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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. Bonds (Schedule D) ... [ 5,033,766, 311 .o v 5,033,766,311 |........... 4,533,524 ,825
2. Stocks (Schedule D):
2.1 Preferred StOCKS ..........ciiiiiiiiiiicic s [ [ [ o
2.2 COMMON SEOCKS .....vvviiieieiecicieteteeee ettt s e sesens [eeee e 5,591,844 | [ 5,591,844 |....cccoeoe. 3,647,400
3. Mortgage loans on real estate (Schedule B):
B RISt HENS 1ottt e 403,314,565 |....coooooieeeeeeeeeee [ 403,314,565 |................ 377,880,394
3.2 Other than first lIENS..........ooiiiiiieee e e [ [ [
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o
[T aTeTU g4 T =T (ot =Y ) R S PO OO
4.2 Properties held for the production of income (less
B e ENCUMDIANCES) .euveveeieeeieieieeeieeeieieeenes [oeeseieseeseseeeseeaesnseesieses [oeterieteiete ettt sieernes eeeeeiesteseseseeseeseseeseeenees [oeeneseeeseese e eie s eaenees
4.3 Properties held for sale (less $ ..o,
ENCUMDBIANCES) ...ttt sttt ettt ettt st sbeesbeesbeesbeesbeenesnnesnns [eesnesnneanessaeeseessnessnesiness |oosesieeseeseeseeseesessnneins [oseeesissies e s seessaesiaesneses [oaessesaessesessaee e e enes
5. Cash($ .o 22,302,195 , Schedule E - Part 1), cash equivalents
[ J—— 311,071,073 , Schedule E - Part 2) and short-term
investments ($ ..o , Schedule DA) ......ccoooevveeveens oo 333,373,268 ... [ 333,373,268 |........cocc.. 74,065,408
6. Contractloans (including $  .oveevvrerrrreieecceene pPremium notes) ...... |reeeeeeens 9,485,053 |...cooveeeeee 2,106 |.oooooveeenee. 9,482,947 .o, 9,746,649
7. Derivatives (Schedule DB) ............. ... 11,843,682 |. ... 11,843,682 |.. ... 16,168,765
8. Otherinvested assets (SChedule BA) ...........ccccueeeieieieveuereeeeeeeeeee e [ereeseseeeeeeens 25,790,507 |.eeeeeeeeeenieeeeieeeeeeees feeieieinieeen 25,790,507 |..cocvveeee 25,909,254
9. ReCeivables fOr SECUMLIES ........coiviiiiriiiicieir e [ 736,276 | [ 736,276 |..ooceceene 486,512
10. Securities lending reinvested collateral assets (Schedule DL) .........cccccevveis | eeriiiiiiiiiiiiiiiiiiiiins i [ oeeeee s
11.  Aggregate write-ins for iNVested aSSets ...........cccceviiviricreuereiniieeeeieesesseeens froererennenenene 09,672,885 [ i 65,672,855 | 7,209,992
12. Subtotals, cash and invested assets (Lines 10 11) ...c.cocooveveveeeeeeeeeeieeverens foeerenenen 9,889,574,360 .o 2,106 |............5,889,572,254 |............ 5,048,639, 199
13. Title plantsless § ...ccoovvviiiiiiiiiis charged off (for Title insurers
{10117 O O RO RS ST RTROR SO
14, Investment income due and aCCTUED ............ceuiueuiuriiueiiieieieisieiseieesesees e 59,059,381 |- e 59,059,381 |......coovuuve. 51,392,823
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|..............c.c....... 16,149 | e 16,149 [ (66,587)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled Premiums) ..........cccooveveveiiicuereeiieeeeeece e [eeeeeeeee e 106,225 |evoecceceeeeeeeeee [ 106,225 ..o 111,770
15.3 Accrued retrospective premiums ($  .....ooveiiiiiiiiiis ) and
contracts subject to redetermination ($ ........ccccoeeeeeenicnnne. ) creene e o e e
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................cccccoociiiiiiiciciciciees
16.2 Funds held by or deposited with reinsured companies ..............ccc.coc.....
16.3 Other amounts receivable under reinsurance contracts .
17.  Amounts receivable relating to uninsured plans ............cccccooveevieiiniiniicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |-....cccccoeuenene 4,031,238 |
18.2 Net deferred tax asset 41,136,284 |..
19.  Guaranty funds receivable or 0N dePOSIt ............ccccovveieveveveeceeeieieieieieieiees |oereeeeeeeeeeenens 2,218,384 |
20. Electronic data processing equipment and SOFtWAre ............ccceviiiiiiiiiiiiiiiens fooriiririsisisisisisiniinis oo iniies [oosese s eee [oosenes s
21.  Furniture and equipment, including health care delivery assets
(B e ) et [t et [ [t
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiiiiies o
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeeveieiies fooerveiiiie 541,805 [.ovoeeeeeeeieeeeeees [ 541,805 [...cooviie 552,641
24. Healthcare ($ cooeoevererereeeeeeeeeenes ) and other amounts receivable ...... [....ccccccoerenene. 5,379,749 |....oov 133,242 (.ol 5,246,506 |................... 5,430,838
25.  Aggregate write-ins for other than invested assets ..o o oo oo e
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviveeueveriiriiieeeeieieieeeeseee s feseeeeecaas 6,019,274,116 |.coocceeeenne 41,286,328 |............ 5,977,987,788 |........... 5,124,586,642
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt [oanneaeanas 2,909,502,162 |.......coovveeieicrienies [ 2,909,502,162 |............ 3,490,561,448
28. Total (Lines 26 and 27) 8,928,776,278 41,286,328 8,887,489,950 8,615, 148,090
DETAILS OF WRITE-INS
1101. Derivatives collateral receivable ... [ 65,672,855 | e 65,672,855 |..oooveies 7,209,992
0 O R PSP PPN
B L0 T T RSO RO OO SO O RO PPRTR ST TR TSRS PRTRR RPN
1198.  Summary of remaining write-ins for Line 11 from overflow page ...........ccccoo foeririniniiiiiiiiiciiiii oo oo [oosese s
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 65,672,855 65,672,855 7,209,992
2501, ACCOUNTS TECEIVADIE  .oiiiiiiiccicte ettt etenenee [oeettaesstes s eieb e seaes [oetetesesen et eietens oeseseneieiet e
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page ............coooo fooomc e e
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year

2
Prior Year

1. Aggregate reserve for life contracts $ ....4,519,505,743 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $ ..............cocoovvvviernns Modco Reserve)
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including$  ..........cocoovvvveveeen. Modco Reserve) ......
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 and 11)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11) ...
5. Policyholders’ dividends/refunds to members $ and coupons $ due
and unpaid (Exhibit 4, Line 10)
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 $ ........cccoocovieiiiinnne,
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $ veerveenn. Modco)
7. Amount provisionally held for deferred dividend policies not included in LiN€ 6 ..........cccooouiiiiiiiiiiiieneeicee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
S e discount; including $ accident and health premiums (Exhibit 1,
Part 1, Col. 1, sum of lines 4 and 14)
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $ loss ratio rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest maintenance reserve (IMR, Line 6) ...
10. Commissions to agents due or accrued-life and annuity contracts $
O 0 and deposit-type contract funds $  ..........
11. Commissions and expense allowances payable on reinsurance assumed .
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7) .................
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) (64,143,044)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6) .........ccocevevnenninnvencens|oooeeeel (340,552)
15.1 Current federal and foreign income taxes, including $ on realized capital gains (losses) ..
15.2 Net deferred tax liability
16. Unearned investment income .
17.  Amounts withheld or retained by reporting entity a: .(319,081)
18.  Amounts held for agents' account, including$  ............................... agents' credit balances .............c.cccoooeririnicieien oo
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates .
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, Line 16, Col. 7) ...
24.02 Reinsurance in unauthorized and certified ($ ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans .
24.07 Funds held under coinsurance ............
24.08 Derivatives ...........cccccccueueee 52,575,353
24.09 Payable for securities 1,577,319
24.10 Payable for securities lending
24.11 Capital notes $ ................
25. Aggregate write-ins for liabilities 29,876,142 19,657,420
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) . 5,504,041,464 4 587,709,377
27.  From Separate Accounts Statement 2,909,502, 162 |............ 3,490,561,448
28. Total liabilities (Lines 26 and 27) 8,413,543,625 8,078,270,825
29, CommON CAPIAl STOCK ... e 2,900,000 |.oerurerieerinene 2,900,000
30.  Preferred Capital SIOCK ...........cooiiiiiiiiii i ettt ae et te e eannes [oeeseseeneteee et ee et eeeeeneeeenes
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1)
34. Aggregate write-ins for special surplus funds
35.  UNaSSIGNEd fUNAS (SUIMPIUS) .....eueieiiiiiiteet ettt ettt et e s e st e e e e b e e s e e aeeeaseeaeeeaeeeseenseeaeenseenneenseenseaneesneenneenseenned]
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 471,046,324 533,977,265
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 473,946,324 536,877,265
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 8,887,489,950 8,615,148,090
DETAILS OF WRITE-INS
2501.  Unclaimed amounts and uncashed checks ...
2502. Policy and contract claims for deposit-type contracts
2503. Derivatives collateral payable and income accruals ,955,
2598. Summary of remaining write-ins for Line 25 from overflow Page ............cccciiiiiiiiiiiiiiic e e 15,577,297 |..cooeven. 11,383,180
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 29,876,142 19,657,420
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAgE .........cccciiiiiiiiiiiiii ettt o e e e ee e e eeeees oeeeeeeeeee e e e e e e e e e eeeeenens
3199. Totals (Lines 3101 thru 3103 plus 3198)(Line 31 above)
3401.
3402.
3403. ... ST TRUPPN
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less
(O] e e ) T OO T TSSOSO TSSOSO T TP PT RO ORUPTUO VS SOUUPTPTPPTPRPRTPRUPTRUN USROS 1,198,734,437 |.covvennne 583,008,830
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income (Exhibit of Net Investment Income, Line 17)
4. Amortization of Interest Maintenance Reserve (IMR, Line 5)
5. Separate Accounts net gain from operations excluding unrealized gains or Iosses
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1) ) (80,166)
7. Reserve adjustments ON rEINSUFANCE CEABM ............ooueirieieuruiiiiiieieieeeteieseee sttt eee ettt sese e ses st esesesesesesessssesesesenenaeeneseereneneeeieaen (216,522)|......cceverinnee (144,222)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate
Accounts 671 [ 65,871,856
8.2 Charges and fees for dePOSIt-tyPE CONITACES .........c.cviiiiiieueueiiiiiiisirisie ettt sttt ae b bt e s ss s s b esesene e e s s s s e e e s s eneneeie 7,249,036 |....cccvvvnnnee 3,387,578
8.3 Aggregate write-ins for miscellaneous income . 2,857,918 2,816,581
9. Total (Lines 1to 8.3) 1,511,096, 105 879,647,312
10. Death benefits 4,343,038 |....ccoveriinnee 5,287,863
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 8)
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ...........
16.  GrOUP CONVEISIONS ....ccvieiieiieiieiiieiieiieecieesieesteesieesreeseeneenns
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts .. 786,765,831 127,602,392
20. Totals (Lines 10 to 19) ... 1,439,683,612 |.....ccoee... 811,237,958
21. Commissions on premiums, annuity considerations, and deposit
T i IR 7 o i OSSOSO PPN
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Cols. 1, 2, 3, 4 and 6) .19,730,872
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2+ 3+ 5) .....cccoceeevveenns|ovvneeieennn 1,586,009 | 1,771,492
25. Increase in loading on deferred and uncollected PremilmS ............cccceeuriiriniririseieeeeesesesesieieerereesssesessesesesesesesssssssssesesesereneneerennnnenenen (18,839 [oeviiiiniiniii 13,331
26. Net transfers to or (from) Separate ACCOUNtS NEt Of FEINSUFANCE. ........c.cviriririiieeeierieiresissieie s sessssesesenesessssfereseeneenenenen 90, 979, 418 | (55,410,763)
27. Aggregate write-ins for deductions 31,892 2,764
28. Totals (Lines 20 to 27) 1,541,765,592 813,742,360
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
Line 28) . (30,669,487)|................. 65,904,951
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) (30,669,487)|................. 65,904,951
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 2,428,444 6,223,117
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (1055€s) (LiN€ 31 MINUS LINE 32) ......cuevivivrececeeieeee et teeeeeesceeae e eseessae st sesenssaesesesesenssaesesesenenseaese s seetersenees (33,097,932)|.....ccecvnnne. 59,681,834
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ (157,792) (excluding taxes of $ ...cccvvvvrvvrrnnnee (20,887) transferred to the IMR) 15,010,657 (27,551,721)
35. Netincome (Line 33 plus Line 34) (18,087,275)|................. 32,130,113
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, Col. 2) 536,877,265 554,770,390
37. Netincome (Line 35) ... ...(18,087,275)|... . 32,130,113
38. Change in net unrealized capital gains (Iosses) less capital gains tax of $ (46,536,498)|... (11,355,822)
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax
41. Change in nonadmitted assets
42. Change in liability for reinsurance in unauthorlzed and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 minus Col. 1)
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement ....
48. Change in surplus NOES .........cccceeriereinieeniieieeee e
49. Cumulative effect of changes in accounting principles ..
50. Capital changes:
B0.1 PAI TN .ttt ettt e et b e a e et eeeh et h et h et b et het et et et et et e st s ettt se et ete e ese e ese Je s [
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend) ....
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance ..
52.  Dividends t0 STOCKNOIAEGES ..........iiuiiiieiieiee ettt a e e b e s et ea e e eae e e s e e ea e e s e e st e seeneeenseeneeeneeaneeeseenseenseenseenseennens [roesressrenineaas
53. Aggregate write-ins for gains and losses in surplus ..........
54. Net change in capital and surplus for the year (Lines 37 through 53) (62,930,941) (17,893,125)
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 473,946,324 536,877,265
DETAILS OF WRITE-INS
08.301. Fee income 2,740,619 | 2,976,587
08.302. 117,299 | (160,006)
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398)(Line 8.3 above)
2701. Settlement of miscellaneous claims
2702. Miscellaneous disbursements
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above)
5301.
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page ...
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums Collected Net Of TEINSUIANCE .......c..ccuiuiuiieiiieiiecee ettt |oessneneees 1,198,670,090 |................ 583,075,711
2. NEtINVESIMENT INCOME ...ttt ettt 232,325,388 | 224,182,997
BT Yo=Y T o TS 1o T = OSSR 72,832,744 71,832,098
4. Total (LINES 1 tATOUGN 3) ....ovvvieieieeieie ettt ettt ettt ettt ettt a e s e s et s et e s e s e sess s es et et et e s esssess s sses et et et esesnsn s ssasesetesesesnnnana 1,503,828,222 879,090,806
5. Benefit and 10SS related PAYMENTS ............c.cueuiuiiieiiieieieteteeceee ettt sttt ettt s e s s st s b e s es s s s st ssesesebesesnss s asssasesesesesnnns [oresnsesasanans 607,113,592 |......o....... 648,078,719
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ............cccvoveveveueueurieieeereeeeceeeees [eeeeeenesenesees 39,935,737 | (49,459,116)
7. Commissions, expenses paid and aggregate Write-ins for dEdUGCHIONS .............cccooveieieveueuiucciieee et fere e seeneeeeas 70,120,978 |...covvenee. 58,044,055
8. Dividends paid t0 POICYNOIAETS ..........iiuiiiiiiieiie ettt b bbbt ettt a e e e st e she e sb e e sb e e be et e e mbeenbeembeenneaneesaeeneeas
9. Federal and foreign income taxes paid (recovered) net of $ .. ....(775,038) tax on capital gains (losses) . 7,515,412 8,696,449
10, TOtal (LINES 5 TNrOUGN ) ....ovieieiiieeictceceee ettt ettt ettt et ettt a s s es s e e e s b e b e b e s e ss et s st e s et e b et es e s s ssesesesesesesess s ssanesesenesn 724,685,718 665,360,107
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceioieiiiiiiieretetieceeeee ettt teteseess st tessse s st sesssesssssesesesesesnenan ] 779,142,504 213,730,699
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds ...
12.2 Stocks ..............
12.3 Mortgage loans ....
R o =T e (= TPl O RS
12.5 OLNEI INVESTEA BSSELS ......cucucuteriieceetetrireseseeeteteereseseeeeeteeseseseseeeteesesesesseetesseaeseseeee e seseseseEeseseeaenseEetesesaesnsesetessssesnsesesesssnsn|essssssteassssssanesecassssansins [eorieueanensniracaenas 957,709
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS ............cocoiiiiiiiiiiiiieeeeeeeees fer e [
12.7 MISCEIIANEOUS PIOCEEAS ..........eeeecvvieeeececeeteteeeeeeeeae et eseessaeaetesesesssaesesesesenssassesesesensssesesesessssssesasesensnsnsesesesessssnsetasasannnsnsasas 63,351,696 4,883,628
12.8 Total investment proceeds (LINES 12.1 10 12.7) .......cvcvcueueuieieeeeieietetetet ettt etesee sttt s s st sess s essssssseseseses [oesesesesnnnas 237,309,210 |..cooveene 344,920,970
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbb E bbb bbbttt [ere e 651,228,972 |..........c..... 490,787,107
1312 SEOCKS ..ttt 1,944,444 | 1,275,600
13.3 MOIGAGE 0BNS ........vvvieieieeeeeee ettt ettt ettt e ettt et et sese s s st e s et e b et esess s e st e s et e s et esess s ssssesesebesessanasesssesesesesesesnanesasanas|esen et e nenees 48,629,249 |.......cc...... 29,962,500
ISR o =T e (= TPl A AU
13.5 Other INVESTEA @SSELS .......ouiiiiiiiii it e e e e e s e e s e e s e e s e e s ee s eeseeseeemestesaesresnesna|eere st e st e st e e e e et etes [ereete e
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecvvieeeececeete e eeeecte et ee et e e er s et esen e sae s e s esenssseae s et esenssaeaetesesensssssesesesenssantesesennnnes 100,483,305 39,560,966
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieeeeeeeeeeece ettt ettt s e seseananas 802,285,969 561,586,173
14. Netincrease (decrease) in contract 10ans and PrEMIUM NOLES ...........c.cccvoviviueueueuieiieeeeeeeieteteteseee e esste e sessses s s st seseseassnnas (263,232) 1,596,854
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiiiieiiieeiiereteeeeeeee et (564 ,713,527) (218,262,058)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
B ISV o) (VTS g o) (T T o= o] = I g To L =T T AT KOO
16.2 Capital and paid in SUrPIUS, [€SS trEASUNY STOCK ...........iiiiiiiitieitieieie ettt ettt ettt saeesaeesbeesbeesbeebesmnesnnesnnens [sreennsns s s s e seesbessreesies [oeesreesreeste e
16.3 BOITOWEA FUNGS ... e e s e s e s e e s ee s eeseesaeseeseesresaesnesnesnesresneas [ornsnesressesestestestesesresees [oresteesesse sttt
16.4 Net deposits on deposit-type contracts and other insurance liabilities ................oooeieiiiiied 33,002,103 [.ovovvonnnn (35,134,593)
16.5 DIVIAENTS 10 STOCKNOIABTS .......couiiviiiiiiiici bbbttt [er st ntens [ooneesinsesneas 21,693,800
16.6 Other cash Provided (PPHEA) ............ceuiviiiiiriiereieiiiee ettt ettt s bbb ss e s bt ss et bbb s s e s bbb s s nsesesanas 11,876,781 857,579
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccceeerrenne 44,878,884 (55,970,814)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) .......cccceevevvvrirerererresnnnnnn. 259,307,861 (60,502,173)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEAI .....vviviiiiiiieietctetet ettt ettt sttt ettt et st s s e s bbb e s e st e se s e s e b e b et ese e e s e s st e s s es e st e ss s sesesesenene s sssnseses et reseenerenetis 74,065,408 |............... 134,567,580
19.2 End of year (Line 18 plus Line 19.1) 333,373,268 74,065,408
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds disposed and CQUITEA ..........c.oiiiieeieecececc ettt ettt ea s s nenenenenes |orerereseannnas 61,082,176 |..ccoovvenee. 36,708,215
20.0002. Bond interest in-Kind FECEIVEA ........c.oiieieeeeceeeee ettt e et e e e et e e e e s ea e e eeeaneaeaseaesnesnannannn foeteresanseeesreesneens 12,766 (..o 45,593
20.0003. Dividends paid iN DONAS ......c.cooooviioueiieieiiee ettt ettt ettt a e ettt et s ese s s s es et sesesesnnnensnanane |oreseteresesen s s et e sesesnns [oesesesererereaes 20,006,200




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

Y LINES OF B

ANALYSIS OF OPERATIONS B
1 2

USINESS - SUMMARY
4 5

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... [..ccccceee.e. 1,198,734,437 |.ooeeie 12,388,864 |....ocoveieieiieiiee o 1,096,484,991 |...ccvvvenenne 89,860,581
2. Considerations for supplementary contracts with life contingencies ............cccocoevvvens foveviiiinniinininiinnies foreevc e XX e e XXX e [
3. Netinvestment iNCOME ..........ccooveveieueerieerieesee e .238,936,481 |... .224,823,338 |... ..10,431,007
4. Amortization of Interest Maintenance Reserve (IMR) ...611,971 |... 575,824 |... .26,716
5.  Separate Accounts net gain from operations excluding unrealized gains or 10SSES ...... [occcviiiiiiiiiiiiiiiiiiiiis [ [ [ [
6. Commissions and expense allowances on reinsurance ceded ............cccocceeeeeceecceces foeeeeieieseieenens 200,112 oo 36,117 o 86,000 e o
7. Reserve adjustments ON reinSUrance CEARM ...........oviuriruerieeeririerereereeeseesseesseesneses |oeerereseenieennens (216,522) [ (216,522) | [ [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNLS ...........ccceveveueeriereriereneeesinesessees [eoeereieineiennens 62,722,671 [.ooveiiien 3,766,748 [ [ 58,955,923
8.2 Charges and fees for deposit-type contracts ... R PO 7,249,086 [..ooveneeeiieeiiecieiieies e [ 7,249,036 |...ocoovvveiieies
8.3 Aggregate write-ins for miscellaneous income . 2,857,918 2,689, 111 124,765
9. Totals (Lines 1 to 8.3) 1,511,096, 105 1,390,778,223 100,443,070
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits ..13,053,392
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life CONtracts ............cocceveeeeeineeienesiesesieienns |ooererenee. 446,787,883 [ 4,229,043 | 455 430,859,276 | 11,699,110
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds .. 42,747,620 .. 42,735,650
18.  Payments on supplementary contracts with life cContingenCies ...........ccccevieiriiiiiiiicnis i i [ o
19. Increase in aggregate reserves for life and accident and health contracts .. . 786,765,831 742,885 777 705,184,894 80,837,275
20.  Totals (LiNes 1010 19) ....oiuiiiiiiiiiiii e e 1,439,683,612 |.......cocvevnnee. 9,324,068 |....ocveveveeicnne 4,772 | 1,324,764,9% |................. 105,589,777
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(AIrECt DUSINESS ONIY) ..vvveviiieieiiieieeieie ettt se e s ese st ssennsnenens [oeiesieiesieiieas 45,600,015 [...cocveveeiiinnne 937,315 e [ 44,661,833
22. Commissions and expense allowances on reinSurance assUmed ............ccoccceeeeeeaneeee foerriiieeeeeniineeee e peve e e
23. General insurance expenses and fraternal expenses....................... .. 22,743,714 |...
24. Insurance taxes, licenses and fees, excluding federal income taxes ,586, .1,151,104 |...
25.  Increase in loading on deferred and uncollected Premiums ............ccccoveuereererieereeeiees [oreseneneesieennens (13,839) [+ (13,839) [ o
26. Net transfers to or (from) Separate Accounts net of reINSUFANCE..........cccueevrieerieereies [oreeereeenennenes 30,979,418 |...coceieee (1,008,227 | [ 31,985,645
27. Aggregate write-ins for deductions 31,892 , 111
28. Totals (Lines 20 to 27) 1,541,765,592 10,598,764 4,772 1,425,307,403 105,854,653
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MINUS LiNe 28) .........ccceevevirieririerenieienisieesieesiesseeens |eesieeiieennns (30,669,487)|.......cccrvrvrenee 9,097,865 |..ocveveveccine 75,415 | (34,529,179)[..vvves (5,411,583) [ 97,995 [ e [
30. Dividends to policyholders and refunds to members ...........cccceeiiiiiiiiiniicniicceee XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus Lin€ 30) .........cccovrueirieerieerieierieeneeens foeeieeiieeniens (30,669,487)|.......cccrvrvrenee 9,097,865 |..ocveveveccine 75,415 | (34,529,179)[..vvves (5,411,583) [ 97,995 [ e [
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccccceeerveerienenns 2,428,444 36,779 140 2,254,191 104,587 32,748
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) (33,097,932) 9,061,086 75,275 (36,783,371) (5,516, 170) 65,247
34. Policies/certificates in force end of year 47,952 3,030 116 42,003 2,803 XXX
DETAILS OF WRITE-INS
08.3071. FEE INCOME .....ouvieiiiieeiieeete ettt ettt ettt sttt sae e sae e enen [ennesesesaenneseeas 2,740,619 |.oveeeiine 23,094 | [ 2,717,525 oo [ [ [ [
08.302. MiSCEITANBOUS TNCOME ....viieeiieieetiecte et ettt ettt ettt e et e e eteeteeaeeeneeeneesneesneens foeereeeseesseesseenseens 117,299 oo 20,780 |oueeeeeeeeeeeeees 167 [ (28,414)|.ceeeeeeen, L ) F U KPR RPN
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ........ccccoccvveeeinnnnee
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.  Settlement of miscellaneous Claims ..........coooiimiiiniiinieiinieeree e
2702. Miscellaneous disbursements .........
2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page ...........cccccvvviiiiiiies foemmiiiiiiiiiiiinciiiiis [ [ | [ FE T T FE O T FEO OO U RO PR PP RTRPRI RO PP OPRPRPRPTOPPPROPN
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 11 5
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7 8

9 10 11 12
Universal Life
With Secondary Variable Credit Life Other Individual YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life contracts @ 12,388,864 |...eoeeeeeiiiieen 753,484 |... 313,356 |..eeeennenn 3,317,818 [ 1,037,175 |oeeeene 4,620,254 oo [ 2,346,776 |.oeeeeeeeeieieeenn
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ....
5. Separate Accounts net gain from operations excluding unrealized gains or
lOSSES .o
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded ....(216,522) ...(216,522)
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts ........ ..3,766,748 |.. .3,766,748 |..
8.2 Charges and fees for deposit-type contracts U
8.3 Aggregate write-ins for miscellaneous income . 43,875 2,980 (13,108) 296 4,220
9. Totals (Lines 1t08.3) ...cevvuvieiniriiieninnns 19,696,629 1,222,701 570,094 1,063,457 5,258,305
10, Death benefits ........cccueiiiiiiiiiiiiiie e [ 4,339,538 e (321)]e ... 124,311
11. Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits XXX
13.  Disability benefits and benefits under accident and health contracts ........... |..
14.  Coupons, guaranteed annual pure endowments and similar benefits .
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group conversions ....
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies ............cccccee [ooreiiiiiis
19. Increase in aggregate reserves for life and accident and health contracts ... 742,885 630,423 435,297 (866,698)
20.  Totals (LINeS 100 19) ..eeviiiiiiiiiiiiii it [orneeeeaeeea 9,324,068 2,624,330 1,804,354 s [ 3,394,974
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only) ... 224,728
22. Commissions and expense allowances on reinsurance assumed ............... [sreeevemmmmmmmmnninnnnnn. O R e e e .
23.  General insurance expenses .... ..916,348 |.. .. 178,867 |. .425,934 |..
24.  Insurance taxes, licenses and fees, excluding federal income taxes ..409,322 |.. 26,219 |. ..98,943 |..
25. Increase in loading on deferred and uncollected premiums ........ (13,839 | e o (13,839) | [ o s [ ..
26. Net transfers to or (from) Separate Accounts net of reinsurance ....(1,006,227) ....(1,006,227)
27.  Aggregate write-ins for deductions 31,777
28. Totals (Lines 20 to 27) 10,598, 764 763,528 245,320 1,742,223 1,669,413 3,138,351
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) ..........cccecueves frreerveenienns 9,097,865 |-...eoeieeiiiicieis e 459,173 [ 324,774 | 1,862,519 | (678,765)|.............. 3,588,892 | e 3,478,818 [ e 62,453 oo
30. Dividends to policyholders and refunds to members ..............ccccoeeeiiiiinnnns
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) .......... [rveeeveeiiens 9,097,865 |- e 459,173 [ 324,774 |l 1,862,519 |...ocoeens (678,765)|.............. 3,588,892 | o 3,478,818 [ e 62,453 oo
32.  Federal income taxes incurred (excluding tax on capital gains) .................. 36,779 (40,894) (42,565) (877,769) (193,514) 829,760 830,961 (469,200)
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) 9,061,086 500,067 367,339 2,740,289 (485,251) 2,759,132 2,647,857 531,654
34.  Policies/certificates in force end of year 3,030 28 538 411 255 658 1,140
DETAILS OF WRITE-INS
08.301. Fee income
08.302. Miscellaneous income
08.303. .oiiiiiiiieee
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .........cccc.. [oeeeeeeeimiiiinniiiiiiiins Joiiiiiiiiiiiiieiiiiies e s [ [ [ [ i [ e [
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701. Settlement of miscellaneous claims
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ....
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Include premium amounts for preneed plans included in Line 1
(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(c) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©
1 2 3 4 5

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Whole Life Term Life Universal Life Variable Life Life (d) (a) Risk Only
1. Premiums for life contracts ®
2. Considerations for supplementary contracts with life contingencies .
3. Netinvestment income ...
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses .
6. Commissions and expense allowances on reinsurance ceded .....
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
LU= =T a =TSR Ty IS Tt o F= T = 1 ¥t oL g1 O O O AU KON
8.2 Charges and fees for deposit-type contracts ...
8.3 Aggregate write-ins for miscellaneous income .
9. Totals (Lines 1t08.3).
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12, Annuity benefits ......ccueiiiiiiiii e
13. Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...
16.  Group conversions .
17. Interest and adjustments on contract or deposrt-type contract funds
18.  Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts ....
20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct
business only)
22. Commissions and expense allowances on reinsurance assumed ....
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
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 .
28. Totals (Lines 20 to 27) 4,772 4772
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 MINUS LiNE 28) ..........ccueieuiiuiiierieiierieriereeeeeeeeeeeseeseese e e esesseseenes [oeeeeeeeeneeneeeeeeee 19,410 | 6,445 | 2,970 | s e [t nee o 66,000 [..ooeeieieieeeeeeee
30. Dividends to policyholders and refunds to members ........
31.  Net gain from operations after dividends to pol|cyholders refunds to members and before
federal income taxes (Line 29 MiNUS LiNe 30) ........cccveeeieiereeeeeeeereeseereeseeseeseeseeseeseeseens feeeseeeeeeeeneeeeeeees 19,410 L 6,445 | 2,970 [oeeeeeeeeeeeeeeeeeeeeies oo e e e 66,000 [.occeeieeieeeie e
32. Federal income taxes incurred (excluding tax on capital gains) .. . 140 1,795 (10,281) 8,625
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) 75,275 4,650 13,251 57,375
34. Policies/certificates in force end of year 116 116
DETAILS OF WRITE-INS
08.301. Miscel laneous income ....
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page .............................................................................................................................................................................................................................................................................................................
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(
(
(
(

a) Includes the following amounts for FEGLI/SGLI:
b) Include premium amounts for preneed plans included in Line 1
c) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
d) Individual and Group Credit Life are combined and included on

Line 1 ...... ..

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for individual annuity contracts 1,096,484,991 |................. 711,957,221 | o, 277,460,114 |..oooeee s o 107,067,657
2. Considerations for supplementary contracts with life CONtINGENCIES ..........eiiiiiiiiiiiii e e [ee e . D,9,, GRS RS, 0,0, G RINTNTRITD, 0.0, CRITITINI ROTRRRTRITD 0,0, GO S,
3. Netinvestment income ..224,823,338 |.. 59,831,433 14,256,202 150,735,703
4.  Amortization of Interest Maintenance Reserve (IMR) 213 . 473,920
5. Separate Accounts net gain from operations excluding unreallzed gains or Iosses ...........
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts 58,955,923
8.2 Charges and fees for deposit-type contracts s cee e |
8.3 Aggregate write-ins for miscellaneous income 2,689,111 (54,107) 2,797,710 (54,492)
9. Totals (Lines 1 to 8.3) 1,390,778,223 771,836,178 353,470,222 265,471,823
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts .
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts 185,371,307 [oeeeeeeeeeeeeeeeees [ 245,487,969
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts 705,184,894 624,204,124 2,144 426 78,836,344
20. Totals (Lines 10 to 19) 1,324,764,996 |................. 809,575,446 |.....cvoeeeeeeeeeeeeeees [ 248,489,996 |......oceeeieeieeieerieeees [ 266,699,554 |.....ooveviieiieiee
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ... 44,661,833 25,874,992 oo o 9,906,102
22. Commissions and expense allowances ON reiNSUrANCE @SSUMEM .......coiiuuuiiiiiiiiiiieeee et eeeseaitb et e e s aas et eeeeaaabeeeeesaabteeeeesaaabaeeeeesannbnneees [errnneeeessisneee e s s saraeeeeeeaas E
23, GENEral iNSUrANCE EXPENSES ......ccueeiuieitierrieisiaseaseeseesseesseesseesseesseaaseaseassesssessessseesseesseesseensesssesssesssesseesseesseesseessesssesssesssssssesseessessseessens |ooveesseeseenens 22, TS, T1d |oiiiiiiiinee e 1,354,707 e o, 8,313,165
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and UNCOIIECIE PIrEMIUMS ......oiiuiiiiiiiiiiiie ettt e e e et e e e s e sbbe e e e e e e asbneeeeesasabnneees [erneeeeeeesiae e e e e e s earaee e e e
26. Net transfers to or (from) Separate Accounts net of reinsurance. ... 31,985,645 31,691,417
27. Aggregate write-ins for deductions 11 111
28. Totals (Lines 20 to 27) 1,425,307,403 826,034,589 314,960,914 284,311,900
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. (34,529,179) |..ccveene. (54,198, 410) [ e, 38,509,307 oo e (18,840,077) |-
30. Dividends to policyholders and refunds t0 MEMDETS ........c..uiiiiiiiii e e e et e e e e e eeeeaan .
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ................. (34,529,179) |..ccveene. (54,198, 410) [ e, 38,509,307 .o oo (18,840,077) .o
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cceueiueiueiierieitieieiteiteetesteste st e ste st e ste st et essestessestessessestessessessessessensenns 2,254,191 (10,640,588) 16,209,079 (3,314,301)
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) (36,783,371) (43,557,823) 22,300,228 (15,525,776)
34. Policies/certificates in force end of year 42,003 13,035 20,396 8,572
DETAILS OF WRITE-INS
08.3071. FEE INMCOME ....tueetieetiieteeietese ettt ettt ettt ettt et e st bes e e s eseeses e s eb e e e s e e e b ea e es e st eses e e s es e es e bt s eb e s e b e st ebeneesenees e st eseb e et e b e s ebentebeneeseneateneanesennnrenne [rerseseneesennaienes 2,717,525 oo oo e 2,717,525
08.302. Miscellaneous income ... ...80,185
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 2,689,111
2701. Miscellaneous disbursements B
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from OVErflOW PAgE ........cocuriiiiiiiiiii ittt sttt e st e e e e sineesrees [reeeiee e i e [ e
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for group annuity contracts ... 89,860,581 ... 89,860,581
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses ....
6. Commissions and expense allowances on reinsurance ceded ..
7. Reserve adjustments 0N reiNSUrANCE CEABM .........uuiiiiiiiiiiiiie ettt e et e e e e e e e e s e b e et e e e e e abbn e e e e e anneneeeeaas
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNES ............ foeeriiiiiiiiiii e e i i e |
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 124,765 124,765
9. Totals (Lines 1t08.3). 100,443,070 100,443,070
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts
16.  GroUP CONVEISIONS ....oeeeiiiuiiiieeeiaiiieeeesesiineeeeeesianeees
17.  Interest and adjustments on contract or deposit-type contract funds ...
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts .... 80,837,275 80,837,275
20. Totals (Lines 10 to 19) ..105,589,777 ..105,589,777
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ..
22. Commissions and expense allowances on reinsurance assumed
23.  General iNSUranCe EXPENSES ........ccuuurreeiiiiierieeeaiiirreeeeasiineeeesannes
24. Insurance taxes, licenses and fees, excluding federal income taxes ..
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
28. Totals (Lines 20 to 27) 105,854,653 105,854,653
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. [T I O R R IO ORRRORRRURR ORI (5,411,583) |-
30. Dividends to policyholders and refunds t0 MEMDETS ..........uiiiiiiiii et e e e e eneaeees .
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) .................. [T I O R RS IO RRRURRRRORR IO (5,411,583) |-
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cccciiueiueruirieiiiiieeiesteete st e eteste st et e st e st et e stestessestestessestessessessessessensenns 104,587 104,587
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) (5,516,170) (5,516,170)
34. Policies/certificates in force end of year 2,803 2,803
DETAILS OF WRITE-INS
08.3071. MISCEITANEOUS TMCOME ....e.vivietesieetitete ettt ettt ettt sttt h et b e stk e ek et b e st b e st s es et eb e e e s e e b e e eb e s et eneebene b ene st enensenennesenneteneanen |ooesensesenssseeasenes 124765 oo o [ [ [ 124765 |
08.302. .
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE .........eiiiiiiiiiiiie ettt sneesnneesne [ esiiee st e e snesssree s e snes |oriee s srees [erree e es [eree e sae e e [eree e [ree e [
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 124,765 124,765
2701. Miscellaneous disbursements ..
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page .. . .
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 5 5

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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OF OPERATIONS BY L

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ANALYSIS
1

INES OF BUSINESS - ACCIDENT AND HEALTH @
5 6 7 8 9

Comprehensive 4 10 1 12 13
(Hospital & Medical)
2 3 Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health
1. Premiums for accident and health contracts
2. Considerations for supplementary contracts with life contingencies ..
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) .
5. Separate Accounts net gain from operations excluding unrealized gains or
losses
6. Commissions and expense allowances on reinsurance ceded ...
7. Reserve adjustments on reinsurance ceded .............eiiiiiiiiiiiiiieinii e
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 1 to 8.3) 97,995
10.  Death benefits ..........oooiiiiiiiiiii e [ XXX... W XXX XXX L XXX... XXX L XXX.. W XXX XXX... XXX
11.  Matured endowments (excluding guaranteed annual pure endowments) ......|.......... XXX... o XXX XXX.. XXX e [ XXX XXX o XXX XXX... e XXX
12.  Annuity benefits L. XXX. XXX XXX XXX.. L. XXX. XXX,
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds .
18.  Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts ....
0 R o] = 3 (N == 0 o T ) ) O e O e O R R AR KON RN
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed ..
23.  General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes ...
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
28. Totals (Lines 20 to 27) .
29. Net gain from operations before dividends to policyholders, and refunds to
members and federal income taxes (Line 9 minus Line 28) ..........ccceeeeveeferninnnnnn 97,095 [ [ [ [ [ [ [ [ [ o 97,995 |..eeiiiiiieiieieies e
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) .......ooe.feereennenen 97,095 [ [ [ [ [ e [ [ [ o 97,995 | e
32.  Federal income taxes incurred (excluding tax on capital gains) 32,748
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) 65,247 65,247
34. Policies/certificates in force end of year
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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Present value of disability claims incurred
Tabular interest ..........cccocevieviiiiciiines
Tabular less actual reserve released ...........cccccevcveiiennene

I o

net premium reserve

7. Otherincreases (net) .
8.

9. Tabular cost

10. Reserves released by death

Increase in reserve on account of change in valuation basis .
1 Change in excess of VM-20 deterministic/stochastic reserve over

Totals (LINES 110 7) .veiuiiiiiiiiiseeeeeeee e

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @
1 2 3 4 5 6 7 8 9 10 11 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality

Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
Reserve December 31 Of Prior YEar ..........ccocverieunienieeniennens |oeeieins 74,805,538 |...oocvieciciis e 6,672,065 |........... 3,763,542 |......... 45,604,083 |............... 149,056 |............ 9,273,043 | [ 9,343,749 oo e
Tabular net premiums or considerations .............ccccceeeeeererreeieies |oeveeenes 16,473,931 |oooiiciiiiins o 830,104 |..ccovvvneee 658,876 |........... 3,500,300 |............ 1,200,761 |............ 6,111,247 | e A AT2,643 | oo [

....821,051 |...

R 482,287

...115,615 |...

