2067 . 03/01/2026 . |Paydoun . .. 172,856 172,856 172,718 . . 138 . 172,856 . 11/25/2067 . |1.
..36169D-AC-6 | GCAT 2023-NQM2 A3 CMO 6.598% 11/25/2067 . 03/01/2026 . | Paydoun . .. 211,269 211,269 ..211,001 |. 178 . .211,269 . 11/25/2067 . |1.
..36171M-AA-6 | GCAT 2025-NQM3 A1 CMO 5.55% 5/25/2070 ... . 03/01/2026 . |Paydoun . .. 399,175 ..398,842 |. .33 |. .399, 175 . 05/25/2070 . |1.
..36228F-XX-9 | GSR 2003-10 1A1 CMO 5.577% 10/25/2033 . 03/01/2026 . | Paydoun . . 10/25/2033 . |1.
..40446G-AC-6 |HOMES 2025-NQM3 A1 CMO 5.63% 2/25/2070 ....... . 03/01/2026 . |Paydown ... . 02/25/2070 . |1.
..452762-AB-3 | IMPRL 2021-NQM3 A2 CMO 1.821% 11/25/2056 .... |. 03/01/2026 . |Paydoun ... . 11/25/2056 . |1.
..466247-K7-7 | JPMMT 2006-A2 5A1 CMO 7.128% 11/25/2033 ... |. 03/01/2026 . |Paydoun . . 11/25/2033 . |1.
..46630G-AV-7 [ JPMMT 2007-A1 5A5 CMO 5.898% 7/25/2035 .... |. 03/01/2026 . |Paydoun . . 07/25/2035 . |1.
..55285K-AB-1 | MFRA 2022-INV3 A2 CMO 6.000% 10/25/2057 ..... . 03/01/2026 . | Paydown ... .. 145, 149, .. . 10/25/2057 . |1.
..55285P-AB-0 | MFRA 2023-NQM1 A2 CMO 5.750% 11/25/2067 ..... . 03/01/2026 . | Paydoun ... 126,871 ... ....128,692 |.. . 11/25/2067 . |1.
..55285P-AB-0 | MFRA 2023-NaM1 A2 CMO 5.750% 11/25/2067 ..... . 03/31/2026 . |Call 100.0000 ... ..2 716,170 |.... 2 719 826 |.... .2 720,280 |.. . 11/25/2067 . |1.
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..55285P-AC-8 | MFRA 2023-NOM1 A3 CMO 5.750% 11/25/2067 ..... . 03/31/2026 . | Call 100.0000 ... .5,282,002 |.... ....539 | . . 11/25/2067 .
..55285P-AC-8 | MFRA 2023-NOM1 A3 CMO 5.750% 11/25/2067 ..... [. 03/01/2026 . |Paydown ............... K ..246,720 |. L4747 ). . 11/25/2067 .
..55286E-AA-6 | MFRA 2022-NOM3 A1 CMO 5.570% 09/25/2067 ..... |. 03/31/2026 . |Call 100.0000 . 5 471,063 . 5 471 063 . 5 441,259 |. . 5,443,346 |. (737) |. .5, 442 609 . 09/25/2067 .
..56286E-AA-6 | MFRA 2022-NOM3 A1 CMO 5.570% 09/25/2067 ..... [. 03/01/2026 . |Paydoun ... .. 235,857 ..235,857 .. 234,572 |. ..234,662 |. 1,19 ). .235,857 . 09/25/2067 .
..55286E-AB-4 | MFRA 2022-NQM3 A2 CMO 5.570% 09/25/2067 . 03/31/2026 . | Call . 9,848,106 ..9,848,106 ..9,687,500 |. .9,714,768 |. (119) . .9,714,649 . 09/26/2067 .
..55286E-AB-4 | MFRA 2022-NOM3 A2 CMO 5.570% 09/25/2067 . 03/01/2026 . | Paydoun ... . 424,551 ..418,802 |. ..5,748 |. .424,551 . 09/26/2067 .
..55286G-AA-1 | MFRA 2023-INV1 A1 CMO 5.920% 02/25/2058 . 03/01/2026 . | Paydoun . ..497,909 ..495,873 |. .497,909 . 02/25/2058 .
..55286G-AB-9 | MFRA 2023-INV1 A2 CMO 6.45% 02/25/2088 ....... . 03/01/2026 . | Paydoun ... .260,028 |.. . 02/25/2058 .
..55286G-AC-7 | MFRA 2023-INV1 A3 CMO 6.6% 02/25/2058 ........ [. 03/01/2026 . |Paydoun ... , ....456,026 |.. . 02/25/2058 .
..58004L-AA-5 | MFRA 2025-NOM3 A1 CMO 5.261% 8/25/2070 . . 03/01/2026 . | Paydoun . 197,573 | ,197,851 . 08/25/2070 .
..59020U-LR-4 | MLMI 2004-A4 A2 CMO 5.106% 8/25/2034 . . 03/01/2026 . | Paydoun . 4,788 |. .5,136 . 08/25/2034 .
..50980T-AD-8 | MCMLT 2016-1 M3 CMO 3.35% 4/25/2057 ........... . 03/01/2026 . | Paydoun ... 775,202 , . 04/25/2057 .
. 61778X-AA-7 | MSRM 2025-DSC2 A1 CMO 5.443% 7/25/2070 ....... |. 03/01/2026 . |Paydoun ... .. 308, ..308,438 |.... .308,536 |.. . 07/25/2070 .
..69382N-AB-8 | PRPM 2025-NQM3 A2 CMO 5.809% 5/26/2070 .. . 03/01/2026 . | Paydoun . .. 592,634 ..598,285 |. .592,634 . 05/25/2070 .
..693965-AA-3 | PRPM 2023-NaM1 A1 CMO 6.234% 01/25/2068 . 03/01/2026 . | Paydoun . ..881,693 ..880,548 |. .881,693 . 01/25/2068 .
..693965-AB-1 | PRPM 2023-NQM1 A2 CMO 6.252% 01/25/2068 .... . 03/01/2026 . |Paydown . .. 302,004 ..299,808 |. .302,004 . 01/25/2068 .
..693965-AC-9 | PRPM 2023-NaM1 A3 CMO 6.350% 01/25/2068 . 03/01/2026 . | Paydoun . .. 214,705 ..211,994 |. .214,705 . 01/25/2068 .
..74448\1-AA-4 | PRPM 2024-RPL4 A1 CMO 4% 12/25/2054 ... . 03/25/2026 . | Paydoun . ..633,813 . 610,506 |. .633,813 . 12/25/2054 .
..87265X-AC-8 | TRK 2022-INV2 A3 CMO 4.340% 06/25/2057 . 03/01/2026 . | Paydoun . .. 344,087 322, ..325,189 |. .344,087 . 06/25/2057 .
..924928-AA-2 | VERUS 2025-3 A1 CMO 5.623% 5/25/2070 . . 03/01/2026 . | Paydoun . . 1,757,479 1,757,452 1 785,793 |. 1,757,479 . 05/25/2070 .
..92538G-AB-8 | VERUS 2021-8 A2 CMO 2.286% 11/25/2066 . 03/01/2026 . | Paydoun . .. 119,115 96,409 99,530 |. 119,115 . 11/25/2066 .
..92538U-AC-5 | VERUS 2022-3 A3 CMO 4.120% 02/25/2067 . 03/01/2026 . | Paydoun . ..211,289 |. ..213,033 |. .221,575 . 02/25/2067 .
..92530B-AB-8 | VERUS 2023-1 A2 CMO 6.560% 12/25/2067 . 02/01/2026 . | Paydoun . , . 6 157,945 . 6 157,845 |. .6,150,915 |. .6,157,945 . 12/25/2067 .
..92539B-AC-6 | VERUS 2023-1 A3 CMO 6.900% 12/25/2067 . . 02/01/2026 . | Paydoun . 6,157,945 ..6,157,945 ..6,156,247 |. .6,149,336 |. .6,157,945 . 12/25/2067 .
.. 92530F-AA-1 | VERUS 2023-INV1 A1 CMO 5.999% 02/25/2068 ... |. 02/01/2026 . |Paydoun . , 5,563,492 .. 5,553,417 |. . 5,549,536 |. . 5,553,492 . 02/25/2068 .
..92530F-AB-9 | VERUS 2023-INV1 A2 CMO 6.556% 02/25/2068 .... |. 02/01/2026 . |Paydown . 2,271,218 12,271,218 12,271,170 |. 12,261,852 |. 12,271,218 . 02/25/2068 .
..92530F-AC-7 | VERUS 2023-INV1 A3 CMO 6.758% 02/25/2068 . 02/01/2026 . | Paydoun . 12,271,218 12,271,218 12,271,138 |. 12,261,553 |. K 12,271,218 . 02/25/2068 .
.. 92842U-AA-0 | VSTA 2025-CES2 A1 CMO 5.601% 8/25/2056 ....... . 03/01/2026 . | Paydoun .. 2,927,500 |........ 2,927,500 |........ 2,927,454 |........2,926,177 |.oovvverevrennne o 1,328 foiiiiiiiiiins Lo 1,328 | e 2,927,500 |.. . 08/25/2085 .
1059999999. Subtotal - asset-backed securities - financial asset- backed securities - self I|qU|dat|ng -
non-agency residential mortgage-backed securities (unaffiliated) 87,605,982 87,605,690 86,938,176 87,044,122 263,236 263,236 87,307,805 298,177 298,177 1,086,462 XXX
.. 43732V-AC-0 |HPA 2021-2 C CMBS 2.402% 12/17/2026 . 03/01/2026 . | Paydoun . .2,132 | 2,357 |.. . 12/17/2026 .
..61691N-AD-7 | MSC 2017-HR2 A3 CMBS 3.33% 12/15/205 . 03/01/2026 . | Paydoun . .1,219 | 1,207 . 12/15/2050 .
..90276C-AD-3 | UBSCM 2017-C2 A3 CMBS 3.225% 8/15/2050 . . 03/01/2026 . | Paydoun . 76,829 |. 76,074 . 08/15/2050 .
..95000J-AU-2 | WiFCM 2016-L.C25 A3 CMBS 3.374% 12/15/2059 . 03/01/2026 . | Paydoun .. ..668,920 |.......... 661,885 |.... . 12/15/2089 .
1079999999. Subtotal - asset-backed securltles financial asset- backed securities - self I|qU|dat|ng -
non-agency commercial mortgage-backed securities (unaffiliated) 742,039 742,039 749,100 741,523 742,039 XXX XXX
..76080H-AA-4 JRPM 2024-3A A ABS Auto 5.281% 3/25/2033 ... |. 03/25/2026 . [Paydonn ... ... . .. 217,532 277,532 217,532 |...........277,532 |.... .277,582 .. . 03/25/2033 . [1.A FE .
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng -
other financial asset-backed securities - self-liquidating (unaffiliated) 277,532 277,532 277,532 277,532 277,532 2,430 XXX XXX
..03077D-AA-1 JAAF 2 2022 - A ABS - OTHER 5.98% 09/15/2037 [. 03/15/2026 . [Paydomn ....ccerveereeererareiens | DT P 40,215,958 |....... 40,215,958 |....... 40,162,748 |....... 40,197,363 |..ovvvvvevreines forurnnnns 18,594 |..vvviiiiiiinn fovennnns 18,594 |.vvveviiiiiies fovens 40,216,958 |..oooeiiiiiieis evvviviiiiiiies fovciiiiiiiiinn fooiiinnn, 405,055 |. 09/15/2037 . [1.D PL .
1129999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (affiliated) 40,215,958 40,215,958 40,162,748 40,197,363 18,504 18,504 40,215,958 405,055 XXX XXX
..466160-AA-9 |HENDR 2011-2A A ABS 4.94% 9/15/20%6 ......... | 03/15/2026 . |Paydoun ... .. 18,595 ...18,584 |............18,588 |.... 18,59 ...151 |. 09/15/2056 . [1.A FE .
..46617A-AA-3 | HENDR 2012-3A A ABS 3.22% 9/15/2065 . . 03/15/2026 . | Paydoun . 57,187 57,214 |. 57,204 |.. 57,187 301 ). 09/15/2065 . [1.A FE .
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 75,782 75,782 75,798 75,792 (10) (10) 75,782 452 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 115,659,868 115,659,576 114,546, 140 114,623,919 737,320 737,320 115,361,691 208,177 298,177 1,265,087 XXX XXX
1899999999. Total - asset-backed securities (affiliated) 40,215,958 40,215,958 40,162,748 40,197,363 18,594 18,5%4 40,215,958 405,055 XXX XXX
1909999997. Total - asset-backed securities - Part 4 155,875,826 155,875,534 154,708,888 154,821,282 755,914 755,914 155,577,649 298,177 298,177 1,670,142 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX




§'Ggo4

STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal | Disposal Year Date Symbol
1909999999. Total - asset-backed securities 155,875,826 155,875,534 154,708,888 154,821,282 755,914 755,914 155,577,649 208,177 298,177 1,670,142 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 177,370,181 177,346,951 176, 168,882 176,312,655 757,047 757,047 177,070, 156 298,206 298,206 2,164,913 XXX XXX
4509999997. Total - preferred stocks - Part 4 XXX 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 XXX XXX XXX
5989999997. Total - common stocks - Part 4 XXX 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 XXX XXX XXX
5999999999. Total - preferred and common stocks XXX XXX XXX
6009999999 - Totals 177,370, 181 XXX 176, 168,882 176,312,655 757,047 757,047 177,070, 156 298,206 298,206 2,164,913 XXX XXX
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |.05/18/2016 |. 05/15/2026 |........ 27,000 |...... 54,000,000 15,390,000 .. 122,381,101 | ... ... 122,381,101 . {0001 ...
Bank of America, NA
Call on 20 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest ... [..oooeiiiiiiiiinnns BATYDEB6GKMZ0031MB27  |. 05/20/2021 |. 05/20/2026 |.. 150,000,000 |..... 150,000,000 14,200,000 [-eeeevmeneeeeennn foreeeeeeemiieees e 11531 IR I 495 | (1,710 e o e | s 0001 .oeeneneees
Bank of America, NA
Call on 30 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest ... [.oooeiiiiiiininnns BATYDEB6GKMZ0031MB27  |. 05/20/2021 |. 05/20/2026 |.. 100,000,000 |..... 100,000,000 13,400,000 [+eeevvnenreeeeennn foeeeeeeniieeees e 200 |.eeeiiii [ 290 [oeeenes [(:1510)) U FSURRRUUUTRRRR AEUUPTRPRRRTRRPPIN RRRPRPPRRR I 0001 .oeeneneees
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 03/18/2026 |.06/18/2026 |........ 11,100 |...... 74,647,500 |.......cco... (725 PP 2,830,500 [.eeeeeieneeeee feneen 1,761,015 | ceevvvnins feneenn 1,761,015 |..... (1,089,485)[....ceeeeeeeeeeee Jemeeeeeeees foeeeeeeeee s o | s 0001 .oeeneneees
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 | 07/01/2019 |. 06/18/2026 |......... 35,000 |..... 168,000,000 [.............. 4800 |...... 3,015,250 [ouenneeiiiiiinnns fvveiiinieeeinnns o 62,146,065 [.........e | 62,146,065 |....(12,543,252)]..ccvvniiiinnnnns foovrenniniiiiinn [ v [ et 0001 .eevnnenens
Cboe Options
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Exchange ............ 549300EX04020BFQTA27  |. 03/24/2026 |. 06/18/2026 |............ 102 ...... 67,575,000 |....ccvvunnnns 6625 |..oovvniiiiiiinnn [0 2,540,314 | 2,180,760 |..coeeennns |oeneee 2,180,760 |....... (359,554)[....cevvvnniiiinn [ foevrniineeiiens [ | i 0001 .eevnnenens
Vel Is Fargo Bank,
Call on 20 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...coooiiiiiinnnnns KB1H1DSPRFMYMCUFXT09  |. 12/16/2025 |. 07/22/2026 |... 80,000,000 |...... 80,000,000 ...euneeevennnnnndfennnns 1,662,500 P A 1,178,656 | .oovvvvnnns [ennnn 1,178,656 |....... (255,952)[. ...10001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |.08/01/2019 |.08/21/2026 |........ 50,000 |..... 262,500,000..............5250 |...... 3,050,000 [-eeeeemneeeeeenn forneeeeeeneiaees foeees 70,329,007 [..euuneeeen fonnen 70,329,007 |... (16,997,192)|. . {0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 08/01/2019 |. 08/21/2026 |........ 50,000 |..... 262,500,000..............5250 |...... 3,100,000 [.eevvvveniieeinn fernnieiiiiines oo 70,329,007 [.evuuneenns [onnne 70,329,007 [... (16,997 ,192)]...evvniviinnnnns foovreniiiniiiiinn feenenviinienns v [ et 0001 .eevnnenens
Vel Is Fargo Bank,
Call on 20 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest NA Lo KB1H1DSPRFMYMCUFXTO09  |. 02/11/2026 |. 09/16/2026 |.. 300,000,000 |..... 300,000,000 |-.evveneeeennn 87 o Jovnee 2,602,000 [...covvevrnnnninns funnnn 2,704,290 | .coevvnnnnn feunnnn 2,704,290 |......... 102,290 [onieviiiiieines Jeereieeeceiins [ e | e 0001 .eevnnenens
Goldman Sachs
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... International ...... W22LROWP2|HZNBBBKS528  |. 09/24/2024 |. 09/18/2026 |........ 50,000 |..... 262,500,000 [.....ccvnnnnns 5250 |...... 2,550,000 [..eeneveeinninnnns fovveniinneeiinnns [ 71,429,450 |...ccevnnns o 71,429,450 |... (16,780,460)[.....ccvvnvvvevnnn foonrrerrrrnnnnnns fovvvnninnnniienns [ | e 0001 .evvnnnnens
Morgan Stanley &
Co. International,
Call on RUT ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BBE53 | 09/22/2021 |. 09/18/2026 |......... 47,500 |..... 104,500,000 |-eevveeenneeen 2200 |..... 20,115,633 |-eeeeeeeeeeen foeeeeeeeieeeeeeen Jeees 18,911,426 [ ..ot |t 18,911,426 |......... 262,948 | [ e e 0001 .oeeneneees
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP615ZYZBEU3UXPYFY54 |. 12/04/2014 |. 09/22/2026 |......... 44,000 |..... 167,200,000 [.............. 3800 |..... 10,362,000 |-oevvvenneeiiinnn oo ... 122,981,098 |........... ... 122,981,003 [... (14,866,351)].cuuuieieennnns foovrvmnnnniniiinn feeeeenniiiinenns v [ et 0001 .eevnnenens
Goldman Sachs Bank
Call on 30 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest .... [USA ............cce KD3XUN7CBT14HNAYLUO2  |. 04/17/2024 |. 09/24/2026 |... 80,000,000 |...... 80,000,000 ......eeeeenn 3.8 [nnnns 7,700,000 |-eeveeneerevennns fooreiiiiiiiinins Jeeeees 1,197,536 [..eeeeenns | 1,197,536 |......... (91,504)].ccvveiivinninns fooveevniicceinn e e [ s 0001 .eevnnenens
Cboe Options
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Exchange ............ 549300EX04020BFQTQ27  |. 04/21/2025 |. 12/18/2026 |............ 500 |..... 267,500,000 ..............5350 |..... 28,197,524 |.eveeeeiiiiin [ e 70,797,500 | .eeeeeeennn |oeee 70,797,500 |... (15,995,000)|. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.02/12/2020 |. 12/18/2026 |.........45,000 |..... 256,500,000..............5700 |...... 3,096,000 [-eeeeemneeeeenn forneeeeeeneiees foeees 51,065,971 [..ouvneeees |onnee 51,065,971 |... (13,598,726)|. . {0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/21/2021 |. 12/18/2026 |.........25,000 |..... 187,500,000 |..............7500 |...... 2,450,000 [..evneeieinnnnes foevrnnnnneeeinnn oo 2,278,384 | .covvrnnnnn [ennnnn 2,278,384 |..... [ETVVTR-Y (1)) R FOPRTRUURR R RN TN 0001 .eevnnenens
Vel Is Fargo Bank,
Call on GBP Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [NA ....ccooviiinnnnnns KB1H1DSPRFMYMCUFXT09  |. 01/14/2022 |. 01/14/2027 |... 23,000,000 |...... 41,860,000 |........0..... 1,82 [cenennnns 342,493 | [ e (11 [T R 61 [ 5,782 |euennnnnn (TR ECLC)) R IR AR U 0001 .eevnnenens
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 03/07/2022 |. 03/19/2027 |........ 30,000 |..... 130,500,000 |..cevvnnnnnens 4350 |..... P2 (o7 (V1N R FN R 70,931,472 [.eveeeeeen | 70,931,472 |..... (9,607,500)[.....ccvvvnnirinns fevnnnieiiiiins [ e | e 0001 .eevnnenens
Barclay's Bank PLC
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... ... GBGSEF7VJPSI70UKS573 | 05/23/2024 |. 03/19/2027 |........ 50,000 |..... 295,000,000 [.....ccvnnnnns 5900 |..... 28,278,000 [...oeveeveeneeees fovvnnineieviinnns o 53,473,930 | .ooeeevnnnn |oeee 53,473,930 |... (13,789, 771)|c.eeeiiviirinnes foevenniniieeiinns o v {0001 ...........
Goldman Sachs Bank
Call on 20 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest .... [USA ............cce KD3XUN7CBT 14HNAYLUO2  |. 05/02/2022 |. 05/04/2027 |.. 150,000,000 |..... 150,000,000 ............... 2.5 |..... 14,175,000 [.ooevvvnnniieenns [ foeveennns 281,205 | .eeeeiiis [ 281,295 |..ovennns [SUN-TA ) S FPRUU R RN TN 0001 .eevnnenens
Goldman Sachs Bank
Call on 30 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest .... [USA .. KD3XUN7CBT 14HNAYLUO2  |. 05/02/2022 |. 05/04/2027 |.. 150,000,000 |..... 150,000,000 .. 18,600,000 ...239,850 | ... ....239,850 |... .|{0001 ...
J.P. Morgan
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 05/06/2025 |. 06/17/2027 |........ 40,000 |..... 240,000,000 ..............6000 |..... L[V [0V N U I R 43,015,854 |... .. (10,509, 131). .|{0001 ...
Call on SPX Variable Annuity Exhibit 5 ... |Equity Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 07/20/2020 |.06/17/2027 |. ..25,000 |..... 125,000,000 |.. . 3,445,000 |.. ..46,286,552 | ........... |.....46,286,552 |..... (7,593,528)|. 0001
Call on SPX Variable Annuity Exhibit 5 ... |Equity . BFMBT61CT2L1QCEMIKS0 . 05/06/2025 |. 06/17/2027 |. . 40,000 |..... 240,000,000 |... 24,240,000 |.. ..43,015,854 .. (10,509, 131). o 0001
Call on NKY .. . |Variable Annuity ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |.09/17/2020 [.09/10/2027 |....... 120,000 |...... 32,096,289 |............ 28000 |...... 2,284,555 ..o | [ 17,996,406 |........... |..... 17,996,406 |......... 808,350 |. (19,647)|.... . {0001 ...
Barclay's Bank PLC
Call on SX5E .......... Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviniiiiis G5GSEF7VJP5170UK5573 | 09/01/2020 |. 09/17/2027 |.......... 8,000 |...... 38,116,800 |...ccvvvnnnnns 4000 |...... 1,844,949 | [ | 15,143,774 [ .....oooonn ... 15,143,774 ... (1,861,944)......... (30,109)[- e eeeeeeeeee Jeeememeeeeeenenn foreeeeee | i 0001 .oeeneneees
Morgan Stanley &
Co. International,
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [PLC ....oovviiiiins 4PQUHN3JPFGFNF3BB653  |. 10/05/2020 |. 09/17/2027 |........ 10,000 |...... 54,000,000]..............5400 [...... 1,510,000 |-eevveeneeieinnnn [ feees 15,933,599 | ...coeevnns |oeee 15,933,599 |..... (2,841,047)f. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/05/2020 [. 09/17/2027 |......... 35,000 |..... 182,000,000 |..............5200 |...... 6,830,250 [..ueeeeeeniieees feeeenneeeeeenenn o 61,166,970 |......cevvs |onee 61,166,970 |... (10,294,488)|. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 08/03/2020 |. 09/17/2027 |........ 10,000 |...... 47,000,000 ...4700 [...... 2,180,000 [.ooeevvveniieiinn fernnieiiiiiines oo 21,564,655 |......ceuun o 21,564,655 ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |. 12/10/2020 |. 12/17/2027 |......... 25,000 |..... 137,500,000 ...5500 |...... 5,000,000 [..eeevvnmnnneeeenn foanieeiiiiaees foeees 39,553,758 | ..oovvvnnnn |oees 39,553,758 . {0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Call on SPX .. Variable Annuity ..... Exhibit 5 ... .[Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |. 12/22/2020 |. 12/17/2027 |........ 20,000 |..... 110,000,000 ...5500 [...... 4,140,000 P 31,643,006 ........... |-.... 31,643,006 |..... (5,554,592)|. . {0001 ...
Morgan Stanley &
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653 | 11/24/2020 |. 12/17/2027 |......... 25,000 |..... 140,000,000 [.............. 5600 |...... 4,362,500 [..eneeeiinninnns foeveninnneniiinns [ 37,710,394 [ ..eveeeeeen | 37,710,394 |..... (-7 TRcie L) | R RPN AR PR S 0001 .eevnnenens
Call on NKY ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/15/2021 |. 03/10/2028 |....... 125,000 |...... 41,400,248 ............ 36000 |...... 3,119,945 | oo | 13,770,576 |..coevvvnns o 13,770,576 |...... 1,273,179 |......... (28,085)[..eeeeeenieeee Joeemmmeeeeeennnn [ | i 0001 .oeeneneees
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [rrriniiiiis BATYDEB6GKMZ0031MB27  |. 04/26/2021 |. 03/17/2028 |........ 10,000 |...... 58,000,000 |...ccvvunnnnns 5800 |...... 3,607,200 [-eeeeenneeeeeenn foeneeeeeeeeees foees 14,310,235 | .oovvennnns fennnn 14,310,235 |..... (2,597,932)]..ceeveneeeeeeeen feeeeeeeemieeee Jeeeeneeeeeeee foee | 0001 .oeeneneees
Bank of America, NA
Call on KX ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviniiiiis BATYDEB6GKMZ0031MB27  |. 02/12/2021 |. 03/17/2028 |.......... 3,000 |...... 35,320,050 |-..evunnneeees 8500 [......... 912,287 |eeeeeeeeeeees feeeeeene e fens 8,630,842 [..eeeeeins fonnnnn 8,630,842 |...... 1,307,653 |......... (16,022)]..eeeeeeeveeeee Joeememeeeeeennnn foreeeeeec | i 0001 .oeeneneees
Bank of America, NA
Call on SX5E .......... Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeriniiiis BATYDEB6GKMZ0031MB27  |. 02/12/2021 |. 03/17/2028 |.......... 6,500 |...... 37,415,869 ........cc.... 4750 |...... 1,364,846 |...oooeeneeeeees | oo 8,456,949 | ....ovvnnns fennnnn 8,456,949 |..... (1,035,241)|......... (21,931 eeeeceeieeee Jeeemee e foreeee | 0001 .oeeneneees
Wells Fargo Bank,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... NA s KB1H1DSPRFMYMCUFXTO9  |. 04/26/2021 |. 03/17/2028 |........ 10,000 |...... 58,000,000 |...ccvvvnnnnns 5800 |...... 3,445,000 [...oeeeeennieees foeeenneeeeeenenn foes 14,310,235 | .oovvennnns fennnn 14,310,235 |..... (2,597,932)]..ceeveneeeeeeeen feeeeeeeemieeee Jeeeeneeeeeeee foee | 0001 .oeeneneees
Call on SPX .veevee. Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. O2RNESIBXPAROTDBPUA |.05/10/2021 |.05/19/2028 |........ 10,000 |...... 58,000,000 |.............. 5800 |...... 3,750,000 |veveveveeerenns oo [ 14,747,678 | .veveeenns fonne 14,747,678 |..... (2,589,950)] . vvveverenes foorririeieieieis oo [ | e 0001 .o
Bank of America, NA
Call on NKY .. Variable Annuity ..... Exhibit 5 ... . BATYDEB6GKMZ0031MB27  |. 07/08/2021 |. 06/09/2028 |....... 125,000 |...... 43,266,387 |............ 38000 |...... 1,763,786 N 12,735,328 | .ovvvennnns fennnn 12,735,328 |...... 1,434,598 |...ooees (16,167)].cevvenneiieinnnn [ e | e 0001 ...
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 6 ... |Equity ..o [ eereniies BATYDEB6GKMZ0031MB27  |. 06/11/2021 |.06/16/2028 |........ 20,000 |..... 116,000,000 [.............. 5800 |...... 7,214,200 [oeenneeeenninnes fovveninnieniinnns o 29,926,331 |.cceeeennnn |oeee 29,926,331 |..... (5,078,087)]ccevvvnnneerennnn fooreeiiiiiinins v [ | e 0001 .eevnnenens
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 6 ... |Equity ..o [ eereniies BATYDEB6GKMZ0031MB27  |. 06/18/2021 |. 06/16/2028 |........ 20,000 |..... 120,000,000 [..........ce.. 6000 |...... 6,258,400 [....ovveeininnnns foeveniinieiiininn o 27,203,731 [ceveneeeeen | 27,203,731 |..... (4,967,367)[....cccvvvnnennnns fevrnnieiiiiins [ e | e 0001 .eevnnenens
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 08/23/2018 |.06/16/2028 |........ 15,000 |...... 75,000,000 |...ccvvunnnnns 5000 |...... RRVZE V0N R I RN 31,034,487 [..oueeenen | 31,034,487 |..... (R TAL) FRR R R NPT T 0001 .eevnnenens
Goldman Sachs Bank
Call on KX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA e KD3XUN7CBT14HNAYLUO2  |. 07/28/2023 |. 06/16/2028 |.......... 6,500 |...... 75,216,375 fc.uniiennn 9000 |...... 5,616,156 [...oevvveneeeiinn [ oo 14,198,383 [.eveveeeeen [ 14,198,383 |...... 1,611,637 |....... [QIUCTREICHD R IR RPN 0001 .eevnnenens
Vel Is Fargo Bank,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 06/01/2021 |.06/16/2028 |........ 17,500 |...... 98,000,000]..............5600 [...... 7,245,000 [.oenneeeennnnnnnns fovveninnneniinnns [ 28,573,611 [..eeeeeeecn [ 28,573,611 [.....(4,652,667)].....unveveinnnnns fooverrnnniniiinn fereeneeviinienns e [ e 0001 .evvnnnnens
Call on EUR Currency |Variable Annuity ..... Exhibit 5 ... |FX currency |[Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |.07/24/2023 |.07/21/2028 |... 35,000,000 |...... 45,500,000 ............... 1.3 e 1,122,290 ....633,885 . . ...|0001 ...
Call on GBP Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |. 07/25/2023 |.07/21/2028 |... 32,000,000 |...... 46,400,000 |.............. 145 ... 1,357,132 ... 608,136 |....... (147,030)(.........(25,782).... .|{0001 ...
Morgan Stanley
Call on EUR Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Capital Services .. 17331LVCZKQKX5T7XV54 |.08/01/2023 |. 07/31/2028 |... 20,000,000 |...... 27,000,000 .00 246,196 |........ (38,607)..........(8,456)|.... ...10001 ...
Call on JPY Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/08/2023 |.08/08/2028 [3,700,000,000 |...... 37,000,000 ... (8,012)].......... (3, 727).... . {0001 ...
Morgan Stanley
Call on EUR Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Capital Services .. 17331LVCZKQKX5T7XV54 |.08/09/2023 |.08/08/2028 |..110,000,000 |..... 148,500,000 |-eeevennneeeen 1.35...... 2,265,167 |oeeeeeeeeenneees foeeemeneeeeeeennn feees 1,374,548 | ..oveeeee fonnens 1,374,548 |....... (218,932)|........ (40,001)]eeeeveeeeeeemnn femmeeeeemmneees Joeeeneeeeeeee [ e 0001 .oeeneneees
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeriniiiis BATYDEB6GKMZ0031MB27  |. 07/19/2021 |. 09/15/2028 |........ 30,000 |..... 219,000,000 [...ccvvvnnnnns 7300 |...... 4,650,000 [-eeeeenneeeeeenn forneeeeeeeeees foees 20,206,449 |.......ouun |oenee 20,206,449 |..... (5,250, 164)]-..eeeeeennnes foeeemmmmeeeeeennn feeeeeeeenneees feeemeeeeeee [ e 0001 .oeeneneees
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity .o [oeriniiiiis BATYDEB6GKMZ0031MB27  |. 10/07/2021 |. 09/15/2028 |........ 20,000 |..... 150,000,000 [.......ccv... 7500 |...... 3,670,000 [-eeeeenneeeeeenn forneereeeninees foees 11,557,290 [.eeeneeees |oneee 11,557,290 |..... (3,259, 178)]-vvveeeeeeennnes foeeeemmmneeeeeenn feeeeeeeeeneees feeeeieeeeeeee | v 0001 .oeeneneees
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviniiiiis BATYDEB6GKMZ0031MB27  |. 10/25/2021 |. 09/15/2028 |........ 20,000 |..... 160,000,000 [........ccv... 8000 |...... 3,200,800 [-eeeeenneeeeenn [oreneeeeeeeeies foeeees 7,506,737 [.evenneeens forneee 7,506,737 |..... (2,592,953)]+cevvvmneeeeennn feeeeeeeemnieeees Jeeemnneeeeeeeee foeeeee | s 0001 .oeeneneees
Morgan Stanley &
Co. International,
Call Variable Annuity ..... Exhibit 5 ... PLC oo 4PQUHN3JPFGFNF3BB653  |. 09/14/2021 |. 09/15/2028 |........ 20,000 |..... 160,000,000 |..............8000 |...... CS VRV U FTURR N 7,506,737 [.evuneenns [ 7,506,737 |..... (2,592,953)]...cevvvnniieninnn fooeneeeeiiiinenes fvveiinneveiiens foe | s 0001 .eevnnenens
Call Variable Annuity ..... Exhibit 5 ... .. [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/11/2021 |. 09/15/2028 |........ 40,000 |..... 300,000,000 |..............7500 |...... 6,920,000 TR S 23,114,579 | .ooovvvvnan |oenee 23,114,579 |..... (6,518,355)|. ...|0001 ...
Call Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 08/25/2021 |.09/15/2028 |........ 20,000 |..... 159,000,000 |.............. 7950 [...... 2,835,000 P A 7,840,179 [.evenneeens [ 7,840,179 |..... (2,667,369)|. .|{0001 ...
Vel Is Fargo Bank,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO09  |. 06/29/2021 |. 09/15/2028 |........ 20,000 |..... 136,000,000 . 4,295,000 ...10001 ...
Call on JPY Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/22/2023 |. 09/20/2028 |1,400,000,000 |...... 14,000,000 ..186,799 . {0001 ...
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 01/20/2022 |. 12/15/2028 |........ 40,000 |..... 320,000,000 [....cevvnnnnns 8000 |...... 6,314,800 [.eeeveneeeeeenn [ oo 17,358,008 |....cevvves |onee 17,358,008 |..... (5,338,676)[.cceeeeeeeeeeee Joemmeeeeeeenes [ e | s 0001 .oeeneneees
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA oo KD3XUN7CBT14HNAYLUO2  |. 09/23/2021 |. 12/15/2028 |........ 30,000 |..... 225,000,000 [...ccvvnnnnnns 7500 |...... 5,760,300 [-eeeeenneeeeeenn forneeeeeeneiees foees 19,278,603 [...oeeeees |onnee 19,278,603 |..... (4,999,059)]-.cevvvmeeeeemnn feeeeeeemmneeees Joermeneeeeeeeeen fooeee | 0001 .oeennneees
Wells Fargo Bank,
Call on JPY Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [NA ....cccooivinnnnnns KB1H1DSPREMYMCUFXT09 |. 02/08/2024 |. 02/09/2029 [3,500,000,000 |...... 35,000,000 .cccennnnnnns 0.01......... 661,358 [...ooveenniieeee Jreenieneeeiiii [ 111,684 |.ooovvvnnnn |ovennnns 111,684 |......... (29,001)f-......... (8,141 e o | i 0001 ..oennneees




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
J.P. Morgan Chase
Call on EUR Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/21/2024 |. 02/16/2029 |... 20,000,000 |...... 27,000,000 |...ccevunnnnns 1.35 e L2172 FR R R 336,375 | ... 336,375 |.uuuennns (41,153)).0evennnns (W23 PO AP RN Ipeerrrr (111} I
Barclay's Bank PLC
Call on NKY ............ Variable Annuity ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 02/27/2024 |. 03/09/2029 |....... 300,000 |...... 99,671,085(............ 50000 |...... TR TE T 2 F R N 18,404,425 | ..oovnennns fonnnn 18,404,425 |...... 3,946,788 |......... (67,284)].eeeeceenienns fovvennnnniviinnns [ | s 0001 .eevnnenens
J.P. Morgan Chase
Call on GBP Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/11/2024 |. 03/09/2029 |... 20,000,000 |...... 31,000,000 55 [, LAVt R FORRRPRR R 244,601 [.oeveneenns [ 244,601 |......... (40,961)f.......... (7,914) s v [ | e 0001 .eevnnenens
Bank of America, NA
Call on SPX .. Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 02/16/2022 |. 03/16/2029 |......... 25,000 |..... 175,000,000 |..............7000 |...... 6,425,600 |..... R R 23,998,083 |....cevvnnn |onee 23,998,083 |..... (4,872,156)|.
Call on SX5E Variable Annuity Exhibit 5 ... |Equity BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/07/2024 |. 03/16/2029 |. . 15,000 |..... 118,227,600 |.. 1,867,248 |.. 3,012,288 | ... .3,012,288 . (326,271)|.
Call on KX .... Variable Annuity ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/26/2024 |. 03/16/2029 |........ 10,000 |..... 126,850,000]............ 10000 |...... 3,239,086 R R 16,357,292 | .evvvennnns fennns 16,357,292 |...... 2,414,576 |.........(62,251)....
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/12/2022 |. 03/16/2029 |..........7,000 |...... 38,500,000 ..............5500 [...... 5,208,490 TR S 13,133,626 [..eevveeee |-nnee 13,133,626 |..... (1,808, 105)|.
Call on SX5E ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |. 04/24/2024 |.03/16/2029 |..........8,000 |...... 61,629,120 {..............7200 |...... 1,104,307 P A 1,606,554 [......ceens o 1,606,554 |....... (171,725)|.
Goldman Sachs Bank
Call on SX5E .......... Variable Annuity ..... Exhibit 5 ... |Equity ....... USA e KD3XUN7CBT14HNAYLUO2  |. 03/07/2024 |. 03/16/2029 |........ 15,000 |..... 118,227,600 |....ovvnnnneen 7200 |...... 1,920,086 [..oevevveneeeees Jevnnnnieviiiis o 3,012,288 [..eveneenn [onnnns 3,012,288 |....... (325,334)[.......eu(B4,087)].ceveeciiinnnns |oevrnnneieiinnns [ | e 0001 .eevnnenens
Goldman Sachs Bank
Call on KX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 02/26/2024 |. 03/16/2029 |........ 10,000 |..... 126,850,000 |.....uue. 10000 |...... 3,295,937 |.eevveeeeiiiinnn [ e 16,357,292 | .ovvvennnns fennn 16,357,292 |...... 2,415,668 |.........(63,343)]..cceuniiiiiinnns foorriiiniis e | e 0001 .evvnnnnens
J.P. Morgan Chase
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 02/16/2022 |. 03/16/2029 |......... 25,000 |..... 175,000,000 [.............. 7000 |...... 6,487,500 [..ooevvneiieiinn [ oo 23,998,083 |....cevvnnn |onee 23,998,083 |..... (4,872,156)[....ccevvvnnennns fevnnniiiiiiins [ e | e 0001 .eevnnenens
J.P. Morgan Chase
Call on SX5E .......... Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 02/23/2024 |. 03/16/2029 |........ 10,000 |...... 75,757,500 f....oeevennnn 7000 |...... 1,255,410 [ e o 2,489,948 | ...oovnnnns [ennnnn 2,489,948 |....... (130,586)......... (222875 FORR R RN [N 0001 .eevnnenens
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 6 ... |Equity ..o [ eereniies BATYDEB6GKMZ0031MB27  |. 05/20/2022 |. 06/15/2029 |........ 20,000 |..... 140,000,000 [.............. 7000 |...... 3,594,000 [.evneevennninnees fovvenninieniiinnn [ 20,520,136 [.evunneeens [onnne 20,520,136 |..... (3,943,296)]....cvvvnnnreninnn foonnereeinninnnns foeveniinieveinens foore | s 0001 .eevnnenens
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA e KD3XUN7CBT14HNAYLUO2  |. 05/20/2022 |. 06/15/2029 |........ 20,000 |..... 140,000,000 [.............. 7000 |...... 3,525,000 [..enneeeernnnnnees fovvenninneniiennn [ 20,520,136 [..euuneeens [onnne 20,520,136 |..... (3,943,296)]....cvvvnnrerinnn feonneeeeinninnnes fovveniinneviinnns [ | s 0001 .eevnnenens
J.P. Morgan Chase
Call on SPX .. Variable Annuity ..... Exhibit 5 ... .. [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 05/20/2022 |. 06/15/2029 |........ 20,000 |..... 140,000,000 |..............7000 |...... 3,600,000 R R 20,520,136 [.eeunneenns [onnne 20,520,136 |..... (3,943,296)|. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 05/20/2022 |. 06/15/2029 |........ 20,000 |..... 140,000,000 |..............7000 |...... 3,593,000 P 20,520,136 [.eeuuneeen [onnee 20,520,136 |..... (3,943,296)|. . {0001 ...
Goldman Sachs Bank
Call on GBP Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [USA .................. KD3XUN7CBT14HNAYLUO2  |. 09/26/2024 |. 09/21/2029 |... 35,000,000 |...... 57,750,000 |-ceevvnnnnnns 1.65(......... 603,029 |-eeeeeeeeeeen o s 301,212 [ v o 301,212 |......... (28,046).........(10,945)].ceeeeeccenns oo o | s 0001 .oeeneneees
Wells Fargo Bank,
Call on 30 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest .... [NA .oooeiiiiiininies KB1H1DSPRFMYMCUFXT09  |. 11/12/2024 |. 10/11/2029 |... 80,000,000 |...... 80,000,000 [-...eeeeeennnnn 3.5]..... 8,460,000 [.eeeevnnneeeeenn [ormneeeeeeeeies foeees 3,533,520 [..oevvvvnn |oenee 3,533,520 |......... A48, 712 [.eeeeeeeeeeeeeee e eeeeen o foeee | s 0001 .oeeneneees
Wells Fargo Bank,
Call on GBP Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [NA .....cooiiiinnnnnns KB1H1DSPRFMYMCUFXT09  |. 03/03/2025 |. 03/15/2030 |... 18,000,000 |...... 27,720,000 |-eeevnnnnnnns 1.54 cceeeeens 352,864 |..eeeeeeeeenn foeeeeeeeeeeen Jees 368,427 [.evveneenes e 368,427 |......... (55,865)|.......... (B,767)]ceeveeeeeeemen feeeeeeemeeeeeeeee Joereeeee | s 0001 .oeeneneees
Barclay's Bank PLC
Call on JPY Currency |Variable Annuity ..... Exhibit 5 ... |FX currency |[...ccooovriiiinnnnnnis G5GSEF7VJP5170UK5573  |. 09/16/2025 |. 09/20/2030 |1,700,000,000 |...... 17,000,000 726,491 |- o s 323,419 | .oeiiii [ 323,419 |......... (62,099)|.......... (8,840)[. e eeeeeeeeeeee Jeemmeeeeeeeee foeeeeee | 0001 .oeeneneees
Call on EUR Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |. 09/11/2025 |. 09/20/2030 |... 14,000,000 |...... 18,480,000 ..704,225 ...523,193 |... ....523,193 |.........(30,314)........ (11,646)|.... ...10001 ...
Call on GBP Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/10/2025 |. 09/20/2030 |... 23,000,000 |...... 37,950,000 ..574,621 ...319,101 ... ....319,101 |.........(37,655)|.........(10,349)|.... . {0001 ...
Royal Bank of
Call on GBP Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/22/2025 |. 10/18/2030 |.... 6,000,000 |....... 9,300,000 191,220 [oeeeeeeeeieeee Joeeeeee e o 141,932 | e [ 141,932 |......... (22,511))eeeeenees (3,482)]-cveeeeeeees oo [ | s 0001 .oeeneneees
Royal Bank of
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Canada .........cc.... ES7IP3USRHIGC71XBUT1 |. 01/22/2024 |. 12/20/2030 |........ 12,000 |...... 72,000,000 |.ccevnnnnnnns 6000 [.... 11,086,680 |-eevveeeeeeemnnnn foeeeeeemenineeees Joenen 23,283,617 [.eveeeeees |onnee 23,283,617 |..... (3,052,104)]- v eeeeeeennnes foeeemmmmeeeeeennn feeeeeeernnieees foeeemnieeeeeeen [ v 0001 .oeeneneees
J.P. Morgan Chase
Call on EUR Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 01/12/2026 |. 01/24/2031 |... 25,000,000 |...... 35,500,000 |.......ccvnu 182 | oo 620,817 [oeeeeeeieeeeees Jenennn 606,590 [..evuneers forreennn 606,590 |........ (10,171))+ e (4,085)]-ceeeeeeeeenes foeeeeemeeeeeeen [ | s 0001 .oeeneneees
HSBC Bank U.S.A.,
Call on GBP Currency |Variable Annuity ..... Exhibit 5 ... |FX currency [NA .....ccoiiiinnnnnns 1IEBVN30JCEQV1H4R804  |. 02/26/2026 |. 02/21/2031 |... 11,000,000 |...... 17,050,000 |...eveneeeeees 155 | Joeeeenenn 872,379 |oeeeeeeeeeeenenn [ 286,751 [ evveeeees o 286,751 |......... (78,562).......... (7,086)]-ceeveeeeeeemen feeeeeeemeeeeeeee Joereeeeeees | s 0001 .oeeneneees
Wells Fargo Bank,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... NA s KB1H1DSPRFMYMCUFXTO09  |. 02/07/2024 |. 03/21/2031 |........ 10,000 |...... 62,000,000 |...ccvvnnnnnns 6200 |...... 9,700,000 [-eeeeenneeeeeenn forneereeeneiees foeees 19,012,533 | .cevvennnns fennnn 19,012,533 |..... (2,354,524)|.c.cevveaeeeeennn feeeeeeeeenieeeee Jeeeeeeeeeeee foe | 0001 .oeeneneees
Bank of America, NA
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviniiiiis BATYDEB6GKMZ0031MB27  |. 05/16/2024 |. 09/19/2031 |........ 17,500 |..... 148,750,000 |..............8500 |...... 9,073,925 |.eeeeeeeeeeenen oo e 16,084,697 |....ccvvve |oenee 16,084,697 |..... (2,887,614)|
Call on SPX .. Variable Annuity ..... Exhibit 5 ... .. [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/16/2024 |. 09/19/2031 |........ 17,500 |..... 148,750,000 ]|..............8500 [...... 9,549,575 R R 16,084,697 |....ccevve oo 16,084,697 |..... (2,887,614).
Call on SPX .. .. |Variable Annuity ..... Exhibit 5 ... . [Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |.05/16/2024 |.09/19/2031 |........ 17,500 |..... 148,750,000 |..............8500 |...... 9,458,800 TR S 16,084,697 |....ccvvve |onee 16,084,697 |..... (2,887,614).
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |.03/11/2024 |.09/19/2031 |........ 10,000 |...... 85,000,000]..............8500 [...... 4,553,499 [...oooviniiiiiiis i e 9,191,285 | .ooevnnnnnn [ennnns 9,191,255 |..... (1,650,065)|
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA Lo KD3XUN7CBT 14HNAYLUO2 |. 08/20/2024 |. 09/19/2031 |......... 45,000 |..... 405,000,000 .......ccunnns 9000 |..... 18,938,651 [..ovvvveiiiiiinn o o 32,918,567 |..euueeenn [onns 32,918,567 |..... (6,645, 128)[....ccvvvvennnnee | foonviiiiinns e | e 0001 .ooennnnens
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Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 02/27/2024 |. 09/19/2031 |........ 15,000 |..... 114,000,000 [.............. 7600 |...... 9,573,651 [eeeniiiiiiinnns v o 19,526,751 [.eeeeeeeeen | 19,526,751 |..... (3,011,835)[.ceeveveieiees Joeneieeeeiiins [ e | e 0001 L
J.P. Morgan Chase
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/23/2024 |. 09/19/2031 |........ 15,000 |..... 142,500,000 |..cevvnnnnnens 9500 |...... 5,370,000 [.oeevevnneieiiinn fernneeeniiiiins foeees 8,650,945 | ...oovuenns [ennnns 8,650,945 |..... (1,839,360)[...ccvvvvnninnns feennniiiiiiins [ e | e 0001 .eevnnenens
J.P. Morgan Chase
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Bank, N.A. ......... T7H6GLXDRUGQFUS7RNE97 |. 09/23/2024 |.09/19/2031 ...5,000 |...... 45,000,000]..............9000 [...... 2,330,000 P A 3,657,619 [..uueneeens [ 3,657,619 |....... (738,348)|.

Morgan Stanley
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... PLC weeeeeeiiiiiieens 4PQUHN3JPFGFNF3BB653  [. 03/18/2024 |. 09/19/2031 |........ 20,000 |..... 170,000,000 |.........co.e. 8500 |...... 9,794,105 |..eveeeeeiiie o [ 18,382,510 |..oceeeennn [enee 18,382,510 |..... (3,300, 131)]..eeeeeeeeiees oo oo o | 0001 ...........
Morgan Stanley &

Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... PLC v 4PQUHN3JPFGFNF3BB653  [. 09/23/2024 |. 09/19/2031 |........ 15,000 |..... 142,500,000 |.............. 9500 |...... 5,325,000 |.evvvereneiinins forvneeneeeiiiiens foreees 8,650,945 [ ... [t 8,650,945 |..... (1,839,360)]...ccvveeeeinnnns fonnneeneeiiiiins forveneeeiiiiieens foee [ 0001 ...........
Morgan Stanley &

Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... PLC weeeeeeiiiiiieeas 4PQUHN3JPFGFNF3BB653 . 07/08/2024 |. 09/19/2031 |......... 12,500 |..... 125,000,000 |............ 10000 |...... 3,799,000 |-.eevveeeeeiiien fereeeeeee e o 5,518,747 |.uveeeees | 5,518,747 |..... (1,303,883 feeeeeeeiiiieeees feeeeeeiieeeeee e | e 0001 ...........
Morgan Stanley &

Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... PLC v 4PQUHN3JPFGFNF3BB653  [. 09/23/2024 |. 09/19/2031 |.......... 5,000 |...... 45,000,000 .......cccu..n 9000 |...... 2,375,000 |.evveeeeeeiiinns fornneeneeeeiiiees fones 3,657,619 |..ueeeeees | 3,657,619 |....... [WRTRT)) AU FURSRROPUUURRRR RUUUURRR REUUURON ORIy 0001 ...........
Morgan Stanley &

Co. International,
Call on SPX ........... Variable Annuity ..... Exhibit 5 ... [Equity ....... PLC weeeeeeeiiiieens 4PQUHN3JPFGFNF3BB653  [. 04/28/2025 |. 03/19/2032 |........ 20,000 |..... 140,000,000 |.............. 7000 |..... 20,993,600 [...oeeeiiieieee feeeiiiiieeee e 34,519,613 [ .euvveeees e 34,519,513 |..... (4,566, 513)...cceeeieieees foeeeeeeiiiieeees oo e | e 0001 ...........
Morgan Stanley &

Co. International,

Call on SPX .. Variable Annuity ..... Exhibit 5 ... LPLC 4PQUHN3JPFGFNF3BB653  [. 08/26/2025 |. 09/17/2082 |..........7,500 |...... 60,000,000..............8000 |..... 10,031,550 T 10,383,028 |..oeeeeenns [onee 10,383,028 |..... (1,435,883)|. ...|0001 ...

Call on SPX .. .. |Variable Annuity ..... Exhibit 5 ... . |Societe Generale .. O2RNESIBXP4ROTD8PU4T |. 08/26/2025 |.09/17/2032 |..........7,500 |...... 60,000,000 ... 10,080,000 U 10,383,028 |..eeeveennn [eenee 10,383,028 |..... (1,435,883)|. .. oo | eeeeeennn 0001 . .
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... UBS-AG ....ovvvveennnn BFMBT61CT2L1QCEMIKS0  [. 08/26/2025 |. 09/17/2032 |.......... 7,500 |...... 60,000,000..............8000 |...... 9,739,305 [..eoeeeiiiieenn [ | 10,383,028 |..eeeeeenns [onee 10,383,028 |..... (1,435,883)[.....cccnvneenne fererreiiiiiiinns e e | e 0001 ...........
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC

A0MMXEA, 20°%MXEF ..... Exhibit 5 ... . G5GSEF7VJP5I70UK5573  [. 04/21/2025 |. 04/20/2026 |... 14,889,300 |...... 14,889,300 |...............100 [...... 1,296,858 B 3,446,158 [.....ccen [enns 3,446,158 |....... (767,767 ). fervvnnnnnnnennenns e Lo | s 0002 ...

Call on 40%SPX, Barclay's Bank PLC

A0%MXEA, 20%MXEF ..... Exhibit 5 ... [Equity ..o | eeeiiiiiii G5GSEF7VJPSI70UKS573 . 04/21/2025 |. 04/20/2026 |....... 838,800 |.......... 838,800 |............e. 100 |.......... 73,089 [coveeieeiiienn e [ 194,142 [ | 194,142 |......... (43,253)].c.vvveeeeeiinnns fonrneeneeeiiiies forveeeeeeiieeens foee [ 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 04/21/2025 |. 04/20/2026 |......... 17,997 |...... 92,832,125........... 5158.2...... 9,791,982 [cooveeiiiiieinn [ | 24,906,621 [ ... [oenn 24,906,621 |.....(6,566,993)[........cvvvveeees forrreriiniinnnnns oo e | e 0002 ............

Call on SPX .. Exhibit 5 ... .|BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 04/21/2025 |. 04/20/2026 |......... 10,346 |...... 53,366,737 ...........5168.2 |...... 5,629,123 o 14,318,159 |..ooeeeein [ 14,318,159 .10002 ...

Call on SPX ............ Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 04/21/2025 |. 04/20/2026 |............ 708 |........ 3,652,006 |........... 5168.2 |......... 385,214 | [ e 979,824 | .evveeieet e 979,824 |....... (258,345)|....cvveeieciiinn | [ o | e 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 04/21/2025 |. 04/20/2026 |............ 248 |........ 1,352,790 |........... 5454.8 |.......... 95,431 | [ e 270,506 [..ouvreees |oeennnes 270,506 |......... (721273 AR FUUN KU RO TRy 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 04/21/2025 |. 04/20/2026 |............ 137 [ 706,673........... 5158.2|.......... LT N U R RN 189,599 [..vvieees | 189,599 |......... (49,990)]- .. evvvereeeein feeeeiiieeeeeis feeinieeeeens e | oo 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... Societe Generale .. O2RNESIBXPAROTD8PU41 . 04/19/2024 |. 04/20/2026 |.......... 2,198 |...... 11,027,146 |........... 5016.9 |...... 1,484,844 | | | 3,348,497 [ ..ol [t 3,348,497 |....... (WLTPA ) U FURSRROPUUUTRR RTINS KU ORIy 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... Societe Generale .. O02RNE8IBXPAROTDBPU41 . 04/19/2024 |. 04/20/2026 |............ 537 | 2,694,075]........... 5016.9 |......... K7 U I RN 818,081 [..oceennns ferenne 818,081 |....... (194,649)]...vveveeeinnns fonrveeeeeeiiiees fovneeieiiiis [ [l 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... Societe Generale .. O2RNESIBXPAROTD8PU41 . 04/19/2024 |. 04/20/2026 |............. 222 | 1,102,725(.......... 4967.23|......... 156,587 |.evvveeeeeeiines forveeieeiiiiiiens foeeens 349,152 | uveeeeees e 349,152 |......... (80,272)[.ceeeeiiieeen [ e e | e 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... Societe Generale .. O02RNE8IBXPAROTDBPU41 . 04/19/2024 |. 04/20/2026 |............ K 767,586 |........... 5016.9 |......... 103,358 [.eeeeeeiiiiieeee [ e 233,085 | uveeeeees o 233,085 |......... (55,459)]..vvveeeeeiinnns fornreeeeeeeiiiies forneeeeeeiiieens foee [ 0002 ............

Call on 40%SPX, Vel Is Fargo Bank,

A0WMXEA, 20°%MXEF ..... Exhibit 5 ... [Equity ....... NA KB1H1DSPRFMYMCUFXTO9  [. 04/19/2024 |. 04/20/2026 |... 11,288,300 |...... 11,288,300 [..ooeennnnes 101]...... 1,394,105 |- i oo 3,670,737 |.uvveeeaees o 3,670,737 |....... (230,221)].cevveeeeeeeinins fonreeeeeeeiiiies fovveeeeiiis fe [ 0002 ............

Call on 40%SPX, Vel s Fargo Bank,

A0OMXEA, 200MXEF ... | oo Exhibit 5 ... [Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  [. 04/19/2024 |. 04/20/2026 |....... 451,300 [.......... 451,300 [vvvvvnvnnnnns 101 [eeeees 55,736 [coveeeeeiiiiienns e [ 146,754 [ .ooeeeniis [ 146,754 |.......... (9,204).eeeiiiene [ e e | 0002 ............
Indexed Universal Life Wells Fargo Bank,

Call on SPX .. Exhibit 6 ... LINA L . KB1H1DSPRFMYMCUFXTO9 |. 04/19/2023 |. 04/20/2026 |.... ....801,822 ...459.773 | ... ....459,773 .10002 ...
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Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life Barclay's Bank PLC
Call on SPX ............ Exhibit 5 ... |Equity ....... G5GSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2026 |.......... 1,942 ...... 10,411,470 |........... 5361.21...... 1,313,489 [ i e 2,346,637 | .covvrnnnnn [ennnnn 2,346,637 |....... (WLST721S)) A FORRUUUPR RO T IS 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity .. . GSGSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2026 |............ 571 [........ 3,061,251 .......... 5361.21].........386,201 ...689,974 ... ....689,974 .0002 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... G5GSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2026 |............ 227 |ovueennn 1,204,946 |.......... 5308.13 |........ 161,010 |oeveeneeeceiies [ e 285,951 | .eeeeniis [ 285,951 |uuune (82,621 [ feeveeieeeceiees [ | e 0002 .oovvvnnnnns
Barclay's Bank PLC
Call on SPX weevivviinn | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2026 |............ L . 713,041 1.......... 5361.21 |...ceeeen e e isT N R RPN RN 160,712 | oo | 160,712 |......... (48,504))..cuveeiviinnnn foorernniniiiienn e e [ s 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/19/2025 |. 05/19/2026 |... 13,887,000 |...... 13,887,000 |...cvvunnnnnnns 100 |...... 1,237,332 |eeeeeeieiin [ e 1,794,648 [ ..oeeneenn [ 1,794,548 |....... (493,461)]..evveniiviinnn foovrinniniienn feenicii {0002 ............
Call on 40%SPX, Indexed Universal
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/19/2025 |. 05/19/2026 |....... 844,200 [.......... 844,200 |......cceeennn 100 |.......... VT4 U R RN 109,002 [.eveneeeees oo 109,092 |......... [P e1) R RN RN RN [y 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1 | 05/19/2025 [. 05/19/2026 |......... 16,989 |..... 101,315,600 |........... 5963.6 |...... 9,027,408 [....oevevvnnnes feveniinieniiiinn o 10,991,374 [.eeeeeeeein | 10,991,374 |..... (6,192,802)[...ccvvvvnnvnnns fevnnniiiiiiins [ e | e 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/19/2025 [. 05/19/2026 |.......... 8,263 |...... 49,277,227 |...ovue.. 5963.6 |...... 4,390,349 |..oovneniniiiinnn oo | 5,345,913 [..coeeieiin | 5,345,913 |..... (3,012,015)[cevvevvieeiis fevreeeeciiis [ e | e 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/19/2025 |. 05/19/2026 |............ 699 |........ 4,168,556 |........... 5963.6 |......... ECTA TSN FORUU R R 452,232 [ e o 452,232 |....... (T4 )] P RN RN RN 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/19/2025 |. 05/19/2026 |............ 318 [........ 2,005,470 .......... 6306.51 |......... JUZZNCKICTH R AR RN 116,568 | .ooeeeennnn |evennnns 116,568 |....... ([0S J2(V[0) A FPRRRUUUPR RN R [N 0002 .oovvvnnnnns
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/19/2025 |. 05/19/2026 |............ 12f.......... 667,923|........... 5963.6 |.......... 59,519 |oeevvniiiiiiiis oo s 72,461 [.eveeeeeees o 72,461 [ovneeee i (40,826)]. v [ i [ | 0002 .oovvvnnnnne
Call on 40%SPX, Vel s Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... L[NA L. ... KB1H1DSPRFMYMCUFXTOQ [. 05/20/2024 |. 05/19/2026 |... 11,845,600 |...... 11,845,600 P A 2,804,147 [ [ 2,804,147 |....... (226,594)]....ccuunviiiiinnn foonreiiiiininnnns i [ | 0002 ...
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO9  |. 05/20/2024 |. 05/19/2026 |....... 655,700 [.......... 655,700 .....cceevennnn 101.......... LTV 1Y R IR RPN 165,220 | .evvvvnnnns [ 165,220 [oueneee e (12,543)] i o i [ 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... KB1H1DSPRFMYMCUFXT09  |. 05/19/2023 |. 05/19/2026 |............ 192 [oeeennnns 806,204 {.......... 4198.98 |......... 138,194 [ v o 452,216 | ceeeeninn [ 452,216 |........ (7651} R AU R RN SRS 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 06/20/2024 |. 06/22/2026 |... 10,313,300 |...... 10,313,300 .......ceeenn. 101 | 1,144,776 P A 2,205,551 | .eeeeiinnnn fennnns 2,205,551 |....... (471,885)(. .0002 ...
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 06/20/2024 |. 06/22/2026 |....... 572,600 |.......... 572,600 .......cceunnnn 101.......... 63,559 |..ovvniiiiiiiin [ s 122,453 | covvnnes [ 122,453 |......... [T et ) R RN R RN [y 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis G5GSEF7VJP5170UK5573  |. 06/20/2023 |. 06/22/2026 |............ 151 .......... 662,695 (.......... 4388.71 |......... LRI U AR RN 329,122 | oo [ 329,122 |......... [(S7R TS| R RN RN RN Y 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2025 |. 06/22/2026 |... 13,589,100 |...... 13,589,100 [....ccvvvennnns 100 |...... 1,002,564 [..ooevvneeneiis e e 1,810,109 | .covveennns [ennnns 1,810,109 |....... (78 10))| P RN PP TR 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2025 |. 06/22/2026 |....... 786,400 |.......... 786,400 |...ccuunnnnnnns 100 |.......... [T R ERN AR 104,751 [ o 104,751 |......... [(ZZ051510) R RPN N RN [ 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/22/2026 |.......... 1,710 |........ 9,452,709 )........... 5527 .9 ...... 1,197,499 [ i o 1,860,118 | .ovveeenns [ennnn 1,860,118 |....... ((CI0748:X15)) PR U RPN RN U 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/22/2026 |............ 819 [........ 4,527,350 |...cuunnnn. 5527.9......... 573,539 |.oeevviiniiiiinn [ o 890,898 [....coeeeen [ 890,898 |....... (SR IRV} FPPRUUPR R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 06/20/2024 . 06/22/2026 |............ 162 .......... 886,654 (.......... 547317 |ovevennn 119,051 [ [ o 184,408 [..oeeeeeees oo 184,408 |......... [GSYACR ) R RPN RN RN Y 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/22/2026 |............ LS . 801,546 |........... 5527.9......... 101,542 [ v o 157,729 [.eeeeeeecn o 157,729 |......... [E117:7) R RN RN RN [ 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 06/20/2025 |. 06/22/2026 |......... 16,465 |...... 98,260,486 |.......... 5967.84 |...... 8,804,140 [..oovvvneiiiiinn [ oo 11,584,709 [..eeeeeeeen | 11,584,709 |..... (ST [c1¢)) R FOPRRUURR R RN N 0002 .oovvvnnnnns
Vel Is Fargo Bank,
Call on SPX .. Exhibit 5 ... L[NA L. ... KB1H1DSPRFMYMCUFXTO9 [. 06/20/2025 |. 06/22/2026 |..........9,502 |...... 56,706,416 |.......... 5967.84 |...... 5,080,895 P A 6,685,570 [..uuuneeens fonnnns 6,685,570 .{0002 ...
Vel s Fargo Bank,
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO09 ). 06/20/2025 |. 06/22/2026 |............ 521 ]........ 3,109,245).......... 5967.84|......... 278,588 [ | [ 366,574 | ..o s 366,574 |....... (178,028)]...evvvvnnniiiinnn foonnenniiinnnnnnes fovvvnnnnnnniinnns fooviiiinnnes | ceveennnns 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life Wells Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... KB1H1DSPRFMYMCUFXTO09  |. 06/20/2025 |. 06/22/2026 |............ 263 |........ 1,569,5421.......... 5967.84 |......... LLIUNCK )Y RN A RSN 185,046 [..eeeeeees [oonnns 185,046 |........ (89,868)[.....ccevvnnvenns Jeunnnneeeiiinins [ e | e 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity .. . KB1H1DSPRFMYMCUFXTO9 . 06/20/2025 |. 06/22/2026 |............ 213 |........ 1,344, 2411.......... 6310.99|..........70,167 ....91,902 ... ...(68,134)].
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... GSGSEF7VJP5170UK5573  |. 07/21/2025 |. 07/20/2026 |... 14,760,000 |...... 14,760,000 |...covvnnnnnnns 100 |...... 1,000,764 |oeevveeeeieiinnn [ | 1,399,912 [ [ 1,399,912 |....... (EXLINVRK)) ER RN PP TR 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ... | oo Exhibit 5 ... |Equity ....... GSGSEF7VJP5170UK5573 | 07/19/2024 |. 07/20/2026 |..... 8,995,200 |........ 8,995,200 |....0veeennnnn 101]......... SCTZ 0 I V) R FORRRRR RN 1,909,303 [.evvenneens [ 1,909,308 |....... (381,208)[...cevveveennens Jevnnneeeevinins [ foccii | e 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... ... GBGSEF7VJPSI70UK5573 |. 07/21/2025 |. 07/20/2026 |....... 934,400 |.......... 934,400 |...ceuunnnnnnns 100 |.......... [CIE 0528 PO RN R 88,623 [......ceeen [ 88,623 ..o (V74 I0)) R R R R,
Call on 40%SPX, Indexed Universal Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 07/19/2024 |. 07/20/2026 |....... 636,600 |.......... 636,600 |.....cuunnnnnns 101.......... 68,944 | | o 185,123 | eeveeiee [ 135,123 |......... [R5 R RN RN RN [y 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573 | 07/19/2023 |. 07/20/2026 |............ 107 |.......... 488,532 |.......... 4565.72 | ST Y(VN AR EPPRRN AR 216,724 | .evveeeees [ 216,724 |......... [Re74N0751¢)) R FORRUUURR R RN NN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/20/2026 |......... 15,506 |...... 97,774,634 [........... 6305.6 |...... 8,268,801 [...cevvvnneeiiins [ oo 7,490,301 [.evunneenns [ 7,490,301 |..... (P LT)) FR RPN R RN T 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/20/2026 |.......... 9,121 |...... 57,513,378 |........... 6305.6 |...... 4,863,906 [....oeevvennnnnns foevrnnniinniiiinns oo 4,405,974 | ..oovvnnnnn fennnnn 4,405,974 |..... (2,776,854)[...oeveneneeiis fovricciiins [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/20/2026 |............. 533 |.ovunnnn 3,360,885(........... 6305.6 |......... 284,230 |.evveneeeiiinin o fe 257,470 [.eveeeeens o 257,470 |....... (R [V027{0)) A FPRRRUR RN RN [N 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/20/2026 |............ 137 ... 913,539 |.....unnnt 6668.17 |.......... X (6 PO RN R 33,533 [.oeeeeeiis | 33,533 |oeerenn (35,849). s e [ e | e 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 07/19/2024 |. 07/20/2026 |.... 9,769,008 .......... 5560.05 |...... 1,150,835 P A 1,916,070 | .cevvvennns [onnnns 1,916,070 |....... (08, 172)[.....cevvvennninns |oevnnnneeiiiin [ o | e 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 07/19/2024 |.07/20/2026 |............ 574 |........ 3,191,469 |.......... 5560.05 |......... KYETR (VN P R R 625,967 [..evuneeens [oeriinnn 625,967 |....... (198,686)[.....ccvvunvvvvenn fooenrrrrrnnnnnnns fovvvnnininivinnns [ | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 07/19/2024 |.07/20/2026 |............ X 1,271,655 ..ccovnennnns 5505 |.......nn ECIE T LCECN O ER R AR 263,325 | .eeeeninnn [ 263,325 |........ (£ VR V<)) SR AR RN RN [N 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 07/19/2024 |. 07/20/2026 |.... e 706,126 ). 5560.05 |..........83,185 ...138,498 | ... ...138,498 |...
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis G5GSEF7VJP5170UK5573  |. 08/19/2025 |. 08/19/2026 |... 15,896,800 |...... 15,896,800 |...cevvnnnnnens 100 |...... TATETTA | o | 1,829,577 [ceveeeeens o 1,329,577 [.oeeet (386,451)).cevveniiiiinnnn [ e e [ e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 08/19/2025 |. 08/19/2026 |....... 907,100 |.......... 907,100 |..ccvvennnnnnns 100 |.......... (70 ST PO RPN RN 75,868 [..eveeeees oo 75,868 |......... (2057 O RN R RN [ 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2026 |............ 128 [ 541,172 4399.77 |.eevennn RLC[ONCZ2N R AR R 271,898 [.evveneeens o 271,898 |......... (70573 O RPN RN KRR (R 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/19/2025 |. 08/19/2026 |........ 15,687 |..... 100,575,161 ].......... 6411.37 |...... 8,362,112 |oueeeveiiininnes | e 7,142,605 [..oeeneeens [onnnns 7,142,605 |..... [T L) | R RPN I RN S 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/19/2025 [. 08/19/2026 |.......... 9,857 |...... 63,196,874 {.......... 6411.37 |...... 5,254,372 |.covvieeiiiinn oo | 4,488,090 [....eeeens fonnnns 4,488,090 |..... (2,801,258)[...ccvvvvnnennns fevnnniiiiiiins [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/19/2025 |.08/19/2026 |............ 598 |........ 3,833,99.......... 6411.37 |........ AL TV R IR RPN 212,281 [ v o 272,281 |....... (Q[CIEIRT115)] FPR RN IR R 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/19/2025 |. 08/19/2026 |............ 166 |........ 1,125,483 (.......... 6780.02 |........ (ST R AR R, 38,001 [.evueeeees o 38,001 |......... [ReiCIT110) | R RN RN RN Y 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/19/2025 |. 08/19/2026 |............ L . 916,826 |.......... 6411.37 [cvvennnnnn L2 PR R RN 65,111 [ [ 65,111 ......... (1)) R RPN N RN [y 0002 .oovvvnnnnne
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXT09  |. 08/19/2024 |. 08/19/2026 |... 11,649,100 |...... 11,649,100 |..cevvennnnnens 101]...... 1278247 [ | o 2,625,884 |....cuunnnn fennnnn 2,625,884 |....... (T 70) R FTURR R RN TN 0002 .oovvvnnnnns
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... L[NA L. ... KB1H1DSPRFMYMCUFXTO9 |. 08/19/2024 |. 08/19/2026 |....... 572,500 |.......... 572,500 ...62,574 ...129,050 | ... ....129,050 |..........(7,284)].
Vel s Fargo Bank,
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9 |. 08/19/2024 |. 08/19/2026 |.......... 2,178 |...... 12,336,911 .......... 5664.33 |...... 1,458,443 ..o [ o 2,265,191 ) ..o | 2,265,191 ....... (718,904)]...ovvvvvvnnnnns Jovvvnnniniiiinin foovniiiiiiinninins o | e 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life Wells Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 08/19/2024 |. 08/19/2026 |............ 584 |........ 3,307,969 |.......... 5664.33 |......... Rcivh INVLCH I RN FOPRRRRRR RN 607,379 [.eeveneeees o 607,379 |....... (RT3 R FORRRR RN RN [N 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX .. Exhibit 5 ... |Equity ....... [NA ... ... KB1H1DSPRFMYMCUFXTO9 [. 08/19/2024 |. 08/19/2026 |............ 247 |........ 1,385,238 1.......... 5608.25 |.........173,847 ...268,764 | ... ....2068,764 |........ (82,017)f.
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9 |. 08/19/2024 |. 08/19/2026 |............ 231 ... 1,308,460 |.......... 5664.33 |......... 164,683 [..evveeivnieees Jovvennineieiiiens [ 240,248 | .o [ 240,248 |......... (W(I2Y0) R RO R RN [N 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/19/2024 [. 09/21/2026 |.......... 1,6% |........ 9,787,243 |.......... 5770.78 |...... 1,136,676 |oeevveeneeecvinnn oo e 1,666,369 [......ccenn |oeenee 1,666,369 |....... (KT AIRTX)) FP RN R TR 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... ... GBGSEF7VJPSI70UKS573 |. 09/19/2025 |. 09/21/2026 |... 14,875,300 |...... 14,875,300 [...cccvvvnnnnns 100 |...... 1,033,833 [ e o 1,047,905 [..eeeeenns | 1,047,905 |....... (20T LA D) R I R RN
Call on 40%SPX, Indexed Universal Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 | 09/19/2025 |. 09/21/2026 |..... 1,054,000 |....... 1,054,000 [...cccvvnennnns 100 |.......... FE T2 FU (R PR, 74,250 | ooveeeninnn [ 74,250 |......... QISR D) R AR R RN [N 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573 | 09/19/2025 |. 09/21/2026 |......... 15,475 |..... 103,130,971].......... 6664.36 |...... 8,597 173 |eeeeiiiiiiinnes | e 5,289,664 | .....euunnn [onnnnn 5,289,664 |..... (3,796,848)[....cccvvvnninnns fevnnniiiiiiins [ e | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 09/19/2025 |. 09/21/2026 |.......... 8,967 |...... 59,759,316 |.......... 6664.36 |...... 4,981,638 |...eneveiiininnes fevenniieeiiiins fees 3,065,100 [..eeuneenns fonnnne 3,065,100 |..... (2,200,086)[......ccvvnnveene foummnnrerriinnins foorrviininiiins o | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ... [ eereniis GSGSEF7VJP5170UK5573  |. 09/19/2025 |. 09/21/2026 |............. 595 |t 3,965,294(.......... 6664.36 |......... 330,554 |..eevviieiiiinn [ e 203,383 | .ceeevrnnnn [ 203,383 |....... (QEETRT)] FPR RN PR TR 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2025 |. 09/21/2026 |............. R R 1,564,558 .......... T047.56 [..eenn.... VL7251 PO RPN R 32,761 [ o 32,761 |ouuennns (318 7[0)) R AR R RN [N 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2024 . 09/21/2026 |... 11,273,500 |...... 11,273,500 [..evvvnnnnnns 101]...... 1,046,181 |oeeveneecciein [ | 2,208,941 | .coevrennn [ 2,208,941 |....... (77T P RN IR TR 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2024 . 09/21/2026 |....... 539,800 |.......... 539,800 ...50,093 ... 105,769 |........... O (1127 (cic N MR (- ()| AR KRR R RPN (S 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/19/2024 |.09/21/2026 |............ 681 |........ 3,929,901 ... 5770.78 |......... 456,413 |.eveeeeeiiii [ e 669,102 [..evvneees [ornns 669,102 |....... (VAT00:70) S FPPRUURP R R TN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/19/2024 [. 09/21/2026 |............. PR R 1,365,560 .......... 5713.64 |........ JLGITCZICTH R AR R 246,067 [..ovuneeenn o 246,067 |........ (76,865)[.....cevvenneenes Jevnnneneeiiins [ e | e 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 09/19/2024 |. 09/21/2026 |.... L. 819,451l 5770.78 |..........95,170 ...139,519 | ... ....139,519 |.........(45,308)].
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 10/20/2025 |. 10/19/2026 |... 14,700,000 |...... 14,700,000 |...cvvunnnnnnns 100 |...... 1,102,500 |oeevvvenneeeiinnnn [ s 925,703 | .oeevvnnnnn [ 925,703 |....... (2T P RN IR KRR 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 10/21/2024 |. 10/19/2026 |... 10,820,800 |...... 10,820,800 |...cvvunnnnnnns 101]...... LI TNCICH N PR (PR RN 2,012,041 [.oeeeeeeen [ 2,012,041 |....... (RSP P RN PP R 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 10/20/2025 |. 10/19/2026 |....... 880,000 |.......... 880,000 |...ccuuunnnnnns 100 |.......... [STVVON R AP RN 55,416 | .eeeeenennn [ 55,416 |......... [QETE-) (1)) R AR R RN [N 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 10/21/2024 |. 10/19/2026 |....... 414,100 [.......... 414,100 [..enneieennnn 101.......... LT 07;C 3 EUUR (PR R, 76,999 | .oovviiis [ 76,999 |......... [QENCHK)) R R R RN N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/20/2025 |. 10/19/2026 |......... 14,522 |...... 97,807,588 |.......... 6735.13 |...... 8,371,349 |eeeniiiiiinnes | [ 4,937,904 | ..oovvnnnnn fennnnn 4,937,904 |..... [RJRCZIeTL11s ) PR RPN IR RN S 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/20/2025 |. 10/19/2026 |.......... 8,489 |...... 57,174,5191.......... 6735.13 |...... 4,893,567 |.uenneeeiiininns foevenniineeiiinnn fees 2,886,508 [.......coe [onnnns 2,886,508 |..... (1,957, 701)[c oo feneeeciiis [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/21/2024 |. 10/19/2026 |.......... 1,875 ...... 11,085,975(.......... 5912.52 |...... 1,356,440 [.oooivvnieeeies e o 1,696,233 [.evveneees [ 1,696,233 |....... (568,268)......ccevvnnnrens |ernnnrereinnnins foorrvviniiiniens e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 10/21/2024 |. 10/19/2026 |............ 582 |........ 3,441,087 |.......... 5912.52 |......... 421,039 |oevneeeeciiii o e 526,511 [.eveeeeens o 526,511 |....... (176,390)[.. v evveveineene Jevvnieeeeeviiens [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/20/2025 |. 10/19/2026 |............ 52 |........ 3,542,678 |.......... 6735.13 |......... 303,218 |.evveneeeiiini [ feis 178,855 [.eveneeeees oo 178,855 |....... [V IRCI0Z)) R FPPUPR R R [N 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/20/2025 |. 10/19/2026 |............ 175 |........ 1,246,420 .. 11224 |..........60,977 ... 26,754 ... ...(30,567)|.
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 ). 10/19/2023 |. 10/19/2026 |............ 161 .......... 688,758 .. cccuunnnnns 4278 ]......... 128,977 oo o oo 378,742 | v o 378,742 ]......... (83,797 evveniivennnnns foovevvnninnnniiins foveeniiiiiiiinnns v | cvvinnnnns 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 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- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code Accretion ltem Exposure | Entity (b)
Indexed Universal Life
Call on SPX ........... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/21/2024 . 10/19/2026 |............ 103 .......... 608,990 .......... 5912.52 [.ooeeeen TA514 | o [ 93,180 | [ 93,180 [ (B, 217 e [ e | ] 0002
Call on SPX .. Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/20/2025 |. 10/19/2026 |.... ....680,2481.......... 6735.13 |..
Call on SPX ........... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/21/2024 |. 10/19/2026 |............ 279 |eueeenn 1,633,260 .......... 5853.98 |......... 212,201 |eveeeeiciinn [ e 265,170 [.evveneenes [orreeennn265,170 [oenen (85,568 ceveveieeeeiinn [ feevenieniiiennn [ | e [0002
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 | 11/19/2024 |. 11/19/2026 |... 12,381,300 12,381,300 [..cccvvvnnnnnns 101]...... 1,355,752 |ovvvenieeiiiinins [ e 2,686,470 [........... |...... 2,686,470 |....... (408,571)..ccevvvniiiiinnn foonrrrieiininnnns v [ | e [0002
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... |.... Exhibit 5 ... |Equity ....... . GSGSEF7VJP5170UK5573  |. 11/19/2024 |. 11/19/2026 551,000 [.......... 551,000 ....cevevnnnnn 101.......... [CIURE SN A RPN AR 119,585 | eevvvnnees feeeee 119,885 | (18,182 e v [ | e [0002
Indexed Universal
Call on SPX ........... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 11/19/2025 |. 11/19/2026 |......... 15,496 102,926,911 |.......... 6642.16 |...... ERCRETRCTA T U RPN R 6,773,399 | .oovvnene [0 8,773,399 ... (3,641, 798)[.. e | [ e | e 0002
Call on SPX ........... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/19/2025 |. 11/19/2026 |.......... 7,375 48,985,930 |.......... 6642.16 |...... 4,575,286 |.eenneeeeiininnes |oevienineeeiinns fees 3,223,659 [..ooeevennn |00nn 3,223,659 [ (1,733,238)].cceveeiiiiiiinn [ feeeninciiieens e | e {0002
Call on SPX ........... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/19/2025 |. 11/19/2026 |.......... 2,533 16,824,591 |.......... 6642.16 |...... 17147 | o | 1,107,190 | oovvvvenn [ 1,107,190 |ceenn (595,204). . e [ e | e 0002 e
Call on SPX ........... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/19/2024 . 11/19/2026 |.......... 2,122 12,681,390 |.......... 5976.15 |...... 1,600,492 [.ooevviieeeies e oo 1,896,134 [..ooeeeenns | 1,896,134 [l (616,564)].ccveeeeieiinin [ feeneeeciiees e | eeeeennn [ 0002
Call on SPX ........... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2024 |. 11/19/2026 |............ 811 [........ 4,846,658 .......... 5976.15 (R 1< T U [P A, T24,677 [ ceveeeenns foeeee e T2 677 o (235,643)] e feeeecciiieees fovvevinennieienns [ | e [0002
Call on SPX ........... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2025 |. 11/19/2026 |............ 644 |........ 4,277,551 |.cvvennnns 6642.16 |......... ittt T X U AR RPN 281,496 [..evnnnenns oo 281,496 [ooeenn (151,350)]cccveeeniiiiinn [ e [ | e [0002
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/19/2024 |. 11/19/2026 |.... ... 2,076,860 |.......... 5916.98 |.........277,967 [oooeeieinneniies |evvnneeeviiniies [0 329,386 [ cennnnnenns [0 320,386 |oennnn (103,354 [ e [ |
Call on SPX ........... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2025 |. 11/19/2026 |............ 270 |........ 1,892,020 |.......... 7007.48 |......... (VX228 IO KRN AR 64,998 | ..oovvnnn [ 84,998 | (51,432)] e e [ [ | ] 0002
Call on SPX ........... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2024 |. 11/19/2026 |............ 165.......... 986,065 .......... 5976.15 |......... 124,449 | oo | 147 437 [ e | A7 437 [ (A7, 982)) e o [ e [ e[ 0002
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/19/2025 |. 11/19/2026 |.... ... 843,554 .......... 6642.16 ...78,788 ....55,512 ...
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/19/2025 (. 11/19/2026 |... 17,078,900 17,078,900 |...cvvvnnnnnens 100 |...... 1,371,436 [ e o 1,426,967 [..oeveenns |oeennn 1,426,967 [ (274,051)]ceeeeniiiiiiins [ e e | eeeennnn [ 0002
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/19/2025 |. 11/19/2026 |..... 1,019,800 |....... 1,019,800 ............... 100 |.......... LR IR:ICIUN RN FOPRR RPN 85,206 [..vuneeeenn [orreennnnn85,206 [ounnnee e (16,364)]ccvevnieiiiiinn [ e [ | e 0002
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJPS170UK5573 | 12/19/2024 |. 12/21/2026 |... 12,480,000 12,480,000 |...cevunnnnnnne 101]...... 1,395,264 |.ooveenieiiiinins [ e 2,924,101 | eoveenne [0 2,924,101 oecennn (414,061)f. s e [ e | e ] 0002
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 12/19/2024 |. 12/21/2026 576,200 |.......... 576,200 ......cceennnn 101.......... [C [N O ERR AR 135,005 [.vnneeeeenn foeeeennnn 135,005 [oeneees (19, 117))eceeiiiiiiiiii [ i v [ eeeeennn {0002
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 (. 12/21/2026 |... 15,562,800 15,562,800 [.....ccvvunnnns 100 |...... 1,114,296 [ | o 1,055,539 [.ovveneens [t 1,065,539 |oonenn (182,568)]ccvveeeeeieiins feeeeecviinens fovvvvniininveeens [ | e [0002
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/21/2026 |..... 1,008,400 |....... 1,098,400 [............... 100 |.......... LTS P RPN R TAAB | oo [ 74498 | (12,885)[e e e [ [ | ] 0002
Royal Bank of
Call on SPX ........... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1 | 12/19/2025 |. 12/21/2026 |......... 14,258 97,446,301 |........... 6834.5|...... 8,157,703 [oeieieieiiiies [ o 5,129,526 | ...ovvvnnnn [0 5,129,526 |..... (3,027,959)[...covvininniins |enniieeeiiii [ e | e | 0002
Royal Bank of
Call on SPX ........... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/21/2026 |.......... 7,621 52,085,725 |........... 6834.5|...... 4,360,349 |..oovneniniiiinnn oo | 2,741,768 [..oeeeeenn oo 2,741,768 |.....(1,618,465)]...ccvvneneiiiinnn feoeeeiiiiiinnnes v [ | e [0002
Royal Bank of
Call on SPX ........... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/21/2026 |.......... 2,641 18,049,915(........... 6834.5|...... 1,511,086 | [ s 950,139 | .oeeevvinnn [eveennn 950,139 |t (560,867, |oeviniieeeceiien [ e | e ]0002
Royal Bank of
Call on SPX .. Exhibit 5 ... . [Canada .... . ES7IP3U3RHIGC71XBU11 | 12/19/2025 |. 12/21/2026 |............ 936 |........ 6,397,092
Royal Bank of
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1 ). 12/19/2025 |. 12/21/2026 |............ 203 ]....... 1,463,711 [........... 7210.4].......... T8 [ e i 36,901 [..oeeennnn [ 36,901 e (33,56)] e e | fo | el [0002
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/19/2024 |. 12/21/2026 |.......... 2,082 |...... 12,337,412 5925.75 |...... 1,732,224 | [ e 2,002,406 [..ooueeeens fonnnne 2,002,406 |....... ({2 V-3 A FPRRRRUR RN RN [N 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/19/2024 |. 12/21/2026 |............ 571 [........ 3,383,603 |.......... 5925.75 |.........453,945 L5497 ... ...549,171 ... (164,612)|. .0002 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/19/2024 |. 12/21/2026 |............ 312 e 1,830,529 .......... 5867.08 |........ LLCTA:5<ICTH R AR RPN 313,938 | .oeeeeii [ 313,938 |........ (CAIVZA D R AR R RN [N 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/19/2024 |. 12/21/2026 |............ 193 |....... 1,143,670 ].......... 5925.75|......... 163,435 |oevvveeeeiiiiin [ e 185,622 [.eveneeeees oo 185,622 |......... [(SISTCX ) R RPN N TR [y 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... ... GBGSEF7VJP5I70UK5573 |.01/20/2026 |. 01/19/2027 |... 15,962,100 |...... 15,962,100 [.....ccvvunnnns {0} R RN 1,203,542 [ceveniiiiiiinns | 873,446 | ... 873,446 |....... [ReCIVNIE[C)) R FORRUURR R R, {0002 ............
Call on 40%SPX, Indexed Universal Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 01/21/2025 |. 01/19/2027 |... 11,432,900 |...... 11,432,900 [...cvvvnnnnnns 101]...... 1,257,619 [ e o 2,436,282 | ..ccvvnnnnn feunnnn 2,436,282 |....... (338,231)].cevvenieviinnnns fooreviiniiicies feniiii e [ s 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573 | 01/20/2026 |. 01/19/2027 |..... 1,538,200 |........ 1,638,200 [..cccvvvnnnnnns /0 R R 115,980 [ovvvviviieniees Jveiinnns 84,170 [.eveeeeees [ 84,170 |........ (ER 1 (0)) R AP R RN [N 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 01/21/2025 |. 01/19/2027 |....... 561,600 |.......... 561,600 |.....cuunnnnnns 101.......... [SRIA(-T) R IR RPN 19,674 (.o oo 119,674 |........ [QCHCRLY S AP R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/20/2026 |. 01/19/2027 |......... 13,516 |...... 91,866,360 |.......... 6796.86 |....eivviinnnnn oo 8,059,435 |..uvvniiiiiiinns o 5,613,524 | ..covvnnnnn [ennnnn 5,613,524 |..... (2,445,912)]...cevvvnnieiinnn feeereeeceiineees v [ | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/20/2026 |. 01/19/2027 |..........6,027 |...... 40,964,675 (.......... 6796.86 [....eivviiinnnn oo 3,593,831 |oevveeiiiiiiii o 2,503,160 [..euuneenes fonnnns 2,503,160 |..... (1,000,871)]ccvvvennevvinnnn [ e [ | e 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/20/2026 |. 01/19/2027 |..........2,619 [...... 17,800,976 |.......... 6796.86 [....eivviiinnnn oo 1,561,680 |.oovveneviiinnnnns oo 1,087,734 [ .eeeeenis | 1,087,734 |....... (YRR FR RN PR TR 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/21/2025 |. 01/19/2027 |..........1,610 [........ 9,836,665(.......... 6109.73 P A 1,382,854 [.evveneens [ 1,382,854 |....... (433,360)]..cvvvneeeeinnnns fooverinininiiins e e | e 0002 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/20/2026 |. 01/19/2027 |............ 980 [........ 6,660,923 .......... 6796.86 [....evvviinnnnns foeeinnnnn 584,363 |...ovvniiiiiinnnn [ 407,018 [ .eeeeeenis | 407,018 |....... (177,345)[. v v [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 01/21/2025 |. 01/19/2027 |............ 511 ..., 3,122,072|.......... 6109.73 |......... 393,227 |.oeevvveieieennn [ o 438,906 [...ooeeens [orrnnn 438,906 |....... (QETARSTS)] FRPR RN IR TR 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/20/2026 |. 01/19/2027 |............ 300 [........ 2,151,207 .......... 7170.69 |.. ....69,159|... ...(36,627)|. .0002 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 01/21/2025 |. 01/19/2027 |............ 2% |........ 1,790,575.......... 6049.24 |......... 239,221 |.ooeiiiineeeiinn [ o 267,163 [.evveneeees o 267,163 |......... [R:[URCI0)) R AR R RN SN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/20/2026 |. 01/19/2027 |............ 21 ... 1,434 137 1.......... 6796.86 [....ovviiinnnnns |oevinnnnn TR VN R I, 87,633 [.eveneeeees [ 87,633 |......... (eI 1)) R AR R RN SN 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 01/21/2025 |. 01/19/2027 |............ 135 [ 824,814 1.......... 6109.73 |........ J[UCTR:1<ICTH N AR RPN 115,954 | oo [ 115,954 |......... (R O RN N TN Y 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/19/2027 |... 15,973,000 |...... 15,973,000 [....cevvvnnnnns {0} R RN 1,255,478 [ouveeiiiiininnns | 670,515 [.evveneeees o 670,515 |....... (584,963)]...cvvueeeeinnnnn fooveeinniininiienn feiii e | et 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/19/2025 |. 02/19/2027 |... 12,307,800 |...... 12,307,800 |..cevvennnnnnns 101]...... 1,329,242 | [ e 2,250,617 [.evueeeens [ 2,250,617 |....... (KA FPR RN PP TR 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/19/2027 |..... 1,724,000 |....... 1,724,000 [...cccvvnnnnnns /0 R R 135,506 [..vevvveeineeees Jvniinnnns 72,370 [eereeeeens [ 72,370 |.euenn. [(CK TR ECIC)) R AR R RN [N 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/19/2025 |. 02/19/2027 |....... 571,000 |.......... 571,000 |..ccvvennnnnnns 101.......... [SRINCICH: R IR I 104,414 (.o | 104,414 |......... QL)) F RPN N RN [y 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573 | 02/19/2026 |. 02/19/2027 |......... 13,474 |...... 92,457,106 |.......... 6861.89 [..euvivviiiinnns oo 8,267,916 [.....ccovvneeenns |ounnnn 5,594,023 [....cccevnn |onnne 5,594,023 |..... (PRCTATR: X)) FR R R U [Ty 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/19/2027 |.......... 6,600 |...... 45,288,474 |........... 6861.89 [..euvivviiiinnns oo 4,049,892 |...ovniiiiinnnns oo 2,740,133 | .ooeennnn [ 2,740,133 |..... [QIRCVCTAt)) R RPN U TR S 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/19/2027 |..........2, 174 |...... 14,917,749|..........6861.89 |....oerrrrnnnnns |oons 1,334,010 |... ...902,583 | ... ....902,583 |....... (431,427)|. .{0002 ...
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/19/2027 |.......... 1,070 ........ 7,342,222].......... 6861.89 |....coviviiinnnns foerennnnd 656,573 | oo 4234 [ | 444,234 |....... (212,340)]. cevvveeiiiinnnn foovviiviiinniis e v | ceeiiennns 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJPSI70UK5573 | 02/19/2026 |. 02/19/2027 |............ 338 |........ 2,446,880 .......... 7239.29 [cooevvivininnenns Jevninns 130,891 [ciiiiiiieiiees s 78,261 [.eveeeeees [ 78,261 [.oeeeenn(52,629)]cvveniiiiiiins foovrenniniiiceins feeeneniiiiinns e [ et 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX .. Exhibit 5 ... |Equity .......[.... ... GBGSEF7VJPSI70UKS573 | 02/19/2026 |. 02/19/2027 |.... 1,688,025].......... 6861.89 |.. 150,961 |... ....102,132
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 02/19/2025 |. 02/19/2027 |.......... 1,771 ... 10,990,100 |.......... 6205.59 |...... 1,380,836 |.eevveeneeiiiinnn [ e 1,457,225 [ceveeneeenn [ 1,457,225 |..vuen (458,001)]cceveveeniininnn foeeeeeiiinens fovvenvienneeenens [ | s 0002 .oovvvnnnnns
Vel Is Fargo Bank,
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 02/19/2025 |. 02/19/2027 |............ 608 |........ 3,772,99|.......... 6205.59 |......... LYL VS R R RN 500,278 [..evuneeens o 500,278 |....... (QETAY(S)) U FPPURPR R R [N 0002 .oovvvnnnnne
Indexed Universal Life Wells Fargo Bank,
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... NA o KB1H1DSPRFMYMCUFXTO09  |. 02/19/2025 |. 02/19/2027 |............. 455 |........ 2,795,588 |.......... 6144.15|......... TN PO R R 394,068 |... 394,068 |....... [RAICHCKE)) R FRUUPT R R,
Indexed Universal Wells Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXT09  |. 02/19/2025 |. 02/19/2027 |............ LS . 899,811 1.......... 6205.59 |......... LRKHUS IR R AR 119,310 [.eeeeeeees [ 119,310 |......... [RCTAIe 1) R RN AN TN (Y 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 03/19/2025 |. 03/19/2027 |..... 9,706,100 |....... 9,706,100 |..ccvvvnnnnnnns 101]...... 1,060,877 [oeeeneeiiiiinnes foeviiniieeeieinnn o 1,970,435 [.evveneeens [ 1,970,435 |....... (V26757 IR RN PP TR 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 03/19/2025 |. 03/19/2027 |....... 494,900 |.......... 494,900 |....euunnnnnnns 101.......... SV 2 U IR RN 100,470 | ooeeveennnn |evennnns 100,470 |......... [QEN0ZIV) R RO R RN [N 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 |... 14,764,700 |...... 14,764,700 |...oovvnnnnnenn {0} R RN 1,414,458 |oooeeiiiiininn o 1,023,784 [..eeeeenns | 1,023,784 |....... (390,674)[...cevvevennnnins |evnieeeeeninins foorevviininees e | e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 |..... 1,175,800 |....... 1,175,800 |..eevneennnnn /0 R R 12,642 [ | 81,530 [.evuneenns [ 81,530 |......... (31, 112)[c e e [ e | e 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 |......... 13,691 |...... 90,449,455(.......... 6606.49 [..eeniiiiiiinns o 8,809,777 |evvvvnneiiviinnn fenns 8,080,850 |..oeeeernnn |oenne 8,080,850 [....... (728,927)]ccvveeiiiinnnnnns foovevvnnneniiinnn feoeeniiiiiiiins e [ et 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 |.... 39,652,153 |..........6606.49 [......coovverinns |ounnnn 3,862,120 |... P A 3,542,565 [....cceennn |onnne 3,542,565 |....... (319,554) .. e [ e | e 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 14,177,528 |.......... 6606.49 [..eeniiiiiiinnns o 1,380,891 [.ooevvieiineiies Jevnens 1,266,635 [......cceen o 1,266,635 [....... (114,256)]..ccveeiiiiinnnns foorrrinniiiiinn [ v | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 |............ 741 |........ 4,895,409 |.......... 6606.49 [...eniiiiiiniinns foeeennnnn 476,813 [ooveeieiiiiinns foeeennnnn 437,361 [.evneeeees o 437,361 |ovvne e (39,452)]. e [ e [ | e 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 03/19/2026 |. 03/19/2027 |............ 271 |....... 1,888,829|.......... 6969.85 |.. ...104,534 | ... ....104,534 |...
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 |............ 140|.......... 924,909 |.......... 6606.49 [....oiiviiiiinens | 90,086 [......cevvnnnninns fovvnnnnnns 82,632 |.ceeeiiis [ 82,632 [.eunnnenn (AEST.) FOR FORRRRURRR (R RN [N 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO09  |. 03/19/2025 |. 03/19/2027 |.......... 1,599 [........ 9,165,532 |.......... 5732.041...... 1,159,758 [ e oo 1,914,046 |......ooeet | 1,914,046 |....... (452,498)]...vvvneeeiennnns foovernvnniniiins feeiiin e | s 0002 .oovvvnnnnns
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 03/19/2025 |. 03/19/2027 |............ 677 |........ 3,880,591 .......... 5732.04|......... 491,080 |.evveneeeiiinin foereviiieieiees fos 810,387 [.eeeeeennn |ovennnns 810,387 |....... (191,583)[..eevveveiiens Jeevnireeeeeiien [ o | e 0002 .oovvvnnnnne
Vel s Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 03/19/2025 |. 03/19/2027 |............ 498 |........ 2,826,294 |.......... 5675.29 |......... KT 151 R FOPRRRRR RN 617,942 [.eveeeencs o 617,942 |....... QLY 3)] FP RN RN RN (R 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXT09  |. 03/19/2025 |. 03/19/2027 |............ LS . 877,002].......... 5732.04|........ L (UR 74 Y R AR RPN 183,145 [.eeeeeeeecn o 183,145 |......... [ TAT ) FO KU R RN [y 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 04/21/2025 |. 04/19/2027 |... 13,445,500 |...... 13,445,500 |.....eeeennnn 101]...... 1,555,644 |..ovevniiiiiin [ e 3,674,023 |..ccevnnnnn fennnnn 3,674,023 |....... (CYATELIV) R FPPURPR RN R [N 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UKS573  |. 04/21/2025 |. 04/19/2027 |....... 515,200 [.......... 515,200 f.euviiinnnnn 101.......... 59,609 [o.unieiiiiinees fevrneineiiiienn [ 140,780 | ooeeeeevnnn |evennnns 140,780 |........ [ E-TVICEY) R AR R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/21/2025 |. 04/19/2027 |.......... 3,250 |...... 16,931,785].......... 5209.78 |...... 2,357,878 |oueeeiiiiiiinees | fees 5,313,799 | .oeevni [ 5,313,799 |....... (987,934)..cvvvneeviinnnns [ e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/21/2025 |. 04/19/2027 |............ 638 |........ 3,323,840 |.......... 5209.78 |......... LIV 7(V) U FOPR RN 1,043,140 [.eeeeeenns | 1,043,140 |....... [QEEKTReK)) EP RN PP TR 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/21/2025 |. 04/19/2027 |............ 396 [........ 2,042,647 ...5158.2.........299, 146 ...664,406 | ... ....664,406 |....... (120,981)|.
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 04/21/2025 |. 04/19/2027 |............ 185).......... 963,809].......... 5209.78 |......... 134,218 | | o 302,478 | .oeveneeeen o 302,478 |......... (56,236)].cvvveniereennnnns foovernnnnnniniiins foveiniiiiiiiiinnns fovvevniininiiinnn | cevinnnnns 0002 ..oevennnnns