. (1,799,196) 21,129 151,167 185,445 (2,237,873)
...................... 90,166,521 |....covovvcvcccicces [ 7,757,380 |........... 4,704,183 |.........48,974,292 oo TLO71,237 | [ o
...................... 16,757,810 2,063,459 ooo.n..0,608,587

11.  Reserves released by other terminations (Net) .........c.ccceeveveeveees forvveienne 1,811,540
12.  Annuity, supplementary contract and disability payments involving

life CONINGENCIES -...vvveeececeeeeeeeeeeeeeee et snssesneens[eoseisninieisiinnas B72 |oeoeciciiiiiiis e o o e e e s B72 [oeiiieeeireciee [ e
13.  Net transfers to or (from) Separate Accounts . (4,772,975) (4,772,975)
14.  Total Deductions (LINES 910 13) ......cccururriieciciirerieeieiereneceeienas 14,618,098 692,478 841,982 2,739,786 1,165,695 6,083,971 3,094,186
15.  Reserve December 31 of current year 75,548,423 7,064,902 3,862,201 46,234,506 201,423 9,708,340 8,477,051

Cash Surrender Value and Policy Loans

16. CSV Ending balance December 31, current year ...........c.cccccovveues oeveeunee 60,241,929 ..o [ 6,888,444 | 41,379,343 |..oovn 21,346 | 7,494,448 |.....ooins o 4,458,349 | s e
17. Amount Available for Policy Loans Based upon Line 16 CSV 57,653,917 5,885,319 40,255,766 15,405 7,039,078 4,458,349

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

(b) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @

(N/A Fraternal)
3

1 2 4 5 6 7 8 9
Variable Other YRT
Universal Credit Group Mortality
Total Whole Life Term Life Universal Life Variable Life Life Life ®) Life Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve December 31 of prior year

2. Tabular net premiums or considerations

3. Present value of disability claims incurred

4. Tabularinterest ..o

5. Tabular less actual reserve released ......

6. Increase in reserve on account of change in valuation basis
7. Otherincreases (net)

8. Totals (Lines 1t0 7)

9. Tabular cost

10. Reserves released by death
11.  Reserves released by other terminations (net)

12.  Annuity, supplementary contract and disability payments involving life
contingencies
13. Net transfers to or (from) Separate Accounts

17.  Amount Available for Policy Loans Based upon Line 16 CSV

14.  Total Deductions (LINES 910 13) ...c.ceiieieieeeeeieeceeeeeeeeeee et 11,937 11,937
15. Reserve December 31 of current year 286,638 286,638
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, CUITENt YA ...........c.coovveveveueuereereeeeeeeieeaeas [ereeeeieeeeenenens 286,638 |....coeoececicieenene 286,638 |....c.oeeieeieieieceeeees e [

(b) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL ANNUITIES @

Deferred

2

3

Variable Annuities

4 5
Variable Annuities

6
Life Contingent
Payout (Immediate

Total Fixed Annuities Indexed Annuities with Guarantees without Guarantees and Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. ReSErVE DECEMDET 31 OF PHOI YEAN .......c.cvivviiiiieeeteieieeeeeae ettt a et s s ea bbb s e s s s s st s s s s snse s e s s s s sesesesesssnsnsesens |nesesesesinns 3,479,170,488 |............ 1,306,890,460 |....cvovieeiieieiricinies | 39,749,736 |....covveeieeeereceens e 2,132,530,293 |...veceee
2. Tabular net premiums or considerations . O P 1,091,589,966 |................ 711,957,221 [ooooeeeceeeeeees o 277,460,114 oo o 102,172,632
3. Present value of disability CIaIMS INCUITEA ..........ccoiiiiiiiiiiiiii e sn e e e snennees [nnennennenn e KKK s D,0, % CHUPRTRRTIN FSPRT D,0, %, CHUPNRURRTIN FSPRT D,0, % CHUPRRTRRTIN FSPR D,0, % CHUPTRRURRTIN FSPRTT D,0, % SRR
4.  Tabular interest .........cccoereeerererrreneenns .141,027,055 |... ...39,028,519 |... ... 2,872,404 |... ...99,126,132 |...
5. Tabular less actual reserve released ...............cccoeveunne.. ...44,690,258 |... 19,233,515 |... . 1,306,067 |... 24,150,676 |...
6. Increase in reserve on account of change in Valuation DasIS ..........cocuiiiiiiiiiiii et [re e e B RSP RS PRRURRUU ROt
7. Otherincreases (Net) .......cccoovvereeeeueeeneneressieeeeeeeeenenens . 40,000,000 40,000,000
8. TOLAIS (LINES 110 7) oururueeeeeceeueteeseecsceeteeeeseeeseeeteeeeseseseseeeseeseaeseseaeseeseeseseeesee a2 2 se s e e e e ee e e a2 s e e e e e s e S ee e s e e eeesesseeaeseeesessensnsesesesssnsnsnaasasen [oesasnenneen 4,796,477,767 |............. 2,117,109, 715 oo [ 321,388,321 e [ 2,357,979,732 oo
LS TR - o TU = oo ) PO PUUTORTU PO
10.  ReSErves released DY AEath ..ottt ettt h e s bt e bt et e et e e et et e et e she e e bt e ebeeebe e bt enteenneennesnesnenne [eereenneenaenn D9, % R
11.  Reserves released by other terminations (Net) ..........cccoovviiceiiinnrnsccciene .433,523,644 |...
12.  Annuity, supplementary contract and disability payments involving life CONINGENCIES ...........cccovririririeieieiiriireeieee e oo 144,899,704
13.  Net transfers to or (from) SEPArate ACCOUNES ............cceiuiveuiiiiiiiseteteieieeesete ettt sttt eb s st se s s s sesese b s s s sssese s s s s snsesesnas 31,985,645 31,985,645
14, Total DedUCHONS (LINES 90 13) ...viiuiviuiieiiiiiiieieieiteietete ettt s st ee s s bbb s s st s et b st ns s s et s s s s s st s e st s s s 610,408,993 186,015, 131 279,494,158 144,899,704
15. Reserve December 31 of current year 4,186,068,774 1,931,094,584 41,894,162 2,213,080,028
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITENE YEAI ..........ccccveiveiuiuereieiieeiete e ietsssse st sssssse st esssse s st essssssssesessssssssesesessssnsssesesasssans |neseeesenenns 1,880,394,353 |............ 1,844,697,236 |......coocvveeieieeiieeins o 35,897,117 v [ e
17. Amount Available for Policy Loans Based upon Line 16 CSV 8,971,474 8,971,474

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @

(N/A Fraternal)
1

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees without Guarantees and Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. Reserve December 31 of prior year 176,764,834 | [ s [ [ 176,764,634
2. Tabular net premiums or considerations 89,685,220 89,685,220
3. Present value of disability claims incurred . D,9. % TR
4. Tabular interest ... 4,462,412 .. 4,462,412
5. Tabular less actual reserve released 11,442,144 |.. 11,442,144 |..
6. Increase in reserve on account of change iN Valuation DASIS ...........ccoiiiiiiiiiiiie e s [eeee e sies [ete e see e nees [eresee e nees [rerenee e [seeeee e [reee e
7. Otherincreases (net)
8. Totals (Lines 1to7)
9. Tabular cost
10. Reserves released by death
11.  Reserves released by other terminations (net)
12.  Annuity, supplementary contract and disability payments involving life cont|ngenC|es
13. Net transfers to or (from) Separate Accounts
14. Total Deductions (Lines 9 to 13) 24,752,503 24,752,503
15. Reserve December 31 of current year 257,601,907 257,601,907
Cash Surrender Value and Policy Loans
LT OV =Yg To g T W oF={Eo T g Lo LT at=T g Yo=Y i B o U =Y | Y= | O O O O O O AU KOO
17.  Amount Available for Policy Loans Based upon Line 16 CSV

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. GOVEIMMENE DONAS ...ttt e s bbb bbb (€1 JE— 183,902 .o 152,214
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated)
1.3 Bonds of affiliates
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates ...
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate .....
5 Contract 10ans .................... 274,492
6 Cash, cash equivalents and short-term investments
7 Derivative instruments
8. Other invested assets
9. Aggregate write-ins for investment income ....
10. Total gross investment income 238,868,006 243,637,454
11. Investment expenses 4,700,972
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense
14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15)
17. Net investment income (Line 10 minus Line 16)
DETAILS OF WRITE-INS
0901. MiSCEITANBOUS TNMCOME  ...oeeeeeeeeeee ettt ettt e e e e e s e e e e e e ee e s eee e et eaeeeeseeseaseseseseasasesenseennsesenseesnsesensasensanens |oeeseseenseseseeenas 896,986 |......cccveeveenee 896,986
0902.
0903.
0998.
0999.
1501.
1502.
1503.
1598.
1599.

(a) Includes $
(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $
(f) Includes $

(9) Includes $

(h) Includes $

investment expenses and $

segregated and Separate Accounts.

accrual of discountless $ ..o

interest on surplus notes and $

for company’s occupancy of its own buildings; and excludes $

accrual of discount less $ ...

716,459 amortization of premium and less $
amortization of premium and less $

amortization of premium and less $ ...

amortization of premium and less $

amortization of premium.

............ 1,639,876 paid for accrued interest on purchases.
paid for accrued dividends on purchases.

paid for accrued interest on purchases.

interest on encumbrances.

paid for accrued interest on purchases.

investment taxes, licenses and fees, excluding federal income taxes, attributable to

interest on capital notes.

(i) Includes$  ......coovivii depreciation on real estateand $ ... depreciation on other invested assets.
1 2 3 4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. Government bonds

above)

1.1 Bonds exempt from U.S. tax . . .
1.2 Other bonds (unaffiliated) .. . 382,165 2,065,292) (1,683,126)/...
1.3 Bonds of affiliates
2.1 Preferred stocks (unaffiliated)
2.11  Preferred stocks of affiliates .....
2.2 Common stocks (unaffiliated) ...
2.21 Common stocks of affiliates ..
3. Mortgage loans
4. Real estate
5. Contract loans
6. Cash, cash equivalents and short-term investments |. T N rererreerenine o
7. Derivative instruments 17,775,276 .(1,338,747) 46,338,618)
8. Other invested assets (119,971)
9. Aggregate write-ins for capital gains (I0SSES) .......... [reveriimiiiiiis e [ [ [
10. Total capital gains (losses) 18,157,442 (3,404,039) 14,753,403 (46,611,620)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
overflow page
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10 Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

WN =

oo~

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

© o~

FIRST YEAR (other than single)
UNCOIECLEA ..o
Deferred and accrued
Deferred , accrued and uncollected:
3.1 Direct
3.2 Reinsurance assumed ..
3.3 Reinsurance ceded ...
3.4 Net (Line 1 + Line 2) .
Advance
Line 3.4 - Line 4 ....
Collected during year:
6.1 Direct
6.2 Reinsurance assumed ..
6.3 Reinsurance ceded ...

Line 5 + Line 6.
Prior year (uncollected + deferred and accrued - advance) .
First year premiums and considerations:

9.1 Direct
9.2 Reinsurance assumed
9.3 Reinsurance ceded ...
9.4 Net (Line 7 - Line 8)

Single premiums and considerations:
10.1 Direct
10.2 Reinsurance assumed
10.3 Reinsurance ceded
104 NEL o
Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
13.1 Direct
13.2 Reinsurance assumed
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
Advance
Line 13.4 - Line 14
Collected during year:
16.1 Direct
16.2 Reinsurance assume
16.3 Reinsurance ceded .

Line 15 + Line 16.4
Prior year (uncollected + d
Renewal premiums and considerations:
19.1 Direct
19.2 Reinsurance assumed
19.3 Reinsurance ceded
19.4 Net (Line 17 - Line 18)

118,427

16,875 ...
Ti3l618 .
5191 [

16,023,780
....44,601 |..
4,067,962 |..

974,309,748

107,067,657

15,107,587

974,300,748 |
074,300,748 |

074,309,748 |

15,107,587 |

89,860, 581

89,860,581
89860581

TOTAL
Total premiums and annuity considerations:
20.1 Direct
20.2 Reinsurance assumed
20.3 Reinsurance ceded
20.4 Net (Lines 9.4 + 10.4 + 19.4)

............... 3,900,159 [ [ 3,890,180 o s e [ [ e [ e [
117,032,935 12,064,767 15,107,587 89,860,581
.......... 1,202,680, 353 16,334,780 |.........

1,198,734,437

..... 3,990,517 |..

3,990,517
12,388,864

....44,601 |..

1,096, 484,991

1,096,484,991

89,860,581

89,860, 581
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EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

PACIFIC LIFE & ANNUITY COMPANY

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
4 6 7 8 9 10
Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

POLICYHOLDERS' DIVIDENDS, REFUNDS TO
MEMBERS AND COUPONS APPLIED
(included in Part 1)

To pay renewal premiums ........c.cceceevieeiiniienienieneeseenn
Al Oher ...

REINSURANCE COMMISSIONS AND EXPENSE
ALLOWANCES INCURRED

First year (other than single):

23.1 Reinsurance ceded ..........ccocevviriinieiiciecieeieenes
23.2 Reinsurance assumed .........cc.ccoceeiveeieneeneeneenieennes
23.3 Net ceded less assumed ..........cccccveeiiniiniineeneennen.
Single:

24.1 Reinsurance ceded ...........cooceviiriinieneenieeieeieenes
24.2 Reinsurance assumed .........ccoccooeeiveeieeieneesieenieenes
24.3 Net ceded less assumed ..
Renewal:

25.1 Reinsurance ceded ...........coceviiniinieniciecieeieenee
25.2 Reinsurance assumed

.200,112 |..

25.3 Net ceded 1esS asSUMEd .........c.coveeviveiieniiineceriens 200,112

Totals:

26.1 Reinsurance ceded (Page 6, LiNe 6) .........cccccovevees]occveecnnenenne 200,112 |ooccceine 36, 117 [ e [ 66,000 [......coeeeeereiriiiieieine o e [ 97,995 [onvivieieeeieeieeees [
26.2 Reinsurance assumed (Page 6, Line 22) ..................

26.3 Net ceded less assumed ...........ccocceveeeenieeneeneenees s, 200,112 | 36, 117 [ oo oo, 66,000 |- oo e oo 97,995 | e
COMMISSIONS INCURRED (direct business only)

First year (other than SiNgIe) ...........ccceeeeriririrrireeeeeees e 23,428,227 |, 301,092 |........... 23,127,135 oo oot oottt ot [ttt [t [t [eeerer e
1713 L= XU OO USRS 4,399,945 .o [ [ 4,399,945 ..o [ [t [ |reseeeieesenenenennies et nnns |oeeeeeeneseennanase et ennnes [orteeeeeenneteaee st nnnnnaes [orereaennneeane e aenanaeaas
RENEWAE ...ttt o 12,326,240 |......ooeveririine 636,223 |.......... 11,689,150 [....cveeciciiciries oo oo BO7 |- [t [ [ [
Deposit-type contract funds .............coceeeueeererevececuerereeenens 5,445,603 5,445,603

Totals (to agree with Page 6, Line 21) 45,600,015 937,315 44,661,833 867




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment Fraternal Total
1. 857,930 |... ....163,342 |... ....1,021,273
2. Salaries and wages .. .. 15,254,283 |... 23,421,441 |... .. 18,675,724
3.11 Contributions for benefit plans for employees .... 182,852 |... ...1,600,448

3.12 Contributions for benefit plans for agents
3.21 Payments to employees under non-funded benefit
PIANS .ttt A28 |oeeeiiiieiiiiiiies o [ e [ e 428
3.22 Payments to agents under non-funded benefit
PlaNS oo
3.31 Other employee welfare ..
3.32 Other agent welfare ...
4.1 Legal fees and expenses
4.2 Medical examination fees
4.3 Inspection report fees .....
4.4 Fees of public accountants and consulting

ACHUBMES .veeuveeneeenreeiiesieeseeesieesieesbeesteesteeseeens [enne e 974,508 ... [ e e 58,218 |.oeeeiieiiiiiiciiies e 1,032,726
4.5 Expense of investigation and settlement of policy
claims ..oooeeeeennen ..4,972 4,972

5.1 Traveling expenses ..
5.2 Advertising
5.3 Postage, express, telegraph and telephone .
5.4 Printing and stationery
5.5 Cost or depreciation of furniture and equipment .
5.6 Rental of equipment
5.7 Cost or depreciation of EDP equipment and
software
6.1 Books and periodicals .
6.2 Bureau and association fees .
6.3 Insurance, except on real estate ..
6.4 Miscellaneous losses
6.5 Collection and bank service charges ..
6.6 Sundry general expenses
6.7 Group service and administration fees ..
6.8 Reimbursements by uninsured plans .
7.1 Agency expense allowance ...
7.2 Agents’ balances charged off (less $
$ ... recovered) ............eeeennss
7.3 Agency conferences other than local meetings ....|...
8.1 Official publication (Fraternal Benefit Societies
Only) ...
8.2 Expense of supreme lodge meetings (Fraternal
Benefit Societies Only) .
9.1 Real estate expenses

..425,964
806,933 |...
359,908 |...
303,181 |...
..20,208 |...

462,434
....807,764
....369,828
...307,901

9.2 Investment expenses not included elsewhere ...... [ ........cccoceiiiiis Jveniiniiniiniiien foerviiiis e e 430,943 |

9.3 Aggregate write-ins for eXpenses ............ceceeeeeee 1,695,452 1, 695 452
10.  General expenses incurred .. 23,898,434 |... . ...28,599,406
11.  General expenses unpaid Dec. 31, prior year . . [T IO 182,407
12.  General expenses unpaid Dec. 31, currentyear ...|................ 409,568 |...coevieeeeeeeiiieeees feeeeeeeeieeeeeeeiies o e eeeeieeeeees [ o, 409,568

13.  Amounts receivable relating to uninsured plans,
£ L4 ToT=T- T  F

14.  Amounts receivable relating to uninsured plans,
(o104 =T 1 == T Y

15.  General expenses paid during year (Lines 10+11-
12-13+14) 23,671,273

DETAILS OF WRITE-INS
09.301. Contributions ......ccccovviiiiiiiiiiicicicics
09.302. Special Services
09.303. Miscellaneous Interest
09.398. Summary of remaining write-ins for Line 9.3 from
L3 =T T o= T O
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)

(Line 9.3 above) 1,695,452 1,695,452
(a) Includes management feesof § ... 27,986,767 to affiliates and $  veoveeverveiieiieiiesiieniens to non-affiliates.
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):
1. Charitable ...... S ;2. Institutional . $  ooeeeiiii ; 3. Recreational and Health $ ........cccooovvinvnnnns ; 4. Educational ......... S
5. Religious ....... S ;6. Membership §  ooooeeiiiiiiii O (=Y S o ;8. Total coveeeeeee S

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)

Insurance
1 2 3
Accident and All Other Lines
Life Health of Business Investment Fraternal Total
1. Real estate taxes
2. State insurance department licenses and fees . 395,818
3.  State taxes on premiums ............... .. 355,601 |.. . 355,601
4.  Other state taxes, including $
for employee benefits ..109,395 |.. . 109,395
5. U.S. Social Security taxes .. ..684,001 . U . 684,091
6. All other taxes 41,154 41,154
7. Taxes, licenses and fees incurred 1,586,059 [eneiieiiieiiiiieiiiens feererierie e sieneene e neenes o [ 1,586,059
8. Taxes, licenses and fees unpaid Dec. 31, prior year .. (134,170) |- cveeeeeeeieeieiieiiee e e foeereeieenin [ e (134,170)
9. Taxes, licenses and fees unpaid Dec. 31, current year (340,552) (340,552)
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 1,792,441 1,792,441
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay reNE@Wal PrEMIUMS .........i it eei et e e et e e e e e te e e e e et eeaa e e e e eeea e e e e eeana et eeeeana et eeeenena e eeeennneeeernnnn e eeennnnanaes A
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions
4.  Applied to provide paid-up annuities ..
5. Total Lines 1 through 4
6. Paidincash ...
7. Left on deposit
8.  Aggregate write-ins for dividend or refund options .

9. Total Lines 5 through 8 ...
10.  Amount due and unpaid ..
11.  Provision for dividends or refunds payable in the followi . " WU
12.  Terminal dividends ..........cccccevvvvvvvviiiiiccc . R ... BN ... A ... ... ..

13.  Provision for deferred dividend contracts .................... A
14.  Amount provisionally held for deferred dividend contrac . N e

15.  Total Lines 10 through 14 .. . A R e A N
16.  Total from prior year .......

17.  Total dividends or refunds (Lines 9 + 15 - 16)

DETAILS OF WRITE-INS

0801.
0802.
0803.
0898.  Summary of remaining write-ins for Line 8 from overflow page .
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above)

11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Industrial

Ordinary

5
Credit
(Group and
Individual)

0100001.
0100002.
0100003.
0100004.
0100005.
0100006.
0100007.
0100008.
0100009.
0100010.
0100011.
0100012.
0100013.
0100014.
0100015.
0100016.
0100017.
0100018.
0100019.
0100020.

0100021.

1941 CSO 2.50% NLP
1941 €SO 2.75% NLP
1980 €SO 2.00% CRV
1980 CSO 2.00% NLP
1980 €SO 3.00% CRV
1980 CSO 3.00% NLP
1980 CSO 4.00% CRV
1980 CSO 4.50% CRV
1980 CSO 4.50% CRV
2001 €SO 2.00% CRV
2001 CSO 2.00% NLP
2001 CSO 2.50% CRV
2001 CSO 2.50% NLP
2001 CSO 3.00% CRV
2001 CSO 3.00% NLP
2001 CSO 3.50% CRV 2013 - 2019 (CNF)

1948 (CNF)
1959-1967 (
2006-2008 (
2006-2008 (
2004-2008 (
2004-2008 (ISL)
2006-2008 (CNF)
1987-1997 (CNF)

(

(

(

(

(

(

CNF)
ISL)
18L)
18L)

CONF) ...

2003-2005 (CNF)
2009-2015 (ISL)
2009-2015 (1SL)
2009-2015 (ISL)
2008-2015 (18L)
2009-2015 (1SL)
2009 (ISL) (CNF)

CONF) ...
ONF) ...
ONF) ...

2001 CSO 3.50% CRV 2013 - 2019 (ISL) (CNF) ...
2001 CSO 3.50% NLP 2013 - 2019 (ISL) (CNF) ...

2001 CSO 4.00% CRV 20092012 (CNF)

2017 €SO 3.00% VM-20NPR 2021-2022 (ISL) (CNF)

2017 €SO 3.50% VM-20NPR 2020 (ISL) (CNF)

(

(CNF) ... |..
(CNF) ... |..
(ONF) ... |...

CNF) ... |-
CNF) ... |...

100,294
101,129

0199997.

Totals (Gross)

76,497,421

76,210,783

286,638

0199998.

Reinsurance ceded

1,532,326

1,532,326

0199999.

Life Insurance: Totals (Net)

74,965,095

74,678,457

286,638

0200001.
0200002.
0200003.
0200004.
0200005.
0200006.
0200007.
0200008.
0200009.
0200010.
0200011.
0200012.
0200013.
0200014.
0200015.
0200016.
0200017.
0200018.
0200019.
0200020.
0200021.
0200022.
0200023.
0200024.
0200025.
0200026.
0200027.
0200028.
0200029.
0200030.
0200031.
0200032.
0200033.
0200034.

0200035.
0200036.
0200037.
0200038.
0200039.
0200040.
0200041.
0200042.
0200043.
0200044.
0200045.
0200046.
0200047.
0200048.
0200049.
0200050.
0200051.
0200052.

0200053.
0200054.

1983 TABLE A 3.75% CARVM 12 13 (1)
1983 TABLE A 4.25% CARVM 05 (1)
1983 TABLE A 4.75% CARVM 10 11 (I)
1983 TABLE A 5.00% CARVM 02 (1)
1983 TABLE A 5.25% CARVM 00 01 05
1983 TABLE A 5.50% CARVM 03 04 07-
1983 TABLE A 6.00% CARVM 02 (1)
1983 TABLE A 6.25% CARWM 01 (1) ...
1983 TABLE A 6.50% CARVM 00 (1)
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,
1994 GAR,

2012
2012
2012
2012
2012
2012
2012
2012

VM-22 JUMBO 1.43% 20
VM-22 JUMBO 1.86% 20
VM-22 JUMBO 2.26% 20
VM-22 JUMBO 2.71% 20
VM-22 NON-JUMBO 1.00% 20 21 (1,
VM-22 NON-JUMBO 1.25% 21 (1)
VM-22 NON-JUMBO 1.50% 20-21
VM-22 NON-JUMBO 1.75% 20-2
VM-22 NON-JUMBO 2.00% 20-
VM-22 NON-JUMBO 2.25% 20-
VM-22 NON-JUMBO 2.50% 20-
VM-22 NON-JUMBO 2.75% 20-
VM-22 NON-JUMBO 3.00% 20-
VM-22 NON-JUMBO 3.50% 22
VM-22 NON-JUMBO 3.75% 22
VM-22 NON-JUMBO 4.00% 22
VM-22 NON-JUMBO 4.25% 22
IAR 3.00% CARWM 15 21
IAR 3.25% CARWM 15 17
IAR 3.50% CARWM 15-18
IAR 3.75% CARVM 13 15-
IAR 4.00% CARWM 14 16 (I,D)
IAR VM-22 NON-JUMBO 1.00% CARWM 21 (1) .
IAR VM-22 NON-JUMBO 1.50% CARWM 21 (1) .
IAR VM-22 NON-JUMBO 1.75% CARWM 20-22

ANNUITY 2000 3.75% CARVM 12 13 (1,D)
ANNUITY 2000 4.00% CARWM 12 14 (D) ...
ANNUITY 2000 4.25% CARWM 11 (D)
ANNUITY 2000 4.50% CARWM 10 11 (D) ...
ANNUITY 2000 4.75% CARWM 10 (D)
ANNUITY 2000 5.00% CARVM 09 11 (1,D)
ANNUITY 2000 5.50% CARWM 07 (1)
ANNUITY 2000 6.00% CARVM 09 (1)

ANNUITY 2000, PL ERM MI 3.25% CARWM 17 (I) ...
ANNUITY 2000, PL ERM MI 3.50% CARVM 15 16 (I)

................. 35,697,126
................... 6,197,037
............... 125,644,589
... 36,764,943
... 42,652,054

.2,001,016
10,142,908
47,000,770

1,205, 144
................... 1,269,056

109,088,606

35,985,236

27,209,325

................ 368,663,414

14,034,935

24,510,500

67,467,731

................ 817,599,356

38,726,513

................ 443,715,259

83:140:076

................... 1,220,956

................. 35,697,126
................... 6,197,037
125,644,589
... 36,764,943
... 42,652,054
88,806,449

~..1.008.916

1,205, 144
................... 1,269,056

109,088,606

35,085,236

................. 27,200,325
................ 368,663,414
................. 14,034,935
................. 24,510,500
................. 67,467,731
................ 817,599,356

38,726,513

................ 443,715,259

83:140:076

................... 1,220,956

10 142, 908
47,000,770
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

5
Credit
(Group and
Valuation Standard Total @ Industrial Ordinary Individual) Group

0200055. ANNUITY 2000, PL ERM MI 4.00% CARWM 14 (1) ... [eoirricnnnne 1,507,056 | ............ D O O S TN 1,507,056 | ............. DL N KOO
0200056. ANNUITY 2000, PL ERM MI VM-22 NON-JUMBO 1.75%

CARWM 20 21 (1) eeeeeerrccieieirncccieresrescisieneine. [roverecisienenns 26,092,579 | ............ DO O S U 26,092,579 | ............. DL N KOO
0200057. ANNUITY 2000, PL ERM MI VM-22 NON-JUMBO 2.00%

CARWM 21 22 (1) oot ncceciererenceieienes fereevenicnienenns 2,422,216 | ............. XXX e 2,422,216 | ............. XXX froerrrene e
0200058. ANNUITY 2000, PL ERM MI VM-22 NON-JUMBO 2.25%

CARWM 20 21 (1) oeeeeveirccieieirnccsieiesereseesieneine. [roverecesienenns 34,930,513 | ........... DO . S U 34,930,513 | ............ XXX froerrrene e
0200059. ANNUITY 2000, PL ERM MI VM-22 NON-JUMBO 2.50%

CARWM 19-22 (1) oot oo 57,371,504 | ........... DO S U 57,371,504 | ............ DL N KOO
0200060. ANNUITY 2000, PL ERM MI VM-22 NON-JUMBO 2.75%

CARWM 19-22 (1) ooeeiieiieceereseseinies [ 2,107,871 | ............. D O O S SN 2,107,871 | ............. DL N KOO
0200061. ANNUITY 2000, PL ERM MI VM-22 NON-JUMBO 3.00%

CARWM 18-20 22 (1) v [ 664,912 [ ... XXXKovererrees e 664,912 | ........... DL N KOO
0200062. ANNUITY 2000, PL ERM MI VM-22 NON-JUMBO 3.25%

CARWM 18 19 (1) oo [ 190,804 | .......... XXXKoverererees e 190,804 | ........... DL N KOO
0200063. ANNUITY 2000, PL ERM MI VM-22 NON-JUMBO 3.50%

CARWM 18 19 22 (1) oo [ 1,213,633 | ............. XXX e 1,213,533 | ............. XXX froerrrene e
0200064. ANNUITY 2000, PL ERM MI VM-22 NON-JUMBO 3.75%

CARWM 18 19 (1) oo [ 31,456,734 | ........... DO . S U 31,456,734 | ............ XXX froerrrene e
0200065. ANNUITY 2000, PL ERM MI VM-22 NON-JUMBO 4.00%

CARWM 18 19 22 (1) oo [ 284,522 | ............ XXXKoveverrees e 284,522 | ............ DL N KOO
0200066. ANNUITY 2000, PL ERM MI VM-22 NON-JUMBO 4.25%

CARWM 19 22 (1) o [ 1,298,130 | ............. D O O S SN 1,298,130 | ..o.o.e.... DL N KOO
0200067. EXCESS OF VARIABLE ANNUITY RESERVES OVER CASH

SURRENDER VALUE .....cooviiiciciiicicine 22,875 | DO O S ...22,875
0200068. VARIABLE ANNUITY CASH SURRENDER VALUE .......cc. [ 234,892 | ............. XXX e 234,892
0299997. Totals (Gross) 4,403,670,682 XXX 4,146,068,774 XXX 257,601,907
0299998. Reinsurance ceded XXX XXX
0299999. Annuities: Totals (Net) 4,403,670,682 XXX 4,146,068,774 XXX 257,601,907
0399998. Reinsurance ceded
0399999. SCWLC: Totals (Net)
0400001. 1959 ADB 4.00% (ISL) .oviviiioiiiiiiieiieeeieiens [ 21 i [ 21 o e
0499997. Totals (Gross) 21 21
0499998. Reinsurance ceded
0499999. Accidental Death Benefits: Totals (Net) 21 21
0500001. 1952 INTER-COMPANY 4.00% (1SL) ..ovvvieiiririens o 848 | [ BAB | |
0500002. 1980 CSO W/52 DIS 3.50% ...coevveverererieeieieieieiees [ 1,78 [ [ 1,781 | [
0500003. 2001 CSO W/52 DIS 3.50% ...oovoveeeiieieieieeiciies oo 41,580 | e 41,580 |- [
0599997. Totals (Gross) 44,209 44,209
0599998. Reinsurance ceded 26,250 26,250
0599999. Disability-Active Lives: Totals (Net) 17,959 17,959
0600001. 1952 INTER-COMPANY 3.50% (1SL) ..eveviveveicirees oo 181,103 [ e 181,103 [oovveeeieieeeeeeeeeis [
0600002. 1970 INTER-COMPANY 3.00% ....oovovvveieereriieieiiciees e 5,541,053 | oo e i 5,541,053
0699997. Totals (Gross) 5,722,156 181,103 5,541,053
0699998. Reinsurance ceded 5,541,053 5,541,053
0699999. Disability-Disabled Lives: Totals (Net) 181,103 181,103
0700001. ADDITIONAL RESERVE SPECIAL CLASS ......ccooeeeiees Jorreeeririviricieieieeene T2 oo o T2 |t [
0700002. ASSET ADEQUACY RESERVE ................
0700003. MINIMUM RESERVE ADJUSTMENT , ,
0799997. Totals (Gross) 40,676,639 40,676,639
0799998. Reinsurance ceded 5,756 5,756
0799999. Miscellaneous Reserves: Totals (Net) 40,670,883 40,670,883
9999999. Totals (Net) - Page 3, Line 1 4,519,505,743 4,261,617,197 257,888,545

(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contracts in Column 2 that no longer contain

a mortality risk are Life Insurance $
Accidental Death Benefits $

Miscellaneous Reserves $ .........ccccooiviiiiiicinns .

; Annuities $

. ; Disability - Active Lives $

121

159,605,765 ; Supplementary Contracts with Life Contingencies $
; Disability - Disabled Lives $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating Contracts?..............couiiiiiiiiiiie e Yes[ ] No[X]
1.2  If not, state which kind is issued.

2.1 Does the reporting entity at present issue both participating and non-participating contracts?..
2.2 If not, state which kind is issued.
Non-participating contracts
3.  Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?.......
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in
the instructions.
4.  Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[ ]
If so, state:
4.1 AMOUNE OF INSUFANCE? ...t e e e e e e e e e e e ae e s e e ae e s e e e e e e e aeeae e e e seese e e e aeeae e e e e e e e ae s e e e e e e e eseeaeeanennaanas 3.
L T =TT Y- OO T TSSO $
4.3 Basis of reserve:

Yes[ ] No[X]

Yes [ X] No[ ]

4.6 Assessments collected during the year
5.  If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.
6.  Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis? ......... Yes [ X] No[ ]
6.1 If so, state the amount of reserve on such contracts on the basis actually NelId:................cooieiriiieiiieeriee e seees Do 1,554,783,950
6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the
reporting entity has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently

approved by the state of domicile for valuing individual anNUity DENETILS: .............ccoeieireiiiieeieece e LTS 1,877,848,491
Attach statement of methods employed in their valuation.
7. Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? ............ccccceceveenen. Yes[ ] No[ ]
7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements ............ccooieiiiiiiiiii e S e

7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business: ............
7.4 Identify where the reserves are reported in the blank:

8.1 If yes, state the total dollar amount of account value covered by these contracts or agreements: .......
8.2 State the amount of reserves established for this business: ...............ccccooiiiiiiiii
8.3 Identify where the reserves are reported in the blank:

9.  Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
[N TR = Lo PRSP RPRURURR
9.1 If yes, state the total dollar amount of any account value associated with these contracts, agreements or riders: .

Yes [ X] No[ ]
....................... 903,175,596
9.2 State the amount of reserves established for this DUSINESS: ... [T 3,980,537
9.3 Identify where the reserves are reported in the blank:

ATTACHMENT TO EXHIBIT 5 INTERROGATORIES: ITEM NO. 6: THE COMPANY UTILIZES THE METHODOLOGY IN ACTUARIAL GUIDELINE IX-A FOR
DETERMINING SUBSTANDARD RESERVES.

ITEMNO. 9: THE AMOUNTS SHOWN IN LINES 9.1 AND 9.2 ABOVE INCLUDE BOTH VARIABLE AND FIXED CONTRACTS. THE AMOUNT IN LINE 9.1 SHOWS
THE ACCOUNT VALUE FOR BOTH VARIABLE AND FIXED CONTRACTS. THE PORTION OF THE AMOUNT IN LINE 9.2 FOR VARIABLE CONTRACTS IS
SHOWN AS EXCESS OVER CASH SURRENDER VALUE. THE AMOUNT IN LINE 9.2 FOR FIXED CONTRACTS IS SHOWN AS A RESERVE FOR THE ENTIRE
CONTRACT.

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR

Valuation Basis
2 3 Increase in Actuarlal
Reserve Due to

Description of Valuation Class Changed To

9999999 - Total (Column 4, only)

13
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CTS @

EXHIBIT 6 - AGGREG

S FOR ACCIDENT AND HEALTH CONTRA

Comprehensive 10 11 12 13
2 3 Federal
Employees
Medicare Health Benefits Title XVIII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Medicare Medicaid Credit A&H Income Care Other Health
ACTIVE LIFE RESERVE
1. Unearned premium rESEIVES ..........ccciivuiiiiriienieniieiiieiiieiresieseesins [oressiesniesninninesieens oreeieniienieninieen [rreseeseeseesesienns foeenenieeneeieeieen oo fovs s s s e [ [ e,
2. Additional contract reserves (b) ...........cccoeeiiiiiniiiiiiiniiiiieieens oo e e
3. Additional actuarial reserves-Asset/Liability analysis ............ccccooees foorveninininiiiiis foviiiiii s s
4. Reserve for future contingent benefits .............cocooirinininiiiniins i i o [
5. Reserve for rate Credits ...........cooeiiiiiiiiiiiecseseseseeesesesens e o [ [
6. Aggregate write-ins for reserves
A e = L (T TS O O O A FOO T R R SO SR U SO URPURTUR RSO TURPRPETPRUT ROSURURURURURURUR URUTTORPRUUTUR RTURRRORRRN
8. Reinsurance ceded
9. Totals (Net)
CLAIM RESERVE
10. Present value of amounts not yet due on claims
11.  Additional actuarial reserves-Asset/Liability analysis
12. Reserve for future contingent benefits ...
13. Aggregate write-ins for reserves
14, TOtalS (GrOSS) ...ovvvevevceceeeeeeeeiereieieieeseeeseseneseseesesenessnsnsseennsnes |oereieresens 902,082 |ooiiriiciiiiiiiiiieies foeeieeeeeiiiiiiie |oeeieeeeeeeeneiies foeeeeeeieeeeesinines Joeeeeieieeeieesinines oeseeeeseseseeeesins foeeesesesensseeseeines foeseseseessessseseeens [oereeeeeesesesseeens [oesereseaens 562,032 ..o oo
15.  REINSUrANCE CEART ... oo 562,032 ..o Joeeeeeeeeeeeeeee Joeeeeeeeeeeeeeeeines e e eeies oo e eieiee e e eeeeeees o eeeeeeees oo e 562,082 ..o e
16. Totals (Net)
17.  TOTAL (Net)
18. TABULAR FUND INTEREST
DETAILS OF WRITE-INS
0601.
0602.
0603. ...
0698. Summary of remaining write-ins for Line 6 from overflow page ......
0699. TOTALS (Lines 0601 thru 0603 plus 0698) (Line 6 above)
1301.
1302.
1303. ..
1398. Summary of remaining write-ins for Line 13 from overflow page ... |.oooooeioiiiiis o o e e e [ [ o o e e [
1399. TOTALS (Lines 1301 thru 1303 plus 1398) (Line 13 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

3 4 5 6
Dividend Premium and
Guaranteed Supplemental Accumulations or Other
Total Interest Contracts Annuities Certain Contracts Refunds Deposit Funds
1. Balance at the beginning of the YEar DEfOrE MBINSUIANCE .............c.c.cuiuiiieiiieicieeeteeeeceee ettt sttt ae sttt e s e s e s e s ssssss s e s esesesesesessas s ssesesesesessssnssesananas [eoeseseannnanns 860,644,914 ..o [ 860,644,914 [...ovoviiecceeeieiees s [
2. DEpPOSIts rECEIVEA QUING T YEAT ......c.cveviieieieeieieiiiectete ittt et sttt st es s bt s st ss s s e st e e s s e s e st e e s s e st s s e s e s e s et s s s b st es s s s e s et et s s snsesese st snsnsesesesasnns [esrsenaricieuns 138,265,940 | oo 138,265,940 |....oooeceeeeeeeccceeeeeees o [
3. Investment €arnings Credited 10 tE @CCOUNL ..............cccviveveueuieeeiiieie ettt ettt a e e e sttt e s s s s es st esesesessas s st sesesesess s s es st et et esessss s s ssasesesesssnanesanns [oeseeeeesnennes 30,649,623 |......oooiieeeens e 30,649,623 |....vviiieeieieeiereies e [
4. OhEr NEE CHANGE IN FESEIVES .......oiuieiviviiieceitete ittt te et e s se s et st se s e s e s st et ses s s e s e s s et e s s e s e s et e s s e s e s e s e s s e e s e s e st s s e s e b ettt s e s e s et e st et s se s et et es s nsnsesesesessnsnanseses [eoessssisicainns 12,086,027 ..o o 12,086,027
5. Fees and OthEr ChArgES @SSESSEU .........ccueueviieececeeeeieeeeeeecaeteteseseesesetetesessssseteseses s sesesesesesssassesesasesssassesesesessssneesesasesssansesasasansssssesasasansssssssesasanssansssasassnananans [reresseeesennees 7,249,036 ..o e 7,249,036 |....oooecvereieiieicieieieiciies oo [
[ TU T =Y Lo Lo et g =T o T OO OO OO OO RO OO RO RO RO
7. Net surrender or WithdraWal PAYMENLS .........c.c.c.cvvcueueueieeeeececteteteeeesceeaetesesesssssaesesesesssssassesesessssssssssesessssssssesesasssssssesesassssansssasasassssnsesesssansssssssssssansssnsssnsanans |oesesesssnsncaces 98,014,801 | oo 98,014,801 [ e e
8. Other net transfers to or (from) Separate Accounts
9. Balance at the end of current year before reinsurance (LINES 142+3+4-5-8-T-8) (B) .........cveveveurueieeeeeiereteteeeeeeeseee et sesesese s st esesss s ss s sesesesssesenssanes |oesesesnerenens 936,382,667 |...ecvveceicircieeenens o 936,382,867 |....oveeeeereieiiiieieieieiens et o
10. Reinsurance balance at the beginNINg Of the YEAT ..ottt e et e e et e et b et et e st e st e st e st e stestestesbensesnenne [oeeseeseeseeseeseeseeseeseeseeeess [oeeseeseeseeseeseeseeseeseeseeseess [oeeseeseeseeseesesseeseeseeseeseess [oeeseeseeseeseeseeseeseeseeseesness [oeeseeseeseeseeseeseeseeseeseeseens [oeeseeseeseese e e ese e ns
I 1= el =TT T T I =g TS =T ot R= TS g g T o O O O AU KOOSR KON
12.  Net change in reinsurance ceded
13.  Reinsurance balance at the end Of the YEar (LINES 1O+ TT-T2) ...ttt ettt e ae e s heeehe et e e bt eabeeabeeaseaseesheeabeeabeebeebeenseensesnnesnnennees [sreensesisesisnaenasnaenasnnnses [seesseesseessnansesisssieesanains [oeseesiesiessensseessssnssassnas [oessesnsesisssieeseesessresssness [oeresssesssessseessnansssnessnenans |ooseansesessesaessseessesnsennns
14.  Net balance at the end of current year after reinsurance (Lines 9 + 13) 936,382,667 936,382,667

(a) FHLB Funding Agreements:

-

SN O

Reported as GICs (captured in COIUMN 2) ........ccuoiiiiiiiiieee s B
Reported as Annuities Certain (captured in COIUMN 3) .......oooiiiiiiiiiiiee e B,
Reported as Supplemental Contracts (captured in column 4) ...........cccooeiirinineneneeeeees B

Reported as Dividend Accumulations or Refunds (captured in column

Reported as Premium or Other Deposit Funds (captured in column 6)

Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $

[ Y
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 10 11
Supplementary Credit Life (Group Credit (Group and
Total Industrial Life Life Insurance Individual Annuities Contracts and Individual) Life Insurance Annuities Group Individual) Other

1. Due and unpaid:

2. In course of settlement:

2.1 Resisted .......ccceveenn

2.2 0ther ..o

3. Incurred but unreported:

4. TOTALS ..o

2.11 Direct
2.12 Reinsurance assumed ...
2.13 Reinsurance ceded ........
214 Net ..o

2.21Direct ...oocoevverieiicieen
2.22 Reinsurance assumed ...
2.23 Reinsurance ceded
224 Net ..o

3.1 Direct
3.2 Reinsurance assumed ..
3.3 Reinsurance ceded ..........

4.1 Direct ...ccoevveeiiiiiniciien
4.2 Reinsurance assumed .....
4.3 Reinsurance ceded ..........

4.4 Net

8,894,413

7,164,943

(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $

in Column 2, $

in Column 3 and $

in Column 7.