01903

STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/19/2027 |............ 13 .......... 561,297 |.......... 4967.23 |........ (07070 V2 R AR RN 207,921 [.eveeeens o 207,921 |eveee e (34,985)]. e [ feeeeiieeeieen [ | e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/19/2025 |. 05/19/2027 |... 10,807,900 |...... 10,807,900 . 101 1,001,892 P A 1,969,135 [.oeveneeens [ 1,969, 135 .0002 ...
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/19/2025 |. 05/19/2027 |....... 673,100 |.......... 673,100 |..ccvvunnnnnnns 101.......... 62,396 [..enneieiiiinens foeveniineeeiiinn [ 122,635 | cevvvenns [ 122,635 [o.nne oo (12,339)] e e e [ 0002 .oovvvnnnnns
Royal Bank of
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/19/2025 [. 05/19/2027 |.......... 2,045 |...... 12,317,526 |.......... 6023.24 |...... LIR-TE T V£ ORI FP RN 2,120,124 | .ooeeni [ 2,120,124 |....... (KT 172 P RN PP R S 0002 .oovvvnnnnne
Indexed Universal Life Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/19/2025 |. 05/19/2027 |............ 438 |........ 2,638,179 |.......... 6023.24 |......... CCTANCYA/N R FORRRR RN 454,090 |... 454,090 |....... (RRETN0:I0)) RPN [ R RN {0002 ............
Indexed Universal Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1 | 05/19/2025 [. 05/19/2027 |............ KX 1,973,982]........... 5963.6 |......... 267,158 [ e e 357,151 [eeeeeeeees o 357,151 |ouvuennns [R:15107:<70) AR AU R RN N 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1 | 05/19/2025 [. 05/19/2027 |............ 128|.......... 770,975 |.......... 6023.24 |.......... eI TR T R IR RN 132,702 [eeneneeeees o 182,702 |......... [(CTCX A F RN N RN Y 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2025 |. 06/21/2027 |... 10,940,300 |...... 10,940,300 [...ccvvvvnnnnns 101]......... TETR- V) PR KR R, 1,996,364 [...ouveee [ 1,996,364 |....... (QICHIR: 7)) A FPRUURPR RO R IS 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2025 |. 06/21/2027 |....... 403,300 [.......... 403,300 |...0neeeennnn 101.......... 35,974 |oeeveiiieiiiin oo FETR L R 73,593 | [WALLLK)) FR AR RSP AU SUU 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 06/20/2025 |. 06/21/2027 |.......... 1,863 |...... 11,229,270|.......... 6027.52|...... 1,425,339 |oevveieeiiiin [ e 1,974,005 [.oeveneeens [ 1,974,006 |....... (172 R[5} R FPPRRURR RN RN [N 0002 .oovvvnnnnns
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 06/20/2025 |. 06/21/2027 |............ 758 |....... 4,568,860 .......... 6027.52 |......... 579,928 |.evvenieiiiiii [ fe 803,201 [.evveneees o 803,201 [.oeeen (196, 159)].cevvenivviinnnn fooeviniiiiiiinns [ e | et 0002 .oovvvnnnnne
Vel s Fargo Bank,
Call on SPX .. Exhibit 5 ... L[NA L. ... KB1H1DSPRFMYMCUFXTO9 [. 06/20/2025 |. 06/21/2027 |.............245|........ 1,462,121 ...270,031 . 270,031 |oeven et (B4,253)]. e [ e [ | 0002 ...
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 06/20/2025 |. 06/21/2027 |............ ... 669,085 .......... 6027.52 |.......... 84,924 |..oovniiiiiiiins e e 17,619 | oo | 7,619 oo (28,725)[ e e [ e | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 07/21/2025 |. 07/19/2027 |....... 487,300 [.......... 487,300 ...ueeiennnnn 101.......... LA IVCICN PP RN R 69,386 [...oeeeees [orriiinns 69,386 |........eu (8,783)].ccveeveniiiiiinn feoeeeriiiiinenns v [ | 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 07/21/2025 |. 07/19/2027 |... 11,437,600 |...... 11,437,600 ............... 101 oo 1,198,660 P A 1,628,588 [..ooeeeeens |onnee 1,628,588 .0002 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/19/2027 |.......... 1,839 [...... 11,711,966 |.......... 6368.66 |...... 1,446,833 [.ooeevnieeiies e o 1,570,005 [..eeeeenns |onnee 1,570,005 |....... (T IKY) FR RN PR TR 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/19/2027 |............ 557 |ovuennn 3,547,3441.......... 6368.66 |......... 438,220 |..vveneeeiiinin o fes 475,526 | ooevevrnnnn fennnns 475,52 |....... (QETICT7)) R FPPUR R R [N 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/19/2027 |............ 307 |........ 1,935,819]........... 6305.6 |......... XY PO R R 274,751 [ [ 274,751 |ouueennns (A7) FO RPN N RN [ 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/19/2027 |............ L . 910,718 ].......... 6368.66 |......... 112,505 [ Jovveniiieeeiiinns [ 122,083 [.eveneeeees [ 122,083 |......... [RTR:1115) R RPN N TN Y 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis G5GSEF7VJP5170UK5573  |. 08/19/2025 |. 08/19/2027 |... 13,067,200 |...... 13,067,200 |...cvvennnnnnns 101]...... 1,370,749 [ | o 1,681,971 | ceeeenie [ 1,681,971 ....... (POSTAV0! U FPPUURR R R TN 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 08/19/2025 |. 08/19/2027 |....... 507,900 [.......... 507,900 |....eeeevnnnnn 101.......... 74T U (P R, [SSTRTET I 65,375 [cunnnnenn [WA5°I0[C)) R AR RPN AR U 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/19/2025 [. 08/19/2027 |.......... 2,061 |...... 13,345,964 |.......... 6475.48 |...... 1,629,179 [oooeiiiiiiis | o 1,678,161 | ceeeeneens [enenns 1,678,161 |....... (YA NCI:70) ERRTR IR RPN AR U 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/19/2025 |. 08/19/2027 |............ 664 |........ 4,299,719 ).ccuunnnn. 6475.48 |......... 524,879 |evveieeiiinn [ e 540,659 | ..covvvnnnn [ 540,659 |....... (IR IRE(C15)) R FOPPRRRUUPRRR R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/19/2025 |. 08/19/2027 |............ 265 |........ 1,699,013(.......... 6411.37 |......... 220,210 |oevveneeeceiiins oo s 226,485 | .oeeennnnn [ 226,485 |......... ({11773 SR FOURR R RN RN [N 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 08/19/2025 |. 08/19/2027 |.... ... 945,420 1.......... 6475.48 L0 | [ [ 118,880 |... ... 118,880 |.........(33,414)]. .{0002 ...
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ... |eooeiiiiiiiiiiiiiiiiiinnns Exhibit 6 ... |Equity ..ol GSGSEF7VJP5170UK5573  |. 09/19/2025 |. 09/20/2027 ... 11,949,000 |...... 11,949,000 f....cccvvnnnnns 101]...... 1,194,900 [ o oo 1,342,853 | .cvveneenn [ 1,342,853 |....... (151,466)].....oevvvvnnnens Jovvnnnnnniiiinnns fooviiiiiiiinninins o | e, 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... GSGSEF7VJP5170UK5573  |. 09/19/2025 |. 09/20/2027 |....... 544,400 |.......... 544,400 |.....uunnnnnnnn 101.......... 54,440 .covvniieiiiin oo 61,181 | oo [ 61,181 (.......... [(TRCI0ND) AR AU RPN AR SUUUIRRN 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity .. . GSGSEF7VJP5170UK5573  |. 09/19/2025 |. 09/20/2027 |.... 12,472,543 ... 6731 [ 1,526,469
Call on SPX ............ Exhibit 5 ... |Equity ....... GSGSEF7VJP5170UK5573 | 09/19/2025 |. 09/20/2027 |............ 663 |........ 4,462,653 |.............. 6731 [......... 546,168 [......oevvnveevees Jovnnnnniiiinnnns fooeeennn 485,066 [ .oevnnnns [t 455,066 |.oeenn (139,043)].cceeeniiiiinn [ e [ | i 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... GSGSEF7VJP5I70UK5573 | 09/19/2025 |. 09/20/2027 |............ 19 |........ 1,306,215(.......... 6664.36 |......... (U0 N U AR RN 142,185 [.eeeneeeccn o 142,185 |......... [ 70(CI:)) R AR R RN [N 0002 .oovvvnnnnne
Indexed Universal Life Barclay's Bank PLC
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... ... GBGSEF7VJPSI70UKS573 | 09/19/2025 |. 09/20/2027 |............ 135 [ 908,685 |.............. 6731 ........ 21 | [ s 92,660 [....coeeeen fonrnnnnn 92,660 ... (28,312)]cvveeiiiinnins foereeniinieeieins e
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 10/20/2025 |. 10/19/2027 |... 11,700,700 |...... 11,700,700 [...oveeneen 101]...... 1,228,574 [ e e 1,204,973 [.eeveneeens [ 1,204,973 |....... (QPCIR-ZX)) FR RN PR TR 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 10/20/2025 |. 10/19/2027 |....... 380,400 |.......... 380,400 .....ceeeennnn 101.......... 39,942 | oo 39,175 | eeveeii [ 39,175 [euennnnnns (4,221)] 00 e [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/20/2025 |. 10/19/2027 |.......... 1,789 ...... 12,169,637 .......... 6802.48 |...... 1,521,446 [ | o 1,199,580 [..eereenns | 1,199,580 |....... [ReICIe (o)) R FPPRRUUPRR R R [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/20/2025 |. 10/19/2027 |............ 682 [........ 4,639,291 |.......... 6802.48 |......... (I UNVOCT R IR R 457,302 | coeeeninn [ 457,302 |....... (QLIVAYAE) U FPRUURPR RO R TN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/20/2025 |. 10/19/2027 |............ 219 |ooeeeens 1,474,993 [.......... 6735.13 |......... EETRCICICN O EPRR N AR 155,280 [.eveneeenes [ 155,280 |......... [IT74)) R AR R RN [N 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/20/2025 |. 10/19/2027 |............ 106 |.......... 721,083 [.......... 6802.48 |.......... (LU Y PO RN R T1,076 | oo [ 71,076 |........ (21,881)[c.eeeeveneeees Jevnnieeeceiis [ e | e 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 11/19/2025 |. 11/19/2027 |.... 15,677,951 |.......... 6708.58 |...... 2,093,240 P A 1,755,437 [.eveeeennn [ 1,755,437 |....... (499,551)].ccvveniiviinnnn [ e i | s 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2025 |. 11/19/2027 |............ 859 |....... 5,762,670 (.......... 6708.58 |......... 769,402 |..eveneeeeiinnnn oo feis 645,238 | .ooovvnnnn [ 645,238 |....... (QEEKHCHE:)) RN IR RPN AR U 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2025 |. 11/19/2027 |............. 239 |....... 1,587,476 |.......... 6642.16 |......... 223,866 |..vvuneeeiiinin [ fos 188,860 |..oevvvvnnn |ovnnnnns 188,860 |......... (G572 (5113 R RN RN KRR (R 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 11/19/2025 |. 11/19/2027 |............ 166 [........ 1,113,624.......... 6708.58 |.........148,685 ... 124,691 ... ... 124,691 |.........(35,484)].
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/19/2025 |. 11/19/2027 |... 15,287,900 |...... 15,287,900 [....cevvvnnnnns 101]...... 1,715,302 [ e o 1,891,671 | ceeeeeinns [ 1,891,671 ....... (R [CIEIRe7:)] FP RN PR AR 0002 .oovvvnnnnne
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/19/2025 |. 11/19/2027 |....... 925,400 |.......... 925,400 |...cvuunnnnnnns 101]......... JLCXIR: XN R AR RPN 114,506 [.eeeneeeees oo 114,506 |........ (R [0:-(C)) R AR R RN [N 0002 .oovvvnnnnns
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/20/2027 |... 15,455,100 |...... 15,455,100 [....ccvvvennnns 101]...... 1,615,058 |ooevvneneiiiiinns [ s 1,630,918 [..eeeeenns | 1,630,918 |....... (QECURIT.Y) P RN PR R 0002 .oovvvnnnnne
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/20/2027 |....... 745,100 [.......... 745,100 f.eveieennnn 101.......... FAAR:I:X 3 R FOPTOR RN 78,628 [.evveeeens o 78,628 |.......... ({1721 R FORRRURRN R RN [N 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/20/2027 |.......... 1,949 (...... 13,453,635 |.......... 6902.84 |...... 1,683,704 |.cevveeeeiiinnn oo | 1,27 128 [ceveeeeenn [ 1,297 123 |....... (ReiCH IR (-7 R FOPRRRUUPRR RO R [N 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUTT  |. 12/19/2025 |. 12/20/2027 |............ 617 |........ 4,259,052].......... 6902.84 |......... KKV R T R R R 410,634 [ .oeveneeens o 410,634 |....... (QPATRT.7)) FR RN PR TR 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/20/2027 |............. 223 |oeeeennn 1,539,333 ).......... 6902.84 |......... 192,645 [o.nveiiiieees v o 148,414 (.o | 148,414 |......... [ 3{C10)) SR AR R RN [N 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUTT  |. 12/19/2025 |. 12/20/2027 |............ 200 |....... 1,366,900 ........... 6834.5|........ QLRI C1< N U AR RPN 140,782 [.eveneenes o 140,782 |......... [CAINVSK)) R RN N RN [y 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/19/2024 |. 12/20/2027 |............ 19 .......... 698,183 [.......... 5867.08 |......... V2 TE: R AR ISP 156,566 [..oueeeeens oo 156,566 |...eevvnn (31,513 ceeeiiiiiiiinins e [ e | e 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 01/20/2026 |. 01/19/2028 |... 11,605,200 |...... 11,605,200 P A 1,039,315 [.eveeneeens [ 1,039,315
Call on 40%SPX,
A0%MXEA, 20%MXEF ... |eooeiiiiiiiiiiiiiiiiiinnns Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 01/20/2026 |. 01/19/2028 |....... 908,000 |.......... 908,000 ..cccuuunnnnnns 101 ] o 98,790 [ooiiiviiiiinnins Jvniinnnns 81,317 [ [ 81,317 [t (7474 v Lo o foevvviinnieciinnn [ cevnnnnnns 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/20/2026 |. 01/19/2028 |.......... 1,692 |...... 10,928,809 |.......... [CEICT IR N R 1,413,279 [eeveeeiiiiiiin oo 1134173 e | 1,134,173 |....... (LT (115} R FPRUURPTR RO R TN 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/20/2026 |. 01/19/2028 |............ 701 [........ 4,812,246 |.......... 6864.83 |.. 622,304 |... ...499,407 | ... ....499,407 .0002 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/20/2026 |. 01/19/2028 |............ 189 ........ 1,297,453 (.......... [CICICTNR: 1 O FN 167,782 | foeeees 134,647 [ oo 134,647 ..ot (33,135)] e o e [ 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/20/2026 |. 01/19/2028 |............ 185]........ 1,257, 4191.......... 6796.86 [....eivviinnnnns |oeeennnnn 172,085 [ Joviinnnns 138,845 [.vveneeeen o 138,845 |......... [RecT20)| O RPN N RN Y 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... ... GBGSEF7VJPSI70UKS573 | 02/19/2026 |. 02/22/2028 |... 12,471,500 |...... 12,471,500 [...ccevvnnnnnns {01 I RN 1,380,595 [cuvenniiiiiiinns o 921,806 |........... [.........921,806 |....... (IS te)) R FORRRUUUR R R, {0002 ............
Call on 40%SPX, Indexed Universal Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/22/2028 |....... 952,800 [.......... 952,800 ....eeeeeennnn 10T [ Joenns U YE R A 70,424 | oo [ 70,424 |......... [RSTVS FR RN RN RN Y 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/22/2028 |.......... 1,949 (...... 13,507,564 ].......... 6930.51 |.oevveneiiiiiinnn [ 1,754,977 [ | 1,371,187 | oo [ 1,371,187 |....... (383,790)[.vevvevennnens Jeevnnneeeeninins foorerviniinnnens fencii | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJPSI70UK5573  |. 02/19/2026 |. 02/22/2028 |............ 652 |........ 4,518,693 |.......... 6930.51 |.eevveniiiiiinnn o 587,093 [ceveeiiiiinninns foevennnnn 458,704 [ ..eveneeens o 458,704 |....... [QTREICEe)) A FPRUUPR RO T TN 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ... [ eereniis GSGSEF7VJPSI70UK5573  |. 02/19/2026 |. 02/22/2028 |............ 338 |........ 2,319,319 )..cceennns 6861.89 [...eviviiiinens Joeeinnnn 318,687 [..oevvvveiiieiis Jeuninnnns 250,571 [ceveeeeens o 250,571 |........ (68, 116)]..eevvveeeevennnn oo s [ | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJPSI70UK5573  |. 02/19/2026 |. 02/22/2028 |............ 280 |........ 1,940,543 [.......... 6930.51 |.eevveeiiiiiinnn o 252,126 |oeevveneiniiinnn foreenes 196,989 [.evveeeees [ 196,989 |......... [(SSTR KT O RN N RN Y 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/20/2028 |... 12,122,400 |...... 12,122,400 f.....ccvvnnnnns {01 I RN 1,693,499 [oovveniiiiiiinnns oo 1,267,567 [.oeeeeenns |oenne 1,267,567 |....... (425,933)[...ccvvvnnniiiinn foneeeeiiinens feveriieiieeen [ | i 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/20/2028 |....... 870,800 |.......... 870,800 121,651 |... 91,054 .. .. e (30,59)] v [ e [ | 0002 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/20/2028 |.......... 1,596 |...... 10,649,390 .......... 6672.55 |..evveneiiiiinnn [ 1,470,566 [....ccovvnnnvrnnns Jounnnn 1,388,507 [.oeeeeennn o 1,388,507 |......... [R:720;51:)) SRR AR R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/20/2028 |............ 677 |........ 4,517,316 |.......... 6672.55 |.oevveneiiiiinnn feeees 623,793 |.oevveniiiiiiinnn o 588,985 [..evuneeens o 588,985 |......... (RT3 015} R AR R RN [N 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/20/2028 |............ 184 |........ 1,215,504 1..........6606.49 [.......ovvvvrrrnns feunnnnns 176,978 |... ... 167,257 | ... ....167,257 |... .0002 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 03/19/2026 |. 03/20/2028 |............ 140|.......... 934,157 |.eevennnns 6672.55 |.oevveniiiiiinnn forees 128,997 [ooviiviiiieieies i 121,799 [ o 121,799 |.......... [ 1515)) R AR RPN AU ISUU 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/19/2028 |............ "7 ... 737,755 uunnene 6305.6 |......... VIR U A RPN 138,783 [.eveneeeees [ 138,783 |........ (74170 AR AP R RN [N 0002 .oovvvnnnnns
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis G5GSEF7VJP5170UK5573 | 09/19/2025 |. 09/19/2028 |............ 109 |.......... 726,4151.......... 6664.36 |......... 124,751 [ v [ 110,641 | oo | 110,641 |......... (22282 O RPN RN RN [ 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/20/2025 |. 10/19/2028 |............ 18 .......... 794,745 ... 6735.13 |......... LCITRCICH TN R AR RPN 7,739 [ o 17,739 |......... (24,622)).ccvvniiiiinnnn foovennninniciiins e i [ s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2025 |. 11/20/2028 |............ 165]........ 1,006,956 |.......... 6642.16 |......... 199,475 [ v o 77,143 [ o 177,143 ... [R<IT VZ<)) SR AR RN RN [N 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/19/2028 |............ 154 |........ 1,062,513 ........... 6834.5|......... 183,082 [oevnveveviiinees Jovvvnninieviinnnn [ 152,080 [.euneeeens oo 162,080 |......... (31,828)[.eevvvenneines Jeennieeeceiins [ e | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX weevivviinn | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJPSI70UK5573  |. 02/19/2026 |. 02/20/2029 |............ 107 |.......... 734,222 |.......... 6861.89 [...evvviiiininnns foevennnnn LICUNC(VN Y R A, 108,759 [.eveneeeees oo 108,759 |......... (72 .7 FO RN R RN (R 0002 .oovvvnnnnne
Call on SPX, paid at
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.07/05/2016 [. 06/19/2026 |.......... 7,500 |...... 14,625,000 |.....ccvunnnns 1950 |...... IR VYV R A R 34,367,888 ["......... |..... 34,367,888 |..... [ICATNTAS) R RPN R RN N 0001 .eevnnenens
Call on SPX, paid at
maturity .....cooeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 08/01/2016 |.07/17/2026 |.......... 8,000 |...... 22,400,000 |.............. 2800 |...... 3,338,000 [..ennerernninnns fovvennnnieniinnnn [ 30,004,261 ["......... |..... 30,004,261 |..... (TR RT3 P RPN A RN Ty 0001 .eevnnenens
Morgan Stanley &
Call on SPX, paid at Co. International,
maturity ....ooooeeeees Variable Annuity ..... Exhibit 5 ... PLC e 4PQUHN3JPFGFNF3BB653  |. 08/29/2016 |. 08/21/2026 |........ 13,000 |...... 39,000,000 |ccevvnnnnnns 3000 |...... 4,693,000 [....oeeeeennnnees foeeenneeeeeenenn foens 46,356,209 |*.....coen |oenee 46,356,209 |..... (4,301,120 eeeeeeeeeeee e oo [ | s 0001 .oeennneees
Call on SPX, paid at
maturity ... .... |Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |.07/11/2016 |. 09/18/2026 |..........9,000 |...... 28,800,000]..............3200 |....... 2,682,000 i 30,353,905 |*..oeeenen oo 30,353,905 |..... (2,968,044)). . {0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Morgan Stanley &
Call on SPX, paid at Co. International,
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653  |. 09/20/2016 |. 09/18/2026 |........ 14,000 |...... 43,400,000 |.......ccee... 3100 |...... 4,557,000 [...eeeeeennieees foeeenneeeeeenenn fors 48,639,810 [......... |..... 48,639,810 |..... (4,682,133)]-vvveeeeeemnnnes foeeemmmmeeeeeeenn fereeeeeeeemneees feeeeeeeeeee [ e 0001 .oeeneneees
Call on SPX, paid at
maturity ...ooooeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 09/20/2016 |. 09/18/2026 |........ 14,000 |...... 43,400,000 |........ce... 3100 |...... 4,594,800 [....oeeeeennieees feeeennieeeeeenenn s 48,639,810 [......... |..... 48,639,810 |..... (4,682,133)]-cvveeeeeemenies foeeemmmmeeeeeennn fereeeeeeeennieees feeeneeeeeee [ e 0001 .oeeneneees
Call on SPX, paid Goldman Sachs
semi-annually ......... Variable Annuity ..... Exhibit 5 ... |Equity ....... International ...... W22LROWP2|HZNBBBKS528  |. 09/22/2011 |. 09/22/2026 |......... 44,000 |...... 87,340,000 |..cccvvnnnnnns 1985 |...... 7,329,300 [-eeeeeeeemnnees foeeemnnnaeeeeenns ... 200,791,116 [~......... ... 200,791,116 [... (13,958,050)]-... eeeeemrmmnas foeeemmmmnneeeennn feeeeeeeemneees Jeeemeeeecee | e 0001 .oeeneneees
Call on SPX, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 01/08/2021 |. 12/17/2027 |........ 30,000 |..... 195,000,000 |-eevveennneees 6500 |...... 4,102,500 [-.eeeeeeeenneeee foeeeeneeeeeenenn foens 26,859,346 |*....cceen |oenee 26,859,346 |..... (6,762,340)[- ..o eeeeeeeeeeee Jeneeeeeees [ e | s 0001 .oeeneneees
Call on SPX, paid at
maturity ....oocoeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/09/2021 |. 12/17/2027 |......... 25,000 |..... 165,000,000 [.......ccev... 6600 |...... 3,951,250 |.eevveeeeeeennn oo e 20,853,083 [Meeeeees [onees 20,853,083 |..... (5,583,225)]..ccevvneeeeennn feeeeeeeemmnieeees Jeemnneeeeeeeee foeeee | i 0001 .oeeneneees
Morgan Stanley &
Call on NKY, Co. International,
maturity ... Variable Annuity ..... Exhibit 5 ... . [PLC .. 4PQUHN3JPFGFNF3BB653  |. 08/02/2023 |. 06/09/2028 |....... 220,000 |...... 61,373,224]............ 40000 |...... 3,063,546 P 20,276,121 (Moo |nnne 20,276,121 |...... 2,405,703 |.........(40,387)[..ccevvrnniieninn [ e [ et 0001
Call on SX5E,
maturity ....ocooeeeens Variable Annuity ..... Exhibit 5 ... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/28/2023 |. 06/16/2028 |........ 20,000 |..... 121,247,500 |.............. 5500 |...... 7,083,295 |.cevvenneeiiinnnn [ e 13,966,976 ["......... |..... 13,966,976 |..... (1,811,148)]....... [QALTIZ:)) R AR RN e, 0001 .eevnnenens
Call on SPX,
maturity .....ooooeeens Variable Annuity ..... Exhibit 5 ... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 09/18/2018 |. 12/15/2028 |........ 16,000 |...... 64,000,000 .....c0uunnnns 4000 |...... 9,902,240 |..ovvvenieiininnnn [ e 46,900,224 |M......... | 46,900,224 |..... (5,051,126)[..ccevvveeenees fevnnniiiieiins [ e | e 0001 .eevnnenens
Call on SPX, Goldman Sachs Bank
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... USA e KD3XUN7CBT14HNAYLUO2  |. 03/24/2023 |. 03/15/2030 |......... 25,000 |..... 115,000,000 [.............. 4600 |..... 24,935,000 |..eennneereinnnnns fooriiiiiins o 67,181,705 |*......... |..... 67,181,705 |..... (7,269,003)[..ccevvvvnninens fevnnnieiiiiins [ e | e 0001 .evvnnnnens
Call on SPX,
maturity .....cooeeees Variable Annuity ..... Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 03/24/2023 |.03/15/2030 |......... 25,000 |..... 115,000,000 [.............. 4600 |..... 24,882,500 |....enieiiiininn [ [ 67,181,705 |*......... |..... 67,181,705 |..... (7,269,003)[..ccevvvvnnenens fevnnniiiiiiiins [ e | e 0001 .eevnnenens
Call on SPX, Vel Is Fargo Bank,
maturity ....ocooeeeens Variable Annuity ..... Exhibit 5 ... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 03/24/2023 [. 03/15/2030 |......... 25,000 |..... 115,000,000 [.............. 4600 |..... 24,950,000 |..eevnnereennnnnns fooriiiiiienn o 67,181,705 |*......... |..... 67,181,705 |..... (7,269,003)[..ccevvvveninens Jevnnniieiiiins [ e | e 0001 .eevnnenens
Call on SPX, Bank of America, NA
maturity ... Variable Annuity ..... Exhibit 5 ... . BATYDEB6GKMZO031MB27  |. 04/11/2023 |. 03/15/2030 |......... 12,500 |...... 60,000,000|..............4800 |..... 13,012,500 N 31,916,071 |*...ooeees |oeee 31,916,071 |..... (3,547,374)|.
Call on SPX,
maturity .....ooooeeens Variable Annuity ..... Exhibit 5 ... 7HBGLXDRUGQFUS7RNES7  |. 04/11/2023 |. 03/15/2030 |......... 12,500 |...... 60,000,000 |.....unnennens 4800 |..... 13,028,750 [.evvvveeieeiienn foeiiiiiiiins oo 31,916,071 |*...oceees |oeee 31,916,071 |..... [RIR-T YA TL)) FOP RN U RN Ty 0001 .eevnnenens
Call on SPX,
maturity ... Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |.04/11/2023 |. 03/15/2030 |......... 12,500 |...... 60,000,000|..............4800 |..... 12,987,500 N 31,916,071 |*...oceees |oeee 31,916,071 |..... (3,547,374)|.
Call on SPX, Barclay's Bank PLC
maturity ..cooeeennns Variable Annuity ..... Exhibit 6 ... |Equity ..ol GSGSEF7VJP5170UK5573  |. 01/30/2024 |. 03/21/2031 |.......... 8,000 [...... 48,000,000 ....cccuunnnns 6000 [..... 10,536,000 [..ovvvveenniiiinns foviiniiiiiiiinnns oo 16,114,476 |*....oooee |ooeee 16,114,476 |..... (1,873, 416)[.....oevvvnenines | foonniiiiiinns o | e 0001 .ooennnnnns
0159999999. Subtotal - purchased options - hedging other - call options and warrants 1,016,847,605 69,026,697 3,198,552,581 [ XXX | 3,198,552,581 [ (530,085,422) (891,609 XXX XXX
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 01/05/2026 |. 06/18/2026 |....... 100,000 |..... 460,000,000 |.....uuveneeen LCLSIVVN AR R 1,950,000 [.oovvvvvvennniinns Jovnnnn 1,700,000 | ..cevvvnnnn feunnnn 1,700,000 |....... (250,000)f...ccvvvvennnnns Jeernnneeeeennnens fooreveiniinnnens o | e 0001 .eevnnenens
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 06/26/2019 |. 06/18/2026 |........ 30,000 |...... 60,000,000 |.....unnennens 2000 |...... 6,111,900 [.oooevvnnniiiins [ foeeeeinnns 30,300 [.evuneeees o 30,300 [......... (2 -7/%)) R AR R RN [N 0001 .eevnnenens
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 07/08/2019 |. 06/18/2026 |......... 25,000 |...... 75,000,000 |...ccvvunnnnns 3000 |..... 13,650,000 [-evvveenieeiinnn forenniiiiiiins s 94,997 | .ooeviit [ 94,997 |......... (TR VA0 SRR AR R RN [N 0001 .evvnnnnens
J.P. Morgan Chase
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 08/29/2024 |. 06/18/2026 |........ 17,500 |...... 84,000,000 |....cccuunnnns 4800 |...... PR 72 I (V[V N R KPP RN 358,750 [.evveneenns o 358,750 |......... (W7 | O RN R RN 0001 .eevnnenens
Morgan Stanley &
Co. International,
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... PLC e 4PQUHN3JPFGFNF3BB653  |. 07/09/2019 |. 06/18/2026 |.........25,000 |...... 50,000,000 |...ccvvunnnnns 2000 |...... 4,738,750 |.eeeeeeeeeeieees foeeeeeeeeeeeeennn feeeeeeees 25,250 | .oeevnninns [ 25,250 [.eevvnn (18,086)[..eeeeeeeneeeee Jemnnneeeeemmis foeeeeeeiiieeees o | e 0001 L
Cboe Options
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . |Exchange .... 549300EX04020BFQTQ27  |. 03/27/2025 |.06/18/2026 |............ 600 |..... 351,000,000 22,350,629 P R 4,782,000 [..ouuneenns fornene 4,782,000 |...
Cboe Options
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... Exchange ............ 549300EX04020BFQTQ27  |. 03/24/2025 |.06/18/2026 |............ 200 |..... 117,000,000 7,091,644 P R 1,594,000 [..oovvvenn foennee 1,594,000 |...
Put on EUR Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/06/2021 |. 06/19/2026 |... 60,000,000 |...... 63,000,000 ..990,964
Goldman Sachs Bank
Put on GBP Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [USA .................. KD3XUN7CBT14HNAYLUO2  |. 06/15/2021 |. 06/19/2026 |... 60,000,000 |...... 66,000,000 .....ceeennnn 1.1]..... 1,473,305 [ i foeeeenn 3971 e [ 397 25,376 [ (25, TT2) e [ fe | e [0001
J.P. Morgan Chase
Put on EUR Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 06/15/2021 |. 06/19/2026 |... 70,000,000 |...... 73,500,000 |...ccvvnnnnnns 1.05(...... 1,021,830 |oeevveeniieiiinnn oo s 39,241 | oo [ 39,241 |.ooven 43,184 [ (16,612))eceeeccciii [ e | e | 0001
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 07/23/2019 |.07/17/2026 |......... 25,000 |...... 75,625,000 |.......cevnnnn 3025 |..... 13,750,000 [-eeeeevnneeeeeenn formeeeeeemnieees foeeeennnn 132,545 | covvvni [ 132,545 .o (68,369)[- e eeee e oo e | e | 0001
Cboe Options
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... Exchange ............ 549300EX04020BFQTQ27 ). 03/04/2026 |. 08/21/2026 |............ 500 |..... 260,000,000 ...0uuneeeees 5200 |.eevvenaeieeennnn foenns 2,508,521 |.eeeeeieeeieines oo 3,202,500 | ...ccvvunns fonnnns 3,202,500 |.........698,979 [|..eeevmueeirernnn fooneneeeniiineees Jeereiieeeeeiii foeeeei | e (0001 Ll
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... BATYDEB6GKMZ0031MB27  |. 09/09/2019 |. 09/18/2026 |......... 25,000 |...... 55,000,000 |....ccvunnnnns 2200 |...... 6,928,380 [....oevvvvnnnnnns fovvrniieieiiienn o 138,851 [.uveeeeees [ 138,851 |.......... LS5 R AR RPN AU SUUUI 0001 .eevnnenens
Variable Annuity ..... Exhibit 5 ... |Equity .. . GSGSEF7VJP5170UK5573  |. 10/20/2021 |. 09/18/2026 |........ 15,000 |...... 62,923,500 |..............3600 [..... 10,035,619 ...550,518 | ... ....550,518 |... .|{0001 ...
Put on SPX ............. Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 10/30/2019 |. 09/18/2026 |........ 30,000 |...... 72,000,000 |...ccevunnnnns 2400 |...... 9,547,560 [...veveevininnns foevinniinieiinnnn [ 203,781 [.eeveeeens o 203,781 [coeeeeen i 11,269 |oeeeciciiii [ [ e | et 0001 .evvnnnnens
Goldman Sachs Bank
Put on SPX ... Variable Annuity ..... Exhibit 5 ... L fUSA L KD3XUN7CBT14HNAYLUO2  |. 03/18/2026 |. 09/18/2026 |........ 15,000 |...... 78,000,000 . PN RN 1,188,717 | e [ 1,158,717 |... ...10001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . [HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 05/30/2024 |. 09/18/2026 |......... 25,000 |...... 74,375,000 13,994,250 |..oevenneeeenn PR FUUP 265,783 | ... 265,783 |... . {0001 ...
J.P. Morgan Chase
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/25/2025 |. 09/18/2026 |........ 50,000 |..... 265,000,000 [....ccvvnnnnns 5300 |..... 17,590,000 [-eevvnneeeeeeenn formmeeeeeeeneiees foeees 4,260,986 [......oceen fonnnen 4,260,986 |......... 706,926 |...eeeeeennneeee Jeemmnnneeeeemnnn forereeemneeeeees Joeeeeeee | e 0001 .oeeneneees
J.P. Morgan Chase
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 08/29/2024 |. 09/18/2026 |........ 40,000 |..... 180,000,000 [.......ccvu.. 4500 |...... 5,790,400 [-.eeeeeeennnnees foeeemmneeeeeenen feees 1,596,544 [ ..o fonnnee 1,596,544 |......... 170,544 [ | o [ | s 0001 .oeeneneees
Morgan Stanley &
Co. International,
Put on SPX ... Variable Annuity ..... Exhibit 5 ... .. [PLC .. 4PQUHN3JPFGFNF3BB653  |. 09/09/2019 |. 09/18/2026 |......... 25,000 |...... 55,000,000]..............2200 [...... 6,875,000 ...138,851 ... ....138,851 |.......... 11,998 |. ...10001 ...
Put on SPX ... . [Variable Annuity ..... Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/25/2024 |. 09/18/2026 |........ 20,000 |...... 90,000,000 ..............4500 |...... 2,957,800 ceee [ 798,272 ] L eeeenn. 198,272 |.......... 85,272 | reeeenens. (0001 L. .
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/25/2019 |. 09/18/2026 |........ 40,000 |...... 80,000,0001..............2000 |...... 8,711,000 |.eevvvneevvinnnns foerrviiniiniiiens fons 171,084 | oo | 171,084 |.......... LA KX 1 R AR RPN AR SUURN 0001 .eevnnenens
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... BATYDEB6GKMZ0031MB27  |. 02/06/2020 |. 12/18/2026 |........ 30,000 |...... 99,000,000 |...ccvvuunnnns 3300 |.... 18,117,000 [..oevvvvreneeees Jvvvnnnieevininns [ 710,300 [.eeeeeennn Jevnnnnns 710,300 |........ 100,010 |oevevveeiiivinnnn fooreiiii e [ | 0001 .eevnnenens
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . ... GBGSEF7VJPSI70UKS573 | 11/12/2019 |. 12/18/2026 |......... 25,000 |...... 78,125,000..............3125 |..... 14,250,000 ....520,079 |.......... 72,409 |. ...10001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . [HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 | 11/15/2019 [. 12/18/2026 |......... 12,500 |...... 30,000,000 ..............2400 [...... 3,966,250 ...133,519 |.......... 11,508 |. . {0001 ...
Cboe Options
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Exchange ............ 549300EX04020BFQTQ27  |. 03/10/2026 |. 12/18/2026 |............ 450 |..... 202,500,000 [...ccvvvnnnnns 4500 |.eeeeeeeeeeeeeen [ 2,488,969 |....ueeeeeein o 2,774,250 | .ooovvnnns fennnnn 2,774,250 |......... 285,281 [eeeeeeeeeiieeee Jeemneeeeeeen e e | 0001 .oeeneneees
Cboe Options
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . |Exchange .... 549300EX04020BFQTQ27  |. 03/24/2026 |. 12/18/2026 |............ 400 |..... 240,000,000 .... 10,006,017 |... P R 9,988,000 [....oveees fornnne 9,988,000 |........ (18,017)]. . {0001 ...
Cboe Options
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Exchange ............ 549300EX04020BFQTQ27  |. 03/10/2026 |. 12/18/2026 |............ 200 |...... 94,000,000 [-eevvvenneeeed700 |oeneieeeeiiis oo 1,291,809 [.oeeeeeieeeeees Jeenenn 1,463,000 [..oovvvnnn foeenee 1,463,000 |........ 71191 | o e o 0001 .oeeneneees
Cboe Options
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . |Exchange .... 549300EX04020BFQTQ27  |. 03/10/2026 |. 12/18/2026 |............ 200 |..... 132,000,000 |-eevvvneeee 6600 [oeeeeeeeiiiii o 6,473,009 |... P R 8,521,000 [..oeunveres fornnee 8,521,000 |...... 2,047,991 |. . {0001 ...
Cboe Options
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Exchange ............ 549300EX04020BFQTQ27  |. 03/10/2026 |. 12/18/2026 |............ 100 |...... 57,000,000 |..ccevvunnnnns LSY( [V P I 1,494,004 |...ooeeeeennnns o 1,875,500 [..ovveennn foeenee 1,875,500 |......... 381,496 ...eeeeeeneieeee Jeemmneeeeeemni o foee | e 0001 .oeeneneees
Wells Fargo Bank,
Put on GBP Currency . |Variable Annuity ..... Exhibit 5 ... NA s KB1H1DSPRFMYMCUFXTO9  |. 01/14/2022 |. 01/14/2027 |... 23,000,000 |...... 24,150,000 |.......cevun 1.05(......... 453,939 |.ceeeeeeeeeeeen [ s 31,569 | .oevvvnins fernns 31,569 |.......... 20,108 |.......... (8,183)[ e eeeeeeeee Jeemmee e foeeeeee | 0001 .oeeneneees
Goldman Sachs
Put on UKX ....cceveneen Variable Annuity ..... Exhibit 5 ... International ...... W22LROWP2|HZNBBBKS528  |. 02/03/2012 |. 02/03/2027 |.......... 8,000 |...... 46,614,398 |.............. 3684 |..... 10,818,219 [ooeeeeeeeeeeeeen [ Joeeeenes 104,974 [.oeeeeeiis oo 104,974 |........ 188,100 |....... (166,566)[....eevveeeeeeenn femmereeemnnnnes foeeemmmeeeeeeennn [ cvvnis 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... USA oo KD3XUN7CBT14HNAYLUO2  |. 03/18/2026 |. 03/19/2027 |........ 60,000 |..... 330,000,000 [...ccvvvnnnnns 5500 |.evveeneeeeeennnn fornns 10,819,200 |.eevvvnneeeeennns fones 11,529,000 [.eevneeens [oneee 11,529,000 |........ 709,800 [eeveeeneeeeeenn foeeeeemmneees Joeemrmeeeeeeennen foeeeeeee | i 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... A e KD3XUN7CBT 14HNAYLUO2  |. 03/18/2026 |. 03/19/2027 |........ 20,000 |...... 96,000,000 |..ccevvnnnnnns 4800 [oeneeeeeeeeniaes foeees 2,046,200 [.oeeeeeineeeee fenees 2,091,000 [..euunveens forrnee 2,091,000 |.......... 44,800 [..eeeeeneieeees Jemneeeeeeens o fee | 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... A e KD3XUN7CBT14HNAYLUO2  |. 03/18/2026 |. 03/19/2027 |........ 15,000 |...... 72,750,000 |.ceevnnnnnnns 4850 |.eeeeeeeeeeeeen [ 1,596,900 [.oeveeenneeeees Jeneen 1,636,898 [....ceevvnn |oeeee 1,636,8% |.......... 39,998 |- eeeeeeeeeenii foeeeeemneeeeeen fee e e | s 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... A e KD3XUN7CBT14HNAYLUO2  |. 03/18/2026 |.06/17/2027 |......... 25,000 |..... 125,000,000 |-cevveennneees 5000 [+eneeeeeeeennaes foeees 3,582,750 |.evveeeeeeeeenns foeees 3,717,500 [.evueneenns fornene 3,717,500 |......... 134,750 [oeeeeeeeeeeeeee e o o | s 0001 .oeeneneees
J.P. Morgan Chase
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 07/07/2020 |.06/17/2027 |........ 10,000 |...... 28,000,000 |.ccevvnnnnnns 2800 |...... 5,950,000 [-...oeeeeemnnnnes foeemmmnieeeeenenn o 266,005 [..ovuneees foereennn 266,005 |.......... 43,449 [ [ e o] 0001 .oeeneneees
Put on NKY ............. Variable Annuity ..... Exhibit 5 ... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/17/2020 |. 09/10/2027 |....... 120,000 |...... 21,779,625 (............ 19000 |...... 4,090,534 |..oovveniiiiiinnn [ s 274,389 | oo [ 274,389 |......... 138,080 |......... [REISTR:(0:5) R RPN AR U 0001 .eevnnenens
Barclay's Bank PLC
Put on SX5E .. Variable Annuity ..... Exhibit 5 ... O [P G5GSEF7VJP5170UK5573  |. 09/01/2020 |. 09/17/2027 |..........8,000 |...... 23,823,000..............2500 |...... 4,384,405 |...ooneeeieiiin oo 00000 336,039 | ....336,039 |.........166,536 |. (70,898 oo e | e 0001 ...
Put on SX5E Variable Annuity Exhibit 5 ... Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |.06/27/2024 |.09/17/2027 |. 8,000 42,985,256 |.. 4,541,484 |.. . 3,147,388 1,003,007 |. (82,275)|. ...|0001
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . [HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 05/30/2024 |. 09/17/2027 |........ 20,000 |...... 50,000,000 ..............2500 [...... 8,463,600 475,120 .{0001 ...
Morgan Stanley &
Co. International,
Put on SPX ... Variable Annuity ..... Exhibit 5 ... W |PLC 4PQUHN3JPFGFNF3BB653  |. 10/05/2020 |. 09/17/2027 |........ 10,000 |...... 24,000,000 ..............2400 [...... 3,900,000 ....215,533 |... ...10001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . |Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 08/21/2020 |. 09/17/2027 |........ 20,000 |...... 50,000,000]..............2500 |...... 8,510,000 ....475,120 ... . {0001 ...




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

G1903

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 Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 08/03/2020 |. 09/17/2027 |........ 10,000 |...... 27,000,000 ..............2700 [...... 5,300,000 L.284741 ... ....284,741..........39,5% |. . {0001 ...
Bank of America, NA
Variable Annuity ..... Exhibit 5 ... |Equity ..o [rrriniiiiis BATYDEB6GKMZ0031MB27  |. 12/11/2020 |. 12/17/2027 |.......... 5,000 |...... 35,043,600 ..............5300 |...... 6,877,373 [ eeeeeeeeeeeeen [ foeeeenen 391,502 | .ooevvninns [ 391,502 |......... 200,715 |....... (124,550)]- e eeeeeemeeee Joeeemmmeeeeeemenn oo | i 0001 .oeeneneees
Variable Annuity ..... Exhibit 5 ... .. |[Citibank, N.A. .... ES70DZWNZ7FF32TWEFA76 |.01/14/2021 |. 12/17/2027 |..........7,500 |...... 24,631,087 ..............2700 |...... 4,458,403 ...438,645 | ... ....438,645 |... ...10001 ...
Variable Annuity ..... Exhibit 5 ... .. |Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |. 12/10/2020 |. 12/17/2027 |..........5,750 |...... 20,439,813 |.......... 3554.75 [...... 4,427,500 ....371,365 |... ...|0001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . [Citibank, N.A. .... ES570DZNZ7FF32TWEFA76 |. 12/22/2020 |. 12/17/2027 |..........5,000 |...... 17,855,000 |..............3671 [...... 3,850,000 ....322,926 |... .|{0001 ...
Put on SX5E Variable Annuity Exhibit 5 ... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 05/30/2024 |. 12/17/2027 |. 9,000 27,291,600 |... 5,573,335 |.. .552,930 0001
Put on NKY ... Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 04/15/2021 |. 03/10/2028 |....... 125,000 |...... 27,600,166 |............ 24000 [...... 4,911,024 |ooeeeieiiiiienns [oevviiiieneeeens [ennn... 648,024 oeee....048,024 ... .|{0001 ...
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit 6 ... |Equity ..o [ eereniies BATYDEB6GKMZ0031MB27  |. 04/26/2021 |. 03/17/2028 |........ 10,000 |...... 37,000,000 |...cccvnnnnnns 3700 |...... 6,203,400 [...oveeeivininnnns foevrnninneeiienn [ 833,313 | .eoeeni [ 833,313 |....ennn. 112,658 [ v [ e | e 0001 .eevnnenens
Bank of America, NA
Put on SX5E ............ Variable Annuity ..... Exhibit 6 ... |Equity ..o [ eereniies BATYDEB6GKMZ0031MB27  |. 02/12/2021 |. 03/17/2028 |.......... 6,500 |...... 23,237,224 |......cuunnn. 2950 |...... 4,983,004 |..oovveniiiiiinnn [ e 558,074 [..eveneeees o 558,074 |......... 222,506 |........ (R0 1773 RPN AR KRR (R 0001 .eevnnenens
Bank of America, NA
Put on UKX ...........e. Variable Annuity ..... Exhibit 6 ... |Equity ... [ eereniis BATYDEB6GKMZ0031MB27  |. 02/12/2021 |. 03/17/2028 |.......... 3,000 |...... 21,815,325 ..cuuennnnnens 5250 |...... 4,275,658 [..eveiiiiiiinnns | o 260,943 | .oooeniin [ 260,943 |......... 102,643 |......... [WATN0EES)) R EPPPPTURNN AR U 0001 .eevnnenens
Vel Is Fargo Bank,
Variable Annuity ..... Exhibit 5 ... LNA KB1H1DSPRFMYMCUFXTO9  |. 04/26/2021 |. 03/17/2028 |........ 10,000 |...... 37,000,000]..............3700 [...... 6,210,000 ...833,313|... ....833,313 |... ...10001 ...
Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 05/10/2021 |. 05/19/2028 |........ 10,000 |...... 36,000,000..............3600 [...... 5,800,000 ...842,616 | ... ....842,616 |... . {0001 ...
Bank of America, NA
Put on NKY ............. Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviniiiiis BATYDEB6GKMZ0031MB27  |. 07/08/2021 |. 06/09/2028 |....... 125,000 |...... 26,187,550 ............ 23000 |...... 4,800,852 |..oeeeeeenieees feeeeeeieeeeeeeenn fereeeees 677,357 [.eveeeeeee o 677,357 |......... 465,999 |......... (44,005)[..eeeeeeeneeeees Joemmmmeeeeemnnnn [ | i 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... USA Lo KD3XUN7CBT14HNAYLUO2  |. 08/23/2018 |.06/16/2028 |.......... 7,500 |...... 24,000,000 |..ccevnnnnnnns 3200 |...... 5,170,001 [-oeeeeeneeeeeens [ foeeeennns 482,493 | ..oovvni [ 482,493 |.......... 69,597 |- foeeeeec [ e | 0001 .oeeneneees
Goldman Sachs Bank
Put on UKX ....cceveneen Variable Annuity ..... Exhibit 5 ... USA Lo KD3XUN7CBT14HNAYLUO2  |. 07/28/2023 |.06/16/2028 |.......... 6,500 |...... 50,144,250 |.............. 6000 |...... 2,816,435 [c.eneeeeeieeees e o 986,167 |...ccevvvnn |vnnnnnn 986,167 |......... 228,894 |......... (58,339)]ceveeeeeeeemnin foeeeeeemmieeeeen feeeeeee | e 0001 .oeeneneees
Morgan Stanley &
Co. International,
Put on SPX ... Variable Annuity ..... Exhibit 5 ... L fPLC 4PQUHN3JPFGFNF3BB653  |. 07/18/2023 |.06/16/2028 |........ 40,000 |..... 209,000,000 ..............5225 |...... 28,529,112 R R 11,000,327 |..coeeveees o 11,000,327 |...... 1,771,224 |. ...10001 ...
Put on SPX ... . [Variable Annuity ..... Exhibit 5 ... .. [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.07/18/2023 |.06/16/2028 |........ 40,000 |..... 209,000,000 ..............5225 |...... 28,360,000 P 11,000,327 |..coovvvnen |onee 11,000,327 |...... 1,771,224 |. ...|0001 ...
Put on EUR Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |. 07/24/2023 |.07/21/2028 |... 35,000,000 |...... 37,800,000]..............1.08 [...... 1,160,673 ....593,916 |.........233,379 |.........(20,304)|.... ...10001 ...
Put on GBP Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |.07/25/2023 |.07/21/2028 |... 32,000,000 |...... 35,840,000 ..............1.12 |...... 1,483,636 511,312 ) 171,302 . (28, 185).... . {0001 ...
Morgan Stanley
Put on EUR Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Capital Services .. 17331LVCZKQKX5T7XV54 |.08/01/2023 |.07/31/2028 |... 20,000,000 |...... 20,600,000 T R 201,580 | ... 201,580 |..........86,993 |.......... (8,456).... ...|0001 ...
Put on JPY Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 08/08/2023 |. 08/08/2028 [3,700,000,000 |...... 37,000,000 P A 1,927,926 [.eevennenns [ 1,927,926 |.........184,854 |. [ [1[1[v) R .
Put on JPY Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/22/2023 |. 09/20/2028 |1,400,000,000 |...... 14,000,000 |-.vvveneeeenn 0201 o 178,483 | oo e 722,658 [ .eevnneeees o 722,658 |.......... 68,686 |..eevvnnns (2,127 eeeeeeeeeeee Jeeeeeee e oo | 0001 .oeeneneees
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeriniiiis BATYDEB6GKMZ0031MB27  |. 12/06/2021 |. 12/15/2028 |......... 25,000 |...... 87,500,000 |..ccevvunnnnns 3500 |..... 12,561,350 [.eeeeeeeeneieees foeeemenieeeeeeeen foeens 2,479,725 | .oevvvi [ 2,479,725 |......... 401,643 [ eeeeeeeeeeeee Jeeemneeeeeeen o [ | 0001 .oeeneneees
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEUUXPYFY54  |. 05/30/2024 |. 12/15/2028 |.......... 7,700 |...... 25,256,000 |........cc0u 3280 |...... 5,197,500 [..evvviiiinnnns fovvennniieiinnns [ 646,080 [..coevevnnn |ornnnnns 646,080 |......... 12,978 [ e [ e | e 0001 .eevnnenens
Vel s Fargo Bank,
Put on JPY Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [NA ....cccoviiiinnnnns KB1H1DSPRFMYMCUFXT09  |. 02/08/2024 |. 02/09/2029 [3,500,000,000 |...... 35,000,000 f...cccvnnnnnns 0.01[...eunnns VA7) R R R 2,083,691 [..eeuneenes [onnnns 2,083,691 |......... 190,249 |.......... (8,764)..ceevvneeeees v [ | s 0001 .eevnnenens
Vel Is Fargo Bank,
Put on GBP Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [NA .....coooiiiiinnnnns KB1H1DSPRFMYMCUFXT09  |. 02/07/2024 |. 02/09/2029 |... 30,000,000 |...... 34,500,000 |.............. 1.15(...... 1,461,716 | [ el 790,864 [...ovneeens e 790,864 |......... 233,723 | (28,246)[...ceeeevnnnneees Jovvnnnnnneviinnns [ | s 0001 .evvnnnnens
J.P. Morgan Chase
Put on EUR Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/21/2024 |. 02/16/2029 |... 20,000,000 |...... 21,000,000 |...ccvvunnnnns 1.05(......... 574,319 |ovveiieiiiin [ e 305,468 [...ooeeees e 305,468 |......... 119,231 |........ [ [12<[0)) R AR KRR (Y 0001 .eevnnenens
Barclay's Bank PLC
Put on NKY ............. Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 02/27/2024 |. 03/09/2029 |....... 100,000 |...... 23,921,060 ............ 36000 |...... 3,917,484 | oo | 2,088,647 [...ceeeeen [onnnnn 2,088,647 (49,034)].ccvveneieeiinnnn [ e | e 0001 .evvnnnnens
J.P. Morgan Chase
Put on GBP Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/11/2024 |. 03/09/2029 |... 20,000,000 |...... 22,400,000 |..... e 112 732,507 [ [ | 441108 [ ....441,103 |... (13,880)] e o [ | e 0001 ...
Put on SX5E ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Citibank, N.A. .... ES570DZWZ7FF32TWEFA76 |. 04/24/2024 |.03/16/2029 |.......... 8,000 |...... 34,238,400 02,620,149 |.eeeeieeeees e [0 2,138,592 | [ 2,138,592 |... et (B7,872)|e e o [ | s 0001 ...
J.P. Morgan Chase
Put on SX5E ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/23/2024 |. 03/16/2029 |........ 20,000 |..... 106,060,500 [.............. 4900 |..... 13,966,436 [...oeeeeenneeees [eemmmnieeeeennnn feeens 9,886,610 |......ccvvn |oevnee 9,886,610 |...... 2,122,218 |....... (249, 712)]+ oo eeeeeeeee Jeeeemmeeeeeeeeen oo | i 0001 .oeeeneeeee
Barclay's Bank PLC
Put on EUR Currency . |Variable Annuity ..... Exhibit 5 ... [FX currency [...ccoooviiiiiiinnnnnns G5GSEF7VJP5170UK5573  |. 04/29/2024 |. 04/27/2029 |.. 120,000,000 |..... 120,000,000 ......ceeevnnnnnns 1f..... 2,384,585 |..ovvnieeeeininn foeeeiiiiiiie | 1,224,877 [.cooiiiiinn | 1,224,877 |......... 508,302 |......... (43, 121)] oo Jeeememeeeeeenenn oo | i 0001 ..oennneees
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Barclay's Bank PLC
Put on UKX ...........e. Variable Annuity ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 10/18/2024 |. 06/15/2029 |........ 10,000 |..... 110,869,750 |...evvvnnnnens 8500 [..... 10,479,121 [ [ oo 5,558,192 | .coevvnnnnn [onnnnn 5,558,192 |.......... 40,608 |....... [QESTNVZZ)) R IR RPN e, 0001 .eevnnenens
Morgan Stanley &
Co. International,
Variable Annuity ..... Exhibit 5 ... |Equity .. .. 4PQUHN3JPFGFNF3BB653  |. 10/18/2024 |. 06/15/2029 |........ 20,000 |..... 108,635,000 |..............5000 |..... 14,541,881 i 11,282,235 | .evvvenns fennnn 11,282,235 |...... 2,324,368 |....... (259,019).... . {0001 ...
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... BATYDEB6GKMZ0031MB27  |. 11/21/2022 |. 09/21/2029 |........ 27,000 |..... 129,600,000 |-eevveenneeeen 4800 |..... 22,927,590 [.eeeevnneeeeeenn [ oo 7,440,296 |...covvnnns fennnnn 7,440,296 |...... 1,222,403 .o Joeemneeeeeeen o e | 0001 .oeeneneees
Put on GBP Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency KD3XUN7CBT14HNAYLUO2  |. 09/26/2024 |. 09/21/2029 |... 35,000,000 |...... 38,500,000 [-eevvvennnnen 1.1]..... 1,069,838 [..eeeeeeeeeeee Joeeeee e oo 839,705 [ evveneees e 839,705 |......... 233,529 |......... (19,408)....eeeeeeeeeeee Joeemmmeeeeemnnnn [ | i 0001 .oeeneneees
J.P. Morgan Chase
Put on EUR Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/25/2024 |. 09/21/2029 |... 60,000,000 |...... 63,000,000 |..ccvvnnnnnns 1.05...... 1,550,478 [ | o 1,077,645 [ ...coeeenns o 1,077,645 |......... 389,637 |......... (26,842)]..eeeeeeeeeeee Jeeemmmeeeeeeee foeeeeee | 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [USA ..o KD3XUN7CBT 14HNAYLUO2  |. 02/24/2023 |. 12/21/2029 |........ 60,000 |..... 168,000,000 12,927,906 J IO 4,193,746 | ..covvvnnns fennnnn 4,193,746 |.........537,585 |. . {0001 ...
Put on SPX Variable Annuity Exhibit 5 ... |Equity HSBC Bank PLC . MP615ZYZBEUSUXPYFY54 |. 02/24/2023 |. 12/21/2029 |. . 60,000 |..... 168,000,000 .. 12,608,400 |.. 4,193,746 . 4,193,746 537,585 |. 0001
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 02/27/2024 |.03/15/2030 25,000 |..... 154,425,000 21,625,000 |..... TR S 15,306,875 | ... 15,306,875 |...... 2,459,649 |. . {0001 ...
Wells Fargo Bank,
Put on GBP Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [NA KB1H1DSPRFMYMCUFXT09  |. 03/03/2025 |. 03/15/2030 |... 18,000,000 |...... 19,800,000 P 1 IO 762,612 [ e foeeennn YRR RN R I 511,113 |........ 137,067 |......... (14,625)]..eeeeeeeneeeee Jeeemeneeeeeenenn [ | s 0001 .oeeneneees
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity .. . KB1H1DSPRFMYMCUFXTO9  |. 06/08/2023 |. 03/15/2030 |........ 15,000 |...... 75,000,000..............5000 |..... 11,687,499 J IO 4,946,290 | ...covvnnns fennnnn 4,946,290 |.........852,997 |. . {0001 ...
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... BATYDEB6GKMZ0031MB27  |. 07/27/2023 |. 06/21/2030 |........ 50,000 |..... 235,000,000 [...ccvvvnnnnns 4700 |..... 27,500,000 [.eeeeeeneeeees Jeeenneeeeeeeneen s 14,681,044 [........... |..... 14,681,044 |...... 2,587,838 [eeeeeeieeeeee e o e | s 0001 .oeeneneees
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... BATYDEB6GKMZ0031MB27  |. 07/27/2023 |. 06/21/2030 |......... 25,000 |..... 117,500,000 [.............. 4700 |..... 13,444,000 [...oeeeemnneeees foeeemenieeeeeeeen feeens 7,340,522 | .coovnninn fennnnn 7,340,522 |...... 1,293,919 [nnieeeieeeeee e o e | 0001 .oeeneneees
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... BATYDEB6GKMZ0031MB27  |. 10/13/2023 |. 09/20/2030 |........ 50,000 |..... 137,500,000 |-eevveennneees 2750 |...... 8,125,000 [-eeeeemneeeeenn [oemneeeeeeneies foeeens 4,234,376 | .ooovvnnnns fennnnn 4,234,376 |......... 846,748 |...oeeeeeeeeeees |eeeneeeeeeen e e | 0001 .oeeneneees
Put on JPY Currency Variable Annuity ..... Exhibit 5 ... |FX currency G5GSEF7VJP5170UK5573 | 09/16/2025 |. 09/20/2030 [3,100,000,000 |...... 31,000,000 01 | 340,717 [ e e 625,070 [.eevuneees foereenne 625,070 |.......... 63,692 |.......... (4,14B)[.eeeeeeeeeeee e foreeee | s 0001 .oeeneneees
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... G5GSEF7VJP5170UK5573 | 11/08/2023 |. 09/20/2030 |......... 25,000 |..... 137,500,000 .. ,329, TR S 11,590,758 [.veeveeens |onnee 11,590,758 ...|0001 ...
Put on EUR Currency . |Variable Annuity Exhibit 5 ... |FX currency [Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |.09/11/2025 |. 09/20/2030 |... 14,000,000 16,380,000 |.. L. 749,287 ... 749,287 ...|0001
Put on SPX ............. Variable Annuity Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 11/08/2023 |. 09/20/2030 .. 137,500,000 |.. ..11,590,758 | ......... 11,590,758 ...|0001
Put on GBP Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 09/10/2025 |. 09/20/2030 |... 23,000,000 |...... 25,300,000 I I PO PR R 763,079 | ... [ [1[1[v) R .
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/13/2023 |. 09/20/2030 |........ 50,000 |..... 137,500,000 |-.cvvvenneeen 2750 |...... 8,078,000 |oeevveneeeeennnn oo e 4,234,376 | .ooovvnnnns fennnnn 4,234,376 |.........846,748 [ | o [ | 0001 .oeeneneees
Royal Bank of
Put on GBP Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/22/2025 |. 10/18/2030 |.... 6,000,000 |....... 7,500,000 25 [ 406,509 |- e [ 446,096 [ ....eneeees foeeeennnn 446,09 |.......... 94,485 |.......... (7,802)[- e eeeeeeeeeee Jeemmeeeeeeeee foeeeeee | s 0001 .oeeneneees
Put on NKY ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... UBS-AG ...ovvvnnnnnnns BFM8TE1CT2L1QCEMIKS0 |. 01/06/2026 |. 12/13/2030 |....... 100,000 |...... 31,919,308 |............. 50000 |.....cvvvnvrrrvnnn oo 5,324,141 | s 6,045,808 |........... [...... 6,045,808 |......... 790,775 |........ [(CIE T 1015)) R AU RN Y 0001 .eevnnenens
Morgan Stanley &
Co. International,
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . [PLC .. 4PQUHN3JPFGFNF3BB653  |. 10/15/2025 |. 12/20/2030 |........ 10,000 |...... 78,250,000 T 11,945,644 | ...ooven [onnnn 11,945,644 |...... 1,605,881 |. . {0001 ...
Morgan Stanley
Co. International,
Put on UKX ............. Variable Annuity ..... Exhibit 5 ... C o 4PQUHN3JPFGFNF3BB653  |. 01/06/2026 |. 12/20/2030 |.......... 8,000 |..... 129,590,400 |............ 12000 |.....cevnnrrrrnnnn [.... 18,622,312 |.ceenenniiiiinins [ 19,245,144 | ..ooveeen [onnns 19,245,144 |...... 1,045,644
Royal Bank of
Put on SPX ... Variable Annuity ..... Exhibit 5 ... .. [Canada .... ... ES7IP3U3RHIGC71XBU11 |. 01/22/2024 |. 12/20/2030 |........ 12,000 |...... 72,000,000 PN RN 7,035,544 | .ooevnninnn [ennnnn 7,035,544 |...... 1,015,897 |.
Put on SX5E .. Variable Annuity ..... Exhibit 5 ... . [UBS-AG .... ... BFM8T61CT2L1QCEMIKS0 |. 01/05/2026 |. 12/20/2030 |.......... 7,500 |...... 47,486,250 |......ccevnn. 5400 oo [ 5,105,901 |... P R 6,588,345 | ....ouuunns fennnnn 6,588,345 |...... 1,551,729 |.
J.P. Morgan Chase
Put on EUR Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 01/12/2026 |. 01/24/2031 |... 25,000,000 |...... 27,750,000 | eeeeeveeee 1 [ e 672,358 | Jeeeennnn 908,787 [.oeevvvnnn Jeeeennnn 908,787 |......... 240,821
HSBC Bank U.S.A.,
Put on GBP Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [NA .....cooiiiinnnnnns 1IEBVN30JCEQV1H4R804  |. 02/26/2026 |. 02/21/2031 |... 11,000,000 |...... 13,750,000 |-evveeeeeeenn 1225 e s 702,394 oo o 860,691 [..coevvvnnn |eenennnn 860,691 |......... 171,625
Barclay's Bank PLC
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ..o [oerininiiiis G5GSEF7VJP5170UK5573  |. 05/23/2024 |. 03/21/2031 |........ 20,000 |..... 134,000,000 |-cevveenneeees 6700 |..... 19,276,000 [-eeeevneneeeeeenn foeeeeeeeeieees foees 16,059,764 [........... |..... 16,059,764 |...... 2,879,849 | e [ e | 0001 .oeennneees
Wells Fargo Bank,
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... NA s KB1H1DSPRFMYMCUFXTO09  |. 02/07/2024 |. 03/21/2031 |........ 10,000 |...... 62,000,000 |...ccvvnnnnnns 6200 |...... 9,718,000 [-eeeevneeeeeeen [oemneeeeeeneies foeees 6,613,367 [..oeueeeees fonnnne 6,613,367 |...... 1,026,622 [..oeeeeeeeeeeenn feeeeeemnneees feeeeneeeeeeene foeeeee | 0001 .oeeeeneeee
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... JEquity ...oooo [ i BATYDEB6GKMZ0031MB27 ). 09/30/2024 |. 09/19/2031 |........ 15,000 |..... 104,850,000 ]..ccuuuneeeees 6990 |..... 16,903,500 [.eevvvmmeeeeennn foieeieeiiiiaees foeees 13,664,813 [.....oooeen [ones 13,664,813 |...... 1,959,423 |..ovvvneeeeennnn [ e fo | 0001 ..oennneees
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1 2 5 6 7 10 11 12 13 16 17 18 19 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 Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Unrealized | Foreign Year's at Inception
Income Maturity Index Premium Premium Current Valuation | Exchange (Amorti- and at
Generation Exchange, Counterparty Trade or Received | (Received) | (Received) Year Increase/ | Change in zation)/ Potential Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration (Paid) Paid Paid Income Fair Value | (Decrease) | B./A.C.V. | Accretion Exposure (b)
Put on SPX Variable Annuity BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 09/30/2024 |. 09/19/2031 33,795,000 |.. 27,329,625 3,918,845 |. 0001
Put on SPX ... Variable Annuity ..... . [Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |.03/11/2024 |.09/19/2031 10,547,082 [oeeneeviviieees fvvevninenevennnn [ 7,894,410 | o o 7,894,410 |...... 1,471,374 |. .|{0001 ...
Goldman Sachs Bank
Put on SPX ... Variable Annuity ..... KD3XUN7CBT 14HNAYLUO2  |. 08/20/2024 |. 09/19/2031 12,947,378 [ [ [0 9,997, 241 | e 9,997,241 ...... 1,692,558 |. .|{0001 ...
Morgan Stanley
Co. International,
Put on SPX ............. Variable Annuity ..... PLC e 4PQUHN3JPFGFNF3BB653  |. 07/08/2024 |. 09/19/2031 |.........12,500 |...... 87,500,000 |.............. 7000 13,405,250 [..eeeeeeenieeeee Jeeemenmeeeeeennnn [ 11,372,768 | o e 11,372,768 |...... 1,528,507 [.eneeeeeiieieees Jeeemmeeeeeeen oo e | 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... USA oo KD3XUN7CBT14HNAYLUO2  |. 12/11/2024 |. 12/19/2031 |........ 30,000 |..... 235,500,000 |.............. 7850 35,125,893 |..ceeveeeeeeeenn fereeeeeeiniieees [222. 36,146,556 [ .oeennnnl |- 36,146,556 |...... 4414719 | o [ e | 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... USA oo KD3XUN7CBT14HNAYLUO2  |. 01/22/2025 |. 12/19/2031 |........ 15,000 |...... 97,500,000 |.............. 6500 10,485,000 |-.eeevveeeeeeennn foeeeeeeennnieees |onn 11,440,404 [ Looeee e 11,440,404 |...... 1,650,849 [.oeeeeeieeeeeenn feeeeeeenieees feeeeeeeeeeeeen foeeee | 0001 .oeeneneees
Wells Fargo Bank,
Put on SPX ............. Variable Annuity ..... NA s KB1H1DSPRFMYMCUFXTO9  |. 05/05/2025 |. 03/19/2032 |........ 20,000 |..... 140,000,000 |.............. 7000 22,414,000 |-..eeeeeeeeneie foeeeeeniiieeeeeens [222. 18,054,863 | .. | 18,054,863 |...... 2,631,819 [ e o [ | s 0001 .oeeneneees
Morgan Stanley &
Co. International,
Put on SPX ............. Variable Annuity ..... C oo 4PQUHN3JPFGFNF3BB653  |. 07/18/2025 |. 06/17/2032 |........ 20,000 |.....120,000,000 |.............. 6000 12,000,000 |..vvvneeeevnnnnns foorevinnninineens 2000 12,727,331 |l | 12,727,331 |...... 1,751,208 [oooeeeeieiiiiins [ v [ | e 0001 .eevnnenens
Put on SPX ............. Variable Annuity ..... UBS-AG ..evveeneees BFM8T61CT2L1QCEMIKS0 |. 07/18/2025 |. 06/17/2032 |........ 20,000 |..... 120,000,000 |.............. 6000 11,692,420 [eeeeeceeeeeeee Joeemeeeeeeeennnn [0 12,727,331 | e 12,727,331 |...... 1,751,208 [ooeeeeeeeeeeeeee [ e e foeeeeee | i 0001 .oeeneneees
Morgan Stanley &
Co. International,
Put Variable Annuity PLC .. .. 4PQUHN3JPFGFNF3BB653  |. 08/26/2025 |. 09/17/2032 |. .8,977,350 |.. . 9,388,486 1,124,137 |. 0001
Put Variable Annuity Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/26/2025 |.09/17/2032 |. .8,887,500 |.. . 9,388,486 1,124,137 |. 0001
Put Variable Annuity UBS-AG . . BFMBT61CT2L1QCEMIKS0 |. 08/26/2025 |. 09/17/2032 |. ..8,772,518 |.. . 9,388,486 1,124,137 |. .| 0001
Bank of
Put on SPX ............. Variable Annuity ..... |Exhibit 5 ... [Equity ...cooo|eeieiiiiiinis BATYDEB6GKMZ0031MB27  |. 01/05/2026 |. 12/17/2032 |.........22,500 |..... 180,000,000 |.............. 8000 [ouuniivirnnnnnnns 24,834,375 |..oovvnneeninnnnn [2...28,004,010 | e fon 28,004,010 |...... 3,169,635 |..evvnniiiiinnn [ [ e | s 0001 .evvnnnnens
Bank of America, NA
Put on SPX ............. Variable Annuity ..... |Exhibit 5 ... [Equity ...ccoo|eeeeiiiiiinis BATYDEB6GKMZ0031MB27  |. 11/20/2025 |. 12/17/2032 |........ 10,000 |...... 80,000,000 |.............. 8000 12,090,000 [.ovvvvennivevennn foenneiiininnns |00 12,446,227 [ ooeeel | 12,446,227 |...... 1,479,846 [.ovvvnniiiiies [ v [ | s 0001 .eevnnenens
J.P. Morgan Chase
Put on SPX ............. Variable Annuity ..... Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 11/20/2025 |. 12/17/2032 |........ 10,000 |...... 80,000,000 |.............. 8000 11,890,000 |.evvvnneevevnnnnns foorvvrnnnnninnens [2000. 12,446,227 | .o | 12,446,227 |...... 1,479,846 [ [ v [ | s 0001 .eevnnenens
J.P. Morgan Chase
Put on SPX ............. Variable Annuity ..... Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 09/15/2025 |. 12/17/2032 |..........9,000 |...... 76,500,000 |.............. 8500 12,325,166 [...veeeevenennns fovvennnneeviennns [0 12,873,711 | e 12,873,711 ...... RIS T 0 R R R R IO 0001 .eevnnenens
Morgan Stanley &
Co. International,
Put on SPX Variable Annuity PLC .. .. 4PQUHN3JPFGFNF3BB653  |. 09/15/2025 |. 12/17/2032 |. . 12,285,450 |.. 12,873,711 1,415,120 |. 0001
Put on SPX Variable Annuity UBS-AG . BFM8TE1CT2L1QCEMIKS0 |. 11/20/2025 |. 12/17/2032 |. 12,110,000 |.. 12,446,227 1,479,846 |. 0001
Put on SPX ... Variable Annuity ..... . [UBS-AG . ... BFM8T61CT2L1QCEMIKS0 |. 09/15/2025 |. 12/17/2032 12,220,613 [c.eeeeeeeeeeeee Jeeemeeeeeeeeeenn [ 12,878,711 | [ 12,873,711 |...... 1,415,120 |. . {0001 ...
Morgan Stanley &
Put on SPX, paid semi- Co. International,
annually .ooeeeieninnns Variable Annuity ..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 04/20/2011 |. 04/20/2026 |....... 125,000 |..... 150,000,000 |.............. 1200 40,267,500 [.oevveennnnneeens Jeenennneveinnenns foevveenn 146 M [ 146 |........ [RRTCTL)) S AP RN RN [N 0001 .eevnnenens
Morgan Stanley &
Put on SPX, paid semi- Co. International,
annually .oooeeeeeeeeenn. Variable Annuity ..... PLC e 4PQUHN3JPFGFNF3BB653  |. 05/02/2011 |. 05/01/2026 |.........58,500 |...... 70,200,000 |.............. 1200 18,749,562 [..oeeeeeeeeeeee Joeemeee e o 89 M e 89 e (7,705)] e eeeeeeeeeeeen femeeeeemmneees feeemmneeeeeeneen foeeeeeee | i 0001 .oeeneneees
Put on SPX, paid at
maturity ....oocoeeeees Variable Annuity ..... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 | 06/01/2016 |. 05/15/2026 |........ 28,000 |...... 53,200,000 |.............. 1900 17,486,280 [-oeevveeeeeeeenn [ e 8,929 (A s 8,929 |......... (19,499)]. e foeeeemmeeeeeeee [ e | s 0001 .oeeneneees
Morgan Stanley &
Put on SPX, Co. International,
maturity .....oooeeeens Variable Annuity ..... PLC oo 4PQUHN3JPFGFNF3BB653  |. 06/01/2016 |. 05/15/2026 |........ 28,000 |...... 53,200,000 |.............. 1900 17,449,600 |.oovvveneeiennnn oo e 8,929 (A | 8,929 [ [QICIRIcte)) R RPN RN RN [y 0001 .eevnnenens
Put on SPX,
maturity ... Variable Annuity ..... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |.07/05/2016 |. 06/19/2026 ....9,000,000 ....(5,885). .|0001 ...
Put on SPX,
maturity .....cooeeees Variable Annuity ..... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 08/01/2016 |.07/17/2026 |........ 16,000 |...... 32,000,000 |.............. 2000 11,152,000 |ooeevvneniieiennn oo e 15,089 (A i 15,089 |......... [ER 1573 O RPN RN RN [ 0001 .evvnnnnens
Morgan Stanley &
Put on SPX, paid at Co. International,
maturity ....oocoeeeeees Variable Annuity ..... PLC e 4PQUHN3JPFGFNF3BB653  |. 08/19/2019 |. 08/21/2026 |.........25,000 |...... 75,000,000 |.............. 3000 16,887,500 |-..eeeeeeeennis foeeeeemmnieeeeeen [oeeen 250,781 | Al e 250,781 |........... 8,864 [.eeeeeeieeeeee Joenee e e [ | 0001 .oeeeeneeee
Morgan Stanley &
Put on SPX, Co. International,
maturity ... Variable Annuity ..... . |PLC .. 4PQUHN3JPFGFNF3BB653  |. 08/29/2016 |. 08/21/2026 ....4,888,000 e (1,422)] i e | [ | 0001 ...
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1 5 6 7 9 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Maturity Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
Put on NKY, paid at J.P. Morgan Chase
maturity ....ocooeeeens Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 10/21/2021 |. 09/11/2026 63,146,815(............ 24000 |...... 6,168,048 [....oovvnniiiiins [ i 444,263 | Mo e 444,263 |.........277,040 |......... (81,314)[c.eeeeeiviienes Jvvenneievvinens [ | e {0001
Put on SPX, paid at
maturity .....oooeeeens Societe Generale .. 02RNE8IBXP4ROTD8PU41 |.07/11/2016 |. 09/18/2026 27,600,000 |....cc0unnnnns 1150 |...... 6,672,000 [..oeevvvniieeeins forvnnieiiiiins foeeeeinnns 28,771 (M [ 28,771 e 3,845 | e e [ | e 0001
Morgan Stanley &
Put on SPX, paid at Co. International,
maturity ....oocoeeeees PLC e 4PQUHN3JPFGFNF3BB653  |. 09/20/2016 |. 09/18/2026 19,600,000 |-..evennneeees 1400 |...... 5,327,000 [-..eeeeeemnnnees foeeemrnieeeeeenen foeeeeeeens 27,485 | "o e 27,485 |.eeeeeeeen (B9 [ e foee | e [0001 L
Put on SPX, paid at
maturity ....oocoeeeees HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 09/20/2016 |. 09/18/2026 19,600,000 |-..evennneeees 1400 |...... 5,320,000 [-..eoeeeeemmnneee foeeemnnnieeeeeenen foreeeeeens 27,485 | Moo s 27,485 |.eeeeeeenn (B9 [ Jeeee e foee | (0001 L
Morgan Stanley &
Put on SPX, Co. International,
maturity .....oooeeeens PLC oo 4PQUHN3JPFGFNF3BB653  |. 10/20/2016 |. 09/18/2026 50,250,000 |.............. 1005 |..... 10,242,000 |-evvvnenieeeiinn oo s 44,221 | e 44,221 | (1L018) s v [ e | e ] 0001
Put on SPX,
maturity ... .[Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |. 11/14/2019 |. 12/18/2026 66,000,000|..............2200 |...... 8,460,000 217,578 |ovee e 54,559 [ [ e [ |
Put on SPX,
maturity ....ocooeeeens Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |. 11/14/2019 |. 12/18/2026 72,000,000 |...ccvvunnnnns 2400 |..... 10,456,200 |.oovvveeneeeinnn foenniiiiiiinns 320,446 (M [, 320,446 |..eveee e 27,619 [ e e [ | e [0001 L
Morgan Stanley &
Put on SXSE, paid at Co. International,
maturity ....oocoeeeees PLC oo 4PQUHN3JPFGFNF3BB653  |. 07/07/2022 |. 06/18/2027 65,056,000 |..cccvvnnnnnns 3200 |..... 12,402,270 [eeeeeeeeneees foeeeeneeeeeeenen feeees 1,339,530 [Meeeeees fonnees 1,339,530 |.........501,714 |....... (207,625)]- e eeeeeemnnees Jeeeemmmmeeeeeeennn fooeeeeeeeniieees | e [0001 L
Morgan Stanley &
Put on NKY, paid at Co. International,
maturity .....cooeeees PLC oo 4PQUHN3JPFGFNF3BB653  |. 08/02/2023 |. 06/09/2028 38,358,265 |............ 25000 |...... 3,954,885 |..oevveniiiiiiins oo | 1,453,174 (Mo [ 1,453,174 |.........502,373 |......... [E7RR ki) NI RPN R INrur 111 I
Put on SXS5E, paid at
maturity ....ocooeeeens BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/28/2023 |. 06/16/2028 71,646,250 ..o 3250 |...... 6,238,980 [...enoreiiininnnes foeveiniiieiiinnn fees 3,275,107 (M [onnnns 3,275,107 |.........771,284 |....... (Q[VZT15)) U RPN R Issorr 111 I
Put on SPX, paid at
maturity .....ooooeeens Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 06/30/2022 |. 06/15/2029 80,000,000 |...cuunnennens 4000 |..... 16,260,000 |..eevneeeervnnnnns foovvrnnnnieeiinns o 3,174,240 |".covvens feennnn 3,174,240 |.........495,021 |..ooovvnnnnniinnn [ i [ | e {0001
Morgan Stanley &
Put on SPX, Co. International,
maturity ....oocoeeeeees PLC oo 4PQUHN3JPFGFNF3BB653  |. 06/30/2022 |. 06/15/2029 80,000,000 |-..veeeeeeees 4000 |..... 16,320,000 [-eeevnneeeeeeenn formmeeeeeeniees foeees 3,174,240 |"ceoeenn enennn 3,174,240 |.........495,021 |.oeoereneeeeeinnn [ e foee | (0001 L
Put on SPX, Goldman Sachs Bank
maturity ... KD3XUN7CBT 14HNAYLUO2  |. 06/30/2022 |. 06/15/2029 80,000,000 |..............4000 |..... 16,263,000 J IO 3,174,240 i 3,174,240 |...
Put on SPX,
maturity ....oocoeeeees BATYDEB6GKMZ0031MB27  |. 01/09/2023 |. 12/21/2029 112,500,000 |-cevveeenneees 4500 |..... 23,988,500 |-..ueeeeeennines [eeeernnnneeeeennn feeeens 5,995,597 [*..coeeenn |oeenee 5,995,597 |...rrr.n965,020 [oeeeeeiniieiees Jeeeeeeeeeis o feee e | e | 0001 L
Morgan Stanley &
Put on SPX, paid at Co. International,
maturity .....oooeeeens PLC oo 4PQUHN3JPFGFNF3BB653  |. 01/09/2023 |. 12/21/2029 112,500,000 |..cevvnnnnnens 4500 |..... 24,273,410 |oeveneieeiinines oo fos 5,995,597 [*..ooeiiis |oeene 5,995,597 |.........965,020 [oiiiiininnninns v [ e | e 0001 L
Put on SPX, paid at Barclay's Bank PLC
maturity ............... |Variable Annuity ..... |Exhibit 5 ... [Equity ...cooo|emmieiimiiiiiniis G5GSEF7VJP5170UK5573  |. 01/09/2023 |. 12/21/2029 112,500,000 |..cevvnnnnnens 4500 |..... 24,260,250 |..venniieiiininns foeveiniineeneenns e 5,995,597 [*..oeiiiis |oeene 5,995,597 |.........965,020 [oiiiiininnniins v [ e | e ] 0001 L
Put on SPX, paid at Bank of America, NA
maturity ............... |Variable Annuity ..... |Exhibit 5 ... [Equity ...cco.|eeieiimiiiiiniis BATYDEB6GKMZ0031MB27  |. 04/11/2023 |. 03/15/2030 60,000,000 |.....unnennens 4800 |..... 12,625,000 [.ovevvneneneienn [ oo 3,710,206 "....ene [onnnns 3,710,206 |.........614,904 |....ooiirinnnnns |oovrinnnineeenns oo e [ e ]0001 L
Put on SPX, paid at J.P. Morgan Chase
maturity .....oooeeeens Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/11/2023 |. 03/15/2030 60,000,000 |.....unnennens 4800 |..... 12,727,500 [ooevvnieieeinnn [ oo 3,710,206 "o [onnnns 3,710,206 |.........614,904 |....oooiivinnnnns |oovrnnnnnneienns e e [ e ]0001 L
Put on SPX, paid at
maturity .....oooeeeens Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/11/2023 |. 03/15/2030 60,000,000 |.....unnennens 4800 |..... 12,750,000 [oevevvneneieienn fornnniieiininnns oo 3,710,206 "....ene [onnnns 3,710,206 |.........614,904 |....ooiirinnnnns |oovrinnnineeenns oo e [ e ]0001 L
Put on SPX, paid at
maturity .....oooeeees Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/14/2023 |. 06/21/2030 212,000,000 [....ccvvnnnnns 5300 |..... 43,630,000 [..oeevevvnnieeees Joennnnieniininnns 15,946,500 ["......... |..... 15,946,500 [...... 2,746,640 |...covvenvrrvinnnn fooreriiiininnnnes i [ | e (0001
Put on SPX, paid at Barclay's Bank PLC
maturity ... B P G5GSEF7VJP5I70UK5573 |, 01/30/2024 |. 03/21/2031 48,000,000]..............4000 [...... 5,361,000 e 2,682,793 [Avens. v 2,682,793 |... o Lo oo e | e
0169999999. Subtotal - purchased options - hedging other - put options 1,384,196,850 | 100,556,509 673,299,752 | XXX 673,299,752 (3,271,620) XXX XXX
0219999999. Subtotal - purchased options - hedging other 2,401,044,455| 169,583,206 3,871,852,333 [ XXX | 3,871,852,333 (4,163,229) XXX XXX
0289999999. Subtotal - purchased options - replications XXX XXX XXX
0359999999. Subtotal - purchased options - income generation XXX XXX XXX
0429999999. Subtotal - purchased options - other XXX XXX XXX
0439999999. Total purchased options - call options and warrants 1,016,847,605 69,026,697 3,198,552,581 [ XXX | 3,198,552,581 (891,609) XXX XXX
0449999999. Total purchased options - put options 1,384,196,850 | 100,556,509 673,299,752 | XXX 673,299,752 (3,271,620) XXX XXX
0459999999. Total purchased options - caps XXX XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0469999999. Total purchased options - floors XXX XXX XXX
0479999999. Total purchased options - collars XXX XXX XXX
0489999999. Total purchased options - other XXX XXX XXX
0499999999. Total purchased options 2,401,044, 455 169,583,206 3,871,852,333 | XXX 3,871,852,333 | (432,089,236) (4,163,229) XXX XXX
0569999999. Subtotal - written options - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - written options - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
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Bank of America, NA

Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .. ... BATYDEB6GKMZ0031MB27 . 07/08/2019 |.06/18/2026 |......... 25,000 |...... 75,000,000 .. (3000) [... (13,375,000) .. (88,643,595)]... .. (88,643,5%)...... 8,363,312 |. -|0001 ...
Goldman Sachs Bank

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [V N KD3XUN7CBT 14HNAYLUO2 [ 11/15/2021 |. 06/18/2026 |........ 17,500 |...... 84,000,000 [....vvvees (4800) ... (12,877, 375)|-cevveeeeeeeieeens foeeeeeeeeeeeees ... (31,098,841)]........... ... (31,098,841)...... 6,158,940 |...eevveiieiiiins foeiiiinneeeins [ foriieeeeeins | e 0001 ...........
Vel Is Fargo Bank,

Call on SPX .. Variable Annuity ..... Exhibit 5 ... JINA L .. KB1H1DSPRFMYMCUFXTO9 |. 06/01/2021 |. 06/22/2026 |........ 17,500 |...... 84,000,000 .. (4800) |[..... (7,927,500) ... (31,073,032)[ ... ... (31,073,032)...... 6,271,626 |. 0001 ...

Call on SPX Variable Annuity Exhibit 5 ... HSBC Bank PLC \P6 152YZBEUBUXPYFY54 . 07/23/2019 |.07/17/2026 |. ..25,000 75,625,000 |.. (3025) ... (13,632,500)|.. ...(88,229,992)] ... ..(88,229,992) 8,396,061 |. .| 0001

-|0001 ...

.. (70,329,007)] ...

Call on SPX .. Variable Annuity ..... Exhibit 5 ... .|BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/22/2024 |. 08/21/2026 |........ 50,000 |..... 262,500,000 .. (5250) [... (56,293,500) .. (70,329,007)......16,997,192 |.
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [V N KD3XUN7CBT14HNAYLUO2  [. 01/11/2022 |. 08/21/2026 |......... 25,000 |..... 130,000,000 ........... (5200) ... (15,071,260)).cccvvvereireeeees foeeeeeeeeeeeees ... (36,247,000)(..evvnnees ... (36,247,000)|...... 8,529,833 0001 ..evvvennns

Morgan Stanley &
Co. International,
PLC .. .. 4PQUHN3JPFGFNF3BB653 . 01/19/2024 |. 08/21/2026 |. .50,000 |..... 262,500,000 |..
. |Societe Generale .. O2RNESIBXP4ROTD8PU4T |.01/11/2022 |.08/21/2026 |......... 25,000 |..... 130,000,000
Bank of America, NA

Call on SPX
Call on SPX ..

Variable Annuity Exhibit 5 ... |Equity
Variable Annuity ..... Exhibit 5 ... |Equity ..

(5250) |... (23,090,000)|..
.. (5200) |... (15,071,250)

.. (70,329,007)

- . (70,329,007)|.....16,997,192 |.
.. (36,247,000) ...

.. (36,247,000))...... 8,529,833 |.

0001
-|0001 ...

Call on SPX .. Variable Annuity ..... Exhibit 5 ... [Equity ....... ... BATYDEB6GKMZOO31MB27 . 03/19/2024 |. 09/18/2026 |......... 25,000 |..... 131,250,000 ... (5250) |... (18,575,625) ... (35,714,725)[ ... ... (35,714,725)|...... 8,390,230 |. ...|0001 ...

Call on SPX .. .. |Variable Annuity ..... Exhibit 5 ... |Equity ....... |HSBC Bank PLC ...... MP6I5ZYZBEUSUXPYFY54 |. 05/30/2024 |.09/18/2026 |......... 25,000 |...... 74,375,000 ... (2975) |... (14,105,250) weee |--- (89,301,668))... ... (89,301,668)...... 8,856,085 |. .|0001 ... .

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... Societe Generale .. O02RNE8IBXP4ROTD8PU41 [ 11/02/2021 |. 09/18/2026 |........ 15,000 |...... 78,000,000 |........... (5200) |..... (8,430,000)f..0vvvvvvrrrrrnnns foereeeeeeeeeeees ... (22,118,958)........... ... (22,118,958)|...... 5,031,255 0001 ..evvvennns
Goldman Sachs Bank

Call on SPX .. Variable Annuity ..... Exhibit 5 ... [Equity .......|USA ....ccooeiiiiis KD3XUN7CBT 14HNAYLUO2 [ 02/18/2021 |. 09/22/2026 15,000 |...... 57,000,000 ... (3800) |... (11,776,500) e | (41,024,021)f ... ... (41,924,021))...... 5,021,384 |. ...|0001 ...

Call on SPX .. Variable Annuity ..... Exhibit 5 ... [Equity ....... |HSBC Bank PLC ...... \IP6 152YZBEUBUXPYFY54 . 12/04/2014 |. 09/22/2026 44,000 |...... 87,340,000 .. (1985) [... (28,380,000) . |- (200,602,004) ... .. (200,602,004)..... 14,362,877 |. .|0001 ...
Barclay's Bank PLC

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity .ooooos | ooiiiiiniiiiiin, G5GSEF7VJP5I70UK5573 . 11/12/2019 |. 12/18/2026 |......... 25,000 |...... 78,125,000 |........... (3125) |... (14,362,500)-....cevveeeeris | ... (86,856,959)]........... ... (86,856,959)|...... 8,196,688 |.....ooeeeeeeeee feeeeeiiiieieeees [ e | e 0001 ...........
Bank of America, NA

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity .ooooos | coiiiiiniiiiiin, BATYDEB6GKMZO031MB27 . 03/19/2024 |. 12/18/2026 |......... 12,500 |...... 93,750,000 |........... (7500) |....... (751,000)f..cceeeieeeee feeeeeeiiieeeee [ (1,139,192)f ... fenes (1,139,192)|...... 1,508,255 |- Joeeeeeeeeeeiees o fe | 0001 ...........

Morgan Stanley &
Co. International,

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... PLC v 4PQUHN3JPFGFNF3BB653  [. 01/19/2024 |. 12/18/2026 |......... 45,000 |..... 256,500,000 |........... (5700) |... (14,400,000))..ccvveereererenns foereereeeeeeeenns ... (50,859,000)........... ... (50,859,000)].....13,918,500 |......cceeriiuunns founnrennneninnnns forneeneiiiiienns o [l 0001 ...........
Royal Bank of

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... Canada ............... ES7IP3USRHIGC71XBUTT  [. 01/22/2024 |. 12/18/2026 57,000,000 f....ovveee (5700) |..... (3,387,000))..vvvvvvvrrrrnnnns foereeeeeeeeeeees ... (11,302,000) ........... ... (11,302,000)...... 3,093,000 |-evveiiieeiiinn foeriiiieneeeiins [ forieeeeeeiies | eeeeins 0001 ...........
Cboe Options

Call on SPX .. Variable Annuity ..... Exhibit & ... [Equity .......|Exchange ............ 549300EX04Q20BFQTQ27 | 07/17/2025 |. 12/18/2026 |.... 132,000,000 ... (6600) [..... (9,617,991) o (9,887,000)( -vvvvveens |oeeee (9,887,000)...... 4,760,000 |. ...|0001 ...

Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .......|Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 10/21/2021 |. 12/18/2026 |.... 112,500,000 .. (4500) [... (21,475,000) ...(54,425,079)]... ...(54,425,079)|...... 8,201,424 |. .|0001 ...
Bank of America, NA

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity .ooooos | coiiiiiniiiiiin, BATYDEB6GKMZO031MB27  |. 04/07/2022 |. 03/19/2027 36,375,000 |........... (4850) |..... (6,101,025)]....ceveeeeeeis Joeiiieeeees ... (14,392,027)] ... ... (14,392,027)...... 2,862,642 [...ceeeiiiieees [ e | 0001 ...........
Morgan Stanley &
Co. International,

Call on SPX .. Variable Annuity ..... Exhibit 5 ... .|PLC .. 4PQUHN3JPFGFNF3BB653  [. 02/07/2024 |. 03/19/2027 |........ 30,000 |..... 165,000,000 .. (5500) [... (16,342,419) .. (41,332,760)] ... .. (41,332,760)|...... 8,847,556 |.

Call on SPX .. Variable Annuity ..... Exhibit 5 ... . Y . KB1H1DSPRFMYMCUFXTO9  |. 02/07/2024 |.03/19/2027 |........ 30,000 |..... 165,000,000 ... (5500) |... (16,350,000) ... (41,332,760)) ... ... (41,332,760)|...... 8,847,556 |.

Call on SPX .. Variable Annuity ..... Exhibit 5 ... .| BNP Par ibas .. ROMUNSFPUBMPROBKSP83 . 01/07/2025 |.06/17/2027 |......... 25,000 |..... 125,000,000 .. (5000) [... (38,848,750) .. (46,231,859)] ... .. (46,231,859)|...... 7,607,9% |.
Canadian Imperial

Call Variable Annuity ..... Exhibit 5 ... .. |Bank of Commerce .. 21GI19DL770X0HC3ZE78 |.01/07/2025 |.06/17/2027 |.... 125,000,000 ... (5000) |... (38,875,000) eee |- (46,231,859))... ... (46,231,859)|...... 7,607,9% |.

Call Variable Annuity ..... Exhibit 5 ... .|Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |.06/27/2024 |.09/17/2027 |.... 42,985,256 .. (5020) |[..... (4,590,617), o (7,818,089)( ...evvveees oo (7,818,089)|...... 1,419,341 .
Royal Bank of

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... Canada ............... ES7IP3USRHIGC71XBUTT  [. 01/22/2024 |. 09/17/2027 |........ 10,000 |...... 52,000,000 f...vvvvnnes (5200) |..... (7,102, 100).+vvvvvvvvvvrnnnns foeeeeeeeeeeeeees ... (17,476,277)| ........... ... (17,476,277)|...... 2,941,282 [oueeeeeiiiienn [ e | 0001 ...........
Vel s Fargo Bank,

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... NA Lo KB1H1DSPRFMYMCUFXTO9  [. 06/08/2023 |. 09/17/2027 |........ 17,500 |...... 91,000,000 f....vvvneee (5200) |..... (8,050,000)f..vvvvvvvvrrrnnnns foereeeeeeeeeeees ... (30,583,485)[........... ... (30,583,485)|...... 547,284 [ [ e | 0001 ...........

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |. 12/22/2020 |. 12/17/2027 |.......... 5,000])...... 17,855,000 ........... (3571) |..... (3,850,000)]....cevveeeeeiiie | ... (15,967,446)[........... ... (15,967,446)|...... 1,665,026 |...eeeeeeeeees | i | | e 0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Call on SPX .. Variable Annuity ..... Exhibit 5 ... .[Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |. 12/10/2020 |. 12/17/2027 |.... 20,439,813 |....... (3554.75) |..... (4,427,500)| .. (18,362,563)| ... ... (18,362,563)|...... 1,799,780 |. . {0001 ...
Barclay's Bank PLC
Call on KX ............ Variable Annuity ..... Exhibit 5 ... |Equity ..o [rrriniiiiis G5GSEF7VJP5170UK5573  |. 10/18/2024 |. 03/17/2028 33,260,925 |........... (8500) |..... (3,084,200)[..cceeevmeeeee feermmnneeeeeennnn s (8,630,842)(.....ceeees |nnen (8,630,842)|..... (1,349,340)|........... LY A (VN AN FOPRRRRR ISUUPTRRRUPPPR (P, 0001 .oeeneneees
Call on SKSE .......... Variable Annuity ... Exhibit 5 ... Citibank, N.A. ... ES7ODZWZ7FF32TWEFA76 |.04/24/2024 |.03/17/2028 |.......... 6,500 [...... 33,034,706 |........... (4750) |..... (5,399,487)]...cvvveererenes oo [ (8,456,949)] ..vevvvens |one. (8,456,949)|.......... 959,550 |.......... 97,622 [.cveveeieeeeeies [ e | e 0001 .o
Royal Bank of
Call Variable Annuity ..... Exhibit 5 ... Canada ............... ES7IP3USRHIGC71XBU11 | 01/22/2024 |. 03/17/2028 |........ 10,000 |...... 58,000,000 ........... (5800) .. (14,310,235)) .cevvnnnnnn ... (14,310,235)...... 2,597,932 [..oiviiiiiniiiinn [ feeiiinceeeen [ | s 0001 .evvnnnnens
Call . |Variable Annuity ..... Exhibit 5 ... . . BFMBT61CT2L1QCEMIK50 . 01/06/2026 |. 06/09/2028 |....... 220,000 |...... 56,177,982 .. (40000) . |-.. (20,086,324) ... ... (20,086,324)....... (512,901)|. ...|0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 02/22/2024 |.06/16/2028 |........ 20,000 |..... 116,000,000 .. (5800) [... (14,185,800)......00vervnnnn ....(29,926,331) ... ...(29,926,331)f...... 5,078,087 |. .|{0001 ...
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA oo KD3XUN7CBT14HNAYLUO2  |. 11/12/2024 |.06/16/2028 |........ 10,000 |...... 60,000,000 |........... (6000) ... (11,781,518)).euveeciiiiinns [oeveiniiieeeees ... (13,601,866)| ... .. (13,601,866)f...... 2,483,684 |...ovniiiiiiiin foeriiii e {0001 ...........
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA e KD3XUN7CBT14HNAYLUO2  |. 02/22/2024 |.06/16/2028 |........ 20,000 |..... 116,000,000 |........... (5800) [... (14,100,000)]....cuumneerernnnn foovririiinnnnnnns ....(29,926,331)........... ....(29,926,331)...... 5,078,087 |.evvveennnieriinnn feoneeeeeniinnnes v [ | e 0001 .eevnnenens

Morgan Stanley &
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... PLC weeeeeeiiiiiieeas 4PQUHN3JPFGFNF3BB653 . 02/22/2024 |.06/16/2028 |........ 20,000 |..... 116,000,000 |........... (5800) |... (14,090,000)......umveeraes fereeiiiiiiiaanne ....(29,926,331)] ..o ....(29,926,331)|...... 5,078,087 |.eoeoieeeeeee feereeiiiieeeeees e e | e 0001 ...........
Morgan Stanley &
Co. International,

Call on SPX .. Variable Annuity ..... Exhibit 5 ... [Equity .......|PLC .. 4PQUHN3JPFGFNF3BB653  [. 07/18/2023 |.06/16/2028 |........ 40,000 |..... 209,000,000 .. (5225) |... (29,386,876) .. (76,223,878) ... .. (76,223,878)|.....11,157,838 |. -|0001 ...
Royal 0

Call on SPX .. Variable Annuity ..... Exhibit 5 ... [Equity .......|Canada ............... ES7IP3USRHIGC71XBU11  [. 08/18/2023 |.06/16/2028 |.......... 7,000 |...... 36,050,000 ... (5180) [..... (4,936,750)) .. (13,721,989)] ... ... (13,721,989)|...... 1,990,848 |. ...|0001 ...

Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .......|Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 11/12/2024 |.06/16/2028 |........ 10,000 |...... 60,000,000 ... (6000) |... (11,830,000) .. (13,601,866)) ... .. (13,601,866))...... 2,483,684 |. ...|0001 ...

Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .......|Societe Generale .. O2RNE8IBXP4ROTD8PU41 |.08/01/2023 |.06/16/2028 |........ 17,500 |...... 98,000,000 ... (5600) |... (10,995,950 .. (28,573,611)]... ... (28,573,611))...... 4,652,667 |. ...|0001 ...

Call on SPX .. .. |Variable Annuity ..... Exhibit 5 ... |Equity .......|Societe Generale .. O2RNE8IBXP4ROTD8PU41 |.07/18/2023 |.06/16/2028 |........ 40,000 |..... 209,000,000 ... (5225) |... (29,040,000) voe |- (76,223,878)) ... ... (76,223,878).....11,157,838 |. .. oo | eeeeeennn 0001 . .

Call on SXBE .......... Variable Annuity ..... Exhibit 5 ... [Equity ....... UBS-AG ....cevvveennns BFMBT61CT2L1QCEMIKS0 [. 01/05/2026 |. 06/16/2028 |........ 10,000 |...... 64,487,500 |........... (5500) [.vvvvvvrvrrnrnnnns foeee (9,374,000))...cccvvvinneeann o (7,455,233)| c.evvvaaes |oene (7,4585,233)|...... 1,791,568 |......... 127,200 [ o fo [l 0001 ...........
Bank of America, NA

Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .. . BATYDEBGGKMZ0031MB27  |. 09/21/2023 |. 09/15/2028 |.... 26,000,000 .. (5200) [..... (3,452,500) o (9,884,180)].....ccnnn |- (9,884, 180)...... 1,378,239 |. -|0001 ...

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity B4TYDEBBGKMZO031MB27 (. 07/27/2023 |. 09/15/2028 |......... 25,000 |..... 155,000,000 ........... (6200) |... (10,934,000))..ccevvereereeeens foerereeiiieeeeens ....(32,405,643)[ ........... ....(32,405,643)|...... 5,886,042 |...evvveiieeiiinn i [ foeiieneiinn | e 0001 ...........

Call on SPX .. Variable Annuity ..... Exhibit 5 ... [Equity ....... ... BATYDEB6GKMZO031MB27 |. 07/27/2023 |.09/15/2028 |........ 50,000 |..... 310,000,000 ... (6200) |... (21,750,000) .. (64,811,286) ... ... (64,811,286)).....11,772,084 |. ...|0001 ...

Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... |UBS-AG . ... BFM8T61CT2L1QCEMIKS0 |. 02/19/2025 |. 09/15/2028 |........ 15,000 |..... 109,500, 000 .. (7300) |[..... (9,184,500) .. (10,103,224) ... .. (10,103,224)|...... 2,625,082 |. .|0001 ...
Goldman Sachs Bank

Call on SPX ........... Variable Annuity ..... Exhibit 5 ... [Equity ....... USA e KD3XUN7COT14HNAYLUO2 [ 11/12/2024 |. 09/15/2028 |........ 10,000 |...... 68,000,000 ........... (6800) |..... (7,990,482)....cceeeeiien o s (9,356,086)( .....evvvn fernen (9,356,056)|...... 2,089,763 ..o [ e | 0001 ...........
Goldman Sachs Bank

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... USA e KD3XUN7C6T 14HNAYLUO2 [ 08/20/2024 |. 09/15/2028 |........ 40,000 |..... 320,000,000 ........... (8000) |..... (6,689,352)....cceeeeiiiees foreeieiiiiies ... (15,013,474)[........... ... (15,013,474)|...... 5,185,906 |-...eeveeeeeiiiin foeeiiieeeee s feeiieeeee e ferreeeeeeeies | eeeeiinns 0001 ...........
J.P. Morgan Chase

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7  |. 09/15/2025 |. 09/15/2028 |......... 12,500 |...... 93,750,000 |........... (7500) |..... (7,789,866)[....cevvvveveennns foereeeniieeienenns [ (7,223,306)] ..vvvnnnnnn |oennn (7,223,306)...... 2,036,986 |...oevvreiiiiiiins fooreeiiniiieeen [ e | i 0001 ...........
Morgan Stanley &
Co. International,

Call on SPX Variable Annuity Exhibit 5 ... |Equity PLC .. .. 4PQUHN3JPFGFNF3BB653 . 09/15/2025 |. 09/15/2028 |. 93,750,000 .. (7500) |.....(7,740,375)|.. ..(7,223,306)] ... (7,223,306)) .| 0001

Call on SPX Variable Annuity Exhibit 5 ... |Equity Societe Generale .. 02RNE8IBXPAROTD8PU41 |. 11/12/2024 |.09/15/2028 |. 68,000,000 |.. (6800) (7,947,000)).. ..(9,356,056) (9,356,056) 0001

Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .......|UBS-AG ............... BFMBT61CT2L1QCEMIK50  |. 09/15/2025 |. 09/15/2028 93,750,000 .. (7500) [..... (7,821,613) o (7,223,306) ... (7,223,306)|...... 2,036,986 |. -|0001 ...
Bank of America, NA

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity B4TYDEBBGKMZ0031MB27 [ 10/04/2023 |. 12/15/2028 |........ 10,000 |...... 51,000,000 f.....vvee. (5100) |..... (7,150,000)f.vvvvvvvvvvrnnnns foeeeeeeeeeeeeees ... (20,743,000)........... ... (20,743,000)...... 2,662,000 |...evveiieeeiiinn foeniriieneeeiins [ forieeeeeiins | oo 0001 ...........
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity BATYDEBBGKMZ0031MB27 [ 10/04/2023 |. 12/15/2028 |........ 10,000 |...... 51,000,000 f.....vvee. (5100) ... (7,100,000)).cceveeereereeeens foeeeeeeieieeeeens ... (20,743,000) ........... ... (20,743,000)...... 2,662,000 |...evveiiieeiiinn foeriiiieneeeiins [ foeiieeeeeiien | eeeeins 0001 ...........
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .. . BATYDEBGGKMZ0031MB27  |. 01/21/2026 |. 12/15/2028 |........ 15,000 |..... 112,500,000 .. (7500) |.. ... (12,076,500)f... P R (9,534,000 ......enves fonne (9,534,000)f...... 2,542,500 |. -|0001 ...

Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity B4TYDEBBGKMZ0031MB27  [. 01/05/2026 |. 12/15/2028 |........ 40,000 |..... 320,000,000........... (8000) |..eeeeeeieennns ... (24,000,000)].....0000eeinnnne ... (17,148,000) ........... ... (17,148,000)|...... 6,852,000 |...euvviiieeiiinn foeriiieeneeeiins [ foeieeeeeeiies | eeeeinns 0001 ...........
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity .. \IP6 152YZBEUBUXPYFY54 . 05/30/2024 |. 12/15/2028 |.... 25,256,000 .. (3280) |..... (5,197,500)) .. (27,152,974)] ... ... (27,152,974) .|0001 ...

Call on SPX Variable Annuity Exhibit 5 ... |Equity Societe Generale .. O02RNE8IBXP4ROTD8PU41 | 10/25/2023 |. 12/15/2028 |. 38,437,500 .. (5125) (5,100,000)).. .. (15,658,253), . (15,658,253), 0001

Call on SPX Variable Annuity Exhibit 5 ... |Equity Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 10/04/2023 |. 12/15/2028 |. 51,000,000 .. (5100) (7,017,500)).. (20,743,000) . (20,743,000) 0001

Call on SPX .. Variable Annuity ..... Exhibit 5 ... [Equity ....... [Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 10/21/2024 |. 12/15/2028 |........ 15,000..... 112,500,000 .. (7500) |..... (6,738,750) et (9.675,456)[.....cceee oo (9,675,456)|....... 2,474,334 |. .10001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
Call on SPX Variable Annuity Exhibit 5 ... |Equity BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 10/16/2024 |. 03/16/2029 |. 43,750,000 |... (7000) (4,222,750)|.. ..(5,999,521) ...(5,999,521), 1,218,039 |. 0001
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/09/2024 |.03/16/2029 |.... 87,500,000 ... (7000) |..... (8,343,750, .. (11,999,041) ... ... (11,999,041)...... 2,436,078 |. .|{0001 ...
Morgan Stanley &
Co. International,
Call on KX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653  |. 01/06/2026 |. 03/16/2029 |........ 10,000 |..... 134,990,000 |.......... (10000) [-eeeeemmnnnanes ... (15,575,025)[.....cccvvnnnnnnns ... (18,562,453)........... ... (18,562,453)..... (3,341,053)|......... 353,625 |..eeeeneeeeeennn [ eeeerieees feeee e [ e 0001 .oeeneneees
Morgan Stanley &
Co. International,
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [PLC .. .. 4PQUHN3JPFGFNF3BB653  |. 07/08/2024 |. 03/16/2029 |......... 25,000 |..... 175,000,000 ... (7000) |... (15,404,250) ....(23,959,130)........... ....(23,959,130)...... 4,916,953 |. 0001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.08/01/2023 |. 03/16/2029 |..........7,000 |...... 38,500,000 .. (5500) |..... (5,502,025) .. (13,133,626)] ........... ... (13,133,626)|...... 1,808,105 |. 0001 ...
Bank of America, NA
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... . BATYDEB6GKMZO031MB27 |. 05/16/2024 |. 06/15/2029 |........ 20,000 |..... 140,000,000 .. (7000) |... (10,838,200) .. (20,520,136)| ... ... (20,520, 136)|...... 3,943,296 |. . {0001 ...
Call on SPX Variable Annuity Exhibit 5 ... |Equity BNP Paribas ROMUWSFPUBMPROBKSP83  |. 10/16/2024 |. 06/15/2029 |. . 10,000 |...... 70,000,000 |.. (7000) |..... (7,498,300)f.. .. (10,260,068) . (10,260,068) 1,971,648 |. 0001
Call on SPX Variable Annuity Exhibit 5 ... |Equity BNP Paribas ... ROMUWSFPUBMPROBKSP83  |. 05/16/2024 |. 06/15/2029 |. . 20,000 |..... 140,000,000 |.. (7000) |... (11,127,600)].. .. (20,520,136) . (20,520, 136)f 3,943,296 |. 0001
Call on SPX Variable Annuity Exhibit 5 ... |Equity Citibank, N.A. .... ES70DZWNZ7FF32TWEFA76 |. 05/16/2024 |.06/15/2029 |. .20,000 |..... 140,000,000 |.. (7000) |... (11,008,800)f.. .. (20,520,136) . (20,520, 136)f 3,043,296 |. 0001
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/27/2024 |. 03/15/2030 |......... 25,000 |..... 154,425,000 .. (6177) |... (21,625,000) .. (41,883,935)| ... .. (41,883,935)(...... 5,777,378 |. . {0001 ...
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA oo KD3XUN7CBT14HNAYLUO2  |. 02/27/2024 |. 03/15/2030 |......... 25,000 |..... 115,000,000 |........... (4600) |... (40,793,650)| .. (67,181,705) .ccvvennnns ... (67,181,705)|...... 7,269,003 0001 .oeeneneees
Morgan Stanley &
Co. International,
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [PLC ....ooviiiiiins 4PQUHN3JPFGFNF3BB653  |. 07/18/2025 |. 03/15/2030 |........ 20,000 |..... 140,000,000 .. (7000) |.... (22,400,000), ....(24,342,624) ... ....(24,342,624)...... 4,084,687 |. .|{0001 ...
Call on SPX Variable Annuity Exhibit 5 ... |Equity Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/10/2025 |. 03/15/2030 |. ..12,500 |...... 60,000,000 |.. (4800) [... (29,137,000)).. .. (31,916,071) . (31,916,071 3,547,374 |. 0001
Call on SPX Variable Annuity Exhibit 5 ... |Equity Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 01/06/2025 |. 03/15/2030 |. ..25,000 |..... 115,000,000 .. (4600) |... (60,420,000)].. .. (67,181,705) . (67,181,705) 7,269,008 |. 0001
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [UBS-AG ............... BFMBT61CT2L1QCEMIKS0 |. 07/18/2025 |. 03/15/2030 |........ 20,000 |..... 140,000,000 .. (7000) |....(22,152,420) ....(24,342,624) ... ...(24,342,624)...... 4,084,687 |. . {0001 ...
Goldman Sachs Bank
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... [USA .. KD3XUN7CBT 14HNAYLUO2  |. 06/25/2025 |. 12/20/2030 |........ 12,000 |...... 72,000,000 .. (6000) |... (19,932,096) .. (28,023,200 ... .. (28,028,200)f...... 2,811,600 |. . {0001 ...
Morgan Stanley
Co. International,
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653  |. 10/15/2025 |. 12/20/2030 |........ 10,000 |...... 78,250,000 |........... (7825) [... (11,090,300)]...ccvmmneerernnnn fooviiiiiinnnnnns ... (10,143,202) ........... ... (10,143,292)...... 1,756,543 0001 .eevnnenens
Barclay's Bank PLC
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 05/23/2024 |. 03/21/2031 |........ 20,000 |..... 134,000,000 ... (6700) |... (20,340,000) ....(32,546,456) ... ....(32,546,456)|...... 4,200,255 |. ...10001 ...
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 08/26/2025 |.03/21/2031 |........ 10,000 |...... 62,000,000 ... (6200) |... (18,430,000) ceee |- (19,012,533)] ... ... (19,012,533)|...... 2,354,524 |. . {0001 ...
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... UBS-AG ...ovvvnnnnnnns BFM8TE1CT2L1QCEMIKS0 |. 08/26/2025 |. 03/21/2031 |........ 10,000 |...... 62,000,000 ........... (6200) [... (18,027,082)].....0uuveveervnnn fooviiiiiinnnnns ... (19,012,533)f........... ... (19,012,533)...... 2,354,524 | [ e [ | 0001 .eevnnenens
Bank of America, NA
Call on SPX Variable Annuity Exhibit 5 ... . BATYDEB6GKMZO031MB27  |. 09/30/2024 |. 09/19/2031 . 15,000 |..... 104,850,000 |.. (6990) |... (16,873,500)|.. .. (24,086,744)| ... . (24,086,744), .| 0001
Call on SPX Variable Annuity Exhibit 5 ... BNP Paribas .. ROMUWSFPUBMPROBKSP83  |. 09/30/2024 |. 09/19/2031 . 30,000 |..... 209,700,000 |... (6990) [... (33,735,000)).. .. (48,173,488) . (48,173,488)| 0001
Call on SPX .. Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 02/17/2026 |. 09/19/2031 |........ 15,000 |..... 114,000,000 L (7600) [oeiiiiiiiinnnns ... (22,208,250)f... .. (19,526,751)| ... .. (19,526, 751)f...... 2,681,499 |. .|{0001 ...
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... USA Lo KD3XUN7CBT14HNAYLUO2  |. 12/11/2024 |. 12/19/2031 |........ 30,000 |..... 235,500,000 ........... (7850) [....(34,020,393)].....0uunvreernnnn fooriiiiiinins ....(37,742,925)........... ....(37,742,925)...... 5,991,849 |..evveniiiiinns [ e e | s 0001 .evvnnnnens
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... ... GBGSEF7VJPSI70UKS573 | 04/21/2025 |. 04/20/2026 |....... 838,800 |.......... 838,800 |......... (109.75) |........ (S (070 F R N (114,488)| ... (114,488)|.......... FCL T R R N RN
Call on 40%SPX, Indexed Universal Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 04/21/2025 |. 04/20/2026 |... 14,889,300 |...... 14,889,300 ............ (109) |....... [(CILZ3RSI01C)) R AR N (2,138,461)( ... | (2,138,461)f......... TR R FORRRURRN R R [N 0002 .oovvvnnnnne
Indexed Universal Life
Call on SPX weovvvviins | oo Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 04/21/2025 |. 04/20/2026 |............ 137 ... 768,507 |....... (5609.54) |........ (AR (<)) R AR RN (128,590)( cevvnnneens [ (128,590)f.......... LI LCIV N R FOPRRUURR R RN [N 0002 .oovvvnnnnns
Indexed Universal Life
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 04/21/2025 |. 04/20/2026 |............ 708 |....... 3,980,688 |....... (5622.44) |....... (410N (1)| R R R (655,588)( ..vvuneens fonnnne (655,588)|......... (IO [ 238 R R ) RN RN 0002 .oovvvnnnnne
Indexed Universal Life
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/21/2025 |. 04/20/2026 |......... 10,346 |...... 57,769,478 |....... (5583.75) |..... (3,266,044).....cccvvnnnnnns foernnninnieiinnns [ (9,972,642) .ccvvvnnnnn fennnn (9,972,642)|...... 3,878,960 [....oevvevneninns fenniieeveiin [ e | e 0002 .oovvvnnnnne
Indexed Universal Life
Call on SPX .eevivvienn | eeeeeeeeniieee e Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/21/2025 |. 04/20/2026 |......... 17,997 |...... 99,794,625 |....... (5545.07) |..... (6,001,596)]...ccvvmneerennnn foonniiiiiininnns ... (18,031,242)........... ... (18,031,242)...... 6,728,949 |..ovveniiiiiinns [ e e | s 0002 ..ovvennnnns
Indexed Universal Life
Call on SPX .uovivvvnne | ooeeeeeiiiiieeeeeeiiinns Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/20/2026 |............ 163 .t 885,383]....... (5786.82) |......... (43,319)] cevveeneiiiiinnn oo e (116, 761)] .o eeevvenn |evennn (116,761)).......... 58,446 |..ovvvniiiiinnns [ e | | e 0002 ..eevvnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 [. 04/20/2026 |............. rr R 1,257,106 ....... (5662.64) |......... (LR 0)) AU PP RN (196,359)] ..oevvvnnnn feunnnns (196,359)f.......... 83,937 |eevnniiiiinin [ [ e | s 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/20/2026 |.... 3,060,846 |......... (5699.9) |....... (170,980) P OO (455,361)] ... (455,361)|...
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 [. 04/20/2026 |.......... 2,198 |...... 12,555,657 |....... (5712.31) |....... [(CieZRn Feie) R RPN R (1,837, 143) .eveneeeen | (1,837,143)f......... LT VN R EORRR R R RN N 0002 .oovvvnnnnns
Vel Is Fargo Bank,
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 04/20/2026 |............ JEE T . 966,197 |......... (5006.2) [......... (68,212 Jvvnneieviiiins foeeees (295,806)( ..vvunnen founnnne (295,806).......... (05 VN R FPRRUURR R U N 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life liel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/20/2026 |....... 451,300 [.......... 451,300 .......... (118.5) [......... (19,406)[....ccevvvvnnneees Jovvennnnneniinnns [ (69,484)| ... (69,484).......... L S3CN R FUR R R,
Call on 40%SPX, Indexed Universal liel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/20/2026 |... 11,288,300 |...... 11,288,300 |.......... (116.5) |....... [(SIRST ) I RPN R (1,952,378)] .cevvvnnnnn fennnn (1,952,378)|........ 270,881 [ooovveveiiiiiinn foeeeeeiiinees fvveninneeeenees [ | i 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573 | 05/20/2024 |. 05/19/2026 |............ L . 822,468 |....... (6183.97) |......... (R38R R R (61,610)] .oeevevvnnn |evnnnnns (61,610)].......... 46,979 |oevvveiiiiinin fooreiii e e | s 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2026 |............ 227 |ovueennn 1,373,638 ]....... (6051.27) |......... (70,904)..eevevvninees Joevnnnnieeiinnnns foeeees (130,015)( cevvnneens [ (130,015).......... 81,892 [ciiiviiiiniins e [ e | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ... [ eereniis GSGSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2026 |............ 571 |....... 3,478,007 |....... (6091.08) |....... [QICETRCLX)) Y R RN (307,921)f cevvnneans o (307,921)..... PP{Z V[V R FORRRRRR PR RN [N 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2026 |.......... 1,942 (...... 11,854,648 (....... (6104.36) |....... (564,089)).....cceevvnnnnens |oevennnnieniinnns o (1,025,803)( .eevveeecs [onnne (1,025,803)f......... 695,514 |.oevvvniiiiiinnn [ e [ 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/19/2025 |. 05/19/2026 |....... 844,200 |.......... 844,200 (......... (109.75) [ (34,021)].eeeeeeviieees Jovvnnnineeeciiens [ (44,131)] cevevie [ (44 131).......... 23,389 |.eevnniiiiinnn foereiiiin [ e | s 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/19/2025 |. 05/19/2026 |... 13,887,000 |...... 13,887,000 veen (109) [ (597,141) P OO (795,782)[ . eveneas Jevnnen (795,782))...00... 397,575 oo oo i [ | e 0002
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/19/2025 |. 05/19/2026 |............ 12f.......... 726,367 |....... (6485.42) |......... [ZTRTE)) R RPN RN (26,898)[.eevneeees oo (26,898)f.......... 35,997 |vvvnniiiiinn fooreiei e e | s 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/19/2025 |. 05/19/2026 |............ 699 |........ 4,543,724]....... (6500.32) |....... [Q[CIUNVLCK)) R IR R (161,085)( .evvnnnenes fonnnns (161,055)(......... 223,009 |.evveinneiiinnn oo e [ 0002 .oovvvnnnnne
Royal Bank of
Call on SPX .. Exhibit 5 ... . [Canada .... . ES7IP3U3RHIGC71XBU11 | 05/19/2025 |. 05/19/2026 |.... 53,342,623 (......... (6455.6) |..... (2,059,177 )).ceeeeeeeeeeeeeees [ [ (2,148,922)] .evvnnnnnn o (2,148,922)|...... 2,690,990 |.
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1 | 05/19/2025 [. 05/19/2026 |......... 16,989 |..... 108,914,270 |....... (6410.87) |..... (4,596, 783)[...cevvvvnnnnenes foevnnnnieeiinnns [ (4,941, 114)] ceevvnnne [ennnn (4,941, 114)...... 5,633,559 [...oevvvnniiiiinn [ e [ | 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXT09  |. 05/19/2023 |. 05/19/2026 |............ 192 [oeeennnns 969,857 |....... (5051.34) |......... (57,306)[...ceeevnnnnneees Joernnnnieniinnnns foeeeens (289,4%6)] ...evvvnnnn feunnnns (289,49%).......... (000 11T R FOPRRRUURR R RN IS 0002 .oovvvnnnnns
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO09  |. 05/20/2024 |. 05/19/2026 |....... 655,700 [.......... 655,700 .......... (118.5) [......... (223572 FUR P R, (54,643)] .eevvvnnn fenns (54,643)|.......... LURZK 3 AR IR KPR RN U 0002 .oovvvnnnnne
Call on 40%SPX, Vel s Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXT09  |. 05/20/2024 |. 05/19/2026 |... 11,845,600 |...... 11,845,600 |.......... (116.5) |....... [ER[UR<T15)) R R R (1,169,829)( ..eevveeen | (1,169,829)f......... P{VZ V(X R FORRRRN R RN [N 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 06/20/2023 |. 06/22/2026 |............ 151 .......... 798,548 (......... (5288.4) |........ [ICR:151<)) U IR RPN (197, 792)[ cevvnneenns o (197,792).......... 53,640 |.evvvnniiiiinnn [ [ e | s 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 06/20/2024 |. 06/22/2026 |....... 572,600 [.......... 572,600 |.......... (118.5) [......... [QIHRE-)) R RPN AR (41,083)[.eenneeens o (41,083)f.......... JECTRCC N NN FERRRURRR R RN N 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 06/20/2024 |. 06/22/2026 |... 10,313,300 |...... 10,313,300 .......... (116.5) |....... (10 Y RN RN (879,590)( cevvunnens fonnnns (879,590)|......... R Y221 N R E R R RN N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/22/2026 |............ LS . 924,555 ....... (6376.24) |......... (X T VA D I PRI AR (55,541)] cevvvvnnns fenns (55,541))..cuvnnnns 45,213 |veeeeiviinn foeeei e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/22/2026 |............ 162 |....... 1,010,784 )....... (6239.41) |......... (SR 1R:7:5) | R RPN AR (78,332)] cevvvvnnnnn fernns (78,332)f.0vvvveee 52,619 |evvenniniiinins [ e e | s 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/22/2026 |............ 819 [........ 5,143,697 |....... (6280.46) |....... (247,839) P OO (370,755)| ... (370,755)f...
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2024 |. 06/22/2026 |..........1,710|...... 10,762,997 ....... (6294.15) |....... (507,826)[...ccvvvveniiiins Jvnniniiiiiiiinns [ (756, 731)] cevvnneeens o (756, 731)......... S47T, 111 | v [ e | e 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Call on 40%SPX, Indexed Universal Life
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2025 |. 06/22/2026 |....... 786,400 |.......... 786,400 |......... (109.75) [ (22072 )] FUU R R [CYARVL)) [T RO (47,178)|.......... LA R AR R AR SUUUIN 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 06/20/2025 |. 06/22/2026 |... 13,589,100 |...... 13,589,100 veen (109) [....... (455,235) R P (880,960)] ... (880,960)|...
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO09  |. 06/20/2025 |. 06/22/2026 |............ 263 |....... 1,706,878 |....... (6490.03) |........ [(H18:Z0)) R AR RPN (80,406)(..evveeees o (80,406)|.......... A (0151 R FOPRRRURR R RN [N 0002 .oovvvnnnnns
Vel Is Fargo Bank,
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO09  |. 06/20/2025 |. 06/22/2026 |............ 521 |oeuenens 3,389,079 |....... (6504.95) |....... [RREIRICY)) R IR R (154171 e o (154 171)f......... RIS TVA (VN R A R RN (RN 0002 .oovvvnnnnne
Indexed Universal Life Wells Fargo Bank,
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 06/20/2025 |. 06/22/2026 |.......... 9,502 |...... 61,384,725(....... (6460.19) |..... (2,364,658).....ccccvvmnenes foevnnnnnininiinnnn forns (3,094,680)(.....ccccee |- (3,094,680)f...... 2,893,143 |oeveniiiiinin foeriiii [
Indexed Universal Wells Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 06/20/2025 |. 06/22/2026 |......... 16,465 |..... 105,630,085 |....... (6415.43) |..... (4,461,026)[....ccccvvnnnnenns foernnnnnniniinnns forns (5,868,430)( ..evvneeens [onnne (5,868,430)f...... 5,007,584 |..ovvnniiiiinins [ e e | s 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573 | 07/19/2023 |. 07/20/2026 |............ 107 |.......... 588,681]....... (5501.89) |......... ([T VA D AU TR RN (122,370)f cevvnneens [ (122,370)f.......... CTAVZL R FPPRUUU R U NN 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 07/19/2024 |. 07/20/2026 |....... 636,600 |.......... 636,600].......... (118.5) [......... (20,308)]...ceevvvnnnnnees Jovvrnnnneeeiiinnn [ (47,875) ceveeeeens oo (47 ,875).......... L2078 R AR K R IO 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ... [ eereniis GSGSEF7VJP5170UK5573  |. 07/21/2025 |. 07/20/2026 |....... 934,400 |.......... 934,400|......... (109.75) [ [ZATLIV) R RPN AR (33,487)] «evvvvennn fernns (33,487).......... TR ) [ PR AU RPN RN SUUURRRN 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 | 07/19/2024 |. 07/20/2026 |..... 8,995,200 |........ 8,995,200 |.......... (116.5) |....... [REC T 7:0) R KR R (793,709) cevvnneens o (793,709)|......... 7 . PO FORRRRRN R RN RN 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 07/21/2025 |. 07/20/2026 |... 14,760,000 |...... 14,760,000 |.......en... (109) |....... [ (072 R R RN (581,278)[ .evveneens [onnnnns (581,278)......... 267,333 |.eeevnneieiiinnn oo e [ 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/20/2026 |.... KK R 3,663,362 |........ (6873.1) |....... (114,438) (744 e (T4 00120,202 | e [ e [ e 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/20/2026 |.......... 9,121 |...... 62,258,213 |....... (6825.81) |..... (2,149,275).ccvveneeiiiinins [ e (1,472,762 .eevneeeeen | (1,472,762)...... 2,180,718 [ois e [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/20/2026 |......... 15,506 |..... 105,107,731]....... (6778.52) |..... (3,997,027)f.eeeeevnieees fevnnieeeevinnns o (2,866,215)( ...eveeees [ (2,866,215)f...... 3,775,958 |.evvvneiviiinnns fooveeii e e [ s 0002 .oovvvnnnnne

Call on SPX .. Exhibit 5 ... . |Societe Generale .. O2RNEBIBXPAROTD8PU41 |.07/19/2024 |.07/20/2026 |....

... 814,493

..(28,956)| ...(51,325)... ....(51,325)f..........37,644 |.

Call on SPX ............ Exhibit 5 ... [Equity ....... Societe Generale .. O02RNE8IBXPAROTD8PU41 . 07/19/2024 |.07/20/2026 |............ 21 ... 1,449,687 |......... (6275.7) |........ (21 10)) R SRR RPN (115,987)] cvvvveeee | (115,987)f.......... THE76 [ oo o e | el 0002 ............
Call on SPX ............ Exhibit 5 ... [Equity ....... Societe Generale .. O02RNE8IBXPAROTD8PU41 . 07/19/2024 |.07/20/2026 |............ 574 |........ 3,625,952 ....... (6316.99) |....... (150,962))-.evvveeeeeeeeeens [ [ (270,965)] -.vvvveeeen |oenenne (270,965)|......... 175,694 [ [ e e | e 0002 ............
Call on SPX ............ Exhibit 5 ... [Equity ....... Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 07/19/2024 |.07/20/2026 |.......... 1,767 |...... 11,123,128 {....... (6330.75) |....... (453,482)[....cceeeeeeeeenns fernnniiiiiiiiiiins |t (812,036)] ..evvveeeen |onees (812,036)f......... 535,503 |..uvvriiieeiiins foeririeeeeeenins foerieeeeeeeiins foeieeeins | e 0002 ............
Call on 40%SPX, Barclay's Bank PLC

A0%MXEA, 20%MXEF ..... Exhibit 5 ... [Equity ..o | eeeiiiiiii G5GSEF7VJP5I70UK5573 . 08/19/2025 |. 08/19/2026 |....... 907,100 |.......... 907,100 |......... (109.75) |......... (28,766)..ceeeeeveeeee feeeeeiiiiieiieee [ (28,047) ceveeeniis [ (28,047)f.......... J(RCRE: ) RN ROUUUETRRRR RROPRUUO REOUUURRRRRO EURRRNY 0002 ............
Call on 40%SPX, Barclay's Bank PLC

A0%MXEA, 20%MXEF ..... Exhibit 5 ... [Equity ..o | eeeiiiiiii G5GSEF7VJP5I70UK5573  [. 08/19/2025 |. 08/19/2026 |... 15,896,800 |...... 15,896,800 |............ (109) |....... (449,284)...oooeeieiiienns [ | (540,253)] .eeeeeenn fornens (540,283)|........ 206,118 [evveeeeeeiiiens oo [ e 0002 ............
Call on SPX ............ Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 08/21/2023 |. 08/19/2026 |............ 123).......... 652, 112....... (5301.72) |.uvvveens (43,689))..0vvvvvvvvniinnns foeeeeeeeeeeeee [ (167,408)( ...cvevves [onnne (167,408).......... L7217 U R R R PO, 0002 ............
Call on SPX ............ Exhibit 5 ... [Equity ....... Societe Generale .. O02RNE8IBXP4ROTD8PU41 [. 08/19/2025 |. 08/19/2026 |............ 43]......... 997,047 |....... (6972.36) |...vvnnn (31,284) e [ [ (19,691)[ ceeeennnis [ (19,691)f.......... 20,138 [coeeiiiiiieeen [ [ e | e 0002 ............
Call on SPX ............ Exhibit 5 ... [Equity ....... Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 08/19/2025 |. 08/19/2026 |............ 5% [........ 4,179,067 |....... (6988.39) |....... (126,591)].ceeeeeeeeeieeeees [ [ (78,463)( ..cceennnn fernnnne (78,463)......... LESTN T FOUUR FUUUN KU RO TRy 0002 ............
Call on SPX ............ Exhibit 5 ... [Equity ....... Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 08/19/2025 |.08/19/2026 |.......... 9,857 [...... 68,410,636 |....... (6940.31) |..... (2,289,978)).cccceeieeeeeences [ [ (1,490,585)( ... [oeene (1,490,585)|...... 2,069,618 |....evveeeeiiiinn foeriiiieneeeiins [ foriiieeeneiiien | eeeeinns 0002 ............
Call on SPX .. Exhibit 5 ... . |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 08/19/2025 |.08/19/2026 |........ 15,687 |..... 108,118,255 ....... (6892.22) |..... (3,987, 792)[...vveeeeeiiinns [ s (2,711,138)] - eveeeeenn [ (2,711,138)|...... 3,433,063 |.

Vel s Fargo Bank,
Call on SPX wevvvevveen feeeiiiieieeiiiiieeee, Exhibit 5 ... [Equity ....... NA i KB1H1DSPRFMYMCUFXT09 |. 08/19/2024 |. 08/19/2026 |............ 281 ........ 1,615, 741]....... (6561.65) |......... (51,432) oo Lo i, (82,525)] .uvvveee | (82,525)........... 61,999 | e i i | e, 0002 ............