(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for Ordinary Life Insurance $
Individual Annuities $ , Credit Life (Group and Individual) $ , and Group Life $ , are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health $
Credit (Group and Individual) Accident and Health $ , and Other Accident and Health $

are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Life Insurance Supplementary Credit Life (Group Life Insurance Credit (Group
Total (a) (b) Individual Annuities Contracts and Individual) (c) Annuities Group and Individual) Other

Settlements During the Year:

1.1 DIr€CL oo e 163,646,869 |......coverereerrereieireies e 4,442,599 |.......oc0.e. 145,518 187 [ [ e 444,024 |................ 13,010, 116 |ovociccriirine o [ 231,943
2 S o TS0 =T o U= T 0 =Y O O O O O O P AP PP PP KPP
1.3 Reinsurance ceded .231,943

Liability December 31, current
year from Part 1:

2.1DireCt ...ooeeeiiceeees

Amounts recoverable from
reinsurers December 31, current|

Liability December 31, prior year:
4.1Direct .....cooveiiiie

Amounts recoverable from
reinsurers December 31, prior

Incurred Benefits
6.1 DireCt .....ooveiiicieees
6.2 Reinsurance assumed
6.3 Reinsurance ceded .....

................... 8,894,413

...................... 198,996

................... 7,609,930

................... 7,609,930

428,792

................... 3,326,195

................... 1,640,023

................... 1,640,023

428,792

6.4 Net

............... 1,549,075
163,382,278

................... 5,226,818

...................... 886,608
4,340,210

145,985, 176

...................... 430,524
3,500

13,058,392

(d) Includes $

(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

inLine 1.1, $

in Line 6.1, and $
inLine 1.1, $
inLine6.1,and $ ..
inLine 1.1, $ .
in Line 6.1, and $

in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

16.

17.
18.1
18.2
19.
20.
21.
22.
23.
24,
25.
26.

27.
28.

Bonds (Schedule D)
Stocks (Schedule D):

2.1 Preferred stocks

2.2 COMMON STOCKS ...t
Mortgage loans on real estate (Schedule B):

3.1 First liens
3.2 Other than first IENS...........oiii e

Real estate (Schedule A):

4.1 Properties occupied by the company

4.2 Properties held for the production of INCOME...........ccuivuiiiiiiiiiiceeecee e
4.3 Properties held for sale

Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments

(SCREAUIE DA) ..ottt bbb bbb bbb bbbt bbb bbb ne e
Contract loans
Derivatives (Schedule DB)

Other invested assets (Schedule BA)

RECEIVADIES fOr SECUMHIES ......iviiiitiiiiiti it

Securities lending reinvested collateral assets (Schedule DL)

Aggregate write-ins for invested assets

Subtotals, cash and invested assets (Lines 1to 11)
Title plants (for Title INSUMErS ONIY) ........coiiiiiiiiiii e
Investment income due and @CCIUEM ............ccccoiiiiiiiiii i
Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of collection .............cccceveeiinicnnen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due .
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............ccccooeeene
Reinsurance:

16.1 Amounts recoverable from reinsurers

16.2 Funds held by or deposited with reinsured companies ...

16.3 Other amounts receivable under reinsurance contracts ..

Amounts receivable relating to uninsured plans

Current federal and foreign income tax recoverable and interest thereon
Net deferred tax asset

Guaranty funds receivable or on deposit

Electronic data processing equipment and software

Furniture and equipment, including health care delivery assets

Net adjustment in assets and liabilities due to foreign exchange rates

Receivables from parent, subsidiaries and affiliates

Health care and other amounts receivable

Aggregate write-ins for other than invested assets

Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
[T 2 (o 1022 ISR TP

From Separate Accounts, Segregated Accounts and Protected Cell Accounts
Total (Lines 26 and 27)

41,136,284 |...

24,624,083 |...

16,512,201)

(

1101.
1102.
1103.
1198.
1199.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 11 from overflow page

Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)

2501.
2502.
2503.
2598.
2599.

Summary of remaining write-ins for Line 25 from overflow page

Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN
Accounting Practices:

The accompanying financial statements of Pacific Life & Annuity Company (the Company) are presented in accordance with the National
Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual (NAIC SAP) as adopted by the Arizona
Department of Insurance and Financial Institutions (AZ DIFI).

The following table reconciles the Company’s net income for the years ended December 31, 2022 and 2021 and statutory surplus as of
December 31, 2022 and 2021 between NAIC SAP and practices prescribed and permitted by the AZ DIFI:

SSAP  F/S F/S December 31, December 31,

# Page Line 2022 2021
NET INCOME
1. Net Income, Arizona Basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX ($18,087,275) $32,130,113
2. State Prescribed Practices That Are an Increase/(Decrease) from
NAIC SAP: 0 0
3. State Permitted Practices That Are an Increase/(Decrease) from
NAIC SAP: 0 0
4. Net Income, NAIC SAP (1-2-3=4) XXX XXX XXX ($18,087,275) $32,130,113
SURPLUS

5. Statutory Surplus, Arizona Basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $473,946,324 $536,877,265
6. State Prescribed Practices That Are an Increase/(Decrease) from

NAIC SAP: 0 0
7. State Permitted Practices That Are an Increase/(Decrease) from

NAIC SAP: 0 0
8. Statutory Surplus, NAIC SAP (5-6-7=8) XXX XXX XXX $473,946,324 $536,877,265

Use of Estimates in the Preparation of the Financial Statements:

The preparation of financial statements in conformity with accounting practices prescribed or permitted by regulatory authorities requires
management to make estimates and assumptions that affect the reported amounts of admitted assets and liabilities. It also requires
disclosure of contingent assets and liabilities at the date of the financial statements and the reported amounts of revenues and expenses
during the reporting period. Actual results could differ from those estimates.

Accounting Policies:

Life insurance premiums are recognized as income when due from the policyholder under the terms of the insurance contract. Premiums
for flexible premium products are recognized when received from the policyholder. Annuity considerations are recognized as premiums
when received.

Expenses incurred in connection with acquiring new insurance business, including acquisition costs such as sales commissions, are charged
to operations as incurred.

Payments received on deposit-type contracts, which do not incorporate any mortality or morbidity risk, are recorded directly to the liability
for deposit-type contracts. Interest credited to deposit-type contracts is recorded as an expense in the summary of operations when earned
under the terms of the contract.

Other accounting policies used by the Company are:

1. Short-term investments are stated at amortized cost and approximate fair value. Short-term investments include, but are not limited to,
bonds and commercial paper whose maturities at the time of purchase were greater than three months and less than or equal to one
year. Cash and cash equivalents are stated at amortized cost and approximate fair value. Cash and cash equivalents include money
market instruments, cash on deposit and highly liquid debt instruments with maturities of three months or less from purchase date.

2. Bonds not backed by other loans are generally stated at amortized cost using the effective interest method. Bonds, including loan-
backed and structured securities (LBASS), with a NAIC designation of 6 are stated at the lower of amortized cost or fair value with
changes in fair value recorded in unassigned surplus as a change in net unrealized capital gains (losses) less tax. Perpetual bonds that
do not possess or no longer possess an effective call option shall be reported at fair value regardless of NAIC designation, otherwise
reported at amortized cost.

3. Investments in unaffiliated common stocks are valued at fair value with changes in fair value recorded in unassigned surplus as a
change in net unrealized capital gains (losses) less tax.

4.  Preferred stocks are generally stated at amortized cost. Preferred stocks designated as low quality, lower quality and in or near default
are stated at the lower of amortized cost or fair value with changes in fair value recorded in unassigned surplus as a change in net
unrealized capital gains (losses) less tax. Perpetual preferred stocks are reported at fair value, not to exceed any current effective call
price, with changes in fair value recorded in unassigned surplus as a change in net unrealized capital gains (losses) less tax.

5. Mortgage loans on real estate are carried at their unpaid principal balance, net of deferred origination fees and impairment losses.
Mortgage loans on real estate do not include accrued interest, which is included in investment income due and accrued.

6. LBASS are generally stated at amortized cost using the effective interest method. Income is determined considering anticipated cash
flows based on industry prepayment models and internal estimates. These assumptions are consistent with the current interest rate and
economic conditions at the time of valuation. For LBASS purchased with high credit quality and fixed interest rates, the effective
yield is recalculated on a retrospective basis. For all other LBASS, including those where cash flows are deemed other than
temporarily impaired, effective yield is recalculated on a prospective basis.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

7. The Company carries a non-life insurance subsidiary, Pacific Life Fund Advisors LLC (PLFA), 99% owned by Pacific Life Insurance
Company (Pacific Life) and 1% owned by the Company, at values based on their underlying audited accounting principles generally
accepted in the United States of America (U.S. GAAP) equity.

8. The Company generally carries its investments in joint ventures, partnerships and limited liability companies based on the underlying
audited equity of the investee as determined in accordance with U.S. GAAP. These investments include affiliated companies as well
as those where the Company has minor ownership interests.

9. The Company applies hedge accounting as prescribed by Statement of Statutory Accounting Principles (SSAP) No. 86, Derivatives,
by designating derivative instruments as either fair value or cash flow hedges on the inception date of the hedging relationship. At the
inception of the hedging relationship, the Company formally documents its risk management objective and strategy for undertaking
the hedging transaction. In this documentation, the Company specifically identifies the asset, liability, firm commitment or forecasted
transaction that has been designated as the hedged item and states how the hedging instrument is expected to hedge the risks related to
the hedged item. The Company formally assesses and measures effectiveness of its hedging relationships both at the hedge inception
date and on an ongoing basis in accordance with its risk management policy.

Derivative instruments used in hedging transactions that meet the criteria of a highly effective hedge are considered effective hedges
and are reported in the financial statements in a manner consistent with the hedged asset or liability (amortized cost or fair value).
Changes in the carrying value of derivatives that qualify for hedge accounting are recorded consistently with how the changes in the
carrying value of the hedged asset or liability are recorded.

To the extent the Company chooses not to designate a derivative as a hedge or the designated derivative no longer meets the criteria of
an effective hedge, the derivative is accounted for at fair value with changes in fair value recorded in unassigned surplus as a change
in net unrealized capital gains (losses) less tax and any change in fair value attributable to changes in foreign exchange rates are
reflected as adjustments to unassigned surplus as a change in net unrealized foreign exchange capital gain (loss) consistent with the
hedged items. When these derivative instruments are terminated, the gains and losses are reported as net realized capital gains (losses)
less tax.

Carrying value is calculated based on the gross derivative asset or liability position. If the carrying value of the derivative is positive,
the amount is recorded in assets, derivatives. If the carrying value of the derivative is negative, the amount is recorded in liabilities,
derivatives. The Company’s receivable for the return of cash collateral pledged is recorded in assets, aggregate write-ins for invested
assets. The Company’s obligation to return cash collateral received is recorded in liabilities, aggregate write-ins for liabilities.

Gains and losses on terminated derivative instruments that are hedging bonds are subject to the Interest Maintenance Reserve (IMR).
Gains and losses on terminated forward starting swap positions that are hedging anticipatory purchases of bonds are deferred to
unearned investment income if the effective date of the forward starting swap is beyond the current fiscal year. Once the effective date
is within the current fiscal year, the gains and losses are transferred from unearned investment income to the IMR.

Periodic net settlements on derivatives designated as hedges are recorded on an accrual basis consistent with the hedged items.
Periodic net settlements on derivatives not designated as hedging are recorded on an accrual basis in net investment income.

10. The Company does not write accident and health business and, therefore, does not require a premium deficiency calculation.
11. The Company does not write accident and health business.

12. The Company has not modified its capitalization policy from the prior year.

13. The Company does not have any pharmaceutical rebates receivable.

Going Concern: The Company is not aware of any current situation or event that would cause substantial doubt about its ability to continue
as a going concern.

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

During the fourth quarter of 2022, the NAIC revised Interpretation 22-02, Third Quarter 2022 through First Quarter 2023 Reporting of the
Inflation Reduction Act — Corporate Alternative Minimum Tax (INT 22-02), that for a limited time provides a partial exception to SSAP
No. 101, Income Taxes, and SSAP No. 9, Subsequent Events. Under INT 22-02, changes in estimates related to Corporate Alternative
Minimum Tax (CAMT) that arise from the Inflation Reduction Act need not be recognized in the year ended December 31, 2022 financial
statements nor recognized as Type 1 subsequent events; rather, the Company needs to determine if it will be liable for CAMT in 2023. On
December 13, 2022, NAIC extended the exceptions of INT 22-02 to apply for the December 31, 2022 and March 31, 2023 financial
statements with automatic nullification on June 15, 2023. (See Note 9.F.3)

Effective January 1, 2021, the Company adopted revisions to SSAP No. 86, Derivatives, to ensure reporting consistency for derivatives
with financing components. A financing derivative is one which the premium to acquire the derivative is paid throughout the derivative
term, or at maturity. The revisions require that at acquisition and subsequently, the gross reported fair value of the derivative shall exclude
the impact of the financing premiums and the premiums payable shall be separately reported as payable for securities. The impact of the
adoption on January 1, 2021 was an increase to Derivatives (page 2, line 7) of $0.7 million, an increase to Investment Income Due and
Accrued (page 2, line 14) of $0.8 million and an increase to Payable for Securities (page 3, line 24.09) of $1.5 million.

Effective January 1, 2021, the Company adopted SSAP No. 26R, Bonds, and SSAP No. 32R, Preferred Stock, which clarified the valuation
and measurement for perpetual bonds and stocks held as investments. Perpetual bonds that do not possess or no longer possess an effective
call option shall be reported at fair value regardless of NAIC designation, otherwise reported at amortized cost. Perpetual preferred stocks
shall now be reported at fair value, not to exceed any current effective call price. For perpetual bonds and preferred stocks recorded at fair
value, changes in fair value are recorded in unassigned surplus as a change in net unrealized capital gains (losses) less tax. The impact of
this adoption on the Company's financial statements was immaterial.

BUSINESS COMBINATIONS AND GOODWILL

The Company did not participate in business combinations or record goodwill.

19.1



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

DISCONTINUED OPERATIONS

The Company had no discontinued operations.
INVESTMENTS

Mortgage Loans, Including Mezzanine Real Estate Loans:

1. The maximum and minimum lending rates for new mortgage loans during 2022 were:

Maximum Minimum
a. Construction and Land Development NA NA
b. Multi-family Residential NA NA
c. Commercial 6.65% 5.70%
d. Mezzanine NA NA

2. The maximum percentage of any one loan to the value of security at the time of the loan, exclusive of insured or guaranteed or
purchase money mortgages was 69%.

3. There were no taxes, assessments and any amounts advanced and not included in the mortgage loan total.

4. Age Analysis of Mortgage Loans and Identification of Mortgage Loans in Which the Insurer is a Participant or Co-lender in a

Mortgage Loan Agreement:
Residential Commercial
Farm Insured | All Other Insured All Other Mezzanine Total
a. Current Year
1. Recorded Investment (All)
(a) Current $0 $0 $0 $0 $376,603,096 $26,711,469 $403,314,565
(b) 30-59 Days Past Due 0 0 0 0 0 0 0
(c) 60-89 Days Past Due 0 0 0 0 0 0 0
(d) 90-179 Days Past Due 0 0 0 0 0 0 0
(e) 180+ Days Past Due 0 0 0 0 0 0 0
2. Accruing Interest 90-179 Days Past Due
(a) Recorded Investment $0 $0 $0 $0 $0 $0 $0
(b) Interest Accrued 0 0 0 0 0 0 0
3. Accruing Interest 180+ Days Past Due
(a) Recorded Investment $0 $0 $0 $0 $0 $0 $0
(b) Interest Accrued 0 0 0 0 0 0 0
4. Interest Reduced
(a) Recorded Investment $0 $0 $0 $0 $0 $0 $0
(b) Number of Loans 0 0 0 0 0 0 0
(c) Percent Reduced 0% 0% 0% 0% 0% 0% 0%
5. Participant or Co-Lender in a Mortgage
Loan Agreement
(a) Recorded Investment (1) $0 $0 $0 $0 $0  $26,711,469  $26,711,469
b. Prior Year
1. Recorded Investment
(a) Current $0 $0 $0 $0 $351,190,955 $26,689,439 $377,880,394
(b) 30-59 Days Past Due 0 0 0 0 0 0 0
(c) 60-89 Days Past Due 0 0 0 0 0 0 0
(d) 90-179 Days Past Due 0 0 0 0 0 0 0
(e) 180+ Days Past Due 0 0 0 0 0 0 0
2. Accruing Interest 90-179 Days Past Due
(a) Recorded Investment $0 $0 $0 $0 $0 $0 $0
(b) Interest Accrued 0 0 0 0 0 0 0
3. Accruing Interest 180+ Days Past Due
(a) Recorded Investment $0 $0 $0 $0 $0 $0 $0
(b) Interest Accrued 0 0 0 0 0 0 0
4. Interest Reduced
(a) Recorded Investment $0 $0 $0 $0 $0 $0 $0
(b) Number of Loans 0 0 0 0 0 0 0
(c) Percent Reduced 0% 0% 0% 0% 0% 0% 0%
5. Participant or Co-Lender in a Mortgage
Loan Agreement
(a) Recorded Investment (1) $0 $0 $0 $0  $19,122,397 $26,689,439  $45,811,836

(1) Excluded from the Commercial All Other amounts are mortgage loan participations where the sole participants are the Company and its parent
company, Pacific Life. The total amounts were $376.6 million and $332.1 million as of December 31, 2022 and December 31, 2021, respectively.
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5. The Company had no investments in impaired mortgage loans.

6. The Company did not have mortgage loans that were impaired or in nonaccrual status and did not recognize any interest income on
mortgage loans using the cash-basis of accounting.

7. The Company had no allowance for credit losses.

8. No mortgage loans were derecognized as a result of foreclosure.

9.  The Company generally recognizes interest income on its impaired loans upon receipt.
Debt Restructuring:

The Company had no restructured debt for which the Company is a creditor.

The Company does not have any reverse mortgages.

Loan-backed Securities:

1. Prepayment assumptions for LBASS were obtained from industry prepayment models and internal estimates. These assumptions are
consistent with the current interest rate and economic conditions at the time of valuation.

2. No other than temporary impairments (OTTIs) were recognized on LBASS due to intent to sell or inability or lack of intent to retain
the investment in the security for a period of time sufficient to recover the amortized cost basis.

3. The following table presents all LBASS with an OTTI recognized in the current reporting period, whereby the present value of cash
flows expected to be collected is less than the amortized cost basis of the securities.

Book/Adjusted
Carrying Value Date of
Amortized Financial
Cost Before | Present Value Amortized Statement
Current Period | of Projected | Recognized | Costafter | Fair Value at When
CUSIP OTTI Cash Flows OTTI OTTI time of OTTI| Reported
10623*AA4 $7,097,222 $6,387,500 $709,722 | $6,387,500| $6,387,500 3/31/2022
10623*AA4 6,387,500 5,031,931 1,355,569 5,031,931 5,031,931 9/30/2022
Total XXX XXX $2,065,291 XXX XXX XXX

4. The unrealized losses of LBASS where fair value is less than cost or amortized cost for which an OTTI has not been recognized in
earnings as of December 31, 2022 are as follows:

December 31,
2022
a. The Aggregate Amount of Unrealized Losses:
1. Less than 12 Months $8,189.820
2. 12 Months or Longer 14,061,720

b. The Aggregate Related Fair Value
of Securities with Unrealized Losses: 1. Less than 12 Months
2. 12 Months or Longer

$185,527,881
39,917,736

5. Additional Information: OTTI evaluation is a quantitative and qualitative process subject to significant estimates and management

judgment. The Company has controls and procedures in place to monitor securities and identify those that are subject to greater
analysis for OTTI. The Company has an investment impairment committee that reviews and evaluates investments for potential OTTI
at least on a quarterly basis.
In determining whether a decline in value is other than temporary, the Company considers several factors including, but not limited to
the following: the extent and duration of the decline in value, the reasons for the decline (credit event, currency or interest rate related
including spread widening), the Company’s inability or lack of intent to retain the investment for a period of time sufficient to recover
the amortized cost basis and the performance of the security’s underlying collateral and projected future cash flows. In projecting
future cash flows, the Company incorporates inputs from third-party sources and applies reasonable judgment in developing
assumptions used to estimate the probability and timing of collecting all contractual cash flows.

The Company does not have any dollar repurchase agreements and/or securities lending agreements.

The Company did not have any repurchase agreements transactions accounted for as secured borrowing.

The Company did not have any reverse repurchase agreements transactions accounted for as secured borrowing.

The Company did not have any repurchase agreements transactions accounted for as a sale.

The Company did not have any reverse purchase agreements transactions accounted for as a sale.

The Company does not have investments in real estate.

The Company does not have investments in low income housing tax credits (LIHTC).
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L. Restricted Assets:

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted Percentage

Current Year

1 2 3 4 5 6 7 8 9 10 11
Gross Admitted
S/A Assets (Admitted & | Restricted
G/A Total Separate | Supporting Total Nonadmitted) | to Total
Total General | Supporting | Account (S/A) G/A Increase/ Total Admitted Restricted to | Admitted
Account S/A Activity Restricted Activity Total Total From (Decrease) | Nonadmitted | Restricted Total Assets Assets
Restricted Asset Category (G/A) (a) Assets (b) (1 plus 3) Prior Year (5 minus 6) Restricted (5 minus 8) c (d)

Subject to Contractual
Obligation for Which
a.  Liability is Not Shown $0 S0 $0 $0 $0 $0 $0 $0 $0 0.000% 0.000%

Collateral Held Under
Security Lending
b.  Agreements 0 0 0 0 0 0 0 0 0 0.000% 0.000%

Subject to Repurchase
c.  Agreements 0 0 0 0 0 0 0 0 0 0.000% 0.000%

Subject to Reverse
d.  Repurchase Agreements 0 0 0 0 0 0 0 0 0 0.000% 0.000%

Subject to Dollar
e.  Repurchase Agreements 0 0 0 0 0 0 0 0 0 0.000% 0.000%

Subject to Dollar Reverse
f.  Repurchase Agreements 0 0 0 0 0 0 0 0 0 0.000% 0.000%

Placed Under Option
g.  Contracts 0 0 0 0 0 0 0 0 0 0.000% 0.000%

Letter Stock or Securities
Restricted as to Sale -
Excluding FHLB Capital

h.  Stock 0 0 0 0 0 0 0 0 0 0.000% 0.000%
i.  FHLB Capital Stock 3,647,400 0 0 0 3,647,400 3,647,400 0 0 3,647,400 0.041% 0.041%
j. On Deposit With States 6,232,438 0 0 0 6,232,438 6,079,159 153,279 0 6,232,438 0.070% 0.070%

On Deposit With Other
k. Regulatory Bodies 0 0 0 0 0 0 0 0 0 0.000% 0.000%

Pledged Collateral to FHLB
(Including Assets Backing
1. Funding Agreements) 0 0 0 0 0 0 0 0 0 0.000% 0.000%

Pledged as Collateral Not
Captured in Other

m. Categories 0 0 0 0 0 0 0 0 0 0.000% 0.000%
n.  Other Restricted Assets 0 0 0 0 0 0 0 0 0 0.000% 0.000%
o.  Total Restricted Assets $9,879,838 N S0 $0 $9,879,838 $9,726,559 $153,279 $0 $9,879,838 0.111% 0.110%

(a) Subset of Column 1
(b) Subset of Column 3
(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

2. The Company does not have assets pledged as collateral not captured in other categories.

3. The Company does not have other restricted assets.
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4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements:
1 2 3 4
% of BACV
to Total
Assets
Book/Adjusted (Admitted & | % of BACV to
Carrying Value Nonadmitted) | Total Admitted
Collateral Assets (BACV) Fair Value *) Assets (¥%)
General Account:
Cash, Cash Equivalents and Short-Term
a. Investments $700,000 $700,000 0.012% 0.012%
b. |Schedule D, Part 1 0 0 0.000% 0.000%
¢. | Schedule D, Part 2, Section 1 0 0 0.000% 0.000%
d. |Schedule D, Part 2, Section 2 0 0 0.000% 0.000%
e. |Schedule B 0 0 0.000% 0.000%
f. |Schedule A 0 0 0.000% 0.000%
g. | Schedule BA, Part 1 0 0 0.000% 0.000%
h. [Schedule DL, Part 1 0 0 0.000% 0.000%
i. |Other 0 0 0.000% 0.000%
j. | Total Collateral Assets (a+b+c+d+etf+g+h+i) $700,000 $700,000 0.012% 0.012%
Separate Account:
Cash, Cash Equivalents and Short-Term
k. Investments 0 0 0.000% 0.000%
1. |Schedule D, Part 1 0 0 0.000% 0.000%
m. | Schedule D, Part 2, Section 1 0 0 0.000% 0.000%
n. |Schedule D, Part 2, Section 2 0 0 0.000% 0.000%
0. [Schedule B 0 0 0.000% 0.000%
p. |Schedule A 0 0 0.000% 0.000%
q. | Schedule BA, Part 1 0 0 0.000% 0.000%
r. |Schedule DL, Part 1 0 0 0.000% 0.000%
s. | Other 0 0 0.000% 0.000%
t. | Total Collateral Assets (k-+l+m+n+o+p+q+r+s) $0 $0 0.000% 0.000%
(*)  j=Column 1 divided by Asset Page, Line 26, Column 1
t=Column 1 divided by Asset Page, Line 27, Column 1
(**) j=Column 1 divided by Asset Page, Line 26, Column 3
t= Column 1 divided by Asset Page, Line 27, Column 3
1 2
% of Liability
to Total
Amount Liabilities (*)
u. Recognized Obligations to Return Collateral
Asset $700,000 0.013%
v. Recognized Obligations to Return Collateral
Asset (Separate Account) $0 0.000%
(*) u=Column 1 divided by Liability Page, Line 26, Column 1
v = Column I divided by Liability Page, Line 27, Column 1
M. The Company does not have any working capital finance investments (WCFI).
N. The Company does not have any offsetting and netting of assets and liabilities.
0. 5GI Securities
Number of 5GI* Securities Aggregate BACV Aggregate Fair Value
Investment Current Year | Prior Year | Current Year | Prior Year | Current Year | Prior Year
Bonds - Amortized Cost 0 2 $0 $7,896,380 $0 $8,021,939
LBASS - Amortized Cost 0 0 0 0
Preferred Stocks - Amortized Cost 0 0 0 0
Preferred Stocks - Fair Value 0 0 0 0 0
Total (1+2+3+4) 0 2 $0 $7,896,380 $0 $8,021,939
P.  The Company did not have any short sale transactions.
Q. Prepayment Penalty and Acceleration Fees
General Account Separate Account
1. Number of CUSIPs 17 0
2. Aggregate Amount of Investment Income $17,500 $0

R. The Company did not participate in cash pooling.
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JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

The Company does not have investments in joint ventures, partnerships and limited liability companies that exceed 10% of admitted assets.

The Company does not have impaired investments in joint ventures, partnerships and limited liability companies.

INVESTMENT INCOME

The Company accrues interest income on impaired loans to the extent it is deemed collectible. If any interest income due and accrued is
deemed uncollectible, interest accrual ceases and previously accrued amounts are written off. Accrued interest income more than 180 days
past due deemed collectible on mortgage loans in default is nonadmitted. All other investment income due and accrued over 90 days past
due is nonadmitted.

There was no investment income due and accrued excluded from surplus.

DERIVATIVE INSTRUMENTS

Derivatives Under SSAP No. 86, Derivatives

1.

Market risk is the possibility that future changes in market conditions may make the derivative financial instrument less valuable.
Credit risk is defined as the possibility that a loss may occur from the failure of another party to perform in accordance with the terms
of the contract, which exceeds the value of existing collateral, if any. The Company mitigates these risks through established market
and credit risk limits.

The Company primarily utilizes derivative instruments to manage its exposure to interest rate risk, foreign currency risk and equity
risk, collectively “market risk” and credit risk. Derivative instruments are also used to manage the duration mismatch of general
account assets and liabilities. Derivatives may be exchange-traded or contracted in the over-the-counter (OTC) market. The
Company’s OTC derivatives are primarily bilateral contracts between two counterparties. Certain of the Company’s OTC derivatives
are cleared and settled through central clearing counterparties. The Company utilizes a variety of derivative instruments including
swaps, exchange-traded futures and options. See Note 16.

Fair Value Hedges

The Company offers life insurance products with indexed account options. The interest credited on the indexed accounts is a function
of the underlying domestic and/or international equity index, subject to various caps, thresholds and participation rates.

The Company utilizes equity call options to hedge the credit paid to the policyholder on the underlying index for its life insurance
products with indexed account options. These equity call options are contracts to buy the index at a predetermined time at a contracted
price. The contracts will be net settled in cash based on differentials in the index at the time of exercise and the strike price subject to a
cap, net of option premiums. These equity call options are designated as a fair value hedge under statutory accounting principles with
changes in fair value recorded in net realized capital gains (losses).

Derivatives Not Designated as Hedging Instruments

The Company offers a rider on certain variable annuity contracts that guarantees net principal over specified periods, as well as riders
on certain variable annuity contracts that guarantee a minimum withdrawal benefit over specified periods, subject to certain
restrictions.

The Company utilizes total return swaps and exchange-traded futures based upon domestic and international equity market indices to
economically hedge the equity risk of the guarantees in its variable annuity products. Total return swaps are swaps whereby the
Company agrees to exchange the difference between the economic risk and reward of an equity index and a floating rate of interest,
calculated by reference to an agreed upon notional amount. Cash is paid and received over the life of the contract based on the terms
of the swap. In exchange-traded futures transactions, the Company agrees to purchase or sell a specified number of contracts, the
values of which are determined by the underlying equity indices, and to post variation margin on a daily basis in an amount equal to
the change in the daily fair value of those contracts. The Company also utilizes interest rate swaps to manage interest rate risk in the
variable annuity products.

Interest rate swaps are used by the Company to reduce market risk from changes in interest rates and other interest rate exposure
arising from duration mismatches between assets and liabilities. An interest rate swap agreement involves the exchange, at specified
intervals, of interest payments resulting from the difference between fixed rate and floating rate interest amounts calculated by
reference to an underlying notional amount. Generally, no cash is exchanged at the outset of the contract and no principal payments
are made by either party.

Foreign currency interest rate swap agreements are used to convert fixed or floating rate foreign-denominated assets to U.S. dollar
fixed or floating rate assets. A foreign currency interest rate swap involves the exchange of an initial principal amount in two
currencies, and the agreement to re-exchange the currencies at a future date, at an agreed-upon exchange rate. There are also periodic
exchanges of interest payments in the two currencies at specified intervals, calculated using agreed-upon interest rates, exchange rates,
and the exchanged principal amounts. The Company enters into these agreements primarily to manage the currency risk associated
with investments that are denominated in foreign currencies.

See Note 1.C.9.

The Company has equity call options with premiums which are paid at the end of the derivative contract.

$1.5 million of option premium expense was recorded in net investment income for the one-year equity call options hedging life
indexed account insurance products. This amount was excluded from the assessment of hedge effectiveness. For all other hedging

relationships, no component of the hedging instrument’s fair value was excluded from the assessment of hedge effectiveness.

The Company did not record any unrealized capital gain or loss resulting from derivatives that no longer qualified for hedge
accounting.
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The Company did not have derivatives accounted for as cash flow hedges of a forecasted transaction.

For equity call options with deferred financing premiums which are paid at the end of the derivative contract, summarized in the tables
below are the undiscounted future settled premium commitments, equity call option fair value and equity call option fair value
excluding impact of discounted future settled premiums:

Fiscal Year Premium Payments Due

2023 $1,577,302

2024

2025 0

2026 0

Thereafter 0

Total Undiscounted Future

Settled Premium Commitments $1,577,302
Derivative Fair Value
Excluding Impact of

Undiscounted Future Premium Derivative Fair Value Future Settled
Commitments (Reported on Schedule DB) Premiums
Prior Year - 2021 $1,500,819 $2,242,908 $2,242,908
Current Year - 2022 $1,577,302 $971,887 $971,887

B. The Company does not have any derivatives accounted for under SSAP No. 108, Derivatives Hedging Variable Annuity Guarantees.

9.

INCOME TAXES

A. The components of the net deferred tax asset/(liability) at December 31 are as follows:

1.

(a)
(b)
(©)
(d)
(e)
(®
(8

(a)
(b)
()
()
(e)
®
(&)

(@
(b)
©
(d)
(e)

(2

December 31, 2022
(3)
(1) ?2) (Col 1+2)
Ordinary Capital Total
Gross Deferred Tax Assets $63,551,399 $5,511,213 $69,062,612
Statutory Valuation Allowance Adjustments 0 0 0
Adjusted Gross Deferred Tax Assets (la - 1b) 63,551,399 5,511,213 69,062,612
Deferred Tax Assets Nonadmitted 38,573,487 2,562,797 41,136,284
Subtotal Net Admitted Deferred Tax Asset (1c -1d) 24,977,912 2,948,416 27,926,328
Deferred Tax Liabilities 8,029,413 2,948,416 10,977,829
Net Admitted Deferred Tax Asset/(Net Deferred Tax Liability) (1e - 1f) $16,948,499 $0 $16,948,499
December 31, 2021
(6)
4) 5) (Col 4+5)
Ordinary Capital Total
Gross Deferred Tax Assets $46,864,431 $5,244,255 $52,108,686
Statutory Valuation Allowance Adjustments 0 0 0
Adjusted Gross Deferred Tax Assets (la - 1b) 46,864,431 5,244,255 52,108,686
Deferred Tax Assets Nonadmitted 22,624,633 1,999,450 24,624,083
Subtotal Net Admitted Deferred Tax Asset (1c -1d) 24,239,798 3,244,805 27,484,603
Deferred Tax Liabilities 8,575,516 3,244,805 11,820,321
Net Admitted Deferred Tax Asset/(Net Deferred Tax Liability) (1e - 1f) $15,664,282 $0 $15,664,282
Change During 2022
() (3) ©)
(Col 1-4) (Col 2-5) (Col 7+8)
Ordinary Capital Total
Gross Deferred Tax Assets $16,686,968 $266,958 $16,953,926
Statutory Valuation Allowance Adjustments 0 0 0
Adjusted Gross Deferred Tax Assets (la - 1b) 16,686,968 266,958 16,953,926
Deferred Tax Assets Nonadmitted 15,948,854 563,347 16,512,201
Subtotal Net Admitted Deferred Tax Asset (1c -1d) 738,114 (296,389) 441,725
Deferred Tax Liabilities (546,103) (296,389) (842,492)
Net Admitted Deferred Tax Asset/(Net Deferred Tax Liability) (le - 1f) $1,284,217 $0 $1,284,217
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Admission Calculation Components SSAP No. 101, Income Taxes

(a) Federal Income Taxes Paid in Prior Years Recoverable
Through Loss Carrybacks

(b) Adjusted Gross Deferred Tax Assets Expected to be Realized
(Excluding the Amount of Deferred Tax Assets From 2(a) Above)
After Application of the Threshold Limitation (the Lesser of 2(b)1
and 2(b)2 Below)

1. Adjusted Gross Deferred Tax Assets Expected to be Realized
Following the Balance Sheet Date

2. Adjusted Gross Deferred Tax Assets Allowed Per Limitation
Threshold

(¢)  Adjusted Gross Deferred Tax Assets (Excluding the Amount of
Deferred Tax Assets From 2(a) and 2(b) Above) Offset by Gross
Deferred Tax Liabilities

(d) Deferred Tax Assets Admitted as the Result of Application
of SSAP No. 101
Total (2(a) + 2(b) + 2(c))

Admission Calculation Components SSAP No. 101, /ncome Taxes

(a) Federal Income Taxes Paid in Prior Years Recoverable
Through Loss Carrybacks

(b)  Adjusted Gross Deferred Tax Assets Expected to be Realized
(Excluding the Amount of Deferred Tax Assets From 2(a) Above)
After Application of the Threshold Limitation (the Lesser of 2(b)1
and 2(b)2 Below)

1. Adjusted Gross Deferred Tax Assets Expected to be Realized
Following the Balance Sheet Date

2. Adjusted Gross Deferred Tax Assets Allowed Per Limitation
Threshold

(¢)  Adjusted Gross Deferred Tax Assets (Excluding the Amount of
Deferred Tax Assets From 2(a) and 2(b) Above) Offset by Gross
Deferred Tax Liabilities

(d) Deferred Tax Assets Admitted as the Result of Application
of SSAP No. 101
Total (2(a) + 2(b) + 2(c))

Admission Calculation Components SSAP No. 101, Income Taxes

(a) Federal Income Taxes Paid in Prior Years Recoverable
Through Loss Carrybacks

(b)  Adjusted Gross Deferred Tax Assets Expected to be Realized
(Excluding the Amount of Deferred Tax Assets From 2(a) Above)
After Application of the Threshold Limitation (the Lesser of 2(b)1
and 2(b)2 Below)

1. Adjusted Gross Deferred Tax Assets Expected to be Realized
Following the Balance Sheet Date

2. Adjusted Gross Deferred Tax Assets Allowed Per Limitation
Threshold

(¢) Adjusted Gross Deferred Tax Assets (Excluding the Amount of
Deferred Tax Assets From 2(a) and 2(b) Above) Offset by Gross
Deferred Tax Liabilities

(d) Deferred Tax Assets Admitted as the Result of Application
of SSAP No. 101
Total (2(a) + 2(b) + 2(c))
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December 31, 2022
(3)
(1) ?2) (Col 1+2)
Ordinary Capital Total
$0 $0 $0
16,948,499 0 16,948,499
16,948,499 0 16,948,499
XXX XXX 68,549,674
8,029,413 2,948,416 10,977,829
$24,977,912 $2,948,416 $27,926,328
December 31, 2021
(6)
4) 3) (Col 4+5)
Ordinary Capital Total
$0 $0 $0
15,664,282 0 15,664,282
15,664,282 0 15,664,282
XXX XXX 78,181,947
8,575,516 3,244,805 11,820,321
$24,239,798 $3,244,805 $27,484,603
Change During 2022
(7 (3) ©)
(Col 1-4) (Col 2-5) (Col 7+8)
Ordinary Capital Total
$0 $0 $0
1,284,217 0 1,284,217
1,284,217 0 1,284,217
XXX XXX (9,632,273)
(546,103) (296,389) (842,492)
$738,114 ($296,389) $441,725
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(a) Ratio Percentage Used to Determine Recovery Period and Threshold

Limitation Amount

(b) Amount of Adjusted Capital and Surplus Used to Determine

Recovery Period and Threshold Limitation in 2(b)2 Above

Impact of Tax Planning Strategies

(a)

(a)

(a)

(b)

Determination of Adjusted Gross Deferred Tax Assets, and Net
Admitted Deferred Tax Assets, by Tax Character as a Percentage

. Adjusted Gross DTAs Amount from Note 9.A.1.(c)
. Percentage of Adjusted Gross DTAs by Tax Character

Attributable to the Impact of Tax Planning Strategies

. Net Admitted Adjusted Gross DTAs Amount from Note 9.A.1.(¢)
. Percentage of Net Admitted Adjusted Gross DTAs by Tax

Character Admitted Because of the Impact of Tax Planning
Strategies

Determination of Adjusted Gross Deferred Tax Assets, and Net
Admitted Deferred Tax Assets, by Tax Character as a Percentage

. Adjusted Gross DTAs Amount from Note 9.A.1.(c)
. Percentage of Adjusted Gross DTAs by Tax Character

Attributable to the Impact of Tax Planning Strategies

. Net Admitted Adjusted Gross DTAs Amount from Note 9.A.1.(e)
. Percentage of Net Admitted Adjusted Gross DTAs by Tax

Character Admitted Because of the Impact of Tax Planning
Strategies

Determination of Adjusted Gross Deferred Tax Assets, and Net
Admitted Deferred Tax Assets, by Tax Character as a Percentage

. Adjusted Gross DTAs Amount from Note 9.A.1.(c)
. Percentage of Adjusted Gross DTAs by Tax Character

Attributable to the Impact of Tax Planning Strategies

. Net Admitted Adjusted Gross DTAs Amount from Note 9.A.1.(e)
. Percentage of Net Admitted Adjusted Gross DTAs by Tax

Character Admitted Because of the Impact of Tax Planning
Strategies

Do the Company's Tax-Planning Strategies Include the Use of
Reinsurance? No
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2022

2021

792%

1,122%

$456,997,825

$521,212,983

December 31, 2022

) (2)
Ordinary Capital
$63,551,399 $5,511,213

0% 0%
24,977,912 2,948,416
0 % 0 %
December 31, 2021

3) “4)
Ordinary Capital
$46,864,431 $5,244,255

0 % 0%

24,239,798 3,244,805
0% 0 %
Change

(5) (6)

(Col 1-3) (Col 2-4)
Ordinary Capital
$16,686,968 $266,958
0% 0 %
738,114 (296,389)
0 % 0 %



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

B. The Company had no temporary differences for which a deferred tax liability had not been established.

C. Current income taxes incurred consist of the following major components:

1.

2.

Current Income Tax 3)
1) 2) (Col 1-2)
December 31, 2022 | December 31, 2021 Change
(a) Federal $2,428,444 $6,223,117 ($3,794,673)
(b) Foreign 0 0 0
(c) Subtotal 2,428,444 6,223,117 (3,794,673)
(d) Federal Income Taxes on Net Capital Gains (178,679) (840) (177,839)
(e) Utilization of Capital Loss Carry-forwards 0 0 0
(f) Other 0 0 0
(g) Federal and Foreign Income Taxes Incurred $2,249,765 $6,222,277 ($3,972,512)
Deferred Tax Assets
(a) Ordinary
(1) Discounting of Unpaid Losses $0 $0 $0
(2) Unearned Premium Reserve 0 0 0
(3) Policyholder Reserves 47,485,625 33,596,298 13,889,327
(4) Investments 0 0 0
(5) Deferred Acquisition Costs 13,418,084 10,618,144 2,799,940
(6) Policyholder Dividend Accruals 0 0 0
(7) Fixed Assets 0 0 0
(8) Compensation and Benefits Accrual 388,343 356,203 32,140
(9) Pension Accrual 0 0 0
(10) Receivables - Nonadmitted 0 0 0
(11) Net Operating Loss Carry-forward 0 0 0
(12) Tax Credit Carry-forward 0 0 0
(13) Other 2,259,347 2,293,786 (34,439)
(99) Subtotal 63,551,399 46,864,431 16,686,968
(b) Statutory Valuation Allowance Adjustment 0 0 0
(¢) Nonadmitted 38,573,487 22,624,633 15,948,854
(d) Admitted Ordinary Deferred Tax Assets (2a99 - 2b -2c) $24,977,912 $24,239,798 $738,114
(e) Capital
(1) Investments $5,511,213 $5,244,255 $266,958
(2) Net Capital Loss Carry-forward 0 0 0
(3) Real Estate 0 0 0
(4) Other 0 0 0
(99) Subtotal 5,511,213 5,244,255 266,958
(f) Statutory Valuation Allowance Adjustment 0 0 0
(g) Nonadmitted 2,562,797 1,999,450 563,347
(h) Admitted Capital Deferred Tax Assets (2¢99 - 2f - 2¢g) $2,948,416 $3,244,805 ($296,389)
(1) Admitted Deferred Tax Assets (2d + 2h) $27,926,328 $27,484,603 $441,725
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3. Deferred Tax Liabilities

(a) Ordinary

(5) Other

(b) Capital

(3) Other

(3)
9] ©))] (Col 1-2)
December 31, 2022 | December 31, 2021 Change
(1) Investments $7,367,086 $7,912,475 ($545,389)
(2) Fixed Assets 0 0 0
(3) Deferred and Uncollected Premiums 0 0 0
(4) Policyholder Reserves 0 0 0
662,327 663,041 (714)
(99) Subtotal 8,029,413 8,575,516 (546,103)
(1) Investments 2,948,416 3,244,805 (296,389)
(2) Real Estate 0 0 0
0 0 0
(99) Subtotal 2,948,416 3,244,805 (296,389)
(c) Deferred Tax Liabilities (3299 + 3b99) $10,977,829 $11,820,321 ($842,492)
4. Net Deferred Tax Assets/Liabilities (2i - 3c) $16,948,499 $15,664,282 $1,284,217

5. The Company had no investment tax credits.

6. The Company had no benefits of operating loss carry-forwards.

7. The Company had no adjustments of deferred tax assets (DTAs) and deferred tax liabilities (DTLs) for enacted changes in tax

laws or a change in tax status.

8. The Company had no adjustments to gross DTAs because of a change in circumstances that causes a change in judgment

about the realizability of the related DTAs.

D. The change in net deferred income taxes is comprised of the following (this is exclusive of nonadmitted assets as the change in
nonadmitted assets is reported separately from the change in net deferred income taxes in the surplus section of the Annual

Statement):

Total Deferred Tax Assets

Total Deferred Tax Liabilities

Net Deferred Tax Asset

Tax Effect of Unrealized Gains
Change in Net Deferred Income Tax

Tax Effect of Non Operating Deferred Income Tax
Change in Net Operating Deferred Income Tax

December 31,

December 31,

2022 2021 Change

$69,062,612 $52,108,686 $16,953,926
10,977,829 11,820,321 (842,492)

$58,084,783 $40,288,365 17,796,418
(75,122)

17,721,296

0

$17,721,296

The provision (benefit) for federal income taxes incurred is different from that which would be obtained by applying the statutory

federal income tax rate to income before income taxes. The significant items causing this difference are as follows:

December 31, Effective
2022 Tax Rate
Provision Computed at Statutory Rate ($3,342,378) 21.00%
Taxable Derivative Gain/(Loss) from Surplus (9,708,354) 61.00%
Separate Account Dividends Received Deduction (DRD) (1,540,525) 9.68%
Distribution from Affiliates (971,770) 6.10%
Tax Exempt Interest (266,829) 1.68%
Amortization of IMR (128,514) 0.81%
Tax Contingency 215,740 (1.36%)
Other 271,099 (1.70%)
Total ($15,471,531) 97.21%
Federal Income Taxes Incurred $2,249,765 (14.14%)
Change in Net Deferred Income Taxes (17,721,296) 111.35%
Total Statutory Income Taxes ($15,471,531) 97.21%
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E. Additional Disclosures:
1. The Company had no low income housing and foreign tax credit carryforwards.

2.  The following are income taxes incurred in the current year that will be available for recoupment in the event of future net losses:

Ordinary Capital
2022 Estimated $0 $0
2021 0 30,816
2020 0 306,700

3. The Company had no deposits under Section 6603 of the Internal Revenue Code.
F.  Consolidation of Return with Other Entities:

1. The Company’s federal income tax return is consolidated with the following entities: Pacific Mutual Holding Company, Pacific
LifeCorp, Pacific Life, Pacific Alliance Reinsurance Company of Vermont, Pacific Baleine Reinsurance Company, PLFA and Pacific
Life Re Global Limited.

2. The method of tax allocation between companies is subject to written tax sharing agreements, approved by the Company’s Board of
Directors. Allocation is based upon separate return calculations with current credit for net losses to the extent utilized in the
consolidated return. If the consolidated return has tax losses, intercompany balances are generally settled as refunds are received. If
the consolidated return has a tax payable, the intercompany balances are generally settled as paid.

3. The Inflation Reduction Act was enacted on August 16, 2022 and imposes a 15% Corporate Alternative Minimum Tax (CAMT) on
corporations with three-year average adjusted financial statement income over $1.0 billion that is effective January 1, 2023. The
CAMT is payable to the extent the CAMT liability exceeds the regular corporate income tax liability; however, any CAMT paid
would be available as a credit with indefinite carryover that could reduce future regular tax in excess of CAMT.

Following the guidance of Statutory Accounting Principles Working Group (INT) 22-02 released on October 6, 2022 and extended on
December 13, 2022, the Company has determined that the consolidated group of corporations of which the Company is a member
expects to be subject to the CAMT; however, the Company has not determined if it expects to be liable for the CAMT. Accordingly,
the year ended December 31, 2022 financial statements do not include an estimated impact of the CAMT because a reasonable
estimate cannot be made.

G. The Company had no federal or foreign income tax loss contingencies for which it is reasonably possible that the total liability will
significantly increase within 12 months from December 31, 2022.

H. The Company had no liability for Repatriation Transition Tax.
I.  The Company had no Alternative Minimum Tax credit carryforward.
10. INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

A-B. PLFA is the investment adviser for the Pacific Select Fund, the investment vehicle provided to the Company’s variable life insurance
policyholders and variable annuity contract owners. PLFA is owned 99% by Pacific Life and 1% by the Company. Distributions to the
Company from PLFA, reflecting net revenues and expenses, net of taxes, are recorded by the Company as net investment income when
declared, to the extent they are not in excess of undistributed accumulated earnings. Distributions from PLFA to the Company included in
net investment income for the years ended December 31, 2022 and 2021 were $4.6 million and $5.2 million, respectively. Any
undistributed net revenue and expense, net of tax, is recorded directly to surplus.

Pacific Select Distributors, LLC (PSD), a wholly-owned broker-dealer subsidiary of Pacific Life, primarily serves as the distributor of
registered investment-related products and services, principally variable life and annuity contracts issued by the Company and Pacific Life.
In connection with PSD’s distribution of these variable life and annuity contracts to the Company and Pacific Life, the Company incurred
commission expense of $29.7 million and $34.0 million during the years ended December 31, 2022 and 2021, respectively. A service plan
was adopted by the Pacific Select Fund whereby Pacific Select Fund pays PSD, as distributor of the funds, a service fee in connection with
services rendered or procured to or for shareholders of the fund or their variable contract owners. These services may include, but are not
limited to, payment of compensation to broker-dealers, including PSD itself, and other financial institutions and organizations, which assist
in providing any of the services. From these service fees, PSD reimbursed the Company $3.6 million and $4.2 million for paying trail
commissions on its behalf for the years ended December 31, 2022 and 2021, respectively. PSD also offers limited retail broker-dealer
services that include selling variable annuities issued by the Company to customers advised by third party fiduciaries such as trust
companies and registered investment advisers. With respect to these sales, PSD acts as the broker-dealer of record for the initial sale, but
does not receive commissions.

The Company’s structured settlement transactions are typically designed such that an affiliated assignment company assumes settlement
obligations from external parties in exchange for consideration. The affiliated assignment company then funds the assumed settlement
obligations by purchasing annuity contracts from the Company. Consequently, substantially all of the Company’s structured settlement
annuities are sold to an affiliated assignment company. Included in the liability for aggregate reserves are insurance contracts with the
affiliated assignment company with contract values of $1,998.3 million and $1,914.2 million as of December 31, 2022 and 2021,
respectively. In addition, included in the liability for deposit-type contracts are insurance contracts with the affiliated assignment company
of $905.3 million and $830.4 million as of December 31, 2022 and 2021, respectively. Related to these annuity contracts, the Company
received $101.7 million and $41.6 million of premium and annuity considerations and paid $123.8 million and $126.2 million of current
and future policy benefits for the years ended December 31, 2022 and 2021, respectively.

During the year ended December 31, 2021, participants previously covered by a group annuity contract at Pacific Life were transferred to
the Company. As a result, the Company recognized $72.6 million of premium revenue and an increase in reserves of $72.6 million. There

was no similar transaction during the year ended December 31, 2022.

For additional disclosures, see item F. below. See Schedule Y, Part 2 for other reportable transactions.
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The Company did not have transactions with related parties who are not reported on Schedule Y.

As of December 31, 2022, the Company reported $0.2 million and $0.3 million as amounts due from its parent company, Pacific Life, and
other affiliated companies, respectively. As of December 31, 2021, the Company reported $0.2 million and $0.3 million as amounts due
from Pacific Life and other affiliated companies, respectively. The Company reported $3.8 million and $4.3 million due to Pacific Life as
of December 31, 2022 and 2021, respectively. The Company reported no amounts payable to other affiliated companies as of December 31,
2022 and 2021. It is the Company’s policy to settle these amounts no later than 90 days after the due date.

The Company has an agreement with Pacific Life to borrow up to $100 million at variable interest rates. There was no amount outstanding
as of December 31, 2022. The Company also has an intercompany uncommitted revolving credit facility with affiliates to lend or borrow
funds. Under the agreement, the Company can lend or borrow up to 3% of the Company's admitted assets to certain affiliates as of the
preceding December 31. The aggregate total borrowing of all outstanding loans is limited to $1.0 billion including any outstanding loans
under any other affiliate lending agreements. The Company had no amount outstanding under the facility as of December 31, 2022.

Pacific Life provides general administrative and investment management services to the Company under an administrative services
agreement. Product contract services relating to the Company's variable universal life insurance, other life insurance, variable annuities and
investment management services are under a separate services agreement. Amounts charged by Pacific Life to the Company for these
services were $28.0 million and $22.7 million for the years ended December 31, 2022 and 2021, respectively, and are included in Exhibit 2

general expenses.

The Company has not made any guarantees or undertakings for the benefit of an affiliate or related party, which result in a material
contingent exposure of the Company’s or any related party’s assets or liabilities. See Note 14.A.2.

All outstanding shares of the Company are owned by Pacific Life.

The Company does not own shares of any upstream intermediate or ultimate parent, either directly or indirectly via a downstream
subsidiary, controlled or affiliated entity (SCA).

The Company holds no investments in SCA entities that exceed 10% of admitted assets of the Company.
The Company did not recognize any impairment write-downs for its investments in SCA entities.

The Company did not have investments in foreign insurance subsidiaries with adjusted U.S. GAAP reserves.
The Company did not have an investment in a downstream insurance holding company.

The Company did not have any 8bi SCA investments.

The Company did not report any investments in an insurance SCA for which the statutory capital and surplus reflects a departure from the
NAIC statutory accounting practices and procedures.

The Company did not have investments in SCA or SSAP No. 48, Joint Ventures, Partnerships and Limited Liability Companies, entities
where its share of losses exceeds its investments.

DEBT
The Company did not have outstanding debt.
FHLB (Federal Home Loan Bank) Agreements

1. The Company is a member of the FHLB of San Francisco. The Company is eligible to receive advances from the FHLB based on a
percentage of the Company’s net admitted assets provided it has sufficient available eligible collateral and is in compliance with the
FHLB requirements and insurance laws and regulations. The Company's estimated maximum borrowing capacity (after taking into
account required collateralization levels) was $7.0 million and $11.0 million as of December 31, 2022 and 2021, respectively.
However, asset eligibility determination is subject to the FHLB's discretion and to the availability of qualifying assets at the Company.
Interest is at variable or fixed rates.
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2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year

1 2 3

Total General Separate

2+3 Account Account
(a) Membership Stock - Class A * $0 $0 $0
(b) Membership Stock - Class B * 3,454,400 3,454,400 0
(c) Activity Stock 0 0 0
(d) Excess Stock 193,000 193,000 0
(e) Aggregate Total (at+b+c+d) $3,647,400 $3,647,400 $0
() Actual or Estimated Borrowing Capacity

as Determined by the Insurer $7,000,000 XXX XXX
2. Prior Year
1 2 3

Total General Separate

2+3 Account Account
(a) Membership Stock - Class A * $0 $0 $0
(b) Membership Stock - Class B * 3,647,400 3,647,400 0
(¢) Activity Stock 0 0 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (at+b+c+d) $3,647,400 $3,647,400 $0
(f) Actual or Estimated Borrowing Capacity

as Determined by the Insurer $11,000,000 XXX XXX

* Required stock

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

1 2 Eligible for Redemption
3 4 5 6
Current Year | Not Eligible 6 Months to
Total for Less Than 6 Less Than 1 |1 to Less Than
Membership Stock (2+3+4+5+6) | Redemption Months Year 3 Years 3to5 Years
1. Class A $0 $0 $0 $0 $0 $0
2. Class B 3,454,400 3,454,400 0 0 0 0

3. The Company had no collateral pledged to the FHLB.
4. The Company had no borrowing from the FHLB.

12. RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED
ABSENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

A-D. The Company was not a sponsor of defined benefit pension or other postretirement plans.

E. The Company was not a sponsor of defined contribution or other postretirement plans.

F.  The Company does not participate in multiemployer pensions or other postretirement plans.

G. The Company does not participate in pension or postretirement benefit plans sponsored by an affiliated consolidated/holding company.

H. The Company has no obligation for postemployment benefits or compensated absences that have not been accrued for in accordance with
SSAP No. 11, Postemployment Benefits and Compensated Absences.

I.  The Company was not a sponsor of other postretirement benefit plans.
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CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

The Company has 5 million shares of common stock authorized of which 2.9 million shares are issued and outstanding with a par value of
$1.00 per share. There is only one class of shares.

The Company has no preferred stock authorized or outstanding.

The payment of dividends by the Company to its parent is subject to restrictions set forth in the State of Arizona insurance laws. These laws
require (i) notification to the AZ DIFI for the declaration and payment of any dividend and (ii) approval by the AZ DIFI for accumulated
dividends within the preceding twelve months that exceed the lesser of 10% of statutory surplus as regards to policyholders as of the
preceding December 31 or statutory net gain from operations for the preceding twelve months ended December 31. Based on these
restrictions and 2022 statutory results, the Company could pay $0 million in dividends to its parent in 2023 without prior regulatory

approval, and subject to the notification requirement.

The Company did not pay any dividends during 2022. The Company paid a $41.7 million ordinary dividend in the form of cash and bonds
on December 23, 2021 to Pacific Life.

Within the limitations of item C. above, there are no restrictions placed on the portion of Company profits that may be paid as ordinary
dividends to stockholders.

There are no other restrictions on unassigned surplus.

There were no advances to surplus.

The Company does not hold any stock for special purposes.

There is no change in the balance of special surplus funds from the prior year.

The Portion of Unassigned Funds (Surplus) Represented or Reduced by Each of the Following as of December 31, 2022:
1. Cumulative Unrealized Gains and (Losses): ($46.2) million

2. Nonadmitted Assets: ($41.3) million

3. Separate Account Business: $0.0

4.  Asset Valuation Reserve (AVR): ($2.2) million

5. Provision for Reinsurance: $0.0

The Company has not issued surplus notes.

L-M. The Company has not had any quasi-reorganizations.

14.

A.

LIABILITIES, CONTINGENCIES AND ASSESSMENTS
Contingent Commitments

1. The Company has no outstanding commitments to make investments in SCA entities, joint ventures, partnerships and limited liability
companies.

The Company has no commitments or contingent commitments related to LIHTC investments.
2-3. The Company has not guaranteed the indebtedness of others.
Assessments

1. The Company is required by law to participate in the guaranty associations of the various states in which it is licensed to do business.
The state guaranty associations ensure payments of guaranteed benefits, with certain restrictions, to policyholders of impaired or
insolvent insurance companies by assessing all other companies operating in similar lines of business. The Company has not received
notification of any insolvency that is expected to result in a material guaranty fund assessment.

The Company has a liability for estimated guaranty fund assessments and a related premium tax asset. As of December 31, 2022 and
2021, the estimated liability was $0 million and $0.2 million, respectively. As of December 31, 2022 and 2021 the related premium
tax asset was $2.2 million and $2.4 million, respectively. These amounts represent management’s best estimate based on information
received from the state in which the Company writes business and may change due to many factors including the Company’s share of
the ultimate cost of current insolvencies. Future guaranty fund assessments are expected to be paid based on anticipated funding
periods for each guaranty association obligation. Premium tax offsets are expected to be realized based on regulations set forth by
various state taxing authorities.
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2. Assets from Paid and Accrued Premium Tax Offset Rollforward:

December 31,

2022
a. Assets Recognized from Paid and Accrued Premium Tax Offsets
and Policy Surcharges Prior Year-end $2,387,784
b. Decreases Current Year:
Premium Tax Offsets Applied (400)
Change in Accrued Capitalized Premium Tax Offset (169,000)
c. Increases Current Year:
Guaranty Fund Assessments Paid 0
d. Assets Recognized from Paid and Accrued Premium Tax Offsets
and Policy Surcharges Current Year-end $2,218,384

3. The Company does not have guaranty fund liabilities and assets related to assessments from insolvencies of entities that wrote long-
term care contracts.

The Company did not recognize any gain contingencies.
The Company did not have claims related extra contractual obligations or bad faith losses stemming from lawsuits.

The Company did not have joint and several liability arrangements accounted for under SSAP No. 5R, Liabilities, Contingencies and
Impairments of Assets.

All Other Contingencies

The Company is a respondent in a number of legal proceedings, some of which involve allegations for extra-contractual damages.
Although the Company is confident of its position in these matters, success is not a certainty and a judge or jury could rule against the
Company. In the opinion of management, the outcome of such proceedings is not likely to have a material adverse effect on the Company's
financial statements.

Issues were identified in a market conduct exam that may be indicative of potential losses. The Company has accrued a loss contingency
based on management’s best estimate and does not expect these issues to have a materially adverse effect on the Company’s financial
statements.

In 2007, the Internal Revenue Service (IRS) issued Rev. Rul. 2007-54, interpreting then-current tax law regarding the computation of the
DRD. Later in 2007, the IRS issued Revenue Ruling 2007-61, suspending Rev. Rul. 2007-54 and indicating that the IRS would re-address
this issue in a future regulation project. In 2014, the IRS issued Rev. Rul. 2014-7, stating that it would not address this issue through
regulation, but instead would defer to legislative action. Rev. Rul. 2014-7 also expressly superseded Rev. Rul. 2007-54, and declared Rev.
Rul. 2007-61 obsolete. With the enactment of the Act on December 22, 2017, DRD computations have been modified effective January 1,
2018. Therefore, the Company does not expect that any of the rulings described above will affect DRD computations in the future.
However, in open tax years before 2018, the Company could still lose a substantial portion of its DRD claims, which could in turn have a
material adverse effect on the Company's financial statements.

In the course of its business, the Company provides certain indemnifications related to dispositions, investments, lease agreements or other
transactions that are triggered by, among other things, breaches of representations, warranties or covenants provided by the Company.
These obligations are typically subject to time limitations that vary in duration, including contractual limitations and those that arise by
operation of law, such as applicable statutes of limitation. Because the amounts of these types of indemnifications often are not explicitly
stated, the overall maximum amount of the obligation under such indemnifications cannot be reasonably estimated. The Company has not
made material payments for these types of indemnifications. The estimated maximum potential amount of future payments under these
obligations is not determinable due to the lack of a stated maximum liability for certain matters, and therefore, the Company may record a
contingent reserve for such matters. Management believes that judgments, if any, against the Company related to such matters are not likely
to have a material adverse effect on the Company's financial statements.

LEASES
The Company did not have any lessee operating leases.

Leasing is not a business activity of the Company.
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16. INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE-SHEET RISK AND FINANCIAL
INSTRUMENTS WITH CONCENTRATIONS OF CREDIT RISK

17.

18.

19.

1.

The table below summarizes the face (notional) amount of the Company’s financial instruments with off-balance-sheet risk.

Assets Liabilities
December 31, December 31, December 31, December 31,
2022 2021 2022 2021
a. Swaps $327,376,912 $262,857,600 $0 $0
b. Futures 189,826,999 122,866,107 0 0
c. Options 41,980,021 41,360,037 0 0
d. Total $559,183,932 $427,083,744 $0 $0

See Schedule DB for additional detail.

The notional amount of a derivative does not represent an amount that must be paid or received in the future, except in the case of
currency swaps. However, such amounts do provide an indication of their potential sensitivity to interest rates, equity indices or
currencies, as applicable. The market sensitivity of a derivative would approach that of a cash instrument having a face amount equal
to the derivative's notional amount. Included in the table above is the notional for all derivative positions whether designated as a
hedge or not. See Notes 1.C. and 8. for the accounting policies for derivative transactions and discussion of credit and market risk.

The Company is exposed to credit-related losses in the event of nonperformance by derivative counterparties to OTC derivatives. The
Company manages its credit risk by dealing with creditworthy counterparties, establishing risk-control limits, executing legally
enforceable master netting agreements, and obtaining collateral where appropriate. In addition, the Company evaluates the financial
stability of each counterparty before entering into each agreement and throughout the period that the financial instrument is owned.

The Company’s credit exposure is measured on a counterparty basis as the net positive fair value of all derivative positions with the
counterparty, net of income or expense accruals and collateral received. All of the net credit exposure for the Company from
derivative contracts is with investment-grade counterparties. The Company has not incurred any losses on derivative financial
instruments due to counterparty nonperformance for the years ended December 31, 2022 and 2021. The Company does not expect any
counterparties to fail to meet their obligations given their investment-grade ratings.

The Company’s OTC-cleared derivatives are effected through central clearing counterparties and its exchange-traded derivatives are
effected through regulated exchanges. Such positions are marked to market and margined on a daily basis (both initial margin and
variation margin), and the Company has minimal exposure to credit-related losses in the event of nonperformance by counterparties to
such derivatives.

For OTC derivative transactions, the Company enters into legally enforceable master netting agreements which provide for the netting
of payments and receipts with a single counterparty. The net position with each counterparty is calculated as the aggregate fair value
of all derivative instruments with each counterparty, net of income or expense accruals and collateral paid or received. These master
netting agreements include collateral arrangements with derivative counterparties, which require positions be marked to market and
margined on a daily basis by the daily settlement of variation margin. The Company has minimal counterparty exposure to credit-
related losses in the event of non performance by these counterparties.

The OTC agreements may include a termination event clause associated with financial strength ratings assigned by certain
independent rating agencies. If these financial strength ratings were to fall below a specified level, as defined within each counterparty
master agreement, or if one of the rating agencies were to cease to provide a financial strength rating, the counterparty could terminate
the master agreement with payment due based on the net fair value of the underlying derivatives. As of December 31, 2022 and 2021,
the Company’s financial strength ratings were above the specified level.

SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

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

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

The Company did not have wash sales to report.

GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE UNINSURED PORTION OF
PARTIALLY INSURED PLANS

The Company is not an administrator for any ASO Plans.

The Company is not an administrator for any ASC Plans.

The Company is not an administrator for any medicare or other similarly structured cost-based reimbursement contract.

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

Total Direct
Name and Address of Types of Type of Premium
Managing General Agent or FEIN Exclusive Business Authority Written/
Third Party Administrator Number Contract Written Granted* | Produced By
M Financial Holdings
1125 NW Couch Street, Suite 900 Direct
Portland, OR 97209 93-1189872 No Premiums P $185,782
Total XXX XXX XXX XXX $185,782

*P - Premium Collection
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20. FAIR VALUE MEASUREMENTS
A. The Company's financial assets and liabilities that are carried at fair value have been classified, for disclosure purposes, based on a
hierarchy defined by SSAP No. 100R, Fair Value. The determination of fair value requires the use of observable market data when

available. The hierarchy consists of the following three levels that are prioritized based on observable and unobservable inputs.

Level 1: Unadjusted quoted prices for identical instruments in active markets. Level 1 financial instruments include securities that are
traded in an active exchange market.

Level 2: Observable inputs other than Level 1 prices, such as quoted prices for similar instruments in active markets, quoted prices for
identical or similar instruments in inactive markets, and model-derived valuations for which all significant inputs are observable market
data.

Level 3: Valuations derived from valuation techniques in which one or more significant inputs are not market observable.

Investments reported at Net Asset Value (NAV) are not captured within the fair value hierarchy, but are separately identified in the table
below.

1. Fair Value Measurements of Financial Assets and Liabilities Carried at Fair Value or NAV as of December 31, 2022:

Net Asset Value
Description for Each Class of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
a. Assets at Fair Value
Bonds
Issuer Obligations $0 $0 $5,010,180 $0 $5,010,180
LBASS 0 0 3,104,329 0 3,104,329
Total Bonds 0 0 8,114,509 0 8,114,509
Common Stocks
Industrial and Miscellaneous 0 0 5,591,844 0 5,591,844
Total Common Stocks 0 0 5,591,844 0 5,591,844
Derivatives
Interest Rate and Foreign Currency Swaps 0 604,513 0 0 604,513
Equity Derivatives 9,991,744 0 1,247,425 0 11,239,169
Total Derivatives 9,991,744 604,513 1,247,425 0 11,843,682
Separate Account Assets (a) 2,894,457,459 0 0 15,044,703  2,909,502,162
Total Assets at Fair Value/NAV $2,904,449,203 $604,513 $14,953,778 $15,044,703  $2,935,052,197
b. Liabilities at Fair Value
Derivatives
Interest Rate and Foreign Currency Swaps $0 $52,572,926 $0 $0 $52,572,926
Equity Derivatives 0 0 2,427 0 2,427
Total Derivatives 0 52,572,926 2,427 0 52,575,353
Total Liabilities at Fair Value $0 $52,572,926 $2,427 $0 $52,575,353

(a) Consists of separate account assets that are primarily invested in mutual funds and hedge funds. Investment performance related to separate account
assets is offset by corresponding amounts credited to contract holders whose liability is recorded in the separate account liabilities. Separate account
liabilities are measured to equal the fair value of separate account assets.

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

Beginning Total Gains ~ Total Gains Ending
Balance at and (Losses) and (Losses) Balance at
January 1, Transfers Transfers Out  Included in  Included in December 31,
2022 Into Level 3 of Level 3 Net Income Surplus Purchases  Issuances Sales Settlements 2022
Bonds
Issuer Obligations $0  $5,010,180 (a) $0 $0 $0 $0 $0 $0 $0 $5,010,180
LBASS 0 7,097,222 (a) 0 (2,048,448) 0 152,778 0 0 (2,097,223) 3,104,329
Common Stocks
Industrial and
Miscellaneous 3,647,400 0 0 0 0 1,944,444 0 0 0 5,591,844
Derivatives, net 1,926,908 0 0 (632,415) 589,112 76,483 0 0 (715,090) 1,244,998
Total $5,574,308 $12,107,402 $0 _ (82,680,863) $589,112  $2,173,705 $0 S0 (82,812,313) $14,951,351

(a) Transferred into Level 3 due to carrying value adjustments down to fair value.

3. Transfers in and/or out are recognized at the end of each quarter.
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The fair values of bonds, preferred stocks and common stocks are determined by management after considering external pricing
sources and internal valuation techniques. For securities with sufficient trading volume, prices are obtained from third-party pricing
services. For securities that are traded infrequently, fair values are determined after evaluating prices obtained from third-party pricing
services and independent brokers or are valued internally using various valuation techniques.

The Company's management analyzes and evaluates prices received from independent third parties and determines whether they are
reasonable estimates of fair value. Management's analysis may include, but is not limited to, review of third-party pricing
methodologies and inputs, analysis of recent trades, comparison to prices received from other third parties and development of internal
models utilizing observable market data of comparable securities. The Company assesses the reasonableness of valuations received
from independent brokers by considering current market dynamics and current pricing for similar securities.

For prices received from independent pricing services, the Company applies a formal process to challenge any prices received that are
not considered representative of fair value. If prices received from independent pricing services are not considered reflective of
market activity or representative of fair value, independent non-binding broker quotations are obtained or an internally developed
valuation is prepared. Upon evaluation, the Company determines which source represents the best estimate of fair value. Overrides of
third-party prices to internally developed valuations of fair value did not produce material differences in the fair values for the
majority of the portfolio; accordingly, overrides were not material. In the absence of such market observable activity, management’s
best estimate is used.

Fair values determined by internally derived valuation tools use market-observable data if available. Generally, this includes using an
actively traded comparable security as a benchmark for pricing. These internal valuation methods primarily represent discounted cash
flow models that incorporate significant assumptive inputs such as spreads, discount rates, default rates, severity and prepayment
speeds. These inputs are analyzed by the Company’s portfolio managers and analysts, investment accountants and risk managers.
Internally developed estimates may also use unobservable data, which reflect the Company’s own assumptions about the inputs
market participants would use.

Most securities priced by a major independent third-party service have been classified as Level 2, as management has verified that the
significant inputs used in determining their fair values are market observable and appropriate. Externally priced securities for which
fair value measurement inputs are not sufficiently transparent, such as securities valued based on broker quotations, have been
classified as Level 3. Internally valued securities, including adjusted prices received from independent third parties, where significant
management assumptions have been utilized in determining fair value, have been classified as Level 3. Securities categorized as
Level 1 consist primarily of investments in mutual funds.

The Company applies controls over the valuation process. Prices are reviewed and approved by the Company’s professional credit
analysts that have industry expertise and considerable knowledge of the issuers. Management performs validation checks to determine
the completeness and reasonableness of the pricing information, which include, but are not limited to, changes from identified pricing
sources, significant or unusual price fluctuations above predetermined tolerance levels from the prior period, and back-testing of fair
values against prices of actual trades. A group comprised of the Company’s investment accountants, portfolio managers and analysts
and risk managers meet to discuss any unusual items above the tolerance levels that may have been identified in the pricing review
process. These items are investigated, further analysis is performed and resolutions are appropriately documented.

Derivative instruments are reported at fair value using pricing valuation models which utilize market data inputs or independent broker
quotations or exchange prices for exchange-traded futures. The Company calculates the fair value of derivatives using market standard
valuation methodologies for foreign currency and interest rate swaps and equity options. Internal models are used to value equity total
return swaps. The derivatives are valued using mid-market inputs that are predominantly observable in the market. Inputs include, but
are not limited to, interest swap rates, foreign currency forward and spot rates, credit spreads and correlations, interest volatility,
equity volatility and equity index levels. On a monthly basis, the Company performs an analysis of derivative valuations, which
includes both quantitative and qualitative analyses. Examples of procedures performed include, but are not limited to, review of
pricing statistics and trends, analysis of the impacts of changes in the market environment and review of changes in the market value
for each derivative by both risk managers and investment accountants. Internally calculated fair values are reviewed and compared to
external broker fair values for reasonableness.

Derivative instruments classified as Level 1 are exchange-traded. Derivative instruments classified as Level 2 primarily include
foreign currency and interest rate swaps. The derivative valuations are determined using pricing models with inputs that are observable
in the market or can be derived principally from or corroborated by observable market data, primarily interest swap rates, interest rate
volatility and foreign currency forward and spot rates.

Derivative instruments classified as Level 3 include complex derivatives, such as equity options and total return swaps. These
derivatives are valued using pricing models which utilize both observable and unobservable inputs, primarily interest rate volatility,
equity volatility, equity index levels, and to a lesser extent, broker quotations. A derivative instrument containing Level 2 inputs would
be classified as a Level 3 financial instrument in its entirety if it has at least one significant Level 3 input.

The fair value of separate account assets is based on the fair value or NAV of the underlying assets. Separate account assets held at
fair value primarily consist of mutual funds and hedge funds.

Level 1 separate account assets include mutual funds that are valued based on reported net asset values provided by fund managers
daily and can be redeemed without restriction. Management performs validation checks to determine the reasonableness of the pricing
information, which include, but are not limited to, price fluctuations above predetermined thresholds from the prior day and validation
against similar funds or indices. Variances are investigated, further analysis is performed and resolutions are appropriately
documented.
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B. Disclosure of Fair Value of Financial Instruments:
The following methods and assumptions were used to estimate the fair value of these financial instruments as of December 31, 2022:

Mortgage Loans: The fair value of the mortgage loan portfolio is determined by discounting the estimated future cash flows, using current
rates that are applicable to similar credit quality, property type and average maturity of the composite portfolio.

Cash and Cash Equivalents: Cash equivalents are money market mutual funds that have fair values that approximate their book/adjusted
carrying values due to the short maturities of the underlying investments of the funds. The carrying value of cash approximates the fair
value.

Contract Loans: Contract loans are not separable from their associated insurance contract and bear no credit risk since they do not exceed
the contract's cash surrender value, making these assets fully secured by the cash surrender value of the contracts. Therefore, the carrying
amount of the contract loans is a reasonable approximation of fair value.

Other Invested Assets: Other invested assets consist of surplus note investments held from other insurance providers. The fair value of the
surplus note investments are priced by an independent pricing service as described for bonds above.

Liability for Deposit-Type Contracts: The primary methods used to determine the estimated fair value of liability for deposit-type contracts
are based on discounted cash flow methodologies using significant unobservable inputs.

Separate Account Liability for Deposit-Type Contracts: The statement value of separate account liability for deposit-type contracts is
reported under separate account liabilities and is a reasonable estimate of their fair value because the contractual interest rates are variable
and based on current market rates.

C. Fair Value by Financial Instrument Type:

December 31, 2022

Not
Practicable

Aggregate Fair ~ Admitted Assets/ Net Asset (Carrying
Type of Financial Instrument (1) Value Liabilities Level 1 Level 2 Level 3 Value (NAV) Value)
Assets:
Bonds $4,659,250,735  $5,033,766,311 $0  $4,557,389,076  $101,861,659 $0 $0
Common Stocks 5,591,844 5,591,844 0 0 5,591,844 0 0
Mortgage Loans 358,253,917 403,314,565 0 0 358,253,917 0 0
Cash and Cash Equivalents 333,373,268 333,373,268 333,373,268 0 0 0 0
Contract Loans 9,482,947 9,482,947 0 0 9,482,947 0 0
Derivatives, net (40,731,671) (40,731,671) 9,991,744 (51,968,413) 1,244,998 0 0
Other Invested Assets (2) 21,920,537 24,940,355 0 21,920,537 0 0 0
Separate Account Assets 2,909,502,162 2,909,502,162  2,894,457,459 0 0 15,044,703 0
Liabilities:
Liability for Deposit-Type Contracts 933,989,866 936,382,667 0 0 933,989,866 0 0
Separate Account Liability for
Deposit-Type Contracts 2,118,143 2,118,143 0 0 2,118,143 0 0

December 31, 2021
Not
Practicable

Aggregate Fair ~ Admitted Assets/ Net Asset (Carrying
Type of Financial Instrument (1) Value Liabilities Level 1 Level 2 Level 3 Value (NAV) Value)
Assets:
Bonds $5,275,416,726  $4,533,524,825 $0  $5,201,141,586  $74,275,140 $0 $0
Preferred Stocks 0 0 0 0 0 0 0
Common Stocks 3,647,400 3,647,400 0 0 3,647,400 0 0
Mortgage Loans 399,540,929 377,880,394 0 0 399,540,929 0 0
Cash and Cash Equivalents 74,065,408 74,065,408 74,065,408 0 0 0 0
Contract Loans 9,746,649 9,746,649 0 0 9,746,649 0 0
Derivatives, net 11,136,810 11,136,810 6,390,856 2,819,046 1,926,908 0 0
Other Invested Assets (2) 28,572,134 24,939,130 0 28,572,134 0 0 0
Separate Account Assets 3,490,561,448 3,490,561,448  3,472,565,742 0 0 17,995,706 0
Liabilities:
Liability for Deposit-Type Contracts 1,008,085,747 860,644,914 0 0 1,008,085,747 0 0
Separate Account Liability for
Deposit-Type Contracts 3,461,524 3,461,524 0 0 3,461,524 0 0

(1) The tables above exclude the following financial instruments: investment income due and accrued and derivatives collateral receivable and payable. The fair
value of these financial instruments, which are primarily classified as Level 2, approximates carrying value as they are short-term in nature such that there is
minimal risk of material changes in fair value due to changes in interest rates or counterparty credit.

(2) Excludes investments accounted for under the equity method.
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The Company had no investments where it was not practicable to estimate fair value.
Investments Measured Using the NAV Practical Expedient:

Separate account assets include hedge funds where the fair value is based on the net asset value obtained from the fund managers.
Investment strategies related to separate account hedge funds include multi-strategy primarily invested in U.S. and international equity,
fixed income, long/short equity, loans, derivatives, privately held companies and private partnerships. The redemption frequency is
quarterly. There are no remaining lockup periods or unfunded commitments of investments measured using the NAV practical expedient as
of December 31, 2022.

OTHER ITEMS

The Company did not have any unusual or infrequent items.

The Company did not have troubled debt restructuring during 2022.
Other Disclosures

The Company was working with borrowers who are experiencing financial difficulty as a direct result of the novel coronavirus
COVID-19 pandemic (COVID-19). When necessary, the Company provided loan modifications to assist borrowers with their
circumstances. These loans are accruing interest and are classified as current when performing under the terms of the modified loan
agreement. On April 7, 2020, a group of banking agencies issued an Interagency Statement that offers practical expedients for evaluating
whether loan modifications that occur in response to COVID-19 are troubled debt restructures (TDR) consistent with the Coronavirus
Aid, Relief and Economic Security Act (the CARES Act). The Consolidated Appropriations Act, signed into law on December 27, 2020
extended the relief offered in the CARES Act through January 1, 2022 and clarified that insurance companies were covered under the
CARES Act. The Company's loan modifications fell within the guidance of either the April 7, 2020 Interagency Statement or the
CARES Act, both as adopted by the NAIC under Interpretation of the Statutory Accounting Principles Working Group (INT) 20-03, and
do not qualify as TDRs.

Prior to January 1, 2022, the Company provided modifications in the form of principal and/or interest payment relief and extension of
maturity dates to mortgage loans. As of December 31, 2022, mortgage loans that are still in their modifications period had a total book
value of $72.3 million. These loans do not qualify as TDRs.

Economic and capital market uncertainties have arisen as a result of the spread of COVID-19. The impact of COVID-19 on the
Company is constantly evolving and its future effects are uncertain and cannot be reasonably estimated as of the date of this filing.
Interest rates and equity market levels have had the most significant effect on the Company's financial statements. COVID-19 related
claims have not been material for the years ended December 31, 2022 and 2021. The Company continues to actively monitor direct and
indirect impacts of the pandemic on its financial statements, especially in relation to claims and the investments portfolio.