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

2903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life Wells Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 08/19/2024 |. 08/19/2026 |............ 247 |....... 1,586,008 1....... (6421.45) |........ [(CTAR-740] F R RN (111,017)] e | (111,017).ceeeenns (00 LY/ R FPRRUURR R RN N 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX .. Exhibit 5 ... |Equity ....... [NA ... ... KB1H1DSPRFMYMCUFXTO9 [. 08/19/2024 |. 08/19/2026 |............ 584 |........ 3,774,690 |....... (6463.51) |[....... (150,988)| P OO (245,890) ... (245,890)...
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 08/19/2024 |. 08/19/2026 |..........2,178 |...... 14,108,060 |....... (6477.53) |....... [GS570 (013) Y RN RN (896,707)] +eeveevvnnn |evnnnns (896,707)f......... (0 TR  1C TN R FORRRURRN R RN N 0002 .oovvvnnnnns
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ... | oo Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 08/19/2024 |. 08/19/2026 |....... 572,500 [.......... 572,500 {.......... (118.5) [.vveeeen [RERT:)) R AT RPN (51,212)] cevevie [ (51,212))eens 2,645 |oevniiiiiiiins e e e [ s 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life liel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 08/19/2024 |. 08/19/2026 |... 11,649,100 |...... 11,649,100 |.......... (116.5) |....... [EXXIRZT0) R R RN (1,197,337 ceveneeeeen | (1,197,337)f.......... [C70<1: 1 PR IR R RN
Indexed Universal Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2025 |. 09/21/2026 |............. 595 |t 4,322,169 |....... (7264.15) |....... [REZR-11:)) R IR RN (45,636)] -eevvvnnnnn fonnnnn (45,636)f.......... L7 R FOR FPRRUURR R RN [N 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 09/19/2025 |. 09/21/2026 |.......... 8,967 |...... 64,689,462 |....... (7214.147) |..... (2,191,885)[....cceevveneeens foveninniiiiiniins [ (809,482)( .evvvnneens fonnnns (809,482)...... 1,403,597 [oevnniiiiiiiinnns foevvnineeeeeiiens [ e | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573 | 09/19/2025 |. 09/21/2026 |......... 15,475 |..... 110,865,840 |....... (7164.19) |..... (4,130,570)f.cneeeviiinnns foevenneeeeeinnns o (1,632,705) .eevnneeens [ (1,632,705)f...... 2,575,770 [eviiviiiiniins v [ o | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ... [ eereniis GSGSEF7VJP5170UK5573 | 09/19/2025 |. 09/21/2026 |..... 1,054,000 |....... 1,054,000]......... (109.75) [ [Z24857515) ) R P R [VLTRVK)) [ R (26,173)).evvveeeee A CC1 N PO KRR R RN Y 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2025 |. 09/21/2026 |... 14,875,300 |...... 14,875,300 |............ (109) |....... [ReiSVARTI)) R R RN (406,914)( ..ovenneens fonnnnns (406,914)|......... 123,182 [ e [ e | e 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2024 . 09/21/2026 |....... 539,800 [.......... 539,800 (.......... (118.5) [...eeeeee [(CIR10[0)) R AP AR (37, 718) evneeeees o (37,718)........... S PO KON R IR Y 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2024 . 09/21/2026 |... 11,273,500 |...... 11,273,500 .. (263,800) P OO (920,635)] ..cevvvnnnn feunnnnn (920,635))....neen 184,402 [ [ v [ | e 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/19/2024 |.09/21/2026 |............ 142 | 949,264 |....... (6684.96) |......... (30,587 )[.eeeeeevnnnnees Jovvenninieniinnns [ (46,640)( ..evneenns [oeennne (46,640)f.......... RN/ PR R R RN (SRR, 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/19/2024 [. 09/21/2026 |............. PR R 1,563,567 |....... (6542.12) |......... (63,909 evevevnnnnnees Jovvrnnnneeeiiinnn [ (99,406)] -.evvvnnnnn fornnnnns (99,406)f.......... [0 18 R FOPR R R AR RN 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 09/19/2024 |.09/21/2026 |............ 681 |........ 4,484,365 .. (171,203) P OO (264,896 ... (264,896)...
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDSPU41 |. 09/19/2024 |. 09/21/2026 |..........1,696 |...... 11,192,328 [CAVANCTH) AR IR R (644,700)( .evvnnneen fonnnnns (644,700)f......... 429,121 |oeveeeeeievennnn [ e [ 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 10/21/2024 |. 10/19/2026 |....... 414,100 [.......... 414,100 .......... (118.5) [.vveeeen [RVZ-TAD) FTR R RPN (27,782)] cevvvve [ (27,742 [T 1Y R FORRR RN RN [N 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 10/20/2025 |. 10/19/2026 |....... 880,000 |.......... 880,000]......... (109.75) [ (23,584).ccvveeeieiiininn [ e (19,230)] +eevvvnnnnn fornnnns (19,230))...0vveeeee L% (3N PO KR RN RN (R 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 10/21/2024 |. 10/19/2026 |... 10,820,800 |...... 10,820,800 |.......... (116.5) |....... (RSN T D R KR RN (843,038)( .evvunneens fonnnne (843,038)|......... 197,404 [ | [ e | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 10/20/2025 |. 10/19/2026 |... 14,700,000 |...... 14,700,000 |....cuvnnnn. (109) |....... (X7 10)) R R R (383, 711)[ cevvneens e (353, 711))eenneee 89,420 |..evvnnieiiinin [ [ e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 10/20/2025 |. 10/19/2026 |............ 101 |.......... 739,769 1....... (7324.45) |......... (2815} R RPN RN [£:51:)) (R R (8,683).......... L Vi: ) RN AR RPN RN U 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/21/2024 |. 10/19/2026 |............ 103 .......... 705,463 1....... (6849.16) |......... (2 30AT) FOUR AP (28,622)] .eevvvnnnnn fernnnns (28,622)f.......... 22,287 |eveveneeiiinn foereiii e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2023 |. 10/19/2026 |............ 161 |.......... 829,953 |....... (5154.99) |......... [RSTAN0icie)) R FPPP RN (248,222) .oeevvvnnnn feunnnnn (248,222).......... 53,285 |evvvniiiiinnns [ e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/21/2024 |. 10/19/2026 |............ 279 |....... 1,870,084 |....... (6702.81) [......... [RXTRLCLC)) AU AP RN (100,041)] +eeevevvann Jevennns (100,041)f.......... 65,433 |eovvnniiiiinin [ [ e | s 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/20/2025 |. 10/19/2026 |............ 526 |........ 3,861,519....... (7341.29) |....... (125,659)| ...(42,863)] ... ....(42,863)|...
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 ). 10/21/2024 |. 10/19/2026 |............ 582]........ 3,926,585)....... (6746.71) |....... (163,128)]. .. oevvvveeniies Jvvnniiiiiniin [ (194,087)[ .evvnneeen fonnnns (194,087)f......... 133,387 [ v foiiiin e | e 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/21/2024 |. 10/19/2026 |.......... 1,875 ...... 12,677,531 ]....... (6761.36) |....... [ERERT55) R RN RN (609,898)( ..evvnneen fonnnnns (609,898)......... 426,298 |.oevvveneeiiinnnn oo e [ 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/20/2025 |. 10/19/2026 |..........8,489 [...... 61,891,4311....... (7290.78) |..... (2,217,227)| P OO (810,269)| ... (810,269)|...... 1,238,210 |.
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/20/2025 |. 10/19/2026 |......... 14,522 |..... 105,143,056 |....... (7240.26) |..... (4,134,325)].ccvveneeiiiinins [ e (1,611,431)f.eeeneeccn | (1,611,431)...... 2,246,600 [.....oevvvnnnnnns fernineneeeiie [ e | e 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 11/19/2024 |. 11/19/2026 |....... 551,000 [.......... 551,000 {.......... (118.5) [......... (17,522)] s Jovveniieeencinens [ (50,832)] .evvvvennnn [ (50,832)f.uvvvneeee eI e N R KRR AR RN (R 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... ... GBGSEF7VJPSI70UKS573 | 11/19/2024 |. 11/19/2026 |... 12,381,300 |...... 12,381,300 .......... (116.5) |....... (464,299)]....ccumneeiiinnn foreeniiiiiiiinnns oo (1,290,924)] .eevvvnnnnn fennnn (1,290,924)......... 287,230 |oeevvnneeneennnn oo e [
Indexed Universal
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2025 |. 11/19/2026 |............ 127 ......... 919,4741....... (7239.95) |......... (36,593)]..cvvvneeeiinnins forreiiiiiiinins [ (18,406)( ..evveeees oo (18,406)|.......... LICIR:ICK 7 R AU RPN AU SUUURN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2024 |. 11/19/2026 |............ 165]........ 1,142,274 1....... (6922.87) |......... (43,943)].ccvveeeeiiinin [ e (46,476)( .eevneeens oo (46,476).......... 33,307 |evvenieiinnnn fooreiiniccs e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2024 |. 11/19/2026 |............ 351 |ooeeenn 2,378,004 {....... (6774.94) |....... [RREI270) R R R (126,392)] ..cevvvnnnn feunnnns (126,392)f.......... LAAY2 (53] S FUUU R RO TN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2025 |. 11/19/2026 |............ 644 |........ 4,673,225|....... (7256.56) |....... [QECUR:1V2) R IR RN (89,571)ceveneeecs o (89,571)......... 99,078 [oeiiviiviininns v [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2024 |. 11/19/2026 |............ 811 [........ 5,530,469 |....... (6819.32) |....... (248,955)]....cvvneeeiiinnn oo i (VIL<T0) I R (272,257 )eveenens 174,207 [ e [ e | e 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/19/2024 |. 11/19/2026 14,501,981 |....... (6834.11) |....... [(CES TR0 Y KR R (695,457)] +eevvvvnnnn feunnnnn (695,457)]......... 452,222 [ | [ e | e 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 11/19/2025 |. 11/19/2026 |.... 18,254,672|....... (7206.74) |....... (770,734) P OO (397,727 ) e | (397,727 )0 09,015 oo e v [ | e 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/19/2025 |. 11/19/2026 |.......... 7,375 ... 53,272,206 |....... (7223.35) |..... (ARVETR:-TL)) R RTRRR R (1,112,895)(.eeeneeecn | (1,112,89%)f...... LI U0 R R R R IR 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2025 |. 11/19/2026 |......... 15,496 |..... 110,903,787 ....... (7156.93) |..... (5,062,976)....cccevvmnnnenes foernnnnneeniinnns o (2,730,077 cevenneancn | (2,730,077)...... 2,618,506 [.....ccvvvnnnninns fevneiieieiiis [ e | e 0002 .oovvvnnnnne
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . [Canada .... . ES7IP3U3RHIGC71XBU11 | 11/19/2025 |. 11/19/2026 |..... 1,019,800 |....... 1,019,800 e (110) ol (31,542) ...(34,442)] ... ... (34,442)... ..6,912 (.
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/19/2025 |. 11/19/2026 |... 17,078,900 |...... 17,078,900 |......... (109.25) |....... [GZRTR-S1D) R R R (625,564)] ...evvvnnnn founnnns (625,564)|........ 126,160 |oevvveeeiviinnnn [ e [ 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UKS573  |. 12/19/2024 |. 12/21/2026 |....... 576,200 |.......... 576,200 .......... (118.5) [......... [QECTREICEe)) U EPPRTUT AR (62,190) .evnneeees o (62,190)f.......... L[S 01 AR AR RPN AR SUURR 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 12/19/2024 |. 12/21/2026 |... 12,480,000 |...... 12,480,000 |.......... (116.5) |....... (481,728)[..ccevveeeeiinn [ oo (1,502,093)] .eevvvnnnnn fennnn (1,502,003)f......... Pt (VN R FORRRURN R R [N 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUTT  |. 12/19/2025 |. 12/21/2026 |............ 936 |........ 6,988,822 |....... (7466.69) |....... (PARIVLTY U R R (94,101)fcevnneeecs o (94,101)]........ 17,886 |oevvveeeivveennn [ e [ 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/21/2026 |.......... 2,641 |...... 19,584,151 1....... (7415.43) |....... (SR R R RN (301, 312)[ cevvnneans o (301,312)].... 353,827 |.evevvniieviinnn oo e [ 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/21/2026 |.......... 7,621 (...... 56,643,235 |....... (7432.82) |..... (1,828,209)[..ccvevvneneees fovvnniniieiiiiins [ (833,933)] ..eevvvnnnn [eunnnnn (833,933)...... 1,000,610 |oevvennievinnnnns fooreenis e e | s 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1 | 12/19/2025 |. 12/21/2026 |......... 14,258 |..... 104,998,336 |....... (7364.17) |..... (3,858,874)....cceevvnininns fevnnneieiiiinns o (1,838,854)(..cevneccn [nnne (1,838,854)f...... 2,024,483 |..ovveiiiiinnn foereei e e | s 0002 .oovvvnnnnne
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/21/2026 |..... 1,008,400 |....... 1,098,400 |......cennn. (110) [-.eveveee [ZEIR10K)) U PP R, (27,892)] cevvvvnnnn fernns (27,892).uvvneees L3057 PO KR RN RN (R, 0002 .oovvvnnnnne
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/21/2026 |... 15,562,800 |...... 15,562,800 ......... (109.25) |....... (RIS S R RN [CRORGTY) R R (430,694).......... (7L 1 S FOPRUU R RN TN 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 12/19/2024 |. 12/21/2026 |............ 193 |........ 1,324,845 1....... (6864.48) |.........(56,935) P FEPT (66,758 ... ... (66,758)|...
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/19/2024 |. 12/21/2026 |............ 312]........ 2,095,957]....... (6717.81) |....... (1,384) e i foees (133,675)] cevvnneees o (133,675).......... 68,949 |...ooeiiiiiinnns [ e | | e 0002 ..oevennnnns
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1 2 4 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life
Call on SPX ........... Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/19/2024 |. 12/21/2026 |............ 74T . 3,860,994 (6761.81) |....... (192,427 )].veeeeeieiiines [oeveiniieeeeeenns (230, 118)[ .evvnneeees o (230, 118)).eee 123,564 [ [ e [ | e {0002
Call on SPX .. . |Equity .......|Societe Generale .. O2RNESIBXP4ROTDBPUAT |. 12/19/2024 |. 12/21/2026 |..........2,082 14,108,631 .. (689, 142) (821,660)|...
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF EqUity wovvees | GSGSEF7VJP5170UK5573  |. 01/21/2025 |. 01/19/2027 |....... 561,600 |.......... 561,600].......... (122.5) |eeeeeeee [QECTVES)) T PP AR (40,849)] .oevvvnnes feeennn (40,849)). e 5,972 [ e e e | e [0002
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo EqUity wovvees | GSGSEF7VJP5170UK5573 | 01/20/2026 |. 01/19/2027 |.....1,538,200 |........ 1,538,200 |..cccvnennns (1[0 SR A, [IVRCIVR D) R R, (30,295)] +evvvnnnees foeeeeennn(80,295)) v 10,006 [oneeeiiiiiees Jeveeeeceiiiees foeveeiiinneeeeens [ | e [0002
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF Equity ....... ... GBGSEF7VJPSI70UK5573 | 01/21/2025 |. 01/19/2027 |... 11,432,900 11,432,900 |.........(120.25) |oeeuun (318,978)[.cevnnieiiins Jevnneiiviinnins Joeeennn (962,250)f cevenneees [ (962,250)].0een 145,872 [ [ v [ | e[ 0002
Call on 40%SPX, Indexed Universal Barclay's Bank PLC
A0%MXEA, 20%MXEF EqUity wovvees | G5GSEF7VJP5170UK5573 | 01/20/2026 |. 01/19/2027 |... 15,962,100 15,962,100 .........(109.25) |oeevvunnrvvvrnnnnn fooeeees (488, 112))ceneniiiiiiins | (342,882)f v [ (342,882)]0een 115,230 [ [ v [ | e [0002
Call on SPX ........... Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 01/21/2025 |. 01/19/2027 |............ 135 [ 973,852 (7213.72) |......... (A TA )] FOU AP (28,700) vevveeeenn |oeeeennnn(28,709)] e 21,767 o [ e e [ e {0002
Call on SPX ........... Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/20/2026 |. 01/19/2027 |............ 21 ... 1,563,210 (7408.58) [cevvevvveinnnnnes |oevennnnn [(STCH-(0)) R A (29,884)] .oevvnnnees feeeeennnn(29,884)). v 23,796 [ e [ [ | e [0002
Call on SPX ........... Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/21/2025 |. 01/19/2027 |............ 2%6 |........ 2,081,543 (7032.24) |......... [E-ZVALY R RN (86,748)[ .evveeeenn |oeveennn (86,748)[.ueee 54,458 |oeeeeniiiiiii [ e e [ e {0002
Call on SPX ........... Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 01/21/2025 |. 01/19/2027 |............ 511 ..., 3,624,385 (7092.73) |....... [RECKT72)) R . (135,325)] +eevvvnnnn feunnnes (135,325)] 00000 90,236 [onnniiviiiieeens Jeeviiieecciinins [ Jennnecciins | e 0002 el
Call on SPX ........... Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/20/2026 |. 01/19/2027 |............ 980 [........ 7,277,059 (7425.57) (133,515)] +evevvvnnnn feunnnes (133,515)]000un 108,543 [ i [ e | e ]0002 e
Call on SPX .. . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/21/2025 |. 01/19/2027 |.... 11,443,655 (7107.86) |.. (415,349)] .oeveennes Joennnnn (415,349)) 000t 281,276 |oeneeeeveieeeen foeenneeiciies e e [ e
Call on SPX ........... Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/20/2026 |. 01/19/2027 |.......... 2,619 19,314,051 (WAL )N R R (706, 165)]....cvvvnnrnnnnns (400,225)] ....cvvunnn feunnnn. (400,225)).........305,940 [oiiiiinnnnnnnns Jevniieeeeiinins [ e | e ]0002 e
Call on SPX ........... Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/20/2026 |. 01/19/2027 |.......... 6,027 44,549,113 (7391.59) |evvveniiiiinnnn o (1,578, 779)|.cevvvvvvveenanns (886,911)] eeeeevenn |oveenn. (886,911t 691,868 |oevveieiiiniis foeeeeiiiiieciins e e | eeeeennn {0002
Call on SPX .. . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/20/2026 |. 01/19/2027 |......... 13,516 98,986,048 (7323.62) |.evvvvnnieninnnnn [ (3,966,789)... (2,305,264)| ...
Barclay's Bank PLC
Call on SPX ........... EqUity wovvees | GSGSEF7VJPSI70UK5573 | 02/19/2026 |. 02/19/2027 |............ 246 |........ 1,839,047 (7479.46) [oevvnreveinnnnns |oevennnnn [(CISTRCL1S) R IR (35,679)] +evvvnnnees feoeeennnn(35,679))ccuvn 80,306 [oeieiiiiiiiiin Jereeeeeeiiiees [ [ | e [0002
Barclay's Bank PLC
Call on SPX ........... EqUity wovvees | GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/19/2027 |.......... 1,070 |........ 8,021,373 (7496.61) [cenvvevinnnnnnns |oevnnnn (278,928)[...cevvivnnnnnnns (149,660)( .....ooeees [ooeeeen (149,660 129,267 [ooevevnnneiiiiinn feeeeeeieiiiineees fvvvvinieciinens [ | e {0002
Barclay's Bank PLC
Call on SPX ........... EqUity wovvees | GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/19/2027 |.......... 2,174 16,185,756 (7445.15) |oovvvvneeiniiinnn fonns (616,699)[.......ccvvunnnnne (338,657)( .vvvnneenee forreenn (338,657))uue e 278,04 [ [ v [ | e 0002
Barclay's Bank PLC
Call on SPX ........... EqUity wovvees | GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/19/2027 |.......... 6,600 49,251,246 (7462.31) [oveeiviiinnanns oo (1,820,610)[.....0uvvvnnnnnnnn (992,218)] .eevvvnnnn feunnnn (992,218)].0000n828,392 [ e [ e | e ]0002 e
Barclay's Bank PLC
Call on SPX ........... EqUity wovvees | GSGSEF7VJPS170UK5573 | 02/19/2026 |. 02/19/2027 |......... 13,474 99,622,579 (7393.69) |.eevvvnnnrevinnnnn fonns (4,147 567)|.ccvvvvvrrnnnnnnns (2,329, 741)] cevvvnnnens [0 (2,329, 741))..n 1,817,826 [ i v [ | e [0002
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF EqUity wovvees | GSGSEF7VJP5170UK5573  |. 02/19/2025 |. 02/19/2027 |....... 571,000 |.......... 571,000|.......... (122.5) |eeeeeeee (12,334)]. v [ s (31,835)] cevvvnnnees feeeeenenn(31,835)) e 8,785 [ e [ e | e[ 0002
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF EqUity wovvees | GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/19/2027 |.....1,724,000 |....... 1,724,000 |............ (1[0 SR A, (51,548)).cvveneiiiinins foeeeinnnn (24,338)] .evvvnnnees feoeeennnn (24,338)).cenne e 27,210 [ i v [ | e [0002
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF EqUity wovvees | GSGSEF7VJP5170UK5573  |. 02/19/2025 |. 02/19/2027 |... 12,307,800 12,307,800 |......... (120.25) |....... (322,464)]...cvveneeiiiinnn oo (805,841)(..euvnenes [ (805,841).ceun 04,124 | [ e [ | e 0002
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF EqUity wovvees | G5GSEF7VJP5170UK5573  |. 02/19/2026 |. 02/19/2027 |... 15,973,000 15,973,000 ......... (109.25) |vvvveniiviiinnnns foreees (519,123)).cevveiiiiinnnns (246,639)] ...cevvnnnn feunnnn. (246,639)]....0.00. 272,483 [oeeniiiiiiiieies e [ e | e ]0002 e
Vel Is Fargo Bank,
Call on SPX .. L[NA L. ... KB1H1DSPRFMYMCUFXTO9 [. 02/19/2025 |. 02/19/2027 |.... 1,062,401 ...(28,583)] ...
Vel s Fargo Bank,
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Equity ....... NA Lo KB1H1DSPREMYMCUFXTO09 |. 02/19/2025 [. 02/19/2027 |............. 455 ]........ 3,249,869 (7142.57) |....... (131,672)]. .o evvvviiiiiies Jvneiniiiiinannns (124,201)] cevenneeeen oo (124,201)]ceene o 77,48 e e v fooniiines | e [0002 e
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1 2 4 6 7 8 9 10 13 14 15 16 18 19 20 21 22 23
Description
of Item(s) Strike Credit Hedge
Hedged, Price, Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life
Call on SPX ........... Equity ....... KB1H1DSPRFMYMCUFXT09  |. 02/19/2025 |. 02/19/2027 |............ 608 |........ 4,380,044 |....... (7204.02) |....... (162,927)].ccceeeeeiiiinnns fernnnnnnnininnnnns foeeees (149,689) ........... (149,689)).......... 99,191 |..ooovviiiiiiiins oo v [ | e [0002
Call on SPX .. . |Equity .. . KB1H1DSPRFMYMCUFXTO9 . 02/19/2025 |. 02/19/2027 |..........1,771 12,785,522 PR PO (424,571)] ... (424,571)f...
Call on 40%SPX,
A0%MXEA, 20%MXEF ... Equity ....... G5GSEF7VJP5170UK5573  |. 03/19/2025 |. 03/19/2027 494,900 |.......... 494,900 |.......... (122.5) |vvveee (11,881)]ceeee [ [ (34,663)] ..evvvnnnnn fornnnnns (34,863)[...ceeeeee 4,762 |oveeiinieviinnnn [ v e | e {0002
Call on 40%SPX,
A0%MXEA, 20%MXEF ... | oo Equity ....... GSGSEF7VJP5170UK5573  |. 03/19/2025 |. 03/19/2027 |..... 9,706,100 9,706,100 |......... (120.25) |oeeeees (27T1,771) s fernneniiiiiiiiinns | (783, 719)] - (783, 719)....ceen 112,668 |.evveeieiiininnns foovevviiinieceens e v | eeeeeenn {0002
Indexed Universal Life
Call on SPX ........... Equity ....... ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 |............ 140 1,008,150 |....... (7201.07) [ovvvvvvvnnnnnnnnns |eeeeeen (42,999)] s [, (38,645)| ... (38,645)[...ceeeenn 4,354 | [ e e | e[ 0002
Indexed Universal
Call on SPX ........... Equity ....... ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 |............ 741 |........ 5,348,234[....... (7217.59) |oeeeeeeeeeeeeeeees [ (221,860) e Joeees (199,253)]..........0 (199,253)]....000000 22,607 [oenniiiiiiiieins Jeviineeeceiiens [ e | e ]0002 e
Call on SPX ........... Equity ....... ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 |.......... 2,146 15,382,614]....... (7168.04) [.vvvvvvvvvvnnnnnns |oeeeenn (692,997)]eeenns [ (623,634)]........... (623,634))....0000089,364 [.ooeeviiiiiiiinn [ e [ | e [0002
Call on SPX ........... Equity ....... ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 |.......... 6,002 43,121,729|........ (7184.56) |.oeveeeeeeeeeeeees [ (1,890,614) s | (1,700,185)] .....ceven (1,700,185)]......... 190,429 [oeeeniiiiiiinies foevnnininecenieen [ e | e 0002 e
Call on SPX ........... Equity ....... ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 |......... 13,691 97,459,247 1....... (7118.49) |eeeeeeeeeeeeeee s [ (4,755,832) i o (4,287,549) ..cevennnnn (4,287,549)).........468,282 [....oovvvnnniins | [ e | e ]0002
Call on 40%SPX,
A0%MXEA, 20%MXEF ... Equity ....... ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 |..... 1,175,800 1,175,800 |....env...ee (110) [ ferveennnn (83, 146)) e [ (29,006)( +vvvneeeee o (29,006).......... 24,140 |oeevvnnnnniiinnnn [ e e | e {0002
Call on 40%SPX,
A0%MXEA, 20%MXEF ... Equity ....... ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/19/2027 |... 14,764,700 14,764,700 |......... (109.25) |ooeeeeeeeeeeeeeees [t (711,859) i | (402,617)f........... (402,617).........309,041 |..eevnnriiiinnnns foorrrnninneeeeens e v | eeeeeennn {0002
Call on SPX .. . KB1H1DSPRFMYMCUFXTO9  |. 03/19/2025 |. 03/19/2027 |............ 183 |........ 1,035,470 ...(75,480)[ ... (75, 880)).cve e 31,758 [ [ v [ |
Call on SPX ........... KB1H1DSPRFMYMCUFXT09  |. 03/19/2025 |. 03/19/2027 |............ 498 |........ 3,285,565 |....... (6597.52) |....... (142,728)[.cevvvvvvrrnnnnns foeeeeeeeeieennenns [ (295,753)] .eeevvnnen (295,753)]..cccvn 111,215 [ i [ e | ] 0002
Call on SPX ........... KB1H1DSPRFMYMCUFXT09  |. 03/19/2025 |. 03/19/2027 |............ 677 |........ 4,504,948 1....... (6654.28) |....... (179,814)]...ccceeiiiiiiiiss fornnnnnninniiiinns | (378,824)........... (378,824))....ee . 147,726 | [ v [ | e [0002
Call on SPX .. . KB1H1DSPRFMYMCUFXTO9  |. 03/19/2025 |. 03/19/2027 |.... 10,662,884 PR PO (881,218) ... (881,218)|...
Call on 40%SPX,
A0%MXEA, 20%MXEF ... GSGSEF7VJP5170UK5573  |. 04/21/2025 |. 04/19/2027 515,200 [.......... 515,200 .......... (122.5) |ovvveenn(14,580)]. e o [ (62,936)] +evvevnne [revennnn (62,936)]....ceeeve 9,570 |ovvvvnniiiiinnnn [ e e | e {0002
Call on 40%SPX,
A0%MXEA, 20%MXEF ... Equity ....... GSGSEF7VJP5I70UK5573 | 04/21/2025 |. 04/19/2027 |... 13,445,500 13,445,500 |......... (120.25) ... (451,769 fevnnnniniiiiiiinns oo (1,822,941) .cevvnnnnns (1,822,941)].........277,327 |oeeveneieiinnnns [ e v | e {0002
Call on SPX ........... Equity ....... ROMUWSFPUBMPROBKSP83  |. 04/21/2025 |. 04/19/2027 |............ 185]........ 1,137,963 ]....... (6151.15) |...eeee e (52,695)]. s ferniiiiiiiiiiiiins | (169,871)]...ceeven (169,871)....cceuu 87,311 |oeeiiiiiiiiiies foeeeeviieceees e v | eeeeeenn[0002
Call on SPX ........... Equity ....... ROMUWSFPUBMPROBKSP83 . 04/21/2025 |. 04/19/2027 |............ 3% |........ 2,374,578 |....... (5996.41) |....... (135,468)[...eevvvvrrrrnnnns foereeeeeieeeeeenns [ (406,879) ........... (406,879)......... 105,153 |oeevvnriviiinnns foovrvnniinieceens e e | e {0002
Call on SPX ........... Equity ....... ROMUWSFPUBMPROBKSP83 . 04/21/2025 |. 04/19/2027 |............ 638 3,858,618 |....... (6047.99) |....... (205,617)].cccceeeieiiinnns fornnnnnnnnninnnnns | (632,042)] .....c0uunn (632,042)]....ees 167,366 [ooevvveeeneieiinnn feeeeeeeciiiinnees Jeveniinnviinens [ | e [0002
Call on SPX ........... Equity ....... ROMUWSFPUBMPROBKSP83  |. 04/21/2025 |. 04/19/2027 |.......... 3,250 19,697,893 |....... (6060.89) |.....(1,031,666))......cccevrrrrees [oeneiiiiiiiiianns [ (3,189,926 ........... (3,189,926)|.........849,932 |....oevniiiinnnnn foorriiii e e | e {0002
Call on SPX ........... Equity ....... . 02RNESIBXPAROTD8PU41 |. 04/19/2024 |. 04/19/2027 |............ 13 .......... 690,3%5|....... (6109.89) |.........(39,740)]..ccooeeeeiiininns fernnrnnnnininiinns | (107,090)] .....ceven (107,000)f......0vtn 29,314 |oeeneiiiiiiiies foeeeenineeeeens e e | e {0002
Call on 40%SPX,
A0%MXEA, 20%MXEF ... Equity ....... ROMUWSFPUBMPROBKSP83  |. 05/19/2025 |. 05/19/2027 673,100 |.......... 673,100|.......... (122.5) |evveeeeenn (4,510)) e o [ (39,772)] cevvvvnne fenns (39, 772)cveeeeen 2,129 | [ e e | e {0002
Call on 40%SPX,
A0%MXEA, 20%MXEF ... Equity ....... ROMUWSFPUBMPROBKSP83  |. 05/19/2025 |. 05/19/2027 |... 10,807,900 10,807,900 |......... (120.25) |..oeees (125,372)f s fevneiniiiiiiiiinns e (742,566) ........... (742,566)....eee e 47,917 oo feeeneeeciiines v [ | e [0002
Call on SPX .. . ES7IP3U3RHIGC71XBU11  |. 05/19/2025 |. 05/19/2027 |.... .... 910,284 ...(47,375)| ... ... (47,375)|...
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Equity ....... ES7IP3USRHIGC71XBUT1 ). 05/19/2025 [. 05/19/2027 |............ 331 ........ 2,204,720)....... (6932.69) |....... (102,009)]....ccvvvvvvvrnnns Jverrriiieeeieeees foeeens (152,877)] .nvveeeees (152,877)f.......... 64,398 |..eveeniiviinnnns foovvvvninnnneiens foveenniiiiiiinnns fovvvennnnniciinnn | eeeennn {0002 Lo
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1 | 05/19/2025 |. 05/19/2027 |............ 438 |........ 3,062,636 |....... (6992.32) |....... [QPZZ3RTS) | R R R (188,420)( .evvnnne [ (188,420).......... 82,963 |..evvnneiiiinnn [ e e | s 0002 .oovvvnnnnne
Royal Bank of
Call on SPX .. Exhibit 5 ... |Equity ....... Canada .... . ES7IP3U3RHIGC71XBU11 [ 05/19/2025 |. 05/19/2027 |.... 14,329,785 |....... (7007.23) |[....... (571,781) (863,868)|...
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2025 |. 06/21/2027 |....... 403,300 [.......... 403,300 .......... (122.5) |oeeeeeeens (1 (1)) U R R (24,786) .evnneeens oo (24,786).....ceeee 1,003 |oeeevnnniiiiinnn oo s [ 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ... | oo Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2025 |. 06/21/2027 |... 10,940,300 |...... 10,940,300 ......... (120.25) |......... [R:Z3022210) R AP RN (775,855)[ cevvnneans fonnnns (775,855)|.......... L0223 RN RN R R IR 0002 .oovvvnnnnne
Indexed Universal Life Wells Fargo Bank,
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... NA o KB1H1DSPRFMYMCUFXTO9  |. 06/20/2025 |. 06/21/2027 |............ ... 789,948 1....... (7116.65) [......... (T3 70) R RPN R, (44,174)| ... (44 174).......... QLECHRC 1 R AU KR R,
Indexed Universal Wells Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 06/20/2025 |. 06/21/2027 |............. 245 |........ 1,699,714/....... (6937.61) |......... [WATRC(S)) AR PP RN (119,765)( cevveneens [ (119,765).......... LT (01° ) R FOPRRUR R RN SRR, 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO09  |. 06/20/2025 |. 06/21/2027 |............ 758 |........ 5,303,946 |....... (6997.29) |....... [0SR 7:5) | R R R (346,866)( ..evunneen [onnnnnn (346,866)......... 140,483 [ e [ e | e 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 06/20/2025 |. 06/21/2027 |.......... 1,863 |...... 13,063,747 |....... (7012.21) |....... [ITET7)) ETN R N (838,245)] ..oevvvnnnn [unnnnn (838,245)|......... RV VIN R FORRRRN R RN N 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ... [ eereniis GSGSEF7VJP5170UK5573  |. 07/21/2025 |. 07/19/2027 |....... 487,300 [.......... 487,300 .......... (122.5) |oeeveeens (K517 R R R, (19,659)] .eevvvennn fernnnns (19,659)]........... 15T [ oo e [ | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 07/21/2025 |. 07/19/2027 |... 11,437,600 |...... 11,437,600 |......... (120.25) |....... [T Y R R (543,080)( .evvnnnen fornnnne (543,080).......... 39,837 |eeeveiiiiinnn [ [ e | s 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/19/2027 |............ 143 |....... 1,075,278 (....... (7519.43) |......... [(e78 1)) U TP (35,830)] -evvvvnnnnn fernnnnns (35,830)........... LA R IR RPN AR U 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/19/2027 |............ 307 |........ 2,250,390 |....... (7330.26) |.........(89,628)| R P [QVVN0K)) R (100,083)[.......... 48,237 |oueveneeiiinnnnns foovrennineecenns o e [ el 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/19/2027 |............ 557 | 4,118,079 {....... (7393.32) |....... [QEIHCETS)) R R R (166,867)] .eevvvvnnn |evnnnns (166,867)).......... L-C 021N R FORRRRR R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/19/2027 |.......... 1,839 [...... 13,625,298 |....... (7400.08) |....... (LKL ) R R R, (539,165)] .oevvvvunnn [eunnnns (539,165)|......... L1V R FORRR R R RN RN 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 08/19/2025 |. 08/19/2027 |....... 507,900 |.......... 507,900 0,747 [ | (17,706), ... (17,706))...
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 08/19/2025 |. 08/19/2027 |... 13,067,200 |...... 13,067,200 |......... (120.25) |....... (K7 FUAAD R IR R (537,807 -.cvnnenn feunneen (537,807).......... 26,553 |.evveeiniiinnnn foerrieiin e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/19/2025 |. 08/19/2027 |............ 1461........ 1,116,252]....... (7645.56) |......... (71510 FRURR PP . (33,413)] cevvvvnn [ (33,413))..cevnnnns RLLCHN (0728 R AR KR R IO 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/19/2025 |. 08/19/2027 |............ 265 |........ 1,975,103 ]....... (7453.22) |........ [WLTLC5<)) R AR RPN (79,455)] cevvvvnnns fernns (79,455)).......... LSRR IR RPN RN U 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/19/2025 |. 08/19/2027 |............ 664 |........ 4,991,507 |....... (7517.33) |....... [RECTRCN(5)) R IR R (182,482)[ .evvenneees fonnnne (182,482).......... LK 1T R IR RN AR U 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/19/2025 [. 08/19/2027 |.......... 2,061 |...... 15,526,285 |....... (7533.36) |....... [RSETARSIC LD R R R, (553,952)( ..vveeeenn |oeeens (583,952)......... 290,317 [oueniiiiiiiinnes v [ e | e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 | 09/19/2025 |. 09/20/2027 |............ 135 .o 1,072,879|....... (7947.25) |........ [RUR- 1)) RN AR RPN (21,702)f vevnneeeees oo (21,702)f.......... B . R R R RN RN 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5I70UK5573 | 09/19/2025 |. 09/20/2027 |............ 19 |........ 1,518,475(....... (7747.32) |......... (58,128)].eevevevnneees Jovvnnniieeiiiinns [ (42,641)] cevvvvnnn [ (42,641).......... 28,121 | foe e e | s 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5I70UK5573 | 09/19/2025 |. 09/20/2027 |............ 663 |........ 5,180,655 (....... (7813.96) |....... [QECUNCISIC)) R IR RN [REUNLEY I S (130,744).......... L0 S FOPUUU RO FRUU NS 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 09/19/2025 |. 09/20/2027 |.......... 1,853 |...... 14,510,139 |....... (7830.62) |....... (494,087 )]..veeeeeevnnnnes [oevernnnnneniinns foeens (356,397)] -eevvvvnnnn feunnnns (356,397)]......... AT 28 PO FO R R RN RN 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 09/19/2025 |. 09/20/2027 |....... 544,400 |.......... 544,400 |.......... (122.5) |ovvvenn... (9,745)) . (15,417)] ... . (15,417))... (1)
Call on 40%SPX,
A0%MXEA, 20%MXEF ... |eooeiiiiiiiiiiiiiiiiiinnns Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 09/19/2025 |. 09/20/2027 ... 11,949,000 |...... 11,949,000......... (120.25) |....... (264,073)].ceeneiiiininnes foovvennnnniiiiins foennns (401,570) .. evenenn Jovnnnen (401,570)........... TT67 [ | fonnviiiiinins o | eeeeeeees 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 10/20/2025 |. 10/19/2027 |....... 380,400 |.......... 380,400 .......... (122.5) |oeeveeens [WAR°1V3) AR FPTPRR RN (172 R (9,582)).cvvennnnns [ [C15)) RN RN RN RN [N 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity .. . GSGSEF7VJP5170UK5573  |. 10/20/2025 |. 10/19/2027 |... 11,700,700 |...... 11,700,700 ......... (120.25) .. (297,198) (349,266)... .0002 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/20/2025 |. 10/19/2027 |............ 106 |.......... 851,354 |....... (8031.64) |......... (V1)) I RPN RN (16,700)] +oeevvvvnnn |evnnnnns (16,700)].......... B [U5<151c N R R R RN RN 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/20/2025 |. 10/19/2027 |............ 219 |....... 1,714,680 |....... (7829.89) |......... [(CI:77)) R EPRPRN AR (46,726) .evvneeenn oo (46,726).......... 25,750 |oevvvniniiinnnns fooreeiiin e e | s 0002 .oovvvnnnnne
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/20/2025 |. 10/19/2027 |............ 682 [........ 5,385,713 |....... (7896.94) |....... (199,076 (131,883).......... (05T O FORURR R R {0002 ............
Indexed Universal
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/20/2025 |. 10/19/2027 |.......... 1,789 ...... 14,157,752|....... (7913.78) |....... (511,245) (337,3%4)......... QISR 1IN R AR R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2025 |. 11/19/2027 |............ 166 |........ 1,320,362f....... (7953.99) |......... (Y0872 FU PP (32,813)] cevvvvenns [ (32,813).......... 18,238 [ooevieiiiiiiien feeeeeeviinees v [ | i 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/19/2025 |. 11/19/2027 |............. 239 | 1,853,378 ]....... (7754.72) |......... (86,263)]..eeeevnnnnnees Jovvrnnineiiiinnns [ (62,050) vevnneenes o (62,050)f.......... 30,464 |..evvnniniiininn [ [ e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/19/2025 |. 11/19/2027 |............ 859 |........ 6,718,359 |....... (7821.14) |....... (288,362)]..uuneeeevvninns [oevvrnnniininninns foees (204,205)] .eevvvnnnn funnnns (204,205)|......... (0230710 I8 R R R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/19/2025 |. 11/19/2027 |.......... 2,337 |oueen 18,355,616 ....... (7854.35) |....... [WEZIT10) R KR R (531,088)( .evvnneans fonnnns (531,088)|......... P/ S PO FORRRR R RN RN 0002 .oovvvnnnnns
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/19/2025 |. 11/19/2027 |....... 925,400 |.......... 925,400 |......uunn.. (124) | (A1) R EPRRON AR (28,203)] .eevvvnnnnn fornnnns (28,203)f.....cceeen (ST PR RN AR R (R, 0002 .oovvvnnnnne
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . [Canada .... . ES7IP3U3RHIGC71XBU11 | 11/19/2025 |. 11/19/2027 |... 15,287,900 |...... 15,287,900 (A1) [ | (580,125)[ ...cvnneee Jevneen (580,125)).vuvneeeeee 8,703 o [ v [ | e 0002 ...
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUTT  |. 12/19/2025 |. 12/20/2027 |............ 200 |........ 1,595,856 |....... (7979.28) |......... (63,287)].eeeevevnnnnnees Jovvennnnieniinnns [ (41,645)] .eevvvnnns [ (41,645)|.......... 22,505 |.evvnneeiiinin foereiiiin e e | s 0002 .oovvvnnnnne
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/20/2027 |............. 223 | 1,825,101....... (8184.31) |......... (54,867 eeeeevnnnnnees Jovvennineeniinnns [ (RS0 I (35,083)).....0n... 20,997 |vevenieiiinnn foereiii e e | s 0002 .oovvvnnnnne
Royal Bank of
Call on SPX .. Exhibit 5 ... . [Canada .... . ES7IP3U3RHIGC71XBU11 | 12/19/2025 |. 12/20/2027 |............ 617 |........ 4,965,382|....... (8047.62) .. (179,639) (117, 180))... .0002 ...
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/20/2027 |.......... 1,949 [...... 15,751,428(........ (8081.8) |....... (544,806) (353,246)|......... 201,223 |oeeeeeieeeieinnn oo e [ 0002 .oovvvnnnnne
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/20/2027 |....... 745,100 [.......... 745,100 |............ (124) | (12,890 Jovvnnneieciinnns [ (17,672) evneeeees oo (17,672)]...ccvvennns [(-7)) R R R RN [N 0002 .oovvvnnnnns
Call on 40%SPX, Royal Bank of
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/20/2027 |... 15,455,100 |...... 15,455,100 ............ (121) |....... [REISI TR 1) Y R R, (460,650)( ..evunnen founnnns (460,650).......... (WA (L) R AR KPR RN U 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/19/2024 |. 12/20/2027 |............ 19 .......... 864,001]....... (7260.51) [......... [T IR T)] EUR AP (57,393)] cevvvvnnnn [ (57,393))...00unnn. 20,570 [eiiiiiiiinnens e [ e | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 01/20/2026 |. 01/19/2028 |....... 908,000 |.......... 908,000 |....cuunnnns (2N FO AR [QECTRT. ) IO RPN (17,681)] ceeeeevvenn |eveannnn (17,681)]...ccvvnennnns [CICIV N R R R RN (RN 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis G5GSEF7VJP5170UK5573  |. 01/20/2026 |. 01/19/2028 |... 11,605,200 |...... 11,605,200 |............ (121) feoeeeiiiiiiiennns e (305, 217)[. i Joveinnn (282,621)( .evveneens fonnnns (282,621).......... P21 R IR KPR R RN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/20/2026 |. 01/19/2028 |............ 185(....... 1,468,036 ....... (AT ) N RN ((70:2-1)) R R (44,666)(....ccceees [oernnnn (44,666).......... 17,816 |oeeeeeeeiieins [ e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/20/2026 |. 01/19/2028 |............ 189 ........ 1,538,316 ....... (8139.24) |.ovvvevneiiiinnnn e [(SIUR i) | R IR (34,761).eeeneeeens o (34,761).......... B LCTRCCT. FOR F R R RN RN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/20/2026 |. 01/19/2028 |............ 701 |........ 5,610,313 ......... [RE[0[078¢) 1N IR I (218,886)]...ccvvveeieiinnn fonnnns (154,931)] coevvvvnnnn [evnnnnn (154,931).......... 63,954 |.oevvniiiiiini foerriei [ e | s 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/20/2026 |. 01/19/2028 |.... 12,795,366 |....... (8037.29) |.eevveunivvinnnnns [ (477,621)|... (336,340)f... .{0002 ...
Barclay's Bank PLC
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 6 ... |Equity ..ol GSGSEF7VJP5170UK5573 ). 02/19/2026 |. 02/22/2028 |............ 280 ]........ 2,300,791 [....... (8217.11) |oevvvnniniinnnnn s (UAAR:1D) T AT (561,305)] cevvvnnnn o (51,355)..cuuenn 26,497 |.ovveneniiiinnns Lo e | | e 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life Barclay's Bank PLC
Call on SPX ............ Exhibit 5 ... |Equity ....... GSGSEF7VJPSI70UK5573  |. 02/19/2026 |. 02/22/2028 |............ 338 |....... 2,707,806 |....... (8011.26) [.oovvvvvnneininns [ (118,425)[...cevvvnieeees Jevnennnns (80,755) vevnneeees o (80,755).......... YA/ V) (S FOPRUUU R FRUU N 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity .. . GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/22/2028 |............ 652 [........ 5,268,082(....... (8079.88) [..evvvvvenieninnn fonnnns (211,887)]... P OO (142,908)| ... (142,908)...
Call on SPX ............ Exhibit 5 ... |Equity ....... GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/22/2028 |.......... 1,949 [...... 15,814,537|....... (8114.18) [.oovveveneeiiiins [ (609,569)[.....ccevvunneens |oevnnnn (408,869)( ...vunn [onnnnne (408,869)........ P2{V[V ([0 R AR RPN AR RN 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 02/19/2026 |. 02/22/2028 |....... 952,800 [.......... 952,800 ............ (2N FO AR (2 13) | IO IR (14, 115) eeeeeeen o (14, 115))..enee LR 7 T R FRRUUR RUPTRI T RTINS 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... ... GBGSEF7VJPSI70UKS573 | 02/19/2026 |. 02/22/2028 |... 12,471,500 |...... 12,471,500 |............ (121) feoeeeiiiiiiiennns e (370,404)....ccvvvnnnnnnns |ovnnnnn (232,120)] ... (232,120).0e. IS R RO R
Indexed Universal
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/20/2028 |............ 140 |....... 1,107,578 |....... (7911.27) [eveeeiiiiinienes oo (XD O RPN [1RT10)) U (40,340)........... [T -2 PO KR RN FRR RN (R 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/20/2028 |............ 1841........ 1,419,207{....... (LA K1) R R (70,954)].ceveiiiiininnes Joevennnn (66,063)[ .veveeeeens [oereenn (66,063)]........... L %: 11 I PO KRN AR RN (R, 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/20/2028 |............ 677 |........ 5,266,478 |....... (TT79.14) [oeeiiiiiiiinnns | (LX) R R, (2T I (226,354).......... (G811 AR FRRRRR R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/20/2028 |.......... 1,596 |...... 12,468,223 |....... (7812.17) [oeeeveiieieiiias [ (553,452)[....ccvvnnieiiinn fonnnns (514,547) ceevevinnn fevnnnnn (514,547).......... 38,905 |.evvvnnieiiinnnn [ e e | s 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/20/2028 |....... 870,800 |.......... 870,800 |....cuuunnns (2N FO AR (39,796)].cvvveeeernnnnnes Joeennnnn (17,673) evneeeees oo (17,673)].......... 2,123 | fer e e | s 0002 .oovvvnnnnns
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/19/2026 |. 03/20/2028 |... 12,122,400 |...... 12,122,400 ............ (121) feoeeeiiiiiiiennns e (646,124)[.....ccvvvnnnennns |ovnnnnn (329,382)] ..cevvvnnnn feunnnnn (329,382)......... R (P28 N F R R RN RN 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2025 |. 07/19/2028 |.... .... 935,105 (39, 781)[ e e (39,78 14,728 | e [ e | s 0002
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis G5GSEF7VJP5170UK5573 | 09/19/2025 |. 09/19/2028 |............ 109 |.......... 920,732)....... (8447.08) |......... (31,851 )i Jovvenieeinciiens [ (26,156)( .evnneenns oo (26,156).......... LUJ:<) Y R AR KPR R IO 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/20/2025 |. 10/19/2028 |............ 18 ....... 1,007,340 {....... (8536.78) |......... (35,088)[....cccvvvmnnnnens Jovvrnnnniiniiinnn [ (27,891)] cevvvvne fenns (27,591)......... LI L R AU KRR AR SUUUN 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/19/2025 |. 11/20/2028 |............ 165 |........ 1,394,605(....... (8452.15) |.........(53,713)| ...(45,059)] ... ....(45,059)|...
Royal Bank of
Call on SPX ............ Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/19/2025 |. 12/19/2028 |............ 154 |........ 1,339,323]......... (8696.9) [......... (48,205)]..vveeevniinnees Jovvennineeniiinns [ (34,806)(.eenneenes o (34,806).......... LETECL L R AU RPN AU SO 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX weovvvviins | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJPSI70UK5573  |. 02/19/2026 |. 02/20/2029 |............ 107 |.......... 934,298 |....... (8731.76) [-eeevvevnneiines Jevnennnns (37,629)].cvveeeeiinnnnns Joeennnnn (26,801)[.eevneeecs o (26,801).......... L[R2 R AR RPN RN U 0002 .oovvvnnnnns
Call on SPX, paid at
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/09/2021 |. 08/21/2026 |........ 13,000 |...... 39,000,000 |........... (3000) [... (16,266,640)].....0uunveeernnnn fooviiiiiinnnnnns ... (46,356,209)("......... ... (46,356,209)|...... 4,301,120 [oeiiniiiinnens i [ e | e 0001 .eevnnenens
Call on SPX, paid at
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 01/08/2021 |. 09/18/2026 |........ 28,000 |...... 86,800,000 |........... (3100) [... (30,646,000)]....c0umeererunnn foovririiinnnnnns ... (97,279,619)"......... ... (97,279,619)...... 9,264,266 |...ovnniiviinnnn [ e e | s 0001 .evvnnnnens
Call on SPX, paid at
maturity ....ocooeeeens Variable Annuity ..... Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 02/22/2021 |. 09/22/2026 |......... 14,500 |...... 55,100,000 |........... (3800) [... (11,745,000)]....cuumerrervnnn fooviiiiiinnnnnns ....(40,526,553)("......... ....(40,526,553)|...... 4,854,004 |...ovnniiiiinnnn foereeii e e | s 0001 .eevnnenens
Morgan Stanley &
Call on SPX, paid at Co. International,
maturity .ooooooeeeees Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC .ooeviiiieieeees 4PQUHN3JPFGFNF3BBE53  |. 02/22/2021 |. 09/22/2026 |......... 14,500 |...... 55,100,000 {........... (3800) [... (11,702,950)]. .eevvumeeeeemnnn foaneiiiiniiians ....(40,526,553)["......... ....(40,526,553)|...... 4,854,004 |.....oeieeiinnns fooeeeiin e e [ i 0001 ..oennneees
(1,338,792,621 (3,021,330, 142 (3,021,330, 142
0649999999. Subtotal - written options - hedging other - call options and warrants ) (130, 158,070) ) XXX ] 514,781,796 976,727 XXX XXX
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27  |. 09/09/2019 |. 04/20/2026 |......... 62,500 |...... 75,000,000 |........... (1200) |..... (3,322,031)].ccvvveneeeinnnnn oo s (W) U AR (78)eeeen SR/ PO KRR R RN Y 0001 .eevnnenens
Morgan Stanley &
Co. International,
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... PLC oo 4PQUHN3JPFGFNF3BB653 | 09/09/2019 |. 04/20/2026 |......... 62,500 |...... 75,000,000 |........... (1200) |..... (3,281,250)f-.ceeeeeeeeeeee Joemmmeeeeeeens foeeeeeeis (W) PP [VE)) R— 5,837 |eeeeeeeeemnnes foeeemmneeeeeeenn [ e [ s 0001 .eeeneneees
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ..o [oeviiiiiiis BATYDEB6GKMZ0031MB27  |. 10/30/2019 [. 05/01/2026 |......... 58,500 |...... 70,200,000 |.....c..... (1200) |..... (2,920,320)]-«cvveeeeeeeennn feeeeeeeeeeeeeee e (1)) R R (89)f...ceee T,705 [oeeeeeieeeeee Jemeeeeemmes o [ | s 0001 .eeeneneees
Goldman Sachs Bank
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity .. KD3XUN7CBT 14HNAYLUO2 ). 02/24/2023 |. 05/15/2026 |........ 60,000 |..... 192,000,000 ... (3200) [... (11,810,904) ....(93,978)).........167,340 |.
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1 2 4 5 6 7 9 10 11 15 16 17 18 19 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current Quality |Effectiveness|
Used for Date of Rate or discounted Unrealized | Foreign Year's of at Inception
Income Maturity Index Premium Valuation | Exchange (Amorti- Refer- and at
Generation Exchange, Counterparty Trade or Notional Received | (Received) Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
on SPX ... Variable Annuity ..... . [HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 02/24/2023 |. 05/15/2026 192,000,000 ... (3200) |... (11,670,000) ....(93,978)|.........167,340 |. . {0001 ...
Bank of America, NA
on SPX ... Variable Annuity ..... |Exhibit 5 ... [Equity «ooos|eriiiiiiiiiiiniininns BATYDEB6GKMZ0031MB27  |. 06/18/2021 |. 06/18/2026 110,000,000 |........... (2000) [.....(5,786,550)]. «evvuueeeeemnnnn feeeeeeemniieeieee Jeenee e (55,550)] i [ (55,550)).......... 39,745 |.eeeeeeeeeeees foeeeeee [ e | 0001 .oeeneneees
Goldman Sachs Bank
on SPX ..o Variable Annuity ..... USA Lo KD3XUN7CBT 14HNAYLUO2  |. 03/18/2026 |. 06/18/2026 74,647,500 |........... (6725) |cveeeeeeeenennans |+eeen(2,830,500)... e |- (3,449, 880) e |- (3,449,880)....... (619,380)[-. e eeeeeeneeeee Jeemmmeeeeeemnni foreeeemmenieeeeeen foeeecee | s 0001 .oeeneneees
Choe Options
on SPX ..o Variable Annuity ..... ExchanZe ............ 549300EX04020BFQTQ27  |. 03/24/2026 |. 06/18/2026 67,575,000 [....ccen... (B625) [-vneeeeeemennane foeeen (2,743,286)[..eceeeeenees |eenn (2,724,420 oo e (2,724,420)|.......... 18,866 |-evvneeeeeemenns foreeemmmneeeeenn feeee e e | s 0001 .oeeneneees
Choe Options
on SPX ..o Variable Annuity ..... ExchanZe ............ 549300EX04020BFQTQ27  |. 03/24/2025 |. 06/18/2026 460,000,000 |........... (4600) |.....(9,685,952)].....euueeeeennnn feeeereeveninannes |oeen (1,700,000) ... ... (1,700,000)f......... 395,000 +.neeeeennnneee Jeemmnneeeeeemnnnn foreeeeenneeeeees feeeeeee | e 0001 .oeeneneees
Choe Options
on SPX ..o Variable Annuity ..... ExchanZe ............ 549300EX04020BFQTQ27  |. 03/27/2025 |. 06/18/2026 460,000,000 |........... (4600) [... (10,186,952)]....evuuneeeeennnn feoeeeeeeennnanens |oeen (1,700,000) ... ... (1,700,000)f......... 395,000 +.neeeeennnneee Jeemmnneeeeeemnnnn foreeeeenneeeeees feeeeeee | e 0001 .oeeneneees
Choe Options
on SPX ..o Variable Annuity ..... ExchanZe ............ 549300EX04020BFQTQ27  |. 03/17/2025 |. 06/18/2026 690,000,000 |........... (4600) [... (17,007,933)].ccvvemeeeeeeennn fooeeeeeeemnnannee |0enn (2,550,000 o | (2,550,000)f......... 592,500 |.evvveneeeeennnn [ e fee ] 0001 .oeeneneees
Barclay's Bank PLC
t on EUR Currency . |Variable Annuity ..... C|FX currency | G5GSEF7VJP5170UK5573  |. 04/29/2024 |. 06/19/2026 63,000,000 ........... (1.05) [o..a (1,147,323)] e e | (83,835)] e [ (33,635)......... (43,524).......... 20,747 [oeeeeeeeeeeeee oo o | 0001 .oeeneneees
Barclay's Bank PLC
t on EUR Currency . |Variable Annuity ..... C|FX currency | G5GSEF7VJP5170UK5573  |. 04/29/2024 |. 06/19/2026 73,500,000 ....(1,338,543)] ....(39,241)|........ (50,778)|. . {0001 ...
t on GBP Currency . [Variable Annuity ..... . |FX currency [Societe Generale .. 02RNESIBXP4ROTD8PU41 |. 03/14/2022 |.06/19/2026 66,000,000 ... (2,295,286 ... (42,004)]. 0001 ...
Barclay's Bank PLC
on NKY ..o Variable Annuity ..... EqUity wovvees | GSGSEF7VJP5170UK5573  |. 02/27/2024 |. 09/11/2026 23,921,060 .......... (24000) |....... (796,363))...vneeevevvnnnnes [oevvrnnnnnnennnnnn foeneens (222,132)] e | (222,132)|....... (107,831)] 0001 .eevnnenens
Bank of America, NA
on SPX L..eeieiis Variable Annuity ..... EqUity wovvees | BATYDEB6GKMZ0031MB27  |. 10/25/2021 |. 09/18/2026 90,000,000 ........... (4500) |... (14,924,000)].....0umeveeennnn foovvrriiinninnnns Jovnnnns (798,272) enneeeens o (798,272)..0uv.. [C-IST777)| PO RN R RN [y 0001 .eevnnenens
Goldman Sachs Bank
on SPX L..eeieiis Variable Annuity ..... Equity ....... USA e KD3XUN7CBT14HNAYLUO2  |. 10/25/2021 |. 09/18/2026 90,000,000 ........... (4500) |... (14,837,000)]....cuumeeeeennnn foonvrriinnnnnnnnns Jovvnnnn (798,272) enneeeens o (798,272)..0uv.. [C-IST777)| PO RN I RN [y 0001 .eevnnenens
J.P. Morgan Chase
on SPX L..eeieiis Variable Annuity ..... Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 07/14/2021 |. 09/18/2026 28,800,000 ........... (3200) [.....(3,114,000)]. ..ccvumnvreernnnn foonnriiiinnnnnns fovennnn (128,524) e | (128,524).......... (KSR 17 R FURRRRURRN R RN IS 0001 .eevnnenens
J.P. Morgan Chase
toon SXOE ....eeeniiis Variable Annuity ..... Equity ....... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/23/2024 |. 09/18/2026 58,441,500 ........... (3600) [.....(2,191,556)]...cevumereennnnn fooeniiiiiiiininis Jovennn (558,276) wenneeeens e (558,276)....... (264,290)].......... it T -2 R E R R IR 0001 .eevnnenens
Morgan Stanley &
Co. International,
on RUT ... Variable Annuity ..... PLC s 4PQUHN3JPFGFNF3BB653  |. 09/22/2021 |. 09/18/2026 102,850,000 .. (1870) |... (13,583,900))-.. . eeeeeemnnnn foeeeeemmnnaeeeens [eennn (1,604,155)] .o | (1,604, 155)|.........(89,028)|. . {0001 ...
on SPX Variable Annuity Societe Generale .. O2RNESIBXPAROTDBPUA1 |.08/02/2021 |.09/18/2026 |. 33,000,000 .. (2200) |......(1,972,500).. .(83,311) .(7,199)|. 0001
on SPX Variable Annuity Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/25/2019 |. 09/18/2026 |. 27,600,000 |.. (1150) (1,296,000)).. .(24,741)) .(8,630)|. 0001
on SPX ... Variable Annuity ... . |Societe Generale .. O2RNESIBXPAROTDBPU41 |. 00/25/2019 |.09/18/2026 50,250,000 .. (1008) |.....(1,925,000) L (44,221)]... 1,018 | .{ooo1 ...
Bank of America, NA
on SPX L..eeieiis Variable Annuity ..... |Exhibit 5 ... [Equity ...cooo|eeieiriiiinniis BATYDEB6GKMZ0031MB27  |. 07/19/2021 |. 12/18/2026 99,000,000 |........... (3300) [... (13,050,000)...ccvveeeeeeeencs foereeeneeeneennens [ (710,300) oo e (710,300)....... (100,010); 0001 .eevnnenens
Cboe Options
on SPX ... Variable Annuity ..... . [Exchange ............ 549300EX04020BFQTQ27  |. 04/21/2025 |. 12/18/2026 267,500,000 .. (5350) |... (26,747,476) ...(6,677,500)f..... (1,450,000)f. 0001 ...
on SPX Variable Annuity Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 01/20/2022 |. 12/18/2026 |. 94,000,000 |.. (4700) [... (15,6083,600)).. (1,466,992)| . (260,961)|. 0001
on SPX Variable Annuity Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 05/06/2022 |. 12/18/2026 |. 90,000,000 |.. (4500) |... (14,140,000)).. (1,233,000 . (217,000)[. 0001
on UKX ... Variable Annuity ..... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/26/2024 |. 02/03/2027 46,731,540 .. (3684) |....... (541,136) (131,218)f......... (37,317)|. . {0001 ...
Bank of America, NA
on SPX ..o Variable Annuity ..... |Exhibit 5 ... [Equity «.ooos|eriiiiiiiiiiiiiiiinns BATYDEB6GKMZ0031MB27  |. 04/07/2022 |. 03/19/2027 36,375,000 ........... (4850) [.....(5,599,650)].cevvueeeeeeemnnn feoeeeeeemniiieees Jeeennn (818,449) e | (818,449)|........ (153,779) 0001 .oeeneneees
Bank of America, NA
on SPX ..o Variable Annuity ..... |Exhibit 5 ... [Equity «ooos|iriiiiiiiiiiiiiiiinns BATYDEB6GKMZ0031MB27  |. 03/07/2022 |. 03/19/2027 130,500,000 |........... (4350) |... (23,282,400)[....cccvvmmneeeee Joemmnneeeeeennnnn [0 (2,188,438)) e e (2,188,438)|....... (403,671) 0001 .oeeneneees
Barclay's Bank PLC
on SPX ... Variable Annuity ..... J [P, G5GSEF7VJP5170UK5573  |. 05/23/2024 |. 03/19/2027 295,000,000 ... (5900) [... (27,419,000) .. (13,633,357)f..... (3,290,000)(. . {0001 ...
on SPX ... Variable Annuity ... . |Societe Generale .. O2RNESIBXPAROTDBPU41 |. 04/18/2022 |.03/19/2027 96,000,000 .. (4800) |.... (15,276,000) (2,092,336)|........ (395,382)|. 0001 ...
J.P. Morgan Chase
on SPX ... Variable Annuity ..... .. [Bank, N.A. . .. THBGLXDRUGQFUS7RNE97  |. 05/06/2025 |. 06/17/2027 240,000,000 ... (6000) |... (24,920,000) ... (13,256,654)f..... (2,868, 152)|. ...10001 ...
on SPX ... Variable Annuity ..... . [UBS-AG .... ... BFM8T61CT2L1QCEMIKS0 |. 05/06/2025 |.06/17/2027 240,000,000 .. (6000) |... (24,984,000) .. (13,256,654)f..... (2,868, 152)|. . {0001 ...
J.P. Morgan Chase
on SX5E ............ Variable Annuity ..... Bank, N.i. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/23/2024 |. 06/18/2027 69,264,000........... (3200) |.....(2,748,915)]. . cevvumneeeeeennn feoneereeeennnnnns Joeeen (1,339,530) cevnnneinn [ (1,339,530))....... (433,237)].cceeeeens 49,149 | oo [ | [ s 0001 ..oennneees
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Barclay's Bank PLC
Put on NKY ............. Variable Annuity ..... Exhibit 5 ... |Equity GSGSEF7VJP5170UK5573  |. 02/27/2024 |. 09/10/2027 |........ 60,000 |........ 7,575,002 .......... (19000) |....... (248,873)).ceeeeeeeeeeeeeees foeeeeeeeeeeeeeeee o (37,478)) e [ (137,475)] e (54,212)f 03,000 e e fo | s 0001 .eevnnenens
Put on NKY ... Variable Annuity ..... Exhibit 5 ... |Equity .. . GSGSEF7VJP5170UK5573  |. 02/27/2024 |. 09/10/2027 |........ 60,000 |...... 11,163,162 |.......... (28000) |....... (770,481) .|{0001 ...
Variable Annuity ..... Exhibit 5 ... |Equity BATYDEB6GKMZ0031MB27  |. 10/13/2023 |. 09/17/2027 |........ 70,000 |..... 175,000,000 |........... (2500) |..... (5,530,000)]...cceeeeeeeiennns [ [ (1,662,019)) e | (1,662,919)]. . (227, 949) s [ [ fo [ 0001 .evvnnnnens
. Variable Annuity ..... Exhibit 5 ... |Equity .. ROMUWSFPUBMPROBKSP83  |. 03/07/2024 |. 09/17/2027 |..........4,000 |...... 10,947,000 ... (2500) ...|0001 ...
Put on SX5E .. Variable Annuity ..... Exhibit 5 ... |Equity .. ROMUWSFPUBMPROBKSP83  |. 03/07/2024 . 09/17/2027 |..........4,000 |...... 17,515,200 .. (4000) |[..... (1,035,496)| .|{0001 ...
Put on SX5E ............ Variable Annuity ..... Exhibit 5 ... |Equity KD3XUN7CBT14HNAYLUO2  |. 03/07/2024 |. 09/17/2027 |..........4,000 |...... 10,947,000 |........... (2500) |....... [ VR R 1)) R KRR R, (168,020)] ... (168,020)f......... (52,973) {0001 ...........
Put on SX5E .. .. |Variable Annuity ..... Exhibit 5 ... |Equity .. A KD3XUN7CBT14HNAYLUO2  |. 03/07/2024 |. 09/17/2027 |..........4,000 |...... 17,515,200 .. (4000) |[..... (1,043,911)| R R (649,920)] ...eevvnnnn feunnnns (649,920)f....... (205,391)|. .|{0001 ...
Put on SPX Variable Annuity Exhibit 5 ... |Equity Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/13/2023 |. 09/17/2027 |........ 70,000 |..... 175,000,000 .. (2500) (5,460,000)|.. ..(1,662,919) (1,662,919)| . (227,949)|. 0001
Put on UKX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/26/2024 |. 12/17/2027 |..........6,000 |...... 40,338,300 .. (5300) [..... (1,285,194)| R R (469,802)( .evvvnneens fonnnns (469,802)....... (116,007)]. .|{0001 ...
Goldman Sachs Bank
Put on UKX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [USA .. KD3XUN7CBT14HNAYLUO2  |. 02/26/2024 |. 12/17/2027 |.... 40,338,300 .. (5300) [..... (1,223,125) P OO (469,802)( .evvunneen fonnnns (469,802)....... (114,904)(. 0001 ...
Barclay's Bank PLC
Put on NKY ............. Variable Annuity ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 02/27/2024 |. 03/10/2028 |......... 62,500 |........ 9,967,109 .......... (24000) |....... (G721 15) | R R R (324,012)] ceevvvvnnnn feunennn (324,012)f....... (101,398) 0001 .eevnnenens
Royal Bank of
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... Canada ............... ES7IP3USRHIGC71XBU11  |. 08/18/2023 |. 06/16/2028 |.......... 7,000 |...... 36,050,000 |........... (5150) [..... (4,961,250))....ccvevennnnnns foevnnnnneecinnns o (1,828,140)( ..evveneecn | (1,828, 140)....... (279,207) 0001 .eevnnenens
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity BATYDEB6GKMZ0031MB27  |. 09/21/2023 |. 09/15/2028 |.......... 5,000 |...... 26,000,000 ........... (5200) |..... (3,455,000)f....cccevvmnneens foevnnnnnneniinnns forns (1,448,196)(........... |..... (1,448,196)....... (237,436), 0001 .eevnnenens
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity BATYDEB6GKMZ0031MB27  |. 10/04/2023 |. 12/15/2028 |........ 10,000 |...... 51,000,000 ........... (5100) [.... (7,100,000)...ceumneereemnnns foovrrvinnnininins Jeunen (2,847,500)( .evvnnenns [onnee (2,847,500)f....... (467,500) 0001 .eevnnenens
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... BATYDEB6GKMZ0031MB27  |. 10/04/2023 |. 12/15/2028 51,000,000 ... (5100) |.... (7,000,000) R R (2,847,500) ... (2,847,500)f....... (467,500)|. ...10001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |.03/11/2024 |. 12/15/2028 64,000,000 ... (4000) |..... (3,920, 867)| TR S (2,438,392) ... (2,438,392)....... (586,837)|. ...|0001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 | 03/11/2024 |. 12/15/2028 |.... 87,500,000 .. (3500) [..... (4,234,665) R R (2,443,750 ... (2,443,750)|........ (391,250)|. .|{0001 ...
Put on SPX Variable Annuity Exhibit 5 ... |Equity Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/25/2023 |. 12/15/2028 |. 38,437,500 |... (5125) (5,175,000)].. ..(2,2086,105) (2,206, 105)| . (356,671)|. 0001
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/04/2023 |. 12/15/2028 51,000,000 .. (5100) [..... (7,017,500)| R R (2,847,500) ... (2,847,500)f....... (467,500)|. .|{0001 ...
Barclay's Bank PLC
Put on SPX ............. Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis G5GSEF7VJP5170UK5573 | 11/08/2023 |. 03/16/2029 |......... 25,000 |..... 130,000,000 |........... (5200) [... (16,980,250)].....uunveveevnnns foovrrvinnniiiinns Joueen (8,081,585)(..euneeecs [nnne (8,081,585)|..... (1,380,211), 0001 .eevnnenens
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... |HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 |. 11/08/2023 |. 03/16/2029 |......... 25,000 |..... 130,000,000 ... (5200) |... (17,275,000) TR S (8,081,585)[ ... [nnee (8,081,585)|..... (1,380,211)f. ...|0001 ...
Put on SPX ... Variable Annuity ..... Exhibit 5 ... |Equity ....... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/08/2023 [. 03/16/2029 |......... 25,000 |..... 130,000,000 .. (5200) |.... (17,500,000) N (8,081,585)(..euneeecs [nnne (8,081,585)|..... (1,380,211)f. .|{0001 ...
J.P. Morgan Chase
Put on EUR Currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 01/12/2026 |. 04/27/2029 |.. 120,000,000 |..... 120,000,000 ......ceveenen (1) foneeerimnnnnnes oo (835,797 )i e (1,224, 877)ceveneeeeen | (1,224,877)....... (396,711) 0001 .eevnnenens
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... USA oo KD3XUN7CBT14HNAYLUO2  |. 03/11/2024 |. 06/15/2029 |........ 40,000 |..... 160,000,000 |........... (4000) [... (10,600,000)]. ...euuneeeeevnnns foovrrvirnnininins Jounen (6,348,480)(......ccee | (6,348,480)....... (990,043)]...vvvnnieviinnnnn foorerinnniiiiens feeeiiiins e | s 0001 .eevnnenens
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... USA e KD3XUN7CBT14HNAYLUO2  |. 01/22/2025 |. 09/21/2029 |........ 27,000 |..... 129,600,000 |........... (4800) |..... (6,858,000)]...ccvvumnerrennn forvenriiiiininnns foees (7,440,296)] ..cevvnnnnn fonnnn (7,440,29)..... [QIZZ 1<) R KU R RN {0001 ...........
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis BATYDEB6GKMZ0031MB27 | 01/08/2025 |. 12/21/2029 |......... 25,000 |..... 112,500,000 |........... (4500) |..... (5,727,500)...cevevvveneees fvvnnninneiiinnns o (5,796,250)] ..evvvnnnnn feunnn (5,796,250)f....... ((CZISNVLV[0) R FOPRRRRUUPRR RN R [N 0001 .eevnnenens
Barclay's Bank PLC
Put on SPX ............. Variable Annuity ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 04/17/2024 |. 12/21/2029 |........ 60,000 |..... 168,000,000 |........... (2800) |..... [(TREISIUNCI0[0)) RN AR N (4,193,746)] ..evvvnnnnn fennnn (4,193,746)....... (ESRTRT ) P RN IR R 0001 .evvnnnnens
J.P. Morgan Chase
Put on SPX ... Variable Annuity ..... Exhibit 5 ... . [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/17/2024 |. 12/21/2029 |........ 60,000 |..... 168,000,000 |........... (2800) |..... (6,438,000)] N (4,193,746)] ..evvvnnnnn fennnn (4,193,746)....... (ESRYRT )] P RN IR R 0001
J.P. Morgan Chase
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 01/08/2025 |. 12/21/2029 |......... 25,000 |..... 112,500,000 |........... (4500) |..... (5,757,500)f...cevvvvveneees fvvnnnnneeieinnns o (5,796,250)] ..evvvnnnnn fennnn (5,796,250)f....... ((CZISNVLV[0) R FOPRRRRUUPRR RN R [N 0001 .eevnnenens
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... USA oo KD3XUN7CBT 14HNAYLUO2  |. 03/18/2026 |. 03/15/2030 |......... 62,500 |..... 300,000,000 |........... (4800) [cvvvnnririrnnnnnns ... (17,837,500)[....000vvmnnnnnnnn ... (18,551,030)f........... ... (18,551,030)....... (WAKIR-IV)) U FPPRUTURPT RO AT TN 0001 .eeennnnens
Vel s Fargo Bank,
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... NA Lo KB1H1DSPRFMYMCUFXT09 |. 05/05/2025 |. 06/21/2030 |........ 40,000 |..... 212,000,000{........... (5300) |... (21,040,000)]..cccvenneeeiinnnn fooniiiiiinnnnnnns ... (15,946,500)........... ... (15,946,500)f..... (2,746,640)[....cccvvvnnnnnee | fooiiiins e | e 0001 ..oevnnnnes
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 05/12/2025 |. 09/20/2030 |......... 25,000 |..... 137,500,000 |........... (5500) [... (13,020,000)]...cevumneerernnnn foovriiiiinnnnnns ... (11,590,758 ... ... (11,590,758)f..... (1,938,818)[.....ccevvnneines foennniiiiiinns [ e | e 0001 L
Morgan Stanley &
Co. International,
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... PLC e 4PQUHN3JPFGFNF3BBE53  |. 04/28/2025 |. 09/20/2030 |......... 25,000 |..... 137,500,000 |........... (5500) [... (15,595,750)].cvvueueeeeennnn feoeeeeeiiiieees ... (11,590,758)........... ... (11,590,758)..... (1,988,818)[..cceeeeeeeeeee Jeeneeeeeeeies [ o | s 0001 .oeeneneees
Goldman Sachs Bank
Put on SPX ... Variable Annuity ..... Exhibit 5 ... L fUSA KD3XUN7CBT 14HNAYLUO2  |. 06/25/2025 |. 12/20/2030 |........ 12,000 |...... 72,000,000 ... (6000) |..... (7,477,903)| TR S (7,050,600)].....ccvnnn |oeee (7,050,600)|..... (1,135,200)(. ...|0001 ...
Put on SPX ... . [Variable Annuity ..... Exhibit 5 ... . [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 08/26/2025 |.03/21/2031 |........ 10,000 |...... 62,000,000 ... (6200) [..... (5,997,500 R R (6,613,367)(..euveeecs |onnne (6,613,367)..... (1,026,622). .. ceee | eeeeeennn {0001 L .
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... UBS-AG ..evveeneeees BFMBT61CT2L1QCEMIKS0 |. 08/26/2025 |. 03/21/2031 |........ 10,000 |...... 62,000,000 ........... (6200) |..... (6,125,790))- .o eeeeeeeeeeee feemmmmneeeeeennnn forns (6,613,367)(..ceveeec |onnee (6,613,367)..... (1,026,622)[-...ccevveeeeeeee Joemeeeeeeeeeies [ foe e | s 0001 .oeeneneees
Bank of America, NA
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity .o [oeriniiiiis BATYDEB6GKMZ0031MB27  |. 11/20/2025 |. 09/19/2031 |......... 12,500 |...... 87,500,000 |........... (7000) |... (10,762,500)-....eeeevmmmeas [oeeemmmmnaaeaennns ... (11,372,768)........... ... (11,372,768)..... (1,528,501)]-+vvmeeeeemmmnes foeeemmmmneeeeennn fereeeeeemmeeeees foeeemneeeeeene [ v 0001 .oeeneneees
J.P. Morgan Chase
Put on SPX ... Variable Annuity ..... Exhibit 5 ... .. [Bank, N.A. . .. THBGLXDRUGQFUS7RNE97  |. 11/20/2025 |.09/19/2031 |......... 12,500 |...... 87,500,000 ... (7000) |... (10,510,000) .. (11,372,768)| ... ... (11,372,768)..... (1,523,501)|. ...|0001 ...
Put on SPX ... . [Variable Annuity ..... Exhibit 5 ... .. [UBS-AG .... ... BFM8T61CT2L1QCEMIKSO0 |. 11/20/2025 ). 09/19/2031 |......... 12,500 |...... 87,500,000 ... (7000) |... (10,950,000) coen .. (11,372,768)) ... ... (11,372,768)..... (1,523,501)). . {0001 ...
0659999999. Subtotal - written options - hedging other - put options (585,075,500)  (24,247,083) (270,460,613 XXX (270,460,613)  (41,653,236) 318,949
(1,923,868, 121 (3,291,790,755 (3,291,790,755
0709999999. Subtotal - written options - hedging other ) (154,405, 153) ) XXX ]) 473,128,559 1,295,676 XXX XXX
0779999999. Subtotal - written options - replications XXX XXX XXX
0849999999. Subtotal - written options - income generation XXX XXX XXX
0919999999. Subtotal - written options - other XXX XXX XXX
(1,338,792,621 (3,021,330, 142 (3,021,330, 142
0929999999. Total written options - call options and warrants ) (130, 158,070) ) XXX ] 514,781,796 976,727 XXX XXX
0939999999. Total written options - put options (585,075,500)  (24,247,083) (270,460,613 XXX (270,460,613) (41,653,236 318,949 XXX XXX
0949999999. Total written options - caps XXX XXX XXX
0959999999. Total written options - floors XXX XXX XXX
0969999999. Total written options - collars XXX XXX XXX
0979999999. Total written options - other XXX XXX XXX
(1,923,868, 121 (3,291,790,755 (3,291,790,755
0989999999. Total written options ) (154,405, 153) ) XXX ]) 473,128,559 1,295,676 XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
USD Interest rate ....3.9575 / (US
swap, 3.9575 / (US SOFR Secured
SOFR Secured Overnight Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/27/2008 |. 10/29/2038 |.....eeeveeennn foeees 7,000,000 [add 26.161 bpS) [.nueeeeeemmmaens Joermmmmieeeeennnnn foreeeeeennnnns 270 |....... (137,200)($..ccveen founenen (137,200)f........ (18,560)[-..eeveeenneeeee Joennnns 74,059 |.eeeeeeeeeeiies foeeeennnn 124,142 .......... 0005 ..ovvennnnnn
USD Interest rate 4.29 / (US SOFR
swap, 4.29 / (US SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/31/2008 |. 11/04/2038 |.......eeeeveeen fennnnn 13,000,000 Jadd 26.161 bps) [-eeeeeememmeeree Joemmmnneeeeenni foeeeeeens 1,112 191,253 |$.cceennne [ennes 191,253 |......... (42,790)]- v v eeeeeeenes foeeennnnn 147,368 [.oeeeeeeeeeeeeee Jenenns 230,676 | .......... 0005 ..ovvennnnnn
USD Interest rate ... 3.0125 / (US
swap, 3.0125 / (US SOFR Secured
SOFR Secured Overnight Goldman Sachs Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [ International ...... W22LROWP2|HZNBBEKS528 | 01/06/2009 |. 01/08/2039 |..eevvvveneveaen fennnnn 35,000,000 [add 26.161 bPS) |-vveeeeeeermmmnns foeremmmmneeeeennn fooieeees (81,373)|..... (4,483,917)|$..cccvven [ennnn (4,483,917)f......... (19,580))-+vveeeeeeenennn foeeees (228,386)[....ccevvenneeaes |ounnnnnns 625,419 | .......... 0005 ..ovvennnnnn
USD Interest rate ....4.4025 / (US
swap, 4.4025 / (US SOFR Secured
SOFR Secured Overnight Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/29/2010 | 05/04/2040 |.....eeeueveeen feunnns 18,000,000 [add 26.161 bpS) |-eeevvvemnereeemnn fooneeeeemmmnieees fevennnnns 20,448 |......... 383,869 [$...evunn [ 383,869 |......... (48,303)]-vueeeeeeeenes foeeeennnn 209,111 [oeeeeeeiiiees foeeeenenn 337,883 ..ovnnnnns 0005 ..ovvennnnnn
USD Interest rate ... 3.6775 / (US
swap, 3.6775 / (US SOFR Secured
SOFR Secured Overnight Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/30/2010 |. 07/02/2035 |....evvvueeeeee fovnnns 18,000,000 fadd 26.161 bps) |..evvvemereermnnn fooneeeemmninnnnees Jonnnnns (12,081)........ (611,403)[$...oveens fonees (611,403)f......... (87,829)[- o eeeeennienaee Joeennn (146, 144)[. ... | 273,807 | ...eeennns 0005 ..oevunnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate | | (0 e 3.326 / (US
swap, 3.326 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 09/08/2010 |. 09/10/2040 |........evvvvven feunnns 13,000,000 Jadd 26.161 bps) [.oeevvevvennvrnns |ovvnnneniiiinin [ (20,314)f..... (1,440,647)|8.....ccn [oeeee (1,440,647)|.......... (S0 £:)) R (107,428)[...covvvnnnneens Jevnannnns 247,038 | .......... 0005 ...ovvnnnnne
USD Interest rate ....3.4725 / (US
swap, 3.4725 / (US SOFR Secured
SOFR Secured Overnight Vel Is Fargo Bank, Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ccoooiiiiiinnnins KB1H1DSPRFMYMCUFXT09  |. 09/13/2010 |. 09/15/2040 |.......evvvvvvrn feunnns 15,000,000 Jadd 26.161 bps) [c.euvvveevunnnees foevvvnnniniiinnnn foeennns (17,646)|..... (1,420,078)|8...cccvn [onee (1,420,078)f.......... [(CHA ) AR RN (129,653)]...cvvvniniiinnnn o 285,181 .......... 0005 ...ovvnnnnne
USD Interest rate .. 3.38125 / (US
swap, 3.38125 / (US SOFR Secured
SOFR Secured Overnight Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 09/14/2010 . 09/16/2035 |.......evvvvvven feunnns 43,000,000 [add 26.161 bpS) [ovevenrrrernnnns foovevmnnnninninnnn fooeennnns (60,346)f..... (2,517,083)|$..ccccenn [oenee (2,517,083)....... [QICEN1XK)) R R (362,411)[.eeeeiiiiienes Joeennnnn 661,317 | .......... 0005 ...ovvnnnnne
USD Interest rate .. 3.57125 / (US
swap, 3.57125 / (US SOFR Secured
SOFR Secured Overnight Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/17/2010 . 09/21/2040 |.....evvvnvvenn founnns 32,000,000 [add 26.161 bpS) [vevenrrrrennnnns foorevvmnnnieeiinnn fooiennnns (29,787)..... (2,679,691)|8......... [..... (2,679,691))......... (26,998)]..cvveeeeiinnnnns foeeeens (284,812)[..eviiiiiinnnns Joeennnnn 608,736 | .......... 0005 ...ovvnnnnne
USD Interest rate 4.15 / (US SOFR
swap, 4.15 / (US SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXT09  |. 01/25/2011 . 01/27/2031 |...cevvvvnrrvinn feunnns 17,000,000 fadd 26.161 bps) |..eevvveennvivvrnn fooeneeeriiininnns foeviinnnnns 8,573 |......... 191,609 [$....ees [oeeeenne 191,600 |....... [QETAVES) AR R (161,896)]....cevveeenninns fornnnnns 186,710 | .......... 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 4.343 / (US
swap, 4.343 / (US SOFR SOFR Secured
Secured Overnight Fina Barclay's Bank PLC Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis GSGSEF7VJP5170UK5573  |. 03/08/2011 |. 03/10/2036 |......evvnvvvenn feunnns 19,000,000 Jadd 26.161 bps) [...eeevevvennnvens fvvvnniiiiiiinins foeriinnnns 18,619 ......... 326,504 |S.....covn [ennnnnnn 326,504 |....... (107,903)[...vevvvvenneens Jevennnn (LT H 1)) R I, 299,581 .......... 0005 ...ovvnnnnne
USD Interest rate 4.1/ (US SOFR
swap, 4.1/ (US SOFR Secured
Secured Overnight Fina Merrill Lynch Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. GDWTXX03601TB7DW3UB9 |. 03/15/2011 |.03/17/2031 |......evvevvvven feunnns 21,000,000 [add 26.161 bpS) [ceeeevevevnnnnnns foovvvnnnnireiinnnn fooneiiinnns 8,275 [euunnnn. 185,878 |S..ccevens |ovnnnnns 185,878 |....... (166,877)]..ccevvvenieninnn fonnnns (VALIVAK) R R 233,938 | .........n 0005 ...ovvnnnnne
USD Interest rate .. 4.21375 / (US
swap, 4.21375 / (US SOFR Secured
SOFR Secured Overnight Merrill Lynch Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. GDWTXX03601TB7DW3UB9 |. 04/18/2011 |. 04/20/2036 |........ceevvvrn feunnns 16,000,000 fadd 26.161 bps) |..eeevvvnnvrrvienn foonrrreiiininnnns fovvinnnnns 10,310 |.......... 272,763 [$..cvvenn [oereennn 272,763 |......... (84,256)].cvuueeeiinnnnes Joeennnnn 182,070 |oevvveneiiiiinnn o 253,684 | .......... 0005 ...ovvnnnnne
USD Interest rate ....4.1425 / (US
swap, 4.1425 / (US SOFR Secured
SOFR Secured Overnight Merrill Lynch Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. GDWTXX03601TB7DW3UB9 |. 04/28/2011 |. 05/06/2036 |..........cceven [eunens 13,000,000 Jadd 26.161 bps) [ceevevervvnnnnens fovvvvnnnniiiiinnns fooniiiinns 6,318 |......... 138,609 [$.....oes [oereenns 138,609 |........ ((CKI0)) R R 142,575 |ovveeiiiiiinnes oo 206,573 [ .eevnnnnns 0005 ...ovvnnnnne
USD Interest rate ....4.0025 / (US
swap, 4.0925 / (US SOFR Secured
SOFR Secured Overnight Morgan Stanley Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. 17331LVCZKQKXST7XV54 |. 05/02/2011 |. 05/04/2036 |........cevvvvrn feunnns 25,000,000 [add 26.161 bpS) [ceeeeeeveennnnnns foovvvnnnnineiinnns foonniiinnns 9,026 |........ 157,107 |8.eeeeins Jovnnnnns 157,107 |....... [QZ1)] R R 7 NS PO R 397 147 | ...eeeeens 0005 ...ovvnnnnne
USD Interest rate 4.1/ (US SOFR
swap, 4.1/ (US SOFR Secured
Secured Overnight Fina Merrill Lynch Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. GDWTXX03601TB7DW3UB9 |. 05/02/2011 |. 05/04/2036 |.........ceevvvr |ouennns 7,000,000 Jadd 26.161 bps) [c.eeveveerennnnns fevvmnnineeiiinns fooniiiinnns 2,658 |.......... 48,595 |S....counn fonnnnns 48,5% |......... [RZIRTLC) FO RPN 76,027 [cooeeiiiiiiinnns Joeennnnn 11,201 ... 0005 ...ovvnnnnne
USD Interest rate ....3.9275 / (US
swap, 3.9275 / (US SOFR Secured
SOFR Secured Overnight Barclay's Bank PLC Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... . GSGSEF7VJP5170UK5573  |. 05/31/2011 |. 06/02/2036 |.......eeovvvven feunnns 12,000,000 Jadd 26.161 bps) [..oeevvevvenneenns Jovvnnneeiiiinins foerviinnnnns (762)....... (106, 194)($.....ccot [eveees (106, 194)f......... [(SSTVLCLC)) R A LR ITA 0 U 191,364
USD Interest rate 3.88 / (US SOFR
swap, 3.88 / (US SOFR Secured

Secured Overnight Fina

add 26.161 bps) ...... . |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/14/2011 |.06/16/2031 |.....evvvnnvvenn feunnns 15,000,000 Jadd 26.161 bps) [...oeevvveennnenns Jovvnnnnenreennnnnn foorenennnn (2,348))0nnn 118,503 [ Sennncns |oeeenn 118,503 [ (111,825))ceecciiii o 145,875 |.. 171,209 . 0005 ...
USD Interest rate 3.92 / (US SOFR

swap, 3.92 / (US SOFR Secured

Secured Overnight Fina Barclay's Bank PLC Overnight Fina

add 26.161 bps) ...... . GSGSEF7VJP5170UK5573  |. 06/16/2011 |. 06/20/2041 |....cevvvnnvvnen founnns 49,000,000 fadd 26.161 bps) |.eeveervveeennnns foovrvvnnnnnnniinns foeeennnnn. (2,639)).....(1,945,167)[S......... |.....(1,945,167)).........(59,633)]...ccvvunrriirnnnn foorinins 470,539 .. 955, 884 . {0005 ...