The Company has ceded reinsurance contracts in place with a reinsurer whose financial stability has deteriorated. In March, 2019, the
reinsurer's domiciliary state regulator issued a rehabilitation and injunction order in which the regulator shall conduct and continue
business of the reinsurer. The Company does not expect the financial deterioration of the reinsurer to have a material adverse effect on
the Company's financial statements as of December 31, 2022.

As of December 31, 2022, the Company had $10.0 million and $0 million of outstanding contractual obligations to acquire private
placement securities for the General and Separate Account, respectively. As of December 31, 2022, the Company had $1.6 million of
outstanding mortgage loan commitments in the General Account which were primarily advances available for construction loans.

The Company did not have any business interruption insurance recoveries.

The Company did not have unused state tax credits.

Subprime-Mortgage-Related Risk Exposure:

1. Alt-A mortgage lending is the origination of residential mortgage loans to customers who have good credit ratings, but have limited
documentation for their source of income or some other standard input used to underwrite the mortgage loan. The greater use of
affordable mortgage products and relaxed underwriting standards by some originators for these loans led to higher delinquency and
loss rates, especially within the 2007 and 2006 vintage years.

The Company has exposure to Alt-A residential loans through direct purchases of residential mortgage-backed securities (RMBS).
Exposure to Alt-A securities is managed by investing in super senior and senior tranches with significant subordination. These

securities were highly rated at purchase.

2. The Company did not have direct exposure to subprime mortgage loans.
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Direct Exposure Through Other Investments:

Book/Adjusted
Carrying Value OTTI Losses
Actual Cost | (excluding interest) | Fair Value Recognized (*)
a. RMBS $622,889 $749,626 $650,233 $105,853
b. Commercial Mortgage-backed Securities 0 0 0 0
c. Collateralized Debt Obligations 0 0 0 0
d. Structured Securities 0 0 0 0
e. Equity Investment in SCA's 0 0 0 0
f.  Other Assets 0 0 0 0
g. Total $622,889 $749,626 $650,233 $105,853

* OTTI losses recognized to date exclude OTTI on securities no longer held as of December 31, 2022.

The Company had no underwriting exposure to subprime mortgage risk through mortgage guaranty or financial guaranty insurance
coverage during 2022.

Retained Assets

The Company pays death benefit claims in one lump sum, unless otherwise requested by the policy beneficiary. This is specifically
stated on the Company’s claim form. For policy beneficiaries who do not wish to receive the death benefit in one lump sum, the
Company has a Retained Asset Account (RAA) available as a settlement option, which is listed on the claim form. The RAA is a draft
account established in the beneficiary’s name where drafts can be written against the account at any time for amounts over $250. The
RAAs earn an interest rate of at least 50% of the 30-day Commercial Paper rate, as published by Bloomberg. The interest rate may
change weekly. The total liability was $0 as of December 31, 2022 and 2021.

2-3. The Company does not have retained asset accounts in force.

The Company did not have insurance-linked securities transactions.

There were no amounts realized on life insurance policies where the Company is owner and beneficiary.

EVENTS SUBSEQUENT

The Company has evaluated events subsequent to December 31, 2022 and through February 28, 2023, the date this Annual Statement was
filed, and has concluded that no events have occurred that required adjustments to this Annual Statement. The Company has not evaluated
subsequent events after the filing date.

REINSURANCE

Ceded Reinsurance Report:

Section 1 — General Interrogatories

1.

Are any of the reinsurers, listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly or indirectly, by
the Company or by any representative, officer, trustee, or director of the Company?

Yes[ ] No[X] Ifyes, give full details.
Have any policies issued by the Company been reinsured with a company chartered in a country other than the United States
(excluding U.S. Branches of such companies) that is owned in excess of 10% or controlled directly or indirectly by an insured, a

beneficiary, a creditor of an insured or any other person not primarily engaged in the insurance business?

Yes[ ] No[X] Ifyes, give full details.

Section 2 - Ceded Reinsurance Report - Part A

1.

Does the Company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel any reinsurance for
reasons other than for nonpayment of premium or other similar credits?

Yes[ ] No[X]

a. If yes, what is the estimated amount of the aggregate reduction in surplus of a unilateral cancellation by the reinsurer as of the
date of this statement, for those agreements in which cancellation results in a net obligation of the Company to the reinsurer, and
for which such obligation is not presently accrued? Where necessary, the Company may consider the current or anticipated
experience of the business reinsured in making this estimate.

b.  What is the total amount of reinsurance credits taken, whether as an asset or as a reduction of liability, for these agreements in
this statement?

Does the Company have any reinsurance agreements in effect such that the amount of losses paid or accrued through the statement
date may result in a payment to the reinsurer of amounts that, in aggregate and allowing for offset of mutual credits from other

reinsurance agreements with the same reinsurer, exceed the total direct premium collected under the reinsured policies?

Yes[ ] No[X] Ifyes, give full details.
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Section 3 - Ceded Reinsurance Report - Part B

1. What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under which the reinsurer may
unilaterally cancel for reasons other than for nonpayment of premium or other similar credits that are reflected in Section 2 above) of
termination of ALL reinsurance agreements, by either party, as of the date of this statement? Where necessary, the Company may
consider the current or anticipated experience of the business reinsured in making this estimate. $1.6 million

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

agreement?

Yes[ ] No[X] Ifyes, whatis the amount of reinsurance credits, whether an asset or a reduction of liability, taken for such new
agreements or amendments?

The Company did not write off any uncollectible reinsurance.
The Company did not commute any ceded reinsurance.

The Company did not have any certified reinsurers' rating downgraded or status subject to revocation.

. The Company did not have reinsurance of variable annuity contracts with affiliated captive reinsurers.

The Company did not utilize reinsurers to assume reserves subject to the XXX/AXXX captive framework.

The Company does not have any reinsurance contracts that include provisions which limit the reinsurer's assumption of significant risks or
results in delay of payment.

RETROSPECTIVELY RATED CONTRACTS & CONTRACTS SUBJECT TO REDETERMINATION

A-C. The Company did not write retrospectively rated contracts or contracts subject to redetermination.

D.

E.

25.

A.

B.

26.

27.

28.

29.

30.

The Company had no medical loss ratio rebates required by the Public Health Service Act.

The Company did not write any accident and health insurance premiums that is subject to the Affordable Care Act risk-sharing provisions.
CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

The Company did not have any provisions for incurred claim and claim adjustment expenses attributable to insured events of prior years.
The Company had no changes in methodologies and assumptions used in calculating the liability for unpaid losses and loss adjustments.
INTERCOMPANY POOLING ARRANGEMENTS

The Company does not participate in any intercompany pooling arrangements.

STRUCTURED SETTLEMENTS

The Company had no structured settlements.

HEALTH CARE RECEIVABLES

The Company had no health care receivables.

PARTICIPATING POLICIES

The Company did not have participating policies.

PREMIUM DEFICIENCY RESERVES

The Company does not write accident and health contracts and property and casualty contracts. Therefore, there are no related premium
deficiency reserves.
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1. The Company waives deduction of deferred fractional premium upon death of insured. The Company does not return any portion of
the final premium for periods beyond the date of death. Continuous or modal premium assumptions are used for all reserves. All
reserves are equal to the greater of the computed reserve and surrender value or, on certain products, a higher alternative comparison

value.

2. For policies with a substandard rating or flat extra, mean reserves are based on an appropriate multiple of or addition to the valuation

mortality table.

3. The Company had $255.7 million of insurance in force for which gross premiums were less than the net premiums according to the

valuation standard set by the State of Arizona.

4.  For traditional policies, tabular interest, tabular less actual reserve released, and tabular cost have been determined by formula as
described in the instructions for Page 7. For non-traditional universal life type policies, the tabular interest and tabular cost are based
on the actual interest credited to and monthly deductions from the policies. For some deferred annuity policies and some immediate
payout policies, tabular interest was calculated using basic data.

5. The tabular interest on deposit funds not involving life contingencies has been determined from actual interest credited to deposits.

6.  The Components for Other Reserve Changes (Page 7, Line 7):

Ordinary Group
Credit Life
Individual | Supplementary | Group and
Item Total Industrial Life | Life Insurance Annuities Contracts Individual | Life Insurance | Annuities

The Components of Other Reserve Changes
Include Change in Asset Adequacy
Reserves, Change of Separate Account Fair
Value, Surrender or Alternative Comparison
Values, Partial Withdrawals, Changes in
Deficiency Reserves and Change in CRVM
Expense Allowances $38,200,804 $0 ($1,799,196)]  $40,000,000 $0 $0 $0 $0
3106999 Total $38,200,804 30 ($1,799,196)]  $40,000,000 $0 $0 $0 $0

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

A.

(D).

2.
3.
4.
).
(6).

1.

2).
3).
4).
(5).
(6).

CHARACTERISTICS
INDIVIDUAL ANNUITIES

Subject to Discretionary Withdrawal:
a.  With Market Value Adjustment

b. At Book Value Less Current Surrender Charge
of 5% or More *

[ At Fair Value

d. Total with Market Value Adjustment or at Fair
Value (Total of a Through c)

e. At Book Value without Adjustment (Minimal or
No Charge or Adjustment)

Not Subject to Discretionary Withdrawal

Total (Gross: Direct + Assumed)

Reinsurance Ceded

Total (Net) (3) - (4)

Amount Included in A(1)b Above that will Move to

A(1)e for the First Time Within the Year After the
Statement Date:

GROUP ANNUITIES

Subject to Discretionary Withdrawal:
a.  With Market Value Adjustment

b. At Book Value Less Current Surrender Charge
of 5% or More *

[ At Fair Value

Total with Market Value Adjustment or at Fair
Value (Total of a Through c)

e.  AtBook Value without Adjustment (Minimal or
No Charge or Adjustment)

Not Subject to Discretionary Withdrawal

Total (Gross: Direct + Assumed)

Reinsurance Ceded

Total (Net) (3) - (4)

Amount Included in B(1)b Above that will Move to

B(1)e for the First Time Within the Year After the
Statement Date:

19.24

Separate
Account Separate
General with Account % of
Account Guarantees ~ Nonguaranteed Total Total
$70,590,178 $0 $0 $70,590,178 1%
203,066,123 0 0 203,066,123 2%
0 0 2,764,401,242 2,764,401,242 40%
273,656,301 0 2,764,401242  3,038,057,544 43%
1,719,349,706 0 0 1,719,349,706 25%
2,193,062,768 0 316,158  2,193,378,926 32%
4,186,068,775 0 2,764,717,400 6,950,786,175 100%
0 0 0 0
$4,186,068,775 $0  $2,764,717,400  $6,950,786,175
$164,877,415 $0 $0 $164,877,415
Separate
Account Separate
General with Account % of
Account Guarantees ~ Nonguaranteed Total Total
$0 $0 $0 $0 0%
0 0 0 0 0%
0 0 0 0 0%
0 0 0 0 0%
0 0 0 0 0%
257,601,908 0 0 257,601,908 100%
257,601,908 0 0 257,601,908 100%
0 0 0 0
$257,601,908 $0 $0 $257,601,908
$0 $0 $0 $0
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DEPOSIT-TYPE CONTRACTS

Separate
Account Separate
General with Account % of
Account Guarantees ~ Nonguaranteed Total Total

Subject to Discretionary Withdrawal:
a. With Market Value Adjustment $4,801,608 $0 $0 $4,801,608 1%
b. At Book Value Less Current Surrender Charge

of 5% or More * 0 0 0 0 0%
c. At Fair Value 0 0 2,118,143 2,118,143 0%
d.  Total with Market Value Adjustment or at Fair

Value (Total of a Through c) 4,801,608 0 2,118,143 6,919,751 1%
e.  AtBook Value without Adjustment (Minimal or

No Charge or Adjustment) 0 0 0 0 0%
Not Subject to Discretionary Withdrawal 931,581,059 0 0 931,581,059 99%
Total (Gross: Direct + Assumed) 936,382,667 0 2,118,143 938,500,810 100%
Reinsurance Ceded 0 0 0 0
Total (Net) (3) - (4) $936,382,667 $0 $2,118,143 $938,500,810
Amount Included in C(1)b Above that will Move to
C(1)e for the First Time Within the Year After the
Statement Date: $0 $0 $0 $0

* Withdrawal characteristic categories were evaluated using effective surrender charge rates, where applicable.

Life & Accident & Health Annual Statement:

(1). Exhibit 5, Annuities Section, Total (net) $4,443,670,682
(2). Exhibit 5, Supplementary Contracts with Life Contingencies Section, Total (net) 0
(3). Exhibit 7, Deposit-Type Contracts, Line 14, Column 1 936,382,667
(4). Subtotal 5,380,053,349

Separate Accounts Annual Statement:

(5). Exhibit 3, Line 0299999, Column 2 2,764,717,400
(6). Exhibit 3, Line 0399999, Column 2 0
(7). Policyholder Dividend and Coupon Accumulations 0
(8). Policyholder Premiums 0
(9). Guaranteed Interest Contracts 0
(10). Other Contract Deposit Funds 2,118,143
(11). Subtotal 2,766,835,542
(12). Combined Total $8,146,888,891
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33. ANALYSIS OF LIFE ACTUARIAL RESERVES BY WITHDRAWAL CHARACTERISTICS

A. General Account

(1). Subject to Discretionary Withdrawal, Surrender Values, or Policy Loans:

@-

3).
).
).

a.

SR mo ao o

[

Term Policies with Cash Value

Universal Life

Universal Life with Secondary Guarantees
Indexed Universal Life

Indexed Universal Life with Secondary Guarantees
Indexed Life

Other Permanent Cash Value Life Insurance
Variable Life

Variable Universal Life

Miscellaneous Reserves

Not Subject to Discretionary Withdrawal or No Cash Values:

a.

e oo

Term Policies without Cash Value
Accidental Death Benefits
Disability - Active Lives
Disability - Disabled Lives
Miscellaneous Reserves

Total (Gross: Direct + Assumed)
Reinsurance Ceded
Total (net) (3) - (4)

B. Separate Account with Guarantees

(1).

2.

3).
).
(5).

Subject to Discretionary Withdrawal, Surrender Values, or Policy Loans:

—

SR moe a0 o

Term Policies with Cash Value

Universal Life

Universal Life with Secondary Guarantees
Indexed Universal Life

Indexed Universal Life with Secondary Guarantees
Indexed Life

Other Permanent Cash Value Life Insurance
Variable Life

Variable Universal Life

Miscellaneous Reserves

Not Subject to Discretionary Withdrawal or No Cash Values

a.
b.
c.
d
e

Term Policies without Cash Value
Accidental Death Benefits
Disability - Active Lives
Disability - Disabled Lives
Miscellaneous Reserves

Total (Gross: Direct + Assumed)
Reinsurance Ceded
Total (net) (3) - (4)

19.26

Account Value Cash Value Reserve
$0 $0 $0
356,046 21,346 201,423
9,587,968 9,275,002 9,707,131
0 0 0
45,628,757 45,238,650 46,161,730
0 0 0
6,804,132 7,175,082 7,351,540
0 0 0
8,311,035 8,275,090 8,294,997
0 0 0
XXX XXX 4,780,600
XXX XXX 21
XXX XXX 44,209
XXX XXX 5,722,156
XXX XXX 676,639
$70,687,938 $69,985,170 $82,940,446
0 0 7,105,385
$70,687,938 $69,985,170 $75,835,061
Account Value Cash Value Reserve

$0 $0 $0

0 0 0

0 0 0

0 0 0

0 0 0

0 0 0

0 0 0

0 0 0

0 0 0

0 0 0

XXX XXX 0

XXX XXX 0

XXX XXX 0

XXX XXX 0

XXX XXX 0

$0 $0 $0

0 0 0

$0 $0 $0
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NOTES TO FINANCIAL STATEMENTS

C. Separate Account Nonguaranteed

(1). Subject to Discretionary Withdrawal, Surrender Values, or Policy Loans:

Q).

Q).
4).
o).

D. Life
M.
).
3).
).
(%)
(6).

a. Term Policies with Cash Value

b. Universal Life

c. Universal Life with Secondary Guarantees

d. Indexed Universal Life

e. Indexed Universal Life with Secondary Guarantees
f. Indexed Life

2. Other Permanent Cash Value Life Insurance

h. Variable Life

Variable Universal Life

C e

J- Miscellaneous Reserves

Not Subject to Discretionary Withdrawal or No Cash Values
a Term Policies without Cash Value

b Accidental Death Benefits

c. Disability - Active Lives

d Disability - Disabled Lives

e. Miscellaneous Reserves

Total (Gross: Direct + Assumed)

Reinsurance Ceded

Total (net) (3) - (4)

& Accident & Health Annual Statement:
Exhibit 5, Life Insurance Section, Total (net)
Exhibit 5, Accidental Death Benefits Section, Total (net)
Exhibit 5, Disability - Active Lives Section, Total (net)
Exhibit 5, Disability - Disabled Lives Section, Total (net)
Exhibit 5, Miscellaneous Reserves Section, Total (net)
Subtotal

Separate Accounts Annual Statement:

(.
(®).
).
(10).

Exhibit 3, Line 0199999, Column 2
Exhibit 3, Line 0499999, Column 2
Exhibit 3, Line 0599999, Column 2
Subtotal (Lines (7) through (9))

(11). Combined Total ((6) and (10))

Account Value Cash Value Reserve

$0 $0 $0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
77,806,233 77,794,826 77,794,826
0 0 0
XXX XXX 0
XXX XXX 0
XXX XXX 0
XXX XXX 0
XXX XXX 0
$77,806,233 $77,794,826 $77,794,826
0 0 0
$77,806,233 $77,794,826 $77,794,826

$74,965,095

21

17,959

181,103

670,883

75,835,061

77,794,826

0

0

77,794,826

34. PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED

A. Deferred and Uncollected Life Insurance Premiums and Annuity Considerations as of December 31, 2022:

NSk Wb =

December 31, 2022

Gross Net of Loading
Industrial $0 $0
Ordinary New Business 0 0
Ordinary Renewal 123,618 122,374
Credit Life 0 0
Group Life 0 0
Group Annuity 0 0
Totals $123,618 $122,374

19.27

$153,629,887
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NOTES TO FINANCIAL STATEMENTS

35. SEPARATE ACCOUNTS

A. Separate Account Activity

1.

The Company utilizes Separate Accounts to record and account for assets and liabilities related to variable annuities and variable
universal life. The liabilities consist of reserves established to meet withdrawal and future benefit payment contractual provisions.
Investment risk associated with market value changes are generally borne by the contract holders.

In accordance with the products recorded within the Separate Account, some assets are considered legally insulated whereas others are
not legally insulated from the General Account. The legal insulation of the separate account assets prevents such assets from being
generally available to satisfy claims resulting from the General Account.

As of December 31, 2022 and December 31, 2021, the Company’s Separate Account statement included legally insulated assets of
$2,909.5 million and $3,490.6 million, respectively. The assets legally insulated from the General Account as of December 31, 2022

are attributed to the following products:

Separate Account

Legally Insulated Assets
Product Assets (Not Legally Insulated)
Variable Annuities $2,831,689,818 $0
Variable Universal Life 77,812,344 0
Total $2,909,502,162 $0

In accordance with the products recorded within the Separate Account, some separate account liabilities are guaranteed by the General
Account. In accordance with guarantees provided, if the investment proceeds are insufficient to cover the rate of return guaranteed for
the product, the policyholder proceeds will be remitted by the General Account.

To compensate the General Account for the risk taken, the Separate Account paid risk charges as follows for the year ended
December 31, 2022 and for the prior four years:

a. 2022 $19,570,506
b. 2021 $18,442,247
c. 2020 $16,738,416
d. 2019 $16,724,397
e. 2018 $17,353,612

As of December 31, 2022, the General Account of the Company had paid $0.9 million toward the Separate Account guarantees.
Payments for the preceding four years ended December 31, 2021, 2020, 2019 and 2018 were $0.0 million, $0.1 million, $0.1 million
and $0.2 million, respectively.

The Company does not engage in securities lending transactions within the Separate Account.

19.28
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B. General Nature and Characteristics of Separate Accounts Business:

The Company's Separate Accounts without guarantees consist of the variable annuities and variable universal life businesses where the

assets of these accounts are carried at fair value. The Company has no Separate Accounts with guarantees.

Information regarding the Separate Accounts of the Company is as follows:

Separate Accounts with Guarantees Without Guarantees
) @ 3) “ (5)
Nonindexed Nonindexed Nonguaranteed
Guarantee Guarantee Separate
Indexed 4% or Less More than 4% Accounts Total
(1). Premiums, Considerations or Deposits for
the Year Ended December 31, 2022 $0 $0 $0 $282,557,291 $282,557,291
(2). Reserves at December 31, 2022
For Accounts With Assets At:
a. Fair Value $0 $0 $0 $2,844,630,368  $2,844,630,368
b. Amortized Cost 0 0 0 0 0
c. Total Reserves * $0 $0 $0 $2,844,630,368  $2.844,630,368
(3). By Withdrawal Characteristics:
a.  Subject to Discretionary
Withdrawal
1. With Market Value Adjustment $0 $0 $0 $0 $0
2. At Book Value Without
Market Value Adjustment and
With Current Surrender Charge
of 5% or More 0 0 0 0 0
3. At Fair Value 0 0 0 2,844,314,210 2,844,314,210
4. At Book Value Without Market
Value Adjustment and With
Current Surrender Charge
Less Than 5% 0 0 0 0 0
5. Subtotal 0 0 0 2,844,314,210 2,844,314,210
b. Not Subject to Discretionary
Withdrawal 0 0 0 316,158 316,158
c. Total $0 $0 $0 $2,844,630,368  $2,844,630,368
* Line 2(c) Should Equal Line 3(c).
(4). Reserves For Asset Default Risk in Lieu
of AVR % %0 $0 $0 $0

C. Reconciliation of Net Transfers To (or From) Separate Accounts:

(1). Transfers as Reported in the Summary of Operations of the Separate Accounts Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4) $282,497,291
b. Transfers from Separate Accounts (Page 4, Line 10) 251,482,158
c. Net Transfers to (from) Separate Accounts (a) - (b) 31,015,133

(2). Reconciling Adjustments:
a. Net Lag Gain/Loss for Annuities in General Account Only (35,715)

(3). Transfers as Reported in the Summary of Operations of the Life, Accident &
Health Annual Statement (1c) + (2) = (Page 4, Line 26) $30,979,418

36. LOSS/CLAIM ADJUSTMENT EXPENSES

The Company has no reserves for unpaid claims and related claims adjustment expenses for accident and health contracts.

19.29
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

IS AN IMSUIEI? ..ottt ettt ettt ettt s e e s bt s s se et be b s see s e s e s a4 s s e et e bt s s se s a8 s e b2 s e s e s b bt e s s bbb s et et b et bt et b bt s sttt es e Yes [ X ]

If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.

If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity

subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ...............cccc....... Yes [ X1 No [

SHAtE REGUIALING™T ...ttt bbb bbb bbb e a bttt ARIZONA

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

If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. .........ccccceveieiciiicnenne

[

]

No [ ]

N/A [

No [ X]

]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NEILY? «...ovveeeeeececeeeeteececeeeete e et eceeseeeses s s asaeeesesesssssssesesssassssssssessssssasseses s s ssssesses s s sssnsesesssassssnsetes s s ssssnsesssnassnsnsesesssssnansessansnsnsnsesna Yes

LT = (=N el i =g Lo L= USRS PRSP

[

]

No [ X]

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiciciciee 12/31/2020

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. ................... 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

€XaMINALON (DAIANCE SNEEE AALE). ...........c..cveceieeeeceeeeee et s s e e s e s s e ss et en s snsensensensassessessessnsnsnes 06/30/2022

By what department or departments?
ARIZONA DEPARTMENT OF INSURANCE AND FINANCIAL INSTITUTIONS ...ttt

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? .......c.c.ovoveceeeeeeeeeeeceeeeeeeeeeeeeeaetet et e s s seaeteses s s ssseseseses s ssassesesesssassssssasasssssssssses s s sssnsesesasnsssnsssesasansnanenen Yes [ 1 No[

Have all of the recommendations within the latest financial examination report been complied with? ...

During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any

combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control

a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
4.11 sales of NEeW DUSINESS? ... Yes
A A2 TENEWAIST ... Yes

During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,

receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct

premiums) of:
4.21 sales of NeW BUSINESS? ..o Yes
4.22 TENEWAIST ... s Yes

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .....
If yes, complete and file the merger history data file with the NAIC.

Yes

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

Has the 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 PEHOAT ..ot Yes

If yes, give full information:

Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccocvvvininnines Yes

If yes,
7.21 State the percentage Of fOrQIGN CONTIOL; .........iiiiiiiiii bbb bbbt bbbt bbbttt b e bbbttt be bbb nre e

1 No[

[

[

]

]

NALX]

NATX]

==
S o
>

==
S oS
> ><

No [ X]

No [ X1]

No [ X]

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity

20
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
If the response to 8.1 is yes, please identify the name of the DIHC.

Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes[ ] No[X]
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

Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeueuiiiieeceetee e eeeeeete e e Yes[ 1 No[X]
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOArd’s CAPItAl TUIE? ............ccceuovovvcucueeeeeeeeeeeceeteeeteeasaeaeteteses s aeseeesesesssasseseses s s assstesesssssssssesesssasassssssasssansnsesasanasanansasara Yes[ 1 No[X] NA[ ]

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
DELOITTE & TOUCHE LLP

695 TOWN CENTER DRIVE,

SUITE 1000

(L@ S I (Y 1S N O e 2 . U
Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state
law or regulation? ..
If the response to 10.

Yes[ ] No[X]

Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ..............cccceueueieieieeueieeieeeee e Yes [ ] No[X]
If the response to 10.3 is yes, provide information related to this exemption:

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ....
If the response to 10.5 is no or n/a, please explain

N[ | NAT[ 1]

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting

firm) of the individual providing the statement of actuarial opinion/certification?

KRISTINA L. KENNEDY, VICE PRESIDENT & APPOINTED ACTUARY

PACIFIC LIFE & ANNUITY COMPANY

700 NEWPORT CENTER DRIVE

NEWPORT BEACH, CA 92660

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ....
12.11 Name of real estate holding company ...

Yes[ ] No[X]

12.12 Number of parcels involved
12.13 Total book/adjusted carrying value .

If, yes provide explanation:

FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ ] No[ ]
Have there been any changes made to any of the trust indentures during the year? .... Yes[ ] No[ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? .... Yes[ 1 No[ 1 NAT ]
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? ................coceevveriereveresiiiseeeeenns Yes [ X] No[ ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;
b. Full, fair, agcurate, 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 14.1 is No, please explain:

Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 14.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?
If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes[ ] No[X]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the
SVO Bank List? .....
If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming
bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

Yes[ 1 No[X]

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

A= I0= o LI Yes [ X] No [ ]
Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= o Lir OO Yes [ X] No [ ]

Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 12RO Yes [ X] No[ ]
FINANCIAL

Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted

ACCOUNTING PTINGIPIES)? ....vveveveeececte et eect ettt eeeeeaeaetetesee s s saeteseses s s saesesesessssssetesasasensssetesesasensssseetasasensssetesesassnsssetetesasensnsesetesasensnsssesesasansnsntesasasans Yes[ 1 No[X]

Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) ......cccccoovivioviiicieeens F o
Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. $ .
20.22 To stockholders not officers.................. $ .

20.23 Trustees, supreme or grand
(Fraternal Only) ....

Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMEN? .............c.c.cvccceeeeeee ettt et s e et et eeesasae s et ssassssesessssasassesssanssassssssesasassssssssssasanssanessssasanans Yes[ 1 No[X]
If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others

21.22 Borrowed from others
21.23 Leased from others ...........cccceeveeieennen.

21.24 Other ..ottt
Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
QUArANtY ASSOCIALION ASSESSMENTS? .........cvevcecueeeeeeeeecaeteeeseeessaeaetesesesssassesesesesssassssesesas s sssstesesessssssssesssssasessesssssssssesesasasansnsesasassssansnsesansanansnsanas Yes[ 1 No[X]
If answer is yes: 22.21 Amount paid as losses or risk adjustment $ ...

22.22 Amount paid as expenses
22.23 Other amounts paid
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cccccooiiiiiiiciiccecee

Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
o0 o= OO Yes[ 1 No[X]
If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in

the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevvievierverennenns Yes [ X] No[ ]

20.2



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

25.02 If no, give full and complete information relating thereto
25.03 For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
NONE ettt e bbb bbb e s bbb h et b bR d e h e h b h b h e d bbb a bbbt h et a et
25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. .. ..vitetiieti ettt ettt sttt st te st e te e e te st et ese st ese s s esesaeseseese e eses et ese e s ese e s eseesesesses e e e s eas e s ene e R ese e s ese e sesees et e s e b e s esaneebenseseseeseseesesessesessesensesennnsens $
25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoiiiiiii $
25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMIFACE? .....eee ettt ettt s s aea et e s s s ae s e e e s s s e ase e e e e s s asaseeses s s s asssses s s sssnasses s s sssnsesesassansssnsesssnanansnsnsanas Yes [
25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? ........cccoeriererieiieieieieiees Yes [
25.08 Does the reporting entity or the reporting entity s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMIHIES IBNTING? ....e.vvveeeeeeceeee ettt aeae et s e aeaeae s et s s s s eeese s s s s seeeees s s ssssseses s s sssssesesesnssansesssssasanseses s s snansesssasnananeen Yes [
25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:
25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiiiiiieiiiiennceeeeeee $
25.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...
25.093 Total payable for securities lending reported on the liability page. ..........ccccoiieiiiiiiiiii e
26.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to Interrogatory 21.1 @nd 25.03). ........oiiiiiiiiii s
26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements

26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock
26.27 FHLB Capital Stock
26.28 On deposit with states
26.29 On deposit with other regulatory bodies
26.30 Pledged as collateral - excluding collateral pledged to
an FHLB
26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other

26.3 For category (26.26) provide the following:

Yes [ X ]

N[ T NA[X]
N[ T NA[X]
N[ T NA[X]

No [ ]

1 2
Nature of Restriction Description

27.1 Does the reporting entity have any hedging transactions reported on Schedule DB? ..........coii i
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccceiviiiiiiinnnn. Yes [ X ]
If no, attach a description with this statement.
LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? .
27.4 If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108
27.42 Permitted accounting practice
27.43 Other accounting QUIdANCE .......c..coiuiiiiieiiiieiie et
27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
Lo Lo T TSRS R SRR
. The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.
28.1 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
[ U LT A ot Y=Yy (] o) =T gL (o T = [U1 1AV PSSRSO PR PR
28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........oouiiiiii et b e e et e e e st e saeenaeenes $
29. 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, Il - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?......................
29.01 For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X] No[ ]
N[ ] NA[ ]
Yes [ X] No[ ]
Yes[ 1 No[ X]
Yes[ 1 No[ X]
Yes [ X] No[ ]
Yes[ 1 No[ ]
Yes[ 1 No[X]
Yes [ X] No[ ]

1 2
Name of Custodian(s) Custodian's Address

THE BANK OF NEW YORK MELLON TRUST COMPANY, N.A. ...
FHLB SAN FRANCISCO

PITTSBURGH, PA
SAN FRANCISCO, CA
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29.02

29.03
29.04

29.05

29.06
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For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location
and a complete explanation:

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

Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?...........c.cccocvvnvninennnn. Yes[ 1 No[X]
If yes, give full and complete information relating thereto:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
PACIFIC LIFE INSURANCE COMPANY ......coiiieieireriinecreeeiersine et A

PACIFIC LIFE FUND ADVISORS LLC ...

29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s INVested @SSEtS?.............ccvveverriiieriiererieeee e Yes [ ] No[X]

29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..............ccccoueeeeuererrieneeenennns Yes [ ] No[X]

For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
N/A oo PACIFIC LIFE INSURANCE COMPANY .......ococvovirerceieiieeeeeieeieeveiiae 8WIC3XYHEOBSQFW7CAK10 ........ NZA e [0 R
U.S. SECURITIES & EXCHANGE
COMMISSION

Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? wvvvvrrerereiiieieieieieieesesese e sseeees Yes [ ] No[X]
If yes, complete the following schedule:

1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total

For each mutual fund listed in the table above, complete the following schedule:

1 2 3 4
Amount of Mutual
Fund's Book/Adjusted

Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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31. Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.
1 2 3
Excess of Statement
over Fair Value (-), or
Statement (Admitted) Fair Value over
Value Fair Value Statement (+)
311 BONGS oottt [ 5,033,766,311 |............ 4,659,250,735 |.............. (374,515,576)
31.2 Preferred STOCKS ......oociiiiiiiiie e [ [ [
31.3 Totals 5,033,766,311 4,659,250,735 (374,515,576)
31.4 Describe the sources or methods utilized in determining the fair values:
SEE NOTE 20 FOR EXPLANATION OF THE SOURCES AND METHODS UTILIZED IN DETERMINING FAIR VALUES. .......ccccooecvnninnnne.
32.1 Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ... Yes [ X] No[ ]
32.2 Ifthe answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PrICING SOUICE? ........c.cuevururueuereiisiesesesessssesesesessssssesese s sssssaesese s ssssssesese s ssssssesesessssssssesesessssssnsesesessssssnsesns Yes [ ] No[X]
32.3 If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:
SEE NOTE 20 FOR EXPLANATION OF PROCESS FOR DETERMINING A RELIABLE PRICING SOURCE FOR PURPOSES OF
DISCLOSURE OF FAIR VALUE. ...ttt b bbbttt ettt
33.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .................... Yes [ X] No[ ]
33.2 If no, list exceptions:
34. By self-designating 5GI securities, the reporting entity is certifying the following elements of each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? ............o. i Yes[ ] No[X]
35. By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI SECUMIES? .........uiiiiiiiiiiii ettt bbbt bbb b bbbt b bbb nne e Yes[ 1 No[X]
36. 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? .............ccccceieiiie. Yes[ ] No[X]
37. By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............c.c.cc......... Yes[ 1 N[ 1 NA[X]
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39.3

40.2

41.2
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Does the reporting entity directly Nold CrypPtOCUITENGIES? ..ottt ettt ettt ennas

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........ccccuvviirinininieninenenenenes

If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held directly

39.22 Immediately converted to U.S. dollars

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? .....

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,

service organizations and statistical or rating bureaus during the period covered by this statement.

1 2
Amount Paid

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2
Amount Paid

17,009

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

1 2
Amount Paid

45,477

20.6

Yes [

Yes [

Yes [
Yes [

]

No [ X]

107,715

........................ 45,477
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PACIFIC LIFE & ANNUITY COMPANY

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

Life, Accident and Health Companies/Fraternal Benefit Societies:
1.1 Does the reporting entity have any direct Medicare Supplement Insurance in force? ......

1.2  If yes, indicate premium earned on U.S. business only

1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience EXhibit? ............cooooiiiiiiiiiiieeeeee $
1.31 Reason for excluding:

1.4 Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Iltem (1.2) above. .....
1.5 Indicate total incurred claims on all Medicare SUPPIEMENTt INSUFANCE. .......cc..oiiiiiiiiieie ettt e e e et e es e e saeesseesseesaeeseenneeneeaneeeneeans $
1.6 Individual policies: Most current three years:

1.61 Total premium earned ..
1.62 Total incurred claims ....

Yes[ 1 No[ X]

1.63 Number of covered liVes ...........cccoiviiiis comiemiieieeeeeee

All years prior to most current three years
1.64 Total premium earned ..
1.65 Total incurred claims ....

1.66 Number of covered liVes ...........cccoeiiiiis coeimieeeeceee

1.7 Group policies: Most current three years:
1.71 Total premium earned ..
1.72 Total incurred claims ....
1.73 Number of covered lives

All years prior to most current three years
1.74 Total premium earned .........cccccceevevveenns
1.75 Total incurred claims
1.76 Number of covered lives

2. Health Test:
1 2
Current Year Prior Year
2.1 Premium Numerator
2.2 Premium Denominator
2.3 Premium Ratio (2.1/2.2)
2.4 Reserve Numerator .....

..583,008,830

.. 1,198,734 437 ...

2.5 Reserve Denominator 4,487,729,273 ........... 3,737,726,988

2.6 RESEIVE RAHO (2.4/2.5) ...oououeieiieiiei ettt beaes eeeee e e 0.000 oo 0.000
3.1 Does this reporting entity have SEParate ACCOUNES?T ..........i ittt ettt ee et ea e e sa e e saeesbe e bt e bt e beeabeeaeesaeesaeesaeesbeenbeebeenbeennennns Yes [ X1 No [
3.2 Ifyes, has a Separate Accounts Statement been filed with this Department? ... Yes [ X ] No [ 1 N/A [

3.3 What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently
distributable from the Separate Accounts to the general account for use by the general account? ...

3.4  State the authority under which Separate Accounts are maintained:
ARIZONA INSURANCE CODE, TITLE 20, SECTION 651

3.5 Was any of the reporting entity’'s Separate Accounts business reinsured as of December 317 ............coc i Yes [ X ] No [

58,052,840

3.6 Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 ... Yes [ ] No[X]

3.7 If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued
(net)"? ...

4.  For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:
4.1 Amount of loss reserves established by these annuities during the CUITENt YEaT: ..o $

4.2 List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)
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PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

5.1 Do you act as a custodian for health SAVINGS GCCOUNEST ..........ciiiiiiiiii bbb bbbt bt bbbt bbb bbbt bbb e Yes[ 1 No[X]
5.2 If yes, please provide the amount of custodial funds held as of the reporting date. ...........ccciiiiiiiii e S e
5.3 Do you act as an administrator for health SAVINGS @CCOUNTS ..........ciiiiiiie ettt ettt nas Yes[ 1 No[X]
5.4 If yes, please provide the balance of funds administered as of the reporting date. ............ccoouiiiiiiiii s S e
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrers? ..o Yes [ 1 No [ 1 NATLX]

6.2 If the answer to 6.1 is yes, please provide the following:

1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Domiciliary Reserve Letters of Trust
Company Name Code Jurisdiction Credit Credit Agreements Other

7.  Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or

ceded):
7.1 Direct Premium Written .
7.2 Total Incurred Claims . .
7.3 NUMDET Of COVEMBA LIVES ....uvuviieiictiiritietetstse sttt tanies | sanasansenannananansanas 3,030
*Ordinary Life Insurance Includes
Term (whether full underwriting,limited underwriting,jet issue,"short form app")
Whole Life (whether full underwriting,limited underwriting,jet issue,"short form app")
Variable Life (with or without secondary gurarantee)
Universal Life (with or without secondary gurarantee)
Variable Universal Life (with or without secondary gurarantee)
8. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............cccoeieiiiniiiiiinns Yes [ X] No[ ]
8.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of
TN FEPOTHING ENELY? .....viieivitetiiiieetctetetet ettt ettt ettt st s bbb s et s bbb se e s s e b s s e es b e b b s es e s s e b b s e e s s e b s st se s bbb s s et bbb s s e st bbb s s st et s s s Yes[ 1 No[ ]
Life, Accident and Health Companies Only:
9.1 Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
SEUGIES)? ©.vvvveieeteeetete ittt ettt ettt et et s a s s s s s s a et et s s e s et e AR A eSS A A et h s s At A A s b s At s At et b bttt s st et nna Yes [ X] No[ ]
9.2 Net reimbursement of such expenses between reporting entities:
9.21 Paid ..o $ o 27,986,767
9.22 RECEIVEM.......oiiiiiecceee F e
10.1 Does the reporting entity write any guaranteed iNtErest CONTFACES? ...........oi ittt se e e e e e e e e e et e e neesneesaeenen Yes[ 1 No[ X]

10.2 If yes, what amount pertaining to these lines is included in:

10.21 Page 3, Line 1

10.22 Page 4, Line 1 ...
11.  For stock reporting entities only:

11.1  Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ............ccooeiiiiiiii e S, 134,606,714
12.  Total dividends paid stockholders since organization of the reporting entity:
1211 Cash oo, $ o 495,825,000
12,12 StOCK ..ot F
13.1 Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ............cccooiiiiiiiiiiiiieiiee e Yes[ 1 No[ X]
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death
benefits of the occupational iliness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.
13.2 If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? ............cccccooeiiiiiene Yes[ 1 No[ ]

13.3 1f 13.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained

13.31 Earned premium
13.32 Paid claims
13.33 Claim liability and reserve (beginning of year) ....
13.34 Claim liability and reserve (end of year) ...
13.35 Incurred claims

211



13.4

13.5

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

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

If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and
13.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve

13.41 <$25,000
13.42 $25,000 - 99,999
13.43 $100,000 - 249,999
13.44 $250,000 - 999,999
13.45 $1,000,000 or more
What portion of earned premium reported in 13.31, Column 1 was assumed from POOIS? .......cc.iiiiiiiiiiiiiiiiie ettt sbee e S e

Fraternal Benefit Societies Only:

14.
15.

16.

17.

18.1

18.2
18.3

18.4
18.5
19.

20.

21.

22.

23.

24.

25.
26.1
26.2

27.

281
28.2

291
29.2
30.1
30.2

31.

321

32.2
32.3

331
33.2

34.

35.1
35.2

Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes[ 1 No[ ]
How often are meetings of the subordinate branches required to be held?

When was the last regular meeting of the governing body NEIAT ...........c ettt eneas

When and where will the next regular or special meeting of the governing body be held?

How many of the same were delegates of the subordinate branches? .....

How are the expenses of the governing body defrayed?

What are the limiting ages for admission?

What is the minimum and maximum insurance that may be issued on any one life?