Overnight Fina
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate ... 3.8055 / (US
swap, 3.8055 / (US SOFR Secured
SOFR Secured Overnight Barclay's Bank PLC Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis GSGSEF7VJP5170UK5573 | 06/17/2011 . 06/21/2031 |...eevvvnnnivnnn feunnns 23,000,000 fadd 26.161 bps) |-evveenereeennnnns foovervmnnnineinnn foveennnns (7,940).......... 97,328 |$...ccovnn fonnnnnns 97,328 |....... [QLTARECHD) R 221,736 [ceveeeiiiinnnnes |oeeennnnn 262,870 | .......... 0005 ...ovvnnnnne
USD Interest rate 3.79 / (US SOFR
swap, 3.79 / (US SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 06/17/2011 . 06/21/2031 |...cevvvvnnvinnn feunnns 22,000,000 fadd 26.161 bpS) |.evvennerrernnnnns foovervmnnniniinnn foeennnns (8,447).......... 76,037 [$..cvvens [orreiennn 76,037 |....... [QEEITAD) R 211,283 | e 251,441 ... 0005 ...ovvnnnnne
USD Interest rate ... 3.8075 / (US
swap, 3.8075 / (US SOFR Secured
SOFR Secured Overnight Merrill Lynch Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. GDWTXX03601TB7DW3UB9 |. 06/24/2011 |.06/28/2036 |..........ccevvn [eunens 12,000,000 Jadd 26.161 bps) [o..evvveevennnnnns Jvvvnniiiiiiinnns foeriiinns (4,138)....... (235,201)]8..0vvveen |oeennnn (235,201)|........ (51,866)[....cccvvnnneennnn founnnnns LRETCHE: 2 FOR AR 192,042 .......... 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 3.425 / (US
swap, 3.425 / (US SOFR SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 08/03/2011 |.08/05/2031 |.......euvvvvvrn feunnns 17,000,000 fadd 26.161 bps) |..eevvvvnnevvvrnnn foorerrrinnninenns fovvnnnnns (21,976)f....... (419,265)]8...0vvves |oeennnn (419,265)|....... (107,913)fc.eeeveiiiieeens e [QESIVLIS) R . 196,585 | .......... 0005 ...ovvnnnnne
USD Interest rate 2.85 / (US SOFR
swap, 2.85 / (US SOFR Secured
Secured Overnight Fina Goldman Sachs Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [ International ...... W22LROWP2|HZNBBBKS28  |. 10/18/2011 |. 10/20/2036 |.......evnvvvvnn feunnns 17,000,000 fadd 26.161 bps) |..eevvvennervvennn fooverreiiniinnnns fovvnnnnns (47,005)f..... (1,853,101)|$...uvn [oees (1,853, 101)f......... (31,855)).cuveiiiiinnis Joeeeinnnn 135,490 |vvveniiiiinnnns Joeeeennnn 276,159 [ .......... 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 2.821 / (US
swap, 2.821 / (US SOFR SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 11/02/2011 |. 11/04/2036 |........cceevvvn [eunnns 20,000,000 [add 26.161 bpS) [ovevenrrvrrennnnns foovevvmnnnieeiinnn fooeennnns (56,355))..... (2,233,405)(S......... [.... (2,233,405)|......... [RSTA/0)) R A 153,270 [ooeeiviiiieieies Jvninnns 325,491 ........ee 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 2.825 / (US
swap, 2.825 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ccoooiiiiiinnnins KB1H1DSPRFMYMCUFXTO09  |. 02/09/2012 |. 02/13/2037 |.....evvvnvvvnn founnns 16,000,000 fadd 26.161 bps) |..eevvvvnnvrvvennn foorerriiiniinnnns fovvnnnnns (44,779)..... (1,947, 103)|$..cenn oo (1,947,103)|......... (AR D R RN (104,848)[......cevvnnneenns Jevnnnnnns 263,751 .ooeeennns 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 2.7112 / (US
swap, 2.712 / (US SOFR SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 02/14/2012 |. 02/16/2037 |.......eevvvven feunnns 22,000,000 [add 26.161 bpS) [cvveenreveevnnnnns foovevmnnniieiiinns foeennnns (68,117)|..... (2,901,801)|8...cccnn [onee (2,901,801)f......... (eI ) O R [QECIRET.)] E R 362,796 [ .......... 0005 ...ovvnnnnne
USD Interest rate ....2.3155 / (US
swap, 2.3155 / (US SOFR Secured
SOFR Secured Overnight J.P. Morgan Chase Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 05/31/2012 . 06/06/2037 |......evvnvvvenn feunnns 13,000,000 Jadd 26.161 bps) [.eeevevvennvinns |ovvnnniriiiininn foereeens (52,879)..... (2,159,727)[8..ccvvven |oennn (2,159,727)|.......... [Z2R:1%:%) O RN AT V) IO R 217,370 [ ceveeennns 0005 ...ovvnnnnne
USD Interest rate ..2.46875 / (US
swap, 2.46875 / (US SOFR Secured
SOFR Secured Overnight J.P. Morgan Chase Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 06/11/2012 . 06/13/2037 |.....evvvnvvvnn feunnns 30,000,000 [add 26.161 bps) |.evvvenerrermnnnns foovvevvnnnineinns founnnns (110,453)|..... (4,552,369)($......... [.... (4,552,369)]......... (16,341 Jveiennns 179,421 [ s 502,058 | .......... 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 2.355 / (US
swap, 2.355 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 06/18/2012 |. 06/20/2037 |......evvvvvvenn feunnns 15,000,000 Jadd 26.161 bps) [..eeevevvennvrnne |ovvnnneeiiiiiinn forreinns (59,495)|..... (2,436,180)|8......c0n [oeeee (2,436,180)).......... (IR E:70) R R 85,305 |uvveniiiiiiii e 251,247 | ...l 0005 ...ovvnnnnne
USD Interest rate ....2.4975 / (US
swap, 2.4975 / (US SOFR Secured
SOFR Secured Overnight Bank of America, NA Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [.... ... BATYDEB6GKMZO031MB27 | 09/07/2012 [. 09/11/2037 |..evvvvvvvvnnnn foenne 26,000,000 [add 26.161 bpS) [oveveerrevrvnnnnns foorevmmnnnieiiinns fooiennnns (93,854)|..... (4,130,499)[8....cvvvn |onnn (4,130,499).......... (9,890)).evniviiinnins Jovennnn (R[] 197073 A R, 439,839
USD Interest rate 2.58 / (US SOFR
swap, 2.58 / (US SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 11/30/2012 |. 12/04/2042 |.... P I 9,000,000 [add 26.161 bps) |.. ...(30,634)..... (1,932,547)|8.. R (1,932,547)|... 183,773 . 0005 ...
USD Interest rate | | (0 L e 2.557 / (US
swap, 2.557 / (US SOFR SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |. 12/11/2012 |. 12/13/2037 |.... N PP 13,000,000 Jadd 26.161 bps) |.. ... (44,99)..... (1,960,552)|8.. i (1,960,552)]... 222,361 . {0005 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate ....3 / (US SOFR
swap, 3 / (US SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 | 01/31/2013 . 02/04/2043 |....evvvvvvinnn foennnns 6,500,000 [add 26.161 bps) [..eeenrvvrernnnnes foovevmnnninriinns fooeennnns (15,406)f..... (1,117,324)|$.ccccnn |oeen (1,117,324)|.......... (U2 1 R A (CEIAL)) R 133,386 [ ...eennnns 0005 ...ovvnnnnne
USD Interest rate .. 2.95375 / (US
swap, 2.95375 / (US SOFR Secured
SOFR Secured Overnight J.P. Morgan Chase Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 02/28/2013 . 03/04/2043 |.....evvvvvvvnnn foenne 3,500,000 fadd 26.161 bps) |.eevvvenervvennnns foovvreiniiiiiiins fenns (8,643)....... (621,754)($...ccceet [ovnnnn (621,754)].......... T2V} R (25,504)).ccveeiiiiinnnns foreeinnnnn 72,001 [ ceeeennnns 0005 ...ovvnnnnne
USD Interest rate | | (0 e 2.914 / (US
swap, 2.914 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/10/2013 |. 04/12/2043 |........evvvven founnns 10,000,000 fadd 26.161 bps) |..eevvvennvvvvrnnn feoneeveiinninnnns fovvnnnnns (25,950)...... (1,779,136)|$...ccoevn [oeeee (1,779,136).......... 18,562 [.oovveveiieiiiinn [ FIN0ZIVN O R 206,357 [ .eevunnnnn 0005 ...ovvnnnnne
USD Interest rate ... 2.7678 / (US
swap, 2.7678 / (US SOFR Secured
SOFR Secured Overnight Royal Bank of Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Canada ............... ES7IP3USRHIGC71XBUT1  |. 04/15/2013 |. 04/17/2038 |......evvvvvvvnn feunnns 21,000,000 fadd 26.161 bpS) [cvveenrererennnnns foovevmnniierinnnn fooeennns (62, 111)..... (2,858,008)|$......... [-oeee (2,858,008)......... [QIURZCS) A RPN 170,677 |ovveveeeeiiiinnn o 364,446 | .......... 0005 ...ovvnnnnne
USD Interest rate ... 2.7165 / (US
swap, 2.7165 / (US SOFR Secured
SOFR Secured Overnight Royal Bank of Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Canada ............... ES7IP3USRHIGC71XBUT1  |. 04/29/2013 |. 05/01/2038 |......eevvvvvven feunnns 15,000,000 Jadd 0 bps)  [oeeeeeeiennnninns feernineeeciiii [ (46,692)f..... (2,123,991)]8..ccvvves |onnn (2,123,991).......... (5,309))+venieiiinninnns foeeennnnn L(UE T VL R AR 260,738 | .......... 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 1.387 / (US
swap, 1.387 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 09/13/2021 |. 09/15/2041 |.....evvvnvvenn founnns 69,700,000 fadd 0 bps)  |oeeeeerriirnnnns fooreeiiinieeeens [ (407,050)f... (22,677,172)|8......... ... (22,677 172)......... LY F R (407,080)f...eevvvvennenns Jevnnnn 1,370,200 | .......... 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 1.373 /7 (US
swap, 1.373 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 09/15/2021 |. 09/17/2051 |...cevvvnnvvnnn feunnns 59,600,000 fadd 0 bps)  |oeeeeeiiiiiinnnns fooreeriiineeens feaeenns (350,013)|... (27,014,766)|S......... ... (27,014,766)........ 418,078 [ooovveeinieeennn [ [ReiSUNVREC)) AR I 1,503,760 | .......... 0005 ...ovvnnnnne
USD Interest rate ... 1.4348 / (US
swap, 1.4348 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 11/05/2021 |. 11/09/2041 |.....eevvvvvvnn feunnns 56,200,000 fadd 0 bps)  |oeeeeeririinnnnns foorriiiiinineeens feanenns (318,074)f... (17,859,779)|8......... ... (17,859, 779)......... 197,021 [ooeriviiiiiieeees e (318,074)...cevviiieeens |evnnen 1,110,157 | .......... 0005 ...ovvnnnnne
USD Interest rate 1.35 / (US SOFR
swap, 1.35 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 11/05/2021 |. 11/09/2036 |.......eovvvvvnn feunns 100,000,000 fadd 0 bps)  [oeeeeeeeennviniins [ foeeeee (587,169)f... (23,107,393)|8......... ... (23,107,393)f......... LR I7£: ) R N (587,169)[.....cevvveneenns |ovnnnn 1,628,522 .ovveennns 0005 ...ovvnnnnne
USD Interest rate 1.35 / (US SOFR
swap, 1.35 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 11/05/2021 |. 11/09/2036 |.......eovvvvvnn feunns 100,000,000 fadd 0 bps)  [oeeeeeeeenvrnnnns fooeeeeieiiiiinees foeeeee (587,169)f... (23,107,393)|8......... ... (23,107,393)f......... LR I7£: ) R N (587,169)[.....cevvveneenns |ovnnnn 1,628,522 .ovveennns 0005 ...ovvnnnnne
USD Interest rate ... 1.9465 / (US
swap, 1.9465 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 02/11/2022 |. 02/15/2042 |......evvvvvvenn feunns 150,000,000 fadd 0 bps)  [oeeeeeeennnviiinns foeeeeieiiinens foeeeee (673,992)|... (38,224,280)[S......... ... (38,224,280)f......... 403,646 |....coovvvinnnnn oo 2,810,383 |oeveeiiiiiiinn o 2,988,258 | .......... 0005 ...ovvnnnnne
USD Interest rate .1.9 / (US SOFR
swap, 1.9 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 02/11/2022 |. 02/15/2042 |......evvvvvvenn feunns 150,000,000 fadd 0 bps)  [oeeeeeeeenniriinnn [ foeeeee (691,191)(... (39,054,571)|8......... ... (39,054,571)f......... 416,813 [coveeiiiiiiiin o 2,863,679 [coevvviiiieins feneen 2,988,258
USD Interest rate 1.93 / (US SOFR
swap, 1.93 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ... .. |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88  |. 02/14/2022 |. 02/16/2042 |.... PO RN 149,100,000 fadd 0 bps) .. (676,008)f... (38,288,494)8.. .. (38,288,494)f... P R 2,812,215 |oeveeiiiiiiii o 2,970,589 . 0005 ...
USD Interest rate ....1.5934 / (US
swap, 1.5934 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88 |. 03/07/2022 |. 03/09/2032 |.... i 214,300,000 Jadd 0 bps) (1,166, 138)]....(23,952, 105)| $.. ...(23,952,105)] i 4,493,293 [....ovvvviiiiiins |ovnen 2,611,838 . {0005 ...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate ....1.9945 / (US
swap, 1.9945 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/18/2022 |. 03/22/2052 |.......evnvvvern feunnns 66,500,000 fadd 0 bps)  |oeeeeeririinnnnns fooreiniiiineeens [ (298,140)|....(22,939,549)[S......... ....(22,939,549)......... LRI IR LR V(URC YK R RN 1,694,699 [ .......... 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 2.785 / (US
swap, 2.785 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 05/02/2022 |. 05/04/2032 |......evuvvvvvnn founns 114,400,000 Jadd 0 bps)  [ooeeerevvevnnnnnns fevvnnnnieeiinnns [ (285,638)|..... (6,959, 777)|$..ccceenr [oenen (6,959,777)....... [ES7£18:7.)) AR I (285,638)[.....ccvvvnnnnnens |evnnnn 1,412,002 ...oeeeens 0005 ...ovvnnnnne
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (2.83251) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 05/04/2022 |. 05/06/2029 |........ccevvvvnn feunns 236,000,000 [(2.83251)  eeeeeeiiiiiiinnns foereeniieceinn [ 560,951 |...... 7,951,973 |$..cccovnn fennnnn 7,951,973 |...... 1,282,269 [cevvnnieiiininnnns foeeeinnnn 560,951 [cvveniiiiiiiinns oo 2,077,604 | .......... 0005 ...ovvnnnnne
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (2.7625) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 07/18/2022 |. 07/20/2029 |......euvvvvenn feunns 393,900,000 [(2.7625)  |oeeeiiiiiieiiiinnn feeeeeeiiie feeeannnd 971,072 |..... 13,516,284 [S......... |..... 13,516,284 |...... 2,104,341 |ooeeeiiiiiii o 971,072 [eeveiiiiiinnees oo 3,580,785 | .......... 0005 ...ovvnnnnne
USD Interest rate .3.039644 / (US
swap, 3.039644 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 01/23/2023 |. 01/25/2052 |......evvvvvvvrn feunnns 51,000,000 fadd 0 bps)  [oeeeerreriinnnnnns foorennnnieeeeinns oo (86,028)|..... (9,007,983)[8.....c00n |-nnn (9,097,983)......... 268,073 [covneeiiviinnnns foeeennnnn 557,338 |.ovvveeiieiiinnn fens 1,295,727 | ceveennens 0005 ...ovvnnnnne
USD Interest rate 1.08 / (US SOFR
swap, 1.08 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/18/2083 |....evvvnvvvvnnn feunns 160,000,000 [add 26.161 bps) [....cevvvnnvrvees Jouneiiiiiiininns [ (1,144,170)]... (88,320,222)|$......... ... (88,320,222)...... 1,318,405 [ Jeviinnns 560,553 |..eevvneiiiiiinnn fens 4,199,048 | .......... 0005 ...ovvnnnnne
USD Interest rate .0.9 / (US SOFR
swap, 0.9 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 04/05/2033 |......evvvvvvvnn founns 155,000,000 [add 26.161 bps) [o.eueevereennnens foevvmnnniniiinnnns ... (1,178,011)[... (30,322,809)(8......... ... (30,322,809).......... 29,005 |.evvneniiiiininnn foeeennnnn 488,396 [...uuiiiiiiinn oo 2,052,490 | .......... 0005 ...ovvnnnnne
USD Interest rate 0.82 / (US SOFR
swap, 0.82 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |.08/18/2051 |....evvvuvvvvenn feunns 125,000,000 [add 26.161 bps) [o.eevevveeennnens fvvvmnniiiiiinnns foenens (975,106)... (71,504,390)|8......... ... (71,504,390)f......... 987,782 [ceveeeviiinnnens |ovennnn (199,789)...oevvviiiniens Jevnnen 3,148,867 | .......... 0005 ...ovvnnnnne
USD Interest rate 0.89 / (US SOFR
swap, 0.89 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 11/22/2043 |......evvvvvvenn fennns 125,000,000 [add 26.161 bps) [o.eureveevennnnns fovvvmnnniiiiiinnns [ (953,213)]... (55,577,893)(S......... ... (55,577,893)......... AT IR RN RAETETEN A 2,625,331 .......... 0005 ...ovvnnnnne
USD Interest rate 0.85 / (US SOFR
swap, 0.85 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 03/29/2053 |.......evvvvveen founnns 65,000,000 [add 26.161 bps) |.evvvenrrveernnnns foovvvvvnnniniinns founnnns (502,105)|... (37,787,453)[$......... ... (37,787,453)......... 542,207 |veveneiiiinnnns o [QEZ0[0)) R N 1,688,663 | .......... 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 0.832 / (US
swap, 0.832 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 05/12/2045 |.......eevvvvven founnns 25,400,000 fadd 26.161 bps) [..eevvvennrevinnn frovereeeeinninnns foevenns (197,392)|... (12,182,889)[$......... ... (12,182,889)f......... 165,266 [....oovvvvnneiens |ovvnnnnnns 65,596 |..evvniiiiiniins foeeeinnnn 555,277 | woeeeeen 0005 ...ovvnnnnne
USD Interest rate .. 1.02264 / (US
swap, 1.02264 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/05/2045 |........cevvvven feunnns 43,000,000 [add 26.161 bps) |.evvvenervermnnnns fooveevvnnninniens founnnns (313,59)]... (19,481,566)(S......... ... (19,481,566)........ 266,608 [.....ccvvnniiinins Jounnnnnns 13,346 [ v 941,606
USD Interest rate .. 1.20597 / (US
swap, 1.20597 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/09/2045 |.... R I 44,300,000 [add 26.161 bps) |.. (302,762)... (18,958,422)|$.. .. (18,958,422)f... P PO 135,684 |.. 970,354 . 0005 ...
USD Interest rate ... 0.9606 / (US
swap, 0.9606 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 05/28/2045 |.... N PP 34,400,000 Jadd 26.161 bps) |.. (256,247)).... (15,880,357)|$.. .. (15,880,357)|... 752,903 . {0005 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate | | (0 e 4.412 / (US
swap, 4.412 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 03/25/2040 |......evvvvvvenn founns 149,000,000 [add 26.161 bps) [oeeeeerevrenennes foovvvmnniniiinnns fooennnns 176,510 |...... 1,491,503 [$......en [onnnnn 1,491,508 |....... (392,163)]..cvveeeevinnnnns v (1,706,806)......ccvvnnnenns |ovnnnn 2,786,152 | .......... 0005 ...ovvnnnnne
USD Interest rate .2.7 / (US SOFR
swap, 2.7 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 05/20/2045 |.......evvvvenn feunns 130,000,000 [add 26.161 bps) [...eevvvvenvrvvenn fooiriieiiininens foeeeee (403,173)|... (29,188,872)[$......... ... (29,188,872)f......... 436,627 [cvvnneeiiiinnnnes |oeeennnnn 934,517 | [ 2,843,621 .......... 0005 ...ovvnnnnne
USD Interest rate 0.82 / (US SOFR
swap, 0.82 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/02/2050 |......euvrvvrnn feunns 125,000,000 [add 26.161 bps) [o.eevvveevennnnes fovvvmnnniiiiiinnns [ (974,956)|... (69,957,050)[$......... ... (69,957,050)f......... 959,134 |.eeveeiiiiinin oo (243,545)(....ccovvvninnns Jounnnn 3,088,678 | .......... 0005 ...ovvnnnnne
USD Interest rate ....2.4389 / (US
swap, 2.4389 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 11/29/2036 |.....evvvvvvenn feunns 120,400,000 [add 26.161 bps) [o.euveveevennnens fovvvnnniiiiiinnns [ (451,897)|... (17,675,246)[S......... ... (17,675,246)........ (AR 111 FOR AR (ST YA P 1,965,868 | .......... 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 2.675 / (US
swap, 2.675 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 02/08/2047 |.......euvvvvvrn feunnns 90,800,000 [add 26.161 bps) |.evvvunrreerennnns foovvevvnnninienns founnnns (287,235)|... (22,671,282)[S......... ... (22,671,282)f......... TR - O PN (576,676)]...ccvvvneeeinnnn foennns 2,073,322 | ..oceen 0005 ...ovvnnnnne
USD Interest rate ... 2.5785 / (US
swap, 2.5785 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 02/24/2045 |........cevvvven founnnn 18,100,000 fadd 26.161 bps) |..eevvvvnnrevvrnnn fooneereiinninenes fovennnnns (61,532)f..... (4,437,856)[8.....c00n |-nnn (4,437,856)|.......... 62,788 [.cooevviniienens v (106,583)[...ccevvvvnnnnenns fevnnnnnns 393,441 ... 0005 ...ovvnnnnne
USD Interest rate 2.58 / (US SOFR
swap, 2.58 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 03/05/2045 |........eevvveen founnns 14,000,000 Jadd 26.161 bps) [..oeevveevennvinns |ovvnnniniiiiiinns foereinns (47,593)|..... (3,429,588)[8......000 |-nnn (3,429,588)|.......... 48,809 [.oivvviineenes Jevninnnns (R ECic)) R A, 304,565 | .......... 0005 ...ovvnnnnne
USD Interest rate ... 2.4015 / (US
swap, 2.4015 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88 | 04/21/2023 |. 04/02/2045 |.....evvvvvvvnnn foenns 9,000,000 [add 26.161 bps) [ceeeervvremennnes foovevmnnriniiinns fooeennnns (34,615)|..... (2,394,268)[8......... |..... (2,394,268)|.......... R RN 63,596 |..evvniiiiiniin foerennnnn 196,179 [ ....eeeeet 0005 ...ovvnnnnne
USD Interest rate 2.01 / (US SOFR
swap, 2.01 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 05/12/2036 |......evvvvvvenn founnns 80,000,000 Jadd 26.161 bps) [...ccevvvnnvrrvens foerieiiiiiinnns foeeene (386,108)f... (14,115,202)|8......... ... (14,115,202).......... ({55515 A I 442,203 | [ 1,272,268 | .......... 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 1.816 / (US
swap, 1.816 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/22/2036 |.......eevvvvven founnns 56,000,000 [add 26.161 bps) |.evveunrrvrrrnnnns foovvrvvnnniinenns founnnns (297,350)|... (11,357,950)[$......... ... (11,357,950).......... KYAVA K P RN (249,751)).cevvveeiniiinnnn o 906,343 | .......... 0005 ...ovvnnnnne
USD Interest rate .3.2 / (US SOFR
swap, 3.2 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/13/2036 |.......evvvvvnn feunnns 95,000,000 [add 26.161 bps) |.evvvenerrerrnnnns foovvvvvnnnineenns founnnns (175,804)f..... (7,381,159)|$....ccnn [ooeee (7,381,159)f....... (V222 TR} R 835,074 [cevveiiiiiiinns oo 1,541,820 | .......... 0005 ...ovvnnnnne
USD Interest rate ... 2.3207 / (US
swap, 2.3207 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/07/2039 |......evvvvvvvnn feunnns 60,600,000 Jadd 26.161 bps) [...ccevveunvrirens foeriniiiiiinens e (245,326))... (11,947 ,466)(S......... ... (11,947,466).......... VAT T R 361,594 |.oevvvniiieiiinnn fenns 1,100,274
USD Interest rate ... 1.8245 / (US
swap, 1.8245 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 02/10/2045 |.... R I 43,500,000 [add 26.161 bps) |.. (230,119)]... (15,034,189)|$.. .. (15,034,189)f... P O (173,618)|.. 944,589 . 0005 ...
USD Interest rate .. 1.73301 / (US
swap, 1.73301 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 02/13/2045 |.... N PP 38,000,000 [add 26.161 bps) |.. (209,715))....(13,593,153)| $.. ...(13,593,153)]... i T (145,891)|.. 825,341 . {0005 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate .. 1.32155 / (US
swap, 1.32155 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 03/05/2045 |.......eevveeen |oonnne 68,300,000 Jadd 26.161 bps) [.....eeeeuuenenns ferveriiiiiiiinins [ (447,066)|... (28,129,176)(S......... ... (28,129,176)|......... KURITE: N A (700 E R 1,485,841 .......... 0005 ............
USD Interest rate .. 1.27974 / (US
swap, 1.27974 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 03/06/2045 |.......eevveeen |oonnne 45,100,000 Jadd 26.161 bps) [....eeeeevveeenns ferveniiiiiiiinnns [ (299,854).... (18,821,100)($......... ... (18,821,100)......... 256,730 [coeeieriineeeens foeene (148,369)....ccvvveeeeeean [oeeeens 981,206 | .......... 0005 ............
USD Interest rate ... 0.9537 / (US
swap, 0.9537 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 04/21/2023 |. 09/03/2035 |.......ceeeveenn |-enne 138,500,000 jadd 26.161 bps) [.....ceeeeuvneenes foreeeniii s (1,033,950)|....(34,922,837)[§......... ....(34,922,837)|......... 239,829 |.vveieeeeiiin o (317,299)]. .o [ 2,125,986 | .......... 0005 ............
USD Interest rate 1.16 / (US SOFR
swap, 1.16 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 04/21/2023 |. 10/02/2050 |.....vvvvveeeann |onnne 205,000,000 fadd 26.161 bps) [..eeeevveeereenee |oereeiniiineeeins | (1,424,721)[.. (104,482,051)($......... .. (104,482,051))...... 1,490,586 [..ooooirineieeens [ 812,303 [ [ 5,074,066 | .......... 0005 ............
USD Interest rate 3.49 / (US SOFR
swap, 3.49 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |.01/20/2035 |.....eevvvveeen |onnne 65,000,000 Jadd 26.161 bps) [...eeeeeeeuvnnnns fouveeeiiiii e (73,194)|.....(2,986,125)(S......... |..... (2,986,125)....... (296,392)]..0vveeeeeiinnns fornnne (508,599)]....vvveeeeeiiins Joennnns 964,410 | ..oveeenn 0005 ............
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Chicago Mercantile add 26.161 bps
26.161 bps / (1.86) . |Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 09/28/2056 |.......eevveeeen [|oonnne 35,000,000/ (1.88)  foeeeeeriiiiiiens [ e | 14,990,173 |1......... ... 14,990,173 |....... (165,286))....cvvveeeeeeen |oeeeiiniieeeeeis e oo 966,381 [ .......... 0005 ............
USD Interest rate 1.61 / (US SOFR
swap, 1.61 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 01/27/2042 |.....evvvvveeen |oennne 80,000,000 fadd 26.161 bps) |-.evvveeeeeeians |oovinvieeeneiins [ (466,099)\... (26,216,210)|S......... ... (26,216,210)|......... KU 7 FU (263,225)].cvvveeeeiinnns [ 1,501,226 | .......... 0005 ............
USD Interest rate .1.6 / (US SOFR
swap, 1.6 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 04/21/2023 |. 11/12/2036 |.....ovvvveeenn |onnne 532,000,000 add 26.161 bps) [...eeevvevereenee |oereiiniiieeeeins | (3,109,981)[.. (118,528,754)($......... .. (118,528,754)|......... 654,863 |......cccvvveneees feennn 2,398,285 [..eeeeeeeiiiinns [ 8,667,138 [ .......... 0005 ............
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.50126) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 . 06/08/2023 |. 06/12/2030 |.....vvvvveeenn |onnne 142,000,000(3.50126)  foeeeeriiiiiiinens [ [ 9,135 |...... 1,186,373 [$.vvveeees |onnne 1,186,373 |......... 996,704 [..oooeiiiieieen [ [ K I RN 1,455,067 | .......... 0005 ............
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.81561) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 07/27/2023 |. 07/31/2030 |...cevvvvveeeeen |oennne 99,200,000 ((3.81561)  [ceeeeeiiiiiieein [ [ (17,745)f....... (726,318 | (726,311)f......... 773,222 | oo [RUAYLL)) RO 1,032,506 | .......... 0005 ............
USD Interest rate ... 4.0471 / (US
swap, 4.0471 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 . 10/02/2023 |. 10/04/2053 |......eevveeenn |oenne 118,000,000 fadd 0 bps)  [oeveeeeeriiinnns fornreeneeiiiiiies foreeeene 98,324 |..... (1,726,289)|8......... |..... (1,726,289)........ 607,002 [..ooeeveeiiiiinn v 98,324 [.ooeiiiiiiiieee [ 3,004,611 .......... 0005 ............
USD Interest rate ..4.18077 / (US
swap, 4.18077 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 11/03/2023 |. 11/07/2043 |.....evvvvveeees |oennne 74,300,000 fadd 0 bps)  [oeeeeieeiiiiiiens forreee [ 89,322 |........ 620,886 [$......... [........ 620,886 |......... [(745:1:)) S 89,322 ..o [ 1,558,653
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.7805) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange .... LCZ7XYGSLJUHFXXNXD88 . 01/19/2024 |. 01/23/2031 R 510,000,000 |(3.7805) . ...(89,399).....(3,789,614)( !.. R (3,789,614)|...... 3,960,479 [..eeoeeeiiiininns [ (2,744,002).......ccvvennees ferenn 5,594,847 .10005 ...
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.7445) ........ |Variable Annuity ..... Exhibit 5 ... [ Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88 . 01/25/2024 |. 01/29/2031 i 325,000,000 |(3.7445) ...(21,085)[.....(1,872,585)|$.. o (1,872,585)|...... 2,489,584 [........occveeen fonns (1,792,280)].ccvveeeeiinnn founes 3,571,510 -10005 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.9498) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 02/28/2024 |.03/01/2031 |...ceevvveveean |oennne 82,600,000((3.9498)  [oeeeeiiiiiiiinnn foeee (38,995)|.....(1,244,956)[S......... |..... (1,244,956)|.......... 663,424 |...ovveeeeeiinns o (263,552)]...evveeeeeeiinns Joeinnnes 916,027 | .......... 0005 ............
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.59) .......... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 08/22/2024 |. 08/26/2027 |......eevveeeann |-enne 815,500,000((3.59)  |eeiiiiiiiiiieeen [ [ 289,900 |...... 3,022,415 [S......... [ooes 3,022,415 |...... 4,546,224 | [ 289,900 ..eeeeiivneeinees feeeens 4,834,126 | .......... 0005 ............
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.78234) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 12/11/2024 |. 12/13/2031 |....evvveeeeenn |oonne 201,000,000((3.78234)  [eeeeeeeeeininenn [ e (49,229)\......(1,336,835)| ... |..... (1,336,835)|...... 1,543,940 |.oovvieieniiis s (49,229)]...cvvveeeiiians [ 2,399,989 | .......... 0005 ............
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (1.35) .......... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 11/20/2024 |. 11/09/2036 |......eevveeenn |-enne 100,000,000 [(1.35)  Joeeeeeeeeeiinins fonnreeeeeeiiiies o 586,707 |..... 22,767,322 [S..eeeeen |oenne 22,767,322 |....... (125,685))....cevvveeeeees [oeene 586,707 [..vvveeeeiiininns [ 1,628,522 | .......... 0005 ............
USD Interest rate ... 3.8835 / (US
swap, 3.8835 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 03/10/2025 |. 03/12/2045 |.......eevveeen |onnne 57,000,000 fadd 0 bps)  [oeeeeeeeeiiniiinns forreeinii e 15,569 |..... (1,968,059)]8......... [..... (1,968,089)|.......... 57,926 [coooiiiiiiiineens [ 198,631 [cvvveeeeeiiiiens [ 1,240,651 | .......... 0005 ............
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.7069) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 03/31/2025 |. 04/02/2032 |.....evvvveeenn |onnne 203,500,000((3.7069)  |oeeeiiciiiiieeins [ [ (46,855)f....... (533,788)[8..ccceee |onnne (533,788)|..... (1,460, 144)|....ovvvereeeins | (46,855))....cvvveeeeeins | 2,493,509 | .......... 0005 ............
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.5205) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS (. 04/08/2025 |. 04/10/2030 |.....vvvvveeeann |onnne 218,400,000((3.5205)  |eeeeiiiiiiiieeens [ [ 150,025 |...... 1,909,780 [$..eeeeees |onnne 1,909,780 |...... 1,532,003 |.evvveeieeeiins oo 150,025 [vvvveeeeiiiiiens [ 2,191,570 | .......... 0005 ............
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.2826) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8 . 09/15/2025 |. 09/17/2031 |..cevvvvverenn |onnne 179,900,000(3.2826)  [eeeeeeeiiiiniiien [ e 197,656 |...... 3,834,105 [ !.....oe feeees 3,834,105 |...... 1,163,992 | oo 197,856 [vvveeeeeinnnnns fonns 2,102,578 | .......... 0005 ............
USD Interest rate | | | 2.612 / (US
swap, 2.612 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) .....oeennn. Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/11/2022 |. 05/13/2052 |.....evvvvveeee |oennne 49,000,000 fadd 0 bps)  feeeeeeiiiiiiiinns e [ (143,001)|... (12,742,074)|8......... ... (12,742,074)|......... 203,052 |.evveeeeeeeiins o (143,001)]. . | 1,252,126 | .......... 0005 ............
USD Interest rate | | | 2.471 / (US
swap, 2.471 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) .....oeennee Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/12/2022 |. 05/16/2052 |.....evvvvveeeee |oennne 96,000,000 fadd 0 bps)  [eeeeeeeiiiiiiinns e [ (313,852)|... (27,241,978)|S......... ... (27,241,978)|......... 588,472 [coeeieiiiiieeeis | (313,852)]. v fonnes 2,453,536 | .......... 0005 ............
USD Interest rate ....2.5497 / (US
swap, 2.5497 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/13/2022 |. 05/17/2052 |....evvvvveees |oennne 48,400,000 fadd 0 bps)  [eeeeeeeiiiiiiinns e [ (148,546)|... (13,083,223)($......... ... (13,083,223)......... 292,650 |.eeveeeieeiiins o [RLETCTEC)) A R 1,237,057 | ..o 0005 ............
USD Interest rate 2.55 / (US SOFR
swap, 2.55 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) .....oeennee Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/13/2022 |. 05/17/2052 |....evvvvveees |oennne 96,900,000 fadd 0 bps)  [eeeeeeeiiiiiiinns e [ (297,325)|.... (26,188,564)(S......... ... (26,188,564)|......... TRV A (705755 EA R 2,476,670
USD Interest rate ... 2.5586 / (US
swap, 2.5586 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange .... LCZ7XYGSLJUHFXXNXD8S . 05/16/2022 |. 05/18/2052 |.... [ 72,700,000 Jadd 0 bps) . (221,508)|....(19,545,204)|$.. ...(19,545,204))... J) O (72 1)) A 1,858,240 .10005 ...
USD Interest rate ..2.63269 / (US
swap, 2.63269 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... [ Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXDBS8 . 05/17/2022 |. 05/19/2052 |.... i 48,900,000 Jadd 0 bps) (139,935)|....(12,534,250)[ $.. ...(12,534,250)... ) P (139,935)].cevvveeeeiiinnns o 1,249,969 -10005 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate .. 2.63595 / (US
swap, 2.63595 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 05/17/2022 |. 05/19/2052 |.......evnvvvvrn founnns 48,900,000 fadd 0 bps)  oeeeeeirriinnnnns fooreenninineeens feaeenns (139,536)|... (12,507,302)[$......... ... (12,507,302)f......... 201,425 | o QIR R R 1,249,969 [ .......... 0005 ...ovvnnnnne
USD Interest rate ... 2.6218 / (US
swap, 2.6218 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 05/18/2022 |. 05/20/2052 |.......euvvvvven founnns 48,800,000 fadd 0 bps)  |oeeeveiirirnnnnns foorreiiiiinieens [ (140,921)|....(12,595,930)[ §......... ....(12,595,930)f......... 291,550 |.eeveneeiiiinnnns oo [QEIVR:ZD A N 1,247,479 [ ........e. 0005 ...ovvnnnnne
USD Interest rate ... 2.47111 / (US
swap, 2.4711 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 05/19/2022 |. 05/23/2052 |.......euvvveen founnns 59,700,000 fadd 0 bps)  |oeeeeeiiririnnnns foorriiiiieeeins feanenns (194,687)... (16,922,416)|8......... ... (16,922,416)f........ 366,167 [...eevvnnnienennn fonnnns (194,687)[.....ccevvvneenns |ounnnn 1,526,360 | .......... 0005 ...ovvnnnnne
USD Interest rate ... 2.6911 / (US
swap, 2.6911 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 05/20/2022 |. 05/24/2042 |........ovvvven founnns 64,500,000 fadd 0 bps)  oeeeeeniiiiinnnnns foorriiiinieeeens feaeenns (174,574)|... (11,599,817)[$......... ... (11,509,817).......... 95,866 [.....ccvvvnnnniens |oennnnn [QUCR-TL)) R RN 1,296,033 [ .....enen. 0005 ...ovvnnnnne
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (2.70782) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 05/20/2022 |. 05/24/2037 |......evvnvvvvnn founnns 80,700,000 (2.70782)  [oeeiiiiiiiiiiiies feeeeeeii [ 215,048 |...... 9,806,041 ($......... [...... 9,806,041 |......... 102,245 |vvveeiiviiinnns foeeeinnnn PALTVZ N R R 1,347,352 | covvnnnnns 0005 ...ovvnnnnne
USD Interest rate ....2.5446 / (US
swap, 2.5446 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 06/01/2022 |. 06/03/2052 |.......euvvvvvrn feunnns 48,000,000 fadd 0 bps)  oeeeeenririinnnnn foorriiiinieeeens feaeenns (147,110)f... (12,988,703)|8......... ... (12,988,703)f......... AN I FR R QLY (1)) R R 1,227,876 | .......... 0005 ...ovvnnnnne
USD Interest rate .. 2.73172 / (US
swap, 2.73172 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 06/02/2022 |. 06/06/2042 |........ccevvven feunnns 64,000,000 fadd 0 bps)  oeeeeeriiiinnnnns foovriiiniieeeens feanenns (165,989)|... (11,164,766)[S......... ... (11,164,766).......... 90,787 [coeiiiiiiineiens e (165,989)[....ccevvvennians Jovnnnn 1,287,312 .....ee 0005 ...ovvnnnnne
USD Interest rate ..2.82886 / (US
swap, 2.82886 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 06/06/2022 |. 06/08/2042 |........ceevvven feunnns 65,400,000 fadd 0 bps)  oeeeeenirriinnnnns foorerniiinieeeens feaeenns (153,515)|... (10,594,427)[8......... ... (10,594,427).......... 81,182 [ | [RECTEIE)] FR R 1,315,698 | .......... 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 2.837 / (US
swap, 2.837 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 06/13/2022 |. 06/15/2052 |......euvvvvvnn founns 101,300,000 fadd 0 bps)  [oeeeeveeennviiinns [ foeeees (234,920))... (22,368, 140)(S......... ... (22,368,140)f......... 583,850 [c.uuniiiiininnnns Joeennnn (73 720)]| T 2,592,980 | .......... 0005 ...ovvnnnnne
USD Interest rate | | (0 0 e 3.037 / (US
swap, 3.037 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 06/14/2022 |. 06/16/2042 |........ovvvvenn feunns 100,700,000 fadd 0 bps)  |oeeeeveeenniirinnn [ foeeeee (183,178)f... (13,626,862)|8......... ... (13,626,862).......... 86,631 [cooiiiiiiiieiens | [QEEKTRVZ:)) O R 2,027,243 | ..o 0005 ...ovvnnnnne
USD Interest rate 3.03 / (US SOFR
swap, 3.03 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 06/14/2022 |. 06/16/2042 |........evvvvenn fennns 100,800,000 fadd 0 bps)  |oeeeeeeennniiiiins [ oo (185,124)|... (13,730,359)[$......... ... (13,730,359).......... 88,025 [ciiiiiiiiinens e [QEESTRVLY R N 2,029,256 | .......... 0005 ...ovvnnnnne
USD Interest rate ... 3.1419 / (US
swap, 3.1419 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 06/14/2022 |. 06/16/2042 |........evvvvenn fennns 102,000,000 fadd 0 bps)  [oeeeeeeeenneiinnnn foeeeeieiiinens foeeeee (158,794)|... (12,438,541)[8......... ... (12,438,541).......... 67,909 [cviiiiiiiniiens e [QETAL)) R N 2,053,414
USD Interest rate 2.93 / (US SOFR
swap, 2.93 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88  |. 09/16/2022 |. 09/20/2052 |.... P 77,000,000 [add O bps) .. (152,054))... (15,538,562)|$.. .. (15,538,562)f.........440, 181 |.oovvenririnnnn [ [QEZVSTY) F R 1,980,870 . 0005 ...
USD Interest rate ....2.9305 / (US
swap, 2.9305 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88 |. 09/16/2022 |. 09/20/2052 |.... I 77,100,000 fadd O bps) (152, 156)).....(15,552,319)| $.. ...(15,552,319)[.........440, 712 ). oo (152,195)].cevveniiiinnnnns fooees 1,983,442 . {0005 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate ... 2.9165 / (US
swap, 2.9165 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 09/19/2022 |. 09/21/2052 |......evvuvvvvnn founnns 76,900,000 fadd 0 bps)  |oeeeeeniiiiinnnnns foorreiiiineeeens feaeenns (154,452)|....(15,693,424)(S......... ....(15,693,424)......... LT3 NV () R RN [QEEIL 7)) F 1,978,401 .......... 0005 ...ovvnnnnne
USD Interest rate ... 3.1918 / (US
swap, 3.1918 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 09/21/2022 |. 09/23/2042 |......euvvvvvenn founns 171,000,000 fadd 0 bps)  |oeeeeeeennnviiinnn [ oo (225,574))... (19,517,145)(S......... ... (19,517, 145)........ 110,636 |oeeveeneiiiinnnns [ (25T P R 3,470,979 | .......... 0005 ...ovvnnnnne
USD Interest rate .. 2.95202 / (US
swap, 2.95202 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 09/21/2022 |. 09/23/2052 |......euvnvvvenn founnns 77,000,000 fadd 0 bps)  [oeeeeeereniiiiiinn o o (147,732)|....(15,255,230)[ $......... ....(15,255,230)f......... 438,682 [....iiviiiiinens |oeennnn [QEYAVKY)) R RN 1,981,182 .......... 0005 ...ovvnnnnne
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (4.042) ......... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 10/24/2022 |. 10/26/2029 |.......ccevvvenn fonnns 414,300,000 [(4.042)  Joceeeiiiiiiinns Lo e (349,430)..... (6,765,602)]$......... |..... (6,765,602)|...... 3,505,900 |...evuniiiiiinnnns foonens (349,430)]..evveniiiinnnnns fooens 3,915,202 .......... 0005 ...evvnnnnns
(1,530,280,593 (1,530,280,593
1059999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 - interest rate (24,693,206)) XXX ] 39,469,874 10,751,761 178,433,251 XXX XXX
(1,530,280,593 (1,530,280,593
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 (24,693,206)) XXX ] 39,469,874 10,751,761 178,433,251 XXX XXX
USD Interest rate 5.32 / (US SOFR
swap, 5.32 / (US SOFR Secured
Secured Overnight Fina Barclay's Bank PLC Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [.... ... GBGSEF7VJPSI70UKS573 | 11/07/2007 |. 11/09/2027 |.eevvenvvvvnnnn foernne 50,000,000 [add 26.161 bpS) [cvveenreeeenennnns foovevmnnniieiiinnn fooennns 171,460 |...... 1,806,579 [..oeeeeenns |oenne 1,806,579 |....... [ECTR-C10)) R R 686,328 [....oiviiinninns |oerinnnnn 317,050 | ..........[0001 ...........
USD Interest rate 5.32 / (US SOFR
swap, 5.32 / (US SOFR Secured
Secured Overnight Fina Barclay's Bank PLC Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [.... ... GBGSEF7VJPSI70UKS573 | 11/07/2007 |. 11/09/2027 |.... P I 9,000,000 [add 26.161 bps) |.. ...325,184 |........ (87,001). P PO 123,539 |.. .|{0001 ...
USD Interest rate ... 4.8475 / (US
swap, 4.8475 / (US SOFR Secured
SOFR Secured Overnight Barclay's Bank PLC Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [.... ... GBGSEF7VJPSI70UKS573 | 12/04/2007 |. 12/06/2027 |.... P I 9,000,000 [add 26.161 bps) |.. ...240,523 |... P FE 107,797 |.. .|{0001 ...
USD Interest rate ....4.4425 / (US
swap, 4.4425 / (US SOFR Secured
SOFR Secured Overnight Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/16/2008 |. 10/20/2028 |.... [T R 16,000,000 fadd 26.161 bps) |...cevvvnvvvvennn foovevvievnnnnnnns fovennnn.. 19,460 |.......... 408,976 | ........... ...408,976 |....... (137,277)|. P PR 191,220 |.. 127,889 [ ..eeennnns 0001 ...
USD Interest rate ....3.3425 / (US
swap, 3.3425 / (US SOFR Secured
SOFR Secured Overnight Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/20/2008 |. 11/24/2028 |........evvvven feunnns 85,000,000 [add 26.161 bps) |.evvvenerrerrnnnns foovvevvnnninnenns founnnns (128,361))....... (485,075)( cevvunneens fonnnns (485,075)|....... (513,834)..cevveiiiiiinnn o LT 7 F RN 691,850 [ .......... 0001 .eevnnenens
USD Interest rate
swap, US SOFR Secured US SOFR Secured
Overnight Fina add Overnight Fina
26.161 bps / (2.6175) add 26.161 bps
........................... Variable Annuity ..... |Exhibit 5 ... [ Interest .... |BNP Paribas ........ ROMUWSFPUSMPROSKS5P83 |. 12/22/2008 |. 12/24/2038 |................ |...... 75,000,000 [/ (2.6175) e eeennnns foeeeeenneeeeeen [eeenen... 248,439 |0 11,914,897 [ ..ol [ 11,914,897 | (17,483)] e [ (492,189)] e [0 1,338,142 Ll 0001
USD Interest rate
swap, US SOFR Secured US SOFR Secured
Overnight Fina add Overnight Fina
26.161 bps / (2.7125) add 26.161 bps
........................... Variable Annuity ..... |Exhibit 5 ... [Interest .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [. 12/24/2008 |. 12/30/2038 |................ |....... 8,000,000 [/ (2.7125) e foin Joeenn. .. 24,885 )., 1,191,398 | L [ 1,191,398 e (249)] e e (BA,307)) e [0 142,829 ) Ll 0001
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate ....3.2325 / (US
swap, 3.2325 / (US SOFR Secured
SOFR Secured Overnight Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/23/2009 . 02/25/2029 |......evvnvvveen feunnns 40,000,000 [add 26.161 bpS) [cvveeerervennnnnns foovevmnniierinnns fooennnns (71,873)....... (WEARTLY P R (730,174)....... [ACTR: 7] R R, (SRR D R . 340,751 | ...eeennns 0001 .eevnnenens
USD Interest rate 4.24 / (US SOFR
swap, 4.24 / (US SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 07/29/2009 . 07/31/2029 |..evvvenvivvinnn foenns 8,000,000 [add 26.161 bps) [c..uveveevennnnns fevvmnniniiiiinns fooniiiinnns 5,851 [eunnnens 97,063 [.evueeeens [ 97,063 |......... [(CICTRe15)) R [C-UNCYAD R 73,030 [ cevvennnns 0001 .eevnnenens
USD Interest rate ....3.8425 / (US
swap, 3.8425 / (US SOFR Secured
SOFR Secured Overnight Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 09/30/2009 |. 10/02/2029 |......evvnvvenn feunnns 71,000,000 jadd 26.161 bps) [...eevvevennnrenes fovvniiiiiiiins [ (18,362)f......... 600,997 [..eveneenns s 600,997 |....... [(S72 0720 R R 758,343 |..ovveiiiiiinnnn o 664,671 .......... 0001 .eevnnenens
USD Interest rate ... 4.0875 / (US
swap, 4.0375 / (US SOFR Secured
SOFR Secured Overnight Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/07/2010 . 05/11/2040 |.....evvvnvvvvnn feunnns 35,000,000 [add 26.161 bps) [ceveeeeveennnnnns foovvvnnnineiinnns foonnininnns 8,0811....... (696,906)( ...vunnen founnnne (696,906)........ [(CAAT0) R R YAV AT: R R 657,448 | .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 3.725 / (US
swap, 3.725 / (US SOFR SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/21/2010 . 05/25/2030 |.....evvvnvvvvnn feunnns 48,000,000 [add 26.161 bpS) [vevenrrerennnnns foorermmnnnieiiinns fooeennnns (26,747)......... 163,383 [.eveeeeees oo 163,383 |....... (< 7VR (1)) R I 466,656 [.....ooevvvnnnnns |oerennnnn 489,081 | .......... 0001 .evvnnnnens
USD Interest rate ... 3.6275 / (US
swap, 3.6275 / (US SOFR Secured
SOFR Secured Overnight Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/15/2010 . 07/19/2030 |.....evvvnvvvenn founnns 68,000,000 jadd 26.161 bps) [...cevvevennvrenes fovvniiiiiiiins [ (55,847)....... (724,779 cevvnneeaas o (724,779)....... [CY(VRV07)) R (552,362)]...cvveneeeinnnnn o 705,267 | ..oeunnnnn 0001 .eevnnenens
USD Interest rate ....3.5725 / (US
swap, 3.5725 / (US SOFR Secured
SOFR Secured Overnight Vel Is Fargo Bank, Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ccoooiiiiiinnnins KB1H1DSPRFMYMCUFXT09  |. 11/09/2010 |. 11/12/2030 |......evvvvvvenn feunnns 27,000,000 [add 26.161 bpS) [oevveervermennnns foovevvmnnnieriinnn foeeennnns (24,797)f....... (135,476)( .evveneens [onenns (135,476)|....... (182,269)[...cevvvvnnneenns fevnannnns A N F R 290,067 | .......... 0001 .evvnnnnens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Merrill Lynch add 26.161 bps
26.161 bps / (3.73) . [Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. GDWTXX03601TB7DW3UB9 |. 11/22/2010 |. 11/24/2030 |.......evvvvvrn founnns 16,000,000 |/ (3.73)  |oeeeiiiieiiiiinnn frreeeeeii [ 8,660 |......... (35,194)] .evvvvnns [ (35,194)........ 113,806 |oeevveneeviinnnnn [ [ESTRTL)] F R 172,611 .oeeeeeins 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Morgan Stanley add 26.161 bps
26.161 bps / (4.14) . [Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. [17331LVCZKQKXST7XVS4 |. 12/15/2010 |. 12/17/2030 |......evvnvvvvnn founnns 35,000,000 |/ (4.14)  eeeerrriiiiiens foerernieeeeenns [ (17,293)f....... (727,311 v e (727, 311)f......... 284,578 [ceeeiiiiiiinees | (363,145)]..cevvnnieeiinnnn o 379,951 .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 3.995 / (US
swap, 3.995 / (US SOFR SOFR Secured
Secured Overnight Fina Morgan Stanley Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. 17331LVCZKQKXST7XVS4 |. 12/20/2010 |. 12/22/2030 |......evvvvvvnn founnns 28,000,000 [add 26.161 bpS) [ceeeeeevrennnnnns foovvvnnnireinnnnn fooniiiinnns 3,599 |..ouennns 397,642 | .eoeenin [ 397,642 |....... (PATAR1-10)) A I, 283,205 |..evvenniiiiiinnn foreeees 304,408 | .......... 0001 .eevnnenens
USD Interest rate
swap, US SOFR Secured US SOFR Secured
Overnight Fina add Overnight Fina
26.161 bps / (4.2075) Morgan Stanley add 26.161 bps
........................... Variable Annuity ..... |Exhibit 5 ... [ Interest .... |Capital Services .. [7331LVCZKQKX5T7XV54 [.01/21/2011 |.01/25/2031 |................ |...... 22,000,000 [/ (4.2075) e eeeeeeeeeennnns foeeeeenneeeeeen [eeeee (14,046). .. (305,517 ceveeneees foeeeees (305,517 )eeneens 181,381 [ 220,182 | [ 241,486 | Ll 0001
USD Interest rate
swap, US SOFR Secured US SOFR Secured
Overnight Fina add Overnight Fina
26.161 bps / (3.9305) Merrill Lynch add 26.161 bps
Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. GDWTXX03601TB7DW3U69 |. 05/10/2011 [. 05/12/2031 P 11,000,000 |/ (3.9305) . (119,669)| ... (119,669)..........83,017 |oeveeririiinns [ (113,820)|.. .|{0001 ...
uUsD Interest rate ( (1 0 0 | 3.775 / (US
swap, 3.775 / (US SOFR SOFR Secured
Secured Overnight Fina Morgan Stanley Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. 17331LVCZKQKX5T7XV54 |.05/11/2011 |. 05/13/2026 |.... I 21,000,000 fadd 26.161 bps) |......oeeeeeeeeees fovinnnnnnnn o (8,898))......... 189,062 | ........... |.. ... 189,062 )........... 5,573 ..o o 208,887 [..oivvveeneniiiins e 36,289 | Lenillllll 0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate | | (0 e 3.848 / (US
swap, 3.848 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 05/17/2011 |. 05/19/2031 |.....evvvnvivnn feunnns 14,000,000 Jadd 26.161 bps) [...vevvevvennnens fvvvnniiriiiinnns foeriiinnns (3,296)]..00nnnen LY I 94,047 |....... (103,076)]..evvvveneevinnnn forreeeens 141,054 [ s 158,641 [ .......... 0001 .eevnnenens
USD Interest rate ... 3.8475 / (US
swap, 3.8475 / (US SOFR Secured
SOFR Secured Overnight Morgan Stanley Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. [17331LVCZKQKXST7XV54 |.05/17/2011 |.05/19/2031 |....cevvverrvnnn feunnns 14,000,000 Jadd 26.161 bps) [..vevvvevennnens fvvnnniiniiiinnns foeriiinns [KRCIK)] - 93,69 |..cevvunnnn fernnnnns 93,69 |....... (R[0S T0LCI0)) R R LA NVEIH R 158,641 [ .......... 0001 .eevnnenens
EWUR Interest rate
swap, EURIBOR6M add 0 EURIBOR6M add 0
bps / (3.67) .......... Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/23/2011 |. 05/25/2026 |.....evvueveeen feunnnn 16,858,810 |bps / (3.67)  [eeeeeeeiiieieiees oo [ (49,084)....... (356,201)(.cevenenes fonnnns (356,201)f.......... 53,258 |.eveeeeeeeenines foeeeennnn (49,084)]....eeeeeennnes foeeeennnnn 32,948 ... 0001 .oeeneneees
USD Interest rate ... 3.8605 / (US
swap, 3.8605 / (US SOFR Secured
SOFR Secured Overnight Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/26/2011 |. 05/31/2031 |.eeevvveenevaaen fennnns 14,000,000 Jadd 26.161 bps) [-eeeeeemmmmeenee Joemmmnreeeenin foeeeeeene (2,8%)|........ 100,177 | eoeeeviiis Jeeennnns 100,177 |....... (108,996).....eevvenneeaee Joenennnns 139,075 [oeeeeeeeeeeeee Joenns 159, 12| .ooeeenens 0001 .oeeneneees
USD Interest rate 3.85 / (US SOFR
swap, 3.85 / (US SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/02/2011 . 06/06/2031 |...cevvvneeeeeen fennnnn 35,000,000 [add 26.161 bPS) |-vvveueeeemmmnns foevemmmmnineeeeenn fonaeenes (8,098)......... 216,846 [ ...ouneeees foereenne 216,846 |....... (258,853)]..cvvveeeeeennnn fereeeees 331,930 |oeeeeeneeeeeenenn foreeeees 398,421 ... 0001 .oeeneneees
USD Interest rate | | (L e 3.785 / (US
swap, 3.785 / (US SOFR SOFR Secured
Secured Overnight Fina Merrill Lynch Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. GDWTXX03601TB7DW3U69 |. 06/09/2011 |.06/13/2031 |....cevvueveenn feunnns 18,000,000 [add 26.161 bps) |-eeevveemnereeennn fooeereeeemmnieees foeeennnnns (7,040)f.......... 52,529 [.oeeiiiinn foeeennnnns 52,529 |....... (QERYAD RN IR 166,884 |.eevveeeeeeeenenn fereeeees 205,286 | .......... 0001 .oeeneneees
USD Interest rate ... 4.0585 / (US
swap, 4.0585 / (US SOFR Secured
SOFR Secured Overnight Barclay's Bank PLC Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [.... ... GBGSEF7VJP5170UK5573 |. 07/06/2011 |. 07/08/2041 . PP 17,000,000 [add 26.161 bps) |.. (564,936)... J PO (155,385)|.. 382,177 . {0001 ...
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Merrill Lynch ladd 26.161 bps
26.161 bps / (3.82) . |Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. GDWTXX03601TB7DW3U69 |.07/21/2011 |. 07/25/2031 P AU 25,000,000 |/ (3.82) ....124,842 ... PR PP 225,719 |.. 288,299 . {0001 ...
USD Interest rate
swap, US SOFR Secured US SOFR Secured
Overnight Fina add Overnight Fina
26.161 bps / (3.8175) Barclay's Bank PLC add 26.161 bps
........................... Variable Annuity ..... |Exhibit 5 ... [Interest ... |...coemnieiiiiiiii.. GBGSEF7VJPSI70UKSS73 . 07/25/2011 |. 07/27/2031 |................ |...... 20,000,000 [/ (3.8175) eeeeeeeeennenes [ e 6,539 ).00.....102,300 | e sl 102,300 |l 145,352 L [l 174,026 e [000280,760 |l (0001
EWUR Interest rate
swap, EURIBOR6M add 0 EURIBOR6M add 0
bps / (3.46%) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/03/2011 |. 08/05/2031 |..eevvveuneeeeen fennnnn 12,886,192 [bps / (3.4695) |.eeeeeveeemmnnas foeeeemmieeeeennn [ (31,873)f....... (504,538)] ...cevvnnns founnnnn (504,538)|........ 160,774 |oeeeeeeeeeeee oo (144,052)]..cevveeeeeeenenn foreeeees 148,991 [ .......... 0001 .oeeneneees
USD Interest rate 3.11 / (US SOFR
swap, 3.11 / (US SOFR Secured
Secured Overnight Fina Merrill Lynch Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. GDWTXX03601TB7DW3U69 |.08/11/2011 |.08/15/2031 |.....evvuereeen feunnns 42,000,000 [add 26.161 bPS) |-vvveeeeeeemmmnns foeremmmmneeeeennn forieeeees (88,252)|..... (1,693,880)(.....cccees [nnee (1,693,880)....... (285,704)].ccvveeeeeemennn foeeeen (313, 745). e [ 486,865 | .......... 0001 .oeeneneees
EUR Interest rate
swap, 3.292/ | | L 3.202 /
(EURIBOR6M add 0 bps) Morgan Stanley (EURIBOR6M add
........................... Variable Annuity ..... |Exhibit 5 ... [Interest .... |Capital Services .. 17331LVCZKQKX5T7XV54 [.08/12/2011 |.08/16/2026 |.......cceevuun. |-..... 24,225,842(0 bps) o eeeeeeeeeennnns foeeeeennieeeeeeen Joeeeen... 50,358 |0 429,638 [ Louuinnns [l 429,638 |l (58, 724)] e [ 267,100 e e 74,450 |l 0001
USD Interest rate 3.17 / (US SOFR
swap, 3.17 / (US SOFR Secured
Secured Overnight Fina Goldman Sachs Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... | International ...... W22LROWP2IHZNBBEKS528  |. 08/15/2011 |.08/17/2031 |.eeevveeeeeaaen fennnnn 47,000,000 [add 26.161 bPS) [-veeueeeeemmmmnnns foermmmmneeeeennnn fereeeees (91,708)|..... (1,757,469)(.....cceee |nnee (1,757,469)....... (268,638).....ccevvnnaaeae |eennnnn (345,887)[....ceeeveeeeeaes Joennnnns 545,107 | .oovvennns 0001 .oeeneneees
USD Interest rate ... 3.1075 / (US
swap, 3.1075 / (US SOFR Secured
SOFR Secured Overnight Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/17/2011 |. 08/19/2031 |...cevvvuieeeeer fovnnns 13,000,000 Jadd 26.161 bps) [---eeeeeeemmnareee Jovnmmnneeeennnnns forreeens (27,126)]....... (525,949) ..eiiiiinn |oeeenes (525,949)]......... U HX00)) T A [CERE)) T PRI 150,852 [ ..oeennnns 0001 ..oennneees
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
EWRR Interest rate
swap, EURIBOR6M add 0 Morgan Stanley EURIBOR6M add O
bps / (3.095) ......... Variable Annuity ..... Exhibit 5 ... | Interest .... |Capital Services .. 17331LVCZKQKX5T7XV54 |.08/19/2011 |.08/23/2026 |........cceeeees |-nnne 21,592,489 |ops / (3.095)  |oeeeeeiieiiiiiis foeiieee e e (37,425)|....... (342,120)] .ooeeeena [ (342,120)|.......... 44,522 | o (223,133)]-.vveeeeeeeiens fovveeeens 68,044 | .......... 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add ladd 26.161 bps
26.161 bps / (2.88) . |Variable Annuity ..... Exhibit 5 ... | Interest .... |Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |. 08/25/2011 |.08/25/2026 |......eceeeeees |onnne 53,000,000 )/ (2.88)  feeeeeiiiiiiiees e e 141,246 |......... 292,420 | eveeeeiis e 292,420 |........ (84, 1) e 358,571 [oeeiiiiieeees [eeee 168,182 | .......... 0001 ...........
USD Interest rate (| | 3.003 / (US
swap, 3.003 / (US SOFR SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 08/26/2011 |.08/31/2031 |....ceeevvveees |onnnne 19,000,000 fadd 26.161 bpS) |-..eevveeeeracnnn fooerieeeeeiiiis o (44,658)....... (G2 R R (864,614)f....... (101,988)[..ccceeeiiieeaes fereens (134,101 oo 221,100 | .evveennnn 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add ladd 26.161 bps
26.161 bps / (2.83) . |Variable Annuity ..... Exhibit 5 ... | Interest .... |Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/30/2011 |.09/01/2026 |.....eeeveerees |onnne 50,000,000 )/ (2.83)  feeeeeiiiiiiine e e 139,642 |......... 301,228 [.coevveee | 301,228 |......... (85, 115)[..eeeeeeiiiens e 340,582 |- o 161,911 .......... 0001 ...........
EWRR Interest rate
swap, 3.188 /| b 3.188 /
(EURIBOR6M add 0 bps) Barclay's Bank PLC (EURIBOR6M add
........................... Variable Annuity ..... [Exhibit 5 ... [Interest ... |........ccccennniio... GBGSEF7VJP5I70UKS573  |. 08/31/2011 |. 09/02/2026 |................ [...... 15,801,510(0 bps) e eeeeerreeeeeens Jerereeeeeeees foeeeennnn 82,278 268,318 | e [0 268,318 [ (35,778 [ 166,378 | |l 51,338 | Ll 000T
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add ladd 26.161 bps
26.161 bps / (2.89) . |Variable Annuity ..... Exhibit 5 ... | Interest .... |Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 09/08/2011 |.09/12/2031 |.....ceevveeis |-nnnne 19,000,000 |/ (2.89)  |eeeeeieeieiiiens oo e 49,941 |......... 979,865 [ ....vvveee |oernnes 979,865 |.......... 96,746 [...eoeeeeeiiien fereeees 136,593 [ [eeeee 221,780 | .evveennnn 0001 ...........
USD Interest rate (| | 2.658 / (US
swap, 2.658 / (US SOFR SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 09/09/2011 |.09/13/2026 |.........cccceee |-ennne 31,000,000 Jadd 26.161 bps) [...eeeeeeeveennns fouveeeiiis e (99,468)....... (214,583)] ..eeeeeeni [ (214,583)|.......... 60,803 |...ooeeereeiiins o (207,344)]. ..o oo 104,298 | .......... 0001 ...........
USD Interest rate ... 2.6575 / (US
swap, 2.6575 / (US SOFR Secured
SOFR Secured Overnight J.P. Morgan Chase Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... |Bank, N.A. ......... THBGLXDRUGQFUS7RNES7  [. 09/09/2011 |. 09/13/2026 |.......eeveeeens [onnnne 31,000,000 Jadd 26.161 bps) [...eeeereeumeeenns fouveeeiiis e (99,506)....... (214,659)] ..eeeeeennn feunenns (214,659).......... 60,841 |..eeeeeeiiiiin o (207,306)-.ceveeeeeees feeeeene 104,298 | .......... 0001 ...........
EWRR Interest rate
swap, EURIBORGM add 0 EURIBOR6M add 0
bps / (2.82) .......... [Variable Annuity ..... Exhibit 5 ... | Interest .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 (. 09/20/2011 . 09/22/2031 e 5,468,403 bps / (2.82) |.. A(7,718)).........(50,547)] ... eeeenenn(50,547)) o 81,163 | o (56,986 [ 63,993 Ll 0001
USD Interest rate | | | 2.365 / (US
swap, 2.365 / (US SOFR SOFR Secured
Secured Overnight Fina Goldman Sachs Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... | International ...... W22LROWP2 IHZNBB6KS28  [. 09/22/2011 |. 09/26/2026 |......oevvveeenn |onnnne 23,800,000 Jadd 26.161 bps) [...eeeeeeuvvennns foreerniiiiiiinns [ (86,026)]....... (200,005)] -.vvveees Joenenne (200,005)f.......... 59,583 [coeeiiiiiiiieein [ [QLCUNC: <)) A 83,206 | .......... 0001 ...........
USD Interest rate
swap, US SOFR Secured US SOFR Secured
Overnight Fina add Overnight Fina
26.161 bps / (2.68625) add 26.161 bps
........................... Variable Annuity ..... [Exhibit 5 ... [Interest .... [BNP Paribas ........ ROMUNSFPUBMPROBKSP83 |. 09/26/2011 |.09/28/2041 |................ |...... 24,000,000 |/ (2.68625) e eeeeereeeeeees Jeereeeeeeees Jeeeeennn. 75,552 0.0 4,648,199 | Lo [l 4,648,199 [l (35,707 [eeeeen 160,180 [ |l 472,356 | Ll | 0001
USD Interest rate ....2.9425 / (US
swap, 2.9425 / (US SOFR Secured
SOFR Secured Overnight Morgan Stanley Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... |Capital Services .. 17331LVCZKQKXST7XV54 |. 10/12/2011 |. 10/14/2041 |....ceevveeeecs |onnnne 35,000,000 Jadd 26.161 bps) [...eeeeeeeumeennns foueeeeiiis e (87,428)|.....(5,568,170)[ ....evveers |-ene (5,568, 170).......... 33,614 [ [ 290,277 [eeeeeiiiiieeees feeeee 689,839 | .......... 0001 ...........
USD Interest rate 2.91 / (US SOFR
swap, 2.91 / (US SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 10/18/2011 |. 10/20/2041 |...cceeveeeeerrs |oennnne 8,000,000 fadd 26.161 bps) |-..eevvveeereinns Joeirieeeeeeiies e (20,920)..... (1,304,193)[ ...cevveers |-ene (1,304,193)|........... 8,302 [.eeeeeeeiiiie o 64,960 |....ooeereunennn forneenes 157,762 .......... 0001 ...........
USD Interest rate .2.9 / (US SOFR
swap, 2.9 / (US SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7THBGLXDRUGQFUS7RNES7 _ [. 10/18/2011 |. 10/20/2041 |.......eeeeeenne |eene 15,000,000 Jadd 26.161 bps) |...eevveeereiinns fooinieneeeiiiiis fonieenes (39,600)].....(2,463,464)| ........... |..... (2,463,464).......... 15,854 [ceveeeeeiiiinn [ 121,425 |0 o, 295,804 .......... 0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate ... 2.8825 / (US
swap, 2.8825 / (US SOFR Secured
SOFR Secured Overnight Goldman Sachs Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [ International ...... W22LROWP2|HZNBBBKS28  |. 10/20/2011 |. 10/24/2031 |...covvvennriinn founnns 20,000,000 [add 26.161 bpS) [vevenrrrerennnnns foovevmmnnnieeiinns fooieennns (53,227)|....... (940,456)] ...eevvnnnn feunnnns (940,456)....... (101,054)[..coevvviieeees Jvnnnnnns CKIN:T R A 235,938 | .......... 0001 .eevnnenens
USD Interest rate .. 2.78375 / (US
swap, 2.78375 / (US SOFR Secured
SOFR Secured Overnight Goldman Sachs Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [ International ...... W22LROWP2|HZNBBBKS28  |. 10/21/2011 . 10/25/2026 |.......evvvvvvnn founnns 31,000,000 [add 26.161 bpS) [vvveervrrennnnns foovevmmnnnineiinns foveennnns (90,549)......... (66,292)] .eevvvnnnnn fernnnns (66,292)f.......... ST FO RPN 235,188 [c.veniiiiiiniinns foeeennnnn 116,965 [ .......... 0001 .eevnnenens
USD Interest rate ... 2.7125 / (US
swap, 2.7125 / (US SOFR Secured
SOFR Secured Overnight Vel Is Fargo Bank, Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXTO09  |. 11/01/2011 . 11/03/2031 |....covvvnrivnen feunnns 23,000,000 [add 26.161 bpS) [cvveenrrreernnnnns foovevmnniierinnns fooennnns (71,012)..... (1,298,506)( ... [ (1,298,506)....... (106,430)[...ceevevnnnnees Joeennnnn 170,210 |oevveeeeiiciinnn o 211,937 | eeveeennns 0001 .eevnnenens
EWUR Interest rate
swap, EURIBOR6M add 0 Morgan Stanley EURIBOR6M add O
bps / (2.802) ......... Variable Annuity ..... Exhibit 5 ... | Interest .... [Capital Services .. 17331LVCZKQKX5T7XV54 |. 11/02/2011 |. 11/04/2026 |........ccceeeen feunnnn 21,976,814 [bps / (2.802)  |oeeeerrueeeeeennn foereeeeeenieeees feeeeenans (30,392)........ (70,787)] ceeevvvvnnn |eennnnnn (70,787)|cceeen T84 | oo (30,392)]-cvvmeeeeeeenies foeeeennnnn 84,721 oeeennnns 0001 .oeeneneees
USD Interest rate
swap, US SOFR Secured US SOFR Secured
Overnight Fina add Overnight Fina
26.161 bps / (2.6025) add 26.161 bps
........................... Variable Annuity ..... |Exhibit 5 ... [Interest .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [. 11/22/2011 |. 11/25/2031 |................ |...... 30,000,000 [/ (2.6025) o eeeeeeeeeennenes [ Jeeenn.. 100,665 |00 1,871,275 [ [ 1,871,275 | 131,089 [ [ (207,718 [0 356,634 | Ll 0001
USD Interest rate | | (0 0 e 2.469 / (US
swap, 2.469 / (US SOFR SOFR Secured
Secured Overnight Fina Barclay's Bank PLC Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis GSGSEF7VJP5I70UKS573 | 11/25/2011 . 11/29/2026 |......evvvvvvven feunnns 15,000,000 Jadd 26.161 bps) [.ovevvevvennvrnns |ovvnnniniiiiiinns forriiens (55,334))......... (WERC:)) I E (79,958).......... UNVZE N O FP, 96,776 [ceevivvnineens | 61,110 | .......... 0001 .evvnnnnens
USD Interest rate | | (0 e 2.635 / (US
swap, 2.635 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ccoooiiiiiinnnins KB1H1DSPRFMYMCUFXTO9  |. 11/30/2011 |. 12/02/2031 |.....evvvnrvvvnn feunnns 13,000,000 Jadd 26.161 bps) [.oeeevevvenvrnns |ovvnnneniiiininns [ (42,831)f....... (790,740)( cevvunnenns [ (790,740)f......... (57,639)).cvveeiieiinnnnns foeeeinnnnn -7 O 154,807 [ .......... 0001 .eevnnenens
EWUR Interest rate
swap, 2.99 /| 2.9/
(EURIBOR6M add 0 bps) WelIs Fargo Bank, (EURIBOR6M add
........................... Variable Annuity ..... |Exhibit 5 ... [Interest .... INA .................... KB1H1DSPRFMYMCUFXT09 [. 12/01/2011 |. 12/05/2026 |...........0vuv. |-..... 14,807,097 [0 bps) eeeeeneeennnnes [ e 27,754 | BT 24T [ [ BT 247 (84,404 [l 27,75 e [ 61,076 |l 0001
USD Interest rate .. 2.63375 / (US
swap, 2.63375 / (US SOFR Secured
SOFR Secured Overnight Goldman Sachs Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [ International ...... W22LROWP2|HZNBBBKS28 | 12/09/2011 . 12/13/2031 |..cevvvnnniinnn fennnns 25,000,000 [add 26.161 bpS) [cvveeneerernnnnnes foovevmnniiniinnns fooeenns (81,731)..... (1,528,250)] .oevvvnnnnn fennnn (1,528,250)f....... (111,880)].cevvvenieviennn foreeeees LECEIR: VN R A 298,506 | .......... 0001 .eevnnenens
USD Interest rate
swap, US SOFR Secured US SOFR Secured
Overnight Fina add Overnight Fina
26.161 bps / (2.6925) add 26.161 bps
... |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/13/2011 |. 12/15/2031 . PP 32,000,000 |/ (2.6925) ...100,045 |...... 1,839,141 [.ooooiiiins | 1,839,141 |... J PO (219,694)|.. 382,274 . {0001 ...
USD Interest rate ....2.5725 / (US
swap, 2.5725 / (US SOFR Secured
SOFR Secured Overnight Vel ls Fargo Bank, Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ... ... KB1H1DSPRFMYMCUFXTO9 [. 12/14/2011 |. 12/16/2031 . PP 25,000,000 [add 26.161 bps) |.. ...(85,632)|..... (1,604, 791)..eeveeens |nnee (1,604,791)....... (107,855)|. JRN FUUPT 161,405 |.. 298,724 . {0001 ...
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add ladd 26.161 bps
26.161 bps / (2.558) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 12/29/2011 |.01/03/2032 |.... PP 44,000,000 |/ (2.558) ...154,165 |...... 3,291,608 [....oeeee fonnnnn 3,291,608 |... 527,924 . {0001 ...
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add ladd 26.161 bps
26.161 bps / (2.54) . |Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 12/29/2011 |. 01/03/2032 |......eveeveeee fovnnns 12,000,000 )/ (2.54)  foeeiiiiiiiiiiieies |ernneeeeeeeiins foeeeeeens 42,585 |......... 909,375 | .oevvvninn fernnes 909,375 |...uunnnns 50,557 |.evvuneieerennis foreeennnns 62,550 |.eenuneiiiiiiies foeeeennns 143,979 ......oeen 0001 ..oennneees




L¥'903

STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate .. 2.59625 / (US
swap, 2.59625 / (US SOFR Secured
SOFR Secured Overnight Goldman Sachs Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [ International ...... W22LROWP2|HZNBBBKS28  |. 01/03/2012 . 01/05/2032 |.....evvvnrvvenn feunnns 38,000,000 [add 26.161 bps) |.evvvenrrervrnnnns foovvevvnnninienns founnnns (129,731)|..... (2,764,580)(..cunneees |onnne (2,764,580)....... (164,456)[......ccovvnnenns |ovnnnnn (206,354)]...cvvnneneiinnnn o 456,154 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add add 26.161 bps
26.161 bps / (2.6) .. |Variable Annuity ..... Exhibit 5 ... | Interest .... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/11/2012 . 01/13/2032 |....cevvvnnvvenn feunnns 25,000,000/ (2.6)  Jeeeerrerernnnes foererriieeees [ 81,425 |...... 1,812,458 [..eeeeeins | 1,812,458 |........ 108,870 |.evvveeneiveinnnn o LETAN1X72H R R 300,679 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add add 26.161 bps
26.161 bps / (2.67) . [Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 01/26/2012 |.01/30/2032 |........cevvvven feunnns 24,000,000 |/ (2.67)  eeeeeerrrrinnnnns foereeriieeees o 76,323 |...... 1,646,836 [.......ceen |oenee 1,646,836 |........ 108,751 |ovveveeiiviiinnn o 144,145 | | 289,828 | .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.747 / (US
swap, 2.747 / (US SOFR SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |.01/27/2012 |.01/31/2037 |......evvevvvvrn feunnns 22,000,000 [add 26.161 bpS) [vvvenererrmnnnnns foovrvmmnnnieeiinns fooeennnns (66,023)f..... (2,828,936)] ..cvvvnnnnn fennnn (2,828,936)f......... (73 72:)) IO R [QEETR V) R . 362,054 | .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.657 / (US
swap, 2.657 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXT09  |. 02/02/2012 |. 02/06/2037 |.......evvvvveen feunnns 16,000,000 fadd 0 bps)  |oeeeeveenviiiiinnn oo feiiinnns (51,507)f..... (2,188,769)( ... | (2,188,769),......... [URRVi<)) R (97,341 foeeennnnn 263,515 | ....oeeeen 0001 .evvnnnnens
USD Interest rate ... 2.7775 / (US
swap, 2.7775 / (US SOFR Secured
SOFR Secured Overnight J.P. Morgan Chase Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 02/07/2012 |. 02/09/2037 |....evvvvnvvvnn founnns 22,000,000 [add 26.161 bpS) [vvvenrerrennnnns foorevmmnnineiinns foeeennnns (64,395))..... (2,771,429)] ceevvvnnnn fennnn (2,771,429)f......... (33,007)fevevennnnnens Jevennnn (139,984)...cvveniniiinnnn o 362,472 | .......... 0001 .eevnnenens
USD Interest rate .. 2.43875 / (US
swap, 2.43875 / (US SOFR Secured
SOFR Secured Overnight Bank of America, NA Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis BATYDEB6GKMZO031MB27  |. 02/15/2012 |. 02/17/2027 |....evvvvnrvvnnn feunnns 23,000,000 [add 26.161 bpS) [vvvenrevrennnnns foerevvmnnnineiinns foeiennnns (86,925)|....... [RESKIN0ST)) I (353,059)].......n... [ L PO R (127,684)[....ccvvvvnneenns |evnnnnnns 107,914 [ .......... 0001 .evvnnnnens
USD Interest rate .. 2.47125 / (US
swap, 2.47125 / (US SOFR Secured
SOFR Secured Overnight Bank of America, NA Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis BATYDEB6GKMZO031MB27  |. 02/16/2012 |. 02/22/2027 |.....evvvnvvvvnn founnns 23,000,000 [add 26.161 bpS) [vvvenrerrvnnnnns foorevvmnnineiinnn foviennnns (84,715)|....... (344,377) ceeeevvnnnn feunnnnn (344,377 ). T H ) PO RN (130,096)[....ccevvvnnnnens Joevnnnnn 108,761 .......... 0001 .eevnnenens
USD Interest rate .. 2.79375 / (US
swap, 2.79375 / (US SOFR Secured
SOFR Secured Overnight J.P. Morgan Chase Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 02/17/2012 |. 02/21/2037 |...evvvvnnvvnnn feunnns 16,000,000 fadd 26.161 bps) |..evevvennrevvennn fooreerieiniinnnes fovvnnnnns (46,033)f..... (1,992,660)(....ccccee | (1,992,660)f......... (207X )) R R, (103,688)]...cvvveneevvnnnn fooreeeens 264,020 | .......... 0001 .eevnnenens
USD Interest rate .. 2.42625 / (US
swap, 2.42625 / (US SOFR Secured
SOFR Secured Overnight Bank of America, NA Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis BATYDEB6GKMZ0031MB27  |. 02/28/2012 |. 03/01/2027 |.....evvvnrvvvnn feunnns 45,000,000 [add 26.161 bps) |.evvvenerrernnnnns foovvevvnnniniiins founnnns (171,100))....... (692,703)[ cevvnneees o (692,703)........... 8,208 [coviiiiiiiiiiiins Jeennenn (261,102)[..cevevvnnenens Jevnnnnnns 205,747 | cooeeenns 0001 .eevnnenens
USD Interest rate 2.55 / (US SOFR
swap, 2.55 / (US SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 03/08/2012 |. 03/12/2027 |.....evvvnvvvvnn feunnns 35,000,000 [add 26.161 bps) |.evvvenerrermennns foovevvnnnninninns founnnns (121,746)f....... (496,698)( ...vvvnee [onnnnnn (496,698)|........ (10,777 v [ (221,869)[....ccvvvennneeens fevnnnnnns 170,569 [ .......... 0001 .evvnnnnens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add add 26.161 bps
26.161 bps / (2.951) [Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 03/15/2012 |. 03/19/2032 |........cevvvvrn feunnns 45,000,000 |/ (2.951)  eeeeeiriiiiininns foerernieeeeeens fees 111,415]...... 2,415,019 | .eoeennenn [eennns 2,415,019 |......... 229,797 |vvvveneeiiiinnnn foeeeenes 330,912 |oeeveeieiiiiinn o 549,730 | ..........[0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add add 26.161 bps
26.161 bps / (2.79) . [Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 03/15/2012 |. 03/19/2027 |.... P 17,000,000/ (2.79) . 201,199 | 16,339 [ [ 118,169 |.. .|{0001 ...
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Bank of America, NA add 26.161 bps
26.161 bps / (2.755) [Variable Annuity ..... Exhibit 5 ... | Interest .... . BATYDEB6GKMZO031MB27 _|. 03/22/2012 |. 03/26/2027 |.... N PP 61,000,000/ (2.755) .. 161,012]... ....749,594 ... i PP 419,286 |.. . {0001 ...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate | | | 2.565 / (US
swap, 2.565 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Bank, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 04/10/2012 |. 04/12/2027 |.....evvvvveeen |onnne 31,000,000 Jadd 26.161 bps) [....eeevevvenenes fervereiiiiiiennns [ (107,494)\....... (344,798)] .eeveeenns fornennn (344,798)|......... (757 )) R RS 221,077 |ceeeeiiiiieeee [ 157,562 .......... 0001 ...........
USD Interest rate
swap, US SOFR Secured US SOFR Secured
Overnight Fina add Overnight Fina
26.161 bps / (2.6875) Goldman Sachs add 26.161 bps
Variable Annuity ..... Exhibit 5 ... | Interest .... | International ...... W22LROWP2 IHZNBB6KS28 . 04/16/2012 |. 04/18/2032 |.... s 36,000,000/ (2.6875) .. 114,166 |...... 2,308,689 |..eeeeeeen [ounnen 2,308,689 |... 442,741 .|0001 ...
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add J.P. Morgan Chase ladd 26.161 bps
26.161 bps / (2.55) . |Variable Annuity ..... Exhibit 5 ... | Interest .... |Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 04/17/2012 |. 04/19/2027 |....evvvveeeenes |-nnne 128,000,000 |/ (2.55)  |oeceeeeiieeiiiies foeeieeeee e e 449,923 |...... 1,427,134 | eveeeeees e 1,427,134 |......... 101,427 [ooeeeeiie [t (924,162)]. .. oo 656,672 .......... 0001 ...........
USD Interest rate ....2.5275 / (US
swap, 2.5275 / (US SOFR Secured
SOFR Secured Overnight Vel ls Fargo Bank, Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest ... [NA ......cccoeiiiiis KB1HIDSPRFMYMCUFXTO9  [. 05/15/2012 |. 05/17/2032 |....eeeveveeeees [eennne 9,000,000 fadd 26.161 bps) |-..eevveeeereinnn foennieeeeeeiiins e (32,017)f....... (660, 112)[ ... foenne (660,112)|......... (36,381 fereeeene 61,168 |- oo 111,420 .......... 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Morgan Stanley ladd 26.161 bps
26.161 bps / (2.475) |Variable Annuity ..... Exhibit 5 ... | Interest .... |Capital Services .. 17331LVCZKQKXST7XV54 |. 05/22/2012 |. 05/24/2082 |.....eevvvveeees |onnne 24,000,000 )/ (2.475)  feeeeeeeieieees o e 88,290 |...... 1,833,216 [.ccvvveees |oenne 1,833,216 |.......... 94,042 [ | (158,668).....ccceeuvenen fereeaens 297,590 | ... 0001 ...........
USD Interest rate (| | 2.438 / (US
swap, 2.438 / (US SOFR SOFR Secured
Secured Overnight Fina Vel ls Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest ... [NA ......cccoeiiiiis KB1H1DSPRFMYMCUFXTO9  [. 05/29/2012 |. 05/31/2032 |.....evvvveeees |onnnne 22,000,000 Jadd 26.161 bps) [...eeeeeeeueeennns fouveeeiiiis e (82,965)|......(1,730,661)[ ....coveees |- (1,730,661)|......... (85,382)]-.ccveeeeeees [eeeene 140,129 [ [ 273,161 | .eveeeenns 0001 ...........
USD Interest rate .. 2.43625 / (US
swap, 2.43625 / (US SOFR Secured
SOFR Secured Overnight Bank of America, NA Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... [ Interest .... | ccooeiiiiiiiinnnnne BATYDEB6GKMZO031MB27 [ 05/29/2012 |. 05/28/2032 |......evvveeeenn |onnnne 22,000,000 Jadd 26.161 bps) [...eeeeeeuueennns foumeniiiiiiiie e (83,060)).....(1,732,471)[ ..ccoennnns fennns (1,782,471)......... (85,536)[-..ccveeeeeeeas [eeeene 140,083 [..oeeeeeeiiiees e 273,037 | eveeennnn 0001 ...........
USD Interest rate (| | 2.436 / (US
swap, 2.436 / (US SOFR SOFR Secured
Secured Overnight Fina VWells Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest ... [NA ......cccceiiiiis KB1H1DSPRFMYMCUFXTO9  [. 05/29/2012 |. 05/31/2032 |....eevvvveeeees [eennne 3,000,000 fadd 26.161 bps) |-..eevveeeereinnn foennieeeeeeiiins e (11,304)f....... (236,349)] ..eeeeeenn feunnnns (236,349)|.......... (11,629)f.ceeee e [ 19,18 | s 37,249 | ..ot 0001 ...........
USD Interest rate 2.19 / (US SOFR
swap, 2.19 / (US SOFR Secured
Secured Overnight Fina VWells Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest ... [NA ......cccceeiiiis KB1H1DSPRFMYMCUFXTO9 [ 05/30/2012 |.06/01/2027 |.....evvvveeeas |onnnne 30,000,000 Jadd 26.161 bps) [...eeereeuueeennes foueeeiiiiiiciies e (131,785)|....... (493,640)] ...ceeeenns founnnns (493,640)......... (16,527 ). e 172,151 [ ot 162,211 ..o 0001 ...........
USD Interest rate 2.19 / (US SOFR
swap, 2.19 / (US SOFR Secured
Secured Overnight Fina VWells Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest ... [NA ......cccceiiiiis KB1H1DSPRFMYMCUFXTO9  [. 06/01/2012 |. 06/07/2032 |.....evvvveeees |onnne 20,000,000 Jadd 26.161 bps) [...eeeeeeuvemnnns foumeeiiiiiiiiies e (87,716)).....(1,862,247)[ .....uvs fonnns (1,862,247)|......... (65,218)[-vveeeeeienens o 113,204 [ e 248,719 | eveeennn 0001 ...........
USD Interest rate 2.19 / (US SOFR
swap, 2.19 / (US SOFR Secured
Secured Overnight Fina Bank of America, NA Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... [ Interest .... | ccooeiiiiiiiinnnnne BATYDEB6GKMZO031MB27  [. 06/01/2012 |. 06/07/2032 |....eevvvveeeene |onnee 20,000,000 Jadd 26.161 bps) [...eeeereumeennns foumeieiiiiiiiie e (87,716)).....(1,862,247)[ .....uvs fonnns (1,862,247)|......... (65,218)[-vveeeeeienens o 113,204 [ e 248,719 | eveeennn 0001 ...........
USD Interest rate 2.19 / (US SOFR
swap, 2.19 / (US SOFR Secured
Secured Overnight Fina VWells Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest ... [NA ......cccceiiiiis KB1H1DSPRFMYMCUFXTO9  [. 06/01/2012 |. 06/07/2032 |.....evvvveeees |onnne 66,000,000 fadd 26.161 bps) |-...eevveeeereenn fooviiieeeeeeiis [ (289,480)|.....(6,145,415)] ...oceenns | (6,145,415)|....... (215,219)] . o 378,574 | oo 820,773 | .evveennnn 0001 ...........
USD Interest rate
swap, US SOFR Secured US SOFR Secured
Overnight Fina add Overnight Fina
26.161 bps / (2.2275) Goldman Sachs add 26.161 bps
........................... Variable Annuity ..... [Exhibit 5 ... |Interest .... [International ...... W22LROWP2IHZNBB6K528 |. 06/04/2012 |. 06/07/2032 |.... . |......90,000,000 )/ (2.2275) ...386,308 |......8,183,947 | ........... |...... 8,183,947 |... o eeo.... (517,857)].. ... 1,119,235 | .......... (0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate | | (0 e 2.231 / (US
swap, 2.231 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 06/04/2012 . 06/07/2032 |.....evvvnvvnnn founnns 15,000,000 Jadd 26.161 bps) [..eeevevvnnnvinns |ovvnnniniiiiinn forrninns (64,250)f..... (1,360,939)] ..cvvvnnnnn fennnn (1,360,939)f......... (50,352)).cvvenieeiinnnnns foerennnnnn 86,441 [ | 186,539 [ .......... 0001 .eevnnenens
USD Interest rate 2.13 / (US SOFR
swap, 2.13 / (US SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ccoooiiiiiinnnins KB1H1DSPRFMYMCUFXT09  |. 06/05/2012 |. 06/07/2027 |......evvvvvveen founnns 35,000,000 [add 26.161 bps) |.evvvenervermnnnns foovvevvnnnninnnnns founnnns (158,762)f....... (603,970)( .evvunneens fonnnns (603,970)f......... [QA5:77)) I RN 192,858 [.vivvvviiiieees Jevninnns 190,590 [ ..eeennnns 0001 .eevnnenens
USD Interest rate 2.34 / (US SOFR
swap, 2.34 / (US SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 06/14/2012 |. 06/18/2032 |.....evvvnvvvvnn feunnns 30,000,000 [add 26.161 bps) |.evvvenereerennnns foovvevvnnninninns founnnns (120, 101)f..... (2,535,136)] .eevvvnnnnn feunnn (2,535,136))....... (109,449)]...cvvvniniiinnnn oo 176,200 [ovveeeiieieies Joviinnnns 373,99 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Goldman Sachs add 26.161 bps
26.161 bps / (2.413) |Variable Annuity ..... Exhibit 5 ... | Interest .... [ International ...... W22LROWP2|HZNBBBKS528  |. 06/20/2012 |. 06/22/2032 |.....evvvnvvvnn founnns 18,000,000 |/ (2.413)  |oeeveeiiiiiiiiins freeeeeeeeiiiees foreeiinnns 68,876 |...... 1,442,635 [.eeveneens [ 1,442,635 |.......... 67,846 [..oovvviineiens e (G (R:7(0))] E R 224,600 | .......... 0001 .eevnnenens
EWUR Interest rate
swap, 2.18699999999999 2. 18699999999999)
/ (EURIBOR6M add 0 J.P. Morgan Chase |/ (EURIBORGM
bps) oviiiiii Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 07/10/2012 . 07/12/2032 |....evvvvnevnnn feunnns 12,251,494 Jadd 0 bps)  [oooeeeeeeniiiiiins [ [ 1,090 |....... (351,437) ceevvvvnnnn feunnnns (351,437)....... (120,252)]..cevveieiiinnnn o 123,164 [ v 163,662 | ...oeeeen 0001 .evvnnnnens
EUR Interest rate
swap, 21835/ | b 2.1835 /
(EURIBORGM add 0 bps) J.P. Morgan Chase (EURIBOR6M add
........................... Variable Annuity ..... |Exhibit 5 ... [Interest .... |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 [.07/11/2012 |. 07/13/2032 |.........cevvvns |-ooon. 12,243,004 [0 bps) eeveeeeeeennenes [ Jeeeeee 1,150 )L (353,688 e s (353,688)]...n. (120,129)]. s [ 123,895 | [ 183,479 ) Ll 0001
USD Interest rate | | (0 e 2.319 / (US
swap, 2.319 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ccoooiiiiiinnnins KB1H1DSPRFMYMCUFXTO9  |. 07/20/2012 . 07/24/2042 |......evvvvvvnnn fonnnne 9,000,000 [add 26.161 bps) [ceeeerveremnnnnes foovevmnnniriiinns foreennnns (36,631)f..... (2,250,220)] .eevvvnnnnn fennnn (2,250,220)|.......... 2T PO RPN (44,459)]...ccovvnnenininn [ 181,773 | ..o 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.135 / (US
swap, 2.135 / (US SOFR SOFR Secured
Secured Overnight Fina Bank of America, NA Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis BATYDEB6GKMZO031MB27  |. 07/23/2012 . 07/25/2032 |....evvvvnvvvnn feunnns 18,000,000 fadd 26.161 bps) |..eevvvenrvvrnnnn foovevviiiiininnes Jovennnns (81,770)]..... (1,908,285)] .eevvvnnnnn fennnn (1,908,255)f......... (85,282)]..cccvvnniiiiinnn fereennes [RE55TR:5510)) R A, 226,247 | ..o 0001 .eevnnenens
USD Interest rate 1.96 / (US SOFR
swap, 1.96 / (US SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ccoooiiiiiinnnins KB1H1DSPRFMYMCUFXTO9  |. 07/23/2012 |. 07/25/2027 |......evvnvvvenn feunnns 37,000,000 [add 26.161 bps) |.evvvunereermnnnns foovvevmnnninninns founnnns (184,271)f..... (1,087,568)]...cccvvvnn |onee (1,087,568)|......... [Z3:T13)) FO R (RGO [0X )] E 212,504 | .......... 0001 .eevnnenens
USD Interest rate ..2.06125 / (US
swap, 2.06125 / (US SOFR Secured
SOFR Secured Overnight Bank of America, NA Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis BATYDEB6GKMZ0031MB27  |. 08/01/2012 |. 08/03/2027 |......evvnvvvvnn founnns 30,000,000 [add 26.161 bps) |.evvvenerrernennns fooveevvnnnineinns founnnns (141,469)|....... (836,288)( ..evvnnen [onnnnn (836,288)......... (30,246)].cevveneeiinnnnns foeeees [REZIVID A . 173,746 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 add 0 bps /
bps / (2.208) ......... Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 08/02/2012 |. 08/06/2032 |........ccevvvrn feunnns 21,000,000 ((2.208)  eeeeeerreieinnnens foereeriieeees [ 91,174 |...... 2,135,906 | ..eevvunnnn feunnnn 2,135,906 |.......... 67,866 |..eevvnneiiiinnnn o 104,187 | o 264,592 | .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.455 / (US
swap, 2.455 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 08/07/2012 |. 08/09/2037 |.......evvvvvven feunnns 16,000,000 fadd 26.161 bps) |..eevvvennervvennn fooverriivnninnnes fovvnnnnns (59,733)|..... (2,601,339)] .ccevvnnnnn fennnn (2,601,339)f.......... [ET AT/ O RN (89,193)).cvveeiiiiinnnnns foreennnnn 269,617 [ .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add add 26.161 bps
26.161 bps / (2.515) [Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 08/09/2012 |. 08/13/2037 |........ceeevver Jouunns 16,000,000 |/ (2.515)  [iiiiiiiiiiiiiiiinn foennnnniiiins feeieennns 57,179 ]...... 2,510,980 [..eoeeeenn fonnnns 2,510,980 |........... 7,922 )i foeeeinnnn [T PO FPPTTON 269,749 .......... 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add add 26.161 bps
26.161 bps / (2.45) . [Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 08/10/2012 |. 08/14/2037 |........cevvvvrn feunnns 16,000,000 |/ (2.45)  |oeeeieiiiiiiiiiens [ e 59,853 |...... 2,606,202 [.euunneenns fornnns 2,606,202 |........... TR O RN 88,056 [.....ccvvvnneinns Jevnnnnnns 269,782 ..ounnnnns 0001 .eevnnenens
USD Interest rate ....2.3625 / (US
swap, 2.3625 / (US SOFR Secured
SOFR Secured Overnight Bank of America, NA Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis BATYDEB6GKMZO031MB27  |. 08/20/2012 |. 08/22/2027 |......evvnvvvvnn founnns 38,000,000 [add 26.161 bps) |.evvvunvrrernnnnns foovevvvnnniiienns founnnns (150,646)f....... (888,185)] .eeeevvenn Jevennnn (888,185)f......... (73,899)).ccvveieiiiinnnns foeeees (AL )] F R 224,365 | .......... 0001 .eevnnenens
USD Interest rate .. 2.22125 / (US
swap, 2.22125 / (US SOFR Secured
SOFR Secured Overnight Vel Is Fargo Bank, Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 08/23/2012 |. 08/28/2027 |.......eevvvvven feunnns 37,000,000 [add 26.161 bps) |.evvvenereerrnnnns foovevvvnnninnnnns founnnns (159,407)|....... (945,797)] «eevvvvnnnn feunnnns (945,797).cvven [(CRI722)) O R (192,852)]..ccvveniniiinnnn o 219,762 | ..oeennnns 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.115 / (US
swap, 2.115 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 09/04/2012 |. 09/06/2027 |......evvnvvvven founnns 30,000,000 [add 26.161 bps) |.evvvunvrrerrnnnns foorvrvvmnninninns founnnns (137,086)f....... (817,136)] o eeeevveen Jeveenns (817,136)f......... [T k7)) T R [QEEIR)) ER R 179,583 [ .oveennnns 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.335 / (US
swap, 2.335 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXT09  |. 09/05/2012 |. 09/07/2032 |......evvvvvvven founnns 30,000,000 [add 26.161 bps) |.evvvenrrverrnnnns foovevvvnnniinnins founnnns (120,707)f..... (2,835,524)] ...eevvnns |ornne (2,835,524)|....... (103,968)......ccvvvnneens |oevnnnn (71,514) s | 380,542 | .......... 0001 .evvnnnnens
USD Interest rate | | (0 0 e 2.334 / (US
swap, 2.334 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 09/05/2012 |. 09/07/2032 |.....evvvnnvvvnn founnns 30,000,000 [add 26.161 bps) |.evvvenrrrerrnnnns foovvevnnnninnenns founnnns (120,782)f..... (2,837,283)] cevvvvnnnnn fennnn (2,837,2583)|....... (103,899)f...evvvveinneens Jovennnn [VATRKE) R R 380,542 | .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.434 / (US
swap, 2.434 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 09/06/2012 |. 09/10/2032 |.....evvvnvvvvnn feunnns 30,000,000 [add 26.161 bps) |.evvvenrrverrnnnns foovevvvnnniinnins founnnns (13,777)f..... (2,666,018)]...ccevvnnn |oveee (2,666,018)|....... (111,030)] . cevvvveieeiens [ (181,012)] v feeeeees 380,789 [ .......... 0001 .evvnnnnens
USD Interest rate | | (0 0 e 2.435 / (US
swap, 2.435 / (US SOFR SOFR Secured
Secured Overnight Fina Bank of America, NA Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis BATYDEB6GKMZ0031MB27  |. 09/06/2012 . 09/10/2032 |.....evvvnvvvvnn feunnns 30,000,000 [add 26.161 bps) |.evvvenereerrnnnns foovvevvnnniienins founnnns (113,703)f..... (2,664,290)| ..ccvvnnnnn fennnn (2,664,290)f....... (111,009 Jovennnn (181,087)]..ccvvvenieeiinnn ferreeees 380,789 [ .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add add 26.161 bps
26.161 bps / (2.534) [Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 09/12/2012 |. 09/14/2032 |........cevvvvrn feunnns 18,000,000 |/ (2.534)  |oeeeieiiiiiiiiinn feereeeeeeiiis e 63,544 |...... 1,494,866 |........... |...... 1,494,866 |.......... 70,556 [ceneiieiiiinnnns Joeeennnn 113,017 |oveeeivieinnn o 228,670 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add add 26.161 bps
26.161 bps / (2.669) [Variable Annuity ..... Exhibit 5 ... | Interest .... [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 09/14/2012 |.09/18/2032 |........cevvvven feunnns 25,000,000 |/ (2.669)  eeeeriiriiinnnins foereernineeees [ 79,522 |...... 1,885,121 [.oeeeeennn | 1,885,121 ......... 106,573 [ooevvieviieieees Jevninns 166,222 [..oovvveeneeeins fouennnns 37,871 weeeees 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.783 / (US
swap, 2.783 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 09/17/2012 . 09/19/2042 |....evvvvvvvrnnn fonnnns 6,000,000 [add 26.161 bps) [ceeeenrvvremnnnnes foorevmnnniniiinns fooeennnns (17,375)f..... (1,161,433) .eevneeecn | (1,161,433)f.......... U0 R A (A INCI17)) R R 121,748 | .......... 0001 .evvnnnnens
USD Interest rate | | (0 0 e 2.563 / (US
swap, 2.563 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXT09  |. 09/18/2012 |. 09/20/2032 |.......evvvvvven feunnns 21,500,000 [add 26.161 bpS) [oveveervrrennnnns foovrvvmnnnineiinns fooeennnns (74,007)..... (1,751,077)] e |oee (1,751,077)|........ (85,817)[c.vvvieiiiiens v [QECITRCR )] ER R 273,486 | ..........[0001 ...........
USD Interest rate | | (0 0 e 2.563 / (US
swap, 2.563 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/18/2012 |. 09/20/2032 |.... P 21,500,000 [add 26.161 bps) |.. ... (74,097)..... (1,751,077)] e |oee (1,751,077)|........ (85,817)[c.vvvieiiiiens v (138,939)].. 273,486 .|{0001 ...
USD Interest rate 2.32 / (US SOFR
swap, 2.32 / (US SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 09/19/2012 |. 09/21/2027 |.... N PP 27,000,000 [add 26.161 bps) |.. (109,592)....... (648,794)] ... (648,794).........(56,654)...ccevvnniiiiinns founnnns (154,912)].. 163,957 . {0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate | | (0 e 2.465 / (US
swap, 2.465 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 09/24/2012 |. 09/26/2032 |......evvnvvvenn feunnns 18,000,000 fadd 26.161 bps) |..eeevvennervrrnnn fooverrviininnenns fovvnnnnns (60,562)f..... (1,568,023)[ ..evvveees [onnne (1,568,023)f......... (67,921)[eveiiiiieeens |ovennnn (110,674)]..cevvveeeiiinnn fereeeees 229,260 | .......... 0001 .eevnnenens
USD Interest rate ....2.4425 / (US
swap, 2.4425 / (US SOFR Secured
SOFR Secured Overnight J.P. Morgan Chase Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 10/01/2012 |. 10/03/2032 |......evvnvvvenn founnns 18,000,000 fadd 26.161 bps) |..eevvvvnnvrvvennn foovervrivnnnnnnns foveennnns (68,265)|..... (1,542,792) ceevvvnnnns fennns (1,542,792)|......... (65,804)[....cccvvnnnninnns fovnnnnnns 182,927 |ovveeiiiiiiniens oo 229,603 | .......... 0001 .eevnnenens
USD Interest rate 2.61 / (US SOFR
swap, 2.61 / (US SOFR Secured
Secured Overnight Fina Barclay's Bank PLC Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis GSGSEF7VJP5170UK5573  |. 10/12/2012 |. 10/16/2042 |......evvvviven founnns 12,000,000 Jadd 26.161 bps) [.ovevvevvennvinns |ovvnnnieiiiininn [ (39,965)|..... (2,532,759)] .eeeevnan |oenee (2,532,759))....0unn.. LR 2 FO RN 89,051 [coiiiiiiiiiieins Jevnianns 244,049 | .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.698 / (US
swap, 2.698 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 10/26/2012 |. 10/30/2042 |......evvvvvvven feunnns 12,000,000 Jadd 26.161 bps) [.oeevvevvennvinns fovvnnneiiiiiiinn forreiens (37,322)..... (2,397,235)] .eeeeenan o (2,397,235))....cun... ATV FO RN 88,968 [.......ovvvnivinns founinnnns 244,336 | .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.464 / (US
swap, 2.464 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 11/01/2012 . 11/05/2032 |..eevvennvvvinnn foenns 6,000,000 [add 26.161 bps) [c.eeunrvvrennnnnes foovevmnnniiiiinns foreenenns (22,171)f....... [(TA:)) IRUUUR (506,718)......... (237X ) K R LIV PO RN 77,085 [ ceveennnns 0001 .evvnnnnens
USD Interest rate | | (0 0 e 2.624 / (US
swap, 2.624 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 11/06/2012 |. 11/08/2042 |........eovvvven feunnns 37,000,000 [add 26.161 bps) |.evvvenrrverrnnnns foovvevvnnninnenns founnnns (122,499),..... (7,782,748) oo fennnn (7,742, 744).......... £ R IV O 258,503 |..eevveiiiiiiinn feeees 753,873 cevrnnnnns 0001 .eevnnenens
USD Interest rate ... 2.2476 / (US
swap, 2.2476 / (US SOFR Secured
SOFR Secured Overnight Royal Bank of Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Canada ............... ES7IP3USRHIGC71XBUT1 | 11/06/2012 |. 11/08/2027 |......eevvvvvven feunnns 23,000,000 [add 26.161 bpS) [vvvenrevrennnnns foerevvmnnnineiinns foeiennnns (97,791)f....... (536,238)] ..eevvvnnnn [eunnnns (536,238)|......... (53,857)|.cvveneeciinnnns foevennnnn LEEN0ZE T U A 145,717 | vt 0001 .evvnnnnens
USD Interest rate | | (0 0 e 2.146 / (US
swap, 2.146 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 11/09/2012 . 11/13/2027 |....evvvenvvinn feunnns 22,000,000 [add 26.161 bpS) [vvvenrerrennnnns foovevmmnnieeiinns fooeennnns (98,917)f....... (AR PRI (556, 711)f......... (YA O IR 129,239 |ovvveiiiiiiiinns o 139,983 | .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.407 / (US
swap, 2.407 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ccoooiiiiiinnnins KB1H1DSPRFMYMCUFXT09  |. 11/13/2012 |. 11/15/2037 |.....evvvnvvvnn feunnns 15,000,000 Jadd 26.161 bps) [o.euvvveevunnnnes foevvmnnnniniiinnns foeennns (57,881)..... (2,473,952)] .eeeevnan |oenee (2,473,952)]....00unnnnn (G770 PO RN (ST 77 PO RPN 205,716 | ..eeennnns 0001 .eevnnenens
USD Interest rate ..2.15875 / (US
swap, 2.15875 / (US SOFR Secured
SOFR Secured Overnight Barclay's Bank PLC Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis GSGSEF7VJPSI70UKS573 | 11/19/2012 . 11/21/2027 |...cevvvenevenen fennnns 22,000,000 [add 26.161 bpS) [vvvenrerrennnnns foorevvmnnineinnns fooiennnns (98,220)f....... (544,070)( .evvnnnenns fonnnns (544,070)|......... (IS0 O IR 133,231 |ovveeieiiinines foeeeinnnn 140,940 [ .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.211 /7 (Us
swap, 2.211 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ccoooiiiiiinnnins KB1H1DSPRFMYMCUFXTO09  |. 11/21/2012 |. 11/23/2027 |......evvvvvvenn feunnns 22,000,000 [add 26.161 bpS) [vvvenrrrrennnnns foorevmmnnineiinns foveennnns (95,549)|....... (526,716)[ .evvuneans fonnnns (526,716)f......... (51,831)]eveeiiiiinnns Joeeeinnnn VY 1 U A, LA PR VE N 0001 .evvnnnnens
USD Interest rate ... 2.1835 / (US
swap, 2.1835 / (US SOFR Secured
SOFR Secured Overnight J.P. Morgan Chase Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... THBGLXDRUGQFUSTRNES7  |. 11/26/2012 |. 11/28/2027 |.....evvvnvvven feunnns 38,000,000 [add 26.161 bps) |.evvvenerrermnnnns foovevvvnnninninns founnnns (167,480)f....... (931,755)] ... (931,755)).cuuen [CUNUATY) R I PAVR: ST PR R 244,880 | ..........[0001 ...........
USD Interest rate ..2.38625 / (US
swap, 2.38625 / (US SOFR Secured
SOFR Secured Overnight Royal Bank of Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Canada .... . ES7IP3U3RHIGC71XBU11 [ 11/30/2012 |. 12/04/2032 |.... P 18,000,000 [add 26.161 bps) |.. ...(69,987)[.... (1,611,771)(... ... (1,611, 771)........ (63,866)|. P PR 109,136 |.. 232,573 .|{0001 ...
USD Interest rate | | (0 L e 2.476 / (US
swap, 2.476 / (US SOFR SOFR Secured
Secured Overnight Fina Vel s Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ... ... KB1H1DSPRFMYMCUFXTO9 |. 12/05/2012 |. 12/07/2037 |.... N PP 8,000,000 [add 26.161 bps) |.. ...(29,366)..... (1,266,671)]..cceeeennn oo (1,266,671)[.... 136,740 . {0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate | | (0 e 2.501 / (US
swap, 2.501 / (US SOFR SOFR Secured
Secured Overnight Fina Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 | 12/17/2012 |. 12/19/2032 |......eevevvvven founnns 24,500,000 fadd 26.161 bps) |..eevvvennrrvvrnnn foovevrriinninnnns fovvnnnnns (88,222)f..... (2,018,204) ..evvveeecn | (2,018,204)f......... (92,696)]...vnneeeeennnnns foerennnnn 183,772 [ Jeviins 317,543 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add add 26.161 bps
26.161 bps / (2.782) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/21/2012 |. 12/27/2042 |.......evvvvenn fennnn 113,900,000 )/ (2.782)  [eeeeerreiinnnnnns foovevnnineneeeens foreennns 330,824 |..... 21,594,125 | .ccoceenins o 21,594,125 |....... [VA(URN 7)) A N (768,386)]...ccvvnnnrenennnn foonnns 2,330,199 | .......... 0001 .eevnnenens
USD Interest rate | | (0 e 2.552 / (US
swap, 2.552 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 12/31/2012 . 01/03/2033 |......evvvvvvvnn feunnns 18,000,000 fadd 26.161 bps) |..eevvvvnnervrennn fooverrriiniinnnns fovvennnns (63,338)f..... (1,601,381)] .ceeeeenann |oveee (1,601,381)......... [(CIETR] (<)) R A, (94,378)].cvveeeiiiinnnns foevennnnn 233,971 «ooeeen 0001 .eevnnenens
USD Interest rate | | (0 e 2.888 / (US
swap, 2.888 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXT09  |. 01/03/2013 |. 01/07/2043 |......eevvvvvven feunnns 38,000,000 [add 26.161 bps) |.evvvunrreerrennns foovervvmnninnenns founnnns (100,200)f..... (7,064,973) .eeennenecn |nnne (7,064,973).......... [ T772 T FOSR FN (VASTRTED AR RN 778,060 | .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.69 / (US
swap, 2.695 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXTO09  |. 01/03/2013 |. 01/07/2033 |.....evvvnvvenn feunnns 31,000,000 fadd 26.161 bpS) [cvveuereeeeeennnns foovevmnnnninriinns foeennns (96,701)..... (2,483,704)] ..cvvvnnnnn fennnn (2,483,704)....... (128,830)[....evvvvennnens Jovennnn (176,898)]...cvvveeeeeeennn ferrennens 403,281 .......... 0001 .evvnnnnens
USD Interest rate | | (0 0 e 2.694 / (US
swap, 2.694 / (US SOFR SOFR Secured
Secured Overnight Fina Barclay's Bank PLC Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest ... [ ccoeerriiiiiiiiis GSGSEF7VJP5170UK5573  |. 01/03/2013 . 01/07/2033 |...eevvvnnnvvnnn feunnns 31,000,000 fadd 26.161 bpS) [cveeeererreennnnns foovevmnniieriinns fooeennns (96,778)|..... (2,485,621)] .cevvvnnnnn fennnn (2,485,621)....... [QVCIES) R I (176,820)]. ..evvveneeveennn foreeeens 403,281 .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.398 / (US
swap, 2.398 / (US SOFR SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ccoooiiiiiinnnins KB1H1DSPRFMYMCUFXT09  |. 01/16/2013 |[.01/18/2028 |........ccevvven [eunnns 15,000,000 Jadd 26.161 bps) [.eevvevvennvrnns |ovvnnniniiiinins forrieens (58,425)|....... (445,967)] .oevvvvnnnn feunnnns (445,967)|......... (CITAK)) R R (WERZL)) I RN 100,623 [ ....oennn. 0001 .evvnnnnens
USD Interest rate ... 2.6655 / (US
swap, 2.6655 / (US SOFR Secured
SOFR Secured Overnight Royal Bank of Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Canada ............... ES7IP3USRHIGC71XBUT1 | 01/22/2013 |. 01/24/2033 |......evvvvvvven feunnns 19,000,000 Jadd 26.161 bps) [o..uvvveeevunnnees foevvvnnniriiiinnn fooennns (60,873)|..... (1,555, 716)( ..evvneees | (1,585,716)f......... (V£ 12:7)) R I (R (UN]:72) E R 248,033 | .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.822 / (US
swap, 2.822 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 01/31/2013 |. 02/04/2033 |......evvvvvvven feunnns 11,000,000 fadd 26.161 bps) |..eevvvvnnvrvvennn fooveereiiniiienes fovvennnns (30,968)f....... (794,859)] ..covvvnnnn feunnnnn (794,859)|......... (48,535)].cvveniiiinnnnns Joeeennnn (W(UR:1:25) R A, 143,890 [ ...oeennnt 0001 .eevnnenens
USD Interest rate ..2.86125 / (US
swap, 2.86125 / (US SOFR Secured
SOFR Secured Overnight J.P. Morgan Chase Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 02/15/2013 |. 02/19/2033 |.....evvvvvvvnn founnns 13,000,000 Jadd 26.161 bps) [.oeevvevvennvrnns |ovvnnneeiiiininns forreiens (35,130)f....... (909,215)] +oeevvvnnnn feunnnns (909,215)]........ (58,487)[...cccvvvnnnenans founnnnns (C-7210777)) R 170,569 [ .......... 0001 .eevnnenens
USD Interest rate ... 3.0226 / (US
swap, 3.0226 / (US SOFR Secured
SOFR Secured Overnight Royal Bank of Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Canada ............... ES7IP3USRHIGC71XBUTT | 02/19/2013 [. 02/21/2043 |....evvvrvvvinnn foennnns 5,000,000 [add 26.161 bps) [ceeeurverevnnnnns foovevmnnnniniiinns fooeennnns (11,525)]....... (845,456)] ...eevvnnnn feunnnns (845,456)|........... A T£ ) PR KN [REIST 70 IO IR 102,749 | .....eennt 0001 .evvnnnnens
USD Interest rate .. 2.73375 / (US
swap, 2.73375 / (US SOFR Secured
SOFR Secured Overnight J.P. Morgan Chase Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 02/26/2013 . 02/28/2033 |...evvvvvvvvrnnn foenns 6,000,000 [add 26.161 bps) [c.eeueevvernnnnnns foevevnnniiriiinns oo (18,191)....... (465,677 ... (465,677)......... [T T IO IR (38,904))..cvveiiiiinnnnns foreeinnnnn 78,867 | ..........|0001 ...........
USD Interest rate | | (0 0 e 2.738 / (US
swap, 2.738 / (US SOFR SOFR Secured
Secured Overnight Fina Royal Bank of Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Canada .... ... ES7IP3U3RHIGC71XBU11 [. 02/27/2013 |. 03/01/2033 |.... R I 12,000,000 [add 26.161 bps) |.. ...(36,274)....... (929,310)] ... (929,310)f... 157,829 .|{0001 ...
USD Interest rate | | (0 L e 2.497 / (US
swap, 2.497 / (US SOFR SOFR Secured
Secured Overnight Fina Royal Bank of Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Canada .... ... ES7IP3U3RHIGC71XBU11 |. 03/04/2013 |. 03/06/2028 |.... N PP 15,000,000 Jadd 26.161 bps) |.. ...(54,208)....... (412,851)] ... (412,851)]... 104,283 . {0001 ...




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

€6°903

1 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate ....2.8425 / (US
swap, 2.8425 / (US SOFR Secured
SOFR Secured Overnight J.P. Morgan Chase Overnight Fina
Fina add 26.161 bps) Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 03/18/2013 |. 03/20/2033 |......evvvvvveen feunnns 12,000,000 Jadd 26.161 bps) [..oeevvvvvenvrnns |ovvnnneneiiininn forreenne (32,971)f....... (853,122)] .eevvvnnnn [vnnnnn (853,122)]......... (52,998)]..vvueieiiinnnnns Joerennnnn [RSTLIC)) R R 158,430 [ ..........|0001 ...........
USD Interest rate 2.61 / (US SOFR
swap, 2.61 / (US SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 03/20/2013 |. 03/22/2028 |.......evvvvvven feunnns 23,000,000 fadd 26.161 bpS) [cveeeerereevennnns foovevmnnnnieiinnns fooennnns (76,681)....... (578,594) .eevvvnnnn feunnnnn (578,594)|......... (87,934)).cuvveiiiiinnnnns [QEIIR:7XC)) A 161,729 [ ..........|0001 ...........
USD Interest rate 2.62 / (US SOFR
swap, 2.62 / (US SOFR Secured
Secured Overnight Fina Royal Bank of Overnight Fina
add 26.161 bps) ...... Exhibit 5 ... | Interest .... [Canada ............... ES7IP3USRHIGC71XBUT1  |. 03/25/2013 |. 03/27/2028 |.......evvvvven founnns 23,000,000 [add 26.161 bpS) [cvveunrvreevnnnnns foovevmnnnnierinnnn fooeeenns (76,120)]....... (574,285)] «oevvvvnnnn feunnnnn (574,285)|......... (89,344)).ccvveiiiiinnnnns (RS2 (115} R A, 162,295 | ..........[0001 ...........
USD Interest rate .. 2.55625 / (US
swap, 2.55625 / (US SOFR Secured
SOFR Secured Overnight Royal Bank of Overnight Fina
Fina add 26.161 bps) Exhibit 5 ... | Interest .... [Canada ............... ES7IP3USRHIGC71XBUT1  |. 03/28/2013 |. 04/03/2028 |........ccevvven [ounnns 15,000,000 Jadd 26.161 bps) [.oeevevvennvinns |ovvnnnniniiiiiinn forreiens (52,622)|....... [RZINTY0) U (344,547)......... (55,698)]..cvuuiiiiinnnns foerennnnn 115,088 [.ovvieeiieeees Jovennnns 106,287 | ..........[0001 ...........
USD Interest rate 2.91 / (US SOFR
swap, 2.91 / (US SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 03/28/2013 |. 04/03/2038 |.......evvvvvven founnns 11,000,000 fadd 26.161 bps) |..eevvvenrvvrnnnn fooveviiiinininies Jovennnns (28,861)..... (1,339,937)] .eevvvnnnnn fennnn (1,339,937)).......... [E-TR-TA) O RN 94,089 |..evvniiiiiniin foeeennnnn 190,592 | ..........[0001 ...........
USD Interest rate | | (0 0 e 2.575 / (US
swap, 2.575 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/02/2013 |. 04/04/2028 |........eovvvven founnns 15,000,000 Jadd 26.161 bps) [.eevveevennvinns |ovvneniriiiinin [ (52,006)f....... (341,421)] ceeeevinnn [evnnenn (341,421)......... (56,214)).cuveeiiiiiinnns foeeeinnnn R[URCIX ) U R, 106,360 | ..........[0001 ...........
USD Interest rate 2.88 / (US SOFR
swap, 2.88 / (US SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 04/12/2013 . 04/16/2043 |....eevvvvvvvnnn foennns 5,000,000 [add 26.161 bps) [ceeeerveremnnnnes foovevmnnniniiinns foreennnns (13,273)f....... (910,366)( ..vvnnneens founnnne (910,366)........... 9,280 |uvveniiiiiniin foeeeeinnnn 40,480 [.oivvinineenns Joveinnnns 103,212 ..........|0001 ...........
USD Interest rate 2.42 / (US SOFR
swap, 2.42 / (US SOFR Secured
Secured Overnight Fina Vel Is Fargo Bank, Overnight Fina
add 26.161 bps) ...... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/15/2013 |. 04/17/2028 |........eovvvven founnns 30,000,000 [add 26.161 bps) |.evvvenrevervnnnns foovevvvnnniininns founenns (114,815)f....... (780,561)] +oeevevvann Jevennns (780,561)....... [QIVZYE) R PAVA KN IR RN 214,622 | ..........[0001 ...........
USD Interest rate | | (0 0 e 2.621 / (US
swap, 2.621 / (US SOFR SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 26.161 bps) ...... Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/19/2013 |. 04/23/2033 |......evvvvvvvnn feunnns 12,000,000 Jadd 26.161 bps) [..oeevvvvvennvinns |ovvnnneriiiinin [ (39,629)|....... (977, 313)[ cevvnneeans o (977,313)).cvee [CIHCTE)) R R 88,050 [.vvvvirenninnns Jvninnnns 159,468 | ..........|0001 ...........
USD Interest rate ... 2.7903 / (US
swap, 2.7903 / (US SOFR Secured
SOFR Secured Overnight Royal Bank of Overnight Fina
Fina add 26.161 bps) Exhibit 5 ... | Interest .... [Canada ............... ES7IP3USRHIGC71XBUTT | 04/22/2013 |. 04/24/2043 |.....eevvvvvnnn fonnnns 4,000,000 [add 26.161 bps) [c.eeuerveernnnnnns foevvvnnnneniiinnn foeennnns (11,567)]....... (773,402)( cevvnneens o (773,402)........... LR VA R I 31,849 |oovvniiiiiinin [ 82,624 | ..........[0001 ...........
USD Interest rate ... 2.7165 / (US
swap, 2.7165 / (US SOFR Secured
SOFR Secured Overnight Royal Bank of Overnight Fina
Fina add 26.161 bps) Exhibit 5 ... | Interest .... [Canada ............... ES7IP3USRHIGC71XBUT1  |. 04/29/2013 |. 05/01/2038 |......eevvvvvvnn feunnns 10,000,000 fadd 26.161 bps) |..eevvvvnnrvvvvnnn fooverreivninnnnns fovvnnnnns (30,89%)..... (1,416,139) ..evveeeeen | (1,416,139)f.......... [(FX ) E R VA TVM V) R 173,825 ..........|0001 ...........
USD Interest rate ....2.3725 / (US
swap, 2.3725 / (US SOFR Secured
SOFR Secured Overnight J.P. Morgan Chase Overnight Fina
Fina add 26.161 bps) Exhibit 5 ... | Interest .... [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/29/2013 |. 05/01/2028 |.......evvvvvvnn founnns 22,000,000 [add 26.161 bpS) [cvveeereeernnnnnns foovevmnnniiniiinns fooennnns (86,8%8)|....... (599,868 ... (599,868)|......... [WL3°01D) R R, 141,706 |oeveeeeeeeceennnn [ 158,877 | .oeeeeennn [0001 ...
USD Interest rate .2.6 / (US SOFR
swap, 2.6 / (US SOFR Secured
Secured Overnight Fina Bank of America, NA Overnight Fina
add 26.161 bps) ...... Exhibit 5 ... | Interest .... . BATYDEB6GKMZO031MB27  |. 04/30/2013 |. 05/02/2033 |.... P 10,000,000 [add 26.161 bps) |.. ...(33,812)....... (827,746 ... (827,746)|... 133,125 .|{0001 ...

USD Interest rate

swap, 2.68 / (US SOFR
Secured Overnight Fina
add 26.161 bps) ......

Exhibit 6 ... | Interest ....

2.68 / (US SOFR
Secured
Bank of America, NA Overnight Fina

. BATYDEBBGKMZ0031MB27 _|. 05/03/2013 |. 05/08/2033 |.... e 12,000,000 Jadd 26.161 bps) |..

...(38,050)f....... (929,340) ... (929,340)]...

159,937

-10001 ...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

G903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate ....3.2325 / (US
swap, 3.2325 / (US SOFR Secured
SOFR Secured Overnight Royal Bank of Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/31/2013 |. 06/04/2043 |........evvvven founnns 39,000,000 [add 26.161 bpS) [evvenrrrrrennnns foorevmmnnineiinnn fooiennnns (69,130)f..... (5,348, 176)( ...evveees | (5,348,176).......... L1 A0 O R 318,970 [ceveniiiiiiiins foeeennnn 808,199 [ .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.785 / (US
swap, 2.785 / (US SOFR SOFR Secured
Secured Overnight Fina Royal Bank of Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Canada ............... ES7IP3USRHIGC71XBUT1 | 06/06/2013 . 06/10/2028 |.......cevvvvvnn fennnne 8,000,000 [add 26.161 bps) [ceeeenrverernnnnes foovevmnnnnirieinns foveennnns (23,321)....... (138,186)] ..oevvvvnnn |evennns (138,186)f......... [RSHUETH) R I, 56,110 [oooeiiiiiininnins v 59,255 .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Goldman Sachs Bank add 0 bps /
bps / (2.53) .......... Variable Annuity ..... Exhibit 5 ... | Interest .... [USA ............cce KD3XUN7CBT14HNAYLUO2  |. 08/29/2022 |. 05/06/2047 |......evvvvvvven founnns 70,000,000(2.53)  feeeeeei e [ e 15,309,616 [........... |..... 15,309,616 |....... (400,932)..cvvvnneeviinnnns fooreriniiiiicens e o 1,607,716 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Goldman Sachs Bank add 0 bps /
bps / (2.32) .......... Variable Annuity ..... Exhibit 5 ... | Interest .... [USA ............cce KD3XUN7CBT14HNAYLUO2  |. 08/29/2022 |. 05/06/2057 |......evvnvvvven founnns 70,000,000(2.32)  feeeeeee e [ e 20,995,821 |..ccceennns |oeee 20,995,821 |....... [(CKISIR:51S)) R FPRRUUTRRN AP N 1,951,858 | .......... 0001 .eevnnenens
EWUR Interest rate
swap, 0.251/ | 0.251 /
(EURIBOR6M add 0 bps) Chicago Mercantile (EURIBOR6M add
........................... Variable Annuity ..... |Exhibit 5 ... [Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 [. 04/23/2019 |. 04/25/2026 |...........euuv. |-..... 14,142,87410 bps) eeeeneeennenes [ feeeenn. (66,764)]...0.. (118,466)( .eenennns [l (118,466)].00nn . 88,172 s [ (66,764) e [0 18,635 | Ll 0001
USD Interest rate ....US Fed Funds
swap, US Fed Funds Effect Rate add
Effect Rate add 0 bps Chicago Mercantile 0 bps /
/7 (0.51387) ..oeunnnnnn Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 08/26/2020 |. 08/28/2030 |........cevvvvrn feunnns 10,000,000 [(0.51387)  |oevereeenviiiiinn freeeeeeerniinees foveinennns 79,858 |...... 1,434,898 [...oeveeee [ 1,434,898 |............ (51510 R FR VR R R, 105,013 [ .oveeennes 0001 .evvnnnnens
USD Interest rate ....1.3945 / (US
swap, 1.3945 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 09/14/2021 |. 09/16/2051 |.....evvvuvvenn feunnns 49,800,000 fadd 0 bps)  oeeeeeiiriinnnnns foorreiiiiieeeens feaeenns (289,841)|....(22,402,125)] ........... ....(22,402,125)f......... 348,079 [cunniviiininnens Joennnnn (289,841)[...vviiiinneens v 1,256,429 | .......... 0001 .eevnnenens
JPY Interest rate
swap, 0 / (Unsecured .0 / (Unsecured
Overnight TONAR add 0 Chicago Mercantile Overnight TONAR
bps) ooiiiiiiiiis Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 10/04/2021 |. 10/06/2026 |........ceevvvnn feunnnnns 4,002,704 fadd 0 bps)  |oeeeeeiiiiiiini [ [ (5,177)..ennnn (22,718) ceveneeees o (22,718)).eve 4,953 oo [ (TR VA0 R R 14,386 | .......... 0001 .eevnnenens
GBP Interest rate
swap, 0.83511 / (GBP .0.83511 / (GBP
SONIA Overnight Rate Chicago Mercantile SONIA Overnight
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 10/08/2021 |. 10/08/2026 |........eevvvvnn fennnne 4,086,000 [Rate add 0 bps) [....vvvvverunnnes Joovevnnininiiiins foeeennns (28,292)|....... [QUETRE) IO (123,138)f.......... 17,800 [ovvvviviiiiieees Jevnens (28,292)).cvveeiieiinnnnns foveeinnnnn 14,764 | .......... 0001 .eevnnenens
JY Interest rate | | (0 L Unsecured
swap, Unsecured Overnight TONAR
Overnight TONAR add 0 Chicago Mercantile add 0 bps /
bps / (0.0075) ....... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 10/21/2021 |. 10/25/2026 |........covvveen founnns 19,908,7881(0.0075)  [ooeiiiiiiiiiiiees i [ 25,272 ........ 115,878 | ooeeeeeiin v 115,878 |......... (AT T0) IO R P T{ 7 P RN [ETRATA e, 0001 .eevnnenens
JY Interest rate | (0 L0 e 0.005 /
swap, 0.005 / (Unsecured
(Unsecured Overnight Chicago Mercantile Overnight TONAR
TONAR add 0 bps) ..... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 10/27/2021 |. 10/31/2026 |........vvvvven founnns 20,204,681 fadd 0 bps)  |eeeeereiiiiiiinnn [ e (26,066)|....... (119,338)[ cevvnneens fonnnns (119,338)f.......... 23,768 [ceeieiiiiinees | (26,086)[......cccvnneenne |ournnnnnns TT A8 [ ceeeennnns 0001 .eevnnenens
USD Interest rate 1.35 / (US SOFR
swap, 1.35 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 11/05/2021 |. 11/09/2036 |.......eovvvvven founns 100,000,000 fadd 0 bps)  [oeeeeeeeennvininns foeeeeieiiiinens foeeeee (587,169)f... (23,107,393)]........... ... (23,107,393)f......... LR I7£: ) R N (587,169)[.....cevvveneenns |evnnnn 1,628,522 .oeveennns 0001 .eevnnenens
USD Interest rate 1.35 / (US SOFR
swap, 1.35 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88 |. 11/05/2021 |. 11/09/2036 |........cevvveen fonnns 100,000,000 Jadd 0 bps) — f.oiieiveeiiiiiens fovenniniiiiniinnns foonees (587,169)... (23,107,393)]........... ... (23,107,393)......... 19,278 [ | (587,169)].....evvvvenniins Jovnnn 1,628,522 | .......... 0001 .ooennnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

GG'9039

1 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate 1.35 / (US SOFR
swap, 1.35 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) .....oeennn. . |Exchange ............ LCZ7XYGSLJUHFXXNXD88 . 11/05/2021 |. 11/09/2036 |......eeeveeenn |-enne 100,000,000 fadd 0 bps)  [oeeveeeeerriinnns fonnieeieeiiins (587,169)|.... (23,107,393)|........... |... (23,107,393)|......... 119,278 [ovveeeiiiiiis (-7 ) A 1,628,522 | ..........[0001 ...........
USD Interest rate ... 1.3819 / (US
swap, 1.3819 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 11/20/2021 |. 12/01/2031 |..eevveveeeenn |onnne 105,000,000 fadd 0 bps)  [oeeveeeeeeiiiinns fornnieeieeeiinns (605,873).... (13,013,217)|........... |... (13,013,217)|....... (210,751)).cceiiiiee [(USTR: 7)) A 1,250,056 | ..........|0001 ...........
USD Interest rate | | | 1.905 / (US
swap, 1.905 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) .....oeenn. . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 02/14/2022 |. 02/16/2042 |.....oevvveeenn |oenne 148,800,000 fadd 0 bps)  [ooevveeeeriiiiins forniiieieeeiinns (684,038)|.... (38,654,285)|........... |... (38,654,285)|......... 412,089 [.ooeeiiiiiieeees feeens 2,834,870 | | 2,964,612 ..........[0001 ...........
USD Interest rate ..3.28893 / (US
swap, 3.28893 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... . |Exchange ............ LCZ7XYGSLJUHFXXNXD88 . 01/27/2023 |. 01/31/2030 |..eevvvveeeenn |onnee 486,000,000 fadd 0 bps)  [eeeeeeriiiiiiinns e (523,451)|..... (5,458,933) ........... |..... (5,458,933)..... (3,227,435)). v oo 4,343,129 |ooooiiiieeen | 4,757,673 | ..........|0001 ...........
USD Interest rate ..0.82622 / (US
swap, 0.82622 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 07/24/2050 |.....evvvveeeee |oennne 25,000,000 Jadd 26.161 bps) [....eeeeeuuvennes foreeriiiiiiiinns (194,658)|... (14,009,693)|........... |... (14,009,693)......... 190,854 [cvvveeeeiiiiiiens o [ 1R:512)) A ISP 616,399 ..........|0001 ...........
USD Interest rate ... 1.6443 / (US
swap, 1.6443 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 08/19/2051 |....cevvveveeen |onne 24,000,000 Jadd 26.161 bps) [....eeeeeuuveenes forverriiiiininns (137,774)|... (10,599,078)........... |... (10,599,078)|........ 166,376 |..evveeeeeeiinns | (C228:7(1)) AR PR 604,616 | ..........[0001 ...........
USD Interest rate ... 1.6564 / (US
swap, 1.6564 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 09/15/2041 |....eevvveveeen |oennne 70,400,000 Jadd 26.161 bps) [.....eeeeuvvennns foreeiiniiininnis (401,905)|... (22,032,418)|........... |... (22,032,418)|......... 248,246 |....oveeeennnns (284,943)]...cvveeeeiiinns [ 1,383,961 ..........|0001 ...........
USD Interest rate ..0.75619 / (US
swap, 0.75619 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 04/21/2023 |. 03/19/2030 |....evvvvveernn |onnne 163,000,000 fadd 26.161 bps) [-..vvveeeeriinens fovevieiniiiinnns (1,297,246)|... (18,795,892) ........... [... (18,795,892).......... (1,774) e (303,909)]..vvveeeeeinnns founes 1,623,762 | ..........|0001 ...........
USD Interest rate 1.03 / (US SOFR
swap, 1.03 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 04/21/2023 |. 05/07/2034 |.....oevvveeenn |onnne 250,000,000 fadd 26.161 bps) [...eecuvvvreerracs |oereiiiiiiennens (1,819,307)|... (52,969,050)|........... |... (52,969,050)......... 132,626 [vvveeeeeiiieens [ 834,211 [ [ 3,668,172 ..........[0001 ...........
USD Interest rate ... 0.75% / (US
swap, 0.7596 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 04/21/2023 |. 03/25/2030 |.....vvvvveeenn |oenne 122,200,000 jadd 26.161 bps) [......ooeeuvvernes foreeriiiininnnns (971,046)|.... (14,066,192)| ........... |... (14,066,192)|.......... (1,775)) s (2230073 R R 1,219,877 | ..........|0001 ...........
USD Interest rate 0.92 / (US SOFR
swap, 0.92 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... . |Exchange ............ LCZ7XYGSLJUHFXXNXD8S . 04/21/2023 |. 11/01/2033 |...eevvveveeenn |onnee 170,000,000 fadd 26.161 bps) [-..vvveeeeriennns fovvveeeniiinnns (1,283,648)|... (35,216, 111)[........... [... (35,216, 111).......... 75,578 [cuveeeeeeiiiienns [ YAV R RN 2,341,146 | ..........[0001 ...........
USD Interest rate ... 0.7932 / (US
swap, 0.7932 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 03/26/2050 |.....evvvvveeen |oennne 36,000,000 Jadd 26.161 bps) [.....ceeecuvreenes forveriiiiiinincs (283,075)|... (20,026,103)|........... |... (20,026,103)......... 204,278 oo [ ((:7204:70) AR RN 881,612 ..........[0001 ...........
USD Interest rate ... 0.8295 / (US
swap, 0.8295 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) . | Exchange ... LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 03/27/2050 |....evvvveeeeen |oennne 54,200,000 [add 26.161 bps) |.. (421,313)|....(29,845,557)] ... (G721 ) A 1,327,393 -|0001 ...
USD Interest rate ....0.9245 / (US
swap, 0.9245 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) . | Exchange ... LCZ7XYGSLJUHFXXNXDBS [ 04/21/2023 |. 04/17/2050 |....cvvvvveeen |.oene 36,500,000 Jadd 26.161 bps) |.. (275,229)... (19,710,042)[ .....eeee [oon (19,710,042)...... 272,28 | | 127,297 |.. 894,943 .10001 ...
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate | | (0 e 3.525 / (US
swap, 3.525 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |.08/17/2040 |.......evvvvvvrn feunnns 10,000,000 fadd 26.161 bps) |..evvvvenrrvrnnnn foorerrivinininees fovennnns (10,388)|....... (887,572)[ cevveneans fonnnns (887,572).......... [(T£:70) R R [R:7285557)| O IR 189,609 [ .......... 0001 .eevnnenens
USD Interest rate ... 0.8159 / (US
swap, 0.8159 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 05/01/2050 |......eevvvveen feunnns 18,000,000 fadd 26.161 bps) |...eevvvenvevinnn foovnrereeinninnns foevenns (140,600)... (10,017,174)] ........... ... (10,017,174)f......... JECTR:7728 SR I, LT (¢ FO RN 441,698 | .......... 0001 .eevnnenens
USD Interest rate ..0.85558 / (US
swap, 0.85558 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 05/07/2050 |......eevvvveen feunnns 36,000,000 [add 26.161 bps) |.evvvenrrrernnnnns foovvrvvnnniinenns founnnns (277,678)|... (19,793,689)|........... ... (19,793,659)......... 272,020 [oeveniiiiininnes foeeennnnn 104,429 |ovveeniiiiiininn | 883,702 [ ..oeunnnnn 0001 .eevnnenens
USD Interest rate .. 0.97499 / (US
swap, 0.97499 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 05/20/2050 |.......evvvvvven founnns 18,000,000 fadd 26.161 bps) [..eeevvvenverinnn foovererieinninnns foevenns (133,449)..... (9,551,412)] ceevvvnnnns fennn (9,551,412)|......... 133,277 [ | N Ci° ) O RN 442,182 | ..o 0001 .eevnnenens
USD Interest rate ... 0.6912 / (US
swap, 0.6912 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 04/21/2030 |.....evvvnvvvvnn feunnns 81,200,000 [add 26.161 bps) |.evvvenrreevnnnnns foovvevvnnnnnniins founnnns (659,596)|... (10,053,635)]........... ... (10,053,635).......... 11,5893 [coveiiiiiiiiens oo 204,367 [cuvnneiiiiininns foeeennnnn 817,899 [ .......... 0001 .evvnnnnens
USD Interest rate ... 0.6362 / (US
swap, 0.6362 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 07/02/2030 |......evvnvvveen feunnns 71,000,000 Jadd 26.161 bps) [...eevvveenveirens foeniiiiiiiinnns e (586,414)|..... (9,582,822)| .ccvvvnnnnn fennnn (9,582,822)\.......... LETCI-T I A, (37,491)]eeveeiiiiinines foeeeinnnn 732,329 | ooeeeeenn 0001 .eevnnenens
USD Interest rate ... 0.6826 / (US
swap, 0.6826 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 04/20/2030 |......evvnvvvenn founnns 81,200,000 [add 26.161 bps) |.evvvenrevernnnnns foovvevvnnniininns founnnns (661,338)... (10,090,147 ........... ... (10,090, 147)|.......... LT S PO I PRV R TN 817,619 | .......... 0001 .evvnnnnens
USD Interest rate ... 4.0096 / (US
swap, 4.0096 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 05/19/2030 |.....evvvnvvvenn founnns 49,000,000 [add 26.161 bpS) [ceveueevevrnnnnns foovrvmnnireiinnnn fooniiiinnns 8,461 |......... 745,846 | ..oonneeens [ 745,846 |....... (376,747 ). eeveveieeees Jevnnnnnns 512,997 |eeviiiiiiiiiiinn o 498,267 | .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 3.339 / (US
swap, 3.339 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/23/2030 |......evvnvvvvnn founnns 20,000,000 [add 26.161 bpS) [evvenrrrrrennnnns foerrvnmnnnieeiinns foveennnns (30,020)f........ (457,209)] -evvvvnnnn funnnns (457,209)|....... (121,024)...eevviiiieeees v (166,529)[.....ccvvvnnnnenns Jeunnnnnns PARICTAH 0001 .eevnnenens
USD Interest rate | | (0 0 e 3.236 / (US
swap, 3.236 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/24/2030 |.......evvvvvvnn founnns 33,000,000 [add 26.161 bps) [evvenvrvrrennnnns foorevmmnnieeiinnn fooeennnns (58,045)f........ (894,463)] ...cevvvnnn [ounnnnn (894,463)|....... (191,680)]...cevvveeievinnn fonnnns (266,312)[..ceevvvennnnees Jevnnnnnns 349,369 | .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 4.134 / (US
swap, 4.134 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 01/28/2031 |.....evvvnvvenn feunnns 21,000,000 fadd 26.161 bps) |.evvennrerernnnnns foovvvvmnnniniinns foennns 10,159 |......... 27,735 [ o 217,735 |....... (166,857)]...cevvveeieninnn fonnnns (0741113 F R 230,708 | .......... 0001 .evvnnnnens
USD Interest rate ... 4.1675 / (US
swap, 4.1675 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 03/14/2031 |.....evvvnvvenn founnns 15,000,000 Jadd 26.161 bps) [c.euvevvevennnnens fovvvnnnnniiiinnnns fooniiiinnns 8,533 |........ 175,686 |... 175,686 |....... (119,407)f...cevviiiieens v [QECSIR7)| R R 166,958 [ ..........|0001 ...........
USD Interest rate | | (0 0 e 4.09 / (US
swap, 4.095 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 03/23/2031 P 14,000,000 [add 26.161 bps) |.. 117,627 | ... L 117,627 .. (108,919)|. .|{0001 ...
USD Interest rate | | (0 L e 4.375 / (US
swap, 4.375 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 02/11/2031 I 8,000,000 [add 26.161 bps) |.. ....170,454 ... . {0001 ...
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate 4.22 / (US SOFR
swap, 4.22 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 12/21/2035 |......evvvvvveen founnns 13,000,000 Jadd 26.161 bps) [c.eeeevvevenennens fovvvvnnnnieeinnnns fooniiiinns 9,102 |......... 226,254 | .eoeeni [ 226,254 |......... (U] O IR 138,848 [..oovvvvniiiies Jevninnnns 202,702 [ ceveunnnns 0001 .eevnnenens
USD Interest rate ... 4.4175 / (US
swap, 4.4175 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 02/14/2031 |.....evvvnvvenn founnns 37,000,000 fadd 26.161 bps) |.vvveenrreevnnnnns foovvvvmnnninienns o 44,060 |........ 858,106 [..ooevvvnnn |ovnnnnns 858,106 |....... [RAVAR-T1)) R I (392,201)].ccvvvnniieiinnnn o 408,353 | .......... 0001 .eevnnenens
USD Interest rate | | (0 e 3.256 / (US
swap, 3.256 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/24/2030 |.......evvvvven founnns 33,000,000 [add 26.161 bps) [vvvenevrrennnnns foovevmmnnnineiinns fooeennnns (56,395)|....... (867,278)] +eeeevvvnnn |evnnnnn (867,278)....... (193,226)]...vvvveevinnnnns foeeees (267,962)[...ccvvvnnnnnnns feunnnnnns 349,369 | .......... 0001 .eevnnenens
USD Interest rate ... 3.4075 / (US
swap, 3.4075 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/17/2035 |......vvvnvvvnn feunnns 52,000,000 fadd 26.161 bps) [cveeeervveeennnnns foovevmnnnieeinnns fooeennns (69,177)..... (2,960, 715)( .evvnneencn | (2,960, 715)f....... (194,899)..cevvviiviinnnns [ (441,508)[.....ccevvnnnrnns feunnnnnns 799,849 | .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.698 / (US
swap, 2.698 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 11/22/2036 |......evvvvvenn feunnns 48,000,000 [add 26.161 bps) |.evveenerverrnnnns foorvevvnnnnnnnnns founnnns (149,074)|..... (5,923,671)] +evvvvnnnnn fennnn (5,923,671)f......... (56,387)[.cevvvvnnnnienns Jevnnnnnns R0 I R KRN 783,020 [ .....en... 0001 .evvnnnnens
USD Interest rate 2.05 / (US SOFR
swap, 2.05 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 07/28/2036 |.......uevvvvvnn feunns 150,000,000 [add 26.161 bps) [...cevvvvnnvrvvnns foooiriieiiininnns foeeene (708,937)... (27,402,630 ........... ... (27,402,630)f............ (1015 PR RN (667,822)[...ccvvvvenneans Jevnnnn 2,410,265 | .......... 0001 .eevnnenens
USD Interest rate ... 1.0335 / (US
swap, 1.0335 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 03/23/2050 |.......evvvvenn founnns 74,000,000 [add 26.161 bps) |.evvvenervernnnnns foovvvvnnnniniinns founnnns (537,626)|... (38,458,827)]........... ... (38,458,827)f......... 540,664 |.......covvnneerns |oennnnn [QEACLD R N 1,811,888 | .......... 0001 .evvnnnnens
USD Interest rate .0.6 / (US SOFR
swap, 0.6 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 12/15/2030 |....evvunnrvvnnn founns 200,000,000 jadd 26.161 bps) [..oeeveeverneenes Jounennreeeinnnnns foeee (1,669,976)... (28,310,350 ........... ... (28,310,350).......... VA7) U . 2R\ F 2,169,869 | .......... 0001 .eevnnenens
USD Interest rate .. 1.15157 / (US
swap, 1.15157 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 03/09/2040 |......euvvvvvnn feunns 108,400,000 [add 26.161 bps) [...cevvvvenvrvvens fooereiiiiininens foeeene (755,586)|... (36,881,803)]........... ... (36,881,803)f......... 2753 F R (306,881)]..ccevvnnnieninnnn fonnns 2,023,749 | .......... 0001 .eevnnenens
USD Interest rate 2.23 / (US SOFR
swap, 2.23 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 02/21/2040 |......evvnvvvvnn feunnns 97,000,000 [add 26.161 bps) |.evvvenrrrerrnnnns foovvevmnnnieninns founnnns (414,919)... (21,742,810)] ........... ... (21,742,810)f......... 167,449 [ | (489,723)..cvveeiiiinnnnns oo 1,807,669 | .......... 0001 .eevnnenens
USD Interest rate 1.56 / (US SOFR
swap, 1.56 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 04/06/2052 |........uvvvvvnn founnns 67,000,000 Jadd 26.161 bps) [...cevvvennvrrvens foorieiiiiiiinens o (398,665)|... (30,789,572)|........... ... (30,789,572)f......... 485,858 ....oiiiiiniin |oeeeinnnn fCZA U1 F 1,708,719 | .......... 0001 .evvnnnnens
USD Interest rate .. 3.17292 / (US
swap, 3.17292 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/30/2039 |.......evvvvvenn feunnns 38,000,000 [add 26.161 bpS) [oevveeervrernnnnns foovevvmnnieeiinnn fooeennnns (72,824)..... (4,469,479) ..cvvvnnnnn fennnn (4,469,479)|......... [QECHCE)) R R (301,343)]..cevveiiiiinnnn o 698,105 | ..........[0001 ...........
USD Interest rate | | (0 0 e 3.129 / (US
swap, 3.129 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/01/2039 |.... P 43,000,000 [add 26.161 bps) |.. ...(87,229)|..... (5,011,096)( ... |- (5,011,09),........ (11,460)|. P PP 387,381 |.. 790,042 .|{0001 ...
USD Interest rate ... 3.0202 / (US
swap, 3.0202 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 11/05/2039 |.... N PP 22,000,000 add 26.161 bps) |.. .. (50,617)..... (2,831,278)[ .eevneeecn [ (2,831,278)|... P T 178,414 |.. 405,619 . {0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate ... 2.9785 / (US
swap, 2.9785 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 11/19/2039 |......evvvvvvven founnns 16,000,000 fadd 26.161 bps) |..eevvvennrevvvnnn fooveeriiiniinnnes fovvnnnnns (38,481)f..... (2,182,771 eveeeeecn | (2,132,771} 1,105 | o 126,265 [.oovvvvieeeies Jeveinnns 205,417 | oo 0001 .eevnnenens
USD Interest rate ... 2.8735 / (US
swap, 2.8735 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 12/10/2039 |......eevvvvvven feunnns 16,000,000 fadd 26.161 bps) |..eevvvennrrvvennn fooreerviinninnnns fovvnnnnns (42,647)..... (2,320,318)] .eevvvnnnnn fennnn (2,320,318)f........... L34V} R 115,582 [ Jveins 296,048 | .......... 0001 .eevnnenens
USD Interest rate 2.71 / (US SOFR
swap, 2.71 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 12/29/2039 |.......evvvvvvrn founnns 27,000,000 fadd 26.161 bpS) [cvevenrervernnnnns foovevmnnniinrinnns fooennnns (83,017))..... (4,387,883)[.eeuveeencs [onnne (4,387,883).......... 17,208 [ [ 186,069 |..evvvneeiiiiinnn o 500,543 | .......... 0001 .eevnnenens
USD Interest rate 2.21 / (US SOFR
swap, 2.21 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 04/08/2030 |........ovvvvvnn founnn 120,000,000 [add 26.161 bps) [...cevvvvenvrvvnnn fooeririiiininnns foeeene (519,045)|...... (7,226,697)(.ccevneeccs |nnne (7,226,697)....... [ (VL0 AR TN - 1 (1 N 1,203,329 [ .oeveennns 0001 .eevnnenens
USD Interest rate | | (0 0 e 2.669 / (US
swap, 2.669 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 05/20/2035 |.......eeevvvven founnns 55,000,000 [add 26.161 bps) |.evvvenrrrerrnnnns foovvvvnnnniininns founnnns (174,836)f..... (5,785,834) ..cvvvnnnnn fennnn (5,785,834)....... [QEZ17)] F R K1) R (VN PR R 831,341 .......... 0001 .evvnnnnens
USD Interest rate ... 2.6205 / (US
swap, 2.6205 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 08/05/2035 |........vvvvven feunnns 31,000,000 [add 26.161 bps) |.evvvenervernnnnns foovvevvnnninninns founnnns (102,301)f..... (3,695,191)] .eevvvnnnns fennnn (3,695,191)f......... [(CIST72e )| O R [QESTAY)) R 473,885 .......... 0001 .eevnnenens
USD Interest rate ....2.7355 / (US
swap, 2.7355 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 07/28/2035 |.......evvvvven founnns 31,000,000 [add 26.161 bps) [veveerervrennnnns foovevmmnnniieiinnn fooiennnns (93,387)f..... (3,411,489)| ..cevvnnnns fennnn (3,411,489)f......... [RL30::7)) R RN [RENIRT) AR R 473,392 | ..o 0001 .evvnnnnens
USD Interest rate ...2.1887 / (US
swap, 2.1887 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 04/28/2036 |........evvvern feunnns 23,200,000 fadd 26.161 bps) [..evevvennnrerennn froeeerreeinninnns foevenns (101,604)f..... (3,734,523)] ..eeeevaan |onee (3,734,523)|........ (11,588)[.cevvvveeeeees Jevnennnns 142,585 |ovvveiiiiiinines oo 368,248 | .......... 0001 .eevnnenens
USD Interest rate ... 1.7345 / (US
swap, 1.7345 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |.07/18/2036 |.......evvvvvven founnns 13,900,000 Jadd 26.161 bps) [o.euvvveevunnnees foevvvnniiiiiiinns fooennns (76,656)|..... (2,918,496 ...evvunnnn fennnn (2,918,49%)........... 9,368 |..vvneiiiiinin foeeeinnnn (50,445)).cvveeiiiiiinnnns foeeennnnn 223,051 .ooeeen 0001 .eevnnenens
USD Interest rate ... 1.7243 / (US
swap, 1.7243 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/06/2036 |........ceevvven [eunnns 42,000,000 [add 26.161 bps) |.evvvenerrrrmnnnns foovvevmnnninnenns founnnns (232,564)..... (8,862,423)] .cevvvnnnnn fennnn (8,862,423).......... 34,787 [oeeeiiiiiiienens | (QECTR-TV)) R I 678,314 .......... 0001 .eevnnenens
USD Interest rate ... 1.7189 / (US
swap, 1.7189 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/06/2036 |........oevvven [eunnns 42,000,000 [add 26.161 bps) |.evvvenerrerrnnnns foovvevnnnnininnns founnnns (233,131)]..... (8,881,998)( ... [ (8,881,998)|.......... T2 1 2 A RN [QEEKTL)) R 678,314 .......... 0001 .evvnnnnens
USD Interest rate ... 1.8165 / (US
swap, 1.8165 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/22/2036 |........evvvvvrn feunnns 56,000,000 [add 26.161 bps) |.evvvenvrevrnnnnns foovvervnnninnenns founnnns (297,280))....(11,355,539) ... ....(11,355,539).......... FC T 1) 1 ISR IR (249,822)...cvvvniniiinnnn o 906,343 | ..........[0001 ...........
USD Interest rate .. 1.81774 / (US
swap, 1.81774 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/22/2036 |.... R I 56,000,000 [add 26.161 bps) |.. (297,107)f.... (11,349,560)] ... ... (11,349,560)]... P O (249,997)|.. 906,343 .|{0001 ...
USD Interest rate .. 17717 /(U
swap, 1.7717 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 09/26/2036 |.... N PP 44,900,000 Jadd 26.161 bps) |.. (243,221)..... [N )) R R (9,280,072)]... i T (213,090))...uvvviiinnnns Joeennnnn 727,078 . {0001 ...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate | | (0 e 2.522 / (US
swap, 2.522 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 11/25/2046 |.......evvvvvven founnns 17,900,000 Jadd 26.161 bps) [.oeeevevvennvrnns fovvnnniiiiiiiins [ (63,380)f..... (4,700, 713) vevvneeeen [ (4,700,713)[.....ce.n (TR VL) T 120,132 [ Jevnenns 406,736 | .......... 0001 .eevnnenens
USD Interest rate ....2.4447 / (US
swap, 2.4447 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 11/30/2036 |.......evvvvvven feunnns 60,200,000 [add 26.161 bps) |.evvvenrrverrnnnns foovvevmnnninienns founnnns (225,076)|.... (8,808,887)]........... .... (8,808,887)......... [REICTNCICIC)) R A 383,610 [cuvnniiiiiniinns foeeennnd 983,062 [ .......... 0001 .eevnnenens
USD Interest rate 2.72 / (US SOFR
swap, 2.72 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 02/25/2031 |....evvvvnvvnnn feunnns 24,000,000 [add 26.161 bpS) [vevenerevrennnnns foorevmmnnnireinnns fooeennnns (73,008)f..... (1,297,044) .ccvvvnnnns fennnn (1,297,044)....... (110,210)] . eeevvveeeeiens [ [N ICKE)) R I 265,707 | ...eennnnn 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Chicago Mercantile add 26.161 bps
26.161 bps / (2.65) . [Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/23/2032 |.....evvuvvvenn founns 160,000,000 |/ (2.65)  |oeeeieeiiiiiiinnn oo feeiienns 515,835 |..... 12,267,780 | .oeeeeennnn o 12,267,780 |......... (515780 Y IR R 1,056,635 [..ooeeeveinnieins Jvnenn 2,036,595 | .......... 0001 .eevnnenens
USD Interest rate ... 2.5916 / (US
swap, 2.5916 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/10/2047 |.....evvvnvvvven feunnns 14,000,000 Jadd 26.161 bps) [...eevvvvvennvrnns |ovvnnneriiiiiinns foereiens (47,207)f..... (3,657,393)] .eevvvnnnnn fennnn (3,657,393)|.......... 62,607 [.cooivviiiieenns Jevninnnns 107,159 [oiiviiiieeiees Jvnins 324,786 | .......... 0001 .evvnnnnens
USD Interest rate | | (0 0 e 2.576 / (US
swap, 2.576 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/16/2047 |......evvvvvvven founnns 22,600,000 [add 26.161 bpS) [cvveeereveennnnnes foovevmnnnierinnns fooeennns (77,086)|..... (5,958,646)] ...cvvunnnn fonnnn (5,958,646)......... 101,574 [ v L[CST VI R R 524,501 .......... 0001 .eevnnenens
USD Interest rate ....2.6249 / (US
swap, 2.6249 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/25/2047 |.....evvvevvvvnn feunnns 18,200,000 Jadd 26.161 bps) [..oeevvvvvennvrnns |ovvneneniiiinin [ (59,854)|..... (4,665,393)] ..cevvnnnnn fennnn (4,665,393)|.......... 80,534 |.ovveniiiiiiiin | 129,996 |.ovvvniviiinnns foereinnnn 422,631 ... 0001 .evvnnnnens
USD Interest rate ... 2.5882 / (US
swap, 2.5882 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 11/24/2047 |......evvvvvvven founnns 22,700,000 fadd 26.161 bpS) [cvvvenrvrevennnnns foovevmnnnneniinnns fooennnns (76,619)..... (5,929,079)] .eevvvnnnnn fennnn (5,929,079)......... 101,905 [oooviviiiiieeines Jvninnns 156,288 [..oovvvvennienes Jevnannnns 528,111 ..oeeenens 0001 .eevnnenens
USD Interest rate ... 2.6133 / (US
swap, 2.6133 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 12/15/2047 |....ovvvvnvvvvnn feunnns 27,400,000 [add 26.161 bpS) [cvveenrvvrernnnnns foovevmnnneeiinnns fooennnns (90,876)|..... (7,049,768)(........... |..... (7,049,768)|......... L Z2  (V) A 182,834 [ Jvnennn 638,313 [ ...eeennns 0001 .eevnnenens
USD Interest rate ....2.9963 / (US
swap, 2.9963 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 02/20/2048 |........ovvvven feunnns 38,300,000 [add 26.161 bpS) [veveerrvrvnnnnns foorevvmnnniniiinns fooeennnns (90,410)f..... (8,056,268)(...eveeee [nnne (8,056,258)......... 162,527 |vvveneiiiiininn oo (P00 1)) R 895,944 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Chicago Mercantile add 26.161 bps
26.161 bps / (3.01) . |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 04/20/2033 |.......evvvvven feunnns 60,000,000/ (3.01)  foeeriiiii e [ 139,564 |...... 3,358,216 | .oevvvnnnnn [ennnn 3,358,216 |......... 280,399 |..evvniiiiiiinnn o (499,707)[..cevvevnnnneens Jevnnnnnns 796,869 | .......... 0001 .evvnnnnens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Chicago Mercantile add 26.161 bps
26.161 bps / (3.33) . |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/18/2053 |......evvvvvvvnn feunnns 72,000,000 |/ (3.33)  eeeerreeeinninns ferrriieeeeennn oo 109,876 |..... 12,428,386 [.........e. | 12,428,386 |....... (433,917 cevveeiiiiinnnns [ (657,249)..cvvvniiiinnnnns o 1,889,571 ..........|0001 ...........
USD Interest rate 3.34 / (US SOFR
swap, 3.34 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 01/23/2040 |.... R I 17,000,000 [add 26.161 bps) |.. ...(25,520)|..... (1,775,841 ceeeneeccn | (1,775,841), P O (129,099)].. 315,920 .|{0001 ...
USD Interest rate 3.25 / (US SOFR
swap, 3.25 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 07/26/2039 |.... N PP 40,000,000 add 26.161 bps) |.. ...(69,036)..... (4,364,8%)] ..ccvvnnnns fonnn (4,364,896)... i T (294,563))... 729,992 . {0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate ... 3.1886 / (US
swap, 3.1886 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 12/03/2048 |........eovvvven feunnns 25,000,000 [add 26.161 bpS) [vvvenrrrrrrennnns foorrvvmnnnineinnns foeiennnns (46,962)|..... (4,456,180)(.....cccee | (4,456,180)f.......... 99,242 [..oiiiiiiiiiiies Jernn VR (VN R KN 595,228 | .......... 0001 .eevnnenens
USD Interest rate ... 2.9182 / (US
swap, 2.9182 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 01/24/2049 |........eovvvven feunnns 24,000,000 [add 26.161 bpS) [vevenervvrrnnnnns foorevvmnninriinns foviennnns (61,352)f..... (5,472,656)] ..evvvnnnnn fennnn (5,472,656)........ 105,718 |oveveeeiviinnnn oo (155,991)].ccvvveiiiiiinnn [ 573,202 | .......... 0001 .eevnnenens
USD Interest rate 2.83 / (US SOFR
swap, 2.83 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/21/2039 |......evvvvvvven founnns 83,000,000 [add 26.161 bps) |.evvvenrrrerrnnnns foovvevvnnnieninns founnnns (230,416)|... (12,39,364)]........... ... (12,396,364).......... AL 2 O RPN 652,698 ....oiviiiiinn oo 1,528,008 | .......... 0001 .eevnnenens
USD Interest rate .. 2.94749 / (US
swap, 2.94749 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 03/06/2049 |........ovvvvrn founnns 24,000,000 [add 26.161 bpS) [vvvenererrennnnns foovevmmnnnineinnns foviennnns (59,502)..... (5,357,324)] oo |one (5,357,324)|......... 106,444 [...ovvvnnieeiens | [VCTALC)) O R 574,665 | .......... 0001 .eevnnenens
USD Interest rate 2.68 / (US SOFR
swap, 2.68 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 12/03/2039 |.......evvvvvnn feunnns 36,000,000 [add 26.161 bps) |.evveenrrerrrnnnns foovvrvmnnniniinns founnnns (113,385)|..... (5,977 172) eeveneeeeen | (5,977,172)f.......... K R R, 284,558 |.oovieiiiiiiiinn [ 665,635 [ .......... 0001 .evvnnnnens
USD Interest rate ... 2.3714 / (US
swap, 2.3714 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/12/2049 |........vvvvven feunnns 22,300,000 fadd 26.161 bps) |..eevvvvnnrvvrrnnn foonevrrinnninnnns fovvinnnns (87,430)f..... (6,799,943)| ..cevvnnnns fennnn (6,799,943)|........ 117,806 |+eevveeeiviennnn o 182,927 |ovvveiiiiiininns oo 537,055 | .......... 0001 .eevnnenens
USD Interest rate ....2 / (US SOFR
swap, 2 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 01/27/2030 |.....evvunvvvenn founns 180,000,000 [add 26.161 bps) [...cevvvvnnvrvvens foireiiiiiiinnns foeeene (873,222)|... (12,567,694)]........... ... (12,567,694)....... (533,327 cevvniiiinnnnns foeeeens (765,805)[.....ccvvvnnneens Jevnnnn 1,760,185 | .......... 0001 .evvnnnnens
USD Interest rate .. 2.24929 / (US
swap, 2.24929 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 07/03/2049 |.......evvvvvven feunnns 13,000,000 Jadd 26.161 bps) [..oeeevvvvennvrnns fovvnnneniiiiiin forreenne (54,951))..... (4,324,684) ...cevnnnnn fonnnn (4,324,684)|.......... FATVZ I O . (58,159)).cvveeiviiininns Joeeeinnnn 313,475 | .oooeeeeen 0001 .eevnnenens
USD Interest rate ..2.26698 / (US
swap, 2.26698 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 07/29/2049 |.......evvvvvvrn feunnns 22,000,000 [add 26.161 bpS) [vvvenrrrrmnnnnns foorevmmnnnineiinnn foviennnns (92,044)..... (7,241,898) e | (7,241,898)......... 120,500 [oivviiniineens e (110,205)[...eevvviieeeees Jevnannnns 531,319 | .......... 0001 .eevnnenens
USD Interest rate .. 1.68852 / (US
swap, 1.68852 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 08/21/2049 |.......eevvvvven feunnns 24,600,000 [add 26.161 bps) |.evvvenvrreennnnns fooveevvnnninienns founnnns (138,528)|... (10,234,091)]........... ... (10,234,001)f......... SZIWE TN FO IR (LR L-75) R 594,889 | .......... 0001 .eevnnenens
USD Interest rate ... 1.6331 / (US
swap, 1.6331 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 08/16/2039 |.......eevvvvven founnns 34,200,000 fadd 26.161 bps) [..evvvvvnnrrrinnn fronerereeinninnns foevenns (197,285)|..... (9,538,540)] ..cevvnnnnn fennnn (9,538,540)|........... 93,497 |ovvveiiiiiiii oo (122,369)]...vvveneeeiinnnn o 625,444 | .......... 0001 .evvnnnnens
USD Interest rate .. 1.53162 / (US
swap, 1.53162 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/03/2039 |.......euvvvvven feunnns 85,000,000 [add 26.161 bps) |.evvvenrreerrnnnns foovvevnnnniiieins founnnns (511,746)|....(24,635,945)| ... ....(24,635,945)......... 7 A V0 O FN [RAVAR-T:10)) AR I 1,657,206 | ..........|0001 ...........
USD Interest rate .. 1.59064 / (US
swap, 1.59064 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/09/2039 |.... R I 56,000,000 [add 26.161 bps) |.. (328,870)f... (15,871,469)|... ... (15,871,469)|... P O (220,006)......ccvvnnnernns Jounnnn 1,026,561 .|{0001 ...
USD Interest rate .. 1.51603 / (US
swap, 1.51603 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 09/05/2049 |.... N PP 20,000,000 [add 26.161 bps) |.. (121,189)f..... (8,838,488)[....ooeeeen [onnns (8,838,488)........ 130,717 |. P FPPPTIOON (74,214)).. 484,051 . {0001 ...
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate 1.51 / (US SOFR
swap, 1.51 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 04/21/2023 |. 04/15/2030 |....evvvvveeenn |onnne 171,000,000 fadd 26.161 bps) |.evvveeeeeeicnnns foonvieeeeeiiiins fonne (1,038,968)|....(15,299,294)........... ....(15,209,294)|....... (304,956)]....0vveeeeeinns | 796,726 |.ooeeeeivneennens feeees 1,718,883 | .......... 0001 ...........
USD Interest rate ... 1.8749 / (US
swap, 1.8749 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 10/18/2049 |......evvvveeen |oennne 42,000,000 Jadd 26.161 bps) [....eeeeevvenenes fervereiiiiiiennns [ (216,880)|... (16,236,479)........... .. (16,236,479)|......... 255,683 |...uvveeieeeiiins | XV N I I 1,019,095 | .......... 0001 ...........
USD Interest rate ..1.96639 / (US
swap, 1.96639 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 10/30/2049 |.....evvvvveeen |oennne 34,000,000 Jadd 26.161 bps) [....eeeeevvenenes fervereiiiiiinnns [ (167,799)|.... (12,646,322) ........... .. (12,646,322)......... 202,962 |- cvvveeieeeiiins | 188,790 | oo 825,565 | .......... 0001 ...........
USD Interest rate 1.77 / (US SOFR
swap, 1.77 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 04/21/2023 |. 04/29/2030 |.....vvvvveeenn |oenne 151,000,000 fadd 26.161 bps) [-..vvveeeeeeunnns fovvveeeiiiiiiins fornees (819,363)|... (11,849,007)] ........... .. (11,849,007)|....... (362,218)[...cccevveeieees [ 766,938 [..ooooiiiiiieenns [ 1,525,129 ......... 0001 ...........
USD Interest rate
swap, US SOFR Secured US SOFR Secured
Overnight Fina add Overnight Fina
26.161 bps / (1.7895) Chicago Mercantile add 26.161 bps
........................... Variable Annuity ..... [Exhibit 5 ... [ Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXDB8 [. 04/21/2023 |. 12/27/2026 |................ |...... 90,500,000 |/ (1.7895) e eeeereeeeees e [, 486,284 |00 1,106,471 | L [ 1,106,471 [l (224,496)]. e [ (386,057 |l 389,693 | il | 0001
USD Interest rate (| | 1.639 / (US
swap, 1.639 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 04/21/2023 |. 02/12/2035 |......eevveeees |onnnne 74,000,000 Jadd 26.161 bps) [...eeeeeeueemernes fouveeiiiiiiciaes e (425,785)|....(13,852,423)] ... | (13,852,423)........ (20,676)..ceeeeeieneaes fereens (266,027 | 1,101,747 | .......... 0001 ...........
USD Interest rate 1.54 / (US SOFR
swap, 1.54 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8 . 04/21/2023 |. 06/26/2030 |.......eeeeeeunn |-nnne 170,000,000 fadd 26.161 bpS) |-..evvveeerraennn foenneeeeeeiiins o (1,019,354)[... (14,941,768)........... ... (14,941,768)|....... (319,470)). e [ 600,672 [....oeeereiienns e 1,750,028 | .......... 0001 ...........
USD Interest rate .. 1.639%5 / (US
swap, 1.63965 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 04/21/2023 |. 02/24/2040 |......eevveeees |onnne 34,300,000 [add 26.161 bps) |..oooeeeeeeeerens |oeriiiieeeeeis foeee (197,110)|......(9,871,928)| ....ovveers |- (9,871,928)|........ 100,511 o o (128,261)).ccc e [eeeeee 639,398 | .......... 0001 ...........
USD Interest rate ... 1.3072 / (US
swap, 1.3072 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8 . 04/21/2023 |. 02/28/2030 |......evvveeees |onnee 147,800,000 fadd 26.161 bps) [-..evveeeereuenns foueeeeeeeeiiiiies e (972,900)|... (14,068, 188)|........... |... (14,068, 188)........ [QEER:1:73) T N (439,139)]. . [ 1,461,486 | .......... 0001 ...........
USD Interest rate ... 0.7306 / (US
swap, 0.7305 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 04/21/2023 |. 03/10/2030 |.....evvvveeees |onnne 81,700,000 fadd 26.161 bps) |-...eevvveeereenn fooviiieieeeeiis foeees (655,476)|......(9,513,507)] ..oeeeenns | (9,513,507)|........... 4,096 [..oeeeeeeiiiin o (145,926)]....ceveeeeiins o 811,307 | ..ot 0001 ...........
USD Interest rate ... 0.7875 / (US
swap, 0.7875 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8 . 04/21/2023 |. 03/19/2030 |....evvvveerenn |onnne 152,600,000 jadd 26.161 bps) [....cceeecumeeeens foreeeeiiis s (1,202,532)|... (17,420,074)) ........... |... (17,420,074)|......... (12,883)[..ceeeeciiieees [ (296,463)]....cvveeeeieans [ 1,520,160 | .......... 0001 ...........
USD Interest rate ..0.75994 / (US
swap, 0.75994 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) |Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8 . 04/21/2023 |. 03/19/2030 |....evvvveerenn |onnne 152,600,000 jadd 26.161 bps) [....oceeecuveeeens forneeeiiis s (1,213,047).... (17,575,497)[........... |... (17,575,497)|.......... (8,005 foreeans (285,949)]....evveeeiiians [ 1,520,160 | .......... 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Chicago Mercantile ladd 26.161 bps
26.161 bps / (0.92) . [Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8 [ 04/21/2023 |. 04/04/2055 |........cccce.n. |...... 60,000,000/ (0.92)  Jcooiiiiiiiiiin feiiieeeeeiiin e 453,025 |..... 35,625,753 | ...uvveee. |- 35,625,753 |....... (526,441)]..ceeeeeeeiiiin o (192,036)]..eveeeeeeeies e 1,615,859 | .......... 0001 ...........
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1 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate ... 1.0685 / (US
swap, 1.0685 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 04/21/2023 |.06/18/2050 |......evvvveeee |oennne 44,500,000 fadd 26.161 bps) |...eecvvverreeenes |ooviiiiiiiieeeiins foeens (319,412)|....(22,918,442) ........... ....(22,918,442)......... 324,782 | 120,077 | oo 1,094,932 | ..........[0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Chicago Mercantile add 26.161 bps
26.161 bps / (0.89) . Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 04/24/2055 |......eeevveeen |oennne 60,000,000 [/ (0.89)  |eeciiiiieiiiins foeriieee e o 457,556 |..... 35,857,451 [ .ceuveees |- 35,857,451 |....... (528,494)]....vvveieeinnns (191,036)]. ..o oo 1,617,405 ..........| 0001 ...........
USD Interest rate 1.26 / (US SOFR
swap, 1.26 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 04/21/2023 |.08/11/2030 |..cvvvvveeeeann |onnne 150,000,000 fadd 26.161 bps) |...vvveeeeeeennns foovvieenneiiiins fonne (1,005,130)|... (16,304,645)|........... ... (16,304,645)|....... (179,445)]...cvvveneennns (413,492)].cevvveeeeiiiens fonnes 1,566,744 | ..........|0001 ...........
USD Interest rate 0.77 / (US SOFR
swap, 0.77 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 10/02/2030 |....evvvvvveeen |oennne 60,000,000 fadd 26.161 bps) |-.evvveeeeeeians |oovnniieeeeeiins [ (475,492)|.....(8,068,369) ........... [..... (8,068,369)|.......... (105572 R RPN 179,247 [evveeeeeiiens [ 636,789 | ..........|0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Chicago Mercantile add 26.161 bps
26.161 bps / (1.37) . Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 10/22/2055 |.....cevvvvveeen |oennne 30,000,000/ (1.37)  feeeeeeeiiiieens foreee e 192,768 |..... 15,564,642 [ ... [onns 15,554,642 |....... (255,866).....cvvveennnnn [QPiT7:5)) R R 815,552 | .......... 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Chicago Mercantile add 26.161 bps
26.161 bps / (1.57) . Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 12/11/2053 |...ceevvveeeees |oennne 58,000,000/ (1.57)  foeeeeeriiiienns foreee e 343,601 |..... 27,099,827 [..oeeunnns feenns 27,099,827 |....... (451,608).....cvvveeennne (229,558)]....cvveeeiinnns fonnes 1,526,216 | ..........|0001 ...........
USD Interest rate .. 1.54285 / (US
swap, 1.54285 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 04/21/2023 |. 03/03/2031 |......eevveeenn |-onne 105,000,000 fadd 26.161 bps) [...vvvveeeeecunnns fouvveeeniiiiiiins fornees (629,209)|... (11,293,859)|........... ... (11,293,859)|....... (191,992)] .. (395,204)]...0vveeeeeianns [ 1,165,098 | ..........|0001 ...........
USD Interest rate ..2.18535 / (US
swap, 2.18535 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 04/07/2051 |...evvvvveeeen |oennne 21,000,000 Jadd 26.161 bps) [...eeeeeeevveenns forverniiiis e (92,125)|.....(7,352,028)] c.vvveennn |oenee (7,352,028)......... 129,615 [cvveeeeeiiiiiens o 135,690 [cvvvveeeeiiiiiens e 525,204 | ..........|0001 ...........
USD Interest rate 2.28 / (US SOFR
swap, 2.28 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 04/24/2055 |......oevvveeen |oennne 25,000,000 Jadd 26.161 bps) [....eeeeeuveeenes forveriiiiiiinnns [ (103,774)|......(8,923,876)| ....evveeen |- (8,923,876)......... 190,857 [cvvvveeeiiiiiiens o 166,473 [ooeeeeeeiiiiens [ 673,919 [ ..........|0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Chicago Mercantile add 26.161 bps
26.161 bps / (2.29) . Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 04/21/2023 |.06/01/2056 |.....evvvveeeeen |oennne 60,000,000 [/ (2.29)  |eceeieieeiiiins foenrreeeeeiines o o 21,610,116 |....ocooeen | 21,610,116 |....... (250,686)[....evvveeeeeeen feeeeiiiiieeeeins e oo 1,647,802 ..........|0001 ...........
USD Interest rate ... 1.6905 / (US
swap, 1.6905 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 04/21/2023 |.07/08/2041 |....eevvvvveeen |oennne 56,500,000 Jadd 26.161 bps) [.....eeeeuueernes ferveniiiiiiiinins [ (317,763).... (17,507, 124) ........... ... (17,507,124)|......... 189,286 [....eeeeeuennnnns (183, 175)]+ e | 1,104,001 ..........[0001 ...........
USD Interest rate ....1.9443 / (US
swap, 1.9443 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 26.161 bps) Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 06/09/2041 |.....evvvvveeen |oenne 69,100,000 Jadd 26.161 bps) [.....ceeeuveeenes fervvriiiiiiinnes [ (344,707)|... (18,723,671)]... ... (18,723,671)......... 194,965 [ [ 339,189 |- oo 1,346,638 | ..........|0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Chicago Mercantile add 26.161 bps
26.161 bps / (2.36) . Exhibit 5 ... | Interest .... |Exchange .... LCZ7XYGSLJUHFXXNXDBS . 04/21/2023 |. 05/22/2056 |.... s 60,000,000 |/ (2.36) . o 20,916,302 [...cccunns fonnns 20,916,302 |....... (253,251)].cvvveeeeeiinnns foenneeeeeeiiiies foveeeieeeinien foeees 1,647,119 -|0001 ...
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add Chicago Mercantile add 26.161 bps
26.161 bps / (2.13) . Exhibit 5 ... [ Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXDBS [ 04/21/2023 |. 10/15/2056 |.... i 90,000,000}/ (2.13) et 34,411,454 | ..ccveee | 34,411,454 |....... (488,574)]..ceeevveeeeeeie | | | 2,486,903 .10001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate 2.34 / (US SOFR
swap, 2.34 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 04/04/2055 |........covvvven feunnns 25,000,000 [add 26.161 bps) |.evvvenerrernnnnns foovervvnnninnenns founnnns (100,028)f..... (8,686,029 ....ceeee | (8,686,029)|......... JLCIETRCZTN A PPN 168,747 |ovveeeeeiiiiinnn o 673,275 wevrennnns 0001 .eevnnenens
GBP Interest rate | | (1 e GBP SONIA
swap, GBP SONIA Overnight Rate
Overnight Rate add 0 Chicago Mercantile add 0 bps /
bps / (5.34767) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 06/20/2023 |. 06/20/2026 |........cceevven feunnns 37,018,500 (5.34767)  |oeveeurririinnnnns fooreeniiinieeeens feanenns (156,938)|....... (560,810)] eevvvvunn Jevnnnns (560,810)f........ VAT 7L PO R [QECICTReE)) R I 87,203 | .ooeeenn 0001 .eevnnenens
JY Interest rate | | (0 L 0.25375 /
swap, 0.25375 / (Unsecured
(Unsecured Overnight Chicago Mercantile Overnight TONAR
TONAR add 0 bps) ..... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 07/28/2023 |.08/01/2027 |......evvvvvvvrn feunnns 24,808,620 fadd 0 bps)  |eeeeeeiiiiiiiinnn oo feeien (25,599)|....... (319,195)] coevvvvnnnn fvnnnnn (319,195)........... (SN PO KN (T L)) R 143,382 | .......... 0001 .eevnnenens
GBP Interest rate
swap, 4.825 / (GBP ... 4.825 / (GBP
SONIA Overnight Rate Chicago Mercantile SONIA Overnight
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 07/28/2023 |. 07/28/2028 |........ceevveen founnns 16,200,450 [Rate add 0 bps) |oeevveevivvvvnnnns foovviiviiiniiiis o 40,686 |......... 304,163 [.eevnneeens o 304,163 |....... (333,281)].ccvveniiviinnnns fooreeinnnn 40,686 |.......covvnevenns founnnnnns 123,586 [ .......... 0001 .eevnnenens
USD Interest rate 3.76 / (US SOFR
swap, 3.76 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88 | 01/25/2024 |. 01/29/2029 |......euvvvvvenn feunns 440,000,000 fadd 0 bps)  |oeeeeeniiriiininns [ [ 45,556 |...... 2,119,078 [..eeeeeeens [ 2,119,078 |..... (3,393,957)]..cccvvnniiniinnn fonnns R TL I TE P R 3,701,336 | ..ovnnnnnn 0001 .evvnnnnens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.67) ......u. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 02/07/2024 |. 09/20/2044 |.......evvvvenn feunns 220,000,000 (3.67)  eeeeerreiinninns [ [ 27,440 |..... 13,740,029 [..eeveeeecn | 13,740,029 |....... (VAT A 7)) R I 27,880 |eeeeeeiiiiin o 4,721,726 | .oeeenen. 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.67) .......e. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 02/07/2024 |. 09/20/2044 |.......evvvvenn feunns 220,000,000 (3.67)  eereerreiinninns [ [ 27,440 |..... 13,740,029 [.eevneeeen | 13,740,029 |....... (VATA 7)) R 27,880 |eeeeeeiiiiin o 4,721,726 | .ooveenen. 0001 .evvnnnnens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.95246) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 02/14/2024 |. 02/16/2039 |.......evvvvvven founnns 89,000,000 ((3.95246)  |oeeeiiiiiiinnnnns forernieeeieenn fees (46, 417)|......... 318,022 [.evvnneeens o 318,022 |......... 249,355 [.iiiiiiieiens | (R0 TNCICH ) R 1,596,910 | .......... 0001 .eevnnenens
GBP Interest rate
swap, 4.003 / (GBP ... 4.003 / (GBP
SONIA Overnight Rate Chicago Mercantile SONIA Overnight
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/15/2024 |. 03/15/2029 |.......evvvvvven feunnns 22,548,030 [Rate add 0 bps) [..oevvvevevenrns fovvvnnnniniiiinns [ 9,790 |....... [QER:7X)) U R (139,823)....... (IS 1)) R F 38,138 [ s 193,911 ..oeeeeies 0001 .eevnnenens
JY Interest rate | | (0 L 0.50875 /
swap, 0.50875 / (Unsecured
(Unsecured Overnight Chicago Mercantile Overnight TONAR
TONAR add 0 bps) ..... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/15/2024 |. 03/19/2029 |.......eevvvvven feunnns 20,124,774 fadd 0 bps)  |eeeeeeiiiiiinnnn [ e (10,411)....... (560,225)] ..eevvvnnnn funnnnn (560,225)]........ (CIPRIET0) R [CIVE 1) R TN 173,396 [ ...oennnnt 0001 .eevnnenens
USD Interest rate ... 4.1732 / (US
swap, 4.1732 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/17/2024 |. 04/19/2044 |........cevvvven feunnns 56,000,000 fadd 0 bps)  |eeeeeniiriiinnnnns foorrrnninnneeins [ 53,620 |......... KCTR VA RTINS 303,175 |ouuunnnnens 1,078 | [ [V P RN 1,189,680 | .......... 0001 .evvnnnnens
USD Interest rate ... 4.1699 / (US
swap, 4.1699 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/17/2024 |. 04/19/2044 |........cevvvven feunnns 56,000,000 fadd 0 bps)  |oeeeeerirriimnnnns foovrrnniinineeinn [ 53,158 |......... 277,669 | ... 277,669 |........... 1,39 [ v [ 2 P RN 1,189,680 | ..........[0001 ...........
USD Interest rate ....3.4645 / (US
swap, 3.4645 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88  |. 08/22/2024 |. 08/26/2044 |.... oo feeeenrn... 350,000 fadd O bps) . ... (31,759))... .|{0001 ...
USD Interest rate ... 3.3079 / (US
swap, 3.3079 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88 |. 08/28/2024 |. 08/30/2054 |.... I 21,300,000 fadd 0 bps) ...(22,521)..... (3,028, 411)f.eeeeeeecn [onnns (3,028,411)]... 567,723 . {0001 ...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate ....3.4915 / (US
swap, 3.4915 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 08/29/2024 |. 09/03/2044 |......ccevvvvvnn foerrnnnnnn 350,000 fadd 0 bps)  |eeeeeeiiiiiiiiinn oo (207)......... (30,448)] .eevvvnnnnn fernnnns (30,448).......ccvnnn L) PO RN (075 R R 7,512 e 0001 .eevnnenens
USD Interest rate .. 3.32075 / (US
swap, 3.32075 / (US Fed Funds
Fed Funds Effect Rate Chicago Mercantile Effect Rate add
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88 | 09/04/2024 |. 09/06/2044 |.........ccvvven [oerrrnnnn 350,000(0 bps)  [eeeeeieeeeeinns [ e [[X55)) R (35,674)] «evvvvnnnn fernns (35,674)..ceevennnn (S7£: ) S F, [R5 PR RN 7,513 e 0001 .eevnnenens
USD Interest rate .. 3.13415 / (US
swap, 3.13415 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 09/17/2024 |. 09/19/2031 |....cevvvnvvenn feunnns 48,000,000 fadd 0 bps)  oeeeerrirriinnnnns foorernniieeiienn fes (70,445)(..... (1,412,031)f ceveneencn | (1,412,031)f....... (293,967)]..cvvvnnieeiinnnn oo (70,445)).cuveniiiiinnnnn foeeeinnnn 561,284 [ .......... 0001 .eevnnenens
USD Interest rate ..3.26116 / (US
swap, 3.26116 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 09/23/2024 |. 09/25/2054 |.......euvvvvven founnns 79,300,000 fadd 0 bps)  [eeeeerriiiiinnnnns foorrinineeeeinnn oo (90,687)|... (11,856,050 ........... ... (11,856,050)f......... 507,925 |..ovvveiiiiiinnnn o (90,687)[.....ccvvvnneenns fovnnnn 2,116,215 .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.28762) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 09/23/2024 |. 09/25/2034 |......evvvvvvvnn founns 176,200,000 [(3.28762)  |.oeeeeeenniiiiinnn feeeeeeeiiinineees foeviinnns 189,845 |...... 7,012,964 [..ooeeeeen [onnnns 7,012,964 |......... 872,362 [cevnneiiiiinnnnns foevennnnn 189,845 [.vvviiiieieies e 2,566,435 | .......... 0001 .evvnnnnens
USD Interest rate ... 3.6611 / (US
swap, 3.6611 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 10/09/2024 |. 10/11/2044 |........ovvvven feunnns 70,000,000 fadd 0 bps)  [oeeeeeeenniiiiiinn [ [ (8,618))..... (4,446,939)] ....ccvvves |onne (4,446,939)|.......... 70,558 [oeiiviiiiieiens v [E-TCH L)) AR I 1,506,650 | .......... 0001 .eevnnenens
EWUR Interest rate
swap, EURIBOR6M add 0 Chicago Mercantile EURIBOR6M add O
bps / (2.38228) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... .. LCZ7XYGSLJUHFXXNXD88 . 10/23/2024 |. 10/25/2031 |.....ccvvvveeces |oenee 15,100,400 |bps / (2.38228) |.. .(6,622)].........424,939 | ... 424,939 ).....0.0.209,358 [ [ (8,622)] e [ 178,182
EUR Interest rate
swap, EURIBOR6M add 0 Chicago Mercantile EURIBOR6M add O
bps / (2.31832) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 10/23/2024 |. 10/25/2029 |.......euvvvven feunnns 20,709,120 fops / (2.31832) |..evvvvvnnviviinnn feoneeeiiiiinenns fvvinnnns (17,444)......... 373,235 | eeeeeiiann [ 373,235 |......... 283,434 | [ [QUATELY) F RN 195,628 [ .......... 0001 .eevnnenens
USD Interest rate .. 3.78325 / (US
swap, 3.78325 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88 | 10/29/2024 |. 10/31/2034 |.....eevvvvvinnn foerrnnnnn 600,000 fadd 0 bps)  [oeeeerirrirnnnnnns foerrniieeeiiines [ 121 [ [(C1515)) (SRR R (666)].......... [( T4 R LV T R 8,789 .evennnnns 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (4.0049) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 11/12/2024 |. 11/14/2028 |........cevvveen fonnns 136,300,000 ((4.0049)  [oooeeiiiiiiiiienns e [ (104,908)f..... (1,522,465)] ..cvvvnnnns fennnn (1,522,465)|...... 1,128,965 [.ooovvveeieiiens [ (104,908)[.....ccvvvvnnneens Jovnnnn 1,103,572 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (4.17) ..evvnns Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 12/26/2024 |. 12/30/2039 |.......evvvvven feunnns 97,000,000 (4.17)  eeeeeererirnnnnns [ feeeens (119,156)f.... (1,608,876)]........... .... (1,608,876)......... 282,388 [..eniiiiiiinens Joeennnn (119,156)[...oevvvvieeees v 1,798,428 | .......... 0001 .eevnnenens
USD Interest rate ... 4.0027 / (US
swap, 4.0927 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 01/02/2025 |. 01/06/2045 |........covvvven feunnns 80,500,000 fadd 0 bps)  |oeeeeeriiriinnnnns foorrrinineieeinn e 81,829 [....... (460,522)] ...cvvvunnn feunnnns (460,522)f.......... 28,072 [ v 7R RS-V R R 1,743,651 .......... 0001 .eevnnenens
USD Interest rate .. 4.04436 / (US
swap, 4.04436 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 01/24/2025 |. 01/28/2055 |........vvvvven feunnns 16,500,000 fadd 0 bps)  [oeeeeeiiemnnninnns Jevnniieeciiiins [ 13,494 |....... (227,281)[ cevennenns o (227,281).......... ST PO RN XK R A, 442,955 | .......... 0001 .eevnnenens
USD Interest rate ... 3.8645 / (US
swap, 3.8645 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88 |. 02/05/2025 |. 02/07/2055 |.......eovvvvven fovnnns 16,000,000 fadd 0 bps)  [oiiiiieeeiiiiiiinn fovennniiiiiiiinnns foeviinnnnns 5,226 |....... (711,378)] .o eeeeevenn Jevenen (711,378)........... 97,805 [.iiiiiiiiniins it 70,019 [ Jovnennnns 429,718 | .......... 0001 .ooennnnens