Is a medical examination required before issuing a benefit certificate to applicants? ... . Yes[ 1 No[ ]
Are applicants admitted to membership without filing an application with and becoming a member of a local branch by ballot and initiation? ..... Yes[ 1 No[ 1]
Are notices of the payments required sent to the members? ...............cccoceuee. Yes [ ] No [ 1 NAT 1]
If yes, do the notices state the purpose for which the money is to be used? ... Yes[ ] No[ ]
What proportion of first and subsequent year's payments may be used for management expenses?

P T ) O Y T SO UOOTUPR %
27.12 SUDSEQUENT YEAIS .....uiiiiiiieeee e %
Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? .......... Yes[ 1 No[ ]
If S0, what amount and fOr WAt PUIPOSE? .......c..eiiiiiieieeie ettt ettt et e e st e e ae e st e s e et e esteeaseeseeese e s e eseesseesseenseesseesseeseeeneeseenseenseenseensenneens S e
Does the reporting entity pay an old age disability benefit? .... Yes[ 1 No[ ]
If yes, at what age does the benefit coOmmeNCe? ...........coiiiiiiiiii e
Has the constitution or have the laws of the reporting entity been amended during the year? ..... Yes[ 1 No[ ]
If yes, when?
Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and regulations
IN OTCE @t thE PIESENT HIME? ......evviecececeete ettt ettt ettt eee et et et e s e s ee e s eaetesesessseaesesesensssssesesasessssseesesasesssssaesesasansnssantetasannsnsetetesasansssesesasasnseen Yes[ 1 No[ ]
State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on
account of meeting attained age or MemMDbErship FEQUIFEMENTS? ...........ccuevviccueeeeeeeeecceeeeee e eaeaeee e s sasaete s s saeaesesesessasassesesesssasaesesesnaraneees Yes[ 1 No[ ]
If so, was an additional reserve included in EXhibit 57 ............ccociiiiiiiiiii s Yes [ 1 Nol 1 NAT ]
If yes, explain
Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ...................... Yes[ 1 No[ ]
If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer,
director, trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission,
emolument, or compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation,
absorption, or transfer of MEMDETSNIP OF FUNAS? .........c.c.cvovevecceceeeeeeee ettt et e e et s s s e et s s s ssaseeses s s snassssssensasansesesanssanansasana Yes[ 1 N[ 1 NA[ ]
Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any
claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes [ ] No[
Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? ..................... Yes[ 1 Nol[

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

Outstanding
Date Lien Amount
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FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.
$000 omitted for amounts of life insurance

1
2022

2
2021

3
2020

4
2019

2018

21.

22.

23.
231

24.
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.

37.
38.
39.
40.
41.

42.
43.

Life Insurance in Force
(Exhibit of Life Insurance)
Ordinary - whole life and endowment (Line 34, Col.

Group, excluding FEGLI/SGLI (Line 21, Col. 9 less
Lines 43 & 44, Col. 4)

Industrial (Line 21, Col. 2)
FEGLI/SGLI (Lines 43 & 44, Col. 4)

................... 1,695,575

................... 2,407,087

................... 1,641,335

................... 2,539,266

................... 1,581,322

................... 2,849,587

................... 1,

................... 3,

428,758

008,457

................... 1,414,892

................... 2,901,278

Total (Line 21, Col. 10)

Total in force for which VM-20
deterministic/stochastic reserves are calculated ....

New Business Issued
(Exhibit of Life Insurance)
Ordinary - whole life and endowment (Line 34, Col.

Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2) |..

Credit life (Line 2, Col. 6)
Group (Line 2, Col. 9)
Industrial (Line 2, Col. 2)

Total (Line 2, Col. 10)
Premium Income - Lines of Business
(Exhibit 1 - Part 1)

Industrial life (Line 20.4, Col. 2)
Ordinary-life insurance (Line 20.4, Col. 3)

Ordinary-individual annuities (Line 20.4, Col. 4)
Credit life (group and individual) (Line 20.4, Col. 5) .
Group life insurance (Line 20.4, Col. 6)
Group annuities (Line 20.4, Col. 7)
A & H-group (Line 20.4, Col. 8)

A & H-credit (group and individual) (Line 20.4,
Col. 9)

A & H-other (Line 20.4, Col. 10)

Aggregate of all other lines of business (Line
20.4,Col. 11)

12,388,864
..1,096,484,991 |..

13,
422,

435,673

835,729 |.

14,456,309
..403,974,195 |.

15,
. 551,

489,680

005,621 |.

16,135,683
..528,746,127

Balance Sheet (Pages 2 & 3)

Total admitted assets excluding Separate Accounts
business (Page 2, Line 26, Col. 3)

Total liabilities excluding Separate Accounts
business (Page 3, Line 26)

Aggregate life reserves (Page 3, Line 1)

Excess VM-20 deterministic/stochastic reserve over
NPR related to Line 7.1 ..o

Aggregate A & H reserves (Page 3, Line 2)

Deposit-type contract funds (Page 3, Line 3)
Asset valuation reserve (Page 3, Line 24.01)
Capital (Page 3, Lines 29 and 30)
Surplus (Page 3, Line 37)
Cash Flow (Page 5)

Net Cash from Operations (Line 11)

Risk-Based Capital Analysis
Total adjusted capital

Authorized control level risk - based capital

Percentage Distribution of Cash, Cash
Equivalents and Invested Assets

(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0

Bonds (Line 1)
Stocks (Lines 2.1 and 2.2)
Mortgage loans on real estate(Lines 3.1 and 3.2) ...
Real estate (Lines 4.1, 4.2 and 4.3)

Cash, cash equivalents and short-term investments
(Line 5)

Contract loans (Line 6)

Derivatives (Page 2, Line 7)

Other invested assets (Line 8) .......

Receivables for securities (Line 9)

Securities lending reinvested collateral assets (Line
10)

Aggregate write-ins for invested assets (Line 11)

1,198,734,437

5,977,987,788

............ 5,504,041,464
............ 4,519,505,743

936,382,667

................... 2,193,430
................... 2,900,000

471,046,324

779,142,504

476,139,754
60,085,743

...583,

008,830

............ 5,124,586,642

............ 4,587,709,377
............ 3,731,026,521

.. 860,

644,914

................... 2,808,056
................... 2,900,000

...533,

..213,

...539,

48,

977,265

730,699

685,321
121,718

................ 452,814,326

............ 5,019,399,107

............ 4,464,628, 717
............ 3,602,532,588

................ 861,987,977
................... 4,677,611
................... 2,900,000
................ 551,870,390

................ 230,093,014

559,448,001
41,649,761

................ 566,

............ 4,861,

............ 4,315,
............ 3,492,

................ 816,
18,
................... 2,
................ 542,

................ 367,

564,
4,

495,301

354,804

774,770
283,308

971,981
632,259
900,000
680,035
110,487

212,294
864,877

544,881,810

............ 4,511,528,312

............ 3,961,119,233
............ 3,199,198,562

................ 751,108,065
26,768,682
................... 2,900,000
................ 547,509,079

................ 310,015,718

................ 577,177,761
38,802,714

Cash, cash equivalents and invested assets
(Line 12)

100.0

100.0

100.0

100.0

100.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2022 2021 2020 2019 2018
Investments in Parent, Subsidiaries and
Affiliates
44. Affiliated bonds (Schedule D Summary, Line 12,
[0 e I IO SU PR OO RO RO ROOR SOOI N
45.  Affiliated preferred stocks (Schedule D Summary,
LiNE 18, COL. 1) cuiuieiiieiiisieisiee st sesieees oot sieiee [ eeseie oot oo [t
46. Affiliated common stocks (Schedule D Summary
LINE 24, COL. 1), coviieiieieieiiieeicieie et ssssesen [roseeeseescicieesessessicisiseees | [esemscaeasesessesiciessesesneneas|oeiessessennieieseesmenenisieieens [ressensisiee st ensis e e enenns | [renieieeseseennieaeaes 21,209
47.  Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, LiN€ 10) ........ [oeeeriimiiiiiiiiiiiiiiiiins [ [ ciceiceisniinis [ [oreeie et
48.  Affiliated mortgage loans on real estate .............cc.. foeoeoeoc s e e e
49. Al other affiliated ..........cocreveerierienininieeereennes 456,557 480,194 520,658 411,270 476,669
50. Total of above Lines 44 t0 49 .........cccooeeivievinvccnns oo 456,557 | 480,194 | 520,658 |...ccooreeeane 411,270 [ 497,878
51. Total Investment in Parent included in Lines 44 to
R TR oo - O O O OO SRS
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2). |-..ccccccuununne 41,286,328 |......cccevevnee 24,807,233 |.......ccoceee. 22,597,948 |......c.cooec. 23,958,250 |...oovcvreene 19,779,620
53. Total admitted assets (Page 2, Line 28, Col. 3) ...... [cccceeee. 8,887,489,950 |............ 8,615,148,090 |............ 8,218,482,905 |............ 7,786,118,308 |............ 7,132,788,310
Investment Data
54. Net investment income (Exhibit of Net Investment
INCOME) ... e 238,936,481 |..ccveennee 224,056,636 |........co.... 240,455,579 |....cccocene. 215,825,400 |................ 222,953,979
55. Realized capital gains (losses) (Page 4, Line 34,
COlUMN T ) ettt e 15,010,657 |......cccoceec (27,551, 721) ..o (59,774,519) ..o (10,333,044) ..o (509,229)
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) Lo (46,536,498) (11,355,822) 9,912,926 (5,333,514) 6,157,044
57. Total of above Lines 54, 55and 56 .............ccccceeveis fooiiiiiicnnn 207,410,640 |............... 185,149,093 |.............. 190,593,986 |............... 200,158,851 |.....cccvunee 228,601,794
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11,
12, 13, 14 and 15, Col. 1 minus Lines 10, 11,12,
13,14 and 15, Cols. 6, 7.and 8) .......ccccevevvccnics Jormieniennienn 610,170,161 |....ccco.e.e. 649,818,842 |................ 505,003,570 |..cccceeenene 555,237,301 oo 516,026,193
59. Total contract/certificate benefits - A & H (Lines 13
& 14, COL B) ottt [ [ [ [ oo
60. Increase in life reserves - other than group and
annuities (Line 19, Col. 2) .....ccccviviiiiiciiiiiiins [ 742,885 |...ooeee 1,729,277 | 1,668,789 |.cooviccnne 7,471,088 |.....coonve.. (4,117,765)
61. Increasein A & Hreserves (Line 19, Col. 6) .......ccc. foeevriiiiiiiiiiiiii o [ [ o
62. Dividends to policyholders and refunds to members
[T TR 7] 1 O O OO SRS KOO OO
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines
21, 22 & 23, less Line 6)/(Page 6, Col. 1, Line 1
plus Exhibit 7, Col. 2, Line 2) X 100.0 .....cueveeeneeees oo 5.8 | L N 11.2 | 10.0 o 10.2
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of
Life Insurance, Col. 4, Lines 1 & 21)] X 100.0 ....... foceoeeriiiiiiciciiciiens 4.8 | 9.6 [ 5.0 | 4.6 | 5.2
65. A & H loss percent (Schedule H, Part 1, Lines 5 and
B, €0l 2) o [eeee e e e [t o eeen e
66. A & H cost containment percent (Schedule H, Pt. 1,
Line 4, Col. 2) ..
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, COL. 2) ...... [oeeiriiniiniiiiciiiiicies oo [ eiens e sieees [oeesaseses e
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims -
comprehensive group health (Sch. H, Part 3, Line
3.1 G0k B) o [ | XXXeviveirienns oo XXXeivveirienns e XXXeviveinienns oo XXX
69. Prior years’ claim liability and reserve -
comprehensive group health (Sch. H, Part 3, Line
3.2/ C0L 3) et [ [ XXXeviveirienns oo XXX eiiveirienns oo XXXeviveinienns oo D.0.0 TR
70. Incurred losses on prior years’ claims-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.1 Col. 11€8S COL. 3) ...oovvviirreiireinicinieiies [ [, XXX eviveirienns oo XXXevvveirienns oo XXXeviveinienns oo D.0.0 TR
71.  Prior years’ claim liability and reserve-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.2 Col. 11€8S COL. 3) ...oovvviiieiiireinieinieiiee [oreeeieeieieesecseees [, XXX eorveinienns oo XXXeivveirienns oo XXXeviveinienns oo XXX
Net Gains From Operations After Dividends to
Policyholders/Members' Refunds and Federal
Income Taxes by Lines of Business (Page 6.x,
Line 33)
72. Industrial life (Page 6.1, COl. 2) .....covviiiiiiiiiiiiis oo e [ [ e
73. Ordinary - life (Page 6.1, Col. 1 less Cols. 2, 10
AN 12) i [ 9,061,086 |...ocveeeeenne 3,685,427 |...coiee 3,260,396 |..cooeeenenee (752,436)|....coceeveennne 5,950,389
74. Ordinary - individual annuities (Page 6, Col. 4) ...... |ccccccerenne. (36,783,371 |- 54,426,528 |................ 63,565,677 |....coovuveeee. 43,784,597 |................ 53,552,084
75. Ordinary-supplementary contracts ...........c.cceeeeveeens feerveniiennen. D, 0, CHUURRIRY ST D, 0, CHUURRIRY ST XXX foreiiiees XXX cviveiveeen freeere e
76. Credit life (Page 6.1, Col. 10 plus Page 6.2, Col. 7)
77. Group life (Page 6.2, Col. 1 Less Cols. 7 and 9) ...
78.  Group annuities (Page 6, Col. 5) .......c.cccvvvrincnnnns
79. A & H-group (Page 6.5, Col. 3) ....cooveiiieiecieeee
80. A & H-credit (Page 6.5, Col. 10) ......cccceviiiiiineiiins [ o [ [ o
81. A & H-other (Page 6.5, Col. 1 less Cols. 3 and 10) |..cceveeeeecrcenenee 65,247 | 59,049 | 97,259 | (4,625) |-
82. Aggregate of all other lines of business (Page 6,
€0 8) ettt [t et [ [ et
83. Fraternal (Page 6, Col. 7) ....ccceeieeieiiiiiieeeeee
84. Total (Page 6, Col. 1) (33,097,932) 59,681,834 67,139,610 43,100,733 59,697,910
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? .............cocueuevoeccueueieeeeeesceeteeesesesssaesesesesesssaesesssesesssssseseseseneees Yes [ ] No [ |

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

DIRECT BUSINESS IN THE STATE OF Grand Total DURING THE YEAR 2022
NAIC Group Code 0709 LIFE INSURANCE NAIC Company Code 97268
1 2 3 4 5
DIRECT PREMIUMS Credit Life (Group
AND ANNUITY CONSIDERATIONS Ordinary and Individual) Group Industrial Total
1. Life INSUrANCE ..o oo, 16,347,563 | oo et e 16,347,563
2. Annuity considerations ..... 1,096,484,991 |... 1,186,345,573
3. Deposit-type contract funds ..............cccceevevrrerennnnnn. .. ....136,620,828 |... ...136,620,828
4.  Other considerations
5. Totals (Sum of Lines 1 to 4) 1,249,453,383 1,339,313,964
DIRECT DIVIDENDS TO

POLICYHOLDERS/REFUNDS TO MEMBERS

Life insurance:
6.1 Paid in cash or left on deposit .............cooiiriiiiiiciis [ oo | e [
6.2 Applied to pay renewal PremiumsS ..o Loiiiiiiiicsssieessnnens [oesesesisenessesesessesssseees |eesteesessssssessssesesssnsessenes [oreseesesesssnsnmnssessssnennsnss |oesesssssnenssensssseneassssnsanns
6.3 Applied to provide paid-up additions or shorten the
endowment or premium-paying Period ..........c.cc. |eeereeieeiiiiiiiiiiiiiiies i [ [ [
6.4 OFNEr ..o

6.5 Totals (Sum of Lines 6.1 to 6.4)
Annuities:

71
7.2
7.3
7.4 Totals (Sum of Lines 7.1 to 7.3)
8. Grand Totals (Lines 6.5 plus 7.4)

DIRECT CLAIMS AND BENEFITS PAID
9. Death benefits ........ccoeceeieeiiiiiceiceeceeceeeeeeeceeies oo, 4,441,927
10. Matured endowments

1. Annuity benefits ) 145,518,167 | . . 13,010,116 | 158,528,303
12.  Surrender values and withdrawals for life contracts .. |................ 431,669,815 |.oooveoveeeeeeeceeeeeees oo 11,699,565 |...ovoevieeeeeeeeeeeeeeees e 443,369,380
13. Aggregate write-ins for miscellaneous direct claims

and benefits paid .........cccooeeiieiiieieeen
14. All other benefits, except accident and health .
15. Totals
DETAILS OF WRITE-INS

1398. Summary of Line 13 from overflow Page .........cocooiis |oiiiiiiiiiiicicinnninnnns [eieirininsieisissenesesisines [oreresessisisisenesssssesneneses |oeseeeusenenessseessesesssnsneeees [reserenenseesssessseseeseesesnenes
1399. Totals (Lines 1301 thru 1303 plus 1398) (Line 13
above)
Credit Life
Ordinary (Group and Individual) Group Industrial Total
DIRECT DEATH 1 2 3 4 5 6 7 8 9 10
BENEFITS AND No. of
MATURED No. of Ind.Pols. No. of No. of
ENDOWMENTS Pols. & &Gr. No. of Pols. & Pols. &
INCURRED Certifs. Amount Certifs. Amount Certifs. Amount Certifs. Amount Certifs. Amount
16. Unpaid December 31, prior
Y=Y L 341,927 oo [ e 2 010,000 [ o o 3 [ 351,927

17. Incurred during current year
Settled during current year:

5,226,146 |... 5,660,170

18.1 By payment in full ........cccceee|ovnnnnnn. 1 4,441,927 1o | e 37 | 444,024 ..o o o 48 ... 4,885,951
18.2 By payment on

compromised claims .........|.cccooeeen.
18.3 Totals paid ..........ccccueee. 1

18.4 Reduction by compromise
18.5 Amount rejected ... |iiiiiiis [ [ e s i e [ [ o
18.6 Total settlements ...l 11 4,441,927 i s [ K7 R 444 024 oot oo e 48 |........... 4,885,951
19. Unpaid Dec. 31, current
year (16+17-18.6) 2 1,126,145 2 1,126,145
No. of
POLICY EXHIBIT Policies
20. In force December 31, prior
year ....4,148,638,201 |... . . D e 472,128 o [ |002..3,086 . 4,149,110,329
21. Issued during year ...............|.c......... 75 | 119,331,500 |-vocvvvveres frrenencncine v v v foec e 75 | 119,331,500
22. Other changes to in force
(Net) coeeeeeeeeeeee e (126)|...... (197,687,331)]...cccveveres feeeeiiiciieiiies feeieies [ (6,586) | [ [ (126) ... (197,693,917)
23. In force December 31 of
current year 3,030 4,070,282,370 (a) 5 4,070,747,912
(a) Includes Individual Credit Life Insurance prior year $  ....ccccoovveviiciiiciiicnnne , current year $

., current year $
, current year $

Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year $

ACCIDENT AND HEALTH INSURANCE

1 2 3 4 5

Policyholder Dividends
Paid, Refunds to

Direct Premiums Members or Credited Direct Losses
Direct Premiums Earned on Direct Business Direct Losses Paid Incurred
24, Group POliGIES (D) <.vvoveececeeiieieeccieieecccceeeiiiiies [ eees [eeeete e st ennaeaets [oeveresenene et et es st enenes |orerereaereres s enaees 231,943 | 231,943
24.1 Federal Employees Health Benefits Plan
o1 =T 10T o TN () I O O OO KRR RO

24.2 Credit (Group and Individual) ..........cccceenee.
24.3 Collectively renewable policies/certificates (b) .......... .
24.4 Medicare Title XVIIl exempt from state taxes or fees
Other Individual Policies:
25.1 Non-cancelable (D) ..o [ [ |t es |eer e eneees [eeree e
25.2 Guaranteed renewable (D) ... [ e e e eeeees [oere oo
25.3 Non-renewable for stated reasons only (b) .......cccccce. [ oo oot eee e |eer e e eeneees foere e
25.4 Other accidentonly .........ccccceeeeiieieens
25.5 Al Other (D) ..oveoeiiiieeeeee e .
25.6 Totals (sum of Lines 25.1 to 25.5)
26. Totals (Lines 24 + 24.1 +24.2 + 24.3 + 24.4 + 25.6) 231,943 231,943
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products — .....ccoceoieiieiieiiciciens 0 and number of persons
insured under indemnity only products ... 0.

24.GT
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

Industrial Ordinary Credit Life (Group and Individual) Group
1 2 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group
Number of Policies Amount of Insurance Number of Policies Amount of Insurance Certificates Amount of Insurance Policies Certificates Amount of Insurance

10

Total
Amount of Insurance

above)

1. INfOrce end Of PrOF YEAI ......c.c.cuiviuiiiiieieieieieiieesesieeeiene oo |oererereee et [oeeereene e 3,083 [ 4,180,601
2. 1SSUEA dUIING YEAI ...c.evviiiecieieiirieeieieteee e 119,332 |.
3. ReiNSurance assumed ..........c.ccoceeiieiiieiiiniinieneeneeseenes oo [ [ [
4. Revived during year ........ ..15,800
5. Increased during year (Net) ........ccuuvreriririnrninieenesens [ [ [ |
6. Subtotals, Lines 2 to 5
7. Additions by dividends during year ...........cccceeeeveneinienefeeneenene et XXX e feo e b XXX e e
8. Aggregate write-ins for iNCreases ..........cccocvevrvvcvnnnnnnn
9. Totals (Lines 1and 610 8) ......ccceeveuereeniniririeeieeiceene 4,315,733
Deductions during year:
10, DBALN ..o | [ 1] oo 5,228 | [ oo XX e e @ [ &
T4 MAEURRY oo [ [ [
12, DISADINY ..veueevieeeiieieieiecce e [ [ [
130 EXPIMY ceoeeieecieieceieieieie et et [ [ et 185 [t [t [ et |rete et neen [eeeree st
14.  Surrender ..29,621 |.
15, LAPSE oottt 169,608 169,608
16, CONVEISION .....ocuiiiiiiiiicic e
17. Decreased (net)
18. Reinsurance
19. Aggregate write-ins for decreases ............ccoceverirencnnenn.
20.  Totals (LINES 1010 19) .ueiiieieieiceeieiisieieieiee e e snsinies [oereieenesesis e sesnsnes [oeserereeerenssesessneens 189 [ttt 213,070
21. Inforce end of year (b) (Line 9 minus Line 20) .. .4,102,662 |..
22. Reinsurance ceded end of year .........ccccceceeeeninnnininnenns 1,543,028
23. Line 21 minus Line 22 2,559,634
DETAILS OF WRITE-INS
00 O o O O O ) R R RO PPR PP RPN
007 O o O O O ) R R RO OPP RPN
L0 O o O O O ) R RO RO PP OPR RPN
0898. Summary of remaining write-ins for Line 8 from overflow
T=To T TR OO KOOSO OO OO RO OO RSO OO TP SO T RO T OO PO T TP TO TS POUOR NOTOOTOTRTTPR PO PP
0899. TF()Z)'?ALS (Lines 0801 thru 0803 plus 0898) (Line 8
above)
L O O O O O O AP T P KPP PUOT) RO ROPR
L7 O o O O O APPSR PO) KPP PUOT) RO
L 7 O O O O P APPSR PO KPP PUOT) R TR T ROPRP
1998. Summary of remaining write-ins for Line 19 from overflow|
T=To T TR OO RO OO OO OO NPT RSOSSN SO T RO TE AU TS T TP PSPOUOR T OTOTRTTPR TR PP
1999. TF()Z)'?ALS (Lines 1901 thru 1903 plus 1998) (Line 19

Life, Accident and Health Companies Only:

(a) Group $

; Individual $

Fraternal Benefit Societies Only:

(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates
Additional accidental death benefits included in life certificates were in amount $

If not, how are such expenses met?

, Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates?

, Amount $

Yes [ ]




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Indu

strial

Ordinary

1
Number of Policies

Amount

2
of Insurance

3

Number of Policies

4
Amount of Insurance

24.  Additions by diVIdENdS ...........cooiiiiiiiiiiiic e
25.  Other paid-up insurance
26. Debit ordinary insurance XXX XXX
ADDITIONAL INFORMATION ON ORDINARY INSURANCE
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies | Amount of Insurance | Number of Policies [ Amount of Insurance
A =Y 4 g I oo [T =TT o[- Tt =Y £ g T O S O AT OPTOU SOOI
28. Term policies - other
29.  Other term insurance - deCreasing ............cccccouciurierieriiciieiecieee e e XXX e fooeeeniieiicins o, D0 ST RO
30. Other term insurance 1,914,604
31, Totals (LINES 27 10 30) ...cveueeeeeieeeececeeeeeeee ettt sesssss s esese st snsnevenes [oereresesnesessssseseseenenenes[eereresensneereernsnssenes DA0 | 2,407,087
Reconciliation to Lines 2 and 21:
32, Term additions .......ccoceeiiiiiiiiceeieeie e seeesnes e enie e s XK K e [ e XX [
33. Totals, extended term iNSUranCe ............cooccvveeeeeeeccveeeeeeeeceeeeeeeeeieeeeeeeeeeeeees e XX e [ XK e [ o
34. Totals, whole life and endowment 1,695,575
35. Totals (Lines 31 to 34) 75 119,332 3,032 4,102,662
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36 Industrial
37, Ordinary ......ccceeeeennee ...119,332
38. Credit Life (Group and INdividual) ..........cccccoviiiiiiiniiininseseseses e
1 T €1 o 1U o PSR RUPRRPRRTRRPRO
40. Totals (Lines 36 to 39) 119,332 4,103,128
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
3 4
Number of Certificates| Amount of Insurance
41.  Amount of insurance included in Line 2 ceded to iller \GEREEhic Y ..........|. B . EEDONEE BN | B..........................[......... D00 ST RO
42.  Number in force end of year if the number under
on a pro-rata basis ..............ccoceviiiiiiininind oo ... ... ... N D [, XXX v
43. Federal Employees’ Group Life Insurance included in Line 21 ... [ fo [
44. Servicemen’s Group Life Insurance included in Line 271 .........cocoieeneenenniens foornini fe s e
45.  Group Permanent Insurance included in Line 21
ADDITIONAL ACCIDENTAL DEATH BENEFITS
46.  Amount of additional accidental death benefits in force end of year under ordinary policies 550 |
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47. State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Children, etc., policies and riders included above.
47.1 Not Applicable
47.2 Not Applicable
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of
Number of Number of Number of Certifi- Amount of Ins
Disability Provisions Policies | Amount of Insurance | Policies | Amount of Insurance | Policies [ Amount of Insurance cates rance
48.  Waiver of Premium .......oco. oo | e 105 [ T254 | e e e
49.  Disability INCOMe ... | | [ [ [ [ [ [
50. Extended Benefits ..o foveeeieeeniis oo [ XXX XXX cvvveievinen freemreenieees oo [ [
51. Other ..o
52. Total (a) 105 | (a) 7,254 (a) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
B [ (o] o7 =Y g o el i o 4 ToT Y=Y T O O Ol RS KOO
2. Issued during year ...........
T =g TN =T g ToT= e Et T U g T o ol S OO SO N
4. Increased during year (net) .
5. Total (Lines 1t04) ..cccoevevvvviiicccceee A
Deductions during year:
6. Decreased (net) .....ccccceevvevvvvvcvcvcvcvcccee o R A R B - B T | BN [
7. Reinsurance ceded ..........ccccooevvciinccccccee L NG
8. Totals (Lines6and 7) ......c.ccooevvrvrinnns
9. Inforce end of year (liNe 5 MINUS [INE 8) .......cccuiiiiiiiiiiiiiiienn s e [oeee et [oeesee et eeees |oreste sttt ee
10.  Amount 0N depoSit ..........ccociiiiiiii i e () oo o [€2) IR
11, INCOME NOW PAYADIE .......oouiiiiiiiiiiiiciiiic e e [ [ [
12. Amount of income payable (a) (a) (a) (a)
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. Inforce end of Prior YEAr .........cccciiiiiiiiiiiii ]
2. 1SSUEd AUIING YA ...ccuiiiiiiiiiiiiteee e
3. Reinsurance assumed .............ccccooiiiiiiiiiiiin e
4. Increased during year (net) .
5. Totals (LINES 110 4) ..uiiuiiiiiiiiiiiitiesee e
Deductions during year:
6. DeCreased (Net) ......cociiieiiieieeee e
7. Reinsurance ceded .....
8. Totals (LINES 6 AN 7) c.veveiiiiieieieieieiee sttt 135 2,075 42
9. Inforce end of year (lin€ 5 MINUS lIN€ 8) .......ccoovriririiierereiiiririseeeeeee e e 8,572 [ 33,431 | 32 [ 2,803
Income now payable:
10.  Amount of iINCOME PAYADIE .........c.cveuiuiiiiiiiieccce e (a) 144,547,183 XXX XXX (a) 20,928,527
Deferred fully paid:
11, ACCOUNE DAIANGCE ..o anaen XXX (a)  1,921,356,952 XXX (a)
Deferred not fully paid:
12.  Account balance XXX (a) XXX (a)
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce end of prior year ... L. e | [ [ [
2. Issued during year
3. Reinsurance assumed ........
4. Increased during year (net) .
5. Totals (Lines 1t0 4) ............] XXX
Deductions during year: !
6. Conversions .......c..cccceeeennes
7. Decreased (net) .......ccccee. | *
8. Reinsurance ceded ..
9. Totals (Lines 610 8) ............] XXX
10. Inforce end of year (line 5
minus line 9) (a) (a) (a)
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
1. INFOFCE N OF PHIOT YEAI ......vuiiieievetieiceetctete ettt ettt ettt es et b b s et se s st b s es e s bbbt s e s s eb st ss e s e s e bbb es s b e s s s sn et ebe b s s snsns et et e e eb e e 4,915
2. Issued during year ........... ... 498 |.
3. REINSUMANGCE @SSUMED .......oiuiiiiiii e e e e e e e e e e e e e e e e e e e e e e e e oo e et e et
4. INCreased dUMNG YA (NMET) ......uiiiiiiiiitiitiee ettt bbb bbb bbbt bbbt bt b e bt bt bt b e bt bt b e e bbbt nb b b e
5. TOAIS (LINES 110 4) w.vviuiuieiiiiiieietetetetes ettt ettt ettt ettt s et s bt s e s e st e e s bbb e s e s e st e s s s b et e s e s e e e s e s s b et et ene e s ne s s benene 5,413
Deductions During Year:
B, DECTEASEA (NEL) ...eeieieieiieiet ettt ettt ettt s bbb et s e b e b £ e E b e b e a b bt bttt ettt ettt 355 [
7. Reinsurance ceded .....
8. TOAIS (LINES 6 @NG 7) cvvviviiiieieieteteteee sttt ettt ettt ettt s et s bt s e s e st e e s b b e b e s e s e st e s s e s b et e s es e e e s es s b et et ene e e ns s s senene 355
9. Inforce end Of year (liN€ 5 MINUS lINE ) .....c.cueuiuiiiiiiriiieieteteteiet sttt ettt sttt et s e e s e s bbb s e se e e ss e s s e b esesese e sess s esesesenin 5,058
10.  Amount of account balance (a) 936,382,669 | (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. ReSEIVE as Of DECEMDET 31, PHO YEAI ........c.cuiuieieieieieeiseisetseteiet e bt sse st se b s sttt bbbttt sttt | 5,072,402
2. Current year's realized pre-tax capital gains/(losses) of §  .....c....c... 600,538 transferred into the reserve net of taxes of $  .............. (20,887) [.overceececrinee 621,425
3. Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..o e
4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiNE 3) ......c.covvurveereeeeeeeeeeeeeseeeeeeeeee e 5,693,827
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, COIUMN 4) .........cc.cooverueueueeeeeeceete et eeeesee e 611,971
6. Reserve as of December 31, current year (Line 4 minus Line 5) 5,081,856
AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year’s Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)
1o 2022 1o 571,442 .o 80,529 [ o 611,971
2. 2023 bbb 442,389 ..o 58,757 [ o 501,146
3. 2024 ettt e 356,692 ..o 67,674 [ e 424,367
4. 2025 .ot 312,578 oo 12,867 [ e 385,439
5. 2026 et e 313,534 [ 78,790 [ [ 392,324
B. 2027 oot e 336,468 |......oocvveeeeenn 85,499 | e 421,967
To 2028 oo e 360,536 ... 79,523 | e 440,060
8. 2029 ..ot e 358,939 ... 83,418 [ e 422,357
9. 2030 ettt e 332,694 | 46,007 [ e 378,701
10, 2037 ot 291,621 [ooeeieeen 27,894 [ o 319,515
1AL 2032 oo 284 434 [ BUATB [ e 252,609
12, 2033 oot 195,051 |oeeiereeeee (988) s o 194,097
130 2034 oo 160,369 [....veeeeeceeeee (9T s e 159,398
T4, 2035 oot 148,784 | (1,018 s o 147,766
15, 2030 oottt bbb .135,726 |. ..134,676
16. 2037 . 117,465 |. . 116,351
17. 2038 . 102,150 |.. .101,131
18.
19.
20.
21.
22.
23.
24.
25.
26.
27, 2048 ...t 280 oo [ [ 240
2 T O O A AU KOO
A 0 O O A AU KOO
1O TR0 1 SO R KPP RO RPN
31. 2052 and Later
32.  Total (Lines 1 to 31) 5,072,402 621,425 5,693,827
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6 7
Real Estate and
Other Than Total Other Invested Total Total Amount
Mortgage Loans Mortgage Loans (Cols. 1+2) Common Stock Assets (Cols. 4 +5) (Cols. 3 +6)

1. ReSErve as Of DECEMDET 31, PHOT YEAI .........cocvoviviveueueeieieieeetetetetesetsaeees et e tesesesessseas s st et e s et esesessss et et esesesessssssasasesesesesesessasssesesesesesesnsea|ereeesaeseeseteseneneaeeeeeeeee (0] A 2,501,688 |.................. 2,501,688 |.......cveveeee 35,380 |[oooeevereeeiene 270,988 ..o 306,368 |...ccocvennnn 2,808,056

2. Realized capital gains/(losses) net of taXxes - GENEIAl ACCOUNL ...........cccvvvevevevereeieceeeeeeie e teteseseessesess et eseses s s s sesesessssas s esesesas et e e seeees 12,226,452 ..o e 12,226,452 |- e [ [ 12,226,452

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNLS .........coiiiiiiiiiieiieie ettt s e e e sseesbeesbesbeensesnnefere et e st e sa s sae s s seeseesies [oeesieeseesbessi e s ssnesiansees [oretesessessessesseesessrees [oesiesssesssessssssenssnsseeseess [resanssssessessessessressnnens [oeresssessssssenssessessesseesne foseseesessessres e s sae e

4. Unrealized capital gains/(losses) net of deferred taxes - GENETal ACCOUNL ...............cueueururieeeiereieeeteteseees et seseseses st sesessses e fer e seeeees (86,728,403) ... oo (86,728,403)|....ceeeeeeeeeeeeeeeeeeeeeeeees oo (LA | FE— (94, 777) .o (36,823, 180)

5. Unrealized capital gains/(losses) net of deferred taxes - SEParate ACCOUNLS .........c.ciuiiiiiiiiiiiieiiei et ee s [ere st seesies [oeeseesie st s s s st siansees [oretesessesses s seesressries [oesieesiisssessssssnnssasseeseess [reseesessessessessessressnnens [oeresssesssessesssessessesseesns Joseseesessessre s s e ne s

6. Capital gains credited/(losses charged) to contract benefits, PayMENtS OF FESEIVES .........ccooiiiiiiiiiiieiecee e s o o [ sien e ses s seees [oeressre st see s ene [oeesee s

7. BASIC CONIIIDULION «...ocvueeiesitees et ese et es et ee st et s s s s e s e 2828885842884 e84 88 E s8Rt 8,954,397 1,218,173 10,172,570 12,470 12,470 10, 185,040

8.  Accumulated balances (LINES 1 trOUGN 5 =6 # 7) .....ocucueieiiieiieieieieeeeiete ettt s st ae st s s ss s s s sesssnna|oanssasseseses (15,547,553)|...cccveviinene 3,719,860 |............... (11,827,693) ... 35,380 | 188,681 |..ovvevrernne. 224,061 |.ccvveneee (11,603,632)

9. MAXIMUM MESEIVE ......euieuierieneeesiaetseteteetb bbb s se s seas et b bbb bbb s et b bbbt b ettt [ 48,816,502 |......occovveene. 5,246,831 |...cccovvnn. 54,063,333 |.....ccovocrvinnn. 413,574 [ 247,658 |......cooveenes 661,232 [.cocvcennee. 54,724,565
10, RESEIVE ODJECHVE .......oveeveceieeceee ettt sttt s et st b s s et st s e s st s et n st n s st een 28,681,958 4,050,961 32,732,919 400,443 205,259 605,703 33,338,622
11, 20% OF (LINE 10 = LINE ) «.euvuerereereerceeeeeeseeseeseesees e e e e ettt se s s sS4ttt 8,845,902 66,220 8,912,122 73,013 3,316 76,328 8,988,451
12, Balance before transfers (LINES 8 + 11) ....ccuiiiiiueueieiieieeeteieise sttt sttt sttt a et s st b st sess s s st et ss st s e s st sn e s esesesessnsnsnseses rsnsnaesesenas (6,701,651)]..cccvvinee 3,786,080 |................ (2,915,570) | cvcveviciiiciees 108,393 [ 191,997 | 300,389 [.oocvricinee (2,615,181)
130 TTANSTETS w.ooeieieieici ettt bbb f oo b bbbt o 1,893,040 |cviiennnen. (1,893,040 |- [t [ [ ot
L VoY [N g1 = Voo T 4o T o O O O O RSO RO SO
15, Adjustment dOWN t0 MAaXIMUM/UD t0 ZEFO ..........c.cureeeeeeeeeeeeeeeeeeeeee s eeeseseesee s s s s e s e s sses s ses e saesassasssessesesssessessssnsssnsees 4,808,610 4,808,610 4,808,610
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 0 1,893,040 1,893,040 108,393 191,997 300,389 2,193,430
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempt OblIGAtioNS ........c.ceveveveececeeeeeeeeececee e essaea e eeeeeeeeeees 9,270,627 |......ocooee . XXX v forereeeeee e XK [ 9,270,627 |....coevenee. 0.0000 [.eeeeeeeecereeirereneeicieieines fereeeeenienens 0.0000 [oeovvereeeceeeeeeeecceeee e 0.0000
2.1 1 NAIC Designation Category 1.A .. .259,756,082 |.... .259,756,082 |.... 181,829
22 1 NAIC Designation Category 1.B ........cccccueueueeeeeeceeeeeeeeeeceeeens foreeeneeenenens 121,346,504 |......coooo. XXX o e XK [ 121,346,504 |... ....133,481 |....
23 1 NAIC Designation Category 1.C ........ccceueueveeereceeeeeeeeeeeeeaenena [oreeeneeenenens 179,847,141 | .o XXX e o e XK [ 179,847,141 |.... 323,725 |....
2.4 1 NAIC Designation Category 1.D .. ... 244,892,584 | .. ... 244,892,584 |.... ....538,764 |...
25 1 NAIC Designation Category 1.E ........cccceueueueeeeeeceeeieeeeeeeaenens foreeenesenennns 304,226,053 |......cocoooee XK e XXX e e 304,226,053 |.... ... 821,410 |....
26 1 NAIC Designation Category 1.F ........ccoeueueeeecucueeeeeeeececeeerena orerenesenenens 822,031,202 |....coooooee e XXX e oo XX e [ 822,031,202 |...
27 1 NAIC Designation Category 1.G ........cceueveveeecueeeuereeeeceeeeeesena foreseseseeneens 757,253,345 |t X freeere et XX e [ 757,253,345
2.8 Subtotal NAIC 1 (2.1+2.2+2.3+2.4+2.5+2.6+2.7) .. 2,689,352,911 2,689,352,911
3.1 2 NAIC Designation Category 2.A ..........c.ccoeveueueueueeeeeeereeerenens e 1,095,678,449 ..., XXX oo e e XX e e 1,095,678,449 |................0.0021 |...................2,300,925 |.................0.0063 |...................6,902,774 |................0.0105 |...ccoco....... 11,504,624
3.2 2 |NAIC Designation Category 2.B ..........ccccceveeeeeueueueeeeecceeeeenenas |reeeneeeeeenenes 824,380,629 |.... 824,380,629 |.... .. 10,469,634
3.3 2 NAIC Designation Category 2.C ..........cccoeeveeeveveveueeeeeeeseseeenens |rrseseseeeeeenes 330,725,509 330,725,509 |.................0.0036 |................... 1,190,612 |.................0.0108 |................... 3,571,835 |................0.0180 |.....occo.co....... 5,953,059
3.4 Subtotal NAIC 2 (3.1+3.2+3.3) .... 2,250,784,587 2,250,784,587 27,927,317
41 3 NAIC Designation Category 3.A ..........cccceveveveueveeeeeeeeeieereesens e 32,904,980 32,904,980
4.2 3 |NAIC Designation Category 3.B .........ccccoeueveveeeccueueeeeeeeeceeeens [reeereneeenenens 19,293,361 |... 19,293,361
4.3 3 NAIC Designation Category 3.C .. 19,650,070 19,650,070
4.4 Subtotal NAIC 3 (4.14+4.244.3) ..o 71,848,411 71,848,411
5.1 4 NAIC Designation Category 4.A ..........cccoeveveueueeeeeeeeeeeiseeens |oeeeeenennns 2,364,132 [ XXX e e XXX e e 2,364,132
52 4 NAIC Designation Category 4.B .. 1,542,096 1,542,096
53 4 NAIC Designation Category 4.C ........cccveiiiieiiiiienieneeniesees [,
5.4 Subtotal NAIC 4 (5.1+5.2+5.3) .... . 3,906,228 3,906,228
6.1 5 NAIC Designation Category 5.A ...........ccccveveueueueeeeeeeeeeeeeens e 489,038 ... XXX foeeeeeee et XXX e o 489,038
6.2 5 NAIC Designation Category 5.B .........cccoeeieriiiieniinieneereen [,
6.3 5 NAIC Designation Category 5.C .......ccoooieieieieineeeeieeeeeeen e
6.4 Subtotal NAIC 5 (6.146.2+6.3) ...cc.eoveerieeiieieeieeie e 489,038 489,038 , ,
7. 6 NAIC B oottt n et senen [orenennnanaeenees 8,114,509 |t XX e XXX o 8,114,509 |....ccovenee. 0.0000 [.eeeeoeeecereeirereneeieierenes fereeeeerienens 0.2370 | 1,923,139 | 0.2370 | 1,923,139
8. Total Unrated Multi-class Securities Acquired by Conversion . XXX XXX XXX
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 5,033,766,311 5,033,766,311 XXX 8,949,253 XXX 28,665,496 XXX 48,782,547
PREFERRED STOCKS

10. 1 Highest QUANILY ...........c.oveveeeiieieieeeieeccceecee e [eeeeeneneenenesenesneneneenenenes fovereresssees s XK fereee et XK freeeeenneeeecennnnses frveeienennnd0.0008 | foriieeed0000716 [ [ 0.0033

11. 2 High Quality ... 0.0064 0.0106

12. 3 Medium Quality .. 0.0263 0.0376

13. 4 Low Quality .... 0.0572 0.0817

14. 5 LOWET QUAIILY ... .0.1128 |... ..0.1880 |....

15. 6 IN OF NEAI DEFAUIL ..ot [eeeeeeneeee s 0.2370 0.2370

16. Affiliated Life with AVR .......cccooiiiiiieee e 0.0000 0.0000 0.0000

17. Total Preferred Stocks (Sum of Lines 10 through 16) XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
SHORT-TERM BONDS
18. Exempt OblIgations ............cccceueeeeeveeereieieiceceeeeeeeeeeeeeseesens reeeseeenesesesseeenenenenesfovereeseee e XK oo XK [ [ 0.0000 [.eeeeeeeecereeirereneeicieieines fereeeeenienens 0.0000 |.vvoveeiieeeeiereeieeeeeee e 0.0000
19.1 1 NAIC Designation Category 1.A ..
19.2 1 NAIC Designation Category 1.B ..
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ..
19.6 1 NAIC Designation Category 1.F
19.7 1 NAIC Designation Category 1.G
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7)
20.1 2 NAIC Designation Category 2.A .......cccooeeeereeneeneenens
20.2 2 NAIC Designation Category 2.B ..
20.3 2 NAIC Designation Category 2.C ......
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) .. XXX XXX XXX XXX XXX
211 3 NAIC Designation Category 3.A
21.2 3 NAIC Designation Category 3.B
21.3 3 NAIC Designation Category 3.C
214 Subtotal NAIC 3 (21.1421.2421.3) ..o XXX XXX XXX XXX XXX
221 4 NAIC Designation Category 4.A ........ccoceieneeneeneeieee s
222 4 NAIC Designation Category 4.B ..
223 4 NAIC Designation Category 4.C ......
224 Subtotal NAIC 4 (22.1+22.2+22.3) ..
23.1 5 NAIC Designation Category 5.A ......
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ........cccceiieieeiiiieiieiieieesene
234 Subtotal NAIC 5 (23.1+23.2+23.3) .....ccevveirieiieeriecreeeeeieeas XXX XXX XXX XXX XXX
24. 6 NAIC B ...ttt [orsnestsnetsneiesnesesneresneesns |oraseseeseaeas XXX v Da 0, SO RO OO U UURURURUPUPT RUTTURURURN 0.0000 [o+voeoeecieieieeeeceeeiee [ 0.2370 i s 0.2370 oo
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) XXX XXX XXX XXX XXX
DERIVATIVE INSTRUMENTS
26. EXChange Traded ........cc.cvcveececueueeeeeececeeeeeeeeeee e es s [oreeesenseseeenenes 9,991,744 |............ DO S DO S 9,991,744 |................ 0.0005 |.cooeecerrrneeenc 4,996 [ 0.0016 |....cccvevererenn. 15,987 [ 0.0033
27. 1 Highest Quality ...... ... 297,611 ... 297,611 0.0005 0.0016 0.0033
28. 2 High QUANILY ......cveeeiieieccecee e [oesieseeseenssennneenneenneenns [oeveenesrens s XK reverieeees foereeeee e e XK oo 0.0021 0.0064 0.0106
29. 3 Medium Quality .. 0.0099 0.0263 0.0376
30. 4 Low Quality .... ..0.0245 |.... ..0.0572 |.... ..0.0817 |....
31. 5 LOWET QUAIILY ... [eeeeeneneennsesesnsneneneenennensfoverenesesees s XKoo e XK [ [ 0.0630 0.1128 0.1880
32. 6 Inor Near Default .............c.cocveueveecieieieieeeeeeeee e 0.0000 0.2370 0.2370
33. Total Derivative INStruMeNnts ..........coooveeeeeeeeeeeeeeeeeeeeeeeeeeeeen 10,289,355 XXX XXX 10,289,355 XXX 5,145 XXX 16,463 XXX 33,955
34. Total (Lines 9 + 17 + 25 + 33) 5,044,055,666 XXX XXX 5,044,055,666 XXX 8,954,397 XXX 28,681,958 XXX 48,816,502
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
MORTGAGE LOANS

In Good Standing:
35. Farm Mortgages - CM1 - Highest QUality ...........ccoeerreneoeoec s oo [, XXX [ [ 0.0011 [ e 0.0057 |oeeeeieeeirireieireeirienee froreieirieinieas 0.0074 |eeoeeeeereeceee e
36. Farm Mortgages - CM2 - High Quality ..... .0.0149 |...
37. Farm Mortgages - CM3 - Medium Quality ....... ..0.0257 |....
38. Farm Mortgages - CM4 - Low Medium Quality ..0.0428 |....
39. Farm Mortgages - CM5 - Low Quality ................. ..0.0628 |....
40. Residential Mortgages - Insured or Guaranteed ................... ..0.0011 |....
41. Residential Mortgages - All Other ..........cocoeeeeeninererenenn. ..0.0046 |....
42, Commercial Mortgages - Insured or GUaranteed .................foeeeeerereeeienenennneenas erereereenenens0.0003 o 000007 [ L0001 o
43. Commercial Mortgages - All Other - CM1 - Highest Quality . .216,103,354 |.... .216,103,354 |.... .0. 1,231,789 |.... ..0.0074 |.... 1,599,165
44, Commercial Mortgages - All Other - CM2 - High Quality ......[....cc.cccenee 111,378,327 |oeeeeeeeeeeeeeeeeeeeeees v, XXX e 111,378,327 |................. 0.0040 , 1,269,713 | 0.0149 | 1,659,537
45. Commercial Mortgages - All Other - CM3 - Medium Quality .|-.........c...... 73,539,089 | [ D.0.0 S VSO 73,539,089 |...cccreenee 0.0069 |...coveverecrreene 507,420 |..coccoveneeee 0.0200 |.cooeeeceeenns 1,470,782 |oeeeee. 0.0257 |oereeirrinee 1,889,955
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAIIEY oo [ 2,293,795 | o, XXX [ 2,293,795 | 0.0120 [ 27,526 | 0.0343 | 78,677 | 0.0428 |...ooiiiiicne 98,174

47. Commercial Mortgages - All Other - CM5 - Low QUAlity .......[occccriiniiccciiiiiicicics foeicrireieecccsnseesccens. v, XXX [ [ 0.0183 [ [ 0.0486 |....coecveerrerciricriees e 0.0628 |

Overdue, Not in Process:
48. Farm MOrgages ........cooueeieriiiieree e
49. Residential Mortgages - Insured or Guaranteed .
50. Residential Mortgages - All Other .........cccoooeiiiieiinnieieens
51. Commercial Mortgages - Insured or Guaranteed
52. Commercial Mortgages - All Other .........ccccooiiiiiiiiienienen,

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieriiiieree e
54. Residential Mortgages - Insured or Guaranteed
55. Residential Mortgages - All Other ...........ccccc.c.....
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other ..........c.cccce..
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 403,314,565 XXX 403,314,565 XXX 1,218,172 XXX 4,050,961 XXX 5,246,831
59. Schedule DA Mortgages XXX 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 403,314,565 XXX 403,314,565 XXX 1,218,172 XXX 4,050,961 XXX 5,246,831
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5)
COMMON STOCK
1. Unaffiliated - PUDIIC ........cooioiiiieie e
2. Unaffiliated - Private .....
3. Federal Home Loan Bank
4. Affiliated - Life With AVR ...
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ............cccceviriiiiiiicnicnene
6. Fixed Income - Highest Quality
7. Fixed Income - High Quality ............cccooiiiiiiiie ..
8. Fixed Income - Medium Quality
9. Fixed Income - Low Quality ......
10. Fixed Income - Lower Quality .............cccceoiviiiiiiiiiiiiicieed
11. Fixed Income - In/Near Default ..............ccccooviiiiiiiiniiiiinin
12. Unaffiliated Common Stock - Public
13. Unaffiliated Common Stock - Private
14. Real Estate ...
15. Affiliated - Certain Other (See SVO Purposes and Procedures
MANUAD ..
16. Affiliated - All Other ..........cccoiiiiiiiii e,
17. Total Common Stock (Sum of Lines 1 through 16)
REAL ESTATE
18. Home Office Property (General Account only) ..........ccccevevenenens
19. Investment Properties .........coocveiiiieiieiiiie e
20. Properties Acquired in Satisfaction of Debt .............ccccocevvieiiennnn.
21. Total Real Estate (Sum of Lines 18 through 20)
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. EXeMPt ODlIGAtIONS ...ttt e sereieee [oeaeannnnas DA0.% ST XXX o oottt [ 0.0000 [ovevveeeeceeeerririeeieiernes o 0.0000 |.vvevevirieieieieieieeeeiees oo 0.0000 |ovoveeeiirieieieieieeeeeeeen
23. 1 Highest Quality
24. 2 High QUAlity ........cccoiiiiiiiiiiiciicc e . . .
25. 3 [Medium QUAILY ...c.oveeeeereiiicicieteieieeeeiete sttt [oaerereneaeaas DO S XXX freereirniteeer e [ 0.0099 [ e, 0.0263 |..eoverieriicieierrecees [ 0.0376 |oeoveeieieeeeieeeeiae
26. 4 Low Quality ....
27. 5 Lower Quality ... ! . . .
28. 6 IN or Near DEfault ..........corriiririnccee e XXX XXX 0.0000 0.2370 0.2370
29. Total with Bond Characteristics (Sum of Lines 22 through 28) XXX XXX XXX XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

ve

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest Quality ............cooiiii e
31. 2 High Quality .......
32. 3 Medium Quality ..
33. 4 Low Quality ...
34. 5 Lower Quality......
35. 6 Inor Near Default ...
36. Affiliated Life With AVR ..ot
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS
In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ..............ccccooiiiiiiiii.
39. Mortgages - CM2 - High Quality ...........coooooiiiiiiiie
40. Mortgages - CM3 - Medium Quality ............cocoeoeiiiiiiiiiiie
41. Mortgages - CM4 - Low Medium Quality .
42. Mortgages - CM5 - Low Quality .......................
43. Residential Mortgages - Insured or Guaranteed
44. Residential Mortgages - All Other .........ccccoeieiiiniiiiceeee,
45. Commercial Mortgages - Insured or Guaranteed
Overdue, Not in Process Affiliated:
46. Farm Mortgages ........cccceeveeieneenienceeeseee
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other ...........ccccc.c.....
49. Commercial Mortgages - Insured or Guaranteed ..
50. Commercial Mortgages - All Other .........ccccooiiiiiienienieneeeee
In Process of Foreclosure Affiliated:
51. Farm MOMQages ........cooueeieiiiiierie et
52. Residential Mortgages - Insured or Guaranteed .............c..c......
53. Residential Mortgages - All Other .........ccccoooeiieiieiiiieceeee,
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other ...........cccce..
56. Total Affiliated (Sum of Lines 38 through 55) .
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government
SECUNMEIES ...
59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process ...
62. Unaffiliated - In Process of Foreclosure ............cccccooviiiiiinnnns
63. Total Unaffiliated (Sum of Lines 57 through 62)
64. Total with Mortgage Loan Characteristics (Lines 56 + 63) XXX XXX XXX
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EQUITY AND OTHER INVESTED ASSET COMPONENT

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..o e oo X% e ot XX e o 020000 [ e 0.1580 (@) [-eveverveereireincireiiee v JO L1 €= N
66. Unaffiliated Private ..... s 0.1945 |... ..
67. Affiliated Life with AVR ........cccooiiiiiiiiiiiiiiciceciceiens foereeieeeeseeseeseiesens feeeeeee e X% e e e XX e e feeerieeinnens 000000 [ o 0.0000
68. Affiliated Certain Other (See SVO Purposes & Procedures
MaNUA) ...ttt [ [ XK [ XK for e [ 0.0000 |.eviveeirreiirieiineereeeiee feerneineenes 0.1580
69. Affiliated Other - All Other 456,556 XXX XXX 456,556 0.0000 0.1945
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) 850, 152 XXX XXX 850,152 XXX XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General ACCOUNt ONIY) ........coouiiiiiiiieiiienies foriiiiiiiieice e ciecieceiies oreeeeeeieeeieseesieeereeeieees [oreereeeeeeseeseeeseesseeieesies foreeeeeieeieesieesreeeeeereesees foeeeeeeeseans 0.0000 |eeeeeeeieeeeeeeeeeeeieeeees o 0.0912 |oovieeceeeeeeeeeeees o 0.0912 |
72. INVESTMENT PrOPEIHIES ..ottt sieeies ottt eie e eeeseeses ereeeseeisesieesseeseeeeeeeeses [oreereeeseesseeessesseessesseesines foeesseessesreesisesreeeseessessees foeeeeeeesseanns 0.0000 |eeeeeieeeieeeeeeeeieeeees o 0.0912 | o 0.0912 |
73 Properties Acquired in Satisfaction of Debt 0.0000 0.1337 0.1337
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) XXX XXX XXX
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........ccocce. [oouiiiiiiiiiiiiccccciecicee |eeeeeieeeeceeeeeceeesieine Joeeeeiie e eee e eeeeeeeens Joreeereeceeeeeeeeeeeeeesieesneenes [oreeeeseeareens 0.0003 |eeeeeeeeeeeeeeeeeeeeeeees e 0.0006 |-.ecvveveereerieieieieeeeeies e 0.0010 |oovveveeeieieeeeeeeeeees
76. Non-guaranteed Federal Low Income Housing TaxX Credit .......... [o..ooiiiiioiiiiccciicieiies foreeeeeee e eeeeieees foeeeieeieeseeeeeeeeeeeesieesiees foeeeeeeiesieesieeeieeeeeereesnees foeereeereeseens 0.0063 |.oecveeereeeeeeeeeeeeeeees e 0.0120 |oooveoeieieieeeeeeeeeeeees e, 0.0190 |ooveoeiiieieeeeeeeeee
77. Guaranteed State Low Income Housing Tax Credit .........coccovvevee [ooiiiiiiiiiiccicicciecieee |eeveeeieeeeeeeceece e sieiie Joeeeeiie e eeseeeeeeeeeens Joreeereeeeeeeeeeeeeeeesieeseeenes [oreeeeseeeseens 0.0003 |eeeeeeeeeeeeeeeeeeeeeeees e 0.0006 |-.ocvveveereerierieieieeeeeees e 0.0010 |oovveveeeieieeeeeeeeeees
78. Non-guaranteed State Low Income Housing Tax Credit .......ccocce. [oiiiiiiiiieiccicciccieiies foreeee e eeeeieies foeeeieeeeereeeseeeseeeeesieesiees foeeeeeeiesieesieeeeeeeeeeesnees foeereeereeineans 0.0063 |.oeeveeeeeeeeeeeeeeeeeeees e 0.0120 |oooveeeeeieieeeeeeeeeeeees o, 0.0190 |oooveoeiiieieieeeeeees
79. All Other Low Income Housing Tax Credit ..........ccccoeeerereeieennnns 0.0273 0.0600 0.0975
80. Total LIHTC (Sum of Lines 75 through 79) XXX XXX XXX
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated .............ccocooveerieeiinerenes feoeiiccecceeee XXX D, 0. G RSN URURURURURUR NURURRRN 0.0000 |.ouviveireeiieieiireereseiee e 0.1580 |.voueveirieireireireenies [ 0.1580 |oveveviieieieieieieisieins
82. Fixed Income Instruments - Affiliated
83. Common Stock - Unaffiliated ...........ccooeeiiiiiiiiiiiceeee
84. Common Stock - Affiliated ...
85. Preferred Stock - Unaffiliated
86. Preferred Stock - Affiliated ...
87. Real Estate - Unaffiliated ..
88. Real Estate - Affiliated ......
89. Mortgage Loans - Unaffiliated ............cccoooiiiininieeeceee
90. Mortgage Loans - Affiliated ..........cccoooiiiiiieniiee,
91. Other - Unaffiliated
92. Other - AfflIAted ..........ccoveveveveeeeeeeeeeee et XXX XXX 0. 0000 0 1580 0 1580
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) XXX XXX XXX
ALL OTHER INVESTMENTS
94. NAIC 1 Working Capital Finance INVesStments .............ccocooeeeveees oo o, D0 & G RS URURURUR NSRS URPRRURPRURUR RURURRRN 0.0000 |.ouviveireeiieieiireereseiee e 0.0042 ..o e 0.0042 oo
95. NAIC 2 Working Capital Finance INVesStments .............ccoccceeeveees fooviiiiiiceceeeeeeeceee o, D0 & G RS URURURUR NSURURURURPRURURPRURUR RURRRRIN 0.0000 |.ouviveireeiieieiireereseiee e 0.0137 | e 0.0137 |
96. Other Invested Assets - Schedule BA ... [ e D0 & G RS URURURUR NSURURURURPRURURPRURUR RURRRRIN 0.0000 |.eveveireeiirieiirieenineniee fereeeiieis 0.1580 | [ 0.1580 |oveveviieieieieieieisieins
97. Other Short-Term Invested Assets - Schedule DA . XXX 0.0000 0.1580 0.1580
98. Total All Other (Sum of Lines 94, 95, 96 and 97) ... XXX XXX XXX XXX
99. Total Other Invested Assets - Schedules BA & DA (Sum of L|nes
29, 37, 64, 70, 74, 80, 93 and 98) 25,790,507 25,790,507 XXX 12,470 XXX 205,259 XXX 247,658

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

Asset Valuation Reserve - Replications (Synthetic) Assets

NONE

Schedule F - Claims

NONE

36, 37
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS

above)

(a) Includes $

reported as "Contract, membership and other fees retained by agents.”

Comprehensive (Hospital and Comprehensive (Hospital and Medicare Federal Employees Health
Total Medical) Individual Medical) Group Supplement Vision Only Dental Only Benefits Plan
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Amount % Amount % Amount % Amount % Amount % Amount % Amount %
1. Premiums written
2.  Premiums earned .
3. Incurred claims .
4. Cost contaiNnMEeNt EXPENSES ......cc.eeivieiieriiiriiiiiiinieii oeviieiieiiesieeeieeeieees foeeieeieesiieiieens oreeeeeseeieeseeeseesieees foeeeeeieeieeieers foreeeeeresieeeieeeeeseees foeereesieeereeereenrs oreeereeereeseseseesseesreees foeeseereeseesreirs foreereesreesreeereeseesseens foeereesreesreesieeses Joreesreesseressseeeieesienss foeereeesseesesieeies foeeereeereesieeeeesseeseens foeereeeeeseesnanns
5. Incurred claims and cost containment expenses
(Lines 3 and 4)
6. Increase in contract reserves
7. Commissions (a)
8. Other general insurance expenses ..
9. Taxes, licenses and fees
10. Total other expenses incurred
11.  Aggregate write-ins for deductions
12.  Gain from underwriting before dividends or refunds . |...
13. Dividends or refunds .........ccccooiiiiiieniiniesieeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....c.ooviiiiiiiiiiiciiiicicciccnieciiens e [ [ [ [ [ o [ o o [oeeeee s [oeeee e [ [
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
above)
Medicare Title XVIII Medicaid Title XIX Credit A&H Disability Income Long-Term Care Other Health
15 16 17 18 19 20 21 22 23 24 25
Amount % Amount % Amount % Amount % Amount % Amount
1. Premiums written
2. Premiums earned
3. Incurred claims
4. Cost containment expenses .
5. Incurred claims and cost containment expenses
(Lines 3 and 4)
6. Increase in contract reserves .
7. Commissions (@) ....cceveenueeneennne
8. Other general insurance expenses ..
9. Taxes, licenses and fees ..........
10. Total other expenses incurred ..
11.  Aggregate write-ins for deductions ................
12.  Gain from underwriting before dividends or refunds . |...
13. Dividends or refunds .........ccccooiiiiiieniiniesieeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
overflow page
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (Continued)

PART 2. - RESERVES AND LIABILITIES

1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health

ook wN

.__Increase in total premium reserves

A. Premium Reserves:
1.

Unearned premiums ...
Advance premiums ..
Reserve for rate credits
Total premium reserves, current year
Total premium reserves, Prior YEar ..........cccccceecveeeeervenieennennens

B.C

abwON =

o

ntract Reserves:
Additional reServes (@) .......ccooereerienieeniereee e
Reserve for future contingent benefits
Total contract reserves, current year ..
Total contract reserves, prior year. .........c.cccccevvenn
Increase in contract reserves

C.Cl

W=

aim Reserves and Liabilities:

Total current year
Total prior year
Increase

PART 3. - TEST OF PRIOR YEAR'S CLAIM RESERVES

AND LIABILITIES

2
Comprehensive
(Hospital and
Medical)
Individual

3
Comprehensive
(Hospital and
Medical)
Group

4

Medicare
Supplement

5

Vision Only

6

Dental Only

7
Federal
Employees
Health Benefits
Plan

8

Medicare
Title XVIII

Medicaid
Title XIX

Credit A&H

1

Disability
Income

12

Long-Term
Care

Other Health

Claims paid during the year:

1.1 On claims incurred prior to current year
1.2 On claims incurred during current year
Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year ..
2.2 On claims incurred during current year
Test:

3.1 Lines 1.1 and 2.1
3.2 Claim reserves and liabilities, December 31, prior year
3.3 Line 3.1 minus Line 3.2

PART 4. - REINSURANCE
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health

A. Reinsurance Assumed:

1. Premiums written
2. Premiums earned
3. Incurred Claims .......ocoiiiiiiiiieie e
4. Commissions
B. Reinsurance Ceded:
1. Premiums written
2. Premiums earned .
3. Incurred Claims ........ccceiiiiiiiiiiicicceeeee e [ (77,547 | o s o s e e e e, (177,547)
4. Commissions 97,995 97,995

(a) Includes $

premium deficiency reserve.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE H - PART 5 - HEALTH CLAIMS

1 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health Total
A. Direct:
1. IncuUrred Claims ... [eeere s [eererere e [rerrse e nenes [eeee e s [errere e [oereense e nennnes [eeeene s [eerere e [oere s [ (177 547 ) [ o e, (177,547)
2. Beginning claim reserves and liabilities ..............cccccvciiiiiiiis frvniiiiciieiiees [ oo [ [ o [ [ [oereree e e 971,522 e foeeeeeriireees o 971,522
3. Ending claim reserves and liabilities 562,082 [oeeeeeeeeeeeeeeieeeee oo e 562,032
L T O =1 1 E 3o T o O R S O RO OO IO ROV (EUEURUNURUNRRUR ISR RSO 231,943 | e [ 231,943
B. Assumed Reinsurance:
B 1ot T4 =T I =1 o I O O O A S O S T KOOSR S RUST S STRSS KU
2. Beginning claim reserves and liabilities ................ccoooiiiiiiiiiis foriiiiiiiiiiiiiies [oeereseiereneiens o [ [ nnns e [oerern e senenes [eerere s [ereeriee e [oeeeee e e snnes [eereee e s [eerere e e
3. Ending claim reserves and liabilities ................ccoooiiiiiiiiiiiis friiiiiiiiiiiiies [ oo s [ e e nnnes e s [errerrre e e snnes [eereee s [eerere e e
S O = {1 E 3o T o O O SN O R S U O (SN O AU SOOI RO
C. Ceded Reinsurance:
1. IncUrred Claims ..o [ ns [eererere e [oerese e nenes [eeee e nnnens [errere e [orreense e nennnes [eeeeee s [eerere e e [ (177 547 ) [ o e, (177,547)
2. Beginning claim reserves and liabilities ..............ccoccoviviiiiiiies friiiiiiciiieiiees [ oereiisiseiiieies [ [ o [ [ [eereeee e e 971,522 e foeeeeeirrnees o 971,522
3. Ending claim reserves and liabilities ..............ccccoooiiiiiiiiiiiis friiiiiiiiiiiiiies [ o e [ o e [ e e 562,082 [oeoeeeeieieiieines e [ 562,032
4. ClaiMS PAIA .....ocoiiiiiiiiiiiicice s [ [reresereeesnsenseies [rereseieseeseesiens[ereesieeseeeseeennes [rereeeseeeseseiesenes [oeresieesieesieennes [eeeeneeesesesnseens [rereeernseeseieseresfoeesieeseeeneeennens [eeeerereeiens 231,943 | [ o 231,943

D. Net:
1. Incurred Claims ...
2. Beginning claim reserves and liabilities .............cccocevviiennne
3. Ending claim reserves and liabilities .............c.cccceiiniiniininnns
4. Claims paid

E. Net Incurred Claims and Cost Containment Expenses:
1. Incurred claims and cost containment expenses
2. Beginning reserves and liabilities .............ccccoooeiiiiiiiiiiinienn,
3. Ending reserves and liabilities ............c.cccoceviniiiiiiiiie
4

Paid claims and cost containment expenses
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

1 2 3 4

NAIC

Company ID Effective
Code Number Date

Name of Reinsured

5 6 7 8 9
Type of Type of
Reinsurance Business

Assumed Assumed

Amount of In Force at
End of Year

Domiciliary

Jurisdiction Reserve

10

Premiums

11
Reinsurance Payable
on Paid and
Unpaid Losses

12
Modified
Coinsurance
Reserve

13

Funds Withheld
Under Coinsurance

0399999. Total General Account - U.S. Affiliates

0699999. Total General Account - Non-U.S. Affiliates

0799999. Total General Account - Affiliates

...... 93580 ......[..84-0849721 ..[..11/01/2003 ..M LIFE INSURANCE COMPANY .....voiverirerimemmeesnesneessnensneanenncee

............................ [€0. oo [oeee T/ Lo Lo Oh e oo 32,380,083 [,

0899999. General Account - U.S. Non-Affiliates

32,380,033

1099999. Total General Account - Non-Affiliates

32,380,033

1199999. Total General Account

32,380,033

1499999. Total Separate Accounts - U.S. Affiliates

1799999. Total Separate Accounts - Non-U.S. Affiliates

1899999. Total Separate Accounts - Affiliates

2199999. Total Separate Accounts - Non-Affiliates

2299999. Total Separate Accounts

2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999)

32,380,033

2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)

9999999 - Totals

32,380,033
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE S - PART 1 - SECTION 2

Reinsurance Assumed Accident and Health Insurance Listed by Reinsured Company as of December 31, Current Year

1

NAIC
Company
Code

ID
Number

Effective
Date

4 5 6 7 8 9 10
Reserve Liability
Type of Type of Other Than for
Domiciliary | Reinsurance Business Unearned Unearned

Name of Reinsured Jurisdiction Assumed Assumed Premiums Premiums Premiums

1"

Reinsurance Payable
on Paid and
Unpaid Losses

12

Modified
Coinsurance
Reserve

13

Funds Withheld
Under Coinsurance

9999999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Compan

as of December 31, Current Year

1
NAIC
Company
Code

2

ID

3

Effective

4

5

Domiciliary
Jurisdiction

6

Paid Losses

Number Date Name of Company

Unpaid Losses

0399999.

Total Life and Annuity - U.S. Affiliates

0699999.

Total Life and Annuity - Non-U.S. Affiliates

0799999.

Total Life and Annuity - Affiliates

..|..75-6020048 ..|..07/01/2007 ..|SCOR GLOBAL LIF
..23-2038295 .. [..03/01/2003 ..|SCOTTISH RE (
..|..23-2038295 ..|..03/01/2003 ..|SCOTTISH RE (

E AMERICAS REINSURANCE COMPANY
S.), INC. oo
S.), INC. i

u.
u.

0899999.

Life and Annuity - U.S. Non-Affiliates

1099999.

Total Life and Annuity - Non-Affiliates

198,996

1199999.

Total Life and Annuity

198,996

1499999.

Total Accident and Health - U.S. Affiliates

1799999.

Total Accident and Health - Non-U.S. Affiliates

1899999.

Total Accident and Health - Affiliates

2199999.

Total Accident and Health - Non-Affiliates

2299999.

Total Accident and Health

2399999.

Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999)

198,996

2499999.

Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)

198,996

43
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance

0399999. Total General Account - Authorized U.S. Affiliates
0699999. Total General Account - Authorized Non-U.S. Affiliates
0799999. Total General Account - Authorized Affiliates

..... 86258 .....|...13-2572994 ..{01/01/2002 . |GENERAL RE LIFE CORPORATION .......ccoovoiiieiiiiiiiiiiccsice e
... 88340 ... ...59-2859797 ..[10/01/2008 . |HANNOVER LIFE REASSURANCE CO OF AMERICA ... 62,311,062
88340 ...59-2859797 ..|06/01/2013 . |HANNOVER LIFE REASSURANCE CO OF AMERICA .. .50,069,212 |.

...35-0472300 ..|08/02/1999 . |LINCOLN NATIONAL LIFE INSURANCE COMPANY ..
...84-0849721 ..|11/01/2003 . |M LIFE INSURANCE COMPANY .....

..299,160 |.
46,785,051 |.

66346 ...58-0828824 ..|06/01/2020 . |MUNICH AVERICAN REASSURANCE COMPANY ..... . . . . R N 77,815,966 |.
... 70785 .....[...35-1137395 ..|04/27/2005 . [PACIFICARE LIFE AND HEALTH INSURANCE COMPANY .
... 93572 ..... ...43-1235868 ..|08/02/1999 . |RGA REINSURANCE COMPANY
... 93672 ... ...43-1235868 ..|08/02/1999 . |RGA REINSURANCE COMPANY ....213,783 |..
93572 ...43-1235868 ..|03/01/2003 . |RGA REINSURANCE COMPANY ... 17,419 ..
... 93572 .....|...43-1235868 ..|03/01/2003 . [RGA REINSURANCE COMPANY ...
... 93572 ..... ...43-1235868 ..|03/01/2003 . |RGA REINSURANCE COMPANY
... 93672 ... ...43-1235868 ..|03/01/2003 . |RGA REINSURANCE COMPANY
93572 ...43-1235868 ..|03/01/2003 . |RGA REINSURANCE COMPANY ...
93572 ...43-1235868 ..|01/19/2005 . |RGA REINSURANCE COMPANY ...
93572 ...43-1235868 ..|08/28/2006 . |RGA REINSURANCE COMPANY ...
93572 ...43-1235868 ..|05/01/2008 . |RGA REINSURANCE COMPANY ...
93572 ...43-1235868 ..|05/01/2008 . |RGA REINSURANCE COMPANY ...

...43-1235868 ..|05/01/2008 . |RGA REINSURANCE COMPANY ...
...43-1235868 ..|10/01/2008 . |RGA REINSURANCE COMPANY ...
...43-1235868 ..|12/01/2008 . |RGA REINSURANCE COMPANY ...
...43-1235868 ..|12/01/2000 . |RGA REINSURANCE COMPANY ...

70,799,458 |
10,003,354 |
20,403,496 |

| 03572 | 431235868 .. [12/01/2009 . [RGA REINSURANCE COVPANY
87017 .| -62-1003368 .. [08/02/1909 . SCOR GLOBAL LIFE REINSURANCE COVPANY OF DELAWARE
87017 ... | .62-1003368 .. [10/01/2000 . |SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAVARE -

.. ...|-..62-1003368 .. [03/01/2003 . [SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE .
.. 87017 ... ...62-1003368 ..|03/01/2003 . |SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE

.. 87017 ... ...62-1003368 ..|08/28/2006 . |SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE
87017 ...62-1003368 ..|08/01/2009 . |SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAMWARE .
87017 ...62-1003368 ..|08/01/2009 . |SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE .
87017 ...62-1003368 ..|08/01/2009 . |SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAMWARE .
87017 ...62-1003368 ..|12/01/2009 . |SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAMWARE .
87017 ...62-1003368 ..|12/01/2009 . |SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAMWARE .

87017 .| .62-1003368 _. [07/01/2010 . [SCOR GLOBAL LIFE REINSURANCE COVPANY OF DELAWARE 702 |

.. 97071 ... ...13-3126819 ..|01/19/2005 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ........cooooioiioiioeimnienennnenieneens | DB e R/ D | Ol s 6,905,907
97071 ...13-3126819 ..|08/28/2006 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY 21,072,303 |.

... 97071 .....[...13-3126819 ..|08/01/2007 . [SCOR GLOBAL LIFE USA REINSURANCE COMPANY

.. 97071 ... ...13-3126819 ..|08/01/2007 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ...

.. 97071 ... ...13-3126819 ..|12/01/2008 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY ..........cocccovoeivneinciencicnees | DBt e b R/ L e Ol e 2,923,823
97071 ...13-3126819 ..|06/01/2020 . |SCOR GLOBAL LIFE USA REINSURANCE COMPANY 21,414,231 |.
87572 ...23-2038295 ..|03/01/2003 . |SCOTTISH RE (U.S.), INC.

87572 ...23-2038295 ..|03/01/2003 . |SCOTTISH RE (U.S.), INC. .

87572 ...23-2038295 ..|03/01/2003 . |SCOTTISH RE (U.S.), INC. .

87572 ...23-2038295 ..|01/19/2005 . |SCOTTISH RE (U.S.), INC. ... |DE. . . .

68713 ...84-0499703 ..|08/02/1999 . |SECURITY LIFE OF DENVER INSURANCE COMPANY .. . . . . R N Ol o
68713 ...84-0499703 ..|03/01/2003 . |SECURITY LIFE OF DENVER INSURANCE COMPANY ..

68713 ...84-0499703 ..|03/01/2003 . |SECURITY LIFE OF DENVER INSURANCE COMPANY ..

68713 ...84-0499703 ..|04/01/2003 . |SECURITY LIFE OF DENVER INSURANCE COMPANY ..

... 68713 ..... ...84-0499703 ..|11/01/2003 . |SECURITY LIFE OF DENVER INSURANCE COMPANY
..... 82627 .....|...06-0839705 ..|08/02/1999 . |SWISS RE LIFE & HEALTH AMERICA, INC.
... |-..06-0839705 .. [08/02/1999 . [SWISS RE LIFE & HEALTH AVERICA, INC. ...
..... 82627 .....|...06-0839705 ..|10/15/2001 . | SWISS RE LIFE & HEALTH AMERICA, INC.

...... 2, 168,462
55,208,770 |
...... 1272764
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance

...06-0839705 ..[03/01/2003 . |SWISS RE LIFE & HEALTH AMERICA, INC. ...........co......
...06-0839705 ..|03/01/2003 . |SWISS RE LIFE & HEALTH AMERICA, INC. ..
...06-0839705 ..|03/01/2003 . |SWISS RE LIFE & HEALTH AMERICA, INC. ..
...06-0839705 ..|03/01/2003 . |SWISS RE LIFE & HEALTH AMERICA, INC. ..
...06-0839705 ..|11/01/2003 . |SWISS RE LIFE & HEALTH AMERICA, INC. ..
...06-0839705 ..|08/28/2006 . |SWISS RE LIFE & HEALTH AMERICA, INC. ..
...06-0839705 ..|05/01/2008 . |SWISS RE LIFE & HEALTH AMERICA, INC.
...06-0839705 ..|05/01/2008 . |SWISS RE LIFE & HEALTH AMERICA, INC.
...06-0839705 ..|10/01/2008 . |SWISS RE LIFE & HEALTH AMERICA, INC. ..
...06-0839705 ..|12/01/2008 . |SWISS RE LIFE & HEALTH AMERICA, INC. ..
...06-0839705 ..[06/01/2020 . |SWISS RE LIFE & HEALTH AMERICA, INC. ...........co......
...82-4533188 ..|06/01/2020 . | THE UNITED STATES BUSINESS OF THE CANADA LIFE ASSURANCE COMPANY

63,448,576
.. 10,559,067 [...ooveveiiiiiiiis
12,242,000 |... ..205,612 |...

................ 1,320,000
.. 268,887,096 |...
..... 6,804,665 ...
...65,919,284 |...
29,277,290 |...

...36-6071399 ..|08/02/1999 . | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY ........cccceveerecne ....512,844 |...

...36-6071399 ..|01/01/2001 . | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY ......cvevervenenienennninniene [NV | RT D | Ol o 1,096,709 ,
0899999. General Account - Authorized U.S. Non-Affiliates 1, 181,408,585 1,409,072 1,556,029 2,813,567
1099999. Total General Account - Authorized Non-Affiliates 1,181,408, 585 1,409,072 1,556,029 2,813,567
1199999. Total General Account Authorized 1, 181,408,585 1,409,072 1,556,029 2,813,567
1499999. Total General Account - Unauthorized U.S. Affiliates
1799999. Total General Account - Unauthorized Non-U.S. Affiliates
1899999. Total General Account - Unauthorized Affiliates

...75-6020048 ..|08/28/2006 . |SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY .......coccevevrvrimmimmomninninnonne | DB [ YRT D e Ol [ 7,024,071

...75-6020048 ..|12/11/2006 . |SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY .......coccovevrvrvmmimmomnimninninne | DB [t YRT D | Ol [ 7,515,212

...75-6020048 ..|12/11/2006 . |SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY werenren Ol o 4,042,500 123,053

...75-6020048 ..|12/11/2006 . |SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY .. .. |DE.. .CO/1.... e forer e

...75-6020048 ..|07/01/2007 . |SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY .. .. |DE.. . 54,351,420 |.ooviiiiiiien

...75-6020048 ..|05/01/2008 . |SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY .. .. |DE.. . ST R 66,499 oo

...75-6020048 ..]05/01/2008 . |SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY ...... v Ol o, 3,080,000 [oviiviiiiiiinnne
1999999. General Account - Unauthorized U.S. Non-Affiliates 76,079,702
..... 00000 ... ]...AA-3190829 ..[04/01/2005 . [MARKEL BERMUDA LIMITED .....ovoivveieoieeieessseesssessessesssnssnsssssnssnse e T )
2099999. General Account - Unauthorized Non-U.S. Non-Affiliates ,517, 871,
2199999. Total General Account - Unauthorized Non-Affiliates 76,079,702 5,696,313 6,055,740 404,584
2299999. Total General Account Unauthorized 76,079,702 5,696,313 6,055,740 404,584

2599999. Total General Account - Certified U.S. Affiliates

2899999. Total General Account - Certified Non-U.S. Affiliates

2999999. Total General Account - Certified Affiliates

..... 00000 .....|...AA-1460100 ..|08/02/1999 . |NEW REINSURANCE CO LTD 931,351

..... 00000 .....|...AA-1460100 ..|03/01/2003 . |NEW REINSURANCE CO LTD ... ... 19,095,891 |...

..... 00000 .....|...AA-1460100 ..|01/01/2004 . |NEW REINSURANCE CO LTD ... ... 45,084,293 |...

..... 00000 .....|...AA-1460100 ..|08/28/2006 . |NEW REINSURANCE CO LTD ... ... 14,048,196 |...

..... 00000 .....|...AA-1460100 ..|10/01/2008 . |NEW REINSURANCE CO LTD ... . . . ... 86,775,213 |...

..... 00000 .....|...AA-1460100 ..|12/01/2008 . |NEW REINSURANCE CO LTD eeeeeenenen. 2,776,980

..... 00000 .....|...AA-1460100 ..|06/01/2013 . |NEW REINSURANCE CO LTD irieeneene.. 116,828, 155
3199999. General Account - Certified Non-U.S. Non-Affiliates 285,540,079
3299999. Total General Account - Certified Non-Affiliates 285,540,079 ,
3399999. Total General Account Certified 285,540,079 772,366

3699999. Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999. Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999. Total General Account - Reciprocal Jurisdiction Affiliates

4399999. Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999. Total General Account Reciprocal Jurisdiction

4599999. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified 1,543,028, 366 7,105,385 7,611,769 3,990,517

4899999. Total Separate Accounts - Authorized U.S. Affiliates

5199999. Total Separate Accounts - Authorized Non-U.S. Affiliates
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1

NAIC
Company
Code

2 3 4 5 6 7
Domi-
ciliary
Juris-

Type of
Reinsurance

Type of

ID Effective Business

Number Date Name of Company diction Ceded Ceded

8

Amount in Force
at End of Year

Reserve Credit Taken

9

Current Year

10

Prior Year

11

Premiums

Outstanding Surplus Relief

12 13

Current Year Prior Year

14

Modified
Coinsurance
Reserve

15

Funds Withheld
Under
Coinsurance

5299999.