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

G9'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
PY Interestrate (| 0 e 0.8766 /
swap, 0.8766 / (Unsecured
(Unsecured Overnight Chicago Mercantile Overnight TONAR
TONAR add 0 bps) ..... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 02/13/2025 |. 02/17/2028 |.....evvvvveeen |oennne 34,043,668 [add 0 bps)  [oeeeeiiiiiiiiiin [ [ 14,583 |....... (271,069)[ ..ccoeeees fevvene (271,089).......... [(TC 1)) A I (107,288).ccecviieieeeen [ 233,426 | .......... 0001 ...........
GBP Interest rate
swap, 3.98 /(8P | (0 3.98 / (GBP
SONIA Overnight Rate Chicago Mercantile SONIA Overnight
add 0 bps) .....ooennn. Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 02/13/2025 |. 02/13/2028 |......eevvveeen |onnne 36,424,000 [Rate add 0 bps) [...ceeecuvevrnenns [oereviiiiiieneens [ 15,726 |....... (194,758)] c.evvveeae | (194,758)|....... (586,026).....cvvveeeeeaann |oeennnns 98,560 [..vvvveeeiinnnen forreenns 249,008 | .......... 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.9) oeeeinn Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8 . 03/05/2025 |. 08/22/2045 |........cceevenn |-enne 130,000,000 ((3.9)  Jeeieeeieeiiins foerreeee e o (53,942)...... 4,431,803 [....coeunn fnnns 4,431,803 |....... (150, 146)[...ceevvveeeeeees [eeeene (GCRIRZ ) R R 2,862,543 .......... 0001 ...........
USD Interest rate | | | 0 3.825 / (US
swap, 3.825 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) .....ooennn. Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 03/07/2025 |. 03/11/2082 |...cevvvvveeeen |oennne 49,200,000 fadd 0 bps)  |oeeeeciiiiiiiiiis | feeiiees 6,401 ......... 416,733 [ oo | 416,733 |....... (370, 121)[.ceeeiiiiieeee [ JLZRTK 1 R N 509,918 | .......... 0001 ...........
EWRR Interest rate
swap, EURIBOR6M add 0 Chicago Mercantile EURIBOR6M add O
bps / (2.3689) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 04/04/2025 |. 04/08/2032 |......eevvveeees [eennne 7,661,150 fops / (2.3689) |.eeveeeeeriiiis Joeeiiieeeeeees o (1,660)|-........ 147,208 [ ..oooennns ferene 147,208 |........ 102,788 |- oo (1,660)]- .. oo 94,003 [ ... 0001 ...........
USD Interest rate .. 3.64186 / (US
swap, 3.64186 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8 . 04/15/2025 |. 04/17/2030 |.....ovvvveeens |onnee 109,800,000 fadd 0 bps)  |oeeeveeeeeriiiiis foeiieeee e o (41,223)|....... (314,437)] e [ (314,437)....... (801,748)|...cceeeeienens [ (41,228)]. e | 1,104,462 | .......... 0001 ...........
USD Interest rate ....3.7445 / (US
swap, 3.7445 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange .... LCZ7XYGSLJUHFXXNXDB8 . 04/15/2025 |. 04/17/2032 |.... P 105,700,000 fadd O bps) ...(12,562)f.......... (2,438) ... (767,655)|. I RO (12,562)]- . oo 1,299,640 .|0001 ...
USD Interest rate
swap, US SOFR Secured US SOFR Secured
Overnight Fina add 0 Chicago Mercantile Overnight Fina
bps / (4) ... .... |Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange .... LCZ7XYGSLJUHFXXNXDB8 . 04/21/2025 |. 10/24/2045 |.... JU 100,000,000 fadd O bps / (4) |.. L..(73,511)...... 1,974,161 [ .o |oenee 1,974,161 |....... (101,924)|. I RO (73,511)[-eeeeee e o 2,211,711 .|0001 ...
USD Interest rate ..3.72012 / (US
swap, 3.72012 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange .... .. LCZ7XYGSLJUHFXXNXD88 |. 04/28/2025 |. 04/30/2035 |.... e |eeeerne. 120,000 Jadd O bps) . (1,377 .|0001 ...
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.81527) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/06/2025 |. 05/08/2035 |........ceeeerss [|onnne 60,100,000 [(3.81527)  |oeeeeeeeeeriiiis Joeeiieeee e [eieeeeas (4,945)|.......... 193,327 [ oo oo 193,327 |......... 328,847 oo [ (4,945 [ 906,771 ..oveeee 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.9837) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/06/2025 |. 05/08/2040 |.......eeeeeres [onnne 87,500,000((3.9837)  [eeeeeeeiiiiiiee e e (44,083)......... 623,663 [...covveees |oeennnn 623,663 |......... 182,472 [ el (44,083)]...ceeeeeees | 1,643,135 | .......... 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.95) .......... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/15/2025 |. 05/19/2035 |.......eeeeeres [onnnne 60,700,000 [(3.95)  |eceeiieeieies e e (26,200)f....... (510,816)[...ccvvvves feennnne (510,816)f......... 349,026 |- oo (26,200).ceeeeeiinens fereeeeens 917,359 | .......... 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (4.1516) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/19/2025 |. 05/21/2040 |....eevevreeees |onnne 35,800,000 |(4.1516)  [eeeeeeeeiiiiee o e (33,577)f....... (449,688)] ...vvveees |onenen (449,688).......... 86,313 [ [t (X740 TR RN 673,137 | evveennn 0001 ...........
USD Interest rate ... 3.6975 / (US
swap, 3.6975 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... [ Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8 . 05/28/2025 |. 05/30/2030 |......ceeeenne |nnnne 54,400,000 fadd 0 bps)  |oooiiccoerieriis |oeeiiiiiiieeees | (10, 181)|.......... 33,133 | | 33,133 ....... (406,050)]....eeeeeeeeees o (10,181)]. e o 555,218 | .......... 0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate | | (0 e 3.765 / (US
swap, 3.765 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 06/03/2025 |. 06/05/2032 |.......euvvvvvrn feunnns 32,200,000 fadd 0 bps)  |eeeeeeiiiiiiiinnn oo e (K74 . 61,100 |.ooeveneenn [erninnns 61,100 |....... [ZESTET)] A RN [(<74 ) FT R 400,258 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.8835) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 07/15/2025 |. 07/17/2035 |.....evvvnvvvnn founnns 59,800,000((3.8835)  [eeeeririiiinnnnns ferrrnniieeienns fees (19,89%)f....... (183,705)( cevvnneaas fonnnns (183,705)f......... 330,097 [ouveniiiiiniines foeeennnnn (19,895)].cvveeiiiiininn foerennnd 911,691 [ .......... 0001 .eevnnenens
JY Interest rate | | (0 L 0.85519 /
swap, 0.85519 / (Unsecured
(Unsecured Overnight Chicago Mercantile Overnight TONAR
TONAR add 0 bps) ..... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 07/18/2025 |. 07/23/2028 |........ceevveen feunnns 16,807,853 Jadd 0 bps)  [eeeeeiiiiiiniinnns foevnnineeeiiinnn [ 4,582 )....... (174,295)] «eevvvnnnn [unnnns (174,295)|......... [I0LCY)) R R 4,532 | o 127,836 [ .ovvennnns 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.67) .....eee. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 07/21/2025 |. 07/23/2032 |.....evvvuvvvvnn feunnns 48,300,000 ((3.67)  eeeerrriiiniinns ferrrieeeeines [ 9,383 |.....nnn. 169,020 [.vueneeenes s 169,020 |......... 342,958 |.oeveiiiiiiiiinn [ 9,383 |ouvnniiiiininns foeeennnn 606,828 | .......... 0001 .eevnnenens
GBP Interest rate
swap, 3.663 / (GBP ... 3.663 / (GBP
SONIA Overnight Rate Chicago Mercantile SONIA Overnight
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 07/31/2025 |. 07/31/2028 |.......euvvvvven feunnns 17,960,840 Rate add 0 bps) [....cevvvvennevins fevnnniniiiiiinns [ (5,9%4)....... (266,669)( ...euneee fonnnnns (266,669)....... (299,276)]...vvveieviennnns foereennnnn (5,964))..eeniiiiiinnnns foeennnnn 187,178 | .. 0001 .evvnnnnens
EUR Interest rate ..1.9676 / (EUR
swap, 1.9676 / (EUR 1D| 1D EURO SHORT
EURO SHORT TERM RATE Chicago Mercantile TERM RATE add 0
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 07/31/2025 |. 08/04/2028 |........cceevvvn feunnns 17,003,880 ops) [ s [ 646 |....... (232,425)( .evveeeenn o (232,425)|........ [QECTRCt)) A (<IN R RN 130,178 | ... 0001 .eevnnenens
Y Interest rate | | (0 0.8965 /
swap, 0.8965 / (Unsecured
(Unsecured Overnight Chicago Mercantile Overnight TONAR
TONAR add 0 bps) ..... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 07/31/2025 |. 08/04/2028 |........cccevvvn feunnns 16,909,814 fadd 0 bps)  |oeeeeenviiiiinnnns [ 6,254 1....... (164,881)] .oeevevenn |evennns (164,881)f......... (IR 0)) R RN (17257 PO KN 129,458 | .......... 0001 .evvnnnnens
USD Interest rate ... 4.0298 / (US
swap, 4.0298 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 08/01/2025 |. 08/05/2045 |........evvvven feunnns 36,800,000 fadd 0 bps)  |eeeeeeiiriiinnnnns foorreinineieeins [ 26,498 |....... (587,166)] ...eevvvnnn |evnnnns (587,166)|.......... N (63 PO RN 26,498 |..eveniiiiinii | 809,333 | .......... 0001 .eevnnenens
USD Interest rate ....3.9854 / (US
swap, 3.9854 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 08/01/2025 |. 08/05/2055 |........vvvvven feunnns 17,400,000 Jadd 0 bps)  [ooeeervvimnnninnns Jevnniieeciinins [ 10,598 |....... (416,346)( ..ovvnnen [onnnnns (416,346)|......... 109,725 [ | 10,598 [.vvieiiiieiiees Jevnenns 471,306 | .......... 0001 .eevnnenens
USD Interest rate ... 3.6965 / (US
swap, 3.6965 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 08/04/2025 |. 08/06/2035 |......eeevvvvren founns 117,500,000 fadd 0 bps)  |oeeeeevenviiiinnn fooereriiiiiineees foevninnns (13,165)f..... (1,498,085)(....ceeee [ (1,498,065)f....... (595,634)...cvveniiiiinnnn o (13,165)[..oeeveveeeeees Joveenn 1,796,444  .......... 0001 .eevnnenens
USD Interest rate | | (0 0 e 3.965 / (US
swap, 3.965 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 08/04/2025 |. 08/06/2055 |........cevvvern founnns 28,400,000 fadd 0 bps)  oeeeeeiriiiinnnnns foorrinniniieeens [ 15,881 ....... (781,617)] ceeeeeerenn |evennns (781,617)........ VARSI PO RPN ISR 1 N A, 769,204 | .......... 0001 .evvnnnnens
USD Interest rate ....4 / (US SOFR
swap, 4 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 08/04/2025 |. 08/06/2045 |........ceevveer feunnns 36,000,000 fadd 0 bps)  |oeeeenirriiinnnnns fooreeinineieeins [ 23,281 |....... (725,128)| ... (725,128)|.......... SR AR RN 23,281 |oeeeeieiiiininn oo 791,795 | ..........[0001 ...........
USD Interest rate ... 3.9869 / (US
swap, 3.9869 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88  |. 08/05/2025 |. 08/07/2045 |.... P 35,770,000 fadd 0 bps) . (786,013) ... (786,013)|... 786,793 .|{0001 ...
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.779) ......... |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88 |. 08/13/2025 |. 08/15/2035 |.... I 94,500,000(3.779) ....534,057 ).........495,351 [...ooovnennnnninn o (9,873)] i [ 1,446,730 . {0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.8058) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 08/18/2025 |. 08/20/2035 |........ceevvvrn [eunnns 35,500,000 [(3.8058)  |iiiiiiiiiiiiiiiinn freereeeeriiiees feeeiiiennn (6,290)f........ 118,300 | ooeeevvennn Jevennnns 118,300 |......... 187,919 [ s ({17210 R EN 543,883 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.7537) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 08/22/2025 |. 08/26/2035 |........cevvvven feunnns 35,500,000 [(3.7537)  |ieeeieriiiiiiinnn feeeeeeeeiiies feeiiienns (1,909)......... 274,613 [.eveeeeees [ 274,613 |......... 183,362 [ s (1,909))veveeivivninnns Joeeennnnn 544,365 | .......... 0001 .eevnnenens
USD Interest rate 4.11 / (US SOFR
swap, 4.11 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 08/25/2025 |. 08/27/2045 |........cevvvven feunnns 20,000,000 fadd 0 bps)  oeeeenirriiinnnnns fooreeininiieeens [ 18,913 |......... (90,722)] cevvvvnnnn [ (90,722)f.......... 16,309 [.oovvvvieiiiiiins [ TN K R 440,549 | .......... 0001 .eevnnenens
USD Interest rate ....3.9515 / (US
swap, 3.9515 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 09/05/2025 |. 09/09/2045 |........cevvvven feunnns 17,900,000 Jadd 0 bps)  [eeeeerveemnnninnns Jevnniieeciinins [ 10,101 )....... (478,103)[ cevvnneens fonnnne (478,103).......... 19,380 [ooovviveeiiiiiinn [ O [0 R EN 394,630 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.84) .......... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 09/12/2025 |. 03/20/2046 |........evvvvenn feunns 140,000,000 [(3.84)  |oeeeeiiiiieiienn [ e (9,753)]...... 6,017,525 [ evveneeen [ 6,017,525 |....... (248,775 eivviiiineens v [} O R 3,128,320 | .......... 0001 .evvnnnnens
EUR Interest rate
swap, 2.234/ | | 2.234 /
(EURIBOR6M add 0 bps) Chicago Mercantile (EURIBOR6M add
........................... Variable Annuity ..... |Exhibit 5 ... [Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 [. 10/02/2025 |. 10/06/2028 |................ |...... 35,157,000 [0 bps) e [ e 1,279 )L (508,980 e s (508,980 (401,829 [ 1,279 | [ 0.278,865 | Ll 0001
JY Interest rate | | (0 L 1.02118 /
swap, 1.02118 / (Unsecured
(Unsecured Overnight Chicago Mercantile Overnight TONAR
TONAR add 0 bps) ..... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 10/07/2025 |. 10/09/2028 |........ccevvven feunnns 33,642,436 Jadd 0 bps)  [oeeeiiiiiiniiiinns v [ 22,690 |....... (292,544) .evveeennn | (292,544)......... [QPAT)) R 22,690 |eeveniiiiiniin oo 267,293 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.8229) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 10/10/2025 |. 10/15/2040 |.......eevvvvven feunnns 27,400,000((3.8229)  |eeeeirrriiinnnnns foereeininneeies [ (7,740)......... 702,083 [.eveeeeees o 702,083 |....eun.. 46,448 |oovveiiiiiii o [WAYLI0)) R R 522,429 | .......... 0001 .eevnnenens
USD Interest rate ....3.3298 / (US
swap, 3.3298 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 10/10/2025 |. 10/15/2030 |......evvuvvveen feunnns 68,800,000 fadd 0 bps)  [oeeieeiiieniiiins i [ (65,379)f....... (958,284)] ...evvvnnnn feunnnnn (958,284)....... (461,826)[......ccvvvnnnrnns feunnnnnns [(CISTRTA)) I IR 733,105 [ coveeennns 0001 .eevnnenens
USD Interest rate | | (0 0 e 3.394 / (US
swap, 3.394 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 10/15/2025 |. 10/17/2032 |.....evvvnrvvnnn feunnns 32,300,000 fadd 0 bps)  |oeeeereiiiiiiiinnn foereeeeiiiins feeiinens (25,437)|....... (639,879)( .evveneens fonnnns (639,879)....... (208,426)[.....ccevnnnnnenns fovnnnnnns [AIXT0) IO IR 413,239 | .......... 0001 .eevnnenens
EWUR Interest rate
swap, 21987/ | |0 2.1937 /
(EURIBOR6M add 0 bps) Chicago Mercantile (EURIBOR6M add
........................... Variable Annuity ..... |Exhibit 5 ... [Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 [. 10/28/2025 |. 10/30/2028 |...........0uuv. |-.o... 17,478,750 [0 bps) s [ e, (928)]...n. (278,448) e e (278,448)].n (195,905)]. e [ (928)]eeiiiieen [0 140,466 | L..lll (0001
Y Interest rate | | (0 s 1.0202 /
swap, 1.0202 / (Unsecured
(Unsecured Overnight Chicago Mercantile Overnight TONAR
TONAR add 0 bps) ..... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 10/28/2025 |. 10/30/2028 |........coevvven feunnns 17,008,514 fadd 0 bps)  |oeeeeeniiiiiinnns [ e 11,577 )....... (161,921)( cevveneees [ (161,921)f......... (64,556)]..0vueieeiinnnnns forreennnnn LR IS-TA N R 137,410  ..oeeenens 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.861) ......... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88 |. 10/30/2025 |. 11/03/2040 |........cevvveen fovnnns 45,800,000 [(3.861)  Jeeeiiiiiierninns foreriniininiiinns foeeennns (18,256)]......... 973,912 .o | 973,912 ).......... 80,627 [...oovvvviiiiiis |vnnnnnns (18,256)[...cevvvvenniiies Jovnnnnns 874,758 | .......... 0001 .ooennnnnns
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1 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.67) ....eee... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 10/31/2025 |. 11/04/2085 |.....ceevvveeeenn |oonnne 49,000,000((3.67)  feeeeeriiiieeees e [ 3,813 ......... 710,230 [ceenereees | 710,230 |......... 238,599 |..uvviiieeeiiins [ 3813 [ ot 758,885 | ..........|0001 ...........
USD Interest rate 4.03 / (US SOFR
swap, 4.03 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) .....ooennn. Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 11/19/2025 |. 11/21/2045 |.....oevvvveeen |onnne 23,400,000 fadd 0 bps)  [eeeeeieiiiiiiieen [ [ 19,657 |....... (365,123)] vvveeeenns foreens (365,123)|.......... PN T O N 19,657 | oo 518,531 | ..........|0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.99407) ...... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 12/08/2025 |. 12/10/2040 |.....evvvvveeee |onnne 26,300,000((3.99407)  feveerreiiiiiinens o e (20,236)f......... 164,457 [.oooeeeiis [ 164,457 |.......... 52,876 [cuvveeeeeiiinnes o (U< ) A N 504,083 | ..........|0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.59944) ...... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS [ 12/12/2025 |. 12/16/2082 |....evvvveeees |oennne 80,700,000 ((3.59944)  |oeciiiiiiiiiiis oo [ 17,044 |......... 542,464 |.eveeeeeit e 542,464 |......... 558,479 | | 17,044 | | 1,045,300 | ..........|0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (0.6) ........... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS . 12/17/2025 |. 12/15/2030 |...evvvvveeeann |oenne 200,000,000((0.6)  feeeeiiiiiiienn [ 26,108,267 |...... 1,542,182 |..... 27,833,987 [..ocoennnns fonnnn 27,833,987 |.......... 52,99 | | 1,542,152 | o 2,169,869 | ..........|0001 ...........
USD Interest rate ....4.1535 / (US
swap, 4.1535 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS [ 12/22/2025 |. 12/24/2045 |......ovvvveeen |oenene 36,200,000 fadd 0 bps)  [oeeeeeeeiiiiniinns forreei e 42,769 |.......... 46,346 [ ..oonniees | 46,346 |.......... 28,909 [..ooeiiiiiiieen [ L7 P RN 804,042 | ..........|0001 ...........
USD Interest rate .. 3.45545 / (US
swap, 3.45545 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDBS [ 12/22/2025 |. 12/24/2030 |....evvvvveeeen |oennne 54,500,000 fadd 0 bps)  [oeeeieciiiiieein [ [ (30,720)f....... (408,162) ...evveeas |oanenen (408,162)|........ (384,706)[...cccvvveeeeeean [oeeeene (30,720).ccveeeeiiiiens [ 502,857 | ..........|0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.318%8) ...... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 . 01/05/2026 |. 01/07/2029 |.....vvvvveeenn |onnne 175,500,000 (3.31898)  [oeeeeeeeiiiiienn [ e 143,208 |...... 1,387,240 [ .o |oeee 1,387,240 |...... 1,244,032 | oo 143,208 [covveeeeeeiiiens [ 1,460,305 | ..........| 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.5977) ........ Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 01/05/2026 |. 01/07/2033 |....evvvvveeen |oennne 48,500,000((3.5977)  feeeeeeiiiiiines e [ 8,034 1......... 336,850 [..ovvreees |oeennns 336,850 |......... 328,815 [ [ 8,034 [c.veeeeeiiiiiees [ 630,940 | ..........|0001 ...........
GBP Interest rate | | | 1 0 0t ) GBP SONIA
swap, GBP SONIA Overnight Rate
Overnight Rate add 0 Chicago Mercantile add 0 bps /
bps / (3.66775) ...... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 01/06/2026 |.01/06/2031 |.....eevvvveeen |onnne 66,550,070 |(3.66775)  [oeeeereeiiiiiiinns forrieiii e 1.,4421...... 1,508,202 [..uvvveees |onnnne 1,508,202 |...... 1,496,759 |..ovveeeieiiiins o 1,482 [ o 726,484 | ..........|0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.908%4) ...... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 01/20/2026 |. 01/22/2036 |......evvvveeen [|onnne 24,700,000((3.90894)  [oeeeiiiiiiiiiiens e e (11,414)....... (122,020)] .-eeveeeees foaneee (122,020)|....... (110,805)[....ceeeeivrenns e (48 o 386,835 | ..........|0001 ...........
USD Interest rate .. 3.82496 / (US
swap, 3.8249 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 02/06/2026 |. 02/10/2036 |......evvveeeees |oennne 59,600,000 fadd 0 bps)  [oeeeereeiiiiiiinns forneeiii e 13,330 |....... (140,943)] .. (140,943)|....... (154,273)]. v o 13,330 [ooveeeeeiiiiiien o 935,792 | ..........|0001 ...........

GBP Interest rate
swap, 3.5459 / (GBP
SONIA Overnight Rate
add 0 bps) ... .
USD Interest rate
swap, US SOFR Secured
Overnight Fina add 0
bps / (4.12) .........

Exhibit 5 ... | Interest .... |Exchange ....

Exhibit 5 ... | Interest .... |Exchange ....

.. 3.5459 / (GBP
Chicago Mercantile SONIA Overnight
LCZ7XYGSLJUHFXXNXD8S . 02/10/2026 |. 02/12/2029 |.... [ P 3,547,440 [Rate add 0 bps) |..
US SOFR Secured
Overnight Fina
Chicago Mercantile add 0 bps /
LCZ7XYGSLJUHFXXNXDBS [ 02/11/2026 |. 09/18/2046 |.... i 22,000,000 [(4.12)

. (866))...

....(63,479)f...

... 154,753 |...

-|0001 ...

-10001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate .. 3.98431 / (US
swap, 3.98431 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 02/17/2026 |. 02/19/2046 |........evvvven [eunnns 28,700,000 fadd 0 bps)  |oeeeeeirrriinnnnns foovriininineeinn [ 10,634 |....... [(CESI70) U (655,247)....... (665,882)[.....ccvvvvnnninns |vvnnnnnns UK R 639,922 | .......... 0001 .eevnnenens
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.24%) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/02/2026 |. 03/04/2029 |.......eevvvvvnn feunns 174,800,000 [(3.2496)  |ooeeeieeiiiiiiinn [ foeviiannns 53,878 |...... 1,665,154 [..ccoeeenin | 1,665,154 |...... 1,611,276 |oeveeeeeeviiiis oo R4 S I 1,495,480  .......... 0001 .eevnnenens
GBP Interest rate
swap, 3.4983 / (GBP .. 3.4983 / (GBP
SONIA Overnight Rate Chicago Mercantile SONIA Overnight
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/02/2026 |. 03/02/2029 |.......eevvvvven founnns 35,252,520 [Rate add 0 bps) |oeevveevvvvvvnnnn foovvviiiiiiiiiis o (6,751)....... (692,018)( .evvunnen founnnns (692,018)....... (685,267)[...ccvvvvenneens |vvnnnnnns (741D R . 301,312 ceeeeennns 0001 .eevnnenens
USD Interest rate ... 3.5885 / (US
swap, 3.5885 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/17/2026 |. 03/19/2033 |.......evvvvvvrn feunnns 16,500,000 Jadd 0 bps)  [oeeeieiieiniininns fovrnneeeeiiins [ (250)]....... [REZIVE:) IS R (132,738)|....... Q7)) R [2510)) R R 217,798 | wovveennns 0001 .eevnnenens
USD Interest rate ... 3.9726 / (US
swap, 3.9726 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/17/2026 |. 03/19/2041 |.....evvvvvivnn feunnns 18,500,000 Jadd 0 bps)  [eeeeeivirrnnnnins fovvnnineeeiiinnn foeniininns 2,286 |....... (192,528)] .eevvvnnnn feunnnns (192,528)|....... [RELIR-TE)) R R 2,286 |oevvneieiiniins |oeeeinnnn 357,886 | .......... 0001 .evvnnnnens
USD Interest rate ..3.67041 / (US
swap, 3.67041 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/20/2026 |. 03/24/2029 |.......euvvvvvrn founnns 53,000,000 fadd 0 bps)  [eeeeeiiiiiinininns foevrnineeeeiinns [, L1 . 134,739 | cevveiee [ 134,739 |......... 134,321 |ovveeieiiiiins oo L3I R R 457, 717 | weveeenens 0001 .eevnnenens
USD Interest rate ... 4.1202 / (US
swap, 4.1202 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/20/2026 |. 03/24/2046 |......cceevvvvnn foennnne 8,000,000 fadd 0 bps)  [oeeeiiiiiiiiinns e [ 863 [......... (36,588)[.eenneeeeee oo (36,588)f......... (37,451)]cveeiieiiinnns [ LK R RN 178,811 .o 0001 .evvnnnnens
USD Interest rate ... 3.8785 / (US
swap, 3.8785 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/23/2026 |. 03/25/2036 |.......evvvvvnn feunnns 25,000,000 fadd 0 bps)  feeeenriiriinnnnns foorenniieeeiiins [ 1,183 [ 37,464 | .oovenn [ 37,464 |.......... 36,281 [ e 1183 | o 395,010 [ .....ennn. 0001 .eevnnenens
USD Interest rate ..4.07368 / (US
swap, 4.07368 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/23/2026 |. 03/25/2041 |.....evvvnvvenn founnns 23,600,000 fadd 0 bps)  [eeeeeriiiiinninns foerenninineeiiins foeeeiiiin 2,012 e 2,135 | e [ 2,135 | PR ) FO RN 2,012 | o 456,800 | .......... 0001 .eevnnenens
USD Interest rate 4.15 / (US SOFR
swap, 4.15 / (US SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) ............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/23/2026 |. 03/25/2046 |........cevvvven feunnns 32,000,000 fadd 0 bps)  [eeeeeririiiinnnns foorennieneiiiinn foeeeiiiins 3,203 |......... (15,798 .evnneeees oo (15,798)|........ (19,001)feevvvenieeenn foreneeees TV ) PO I 715,293 | .......... 0001 .eevnnenens
USD Interest rate ..4.09883 / (US
swap, 4.09883 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/23/2026 |. 03/25/2056 |........evvveen founnns 19,600,000 Jadd 0 bps)  [eoeeeevvrvnnnnins Jovvvnnnieeiiines [ 1,767 |........ (63,817)[.eeeneeecs oo (63,817)]......... (65,583)]..cvvueiiiiiinnnns fooreiiinnnn 1,767 |oveeiiieeieeienn o 536,644 | .......... 0001 .evvnnnnens
EWUR Interest rate
swap, EURIBOR6M add 0 Chicago Mercantile EURIBOR6M add O
bps / (2.9195) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/26/2026 |. 03/30/2029 |.....evvueveeen feunnnn 17,628,660 |bps / (2.9195) [o.eeieeeeenieees foeemneeeeeeeene o 1,025 ......... (31,561).eeeneeees oo (31,561)f......... (32,586)]--vvueeeeemnnnn foreeeennnnn 175 R I 152,669 [ .......... 0001 .oeeneneees
GBP Interestrate | | (1 GBP SONIA
swap, GBP SONIA Overnight Rate
Overnight Rate add 0 Chicago Mercantile add 0 bps /
bps / (4.3194) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/26/2026 |. 03/26/2029 |......euueeveeen feunnnn 18,238,8100(4.3194)  [oooeieeiiieees e o (1,760)]......... (49,154)] .covvvnnns fennes (49,154)......... (47,394)]. e foeeeennnns (1,760)[ e eeeeeeeeeeenn fornnns 157,660 | .......... 0001 .oeeneneees
JY Interest rate | | (0 L Unsecured
swap, Unsecured Overnight TONAR
Overnight TONAR add 0 Chicago Mercantile add 0 bps /
bps / (1.72) .oeeennnn Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/26/2026 |. 03/30/2031 |...cevvvueeeenn fovnnns 10,510,839 (1.72)  eeeeiiieiieeienns oo s (577 16,293 | .ovveeies oo 16,293 |.......... 16,870 |.evveeeeeeeeninne oo (Y40 VPTPTIT 17,515 .......... 0001 ..oennneees
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate .. 2.56636 / (US
swap, 2.56636 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/10/2022 |. 05/12/2052 |.....evvvvveeee |oenene 48,600,000 fadd 0 bps)  [eeeeeeiiiiiininns e [ (147,523)|... (13,015,821)]........... ... (13,015,821))......... 202,996 |.eveeiieeeinns o (147,523)]. v [ 1,241,839 | .......... 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (2.81033) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/10/2022 |. 05/12/2037 |....evvvvveeen |oennne 81,400,000((2.81033)  [oeeeeeeeiininnnns o e 197,438 |...... 9,081,971 |.uveeeeees e 9,081,971 |......... 122,859 [coeeiiiiiiiecens [ 197,438 [coveeeeeeiieens [ 1,357,006 | .......... 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (2.855) ......... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/11/2022 |. 05/13/2037 |...ccevvvvveeen |oennne 81,700,000 [(2.855)  |eeceeeeiiiiiins foerieeeeeeeins e 188,949 |...... 8,751,478 |.uveeeees | 8,751,478 |......... 130,679 [cvveeeeeiiiiien o 188,949 [..oeeeeeeiiiinns [ 1,362,177 | oo 0001 ...........
USD Interest rate .. 2.47913 / (US
swap, 2.47913 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/12/2022 |. 05/16/2052 |.....evvvvveees |oennne 48,000,000 fadd 0 bps)  [eeeeeeiiiiiiiinns e [ (155,950)|... (13,555,003)]........... ... (13,555,003)|......... 293,826 |..vvveeeeeiinns o (165,950)]...cvveeeeeiinans founes 1,226,768 | .......... 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (2.71604) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/12/2022 |. 05/16/2087 |....cevvvvveeen |oennne 80,800,000 [(2.71604)  |eeeveeieeeiiins foeinrneeeeeiiies foneeeens 214,661 |...... 9,773,228 [ .eeeeenis [ 9,773,223 |......... 104,544 [ [ AL IR I I 1,347,676 | .......... 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (2.7739) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/13/2022 |. 05/17/2087 |...cvvvvvveeee |oennne 81,100,000 [(2.7739)  |eeceeeeeeeeiinns foeinvieeeeeiiins foneeeens 203,449 |...... 9,331,564 [....occenn fennns 9,331,564 |......... 15,189 [ o 203,449 | | 1,352,849 | .......... 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (2.8404) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/17/2022 |. 05/19/2037 |...cevvvveeeen |oennne 81,400,000((2.8404)  feeeeeiiiiiinnn e e 190,669 |...... 8,830,853 |...oeeeees [onnns 8,830,853 |......... 127,026 [vvveeeeiiiiiens o 190,669 [....ooeeeeinnnnns founs 1,358,192 | .......... 0001 ...........
USD Interest rate ... 2.4662 / (US
swap, 2.4662 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/19/2022 |. 05/23/2052 |....evvvveeeen |oenene 47,800,000 fadd 0 bps)  [eeeeeeiiiiiiiiines e [ (156,466)|... (13,588,843) ........... ... (13,588,843)|......... 203,425 [coeeeeeiiiiienns [ (156,466)).....evvveeeeeenn |oene 1,22, 11 .. 0001 ...........
USD Interest rate ....2.5229 / (US
swap, 2.5229 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/20/2022 |. 05/24/2052 |.....evvvvveeee |oennne 48,100,000 fadd 0 bps)  [oeeeeeeiiiiiiinns e [ (150,413)|... (13,203,703)|........... ... (13,203,703)|......... 202,337 |oeiveeeeeeeians o [REUNCIK)) A R 1,229,847 | ......... 0001 ...........
USD Interest rate ..2.51809 / (US
swap, 2.51809 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/20/2022 |. 05/24/2052 |.....evvvvveeee |oennne 48,100,000 fadd 0 bps)  [eeeeeeeiiiiiiinns e [ (150,991)|... (13,242,768)........... ... (13,242,768)......... 292,581 | o (RN 2 ) U R 1,229,847 | ......... 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (2.5733) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/24/2022 |. 05/26/2037 |....cevvvveeeeen |oennne 79,900,000((2.5733)  feeeeeeiiiiienn e e 239,786 |..... 10,775,618 [ .cevveeees |- 10,775,618 |.......... 78,154 [ [ 239,786 ..eeeeeiriniieens feeens 1,334,327 | ... 0001 ...........
USD Interest rate | | | 2.454 / (US
swap, 2.454 / (US SOFR SOFR Secured
Secured Overnight Fina Chicago Mercantile Overnight Fina
add 0 bps) .....oeennee Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/25/2022 |. 05/27/2052 |....evvvveeeean |oennne 47,600,000 fadd 0 bps)  [eeeeeeiiiiiiiiinns e [ (157,048)|.... (13,622,703) ... .. (13,622,703)|......... 203,029 |..evvveeeeeiiie o [QETALVZE)) A R 1,217,256 | ..........|0001 ...........
USD Interest rate ....2.4639 / (US
swap, 2.4639 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... [ Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXDBS . 05/25/2022 |. 05/27/2052 |.... i 47,600,000 Jadd 0 bps) (155,870)... (13,543,119)... .. (13,543, 119))... ) P (155,870)]..ceevveeieeeinn o 1,217,256 .10001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate ... 2.4867 / (US
swap, 2.4867 / (US SOFR Secured
SOFR Secured Overnight Chicago Mercantile Overnight Fina
Fina add 0 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 05/26/2022 |. 05/31/2052 |....evvvvveeen |oenene 47,600,000 fadd 0 bps)  [eeeeeeiiiiiiiinns e [ (152,993)... (13,352, 741) ........... ... (13,352,741)......... 201,441 | s (152,993)]..vvveeeeeninns [ 1,217,450 | ..o 0001 ...........
USD Interest rate US SOFR Secured
swap, US SOFR Secured Overnight Fina
Overnight Fina add 0 Chicago Mercantile add 0 bps /
bps / (3.2857) ........ Variable Annuity ..... Exhibit 5 ... [ Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXDBS [ 03/30/2023 |. 04/03/2038 |......cevveeen |.onnn. 84,900,000(3.2857)  |oriiiiiiierns o Lo 108,848 |...... 6,195,452 [........... [.o. 6,195,452 |......... 155,810 fouveeeeiiiciinnns foveenn 108,848 |...cvvveeeiiiinn o 1,471,022 .......... 0001 ...........
(1,012,225,817 (1,012,225,817
1119999999. Subtotal - swaps - hedging other - interest rate 26,108,267 |  (36,186,848)) XXX ]) (6,066,486) 10,285,638 263,284,086 | XXX XXX
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add Goldman Sachs ladd 48.161 bps
48.161 bps / (SPTR) . |Variable Annuity ..... Exhibit 5 ... [Equity ....... International ...... W22LROWP2 IHZNBB6KS28 . 12/01/2016 |. 12/18/2026 |......... 24,000 |..... 367,948,217 |/ (SPTR)  |oeeeeeeeeeees Joeieeeee e o 3,785,479 |..... 19,665,822 |..eeeeennn [eeeen 19,665,822 |..... 20,869,340 |....oceeeuueeenns [ (81,380)[-.cceeeeeiieens [ 1,657,454 | .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add Goldman Sachs add 49.161 bps
49.161 bps / (SPTR) . |Variable Annuity ..... Exhibit 5 ... [Equity ....... International ...... W22LROWP2 IHZNBB6KS28 . 12/02/2016 |. 12/18/2026 |......... 24,000 |..... 367,948,217 |/ (SPTR)  |oeeeeeeeeeees Joeieeeee e o 3,807,248 |..... 19,645,682 |....coeennn |- 19,645,682 |..... 19,963,564 |......cveeeeaees feeeenne (23,845)]...eeeeeees | 1,657,454 | .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add Goldman Sachs add 49.161 bps
49.161 bps / (SPTR) . |Variable Annuity ..... Exhibit 5 ... [Equity ....... International ...... W22LROWP2 IHZNBB6KS28 . 12/05/2016 |. 12/18/2026 |......... 24,000 |..... 365,259,288/ (SPTR)  foeeeeeeeiiiieee [ [ 3,813,258 |..... 16,777,478 | .o |- 16,777,478 |..... 14,991,567 | oo (28,174).eeeeeeeiiens [ 1,546,073 | .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add J.P. Morgan Chase ladd 60.161 bps
60.161 bps / (SPTR) . |Variable Annuity ..... Exhibit 5 ... [Equity ....... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 04/11/2017 |. 06/23/2027 |......... 22,100 |..... 326,427,586 |/ (SPTR)  |oeeeeeeeeeeees Joeiieeeee e o 3,517,139 |...... 5,052,766 |..oveeeees |ounnen 5,052,766 |...... 8,278,383 |- oo (52,131 o 1,810,537 | .oooeenne 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add J.P. Morgan Chase add 66.161 bps
66.161 bps / (SPTR) . |Variable Annuity ..... Exhibit 5 ... [Equity ....... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 06/16/2017 |. 06/23/2027 |......... 21,500 |..... 317,865,299 )/ (SPTR)  foeeeeeeeiiiieee [ [ 3,469,583 |...... 5,153,659 [.....oouns feuenns 5,153,659 |...... 7,994,940 ...ooeeriiiinnns et (51,348)]..cceeeeeees | 1,761,382 ..ooene 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add J.P. Morgan Chase add 65.161 bps
65.161 bps / (SPTR) . |Variable Annuity ..... Exhibit 5 ... [Equity ....... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 08/29/2017 |. 09/17/2027 |......... 29,160 |..... 435,544,433 [/ (SPTR) oo oo o 4,772,976 |..... 12,189,848 |.......... |- 12,189,848 |..... 13,099,645 [ [ (74,569)].....vvveeeeees | 2,634,854 | .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add add 69.161 bps
69.161 bps / (SPTR) . |Variable Annuity ..... Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . 12/12/2017 |. 12/21/2027 |......... 19,300 |..... 280,006,677 )/ (SPTR)  feeeeeeeeeeiieens oo et 3,228,079 |....... (324, 741)] eveeeeeis [ (324,741)|....... (610,848)....ccceeiiienas [ (18,178)]- e o 1,838,793 | ..o 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add J.P. Morgan Chase ladd 68.161 bps
68.161 bps / (SPTR) . |Variable Annuity ..... Exhibit 5 ... |Equity ....... |Bank, N.A. ......... THBGLXDRUGQFUS7RNES? . 12/14/2017 |. 12/17/2027 |..........9,639 |..... 144,336,085 [/ (SPTR) JUUUTRORUURUTUTTIR FERRRRORTRTRTR RO 1,670,751 |...... 4,435,093 [..covveees |oenne 4,435,093 |...... 6,738,491 |. 944,792 .|0001 ...
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add J.P. Morgan Chase ladd 60.161 bps
60.161 bps / (SPTR) . |Variable Annuity ..... Exhibit 5 ... |Equity ....... |Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 06/26/2020 |. 06/28/2030 |........ 16,000 |..... 231,109,792/ (SPTR)  |oeeeeeeeeeeees Joeieeeeeeees o 2,636,902 |..... (3,135,674 ....cuvvs fenes (3,135,674)|..... (4,517,954)......coocnriena [ (5,340 [t 2,380,668 .|0001 ...
USD Total return swap,
US Fed Funds Effect ....US Fed Funds
Rate add 56 bps / J.P. Morgan Chase Effect Rate add
(SPTR) .... |Variable Annuity ..... Exhibit 5 ... |Equity ....... |Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 12/04/2020 |. 12/20/2030 |......... 13,200 |..... 191,507,158 156 bps / (SPTR) [..eeereueeeeiaan feeeeiiiiieeece o 2,120,287 |..... (2,894,045)( ....evvs fennns (2,894,045)]...... (1,335,447 )| |oeeeeenn (8,434) s | 2,080,790 .|0001 ...
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 65 Barclay's Bank PLC add 65 bps /
bps / (SPTR) .......... Variable Annuity ..... Exhibit 5 ... [Equity ..o fiiiiiiiiiiiiiiinne G5GSEF7VJP5170UK5573 . 12/05/2023 |. 12/16/2033 |.......... 5,000])...... 74,681,832[(SPTR)  |ooeiiiiiieieeeee | | 817,854 |......... 540,700 | ..coovveee | 540,700 |...... 2,399,330 | e (12,790 [ 1,036,916 ] .......... 0001 ...........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 5 6 7 8 9 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add Barclay's Bank PLC add 62.75 bps /
62.75 bps / (SPTR) .. |Variable Annuity ..... |Exhibit 5 ... |EQUity ..eeoes|emriiiiiiniiiiiiiinns G5GSEF7VJP5I70UK5573 [ 12/07/2023 |. 12/16/2083 |......... 20,200 301,714,593 [(SPTR)  |eeeeieeeeeiins foeinieeeeeeeiins o 3,286,941 |...... 1,652,753 | .uvveeeees o 1,652,753 |......9,735,635 |...evvveeeneiiins | (51,458))...cevvnieeeeins | 4,189,139 | .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 62 Goldman Sachs Bank [add 62 bps /
bps / (SPTR) .......... [V SN KD3XUN7CBT14HNAYLUO2 [ 12/07/2023 |. 12/16/2083 |......... 15,200 227,032,759 |(SPTR)  feeeeeeeiiiieees [ [ 2,468,663 |...... 1,077,074 | .ooeeenis [ 1,077,074 |...... 7,934,929 [....ooonnnnnnnnn | (38,854))..cccvveieieiins | 3,152,224 | .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 73 Goldman Sachs Bank [add 73 bps /
bps / (SPTR) .......... [V N KD3XUN7CBT 14HNAYLUO2  [. 06/03/2024 |. 06/16/2034 |.......... 8,500 129,089,424 |(SPTR)  |oeeeeeeeeiiinens forveeeeeiiiiiens el 1,425,113 )...... 3,755,081 [.ooeeenis fenns 3,755,081 |...... 5,942,496 ...t (517 s 1,849,531 .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add Goldman Sachs Bank add 75.5 bps /
75.5 bps / (SPTR) ... [V N KD3XUN7CBT14HNAYLUO2  [. 06/27/2024 |. 06/16/2034 |.......... 8,000 121,495,928 |(SPTR)  [oeeeeeeeeeiinen forveeeeeiiieens e 1,348,849 |...... 3,785,748 |.uveeeees | 3,785,748 |......5,573,407 [....coeeeinnnnns o (U873 F R 1,740,735 | oo 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 74 Goldman Sachs Bank [add 74 bps /
bps / (SPTR) .......... [V N KD3XUN7CBT14HNAYLUO2 (. 07/09/2024 |. 06/16/2034 |......... 25,900 303,343,067 |(SPTR)  feeeeeeieiieieees [ [ 4,352,250 11,767,621 | .ceevveeee |- 11,767,621 |.....18,081,844 [.......covvveeers |oeeenne [(ISTH0CL5)) A N 5,635,630 | .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 92 Goldman Sachs Bank [add 92 bps /
bps / (SPTR) .......... [V N KD3XUN7CBT 14HNAYLUO2 [ 12/13/2024 |. 12/15/2034 |........ 72,000 |.. 1,095,872,733|(SPTR)  [oeereeeeeeiiinns foonnnneeeeeeiinns o 12,594,264 58,743,040 [....ccnnns [onns 58,743,040 |.....79,351,575 [....ccuvrnnnnnnne (1,082,991, 16,169,539 | .......... 0001 ...........
USD Total return swap, SPTR / (US SOFR
SPTR / (US SOFR Secured
Secured Overnight Fina Goldman Sachs Bank Overnight Fina
add 92 bps) ............ [V N KD3XUN7CBT 14HNAYLUO2 [ 12/13/2024 |. 12/18/2026 |........ 72,000 |.. 1,095,872,733 fadd 92 bps)  |.eeeereeiiiiiins forniieniiiiinn [ .(12,594,264)|... (63,002,227 ........... ... (63,002,227))....(75,209,522)].....cceeeeurnnns founnne 1,032,991 |oeveeiieeiiiie o 4,638,619 | .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 1 Barclay's Bank PLC add 1 bps /
bps / (LBUSTRW) ..... [Variable Annuity ..... [Exhibit 5 ... [Credit........ [ccoomrririiiiiinnaine G5GSEF7VJP5I70UK5573  [. 03/26/2025 |. 04/01/2026 |........ 75,000 179,239,500 [(LBUSTRUU)  |-eeeeeieeeeeiis oo o 1,628,281 ...... 3,705,361 |.evveeeees |onnes 3,705,361 |...... 3,004,502 [...........oven (UNCXL:)) U 47,284 | el 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add -4 Barclay's Bank PLC add 4 bps /
bps / (LBUSTRW) ..... [Variable Annuity ..... [Exhibit 5 ... [Credit........ [ceoorririiiiinnane G5GSEF7VJP5I70UK5573  [. 04/23/2025 |. 04/01/2026 120,000 286,783,200 [(LBUSTRWU)  [oeeeeeiiieeeneees feeeeiiiieeeeee [ 2,569,799 |...... 5,916,628 |....coeeenn |onnnne 5,916,628 |......4,950,811 [.....oooeiinnnnns fornnenis [0 .7 U I 75,574 | eeeeil 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add -4 Barclay's Bank PLC add 4 bps /
bps / (LBUSTRW) ..... [Variable Annuity ..... [Exhibit 5 ... [Credit........ [ceoorririiiiinnane G5GSEF7VJP5I70UK5573 . 04/23/2025 |. 05/01/2026 120,000 286,783,200 [(LBUSTRWU)  [oeeeeeiiiieeeeees [ [ 2,569,799 |...... 5,916,628 |....coeeenn |onnnne 5,916,628 |......4,950,811 [.....oooeiinnnnns fornnenis (48,784 [ 420,778 | evreennn 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add -4 Barclay's Bank PLC add 4 bps /
bps / (LBUSTRW) ..... [Variable Annuity ..... [Exhibit 5 ... [Credit......c. [ccoomrririiiiiinnains G5GSEF7VJP5I70UK5573 . 04/23/2025 |. 06/01/2026 120,000 286,783,200 [(LBUSTRWU)  [oeeeeeiineiieeees [ [ 2,569,799 |...... 5,916,628 |....coeeenn |onnee 5,916,628 |......4,950,811 [.....oooriininnn fornnens (48,784) .. o 590,252 | ..oennne. 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add -7 J.P. Morgan Chase add -7 bps /
bps / (LBUSTRW) ..... Bank, N.A. ......... 7THBGLXDRUGQFUS7RNES7 . 04/29/2025 |.07/01/2026 |......... 45,000 107,543,700 |(LBUSTRUU)  [eeeeeeeeiinienn [ e 955,699 |...... 2,229,690 [..ocoeennn fernns 2,229,690 |...... 1,687,904 [......ccvvereeris | (18,248 o 270,349 | ..........|0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add -8 Barclay's Bank PLC add -8 bps /
bps / (LBUSTRW) ..... . GSGSEF7VJP5170UKS573  |. 04/29/2025 |.07/01/2026 |........ 90,000 215,087,400 [(LBUSTRWU)  [oeeeeeiinieieeees [ [ 1,906,079 |...... 4,430,301 [.ooeeennns fennns 4,430,301 540,698 -|0001 ...
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add -7 J.P. Morgan Chase add -7 bps /
bps / (LBUSTRW) ..... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 . 05/29/2025 |. 06/01/2026 |........ 85,000 203,138,100 [(LBUSTRW) — |.ooeieiivveeeneess | o 1,805,209 ]...... 4,288,456 |........... [...... 4,288,456 418,095 .10001 ...
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€2'903

1 5 6 7 8 9 10 11 12 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add -9 Barclay's Bank PLC add -9 bps /
bps / (LBUSTRW) ..... [Variable Annuity ..... [Exhibit 5 ... [Credit......c. [ccoomrririiiiiinnane G5GSEF7VJP5I70UK5573 [ 05/30/2025 |. 06/01/2026 |........ 85,000 |.....203,138,100 [(LBUSTRUU)  |-ceevveeeeeeinnns fonnvneeneeiiinns [onnen 1,795,164 L. 4,182,481 | | 4,182,481 |......3,506,547 [.......coovnnnnns fornnenins (34,41 [ 418,095 | ..........|0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 6 Goldman Sachs Bank add 6 bps /
bps / (LBUSTRW) ..... [V SN KD3XUN7CBT 14HNAYLUO2 [ 07/23/2025 |.07/01/2026 |......... 31,500 |...... 75,280,590 [(LBUSTRW)  [oeeeeeevreeeneeees Jooeeiiiiiieeeeees | 694,053 | 1,588,940 [.couvnenes |onne 1,588,940 |...... 1,207,916 |..cevvneneneiis | [C304:)) R RPN 189,244 | ..........|0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 6 Goldman Sachs Bank add 6 bps /
bps / (LBUSTRW) ..... [V N KD3XUN7CBT14HNAYLUO2 [ 07/23/2025 |.08/01/2026 |......... 31,500 |...... 75,280,590 [(LBUSTRW)  [oeeeeeevrneeneeens Jooeeeiiiieeeeeis oo 694,053 | 1,605,051 [..cuvveees |- 1,605,051 [...... 1,219,230 [..ocooininnnnnn foneens (C304:)) R IR 218,220 | ..........|0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 6 Goldman Sachs Bank add 6 bps /
bps / (LBUSTRW) ..... [V N KD3XUN7CBT14HNAYLUO2 [ 07/23/2025 |. 09/01/2026 |......... 32,000 |...... 76,475,520 [(LBUSTRW)  [oeeeeeivieeneeees Jooeeeiiiieeeeeis oo 705,001 |, 1,607,449 [ ..eevnnees |- 1,607,449 |...... 1,246,516 |.....ovveeeeeiiins oo [E38:55%) I IR 247,645 | ..........|0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 4 Goldman Sachs Bank add 4 bps /
bps / (LBUSTRW) ..... [V N KD3XUN7CBT14HNAYLUO2 . 08/26/2025 |. 08/31/2026 |......... 45,650 |..... 109,097,109 |(LBUSTRW)  [oeeeeeeuveeenenns |oeeeeiiiiiiennenns |- 1,000,462 |........ 2,282,236 [.eeeeennns forens 2,282,236 |...... 1,783,575 [..ooooiiiiiinen [ [(C8:5572) I AP 352,109 | ..........|0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 49 [add 49 bps /
bps / (RU20INTR) ..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 09/15/2025 |. 09/18/2026 |......... 12,500 |..... 170,231,750 [(RU20INTR) oo oo (819,338)] ..evvveeees |oenennn (819,338)|..... (2,927 127)|.cccvvvvveeeeens oo [E552:10)) R ISP 581,452 | .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 30 [add 30 bps /
bps / (NDDUEAFE) ..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 09/16/2025 |. 09/18/2026 |........ 19,600 |.....211,971,276 [(NDDUEAFE) ~ |.oovvveeeeeiinns foeiniieeeeeiines 200022 2,005,593 ... 7,185,743 | vt o 7,185,743 |......9,445,673 [.....oooiinnnnnns [ 6,531 [cuveeieiiiiiiens o 724,02 | ..........|0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 7 Goldman Sachs Bank add 7 bps /
bps / (LBUSTRW) ..... [V N KD3XUN7CBT 14HNAYLUO2 [ 09/24/2025 |. 09/30/2026 |........ 58,000 |..... 138,611,880 [(LBUSTRUU)  |.ceeveeeeeeeinnnns fonnveenneeiiinns [oneen. 1,266,871 [t 2,922,736 [.eeeeeennns fennns 2,922,736 |...... 2,273,104 [.ooooonniinens | (28, 31))ceeeeiiieiecee [ 490,067 | ..........|0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 6 Barclay's Bank PLC add 6 bps /
bps / (LBUSTRW) ..... [Variable Annuity ..... [Exhibit 5 ... [Credit........ [ceoorririiiiinnane G5GSEF7VJP5I70UK5573  [. 09/24/2025 |. 09/30/2026 |........ 58,000 |..... 138,611,880 [(LBUSTRUU)  |.ceeveeeeeeicinnns fonnieeeeeeiiine [onnen 1,276,338 .. 2,871,264 | .o [t 2,871,254 |......2,393,271 [eooeeeenininns o [(PXIVZ40) RO RS 490,067 | ..........|0001 ...........
USD Total return swap, SPTR / (US SOFR
SPTR / (US SOFR Secured
Secured Overnight Fina Overnight Fina
add 69 bps) ............ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 12/08/2025 |. 12/18/2026 |........ 72,000 |.. 1,063,474,488 |add 69 bps)  |.eeeeeeeiiiinnns forniiinniiiin [ ... (18,046,675)| ........... ... (18,046,675)]... (27,102,015)].....ceeeeiinnnns founrnenns [ 7 I RN 4,501,484 ..........[0001 ...........
USD Total return swap, SPTR / (US SOFR
SPTR / (US SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 73.5 bps) ......... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 12/12/2025 |. 12/17/2027 |......... 43,600 |.....652,874,087 fadd 73.5 bps)  |.evverreriiinnnns foniiieiiiiiias ... (20,352,371)] eeenennnne ... (20,352,371)|... (20,028,664)]......ccceerrinns |oennnnns 112,906 [vvveveeeiinnnns fones 4,273,569 | ..........[0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 3 J.P. Morgan Chase add 3 bps /
bps / (LBUSTRW) ..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 (. 02/25/2026 |. 03/01/2027 |......... 94,550 |..... 225,961,263 |(LBUSTRW)  [eeeeeeemmeienenn [ooeeeiiiiieeeenns |oeenen 693,060 | 5,107,145 | | 5,107,145 |...... 4,414,005 [........oocnnnnns fornnnnnd 693,050 [..oeeviirnniinnns feeens 1,083,345 | ..........[0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 0 Barclay's Bank PLC add 0 bps /
bps / (LBUSTRW) ..... ._GSGSEF7VJP5I70UKS573 |. 02/25/2026 |. 03/01/2027 |......... 73,450 |..... 175,535,217 |(LBUSTRW)  |.ooooiievvnnnenes |oveeeiiiinennees 1. 533,999 |, 3,627,516 |..eeeeenn |nnnes 3,627,516 |......3,093,517 [..ooeeeeeiiinnnns e 533,999 [.. 841,583 .10001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 2 J.P. Morgan Chase add 2 bps /
bps / (LBUSTRW) ..... Variable Annuity ..... Exhibit 5 ... [Credit........ Bank, N.A. ......... 7THBGLXDRUGQFUS7RNES7 (. 03/05/2026 |. 03/01/2027 |......... 44,300 |..... 104,851,455 [(LBUSTRW)  [oeeeeevineinenins foeeeiiiiieeceeee oo 245,293 |...... 1,204,222 .o | 1,204,222 |...... 1,048,929 |...ovveeineiiiis oo 245,293 [cooeeeeeiiiiens [ 502,69 | .......... 0001 ...........
USD Total return swap,
US SOFR Secured US SOFR Secured
Overnight Fina add Overnight Fina
22.5 bps / (NDDUEAFE) Barclay's Bank PLC add 22.5 bps /
.... |Variable Annuity ..... Exhibit 5 ... . GBGSEF7VJP5I70UKS573  |. 03/13/2026 |. 03/19/2027 |......... 31,950 |..... 333,883,203 |(NDDUEAFE) . 286,668 ..o [ [ | (286,668)|.......cccevveena ferneens 286,668 |......ccooecuene founes 1,643,713 .|0001 ...
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 17 add 17 bps /
bps / (NDDUEAFE) ..... Variable Annuity ..... Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . 03/13/2026 |. 03/19/2027 |......... 40,500 |..... 423,232,229 [(NDDUEAFE) oo Joeeeeieeeeeee oo 358,209 |..... (1,005,244 ....covvvs fonnes (1,005,244)|.....(1,363,454).....cccocumennns e 358,209 |- oo 2,083,580 | .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 15 J.P. Morgan Chase add 15 bps /
bps / (NDUEEGF) ...... Variable Annuity ..... Exhibit 5 ... [Equity ....... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 03/13/2026 |. 03/19/2027 |....... 203,000 |..... 162,568,797 |(NDUEEGF)  [ceeeeeeiiiiines [ e 119,789 |...... 7,041,635 |..oeeeeeens | 7,041,635 |...... 6,921,846 |....eeeeieeiiis | 119,789 [ e 800,329 [ .....o.... 0001 ...........
USD Total return swap, SPTR / (US SOFR
SPTR / (US SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 58 bps) ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 03/16/2026 |. 09/17/2027 |......... 29,160 |..... 428,787,886 [add 58 bps)  |.oeeceeiieeiiis | [ (401,979)|......(4,498,135)] ..eeeeeenns | (4,498,135)|..... (4,006, 156)|......evvmeeeeeas | (401,979)]...ceeeeeees | 2,593,980 | .......... 0001 ...........
USD Total return swap, SPTR / (US SOFR
SPTR / (US SOFR Secured
Secured Overnight Fina Overnight Fina
add 58.5 bps) ......... Variable Annuity ..... Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . 03/16/2026 |. 12/17/2027 |......... 19,300 |..... 283,799,938 Jadd 58.5 bps)  [oeeeeiiiiiiiiiins [ [ (266,371)f..... (2,943,540)| ..vvvvveens |onnne (2,943,540)|......(2,677,169)|.....eevveeeeeeas | (266,371)]..cceeeecees | 1,857,692 | .......... 0001 ...........
USD Total return swap, SPTR / (US SOFR
SPTR / (US SOFR Secured
Secured Overnight Fina J.P. Morgan Chase Overnight Fina
add 58 bps) ............ Variable Annuity ..... Exhibit 5 ... [Equity ....... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 03/16/2026 |. 12/17/2027 |.......... 9,639 |..... 141,738,218 Jadd 58 bps)  [oeeeeeiiciiiiiins [ [ (132,876)|.....(1,476,149) ........... |..... (1,476,149)|..... (1,343,278 [ (132,876))-cc e [oeeeene 927,787 | evveennnn 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add Goldman Sachs Bank ladd 60.161 bps
60.161 bps / (SPTR) . |Variable Annuity ..... Exhibit 5 ... [Equity ....... USA e KD3XUN7COT14HNAYLUO2 . 08/29/2022 |. 12/17/2029 |......... 15,500 |..... 231,613,669 |/ (SPTR)  |oeeeeeeeeeeieies Joeieeeee e o 2,501,576 |...... 5,171,403 |.eveeeeees | 5,171,403 |...... 7,988,940 |- oo (9,187))- e | 2,230,802 .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add Goldman Sachs Bank add 59.161 bps
59.161 bps / (SPTR) . |Variable Annuity ..... Exhibit 5 ... [Equity ....... USA e KD3XUN7C6T14HNAYLUO2 . 08/29/2022 |. 12/17/2029 |......... 46,500 |..... 696,299,186 |/ (SPTR)  |oeeeeeeeeeeiiies Joeieeeee e o 7,417,669 |..... 16,936,433 [.....ceeet [enes 16,936,433 |..... 33,901,885 ..o [eeene (11,479 s 6,709,348 | .......... 0001 ...........
USD Total return swap,
US Fed Funds Effect ....US Fed Funds
Rate add 55 bps / J.P. Morgan Chase Effect Rate add
(SPTR) e Variable Annuity ..... Exhibit 5 ... [Equity ....... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 12/11/2020 |. 12/20/2030 |......... 13,200 |..... 191,507,158 155 bps / (SPTR) [.eeeeeeueeeeiaan feeeeiiiiieeeee o 2,115,239 |..... (2,987,674)] ..ceeeeen [ (2,987,674)|.....(1,325,970)[....ccccureeeaacs fereeanne (8,414 s 2,080,790 | .......... 0001 ...........
USD Total return swap,
US Fed Funds Effect ....US Fed Funds
Rate add 57 bps / J.P. Morgan Chase Effect Rate add
(SPTR) e Variable Annuity ..... Exhibit 5 ... [Equity ....... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 01/12/2021 |. 03/21/2031 |......... 25,500 |..... 374,216,784 [57 bps / (SPTR) |-eeeveeeeeriiins foeiieeeeeeecns o 4,200,882 |..... (1,599, 130)( ...covvvvs fenes (1,599, 130)|...... 1,749,924 | o 32,772 [ceeeiiieeeee [ 4,173,398 | .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 61 Ameriprise add 61 bps /
bps / (CLXRX) ......... Variable Annuity ..... Exhibit 5 ... [Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEKQS5388  [. 01/15/2026 |. 01/15/2027 |..... 2,550,381 |..... 144,963,656 [(CLXRX)  |oeeeeeeieeeees oo o 1,274,957 |...... 9,665,710 |..eveeeees foueee 9,665,710 |...... 8,390,753 [..ooeeeeeiiiees [ 1,274,957 | oo 644,912 .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 1 Ameriprise add 1 bps /
bps / (LBUSTRW) ..... Variable Annuity ..... Exhibit 5 ... [Credit........ Financial Inc ...... 6ZLKQF7QBEJAEKQS5388 [ 01/29/2026 |. 04/15/2026 |.......... 2,2451........ 5,278,803 |(LBUSTRUU)  foeeeeeeeieiiinnes foneeeeiiiiiinss o 30,735 |.......... 38,839 | ..o | 38,839 [........... 8,104 . |, 30,735 | |, 5,388 | .......... 0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 1 Ameriprise add 1 bps /
bps / (LBUSTRW) ..... Variable Annuity ..... Exhibit 5 ... [Credit........ Financial Inc ...... 6ZLKQF7QBBJAEKS5388  [. 01/29/2026 |. 04/15/2026 |.......... 3,084 |........ 7,251,504 [(LBUSTRWU)  [oeeeeiiiiieneee foeeeeiiiieeeeee foeees 2,221 ).......... 53,354 |.uurieeeees | 53,354 |.......... LRI KTl F L7222 i O I 7401 o 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 1 Ameriprise add 1 bps /
bps / (LBUSTRW) ..... Variable Annuity ..... Exhibit 5 ... [Credit........ Financial Inc ...... 6ZLKQF7QB6JAEKS5388 . 01/29/2026 |. 04/15/2026 |......... 42,746 |..... 100,511,235 [(LBUSTRWU)  [oeeeeerieeeeeeies foeeeiiiiieeceee oo 585,210 |......... 739,523 | .uveeeeeen e 739,523 |......... 154,313 [ [ 585,210 [ooeeeieiiiiieeees [ 102,584 | .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 59 Ameriprise [add 59 bps /
bps / (RGERX) ......... Variable Annuity ..... Exhibit 5 ... [Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEKQS5388  [. 02/04/2026 |. 07/15/2026 |..... 1,781,972 |...... 38,152,021 [(RGERX)  [eeeeeeiiieieenens [ [ 243,507 |...... 2,417,513 .o [l 2,417,513 |...... 2,174,006 |-evvveeeeeiiins oo LRIV 7 F RS 103,022 .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 59 Ameriprise [add 59 bps /
bps / (COFYX) ......... Variable Annuity ..... Exhibit 5 ... [Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEKQS5388 . 02/04/2026 |. 02/17/2027 |..... 3,081,960 |..... 122,353,812|(COFYX)  foeeeeeeeeiiiens forreee e 780,930 |...... 6,883,211 |..ceeeees | 6,883,211 ...... 6,102,281 |.oevveeieeeiins oo 780,930 [ooveviiiiiiiieens [ 574,071 [ ..ooeeeees 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 59 Ameriprise [add 59 bps /
bps / (CMVYX) ......... Variable Annuity ..... Exhibit 5 ... [Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEKQS5388  [. 02/04/2026 |. 07/15/2026 |..... 2,319,899 [...... 36,445,613 [(CMVYX) s oo o 148,149 |......... 519,332 |.uveeeeeees o 519,332 |......... KT R 7 N N 148,149 [ [ 98,414 | .ol 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 54 Ameriprise [add 54 bps /
bps / (CXXRX) ......... Variable Annuity ..... Exhibit 5 ... [Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEKQS5388 . 02/12/2026 |. 10/15/2026 |..... 3,067,485 |...... 74,386,511 [(CXXRX) oo [ [ 399,696 |...... 3,283,131 ..o [t 3,283,131 |...... 2,883,436 [....oooeeiiinnnnns forniens 399,696 |...evvveiieeiiins | 213,736 | weeeennn. 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 54 Ameriprise ladd 54 bps /
bps / (CSGYX) ......... Variable Annuity ..... Exhibit 5 ... [Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEKQS5388 . 02/12/2026 |. 08/13/2026 |..... 1,612,904 |...... 57,693,576 [(CSGYX)  [oeeeeeiiiiieeeins oo oo 310,001 |...... 4,535,809 [.....cceuns fennns 4,535,800 |...... 4,225,808 [.....ocoeeunnnnnns fernenns 310,001 [evvveeeeiiiiiien o 175,336 | ..o 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 54 Ameriprise [add 54 bps /
bps / (CMGYX) ......... Variable Annuity ..... Exhibit 5 ... [Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEK(S5388 . 02/12/2026 |. 10/15/2026 |..... 1,904,128 |...... 55,619,579 [(CMGYX)  |eeeeeeeeereiiins Jooenneeeeeeiiies o 298,857 |...... 2,450,521 [.oooeenns fenns 2,450,521 |...... 2,151,665 |-.evveeeeeeiins oo 208,857 ..eeeieiiiieieens [ 204,675 .......... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 54 Ameriprise ladd 54 bps /
bps / (SLVIX) ......... Variable Annuity ..... Exhibit 5 ... [Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEK(S5388 . 02/12/2026 |. 08/13/2026 |..... 1,580,030 |...... 69,916,328 [(SLVIX)  [eeeeeeiiiieeeee [ [ 375,676 |...... 3,851,742 [..oeeeiis [t 3,851,742 |...... 3,476,066 |....ovveeeeriiinn | KT TCT(C) N U 212,483 | ... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 50 Ameriprise [add 50 bps /
bps / (CPXRX) ......... Variable Annuity ..... Exhibit 5 ... [Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEK(S5388  [. 02/19/2026 |. 09/15/2026 |..... 4,968,267 |...... 79,989,099 [(CPXRX)  |oeeeieieeeeiinns foemnneeeeeeiiins o 360,592 |...... 4,881,715 | .eueeeeees | 4,881,715 |...... 4,521,128 [ o 360,592 |- oo 270,764 | ..eeeeeenn 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 3 Ameriprise add 3 bps /
bps / (LBUSTRW) ..... Variable Annuity ..... Exhibit 5 ... [Credit........ Financial Inc ...... 6ZLKQF7QBBJAEKQS5388  [. 02/25/2026 |. 04/15/2026 |.......... 3,682(....... 8,766,106 [(LBUSTRUU)  |eeeveeeeeeiiins Jooiniieeeeeiins foiiieeens 20,634 |......... 151,324 [ oo | 151,324 |......... 121,690 [ooeeeeeiiiiiene [ A7 O 8,947 | ... 0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 49 Ameriprise [add 49 bps /
bps / (CKKRX) ......... Variable Annuity ..... Exhibit 5 ... [Credit........ Financial Inc ...... 6ZLKQF7QB6JAEKQS5388 . 02/26/2026 |. 09/15/2026 |..... 3,070,971 |...... 39,185,590 [(CKKRX)  [oeeeeeeeeeiiins fonrneeeeeeiiies forieeeee 8,776 |...... 1,145,035 |.eveeeeees | 1,145,035 |...... 1,136,259 ..o o LI AL-1) P RS 132,644 | ..........|0001 ...........
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 49 Ameriprise [add 49 bps /
bps / (CIOYX) ......... [Variable Annuity ..... Exhibit 5 ... [Credit........ Financial Inc ...... 6ZLKQF7QB6JAEK(S5388 . 02/26/2026 |. 07/15/2026 |..... 5,144,904 |....... 45,943,993 [(CI0YX) . ...(80,542)f... ....691,193 [........ 771,736 |. ) (80,542)|.. 124,063 -|0001 ...
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 49 Ameriprise [add 49 bps /
bps / (CEKYX) ......... |Variable Annuity ..... Exhibit 5 ... . |Financial Inc ...... 6ZLKQF7QB6JAEKQS5388 [ 02/26/2026 |. 06/17/2026 |..... 3,748,707 |...... 73,437,170 [(CEKYX) ..270,715|...... 8,217,973 . | 8,217,973 |...... 7,947,259 |. I R 270,715 | oo | 169,817 .10001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 49 Ameriprise [add 49 bps /
bps / (CRIYX) ......... Variable Annuity ..... Exhibit 5 ... |Credit........ Financial Inc ...... 6ZLKQF7QB6JAEKQS5388  |. 02/26/2026 |. 06/17/2026 |..... 4,282,302 |...... 39,953,878 |(CRIVX) [ i [ (22,400)f......... 834,060 [....coeeees forrnnnn 834,060 |......... 856,460 [......covvvvnnnnes foerennnnn (2221 [0) R RPN 92,390 | ..ooeen 0001 .eevnnenens
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 59 Ameriprise [add 59 bps /
bps / (FLCOX) ......... Variable Annuity ..... Exhibit 5 ... |Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEKQS5388  |. 03/06/2026 |. 04/15/2027 |..... 3,770,140 |...... 80,831,802 |(FLCOX)  eeeeeeeerrmnnnns foorernninieeeenns foeeenns 209,179 |...... 1,377,922 [ceveeeeenn [ 1,377,922 |...... 1,168,743 [ Jevninnns 209,179 [oeveeiiiiiiines foeeeinnnn 412,493 | .......... 0001 .eevnnenens
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 59 Ameriprise [add 59 bps /
bps / (FSPGX) ......... Variable Annuity ..... Exhibit 5 ... |Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEKQS5388  |. 03/06/2026 |. 05/13/2027 |..... 3,312,733 |..... 144,865,814 [(FSPGX)  |evevenieiiiiinnn oo e 374,888 |...... 6,934,099 |....oounnns [ennnnn 6,934,09 |...... 6,559,211 |ouvveniiiiiiins | KYL: . O I 766,368 | .......... 0001 .eevnnenens
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 46 Ameriprise [add 46 bps /
bps / (VPADX) ......... Variable Annuity ..... Exhibit 5 ... |Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEKQS5388  |. 03/11/2026 |. 04/15/2027 |....... 158,063 |...... 19,727,843 [(VPADX)  |eeeeeeeeeveiennns fooveiiiieceis o 2,721......... FLZ N7 1 [ 744,521 |........ 701,800 [.ovvvvvenniiiinnn fooeeeees 7 8 P R 100,673 | .......... 0001 .eevnnenens
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 46 Ameriprise [add 46 bps /
bps / (VITAX) ......... Variable Annuity ..... Exhibit 5 ... |Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEKQS5388  |. 03/11/2026 |. 12/16/2026 |....... 254,502 |...... 95,792,008 [(VITAX)  Jeeeerenerineinnn fooreereeininnenes foevennnns 110,579 |...... 4,963,932 [..ccoeeenns | 4,963,932 |...... 4,853,353 [...oovvviiiniins ferninns (U7 R A 403,895 | .......... 0001 .evvnnnnens
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 46 Ameriprise [add 46 bps /
bps / (VITAX) ......... Variable Annuity ..... Exhibit 5 ... |Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEKQS5388  |. 03/11/2026 |. 11/18/2026 |....... 254,502 |...... 95,792,008 [(VITAX)  Jeeeeeeneeenvinnn feoreereeiniinenes fovvnnnnns 110,579 |...... 4,963,932 [..cceeeennn |oenne 4,963,932 |...... 4,853,353 [...covvniiiniins ferninns 110,579 [ Jeveenns 381,167 | .......... 0001 .eevnnenens
USD Total return swap, US SOFR Secured
US SOFR Secured Overnight Fina
Overnight Fina add 56 Ameriprise [add 56 bps /
bps / (FSPSX) ......... Variable Annuity ..... Exhibit 5 ... |Equity ....... Financial Inc ...... 6ZLKQF7QB6JAEKQS5388 ). 03/18/2026 |. 03/10/2027 |..... 1,764,120 |..... 107,805,373 |(FSPSX)  Joueeniiivivnnnnnns foovevnnnnineiinns foveennns 150,664 |....... (325,648)] ..cevevnnnn |ounnnns (325,648)|....... (476,312)[.covvvvnnnnnins Jovnnnnnns 150,664 [...oovvvveiniiins Jovnannnns 523,840 | .......... 0001 ..oevnnnnns
1149999999. Subtotal - swaps - hedging other - total return 76,354,141 206,004,054 | XXX 206,004,054 | 249,818,257 6,789,429 104,692,209 | XXX XXX
1169999999. Subtotal - swaps - hedging other 26,108,267 40,167,293 | (806,221,763) XXX (806,221,763) 243,751,770 17,075,067 367,976,295 | XXX XXX
1229999999. Subtotal - swaps - replication XXX XXX XXX
1289999999. Subtotal - swaps - income generation XXX XXX XXX
1349999999. Subtotal - swaps - other XXX XXX XXX
(2,542,506,411 (2,542,506, 411
1359999999. Total swaps - interest rate 26,108,267 (60,880,054)) XXX ]) 33,403,387 21,037,399 441,717,337 | XXX XXX
1369999999. Total swaps - credit default XXX XXX XXX
1379999999. Total swaps - foreign exchange XXX XXX XXX
1389999999. Total swaps - total return 76,354,141 206,004,054 | XXX 206,004,054 | 249,818,257 6,789,429 104,692,209 [ XXX XXX
1399999999. Total swaps - other XXX XXX XXX
(2,336,502,357 (2,336,502, 357
1409999999. Total swaps 26,108,267 15,474,087 |) XXX ] 283,221,644 27,826,828 546,409,546 [ XXX XXX
1479999999. Subtotal - forwards XXX XXX XXX
Rider claims less
rider fees in VA
contracts - 75% Rho -
10 year straight line
amortization .......... Variable Annuity ..... Exhibit 5 ... | Interest ... | woocviiiiiiiiiiiiiins eveiiiieiieiieeieiieeines feieeies e feeeein i feeeeeeieiiis e e e e e 23,748,354 |...oeneeeeeeee e e ] (28,199,619)]...eueeeeeenes foeeeeeeeiiiies e e | e 0005 ............
1499999999. Subtotal - SSAP No. 108 adjustments - recognized and deferred assets or liabilities 23,748,354 XXX (28,199,619) XXX XXX
1509999999. Subtotal - SSAP No. 108 adjustments 23,748,354 XXX (28,199,619) XXX XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
(1,530,280,593 (1,530,280,593
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 (24,693,206)) XXX ] 39,469,874 10,751,761 178,433,251 XXX XXX
1709999999. Subtotal - hedging other 477,176,333 41,286,320 40,167,293 | (226,160,185)] XXX (226,160,185) 284,791,094 (2,867,553 17,075,067 367,976,295 | XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1719999999. Subtotal - replication XXX XXX XXX
1729999999. Subtotal - income generation XXX XXX XXX
1739999999. Subtotal - other XXX XXX XXX
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives 23,748,354 XXX (28,199,619) XXX XXX
(1,756,440,779 (1,756,440,779
1759999999 - Totals 477,176,333 41,286,320 39,222,441 ) XXX ] 296,061,349 (2,867,553 27,826,828 546,409,546 | XXX XXX
(a) Code Description of Hedged Risk(s)
5 PP
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 .... . |Economical ly hedge the variable annuities living benefits exposure. ...
0002 . . |Economical Iy hedge the indexed universal life exposure. .........
0005 .... . |Rider claims less rider fees in VA Contracts - 100% effective.
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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
US 10YR NOTE Chicago Board of
TYME e fereeeiinens 139 [........ 13,900,000 [ (CBT)Jun26 ............ Variable Annuity .... |Exhibit 5 ... | Interest .... [.06/18/2026 .[Trade ................ 549300EX04Q20BFQTQ27  |.03/31/2026 .|..... 111.0020 |..... 111.0469 |............ (26,546)|............ (26,546)]...cccceeeeeeenns fornnniniiiiiiiins Joeeeiiiiiiiiiiens e 6,238 |........... 6,238 |...coeennn 260,625 (0001 ..o e 1,000
US ULTRA BOND CBT Chicago Board of
L A 95 [oveeens 9,500,000 [Jun26 ......cceennnnnnn Variable Annuity .... |Exhibit 5 ... | Interest .... [.06/18/2026 .[Trade ................ 549300EX04Q20BFQTQ27  |.02/26/2026 .|..... 120.8145 |..... 116.5625 |............. 20,781 [oueieeinnnnee 20,781 |oeeeeiiiiiiiiiees e e e (403,940)f........ (403,940)............ 489,250 10001 ...oeveeiininn [ 1,000
EURO FX CURR FUT Chicago Mercantile
=10 [ 671 |........ 96,919,056 |Jun26 ................... Variable Annuity .... |Exhibit 5 ... |FX Currency |.06/15/2026 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.03/18/2026 .|........ 1.1555 |........ 1.1586 |..eevveeene 366,725 |............ 366,725 [ceeveeneiiiniinnn feeeeiiiiiiiiiiens oo e 251,836 |........ 251,836 |........ 1,811,700 |0001 ....ovvvnnnnnsfevnnnnns 125,000
S&P500 EMINI FUT Chicago Mercantile
ESM6 ...ooovvn [ervennns 3,812 |.... 1,275,902,535 | Jun26 .........eeevvnnee Variable Annuity .... |Exhibit 5 ... |Equity ....... .06/18/2026 .| Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.03/17/2026 .|...6,694.1867 |...6,570.7500 |........ 37,895,962 |......... 37,895,962 |...oooviiiiiiiins oo e ... (23,527,039)]... (28,527,039)|....... 85,621,332 {0001 ....oevvvvvene]cereriinnnnns 50
MSCI EmgMk t ICE Futures US
MESMG ... [evvvvvnnnnns 973 |........ 73,198,874 | Jun26 ........evvvvnnnnee Variable Annuity .... |Exhibit 5 ... |Equity ....... .06/19/2026 .| Indices ............. 5493004R83R1LVX2IL36 |.03/17/2026 .|...1,504.6486 |...1,454.6000 |......... 2,554,125 |.......... 2,554,125 | e [ | (2,434,865)|..... (2,434,865)|........ 3,276,879 [0001 ..ooooeeeeeen e 50
NASDAQ 100 E-MINI Chicago Mercantile
NOMB ..o [ 370 |....... 182,776,756 [Jun26 ..ot Variable Annuity .... |Exhibit 5 ... |Equity ....... .06/18/2026 .|Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.03/16/2026 .|..24,699.6856 |..23,915.0000 |......... 5,736,850 |.......... 5,736,850 ..evvvvvvvnnnnnnn Jooveeiiiiiiiiis o ... (5,806,673)|.... (5,806,673)|....... 13,068,400 {0001 ....oevvvvveee]ceveeiininnns 20
3 MONTH SOFR FUT Chicago Mercantile
[ 221 R F 80 |........ 20,000,000 [Jun28 ......cceeennnnnns Variable Annuity .... |Exhibit 5 ... | Interest .09/19/2028 .| Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.03/18/2026 .|....... 96.6760 |....... 96.5650 |....ooeeennns 6,000 |.....cceeneeee 6,000 [..evvveennnnnnnnn Jooreiriiiiiiiinns oo o (22,197)]........ (2,197)]...ccccen 56,000 {0001 ...coevvvvvnne]cereeeens 2,500
EURO STOXX 50
VGMB ....ovvvs frvennnns 1,161 |........ 73,868,455 | Jun26 ................... Variable Annuity .... |Exhibit 5 ... |Equity ....... .06/19/2026 .[Eurex ................ 529900LN3S50JPU47806 . |.03/18/2026 .|...6,362.6698 |...6,351.3957 |............ 469,680 |............ 469,680 |...oooeeeiiiiiins feiiiiii e | (314,081)]....... (314,081)]........ 5,195,713 |0001 ....ovvmennnnnferriiiiininns 10
S&P500 EMINI FUT Equity Indexed Chicago Mercantile
ESM ..ooovvve |oveeneennnns 15 [......... 5,014,875 | Jun6 ................... Annuity ..eeeeeeeeeee. Exhibit 5 ... |Equity ....... .06/18/2026 .| Exchange ............ LCZ7XYGSLJUHFXXNXDB8 |.03/16/2026 .|...6,686.5496 |...6,570.7500 |............ 136,875 |............ 136,875 |.oeeeeeeeeiiieees fovveeeiiiiiinns o o, (86,850))........ (86,850)|........... 336,915 10003 .....evvvevnne feriiiiiiinnns 50
1539999999. Subtotal - long futures - hedging other 47,160,452 47,160,452 (32,337,572)[ (32,337,572) 110,116,814 XXX XXX
1579999999. Subtotal - long futures 47,160,452 47,160,452 (32,337,572)|  (32,337,572) 110,116,814 XXX XXX
3 MONTH SOFR FUT Chicago Mercantile
S s R 910 |....... 227,500,000 |Mar26 .................. Variable Annuity .... |Exhibit 5 ... | Interest .... |.06/16/2026 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.04/08/2025 .|....... 96.3971 |....... 96.3250 [....cennnnn (11,375) | (QRIR74:)/] AR [SRSRRRRTRRRRRRR AU RS 164,001 |........ 164,001 |........... 182,000 | 0001
3 MONTH SOFR FUT Chicago Mercantile
SFRME ..o [ereiiienenns 960 |....... 240,000,000 [Jun26 ......eevvrennnnnns Variable Annuity .... |Exhibit 5 ... | Interest .... |.09/15/2026 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.04/08/2025 .|....... 96.6836 |....... 96.3350 [....ccennnnn (36,000)............ (36,000)]-.cccveeeeeeiiens fooreeeiiiiiiienns o e 836,523 |........ 836,523 |........... 470,400 (0001
3 MONTH SOFR FUT Chicago Mercantile
SFRUB ..ot fevnieiienns 720 |....... 180,000,000 | Sep26 .........cceeennnns Variable Annuity .... |Exhibit 5 ... | Interest .... |.12/15/2026 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.11/24/2025 .|....... 96.8024 |....... 96.3350 [....cennnnn (45,000) |- (45,000)]-ccceeeeeeeeiiees ferneniniiiiiiiins Jeeeeiiiiiiiiiiens e 841,289 |........ 841,289 |........... 522,000 (0001
3 MONTH SOFR FUT Chicago Mercantile
SFRZ6 ... v 680 |....... 170,000,000 |Dec26 .........cceeeue.. Variable Annuity .... |Exhibit 5 ... | Interest .... |.03/16/2027 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.04/09/2025 .|....... 96.8974 |....... 96.3650 |............ (59,500) |- (59,500)]ccceeeeeieiiiees ferniiiiiiiiiiiins Jeeveiiiiiiiiiiins e 905,049 |........ 905,049 |........... 561,000 |0001
3 MONTH SOFR FUT Chicago Mercantile
SFRH7 oo [ 480 |....... 120,000,000 Mar27 .................. Variable Annuity .... |Exhibit 5 ... | Interest .... |.06/15/2027 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.11/24/2025 .|....... 96.7411 |....... 96.3850 |.....ceennt (36,000)............ (36,000)]-.cccveeeeeeiinne fooreeeiiiiiiiiins o e 427,339 |......... 427,339 |.eeveennnn 396,000 (0001
3 MONTH SOFR FUT Chicago Mercantile
SFRM7 oo [ 680 |....... 170,000,000 | Jun27 ........ceeeeennns Variable Annuity .... |Exhibit 5 ... | Interest .... |.09/14/2027 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.03/10/2026 .|....... 96.7609 |....... 96.4450 |............ (34,000) |- (34,000)]ccceeeeeeieiiees fernniiniiiiiiiins Jeeveiiiiiiiiiiins e 537,090 |........ 537,090 |........... 561,000 |0001
3 MONTH SOFR FUT Chicago Mercantile
B 7 920 |....... 230,000,000 [Sep27 ...ovvvrvvrennnnns Variable Annuity .... |Exhibit 5 ... | Interest .... |.12/14/2027 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.12/10/2025 .|....... 96.7857 |....... 96.5350 [............ (46,000)............ (46,000)]...cceveeeeeiiene fooveiiiiiiiiiinns o e 576,549 |........ 576,549 |........... 759,000 (0001
3 MONTH SOFR FUT Chicago Mercantile
SFRZ7 oo [ 1,040 |....... 260,000,000 [Dec27 ......coeuvnnnnnee Variable Annuity .... |Exhibit 5 ... | Interest .... |.03/14/2028 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.02/19/2026 .|....... 96.8072 |....... 96.5950 |[............ (52,000)|..cceennnns (52,000)]ccceeeeeeieiiees ferneniiiiiiiiiins Jeeviiiiiiiiiiies e 551,717 |........ 551,717 |l 832,000 (0001
3 MONTH SOFR FUT Chicago Mercantile
SFRHB .oooeet [eriiiiiiees 600 |....... 150,000,000 Mar28 .................. Variable Annuity .... |Exhibit 5 ... | Interest .... |.06/20/2028 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.03/10/2026 .|....... 96.7653 |....... 96.5950 |............ (37,500) |- [(7/8<10[0)/ KRR [SSSRRRORRRRRRRRT R R 255,437 |......... 255,437 |..covveenn 450,000 (0001
US 5YR NOTE (CBT) Chicago Board of
[ A 288 |........ 28,800,000 [Jun26 ... Variable Annuity .... |Exhibit 5 ... | Interest .... [.06/30/2026 .[Trade ................ 549300EX04Q20BFQTQ27  |.03/20/2026 .|..... 107.9534 |..... 108.1797 |....eveeee (109,340)........... (109,340)f...vvevnnniiinnn Joerriiiiiiiiiiies foeeeeiiiis o (65,171)|........ (65, 171).cceveeens 360,000 |0001
US LONG BOND(CBT) Chicago Board of
LU A L7 . 5,200,000 [Jun26 ......cceennnnnnn Variable Annuity .... |Exhibit 5 ... | Interest .... [.06/18/2026 .[Trade ................ 549300EX04Q20BFQTQ27  |.03/30/2026 .|..... 113.3418 |..... 113.8750 |............ (33,487) ...t (33,487)]- s [ e e (27,726)|........ (27,726)]........... 192,400 {0001
US 10yr Ultra Fut Chicago Board of
L0) {1 F 5% |........ 59,500,000 |Jun26 ........eevveennnne Variable Annuity .... |Exhibit 5 ... | Interest .... [.06/18/2026 .[Trade ................ 549300EX04Q20BFQTQ27  |.03/19/2026 .|..... 113.2498 |..... 113.5156 |.......... (176,641)[........... QULHCZAD] R R TP R (158, 189)]....... (158,189)........ 1,517,250 0001
US 2YR NOTE (CBT) Chicago Board of
LV R 1,668 |....... 333,600,000 | Jun26 ............cc... Variable Annuity .... |Exhibit 5 ... | Interest .... [.06/30/2026 .[Trade ................ 549300EX04Q20BFQTQ27  |.02/23/2026 .|...... 104.5323 |..... 103.7227 |........... (130,311) [ [QER<IRD] R S RRPRRR R 2,700,919 |...... 2,700,919 |........ 2,001,600 |0001
BP CURRENCY FUT Chicago Mercantile
BPM6 ......... |ceeeeenn. 1,056 |ooiiis 88,220,400 | Jun26 ... .|Variable Annuity .... [Exhibit 5 ... |FX Currency |.06/15/2026 .|Exchange .. .. LCZ7XYGSLJUHFXXNXD88 |.03/10/2026 .|..... 133.6613 |..... 132.2600 ...(234,141) .. . (234,141)].... ...924,839 |.........924,839 [........ 2,112,000 |0001 .
JPN YEN CURR FUT Chicago Mercantile
) ([ R 1,574 |....... 125,645,160 | Jun26 .........eevvvneee Variable Annuity .... |Exhibit 5 ... |FX Currency |.06/15/2026 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.03/10/2026 .|....... 63.8573 |....... 63.3400 |.......... (602,808) [........... ((CI0Z8:101<)) AR (SRR RPPPRPR R 1,017,745 |...... 1,017,745 |........ 4,407,200 (0001 ..oooeeeeeees | i 1,250
MSCI EAFE ICE Futures US
MFshi6 ...3,827,330 [Jun26 ... .|Variable Annuity .... [Exhibit 5 ... |Equity ....... .06/19/2026 .| Indices ... .. 5493004R83R1LVX21L36 |.03/17/2026 .|...2,944.0488 |...2,901.1000 ...(118,430) [.. . (118,430)f.... ....55,833|..........55,833 [........... 137,895 | 0001 .
YEN DENOM Chicago Mercantile
1 F 928 |....... 157,708,621 [Jun26 .........ccceenees Variable Annuity .... |Exhibit 5 ... |Equity ....... .06/11/2026 .| Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.03/09/2026 .|..... 330.8831 |...... 334.4255 |........ (5,730,379)........ (5,730,379).cvvvvvninnnnnnn Jooveiiiiiiiiiiins oo e 1,718,776 |...... 1,718,776 |....... 11,733,342 10001 ...ovvenniiinn e 500
E-Mini Russ 2000 Chicago Mercantile
RTYM6 ......o. |oveeeeeennn 579 |iiisss 72,994,217 | Jun26 ... .[Variable Annuity .... [Exhibit 5 ... |Equity ....... .06/18/2026 .| Exchange .. .. LCZ7XYGSLJUHFXXNXD88 |.03/17/2026 .)...2,521.3396 |...2,512.2000 |........ (2,431,800)]........ (2,431,800)]....ccceeeeeenens [ Joveiiiiiiiiiiiins e 264,591 |........ 264,591 |........ 5,850,795 | 0001 .
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

Futures Contracts Open as of the Current Statement Date

SCHEDULE DB - PART B - SECTION 1

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
TOPIX INDX FUTR 3538001249 AILNPRUX57
TPMB ..oovveee fereeniiiennns VAT . 16,025,421 | Jun26 ........eevvvnnnnee Variable Annuity .... |Exhibit 5 ... |Equity ....... .06/11/2026 .[Osaka Exchange ... ......ooooevviiiiiiiinnnnn, .03/10/2026 .|....... 22.5704 |....... 22.0787 |ooeeeennns 228,159 |............ 228,159 [cueeeeiiiiiiiiinn oo e e 209,518 |........ 299,518 |........ 1,216,334 |0001 ..ooooeeeeein | i 10,000
FTSE 100 IDX FUT ICE Futures Europe
A (- F 675 |........ 92,958,337 [Jun26 ......cceeennnnns Variable Annuity .... |Exhibit 5 ... |Equity ....... .06/19/2026 .[Financials ......... 549300UF4R84F48NCH34 . |.03/17/2026 .|..13,771.4542 |..13,499.3964 |........... (665,605)........... (665,605)].....cccceeeeeens fennnnniiiiiiiinn e s 1,203,293 |...... 1,293,298 |........ 5,160,514 0001 .....oooeeeii | nnniininnnne 10
S&P500 EMINI FUT Indexed Universal Chicago Mercantile
ESM6 ...oovvve [evniniiannnns I . 17,603,520 [Jun26 .......ccceeennnnns Life e, Exhibit 5 ... |Equity ....... .06/18/2026 .| Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.03/16/2026 .|...6,642.7881 |...6,570.7500 |........... (528,950)|........... (528,950)....evvvennininnn Joereriiiiiiiiiins foeeeeiiiiis o 190,901 |........ 190,901 |........ 1,190,433 [0002 ...oevnnnnnnnsfernnnninnnnnne 50
MSCI EmgMk t Indexed Universal ICE Futures US
MESMG ..o |ovvvvnnnnnnn 1 |l 1,047,915 | Jun26 .. .|Life Exhibit 5 ... |Equity ....... [.06/19/2026 .| Indices ............. 5493004R83R1LVX2IL36 |.03/16/2026 .|...1,496.9702 |...1,454.6000 |.... .. (36,750) |.eeveeennnns (36,750)]-ccceeeeeeeeeeens ferrnniiiiiiiiiins Joeeeiiiiiiiiiies e 29,659 ..29,659 [............ 47,149 [0002 ..o e 50
MSCI EAF! Indexed Universal ICE Futures US
MFSMB ...ooooe |ovevennnnnns 16 ]......... 2,345,680 | Jun6 .................. Life coovnninininnnnn, Exhibit 5 ... |Equity ....... .06/19/2026 [ Indices ............. 5493004R83R1LVX2IL36 |.03/16/2026 .|...2,932.0488 |...2,901.1000 |............ (72,880)|............ (72,880)).cccceeeeeiiieeee fooveeieiiiiiiinns foviiiiiiiiiiiiins o, 24,759 |.......... 24,759 |............ 84,859 0002 .....ccoeeenfinnnnnnnnnnnns 50
1609999999. Subtotal - short futures - hedging other (11,000,736) (11,000,736) 13,364,832 13,364,832 40,745,171 XXX XXX
1649999999. Subtotal - short futures (11,000,736) (11,000,736) 13,364,832 13,364,832 40,745,171 XXX XXX
1679999999. Subtotal - SSAP No. 108 adjustments XXX XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX
1709999999. Subtotal - hedging other 36,159,716 36,159,716 (18,972,739)]  (18,972,739)| 150,861,985 XXX XXX
1719999999. Subtotal - replication XXX XXX
1729999999. Subtotal - income generation XXX XXX
1739999999. Subtotal - other XXX XXX
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives XXX XXX
1759999999 - Totals 36,159,716 36,159,716 (18,972,739)] (18,972,739) 150,861,985 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
LIRS O FEP Uy p PPNt (5,475,482)|...cvvvveiiineinnnnns 41,636,198 [.ovvvvviiinninnnnnnns 36,159,716
Total Net Cash Deposits (5,475,482) 41,635,198 36,159,716

Code

{BLANK}

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

.. |Economical Iy hedge the variable annuities living benefits exposure.
. | Economical Iy hedge the indexed universal life exposure. .......... .
Economical |y hedge the quity—inGeXed aMNUIties EXPOSUME. .....ieuuieruiirti ittt ettt ettt ettt e et et aa e eaa et ea e e aa s e ta e e eae s e ea e e eae e e eae e e ea e e ea e e ea e e eae e et e e eae e e ea e e eae e o4 e e e eae e e ea e a4 s e e e e e &a e e ea e e &a e e &4 e & ea e e e o e o4 e e a4 e e &4 e e a4 e e e e e e e e e e e e e e e e e e e e e oo e e e e e e e o4 a e e e e oo e e oo e e e e e e e et e e e e e e e e e e e e e oo e e e e e e e e e e e e e e e e e A e e e e e e e e e e e e e e e e e e e a e et et et e e e e e e e e ea e e eaeaes
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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 (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 143,338,225 (25,238,920) 143,338,225 154,593,668 (36,494,363) 154,593,668 150,861,985 150,861,985
Bark of America, NA .. ... BATYDEB6GKNZO031MB27 . |.... Y . 43,347,900 |... 410,330,963 (407, 481,294)]... ~410,330,963 ... (407,481, 204)].... 12,849,669 |... -...2,995 526
Barclay's Bank PLC . G5GSEF7VJP5170UK5573 . . 30,253,629 |. .. 34,604,026 . 261,222,067 |.. .(190,203,077) . .6,161,335 . 261,222,067 .(190,208,077)|. . 40,765,361 13,899,906 |.. 13,899,906
BNP Paribas . ROMUWSFPUBMPROBKSP83 . . 16,435,500 |[. .. 12,537,076 . 421,833,083 |.. .(375,643,193) . . 17,217,315 . 421,833,083 . (375,643,193)]. . 29,754,390 21,792,5% |.. 21,792,595

UBS-AG
Canadian Imperial Bank of Commerce .
Citibank, N.A. ...
Deutsche Bank AG .
Goldman Sachs Bank USA ..
Goldman Sachs International .
HSBC Bank U.S.A., NA ....
HSBC Bank PLC ..........
J.P. Morgan Chase Bank, N.A.
Merrill Lynch Capital Services
Morgan Stanley Capital Services ..

Morgan Stanley & Co. International, PLC
Royal Bank of Canada .
Societe Generale .

... BFMBT61CT2L1QCEMIKS0 . |....

. 2IGI19DL770XO0HC3ZET8 . |....
E570DZWZ7FF32TWEFATE . |.
TLTWFZY1CNSX8D621K86 . |.
KD3XUN7CBT 14HNAYLUO2 .
W22LROWP2 [HZNBB6KS28 .
11E8VN30JCEQV1H4R804 .
MP6 152YZBEUSUXPYFY54 .
THBGLXDRUGQFUSTRNES7 . |
GDWTXX03601TB7DW3UBY . |.
17331LVCZKQKX5T7XV54 . |.
4PQUHN3JPFGFNF3BB653 .
. ESTIP3U3RHIGC71XBU11 .
. 02RNE8|IBXP4ROTD8PU4T .

<~<<<<<<<<<=<-<-=<-=<=<-=<-=<-=<

.57,170,217 |

. 12,129,000 |.
. 40,082,423 |.
322,614,338 |.
.. 1,120,000 |.

23,588,372 |.

.. 36,222,311

484,335

.. 24,217,219
.. 28,567,136

108,398,796

.. 95,001,643

. 187,533,008 |..
20,076,978 |..
.480,112,965 |..
. 340,349,794 |..
1,147,442 |..
.425,901,789 |..
232,211,417 |..
. 823,217 |..
..4,922,686 |..
.388,975,789 |..
68,651,812 |..
.561,071,837 |..

.(119,466,083)|....
.. (46,231,859)|....
(91,985, 123)|.
. (9,462,603)|.
.(424,728,682)|.
(13,594,070)|.

.(510,741,821)|.
.(132,566,065)|.
. (2,083,945
. (7,013,905)].
.(406,623,320)|.
(92,492,688)|.
.(565,876,794)|.

3,657,051
27 442

. 47,559,843

-19,050,451 | ..

. 187,533,003
20,076,978
.480, 112,965
. 340,349,794
..1,147 442
.425,901,789
.232,271,417
. 823,217
..4,922,686
.388,975,789
68,651,812
.561,071,837

.. (119,466,033)|....
(46,231,859 ....
(91,985, 123) .
....(9,462,603)|.
. (424,728,682)|.

(13,594,070)].

.(510,741,821)].
. (132,566,065)|.
.(2,083,945)|.
(7,013,905)|.
. (406,623,320)|.
.. (92,492,688)|.
. (565,876,794)|.

. 15,301,860
4,141,387
..27,442

.76,116,979

. 869,997 |..
.4,739,889 |..
47,183,289 |..
9,085,011 |..

37,123,577 |..
2,274,809 |
2732567 |.

3,008,852 | .
2,822,566 |

.. 869,997
3,225,264
26,262,837
. 9,085,011

37,123,577
1,014,082
641,348

04

llel I's Fargo Bank, NA . KB 1H1DSPRFMYMCUFXTO . ,071,957 ... .. 21,706,882 |... . 231,805,319 .(196,851,612)].... 19,174,869 |... .231,805,319 ....(196,851,612).... .30,881,751 |... 8,853,704 853,
0299999999. Total NAIC 1 Designation 507,465,496 423,594,474 4,150,498, 951 (3,593,046, 083) 103,748,306 4,150,498, 951 (3,593,046,083) 238,216,441 157,382,307 122,768,321
Amer iprise Financial Inc .. 6ZLKOF70B6JAEK(S5388 .. 69,344,395 ... (325,648)].... .69,018,747 |... .. 69,344,395 ... (325,648)].... .69,018,747 ... ... 5,789,081 . 5,789,081
0799999999. Total NAIC 6 Designation 69,344,395 (325,648) 69,018,747 69,344,395 (325,648) 69,018,747 5,789,081 5,789,081
0899999999. Aggregate sum of central clearinghouses (excluding exchange traded) 457,980,117 (2,922,832,098) 457,980,117 (2,922,832,098) 383,238,159

0999999999 - Gross totals 507,465,496 423,594,474 4,821,161,687 (6,541,442,749) 316,105,277 4,832,417,130 (6,552,698, 192) 461,828,855 697,271,531 279,419,386

1. Offset per SSAP No. 64

(11,255,443)

11,255,443

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

4,832,417,130

(6,552,698, 192)
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Collateral for Derivative Instruments Open as of Current Statement Date

603

Collateral Pledged by Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
J. P. Morgan Securities LLC .... ZBUT11VBOBEZRVTITB07 . [ Mortgage.......cevvvvennniiiiiniiiiiiiiiiis e 31400P-FK-8 ... FNVA 30YR UMBS .... . 32,371,976 |... .. 35,126,690 |... .. 34,729,200 |....06/01/2052 ...|.
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 31400P-H3-4 FNVA 30YR UMBS . . 32,921,672 .. 35,650,386 .. 35,179,811 |....06/01/2052 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3140LS-MN-3 FNVA 30YR UMBS . . 17,377,864 .. 20,478,578 .. 21,054,538 |....06/01/2051 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 31418C-4F-8 FNVA 30YR .. .4,112,403 .4,294,872 .4,373,956 |....11/01/2048 ..
J. P. Morgan Securities LLC .... ZBUT11VBOBEZRVTWT807 . | Mortgage.... 31418A-VS-4 FNVA 30YR .. .2,159,431 |... .2,361,208 |... .2,388,020 |....08/01/2043 ...|.
J. P. Morgan Securities LLC .... ZBUT11VBOBEZRVTWT807 . | Mortgage.... 3140LQ-A8-3 ... FNVA 30YR UMBS ... .2,790,449 |... .3,289,564 |... .3,384,857 |....06/01/2051 ...|.
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3128\1J-R8-5 FGOLD 30YR GIANT . .4,604,075 .5,018,669 ...11/01/2042 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3140LQ-A7-5 FNVA 30YR UMBS . . 15,405,194 .. 18,984,380 ,099, ...06/01/2051 ..
J. P. Morgan Securities LLC .... ZBUT11VBOBEZRVTWT807 . | Mortgage.... 312042-NM-3 ... FGOLD 30YR .3,443,477 |... .3,475,122 |... ....3,540,220 |....09/01/2040 ...|.
J. P. Morgan Securities LLC .... ZBUT11VBOBEZRVTWT807 . | Mor tgage.... 3140LN-PB-7 ... FNVA 30YR UMBS .... .6,930,113 |... 8,171,147 |... .8,414,314 |....06/01/2051 ...|.
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3128MJ-2B-9 FGOLD 30YR GIANT . .7,224,161 .8,008,571 .7,874,971 |....12/01/2046 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3128MJ-YT-1 FGOLD 30YR GIANT . .7,456,694 .8,268,287 .8,570, 181 |....09/01/2046 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3128MJ-YG-9 FGOLD 30YR GIANT . .5,332,529 .5,897,672 .6,056,479 |....06/01/2046 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3140H/-N2-6 FNVA 30YR .1,658,868 .1,731,586 1,729,294 |....09/01/2048 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3140HB-FK-9 FNVA 30YR .4,444 544 .4,640,727 4,711,918 |....05/01/2048 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3140EV-JC-2 FNVA 30YR .. 909,073 ... 972,474 .1,013,010 |....02/01/2046 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3140XS-AF-0 FNVA 30YR UMBS SUPER . 27,117,119 .. 27,331,139 .. 26,654,129 |....12/01/2054 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 31418D-SJ-2 FNVA 30YR UMBS . .8,818,401 .. 10,378,232 .. 10,870,767 |....09/01/2050 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3132WF-4C-0 FHLMC GOLD 30YR .3,494,349 .3,872,686 .4,006,981 |....08/01/2046 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3140HC-CG-9 FNVA 30YR .. 630,096 ... 659,311 671,444 |....05/01/2048 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3138IIH-U3-4 FNVA 30YR .. .2,957,861 .3,164,647 .3,244,077 |....08/01/2046 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3140KE-QB-7 FNVA 30YR UMBS . . 26,161,242 .. 30,789,011 .. 32,202,171 |....09/01/2050 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 31418C-PE-8 FNVA 30YR .. .3,567,037 .3,821,509 .3,940,727 |....09/01/2047 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3138X3-EN-8 FNVA 30YR .. .8,499,676 .9,027,552 .9,016,090 |....08/01/2043 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3128MJ-VU-1 FGOLD 30YR GIANT . .3,948,791 .4,324,550 .4,374,944 |....02/01/2045 ..
J. P. Morgan Securities LLC .... ZBUT11VBOBEZRVTWT807 . | Mor tgage.... 3132XS-EH-9 ... FHLMC GOLD 30YR ... .3,734,090 |... .3,99,611 |... ....4,003,542 |....08/01/2047 ...|.
J. P. Morgan Securities LLC .... ZBUT11VBOBEZRVTWT807 . | Mortgage.... 3133KG-P6-9 ... FHLMC 30YR UMBS ... .6,405,652 |... .7,198,190 |... ....7,308,177 |....09/01/2049 ...|.
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3140KE-J5-8 FNVA 30YR UMBS . . 21,912,097 .. 25,778,774 .. 27,054,907 |....08/01/2050 ..
J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 313811J-09-2 FNVA 30YR .. .3,975,359 .4,409,919 . ...12/01/2046 ..
J. P. Morgan Securities LLC .... ZBUT11VBOBEZRVTWT807 . | Mortgage.... 3140GY-GZ-6 FNVA 30YR .. 1,179,915 |... .1,266,886 |... ...01/01/2048 ...|.
Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage.... 3140LQ-A7-5 ... FNVA 30YR UMBS . . 11,897,509 |... .. 14,661,733 |... ...06/01/2051 ...|.
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 313810-VL-0 FNVA 30YR ....... .2,908,237 .3,072,642 ...02/01/2043 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3140XQ-K6-3 FNVA 30YR UMBS SUPER .8,126,739 .8,584,343 ...07/01/2053 ..
Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. | Corporate... .. | 20030N-BU-4 COMCAST CORPORATION ... . 15,001,553 |... .. 22,000,000 |... ...07/15/2046 ...|.
Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. | Corporate... . | 254687-EB-8 WALT DISNEY COMPANY (THE) .... .2,686,184 |... .2,422,000 |... ...12/15/2035 ...|.
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Corporate. 254687-EB-8 WALT DISNEY COMPANY (THE) . . 11,090,768 .. 10,000,000 ...12/15/2035 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3140LN-PB-7 FNVA 30YR UMBS .... . 34,212,807 .. 40,339,581 ...06/01/2051 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 31418D-2L-5 FNVA 30YR UMBS . . 29,731,659 36,639,523 .. 36,839,218 |....07/01/2051 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3140EU-FN-4 FNVA 30YR .3,808,780 .4,056, 182 .4,223,999 |....01/01/2046 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 313810-VL-0 FNVA 30YR .7,044,995 .7,443,256 .7,434,519 |....02/01/2043 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 31418C-4F-8 FNVA 30YR .1,487,591 .1,553,5% .1,582,203 |....11/01/2048 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3140H/-N2-6 FNVA 30YR 1,721,580 1,797,047 1,794,668 |....09/01/2048 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 313811J-09-2 FNVA 30YR .. .4,770,431 .5,291,903 .5,314,993 |....12/01/2046 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 312944-AF-8 FGOLD 30YR .2,289,141 .2,366,688 .2,381,069 |....12/01/2040 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3140GY-GZ-6 FNVA 30YR .. .2,784,158 .2,989,376 .2,991,689 |....01/01/2048 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 31418C-4F-8 FNVA 30YR .1,872,031 .1,955,094 1,991,094 |....11/01/2048 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3140GV-ZY-4 FNVA 30YR .4,267,919 .4,578,464 ...12/01/2047 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 312819-7C-0 FGOLD 30YR G . 10,239,461 .. 11,163,210 ...04/01/2043 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 31418C-XN-9 FNVA 30YR .. .4,008, 139 .4,212,466 ....06/01/2048 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3140HC-CG-9 FNVA 30YR .1,686,399 .1,764,591 ...05/01/2048 ..
Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage.... 31418C-XN-9 ... FNVA 30YR .. .2,404,883 |... .2,527,479 |... ...06/01/2048 ...|.
Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage.... 3128MJ-R8-5 ... FGOLD 30YR GIANT . .6,569,123 |... 7,160,668 |... ...11/01/2042 ...|.
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3140LS-MN-3 FNVA 30YR UMBS . .5,741,376 .6,765,804 .6, ...06/01/2051 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3140LQ-A8-3 FNVA 30YR UMBS . 39,752,329 .. 46,862,647 .. 48,220,187 |....06/01/2051 ..
Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage.... 3140LQ-A7-5 FNVA 30YR UMBS .... s 7,716,702 |... ....7,763,485 |....06/01/2051 ...|.
Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage.... 312941-3N-5 ... FGOLD 30YR .1,890, .1,907,900 |... ....1,043,545 |....08/01/2040 ...|.
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3140XR-S5-5 FNVA 30YR UMBS SUPER 21,666,876 .. 21,899,030 .. 21,381,567 |....11/01/2054 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3138X3-EN-8 FNVA 30YR .. .8,323,704 .8,840,650 .8,829,426 |....08/01/2043 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 312938-K5-1 FGOLD 30YR 546,329 551,348 560,203 |....12/01/2039 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 31401X-G5-0 FNVA  30YR GE ..... 340,661 ... 338,953 ... 344,084 |....06/01/2033 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Corporate. 29379V-CB-7 ENTERPRISE PRODUCTS OPERATING LLC . 11,524,061 .. 17,424,000 12,994,441 |....02/15/2053 ..
Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Corporate. 03522A-AJ-9 ANHEUSER-BUSCH COS LLC / INBEV . . 22,540,657 .. 25,000,000 .. 25,272,466 |....02/01/2046 ..
Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage.... 31292L-XG-5 ... FGOLD 30YR .1,806,407 |... ....1,970,089 |... ....2,042,661 )....10/01/2042 ...|.
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Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. [ Mortgage........ccevvvuniiiiiiinniiiiiiiiinnccciniis 31288G-YS-5 ... FGOLD 30YR ... .. 276,317 |... L 271,397 ... ... 274,011 |....02/01/2033 ...|.

Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3132J6-PP-3 FHLMC GOLD 30Vl ,122,163 ,415,423 ,487,867 |....02/01/2043 ..

Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 312941-3N-5 FGOLD 30YR ... 516,976 521,721 531,474 |....08/01/2040 ..

Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 31385X-B3-0 FNVA  30YR LL 304,081 296,947 299,512 |....05/01/2033 ..

Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage.... 36202F-EH-5 GNMA2 30YR ... 899,222 |... ... 906,776 |... ... 917,313 |....02/20/2040 ...|.

Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage.... 3132HP-RZ-9 ... FHLMC GOLD 30YR ... .2,407,159 |... ....2,610,586 |... ....2,616,032 |....11/01/2042 ...|.

Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Corporate. 00287Y-8D-0 ABBVIE INC ... .8,963,697 .. 10,000,000 .9,421,221 |....11/14/2048 ..

Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3138EK-MZ-5 FNVA 30YR .. .5,805,123 .6,143,363 .6,136,458 |....02/01/2043 ..

Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage.... 31418A-VS-4 FNVA 30YR .. .5,9%,216 |... .6,556,503 |... .6,630,953 |....08/01/2043 ...|.

Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage.... 31320F-4C-0 ... FHLMC GOLD 30YR .4,817,373 |... .5,338,954 |... .5,524,097 |....08/01/2046 ...|.

Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3140GV-ZY-4 FNVA 30YR ..... .3,073,854 .3,207,514 .3,289,183 |....12/01/2047 ..

Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 31418D-SJ-2 FNVA 30YR UMBS . . 10,665,954 12,546,539 13,148,314 |....09/01/2050 ..

Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Corporate. 459200-KV-2 INTERNATIONAL BUSINESS MACHINES CO . . 15,116,340 .. 18,000,000 .. 17,764,149 |....07/27/2082 ..

Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Corporate. 437076-AS-1 HOME DEPOT INC ... 22,355,226 .. 21,000,000 .. 20,746,044 |....12/16/2036 ..

Barclay's Bank PLC .... G5GSEF7VJPS170UK5573 .. | Mor tgage. 31320I-NG-4 FHLMC 30YR UMBS SUPER . 22,555,027 22,852,396 22,243,005 |....12/01/2054 ..

BNP Paribas .......... . ROMUWSFPUBMPRO8KSP83 .. | Mor tgage. 3133KP-0L-5 FHLMC 30YR UMBS ... . 20,554,008 .. 22,394,807 .. 20,756,819 |....07/01/2052 ..

J.P. Morgan Chase Bank, N.A. . THBGLXDRUGQFUS7RNESY .. [ Corporate 00287Y-8D-0 ABBVIE INC ... . 53,163,688 .. 59,310,000 .. 55,877,262 |....11/14/2048 ..

J.P. Morgan Chase Bank, N.A. . THBGLXDRUGQFUS7RNESY .. [ Corporate 571676-8B-0 MARS INC ... . 40,806,708 .. 41,351,000 41,344,653 |....05/01/2045 ..

J.P. Morgan Chase Bank, N.A. . THBGLXDRUGQFUS7RNESY .. [ Corporate 03522A-AJ-9 ANHEUSER-BUS! 63,342,852 .. 70,254,000 .. 71,019,674 |....02/01/2046 ..

Royal Bank of Canada ..... ES7IP3U3RHIGC71XBU11 .. | Mor tgage. 31320I-NG-4 FHLMC 30YR UMBS SUPER . .5,531,4% .5,604,423 .5,454,974 |....12/01/2054 ..

Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Corporate. 571676-8B-0 MARS INC ....ovvvinannns 39,429,083 .. 39,955,000 .. 39,048,868 |....05/01/2045 ..

Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31320I-NG-4 FHLMC 30YR UMBS SUPER . . 12,589,471 12,755,452 12,415,311 |....12/01/2054 ..

Goldman Sachs Bank USA ..... KD3XUN7C6T14HNAYLUO2 .. | Corporate. 20030N-CE-9 COMCAST CORPORATION . . 12,004,355 .. 16,552,000 13,398,332 |....11/01/2049 ..

Canadian Imperial Bank of Commerce . 21GI19DL770X0HC3ZE78 .. | Mor tgage. 31320I-NG-4 FHLMC 30YR UMBS SUPER . .3,642,454 .3,690,477 .3,592,085 |....12/01/2054 ..

Canadian Imperial Bank of Commerce . 21GI19DL770X0HC3ZE78 .. | Mor tgage. 31320I-NG-4 FHLMC 30YR UMBS SUPER . .1,496,340 .1,516,068 .1,475,640 |....12/01/2054 ..

Canadian Imperial Bank of Commerce ... 21GI19DL770X0HC3ZE78 .. | Mor tgage.... 31418E-J3-5 FNVA 30YR UMBS ... 347,288 |... ... 394,667 |... ... 352,889 |....10/01/2052 ...|.

Canadian Imperial Bank of Commerce .... 21GI19DL770X0HC3ZE78 .. | Mor tgage.... 31418E-D6-4 FNVA 30YR UMBS .... . 113,210 |... ... 101,106 |....06/01/2052 ...|.

Canadian Imperial Bank of Commerce . 21GI19DL770X0HC3ZE78 .. | Mor tgage. 3140QV-K7-8 FNVA 30YR UMBS .... 476,971 465,529 |....10/01/2054 ..

Canadian Imperial Bank of Commerce .... 21GI19DL770X0HC3ZE78 .. | Mor tgage.... 3140XS-AF-0 FNMA 30YR UMBS SUPER .. ...12/01/2054 ...|.

Chicago Mercantile EXCNANGe ............ee.eieeusseeussesuseeeneeeeneeeeneeesnaseenaaeenaaeennns LCZ7XYGSLJUHFXXNXDBB .. | CaSN. . eeeseeeeeeeeeeie e e e e e eeeeeeieeeens | eeveineenineesineennns 088N 4ttt ettt ettt et e e e e et e e eeeeeeaeeeeeeeneeeeneeenneeeeneernneerenaee |eoneeenneeenneeens 2,408,811,869 |...iiiiiiiin..... 2,463,811,869 |.....e..nennn... 2,463,811,869 |uiiiies e

0199999999 - Total 3,386,754,958 3,490,217,839 3,478,620,407 XXX
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BArCIay"s BAk PLC wvveueeverneeeseressseessneesssenesssensssensssnessseessseesssenessnnneenn GBOSEF7VPSITOKET3 . [ CaSN..ev-verereeseeresseressenesnnessenssensseenssnns | eeseeessseneseenenns ... 10/27/2049 ...

BNP Paribas .. ... ROMUISFPUBNPROBKSP83 .. ... 10/20/2049 ....|.

Citibank, N.A .... E570DZWZ7FF32TWEFAT6 . . ... 02/06/2049 ....|.

Citibank, N.A. . .... ES70DZWZ7FF32TWEFA76 . | Treasury. .. |912828-4V-9 TREASURY NOTE ... 08/15/2028 ... |.

Citibank, N.A. . .... E57T0DZWZ7FF32TWEFA76 . |Treasury. .. |91282C-BB-6 TREASURY NOTE ... 12/31/2027 ...|.

Citibank, N.A. .... E570DZWZ7FF32TWEFA76 . | Treasury. .. |91282C-EB-3 ... TREASURY NOTE ... 02/28/2029 ....|.

Citibank, N.A. .... E57T0DZWZ7FF32TWEFA76 . |Treasury. .. |91282CKY-6 ... TREASURY NOTE ... 06/30/2026 ... |.

Citibank, N.A. .... E570DZWZ7FF32TWEFA76 . | Treasury. . |91282C-M8-7 ... TREASURY NOTE ... 03/15/2028 ....[.

Citibank, N.A. . . E570DZWZ7FF32TWEFA76 . | Treasury. 912828-28-2 TREASURY NOTE .. 674 .. 700 ... 05/31/2027 ..

Deutsche Bank AG . TLTWFZY1CNSX8D621K86 . [ Cash Cash . 10,799,000 .. 10,799,000 ... 08/18/2049 ..

Deutsche Bank AG .... TLTWFZY1CNSX8D621K86 . [ Cash Cash .1,330,000 .1,330,000 ... 08/18/2049 ..

Goldman Sachs International W22LROWP2|HZNBBBKS28 .. | Cash Cash .1,793,000 .1,793,000 |... ... 05/18/2049 ..

Goldman Sachs International . W22LROWP2|HZNBBBKS528 .. [ Cash Cash 154,118,039 . 154,118,039 |... ... 05/18/2049 ..

Goldman Sachs International .... ... W22LROWP2IHZNBB6KS28 .. | Cash... . .. | Cash .. ... 166,703,299 |... . 166,703,299 |... ... 05/18/2049 ....[.

J.P. Morgan Chase Bank, N.A. ....iiiiiiiiiiiiiiiiineieaeiiennssaeeenneeeeeennnnaaeeenennas 7HBGLXDRUGQFUS7RNESY .. [ Treasury 912810-UA-4 ........ TREASURY BOND ... teeenununeseernnnnasseennnnaasaeenennasseeennnnassesnnnnnasennnnnnnssane [sonesseennnnnseeennnnnn 1,971,431 | 2,067,369 ... 05/15/2054 ... |
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J.P. Morgan Chase Bank, N.A. ....oiiiiimeiiie e e THBGLXDRUGQFUS7RNESY .. | Treasury 91282C-AE-1 ........ TREASURY NOTE ... eeeee e e e et e e e e e e e e e e e e e e e e e e e e e enn e e e e eennnnneeeenn [eeneeeeennnneeeeeennnas 3,154,665 |..eeneeeeeeeineees 3,633,229 [....cevnnnnnn D, 0.0 ST ... 08/15/2030 ...
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. . |912810-RJ-9 ... TREASURY BOND .. 417,210 ... .. 545,150 |... ... 11/15/2044 ...[.
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-TG-3 TREASURY BOND ... 05/15/2052 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 91282C-DJ-7 TREASURY NOTE .. ... 11/15/2031 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-RH-3 TREASURY BOND ... 08/15/2044 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-UC-0 TREASURY BOND ... 08/15/2054 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-UB-2 TREASURY BOND ... 05/15/2044 ..
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |912810-8X-7 ........ TREASURY BOND .. ... 05/15/2051 ....[.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |912810-TL-2 ........ TREASURY BOND .. ... 11/15/2052 ....[.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |912810-RB-6 ... | TREASURY BOND .. ... 05/15/2043 ....[.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |912810-TX-6 ........ TREASURY BOND .. ... 02/15/2054 ....|.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |912810-TU-2 ... TREASURY BOND .. ... 08/15/2043 ....[.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. . |912810-UF-3 ... TREASURY BOND .. ... 11/15/2044 ... [.
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-UM-8 TREASURY BOND ... 08/15/2055 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-TT-5 TREASURY BOND ... 08/15/2053 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-ST-6 TREASURY BOND ... 11/15/2040 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 91282C-HzZ-7 TREASURY NOTE .. ... 09/30/2030 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-TZ-1 TREASURY BOND .. ... 02/15/2044 ..
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |91282C-CB-5 ... TREASURY NOTE .. ... 05/15/2031 ....[.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. [ Treasury. .. |912810-RF-7 US TII 1.375 02/15/2044 (TIPS ... 02/15/2044 ...[.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |912810-PW-2 TREASURY BOND ... 02/15/2038 ....|.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. [ Treasury. .. |91282C-KZ-3 TREASURY NOTE .. ... 07/15/2027 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |912810-K-2 TREASURY BOND .. ... 165, ... 169, ... 05/15/2055 ....[.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |91282C-LV-1 ... TREASURY (CPI) NOTE 102,009,797 |... . 100,529,031 ... 10/15/2029 ....[.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |912810-QP-6 ... US TIl 2.125 02/15/41 (TIPS) ... ... 972,005 |... ....1,005,265 ... 02/15/2041 .|
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. [ Treasury. . |912810-TR-9 ... TREASURY BOND .. .. 557,216 |... .. 695,027 ... 05/15/2053 ....[.
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-QC-5 TREASURY BOND 518,949 524,109 ... 08/15/2039 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-SD-1 TREASURY BOND .. 679,968 926,703 ... 08/15/2048 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. 91282C-HP-9 TREASURY (CPI) NOTE 152,099 155,587 ... 07/15/2033 ..
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |912810-SG-4 ... TREASURY (CPI) NOTE ... .. 128,205 |... ... 181,329 |... ... 02/15/2049 ....[.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |912810-UE-6 TREASURY BOND .. ... 411,400 |... ... 11/15/2054 ....[.
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Treasury. . |912810-SH-2 ... TREASURY BOND .. ,499,975 |... ... 05/15/2049 ....[.
HSBC Bank U.S.A., NA .. ... 1IEBVN30JCEQV1H4R804 .. . ... 12/08/2049 ....|.
Wells Fargo Bank, NA . ... KB1H1DSPRFMYMCUFXTO9 .. | Treasury. .. |912810-UA-4 TREASURY BOND .. ... 05/15/2054 ....[.
Wells Fargo Bank, NA .... .... KB1H1DSPRFMYMCUFXTO9 .. | Treasury. .. |91282C-MK-4 ... TREASURY NOTE .. ... 01/31/2032 ....|.
Wells Fargo Bank, NA .... ... KB1H1DSPRFMYMCUFXTO9 .. | Treasury. .. |912810-UB-2 ... TREASURY BOND .. ... 05/15/2044 ...[.
Wells Fargo Bank, NA .... . KB1H1DSPRFMYMCUFXTO9 .. | Treasury. . [912810-UK-2 ... TREASURY BOND .. ... 05/15/2055 ....|.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. 912810-TU-2 TREASURY BOND ..89,481 ... 08/15/2043 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Treasury. 91282C-NJ-6 TREASURY NOTE .. 474,097 ... 06/30/2032 ..
Goldman Sachs Bank USA .. KD3XUN7COT14HNAYLUO2 .. | Treasury. 912810-ST-6 TREASURY BOND .. ,479,651 ... 11/15/2040 ..
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |91282C-FV-8 ... TREASURY NOTE .. ... 11/15/2032 ...|.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. .. |912810-TN-8 TREASURY BOND .. ... 02/15/2053 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |91282C-NK-3 ... TREASURY NOTE .. ... 06/30/2030 ... [.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. .. |912828-29-4 TREASURY NOTE .. . ... 02/15/2030 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |912810-TV-0 TREASURY BOND .. .. 141,378 |... ... 11/15/2053 ....[.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. .. |91282C-GZ-8 ... TREASURY NOTE .1,239,831 |... ... 04/30/2030 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |91282C-KN-0 ... TREASURY NOTE ... 323,875 |... ... 04/30/2031 ....|.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. . |91282¢-MC-2 ... TREASURY NOTE .. ..210,168 |... ... 12/3172031 .|
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Treasury. 912810-UB-2 TREASURY BOND 727,321 ... 05/15/2044 ..
Goldman Sachs Bank USA .. KD3XUN7COT14HNAYLUO2 .. | Treasury. 912810-SK-5 TREASURY BOND 132,213 ... 11/15/2049 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Treasury. 912810-QD-3 TREASURY BOND 199,600 ... 11/15/2039 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. [ Treasury. 912810-RD-2 TREASURY BOND 772,167 .. 11/15/2043 ..
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Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury 91282C-MU-2 ........ TREASURY NOTE ... eeeeeee e e e eeee e e e e e e e e e e e e e e e e e e e e e nnn e e e e e e e e e eennn [ereeeeennne e e e eennaas 362,070 [eeeeeeeeenneeeeeeenaan 360,746 ... 03/31/2030 ... |
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. [ Treasury. . |912810-0H-4 ... TREASURY BOND .. .. 356,523 |... .. 367,135 |... ... 05/15/2040 ....[.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Treasury. 912810-QY-7 TREASURY BOND 260,829 343,055 ... 11/15/2042 ..
Goldman Sachs Bank USA .. KD3XUN7COT14HNAYLUO2 .. | Treasury. 912810-UA-4 TREASURY BOND 669,322 701,894 ... 05/15/2054 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Treasury. 91282C-LP-4 TREASURY NOTE 732,841 733,844 ... 09/30/2026 ..
Goldman Sachs Bank USA .. KD3XUN7COT14HNAYLUO2 .. | Treasury. 912810-SC-3 TREASURY BOND 121,217 161,119 |... ... 05/15/2048 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Treasury. 91282C-G0-8 TREASURY NOTE .. 1,123,492 11,119,295 |... ... 02/28/2030 ..
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. .. |91282C-BL-4 ... TREASURY NOTE .. 343,383 |... .. 391,704 |... ... 02/15/2031 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |91282C-KQ-3 ........ | TREASURY NOTE .. ... 05/15/2034 ....[.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. .. |912810-TJ-7 ........ TREASURY BOND .. ... 08/15/2052 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |912810-RY-6 ........ TREASURY BOND .. ... 08/15/2047 ... |.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. .. |912810-SP-4 ... TREASURY BOND .. ... 08/15/2050 ... [.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. . |912810-UC-0 ... TREASURY BOND .. ... 08/15/2054 ....[.
Goldman Sachs Bank USA .. KD3XUN7COT14HNAYLUO2 .. | Treasury. 91282C-LD-1 TREASURY NOTE .. ... 07/31/2031 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Treasury. 912828-6B-1 TREASURY NOTE .. ... 02/15/2029 ..
Goldman Sachs Bank USA .. KD3XUN7COT14HNAYLUO2 .. | Treasury. 91282C-CS-8 TREASURY NOTE .. ... 08/15/2031 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Treasury. 91282C-MT-5 TREASURY NOTE .. ... 03/31/2032 ..
Goldman Sachs Bank USA .. KD3XUN7COT14HNAYLUO2 .. | Treasury. 91282C-MG-3 TREASURY NOTE .. ... 01/31/2030 ..
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |912810-80-2 ... TREASURY BOND .. ... 08/15/2040 ... |.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. .. |91282C-KC-4 ... TREASURY NOTE .. ... 02/28/2031 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |912810-TF-5 TREASURY BOND .. ... 02/15/2042 ....|.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. [ Treasury. .. |912810-TK-4 TREASURY BOND .. . ... 08/15/2042 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |912810-8A-7 ... | TREASURY BOND .. ... 344,542 |... ... 02/15/2048 ....[.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. .. |91282C-AE-1 ... TREASURY NOTE ... 614,205 |... ... 08/15/2030 ... [.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |912810-SJ-8 ... TREASURY NOTE ... 381,257 ... 08/15/2049 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. [ Treasury. . |912828-4v-9 ... TREASURY NOTE . .2,180,219 ... 08/15/2028 ... |.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Treasury. 91282C-KT-7 TREASURY NOTE .. .2,006, 118 .2,056, 120 ... 05/31/2029 ..
Goldman Sachs Bank USA .. KD3XUN7COT14HNAYLUO2 .. [ Treasury. 91282C-JJ-1 TREASURY NOTE .. 138,797 135,972 ... 11/15/2033 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Treasury. 91282C-GJ-4 TREASURY NOTE .. 551,107 558,923 ... 01/31/2030 ..
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. [ Treasury. .. |912810-Rz-3 ... TREASURY BOND .. ... 11/15/2047 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |91282C-0N-2 ... TREASURY NOTE ... 11/30/2028 ... |.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. .. |91282C-KU-4 ... TREASURY NOTE ... 05/31/2031 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |91282C-HT-1 TREASURY NOTE . . . . ... 08/15/2033 ....|.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. .. |91282C-LK-5 TREASURY NOTE 1,043,917 |... .1,051,889 |... ... 08/31/2029 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |91282C-HR-5 ........ | TREASURY NOTE .. 1,564,944 |... .1,559,826 |... ... 07/31/2030 ... |.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. .. |912810-TT-5 ........ TREASURY BOND .. L THLTTS L ... 845,628 |... ... 08/15/2053 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. . |912810-SL-3 ... TREASURY BOND .. .. 290,694 |... .. 499,447 |... ... 02/15/2050 ....|.
Goldman Sachs Bank USA .. KD3XUN7COT14HNAYLUO2 .. | Treasury. 912810-TM-0 TREASURY BOND 387,822 428,533 ... 11/15/2042 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Treasury. 91282C-DJ-7 TREASURY NOTE .. 463,564 534,561 ... 11/15/2031 ..
Goldman Sachs Bank USA .. KD3XUN7COT14HNAYLUO2 .. | Treasury. 91282C-DF-5 TREASURY NOTE .. ,548,135 .1,646,269 ... 10/31/2028 ..
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |912810-RT-7 TREASURY BOND .. ,417,667 |... ... 08/15/2046 ... |.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. .. |912810-SU-3 ... TREASURY BOND .. ... 02/15/2051 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Treasury. .. |91282C-HA-2 ... TREASURY NOTE .. ... 04/30/2028 ....|.
Goldman Sachs Bank USA KD3XUN7COT14HNAYLUO2 .. | Treasury. .. |91282C-DI-8 TREASURY NOTE ... 01/31/2029 ....[.
Goldman Sachs Bank USA ... KD3XUN7CBT14HNAYLUO2 .. | Treasury. . [91282C-FF-3 TREASURY NOTE ... 08/15/2032 ....[.
J.P. Morgan Chase Bank, ... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3128MD-SA-2 ... 03.000 FGPC G14813 G .. ... 08/01/2028 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3128P8-F4-8 ... 03.000 FGPC C91987 G .. ... 04/01/2038 ... |[.
J.P. Morgan Chase Bank, ... THBGLXDRUGQFUS7RNESY .. | Mor tgage.... 31310T-C3-3 ... FEPC 04.500 3J2J2790 .. ... 07/01/2039 ... |.
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mor tgage. 3131XF-FH-8 FEPC 03.000 CTZLO168 .. ... 04/01/2036 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mortgage. 3131XL-7B-7 FEPC 03.500 CLZL5390 .. ... 04/01/2043 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mor tgage. 3131XW-BQ-5 FEPC 03.500 CLZM2747 .. ... 03/01/2047 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mor tgage. 3131Y6-3F-4 FEPC 04.500 3VZNO798 .. .. 12/01/2043 ..
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J.P. Morgan Chase Bank, N.A. ....oiiiiimeiiie e e THBGLXDRUGQFUS7RNESY .. | Mor tgage. 3132K-18-3 ........ FEPC 03.000 CTZA2471 ... 09/01/2037 ... |....... | I
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3132A9-PR-2 ... FEPC 03.000 C1Z$8532 .. ... 07/01/2029 ... |.
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mor tgage. 3132AC-4V-9 FEPC 05.000 3PZT0836 .. ... 09/01/2041 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mortgage. 3132CH-PN-0 FEPC 04.000 CISB0428 .. ... 03/01/2031 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mor tgage. 31320X-6H-0 FEPC 02.000 CISB1772 .. ... 06/01/2036 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mortgage. 313206-N2-2 FEPC 02.000 CISB8509 .. ...01/01/2036 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mor tgage. 31320M-25-3 FEPC 02.000 CLSDO785 .. ... 12/01/2051 ..
J.P. Morgan Chase Bank, ... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3132DM-V8-5 ... FEPC 03.000 CLSD0639 .. .36 ... ... 06/01/2051 ... .
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 31320M-YC-3 ... FEPC 02.500 CLSD0707 .. . 51,213,369 |... ...01/01/2051 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 31320P-0G-1 ... FEPC 05.500 CLSD1871 .. ... 11/01/2052 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mor tgage.... 31320U-4Z-7 ... FEPC 05.000 CLSD7140 .. ... 12/01/2054 ....[.
J.P. Morgan Chase Bank, ... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 31320V-3T-0 ... FEPC 03.000 CLSD8010 .. ... 09/01/2049 ....[.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 31320V-HR-9 ... FEPC 05.000 CLSD7440 ...01/01/2055 ... [.
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mortgage. 31320V-KY-0 FEPC 03.500 CLSD7511 .. ... 01/01/2050 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mor tgage. 31320V-LL-7 FEPC 03.000 CLSD7531 .. ... 12/01/2050 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mortgage. 31320I-KE-2 FEPC 04.500 CLSD8393 .. ...01/01/2054 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mor tgage. 31320I1-NN-9 FEPC 07.500 CLSD8497 .. ... 10/01/2054 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mortgage. 313200-PT-4 FEPC 06.000 CLSD8534 .. ... 05/01/2055 ..
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mor tgage.... 3132E0-K7-6 FEPC 06.000 CLSD3918 .. ... 09/01/2053 ....[.
J.P. Morgan Chase Bank, ... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3132GE-B4-1 ... 04.500 FGPC 000959 G ... 05/01/2041 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3132GK-V6-0 03.500 FGPC 004537 G ... 11/01/2041 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3132L.9-GT-6 03.500 FGPC V83810 G .. ... 12/01/2047 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 31320K-FA-1 ... | 03.000 FGPC 045560 G .. ...01/01/2047 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3132XT-Y6-9 ... 03.500 FGPC 051632 G ... 10/01/2047 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3132XT-2J-0 ... 03.500 FGPC 051644 G ... 10/01/2047 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 31335Y-P5-9 ... 05.800 FGPC U30444 G .. ... 08/01/2037 ... |.
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mor tgage. 3133A1-VM-1 FEPC 04.000 CLQA6920 .. ... 02/01/2050 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mortgage. 3133A8-2P-1 FEPC 05.000 CLOB2582 .. ... 08/01/2050 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mor tgage. 3133AG-CY-3 FEPC 02.000 CLQBI0S7 .. ... 02/01/2051 ..
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3133A0-35-4 ... FEPC 02.500 CLQC6209 .. ... 08/01/2051 ... [.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mor tgage.... 3133C0-JT-3 ... FEPC 06.500 CLQJ0274 .. ... 07/01/2054 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3133CU-FC-5 ... FEPC 07.000 CLQJ3763 .. ... 08/01/2054 ... [.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mor tgage.... 3133CU-P2-6 ... FEPC 06.500 CLQJ4041 ... 09/01/2054 ....[.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3133CV-2L-7 ... FEPC 06.000 CLQJ5279 ... 10/01/2054 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3133D0-M5-7 ... FEPC 05.000 CLQJB480 .. ... 11/01/2054 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3133D1-BD-0 ... FEPC 04.500 CLQJ9036 .. ... 11/01/2054 ... |.
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mor tgage.... 3133D1-C0-0 ... FEPC 06.000 CLQJ9079 .. ... 11/01/2054 ... |.
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mortgage. 3133KH-4B-9 FEPC 02.500 CLRA2618 .. ... 05/01/2050 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mor tgage. 3133KL-HU-4 FEPC 02.000 CLRA4743 .. ... 03/01/2051 ..
J.P. Morgan Chase Bank, . THBGLXDRUGQFUS7RNES7 .. | Mortgage. 3133KP-AL-2 FEPC 04.000 CLRA7211 .. ... 04/01/2052 ..
J.P. Morgan Chase Bank, .... THBGLXDRUGQFUS7RNESY .. | Mortgage.... 3133KQ-XS-0 ... FEPC 03.500 CLRA8789 .. ... 09/01/2047 ... |.
BNP Paribas .... ROMUWSFPUBMPROBKSP83 .. | Foreign Government Bond . . FRENCH REPUBLIC 0.1 01MAR29 144A IL ... 03/01/2029 ....[.
Wells Fargo Bank, NA . .... KB1H1DSPRFMYMCUFXTO9 .. | Corporate bonds .. | 110122-A0-1 ... | BRISTOL-MYERS SQUIBB CO SR GLBL NT 38 ... 05/01/2038 ... [.
Wells Fargo Bank, NA .... ... KB1H1DSPRFMYMCUFXTO9 .. | Corporate bonds .. | 20825C-AP-9 ........ | CONOCOPHILLIPS SR GLBL NT5.9%38 .. ... 05/15/2038 ....[.
Wells Fargo Bank, NA .... . KB1H1DSPRFMYMCUFXTO9 .. | Corporate bonds . |437076-AS-1 ........ HOME DEPOT INC SR GLBL NT 36 ... 12/16/2036 ... |[.
Barclay's Bank PLC G5GSEF7VJPS170UK5573 .. [ Corporate bonds .. . KREDITANSTALT FUER WIE 1.25 31JUL26 ... ... 07/31/2026 ... |.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3132DN-NIi-9 FEPC 05.000 CLSD1305 ... 07/01/2052 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3132DN-X6-5 ... FEPC 04.500 CLSD1601 .. ... 09/01/2052 ....[.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 313200-48-9 FEPC 05.500 CLSD3518 .. ... 07/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 313200-YK-6 FEPC 05.500 CLSD3414 .. ... 07/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3132DS-7A-4 FEPC 05.000 CLSD5389 .. ... 04/01/2054 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. [ Mor tgage. 3132DS-CH-3 FEPC 05.500 CLSD4572 .. .. 08/01/2053 ..
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Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31320S-ZR-6 ........ FEPC 05.500 CLSD5252 ... 04/01/2054 ...[....... | I
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31320T-6V-7 ... FEPC 02.000 CLSD6284 ...01/01/2054 ... |.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31320U-P3-5 FEPC 05.500 CLSD6742 .. ... 06/01/2054 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3132DV-BT-1 FEPC 05.000 CLSD7250 .. ... 12/01/2054 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31320II-EB-5 FEPC 04.500 CLSD8230 .. ... 06/01/2052 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31320I-EC-3 FEPC 04.500 CLSD8231 .. ... 07/01/2052 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31320-EL-3 FEPC 05.000 CLSD8239 .. ... 08/01/2052 ..
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 31320W-FR-9 ... FEPC 05.000 CLSD8276 .. ... 12/01/2052 ....|.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 313200-G7-2 ... FEPC 04.500 CLSD8322 ... 05/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 31320I1-GX-5 FEPC 04.500 CLSD8314 ... 04/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31320H-H2-2 ... FEPC 05.500 CLSD8349 ... 08/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3132D0-HR-7 ... FEPC 04.500 CLSD8340 ... 07/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3132D-HS-5 ... FEPC 05.000 CLSD8341 ... 07/01/2053 ... |.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31320W-HY-2 FEPC 04.500 CLSD8347 .. L3 32 ... 08/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 313201-J3-8 FEPC 05.000 CLSD8382 .. 161,523 163,843 ... 12/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31320W-JE-4 FEPC 05.000 CLSD8361 .. L3 32 ... 09/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31320I1-JK-0 FEPC 05.000 CLSD8366 .. .31 .32 ... 10/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31320I1-K9-3 FEPC 05.500 CLSD8420 .. .30 .29 ... 04/01/2054 ..
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31320-KF-9 ... FEPC 05.000 CLSD8394 5,847 |... 5,935 |... ...01/01/2054 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3132D0-KN-2 ... FEPC 05.500 CLSD8401 .. L33 L33 ... 02/01/2054 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 313201-KU-6 ... FEPC 05.000 CLSD8407 .. U I IO U I O ... 03/01/2054 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 31320W-LK-7 FEPC 05.000 CLSD8430 Ll 32 L33 ... 05/01/2054 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31320-LM-3 FEPC 06.000 CLSD8432 N N ... 05/01/2054 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 313200-MR-1 ... FEPC 05.000 CLSD8468 .. ... 10/01/2054 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 313201-MY-6 ... FEPC 05.500 CLSD8475 .. ... 11/01/2054 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3132D0-N9-0 ... FEPC 06.000 CLSD8516 .. ... 03/01/2055 ....[.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 313386-DL-1 FEPC 02.000 CLQD8207 .. ... 03/01/2052 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31338B-F2-0 FEPC 04.500 CLQE1985 .. ... 05/01/2052 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133BH-HG-4 FEPC 04.500 CLOE7431 .. ... 08/01/2052 ..
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3133BK-M5-5 ... FEPC 05.000 CLQE9380 .. ... 09/01/2052 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3133BN-SV-6 ... FEPC 05.000 CLQF1432 ... 10/01/2052 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3133BP-UN-6 ... FEPC 05.500 CLQF2389 ... 10/01/2052 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 313380-KZ-8 FEPC 05.000 CLQF3012 .. ... 11/01/2052 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3133BS-H7-0 FEPC 05.000 CLQF4754 .. ... 12/01/2052 ....|.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3133BU-5C-7 ... FEPC 05.000 CLQF7143 .. ... 02/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3133C1-QU-7 ... FEPC 05.000 CLQG1367 .. ... 04/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3133C2-A6-5 ... FEPC 05.000 CLQG1829 .. ... 04/01/2053 ....[.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 313302-KJ-6 FEPC 05.500 CLQG2097 .. ... 04/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133C3-C7-9 FEPC 05.000 CLQG2794 .. ... 05/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133C4-FN-1 FEPC 05.000 CLQG3772 .. 32 ... 06/01/2053 ..
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 313305-2T-7 ... FEPC 05.000 CLQG5286 .. 146,953 |... ... 06/01/2053 ... [.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3133C5-VT-5 ... FEPC 05.500 CLQG5126 ... 06/01/2053 ... [.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3133C6-LX-5 ... FEPC 05.000 CLQG5742 ... 06/01/2053 ... [.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3133C7-2Y-2 ... FEPC 05.500 CLQG7091 .. ... 07/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3133C7-6A-0 ... FEPC 05.000 CLQG7165 .. ... 07/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3133C7-C7-0 ... FEPC 05.000 CLQG6394 ... 07/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3133C7-KL-0 ... FEPC 05.000 CLQG6599 ... 07/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3133C7-VN-6 ... FEPC 05.500 CLQG6920 .. ... 07/01/2053 ... |.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133C7-YM-3 FEPC 05.000 CLQG7016 .. ... 06/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 313308-NJ-0 FEPC 05.000 CLQG7593 .. ... 07/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133C9-DN-0 FEPC 05.000 CLQG8209 .. ... 08/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. [ Mor tgage. 313309-KV-4 FEPC 05.000 CLQG8408 .. .. 08/01/2053 ..
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Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133CC-KZ-8 ........ FEPC 05.500 CLOH0312 ... 09/01/2053 ... [....... | I
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3133CE-40-2 ... FEPC 05.500 CLOH2631 ... 10/01/2053 ... |.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133CF-JT-7 FEPC 05.500 CLOH2974 .. ... 09/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133CF-PK-9 FEPC 05.000 CLQH3126 .. ... 10/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133C6-XS-1 FEPC 05.500 CLOH4289 .. ... 11/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133CH-FB-6 FEPC 05.500 CLOH4662 .. ... 11/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133CH-LP-8 FEPC 05.000 CLOH4834 .. ... 09/01/2053 ..
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3133CJ-YR-6 ... FEPC 05.000 CLQH6120 .. ... 12/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3133CK-V4-7 ... FEPC 05.500 CLOHB6935 ... 11/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3133CT-PM-5 ... FEPC 05.500 CLQJ3128 ... 09/01/2054 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3133CH-E6-5 ... FEPC 05.500 CLQJ5557 ... 09/01/2054 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3133KN-GG-2 ... FEPC 02.000 CLRA6499 ... 12/01/2051 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3133KQ-PE-0 ... FEPC 05.000 CLRA8521 .. ... 02/01/2053 ....[.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133K0-XT-8 FEPC 05.000 CLRA8790 .. ... 04/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133KR-VH-4 FEPC 05.000 CLRA9616 .. ... 08/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133WE-XH-8 FEPC 05.500 CLQ17880 .. ... 06/01/2054 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133\F-6X-0 FEPC 05.500 CLQ18986 .. ... 06/01/2054 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3133WG-ND-3 FEPC 05.500 CLQI9388 .. ... 07/01/2054 ..
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140A0-2V-0 ........ FNMS 05.500 CLDA0787 .. ... 09/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140A0-6C-8 ........ FNMS 05.500 CLDA0866 .. ... 09/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140A1-A9-8 FNMS 05.500 CLDA0931 .. ... 10/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140A1-BG-1 FNMS 05.500 CLDA0938 .. ... 10/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140A6-VM-5 ... | FNMS 05.500 CLDA6019 .. ... 04/01/2054 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140A6-W-3 ........ FNMS 05.500 CLDAG028 .. ... 04/01/2054 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140A9-BZ-2 ........ | FNMS 05.500 CLDBOOS5 .. ... 04/01/2054 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140A9-2L-7 ........ FNMS 05.000 CLDBO746 .. ... 03/01/2054 ....[.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140AA-A7-2 FNMS 05.500 CLDB0929 .. ... 04/01/2054 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140AA-EP-8 FNMS 05.500 CLDB1041 .. ... 04/01/2054 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140AB-PB-5 FNMS 05.500 CLDB2217 .. ... 05/01/2054 ..
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140AU-GK-3 ........ | FNMS 05.000 CLDC8501 .. ... 11/01/2054 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140AV-WA-5 ........ FNMS 05.000 CLDC7840 .. ...01/01/2055 ... [.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140M5-P8-2 FNMS 05.000 CLBU4046 .. ... 07/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140M5-PN-9 ........ | FNMS 05.000 CLBU4028 .. ... 05/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140MU-LM-0 ........ FNMS 04.500 CLBW3031 .. ... 08/01/2052 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140M-PT-7 ........ FNMS 05.000 CLBWA933 .. ... 05/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140N1-6T-5 ........ | FNMS 04.500 CLBI8981 .. ... 10/01/2052 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140NA-XE-8 ........ FNMS 05.500 CLBX6076 .. ... 03/01/2053 ....[.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140ND-L0-8 FNMS 05.000 CLBX8434 ... 04/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140ND-14-5 FNMS 05.000 CLBX8766 ... 03/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140NE-DU-6 FNMS 05.000 CLBX9114 .. ... 04/01/2053 ..
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140NG-C6-5 ... FNMS 05.000 CLBY0092 .. ... 05/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140NG-W4-8 ... FNMS 05.000 CLBYO0666 .. ... 04/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140NH-UN-6 FNMS 05.000 CLBY1496 .. ... 05/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140NH-XJ-2 ... FNMS 05.000 CLBY1580 .. ... 05/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140NJ-3K-8 ... FNMS 05.500 CLBY2601 .. ... 07/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140NJ-G8-1 ... FNMS 05.000 CLBY2022 .. ... 05/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140NJ-QD-9 ... FNMS 05.000 CLBY2251 .. ... 05/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140NJ-R3-0 ... FNMS 05.000 CLBY2305 .. ... 06/01/2053 ... [.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140NK-H5-3 FNMS 05.000 CLBY2951 .. ... 05/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140NL-UC-1 FNMS 05.500 CLBY4178 .. ... 06/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140NN-2E-4 FNMS 05.500 CLBY6172 .. ... 07/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. [ Mor tgage. 3140NN-05-7 FNMS 05.000 CLBY5875 .. .. 06/01/2053 ..
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Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140NP-R-4 ........ FNMS 05.000 CLBYBT7B3 .......eeeeeeeeeeeeeeenneeeeeenneeeeeennae e e e eennns e e e eennnnneeeees [oreeeeennneeeeennnas 108,835 [..oeeeeeeeeeeceeis 110,405 ... 07/01/2053 ... |....... | I
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140NP-0Z-6 ... FNMS 05.000 CLBY6771 .. 30 | R I IS ... 07/01/2053 ... |.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140NP-SH-4 FNMS 05.500 CLBY6819 .. .30 .29 ... 08/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140NP-SQ-4 FNMS 05.500 CLBY6826 .. .25 .25 ... 07/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140NP-TL-4 FNMS 05.000 CLBY6854 .. .36 .36 ... 06/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140NP-TP-5 FNMS 05.500 CLBY6857 .. .31 .30 |... ... 06/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140QM-TR-5 FNMS 02.000 CLCB2359 .. .24 .30 ... ... 12/01/2051 ..
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 31400N-CK-6 ... FNMS 02.000 CLCB2773 .. N N I O ... 02/01/2052 ....|.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31400N-KN-1 ... FNMS 02.000 CLCB3000 .. ... 12/01/2051 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 31400R-AF-0 FNMS 04.500 CLCB5405 .. ... 10/01/2052 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31400R-LM-3 ... FNMS 05.500 CLCB5731 .. ... 02/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 314008-30-2 ... FNMS 05.500 CLCB7106 .. ... 09/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 314008-AJ-0 ... FNMS 04.500 CLCB6308 .. ... 05/01/2053 ....[.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140QT-H\-2 FNMS 05.500 CLCB7436 .. ... 11/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31400T-N8-8 FNMS 05.500 CLCB7614 .. ... 12/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140QU-E5-1 FNMS 05.500 CLCB8255 .. ...01/01/2054 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140W0-P7-4 FNMS 05.500 CLFA0445 .. ...01/01/2055 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 3140W0-VA-0 FNMS 05.500 CLFA0608 ... 02/01/2055 ..
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140W1-AL-7 FNMS 05.000 CLFA0910 .. ... 08/01/2053 ... [.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140W2-GL-9 ... FNMS 05.500 CLFA2002 .. ... 08/01/2053 ... [.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140XJ-4E-0 FNMS 04.500 CLFS3520 .. ... 11/01/2052 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140XL-3Y-2 FNMS 02.000 CLFS5314 ... 05/01/2052 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140XL-LV-6 FNMS 05.500 CLFS4840 ... 05/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140XM-X8-4 FNMS 05.000 CLFS6102 .. ... 10/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 3140XN-MS-0 ... FNMS 05.500 CLFS6668 .. ... 12/01/2053 ....[.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 3140XN-RG-1 ... FNMS 05.500 CLFS6786 .. ... 02/01/2054 ....[.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31418E-2C-3 FNMS 05.000 CLMA5270 .. ... 02/01/2054 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31418E-2D-1 FNMS 05.500 CLMAS271 .. ... 02/01/2054 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31418E-4M-9 FNMS 05.000 CLMAS327 .. ... 04/01/2054 ..
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31418E-HK-9 ... FNMS 04.500 CLMA4733 .. ... 09/01/2052 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31418E-J6-8 FNMS 04.500 CLMA4784 .. ... 10/01/2052 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 31418E-JF-8 FNMS 05.000 CLMA4761 .. ... 09/01/2052 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31418E-KU-3 FNMS 05.000 CLMA4806 .. ... 11/01/2052 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 31418E-LW-8 ... | FNMS 04.500 CLMA4840 .. ... 12/01/2052 ....|.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31418E-MR-8 ........ FNMS 04.500 CLMA4867 .. ...01/01/2053 ... [.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 31418E-MT-4 ........ FNMS 05.500 CLMA4869 .. ...01/01/2053 ... [.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31418E-R8-5 ... FNMS 05.500 CLMA5010 .. ... 05/01/2053 ....[.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31418E-S4-3 FNMS 05.000 CLMAS038 .. ... 06/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31418E-85-0 FNMS 05.500 CLMA5039 .. ... 06/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31418E-T4-2 FNMS 04.500 CLMAS070 .. ... 07/01/2053 ..
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31418E-W3-0 ........ FNMS 05.500 CLMA5165 .. ... 10/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 31418E-XT-2 ........ FNMS 05.000 CLMAS189 .. ... 11/01/2053 ... |.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31418E-ZL-7 FNMS 05.500 CLMA5246 .. 176,232 |... . 175,413 |... ...01/01/2054 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 31418F-CF-2 FNMS 05.000 CLMAS469 .. T T IS ... 09/01/2054 ....[.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31418F-EC-7 ... | FNMS 05.000 CLMAS530 .. ... 11/01/2054 ... |.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 31418F-MK-0 ........ FNMS 06.000 CLMA5761 .. Ll 32 R I IS ... 07/01/2055 ... [.
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31425l-KE-0 ... FEPC 05.000 CLOX2092 .. T4 IO L3 ...01/01/2055 ... [.
Goldman Sachs Bank USA KD3XUN7CT14HNAYLUO2 .. | Mor tgage.... 31425X-3N-7 ... FEPC 05.000 CLQX3504 .. L3 L3 ... 01/01/2055 ... |.
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31426A-4B-1 FEPC 05.000 CLOX5317 .. .32 .33 ... 02/01/2055 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31427M-WL-1 FEPC 05.500 CLSL0650 .. .34 .34 ... 11/01/2053 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31427N-YG-8 FEPC 05.500 CLSL1610 .. .36 .36 ... 06/01/2054 ..
Goldman Sachs Bank USA .. KD3XUN7C6T14HNAYLUO2 .. [ Mor tgage. 31427N-72-8 FEPC 04.500 CLSL1660 .. .36 37 .. 10/01/2053 ..
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Collateral Pledged to Reporting Entity

STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Goldman Sachs Bank USA ... KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31427P-4R-2 ........ FEPC 05.500 CLSL2631 .... ... 08/01/2053 ... |....... | I
Goldman Sachs Bank USA ... KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31426R-QU-7 ........ FEPC 05.000 CLRJ1366 .... ... 04/01/2054 ...[....... | I
Goldman Sachs Bank USA ........ieeereuisiieemmnnnereermnnnaarerrnennaseeernnnnassaernnnnnaaaas KD3XUN7C6T14HNAYLUO2 .. | Mor tgage. 31426U-4E-0 ........ FEPC 05.500 CLRJAA20 .......iieeeienneeeeinnneaeeennnneaseennnnnasseennnnnseeeennnnnsaas ... 04/01/2055 ...[....... |
0299999999 - Total 771,910,687 786,074,456 XXX XXX XXX
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Identifier Description Rates Rates (4-3) Risk Liability Rates (6/5) (8*9) Balance Instruments Liability Risk [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)
(2,157,244,182

Rider claims less rider fees in VA contracts -
45,311,267 |..... (4,376,041) ) e 15,735,436 |.eeeveeieeieeis feeeeeieiieiiene [ 15,735,436 |..... 81,654, 117 [ | 81,654,117 |)

..... 0001 .......[75% Rho - 10 year straight line amortization ...... |cccovieiiiicies Jooeeeeiieiiiees

(2,157,244,182

(2,254,633,735
15,735,436 15,735,436 81,654,117 81,654,117 |)

45,311,267 (4,376,041) XXX (1,456,776)|)




STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E11, E12



STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Wells Fargo Bank .................... Minneapolis, MN ...ocoovoees fooeeeeieee feeeeie oo oo o 411,246 |............... 774,208 |........... 1,044,610 |.
Bank of America .........ccoo..... Northbrook, IL ..o [ foee e et e oo, (655,665)].......... (1,069,782)[............. (326,613)]..
Bank of America Hartford, CT ..o feoeeeeeeeee oo et e oo, 1,126 oo 1,126 oo 1,201 |..
Bank of America .. .. Northbrook, IL .(3,065,465)].. .(83,643,357) ....(3,274,762)|..
Bank of America .. . Hartford, CT ...... ... (49,719, 142)|.. .. (46,591,857)|..
Wells Fargo Bank .................... Minneapolis, MN ..ocoooovees Joeveeeeieees eeeeies o feeeeiieeeeeeeeeiees Joeeeeeeeeeeeeeeee foeveeeenenees (1,998) e (1,953)]..

Wells Fargo Bank Minneapolis, MN

Wells Fargo Bank .................... Red Wing, MN .......
Wells Fargo Bank .................... Minneapolis, MN
JP Morgan Chase Bank . New York, NY ...

Wells Fargo Bank ...
Wells Fargo Bank ....
Wells Fargo Bank ....
Wells Fargo Bank ....
Wells Fargo Bank
Federal Home Loan Bank of Des

Moines Des Moines, IA

Minneapolis, MN ..
Minneapolis, MN ..
Van Wert, OH
Minneapolis, MN ..
Minneapolis, MN

(12,756,700)
... (60,504,277)

(14,578,043)

........... 1,502,261

(27.485)|.
(1,454 953)|.
..... 23,993 109 |.

(17,016,924)
(59,873,329)

(25,963,821)

............ 1,508, 147

.28,303,708 |..
17,391,554 |..
(28,438)|..
.(1,517,229))..
....24,477,005 |..

(20,244 ,699)|..
(52,723,702)|..

60,876,696 |.
21542776 |

(2.921.028)]..
25852761 |.
(11.875.802)]..

............ 1,359,802 |..

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

instructions) - open depositories XXX XXX
0199999. Totals - open depositories XXX XXX 8,979 (84,870,528) (96,210,453) (27,264,100)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (see

instructions) - suspended depositories XXX XXX
0299999. Totals - suspended depositories XXX XXX
0399999. Total cash on deposit XXX XXX 8,979 (84,870,528) (96,210,453) (27,264,100)
0499999. Cash in company's office XXX XXX XXX XXX
0599999. Total XXX XXX 8,979 (84,870,528) (96,210,453) (27,264,100)

E13
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STATEMENT AS OF MARCH 31, 2026 OF THE RIVERSOURCE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

UNITED STATES TREASLRY ... ... 03/16/2026 ... 0.000 |.. . 04/30/2026 .. ..99,700,079 |...

UNITED STATES TREASLRY ... ... 02/09/2026 ...0.000 |.. . 04/07/2026 . ..99,940,341 |... 504,245
...................... UNTTED STATES TREASURY ....iiiiuuuniiiiiiuuisissituui s e e ettt e e s ettt s e e s eeeai e e s e ee s e e s e essnasseseeesnansessesnnnssesssesnnsssessssnnnnssssesnnnssessessnnnsensee | oeeeesnnnneeeeeens [eeeeeennss 09/16/2026 ooivvvnns |ovvinniinniiiinnnnnnnnnnnnn 0,000 |ooeenenn. 0471472026 Locvvee | 99,863,487 |ovvvvniiiiiiiiiiiiiiiiiiinns fovviiiiiiniiiiniinnnneeene... 146,598
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 299,503,907 774,422
...................... |FEDERAL AGRICULTURAL MORTGAGE ... .eeeeuuiiiiesunniisiiesssssisisssesssstesss s sseteasssseeesasssssssesssnssssssnssnnssesssnsnnsssssnssnnnssssrnnsnnsssssnnsnnssessnennns | oeeeresnnnneeeeees [seeeeennns 08/31/2026 coviiviinn |ovvinniniiiiinnnnnnnnnnnnn 0,000 |..eenl. . 0470172026 Leeeenss |veeennniiiinnnnnnniinnnnnn 10,200,000 Joiiivveeniiiiiniiniiiiiiiniiniiiiienes fovviiiiniinniiicenennnneeeeeeese... 1,008
0029999999. Subtotal - issuer credit obligations - other U.S. government obligations (not exempt from RBC) 10,200,000 1,006

ARIZONA PUBLIC SERVICE COMPANY .. ... 03/31/2026 ... 0.000 |.. . 04/01/2026 ... ....5,389

CONSOL IDATED EDISON COMPANY OF ... ... 03/31/2026 ...0.000 |.. . 04/07/2026 ... ....6,692

CONSOL IDATED EDISON INC ... ... 03/31/2026 ...0.000 |.. . 04/06/2026 ... . . 1,415

ENERGY TRANSFER LP ... 03/31/2026 ...0.000 |.. . 04/01/2026 ... 125,000,000 |... ... 13,541

ENTERPRISE PRODUCTS OPERATING ... ... 03/31/2026 ...0.000 |.. . 04/01/2026 ... . 67,800,000 |...

FISERV INC ... 03/31/2026 ... 0.000 |.. . 04/01/2026 ... .3,500,000 |...

JU SMUCKER €O . .. 03/31/2026 .. 0.000 |.. . 04/01/2026 .

PHILLIPS 66 .... 03/27/2026 .. 0.000 |.. . 04/02/2026 ..

PINNACLE WEST CAPITAL CORPORAT 03/31/2026 .. 0.000 |.. . 04/01/2026 .

SOUTHERN POWER COMPANY ... 03/27/2026 .. 0.000 |.. . 04/02/2026 ..

TAMPA ELECTRIC COMPANY ... ... 03/31/2026 ... 0.000 |.. . 04/06/2026 .

WALMART INC ... 03/27/2026 ...0.000 |.. . 04/01/2026 ... . .
.... | CANADIAN PACIFIC RAILWAY COMPA .. .. 03/31/2026 .. 0.000 |.. . 04/08/2026 ... ..49,961,399 |...
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 529,500,296
0489999999. Total - issuer credit obligations (unaffiliated) 839,204,203 870,575
0499999999. Total - issuer credit obligations (affiliated)
0509999999. Total - issuer credit obligations 839,204,203 870,575
262006-20-8 ....... DREYFUS GOVERNMENT CASH MANAGE GOVERNMENT - Fund Code 289 .. .. 08/02/2026 49,540,669 |... ... 411,770
4812C0-67-0 . JPMORGAN US GOVERNMENT MONEY M 03/02/2026 .. . 50,698,268 ..439,899
524706-79-1 . WESTERN ASST INSTL GOVT MN MKT .. 03/02/2026 .. 0.000 100,969,924 . 838,474
826252-41-4 ........ INVESCO GOVERNMENT MONEY MARKE .. 03/02/2026 .......... . ..50,743,138 |... 453,927
949921-12-6 ........ ALLSPRING GOVERNMENT MONEY MAR 03/26/2026 ......coen |oerrnnniaiaiiiiiaaaaaeens 0.000 [ooeiiiiiinniiiiine enirrriiiines foarreeiii e 319,977,564 |...vuiiiiiiiinninierennnnneeees 849,676 oo 2,337,810
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 571,929,563 1,610,335 4,481,880

1,411,133,766 1,610,335 5,352,455

8589999999. Total cash equivalents (unaffiliated)

8599999999. Total cash equivalents (affiliated)

8609999999 - Total cash equivalents

1,

411,133,766

1,610,335

5,362,455