Total Separate Accounts - Authorized Affiliates

... 93580 .....[...84-0849721 ..[11/01/2003 . [M LIFE INSURANCE COMPANY

............ 13,417,475

5399999.

Separate Accounts - Authorized U.S. Non-Affiliates

13,417,475

5599999.

Total Separate Accounts - Authorized Non-Affiliates

13,417,475

5699999

. Total Separate Accounts Authorized

13,417,475

5999999

. Total Separate Accounts - Unauthorized U.S. Affiliates

6299999.

Total Separate Accounts - Unauthorized Non-U.S. Affiliates

6399999.

Total Separate Accounts - Unauthorized Affiliates

6699999.

Total Separate Accounts - Unauthorized Non-Affiliates

6799999.

Total Separate Accounts Unauthorized

7099999

. Total Separate Accounts - Certified U.S. Affiliates

7399999

. Total Separate Accounts - Certified Non-U.S. Affiliates

7499999.

Total Separate Accounts - Certified Affiliates

7799999.

Total Separate Accounts - Certified Non-Affiliates

7899999.

Total Separate Accounts Certified

8199999.

Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

8499999

. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates

8599999

. Total Separate Accounts - Reciprocal Jurisdiction Affiliates

8899999.

Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

8999999.

Total Separate Accounts Reciprocal Jurisdiction

9099999.

Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

13,417,475

9199999.

Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999,
7099999, 7599999, 8199999 and 8699999)

1,257,488,287

1,587,732

1,739,973

3,218,151

13,417,475

9299999.

Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999)

285,540,079

5,517,653

5,871,7%

772,366

9999999

- Totals

1,543,028, 366

7,106,385

7,611,769

3,990,517

13,417,475
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE S - PART 3 - SECTION 2

1

NAIC
Company
Code

ID Effective

Number Date Name of Company

5
Domi-
ciliary
Juris-
diction

6

Type of
Reinsurance
Ceded

7

Type of
Business
Ceded

8

Premiums

Unearned
Premiums
(Estimated)

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year
9

10
Reserve Credit
Taken Other
than for Unearned
Premiums

Outstanding Surplus Relief

1

Current Year

12

Prior Year

13

Modified
Coinsurance
Reserve

14

Funds Withheld
Under
Coinsurance

0399999.

Total General Account - Authorized U.S. Affiliates

0699999.

Total General Account - Authorized Non-U.S. Affiliates

0799999.

Total General Account - Authorized Affiliates

1099999.

Total General Account - Authorized Non-Affiliates

1199999.

Total General Account Authorized

1499999.

Total General Account - Unauthorized U.S. Affiliates

1799999.

Total General Account - Unauthorized Non-U.S. Affiliates

1899999.

Total General Account - Unauthorized Affiliates

... 00000 .....[..AA-3190829 ..[ 04/01/2005 . [MARKEL BERVUDA LIMITED

......................... 562,032

2099999.

General Account - Unauthorized Non-U.S. Non-Affiliates

562,032

2199999.

Total General Account - Unauthorized Non-Affiliates

562,032

2299999.

Total General Account Unauthorized

562,032

2599999.

Total General Account - Certified U.S. Affiliates

2899999.

Total General Account - Certified Non-U.S. Affiliates

2999999.

Total General Account - Certified Affiliates

3299999.

Total General Account - Certified Non-Affiliates

3399999.

Total General Account Certified

3699999

. Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999.

Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999.

Total General Account - Reciprocal Jurisdiction Affiliates

4399999.

Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999.

Total General Account Reciprocal Jurisdiction

4599999

. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

562,032

4899999

. Total Separate Accounts - Authorized U.S. Affiliates

5199999.

Total Separate Accounts - Authorized Non-U.S. Affiliates

5299999.

Total Separate Accounts - Authorized Affiliates

5599999.

Total Separate Accounts - Authorized Non-Affiliates

5699999.

Total Separate Accounts Authorized

5999999

. Total Separate Accounts - Unauthorized U.S. Affiliates

6299999

. Total Separate Accounts - Unauthorized Non-U.S. Affiliates

6399999.

Total Separate Accounts - Unauthorized Affiliates

6699999.

Total Separate Accounts - Unauthorized Non-Affiliates

6799999.

Total Separate Accounts Unauthorized

7099999.

Total Separate Accounts - Certified U.S. Affiliates

7399999

. Total Separate Accounts - Certified Non-U.S. Affiliates

7499999

. Total Separate Accounts - Certified Affiliates

7799999.

Total Separate Accounts - Certified Non-Affiliates

7899999.

Total Separate Accounts Certified

8199999.

Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

8499999.

Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates

8599999

. Total Separate Accounts - Reciprocal Jurisdiction Affiliates

8899999

. Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

8999999.

Total Separate Accounts Reciprocal Jurisdiction

9099999.

Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

9199999.

Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999,

6499999, 7099999, 7599999, 8199999 and 8699999)

9299999.

Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,

6599999, 7399999, 7699999, 8499999 and 8799999)

562,032

9999999

- Totals

562,032
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE S - PART 4

Reinsurance Ceded to Unauthorized Companies

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Issuing or Funds Sum of Cols.
Paid and Confirming Deposited by 9+11+12+13
NAIC Unpaid Losses Bank and Withheld Miscellaneous +14 but not in
Company ID Effective Reserve Recoverable Total Letters of Reference Trust from Balances Excess of
Code Number Date Name of Reinsurer Credit Taken (Debit) Other Debits (Cols.5+6+7) Credit Number (a) Agreements Reinsurers Other (Credit) Col. 8

0399999. Total General Account - Life and Annuity U.S. Affiliates

0699999. Total General Account - Life and Annuity Non-U.S. Affiliates

0799999. Total General Account - Life and Annuity Affiliates

..75-6020048 .. (08/28/2006 |SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY
..75-6020048 .. [12/11/2006 [SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY .
.. 75-6020048 .. [12/11/2006 [SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY .
..75-6020048 .. [12/11/2006 [SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY .
..75-6020048 .. [07/01/2007 [SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY .
..75-6020048 .. [05/01/2008 |SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY
.. 75-6020048 .. |05/01/2008 [SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY

. 123,053 |...

0899999. General Account - Life and Annuity U.S. Non-Affiliates

178,660 276,163 276,163
...00000 .....[..AA-3190829 ..[04/01/2005 [MARKEL BERMUDA LIMITED ......ovovoceovceossesseceeeecesseseeeeneeeenesneseseesesneneenenesnne |oneenneenes 5,541,053 [oneoiieieieieiecnees o [ 5,541,053 [o.eoieieieieieinees [ e | 7,259,503 [..eeeeeeeeiieeeieranen forereeeisnncsescees | [ 5,541,053
0999999. General Account - Life and Annuity Non-U.S. Non-Affiliates 5,541,053 5,541,053 XXX 7,259,508 5,541,053
1099999. Total General Account - Life and Annuity Non-Affiliates 5,719,713 97,503 5,817,216 1,000, 000 XXX 7,259,503 5,817,216
1199999. Total General Account Life and Annuity 5,719,713 97,503 5,817,216 1,000,000 XXX 7,259,503 5,817,216
1499999. Total General Account - Accident and Health U.S. Affiliates XXX
1799999. Total General Account - Accident and Health Non-U.S. Affiliates XXX
1899999. Total General Account - Accident and Health Affiliates XXX
...00000 ....J..AA-3190829 ..[04/01/2005 [MARKEL BERMUDA LIMITED ......ooeovoveoeomeeeemeeeemeseemeseemeseemeseemesesmseeensseemseesnaseens |oonseeenseenens 562,082 |- [ o 562,082 |- [ e [ 736,335 |-eeeueeueeieeneaniaeens |oeeeeeeesieeesnnnans feeeeeeae s aneas [reeneeeaneaneas 562,032
2099999. General Account - Accident and Health Non-U.S. Non-Affiliates 562,032 562,032 XXX 736,335 562,032
2199999. Total General Account - Accident and Health Non-Affiliates 562,032 562,032 XXX 736,335 562,032
2299999. Total General Account Accident and Health 562,032 562,032 XXX 736,335 562,032
2399999. Total General Account 6,281,745 97,503 6,379,248 1,000,000 XXX 7,995,838 6,379,248
2699999. Total Separate Accounts - U.S. Affiliates XXX
2999999. Total Separate Accounts - Non-U.S. Affiliates XXX
3099999. Total Separate Accounts - Affiliates XXX
3399999. Total Separate Accounts - Non-Affiliates XXX
3499999. Total Separate Accounts XXX
3599999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2699999 and 3199999) 178,660 97,503 276,163 1,000,000 XXX 276,163
3699999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2999999 and 3299999) 6,103,085 6,103,085 XXX 7,995,838 6,103,085
9999999 - Totals 6,281,745 97,503 6,379,248 1,000,000 XXX 7,995,838 6,379,248
(@) | Issuing or
Confirming | Letters
Bank of
Reference Credit American Bankers Association Letters of
Number Code (ABA) Routing Number Issuing or Confirming Bank Name Credit Amount
0001 ...ooeenne | IS 021000027 ..o JPMORGAN  CHASE ... ettt ettt ettt ettt ettt et e e st e s e s e e s e e s e st e e e e meeaeee e e s e e s e eeeeReeseemeemeeseeeeemeemeameaseaneaneeneaneeneaneaneeneaneaneaneaneaneas | eereenes 1,000,000




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

(000 Omitted)
2

1 3 4 5
2022 2021 2020 2019 2018
A. OPERATIONS ITEMS
1. Premiums and annuity considerations for life and
accident and health CoNtracts ...........co.ovvueueveveeenecs freeeerrnncces 3,991 | 3,727 e 3,732 [ 3,565 | 3,759
2. Commissions and reinsurance expense allowances |..........c.ccccoceevreenne. 200 | (80) v 257 oo 138 [ 312
3. COoNtract ClaIMS .......c.ccovvueueeereieieeieieieie e | 1,549 [, 4,921 [ 7,824 | 6,267 | o 5,372
4. Surrender benefits and withdrawals for life contracts|..........cc.ccociviiiiiiins i i [ [
5. Dividends to policyholders and refunds to members |............ccocoviiiiiiiiiis foviiiiiiiiiiis [ [
6. Reserve adjustments on reinsurance ceded ...} (217) [ (144)]..ooce [22515)) ] R (120) [eeiieeeeeceee (127)
7. Increase in aggregate reserve for life and accident
and health contracts
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and
accident and health contracts deferred and
UNCOMNECIEA ...ttt A7 | 95 | 15 [ 31 | 90
9. Aggregate reserves for life and accident and health
CONTACES ...ttt e 7,667 | 8,583 | 9,406 | ..o 10,373 | 11,042
10. Liability for deposit-type contracts
11.  Contract claims unpaid .........ccccovoeerieneeneenieneeieens
12.  Amounts recoverable On reiNSUraNnCe ..............cocoew.|oeeeeeeenennnenseeeenns 199 | 429 e L [0 0
13.  Experience rating refunds due or unpaid
14. Policyholders’ dividends and refunds to members
(not included in LiNe 10) ......ccovveiiieiieeieieieeeees e o [ [ [
15.  Commissions and reinsurance expense allowances
AUE .ottt s [ (O T 25 | 28 | 20
16.  Unauthorized reinsurance offSet ..........occovveneenienifornniii i [ e [
17.  Offset for reinsurance with Certified ReINSUrers .......[..cccociiiiiiiii i s i [
C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)
18. Funds deposited by and withheld from (F) ........cccocoo o [ [ i [
19. Letters of credit (L)
20.  Trust agreements (T) ...cocccvovevereueeereeieiereeeeeeseeens e 7,996 ..o 8,162 | 9,159 | 9,911 | 10,808
21, ONEI (O) ettt |oeeteee et [ttt eree [t ottt
D. REINSURANCE WITH CERTIFIED
REINSURERS (DEPOSITS BY AND FUNDS
WITHHELD FROM)
22.  Multiple Beneficiary Trust .........cccccovvviiiniininininne o i i [ [,
23.  Funds deposited by and withheld from (F) ........cccoco o i i [ e,
24,  Letters of credit (L) ....oocoovereeeeieieeceeeeeeee e [ [ [ [,
25, Trust agreements (T) ...occoeerierieiiieieeeeeeeeeeeees [ [ [ [ [
26. Other (O)

48



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)

1. Cash and invested aSSets (LINE 12) .......c.cviueueuiiiiiieeieieiieeie ettt e 5,889,572,254 |...coiiiiiiicie [ 5,889,572,254

2. REINSUIANCE (LINE 18) ...ouiiiiiiiieieieiiiiisisisie ettt sttt s st b s sese e e s esesesebesesesessssssesesesesesen fereeeeeeeeeeneie s 247 347 | (247 347 )|

3. Premiums and considerations (LINE 15) ...........ccceueviiiiiiirieeuiiiiiiseeeesesssssesesessssssssese s s sssssesesessssnss eoesesessescsesesnsnnns 122,374 oo 16,875 | 139,249

4. Net credit for CEded rBINSUTANCE .......c.cceuimreriieiiieieieinieeseseeseseisese e ssssessssessssessssessssesssensfeonsensesnne e XKt e 7,897,889 |...coovne 7,897,889

5. All other admitted asSets (DAIANCE) ............c.ccurvieereeeeeereeieeeeeeeeee e ee e ees s e sss s s s 88,045,812 88,045,812

6. Total assets excluding Separate ACCOUNtS (LINE 26) ........ccccvveeevereeeeeeceeiiieieeeieeee e e 5,977,987,788 |...occvevee. 7,667,417 |............ 5,985,655,205

7. Separate ACCOUNt @SSELS (LINE 27) .......cuveceeeceeeceeeeeeeeeeeeeeeeeeeeteseeeeeeseeeenae s esae s enaesenassenaeeenasnenen] 2,909,502, 162 2,909,502, 162

8. Total assets (Line 28) 8,887,489,950 7,667,417 8,895, 157,367

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract reserves (LINES 1 @Na 2) ........ccuiuiieieiiicicieteeeeceee sttt ssses s s s sessss s s s ses e eseeenen 4,519,505,743 |.......cooenvee. 7,667,417 |............ 4,527,173,160
10. Liability for deposit-type CONracts (LINE 3) .......ccccvrveviuevererieiieeeeeeieie ettt es e e 936,382,667 |-..eeeueeeeeeeeeieeieieieieeees [ 936,382,667
11, ClaIM FESEIVES (LINE 4) ....ovivieieieieecietctceeeee ettt ettt s st s et b et esess s s esssesesesesesnassssseseses e eeeseeeneneneeaen 8,894,413 | oo [ 8,894,413
12.  Policyholder dividends/member refunds/reserves (Line€s 5 through 7) ...........coceiiiiiiiiiiiiiiiiceeee s [ o
13.  Premium & annuity considerations received in advance (LiNE 8) ...........ccccveveveveveveueueeceeeieeeeeese o 5,197 | [ 5,191
14.  Other contract laDIlIIES (LINE 9) .......cvcvevevieieiieeeieectetet ettt s s s s bt sesn s s esanas [eeeeeeene s 5,151,415 | [ 5,151,415
15. Reinsurance in unauthorized companies (Line 24.02 minus inSet amMOUNt) ........cccoooiiiiiiiriirnirieei s [ e
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

E= L0 To U 1 SO RS SRRSO (SOOI
17. Reinsurance with Certified Reinsurers (Line 24.02 inSet @amMOUNL) .........coiiiiiiiiiiiiiieeiceieeieeeesees e [ oreeie s
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) .............. |- e [
19.  All other lIabilities (DAIANCE) ..........cvueueveieieeeeceete e et eeace ettt eeeeasa et e ee s e s et esenssaetesesenensnanaena 34,102,035 34,102,035
20. Total liabilities excluding Separate ACCOUNtS (LINE 26) .........oovoveveeeuereueiiiieieieieieeeseseseseseseeeesesees e 5,504,041,464 |................... 7,667,417 |............ 5,511,708,881
21.  Separate AcCOUNt ADIlIIES (LINE 27) .........c.cueeieeieeseeeeeeeeeseeeeeeeeeesees s sesss s s s 2,909,502, 162 2,909,502, 162
22, Total labilities (LINE 28) ........ccciueirieiriciirieiieietee sttt ettt ne e e 8,413,543,625 |......coconc... 7,667,417 |............ 8,421,211,042
23.  Capital & SUMPIUS (LINE 38) .......oueeeeeeeeeceeceeeeee et s st es e sensanaeaesesensnananennna 473,946,324 XXX 473,946,324
24. Total liabilities, capital & surplus (Line 39) 8,887,489,950 7,667,417 8,895,157,367

NET CREDIT FOR CEDED REINSURANCE

25, CONTACE FESEIVES ........voieieiieieieeiee et eee ettt et ee s ees et ses s ees e ees et sens et ensessnsesens s ettt 7,667,417
26, ClAIM FESEIVES ... e e e e e e e e e e e s e e e e e s e e e s e s e e seeseeans|enme e e e e aen
27.  Policyholder diVIdENAS/TESEIVES .........ocuiiiieiiieiieeie ettt ettt sae s e sae e s e eee s e e eneesneesneees Jo e
28. Premium & annuity considerations received in @dVANCE ...........ccocuiiiiiiiiienieieesieesie e [
29. Liability for deposit-type CONTFACES ..........oiuiiiiiiiieeee et sse e
30.  Other contract abIlIIES ... e
31, REINSUIANCE CEABA @SSELS ......oviurucuieeeerieseieeeteeseeseaeeeseeseseseseseseessssssesesesasesesesesesasssnsesesssssssssesesesefrusessssnicieasesnsnas 247,347
32. Other ceded reinsurance reCoVerables ........... ...
33.  Total ceded reinSUrance reCOVEIaDbIES .............coriuiuriuiirieiiriieieecieii ettt 7,914,764
34, Premiums and CONSIAEIALIONS ..........oweeeeeeeeeeeee e e e ee e e e e eee e eeeeee e e e e 16,875
35. Reinsurance in unauthorized COMPANIES ..........couiiiiiiiiieiieie ettt ettt et e e sae e s
36. Funds held under reinsurance treaties with unauthorized reinsurers ... o,
37. Reinsurance with Certified REINSUMETS ......... ... e
38. Funds held under reinsurance treaties with Certified Reinsurers ................ccoooiiiiiiiicc o
39. Other ceded reinsurance payables/OffSELS ..........cociiiiiiiiiiie e
40. Total ceded reinsurance Payable/OffSELS ............ccoooievcueuereieeeeececeeteeeeeeeeeae e e secae e enenaeae e senenenaees 16,875
41. Total net credit for ceded reinsurance 7,897,889
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only

1 Life Contracts 4 5 6 7
2 3
Accident and Health
Insurance Premiums, Total
Active Including Policy, Columns
Status Life Insurance Annuity Membership Other 2 through 5 Deposit-Type
States, Etc. (a) Premiums Considerations and Other Fees Considerations (b) Contracts
1. Alabama ... AL oo [ O 2,735 [ oo o e 2,735
2. Alaska .. ..
3. ATIZONA . AZ
4. ATKANSAS ... AR
5. California .. ... CA
6. Colorado ...... ... CO
7. Connecticut .. . CT
8. Delaware ............. ... DE
9. District of Columbia . ... DC
10. Florida ................. ... FL

11.  Georgia
12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.

17. Kansas .
18. Kentucky ..

19.  Louisiana .. LA L e [ [ [ [ [
20.  MaiNe ...cooeeeeiie e ME oo Lo oo Lo e e e

21, Maryland ... MD

22. Massachusetts .

23. Michigan ......
24. Minnesota

25. Mississippi
26. Missouri ...
27. Montana ...

28. Nebraska .......ccccooiiiiiiiiii

29. Nevada ........cccoooeevievieciieciceieeicnieeeeies. NV b 8,354 [l .
30. New Hampshire ..16,670,378 |. .16,688,264 |..
31.  New Jersey ...... .. 17,492,549 |, 17,672,275 |..
32, NEW MEXICO ..ovenverenierenieieieieeeeee e .. 23,719 |..
33, NEW YOrK c.oeiieeeieee et ,041,565,960 |..

34. North Carolina ..
35. North Dakota ....

............ 549,084 |..

36, OhiO .. e 208,770 |
37, OKIahoma ..o OK [l 83,800 [ oo oo foeeieineeieenns 3,300
38.  Oregon .......ccoeeveeenicecncecnninneinseieseneninnes. OR oo L oo 8,807 o o o e, 6,401 |..

39. Pennsylvania
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

911,498 |..

44. Texas .......

45.  Utah

46. Vermont

47. Virginia .....

48. Washington ..

49.  West Virginia .......ccccoooiiiiiiiiiiiieee e

50.  WIiSCONSIN ...

51.  Wyoming ......... .

52. American Samoa . .. AS

53, GUAM .ot GU

54. Puerto RiCO ...oooeiiiiiieiieeeeeee s PR

55. U.S. Virgin Islands ...... VI

56. Northern Mariana Islands e MP |

57.  Canada ...coooeeeieeeeee e CAN

58. Aggregate Other Alien ..........cccoeveeriveennnenne oT

59.  SUBOtAl ...eeeeieeiieeeee s

90. Reporting entity contributions for employee benefits

laNS. ...

91. DFi)vidends or refunds applied to purchase paid-up
additions and annuities..............ccccoo

92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccccccecuveeeeeiiinnnns

93.  Premium or annuity considerations waived under
disability or other contract provisions....................

94.  Aggregate or other amounts not allocable by State. |
95. Totals (Direct Business)
96. Plus reinsurance assumed...

97  Totals (All Business) ...16,392,837 |..... TR UPURTPRTPRRI RUPTOURTOUPTOPPTPRPTPRRPR RUORE 1,202,738,409 |..
98. Less reinsurance ceded............oocoeeieeienieneenenn | XXX e 4,068,320 [...oooveeeeeeceiecieees e o ies e 4,068,320
99. Totals (All Business) less Reinsurance Ceded XXX 12,324,517 1,186,345,573 |(c) 1, 198,670,090
DETAILS OF WRITE-INS
58001. ZZZ 0ther ATIen ...ccooooeeeeeeieeeeeeeeeeeeeeee e XXX v [ feermreics o e e [
58002. Aggregate Other Alien e XXX e 332,704 |....coeeeeee 72,625 oo [ [ 405,329 |
58003. XXX oo fo
58998. Summary of remaining write-ins for Line 58 from
overflow page .........cccecevieiiiniiniiniieneee e XXX e forrenieiiis e e [ e e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. XXX
9402. e XXX....
9403. XXX
9498. Summary of remaining write-ins for Line 94 from
overflow page .........cccccevieiiiniiniinienneee e XXX e forrenieiiis e e [ e e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...............cccceeveen ... 51 4. Q- Qualified - Qualified or accredited reinsurer.............ccccooceeiiiiiiiiiniies .,
2. R - Registered - Non-domiciled RRGs 5. N - None of the above - Not allowed to write business in the state............ ... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations
ALLOCATED BASED ON ADDRESSES ON RECORD OF POLICYOWNER OR PAYOR SUBMITTING PREMIUMS.
(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY
SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals
1. AlADAMA .o AL o 2,735 | [ e [ [ 2,735
2. AIESKA ... AK i foori i i o
3. ATIZONA oo AZ | 6,413 | T4 TAT oot oo o [ 381,130
4. ArKanSsas ... AR i o i i o
5. California ......cceveeeeiiinrssieee e CA | 500,993 |............ 3,455,765 |....coeviiniicins [ e [ 3,956,758
6. COlOrAAO ...ttt (o7 I 25,995 | 46,904 | e e e 72,899
7. CONNECHCUL ...eeeeeeieeeeeeee e [0 I R 253,817 | 2,006,363 [....cooerirriieeine frereinceens [ o 2,260,180
8. DElaWAre ......c.oeeeeeeeeeeeeeeeeeeeeeeee e (0] = O 383,660 |............. (814,131 [ e e o 69,529
9. District of Columbia ... DC .110,628 |.. 1,515,492 |. .. . 1,626,120
10, Florida ..oociiiiiiiicc FL 730,652 |............ 6,767,914 [ [ e [ 7,498,566
11, GEOIGIA eueeeeieiieieeeeeieeee et GA | 1,452,085 |............ 1,620,583 |.oecviiiriciciiins oo [ [ 3,072,668
12, Hawaii ..o HE [ i e foviiis i i
130 1dAN0 e ID [ [
14, MlINOIS ..o L ... (158,933)]..
15, INdi@na ..o IN [ s
16, JOWA ..o IA [ i [ e i
17, KANSAS ..o KS  |ooeeeirrneeieeiiene [ 1,815 | e e o 1,815
18, KeNUCKY ..cvviiiiiiiiiiiieececeeeeee s KY oo i e e i i
19, LOUISIANG ..ot N Y O R U RN RN
20. MAINE ....cocveverieereieeeeeeceveeeeeeeeeesseesensenserees. ME oo s i [ o [
21, Maryland ........ccoeeiinine e 1710 2 R 104,569 |............... A11,688 ..o [ [ [ 516,257
22, MaSSAChUSES ........cviveerieeeieeeeeeee e MA oo 47,700 |............... 315,700 ovoveeeeeeceeeiees oo oo eee e 363,409
23, MICHIGAN ..ot LY/ SR 201,439 [ [ e e 201,439
24, MINNESOLA ... MN oo 529,408 |....cooveeeeeeeeeeees e s e e 529,408
25. Mississippi
26.  MISSOUN ....oceeiiiiiiiiiicicce e
27. MONtana .......ccceeieeeeiieneeeeeeeseeeeseseeseeneenes. MT s s e L i e
28, NEbraska .....ccccoeveeeeeeeeeeeeeeeseseeesisesisesienies. NE v 15,878 o e e e e 15,378
29, Nevada .......ccccceeeeveeeeeeerereeeeeeeeeeeeeeeeeeneneeeeeens. NV i 8,354 [ i [ oo [oreeeeee 8,354
30. New Hampshire ........ccccceeveveveveeeeeeeeeeeeeeeeceeneeee. NH o 17,886 o 16,670,378 |.eoeoeeeeeeeeeeeeeeees oo e o 16,688,264
31, NEW JErSEY ....ccoveeeeieeeeeieeeieeeieesieeseeesieeseeeneneens. N e 179,726 [ 17,492,549 | e | 129,277 |.......... 17,801,552
32, NEW MEXICO ...vvveeeieeeeeeeeeee ettt [NV I A 23,719 [ o s e e 23,719
33, NEW YOTK .t NY | 10,345,727 |..... 1,031,220,234 |...ooiiiiiirniie o [ 3,905,950 |..... 1,045,471,910
34. North Caroling .........c..cceeeveeveeeeeveeeeesveensieensieee. NC o e 374,340 | 74,785 .o [ e et 549,084
35.  North Dakota .......ccceceeveeeeeeeenieerieesieesisereeeieeens. ND L i
36. ...79,570 |.. .169,200 |..
37.  OKIAhOMA ... OKC o 3,300 [
38.  OrEGON .ottt sesesneseseneenenenenns. OR i 6,401 |
39.  Pennsylvania ..........ccccoceeeeeenieeniseeseeseieseeneeen. PA i 204,914 ... 706,578
40. Rhode ISIand .........c.cccooeeeveveeereeeeeeeeeeeeeeeeiee. RE e oo,
41, South Caroling .........ccceevvevreeneeneessesesesesienenees. SC i 10,051 [oocvivinee 368,807
42, South DaKota ........cccoveveeeeeeeeeeiieeeeeeeeseeseees. SD i 144,000 [...ovoeeeerrccineene
43, TENNESSEE ..cooeeveneeveeeieesieesieeseesieesenessnenenenenes TN i (107
44, TEXAS .veveeeeeeeieieieieeeeeeeseee e TXC o 68,699 |........... 1,189,773
45, UtaN oo UT i o,
46.  Vermont ... VT 09,022 [
47. Virginia .... , 441,043 |..
48, Washington ........ccccceeieiriviiieieeiee e WA [ 1,950 | 103,328
49, WeSt Virginia ......coeueveveveeceeeeeeeeececee e WV | 2,698 .o
50, WISCONSIN ...t W e 9,000 |
51, WYOMING 1o WY i oo i e o
52.  American Samoa ..........ccccevieuiiiiiiiieiieees AS [ o o o e
53, GUAM ..ottt (1 O N U R RO
54. Puerto RiCO ........ccccoiiiiiiiii PR oo i e v i e
55. U.S.VirginIslands ........ccccoooeiiiiiiiiniiieeeeeeee VI [ for i e o
56. Northern Mariana Islands .................ccccooiiiiiinnne MP [ i e foviii i e
57.  €Canada .......ccoeeevieiieiiiieneesieneeneeneeneeseeseeneenes. CAN] s [ [
58. Aggregate Other Alien .332,704 |... 72,625 |... o e .405,329
59. Total 16,347,563 1,186,345,573 136,620,828 1,339,313,964
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
33-0769202 NE Pacific Mutual Holding Company
33-0769203 DE Pacific LifeCorp
91-2025652 MO Pacific Life & Annuity Services, Inc.
95-1079000 67466 NE Pacific Life Insurance Company
58-1516006 GA Confederation Life Insurance and Annuity Company
26-1220784 13069 VT Pacific Alliance Reinsurance Company of Vermont
95-1079000 DE Pacific Asset Holding LLC
95-1079000 DE 700 Main Street LLC
86-0966932 DE Grayhawk Golf Holdings, LLC
95-1079000 AZ | Grayhawk Golf Club L.L.C.
95-1079000 DE GW Member LLC
46-3942695 DE |GW Apartments LLC
33-0738940 DE Las Vegas Golf I, LLC
33-0738940 NV |Angel Park Golf, LLC
95-1079000 DE Pacific TriGuard Partners LLC
95-1079000 DE PL 315 Elden Member, LLC
88-2268475 DE 315 Elden Multifamily JV Investors LLC
88-2391808 DE 315 Elden Street Multifamily Partners LLC
88-2220236 DE |315 Elden Street Owner LLC
95-1079000 DE PL 400k Member, LLC
95-1079000 DE PL 440k Member, LLC
95-1079000 DE PL 803 Division Street Member, LLC
84-3891231 DE Nashville Gulch Venture LLC
84-4242104 DE |Nashville Gulch Owner LLC
95-1079000 DE PL 922 Washington Owner, LLC
95-1079000 DE PL Adley Member, LLC
86-3380647 DE Redwood PL Adley LLC
81-0891843 GA |DD 6075 Roswell LLC
95-1079000 DE PL Alara Member, LLC
82-2456999 DE Greenwood Village Apartment Investors, LLC
82-2442057 DE | Greenwood Village Owner, LLC
95-1079000 DE PL Allston Yard Member, LLC
87-2245095 DE |Allston Yards Apartments, LLC
95-1079000 DE PL Alta Vista Newcastle MF Member, LLC
92-0583810 DE Alta Vista Newcastle Multifamily JV Investor LLC
88-3228031 DE Alta Vista Newcastle Multifamily Partners LLC
88-3153970 DE Lost Spurs Owner LLC
88-3178533 DE Village at Bellaire Owner LLC
95-1079000 DE PL Andante Member, LLC
82-1256174 DE Andante Venture LLC
82-1235929 DE | Andante Owner LLC
95-1079000 DE PL Anthology Member, LLC
84-3246397 DE Anthology Venture LLC
84-3298163 DE Anthology Owner LLC
84-3246397 DE Anthology CEA Owner LLC
95-1079000 DE PL Arkins Member, LLC
87-1535356 DE 2950 Arkins Owner, LLC
87-3824344 DE 2950 Arkins Commercial, LLC
87-3757470 DE 2950 Arkins Residential, LLC
95-1079000 DE PL Aster Member, LLC
84-1985886 DE | Alston Manor Investors JV LLC
95-1079000 DE PL Beardslee Member, LLC
82-1550435 DE Village at Beardslee Investor, LLC
82-1550515 DE Village at Beardslee Phase I, LLC
82-1558241 DE Village at Beardslee Phase II, LLC
95-1079000 DE PL Brier Creek Member, LLC
81-3033328 DE |Brier Creek Investors JV LLC
95-1079000 DE PL Brightleaf Member, LLC
88-4392028 DE |Brightleaf Venture LLC
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
92-1360678 DE | |Brightleaf Owner LLC
95-1079000 DE PL Bromwell Member, LLC
87-3781513 DE Bromwell Investors LLC
87-4017034 DE |Bromwell Owner LLC
95-1079000 DE PL Canyon Park Member, LLC
88-3397042 DE |Canyon Park JV LLC
95-1079000 DE PL Cedarwest Member, LLC
84-1816250 DE Cedarwest JV LLC
84-1780378 DE |Cedarwest Bend LLC
95-1079000 DE PL Dairies Owner, LLC
95-1079000 DE PL Deer Run Member, LLC
83-1232815 DE Deer Run JV LLC
83-0768213 WA |Deer Run Spokane LLC
95-1079000 DE PL Del Sol Member, LLC
92-0432605 DE |Bradbury/FeIix Investors, LLC
95-1079000 DE PL Denver Member, LLC
47-5579220 DE |1776 Curtis, LLC
95-1079000 DE PL DTC Member, LLC
88-1164622 DE Legacy/PL DTC JV LLC
88-1192551 DE |Legacy DTC Owner LLC
95-1079000 DE PL Elk Meadows Member, LLC
82-5266812 DE Elk Meadows JV LLC
45-2101622 uTt |Elk Meadows Park City, LLC
95-1079000 DE PL Evo Union Member, LLC
88-4043620 DE Evo Union Park Venture, LLC
88-3999235 DE |Evo Union Park Property Owner, LLC
95-1079000 DE PL Fairfax Gateway Member, LLC
83-2205761 DE |Fairfield Fairfax Gateway LLC
95-1079000 DE PL Fountain Springs Member, LLC
86-3682155 DE Fountain Springs JV LLC
86-3652580 CO |Fountain Springs LLC
95-1079000 DE PL Fusion Member, LLC
88-3630811 DE |Fusion MF Venture LLC
95-1079000 DE PL GAAV Member, LLC
84-4784190 DE Greystar Active Adult Venture I, LP
88-3236761 DE GS AA Avenu Natick HoldCo, LLC
88-3236904 DE GS AA Avenu Natick Owner, LLC
88-3219075 DE GS AA Draper HoldCo, LLC
88-3222470 DE GS AA Draper Owner, LLC
87-3753100 DE GS AA Kierland HoldCo LLC
87-3753334 DE GS Kierland Owner LLC
84-4833452 DE GS AA Riverwalk HoldCo, LLC
84-4812035 DE GS AA Riverwalk Owner, LLC
84-5012344 DE GS AA Stapleton HoldCo, LLC
84-5002983 DE GS AA Stapleton Owner, LLC
84-4865459 DE GS AA San Marcos HoldCo, LLC
84-4923357 DE GS AA San Marcos Owner, LLC
88-3176143 DE GS AA Village5 Holdco, LLC
88-3211782 DE GS AA Village5 Owner, LLC
84-4963817 DE GS AA Vistas HoldCo LLC
84-4944902 DE GS AA Vistas Owner LLC
95-1079000 DE PL Gramax Member, LLC
85-0814463 DE |ASI Gramax LLC
95-1079000 DE PL Hana Place Member, LLC
83-2845622 DE Hana Place JV LLC
83-2862606 DE |Hana Place Seattle LLC
95-1079000 DE PL Hawkins Press Member, LLC
87-2075960 DE |Hawkins Press Investors JV, LLC
95-1079000 DE PL Heather Estates Member, LLC
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88-3415673 DE |Heather Estates JV LLC
95-1079000 DE PL/KBS Fund Member, LLC
20-8908816 DE | |Offices at University, LLC
95-1079000 DE PL Kierland Member, LLC
82-2835217 DE T&L Apartment Investor, LLC
82-2851607 DE LAK Apartments, LLC
82-2854486 DE TAK Apartments, LLC
95-1079000 DE PL Lakemont Member, LLC
81-2465746 DE |Overlook at Lakemont Venture LLC
95-1079000 DE PL LasCo Owner, LLC
95-1079000 DE PL Little Italy Member, LLC
84-2725289 DE |Little Italy Apartments LLC
95-1079000 DE PL Loso Member, LLC
87-3318882 DE South & Hollis Investors JV LLC
86-2243446 DE KA Loso Investors LLC
86-2243446 DE KA LOSO Holdings LLC
95-1079000 DE PL Milieu Guarantor, LLC
95-1079000 DE PL Monterone Member, LLC
82-1850100 DE |Monterone Apartment Investor, LLC
95-1079000 DE PL Monte Vista Member, LLC
88-1939284 DE Monte Vista JV LLC
88-1966680 CA |Monte Vista Preservation LP
95-1079000 DE PL Mortgage Fund, LLC
95-1079000 DE PL One Jefferson Member, LLC
81-3664344 DE |One Jefferson Venture LLC
95-1079000 DE PL Park Row Member, LLC
87-3671804 DE Park Row Apartment Partners, LLC
87-3601538 DE |Park Row Apartments, LLC
95-1079000 DE PL Peoria Member, LLC
95-1079000 DE |205 Peoria Street Owner, LLC
95-1079000 DE PL Radian Member, LLC
88-3459110 DE Radian Partners Group LLC
88-3448107 DE |Radian Partners Property Owner LLC
95-1079000 DE PL Redland Member, LLC
81-4254723 DE |Redland Road Apartment Investor LLC
95-1079000 DE PL Reno Member, LLC
82-1578285 DE NPLC BV Manager LLC
82-1595140 DE |NPLC BV Investment Company LLC
95-1079000 DE PL SFR HD Member, LLC
86-3271879 DE SFR JV-HD LP
86-3318561 DE SFR JV-HD Equity LLC
86-3292344 DE SFR JV-HD Property LLC
95-1079000 DE PL SFR MLS Member, LLC
87-1130774 DE SFR JV-2LP
87-1318011 DE SFR JV-2 Equity LLC
87-1106735 DE SFR JV-2 Property LLC
95-1079000 DE PL Spectrum Member, LLC
81-4621690 DE |9242 West Russell Road Apartment Investors, LLC
95-1079000 DE PL Stonebriar Member, LLC
83-1386887 DE | Stonebriar Apartment Investor, LLC
95-1079000 DE PL Tessera Member, LLC
83-1584526 DE Tessera Venture LLC
83-1613080 DE | Tessera Owner LLC
95-1079000 DE PL Timberlake Member, LLC
47-5512147 DE |80 South Gibson Road Apartment Investors, LLC
95-1079000 DE PL TOR Member LLC
47-4506277 DE |2803 Riverside Apartment Investors, LLC
95-1079000 DE PL Towerview Member, LLC
87-3832863 DE |Preston Ridge Holdings JV LLC
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95-1079000 DE PL Tranquility Lake Member, LLC
87-3715279 DE Tranquility Lake Apartment Partners, LLC
87-3630624 DE |Tranqui|ity Lake Apartments, LLC
95-1079000 DE PL Trelago Member, LLC
84-3836278 DE |Trelago Way Investors JV LLC
95-1079000 DE PL Tupelo Member, LLC
84-2252135 DE Tupelo Alley Apartment Investors, LLC
84-2492971 DE | Tupelo Alley Owner, LLC
95-1079000 DE PL Van Buren Member, LLC
81-1841112 DE 1035 Van Buren Holdings, L.L.C.
61-1788296 DE |1035 Van Buren, L.L.C.
95-1079000 DE PL Vantage Member, LLC
38-4098145 DE |Vantage Post Oak Apartments, LLC
95-1079000 DE PL Wabash Member, LLC
82-2382409 DE |THC 1333 S. Wabash LLC
95-1079000 DE PL Walnut Creek Member, LLC
85-3269025 DE |Del Hombre Walnut Creek Holdings LLC
95-1079000 DE PL Wardman Member, LLC
95-1079000 DE |Wardman Hotel Owner, L.L.C.
95-1079000 DE PL Wilder Member, LLC
87-2067254 DE Redwood PL Wilder, LLC
87-2067063 DE |RPL Wilder, LLC
95-1079000 DE PL Wilshire Member, LLC
84-1953073 DE Wilshire Apartment Investors, LLC
84-1953073 DE |1111 Wilshire Owner, LLC
95-1079000 DE Wildflower Member, LLC
26-2387139 FL |Epoch-Wildflower, LLC
46-3586207 15368 VT Pacific Baleine Reinsurance Company
83-3584534 DE Pacific Co-Invest Credit Fund | L.P.
83-1901561 DE Pacific Co-Invest Opportunities Fund | L.P.
86-1780626 DE Pacific Co-Invest Opportunities Fund 1l L.P.
85-1023345 DE PPFA Credit Opportunities Fund | L.P.
46-0831471 DE Pacific Global Asset Management LLC
04-3244012 DE Cadence Capital Management LLC
95-1079000 DE Cadence Global Equity GP LLC
81-4946475 DE |Cadence Global Equity Fund L.P.
32-0710746 DE Pacific Asset Management LLC
46-5070548 DE PAM Bank Loan GP LLC
46-5076716 DE |Pacific Asset Management Bank Loan Fund L.P.
82-5064321 DE PAM CLO Opportunities GP LLC
82-5046546 DE |Pacific Asset Management CLO Opportunities Fund L.P.
95-1079000 DE Pacific Global Advisors LLC
36-4770311 DE Pacific Private Fund Advisors LLC
95-1079000 DE CAA-PPFA Equity Opportunities | GP LLC
86-3846394 DE |CAA-PPFA Equity Opportunities Fund L.P.
95-1079000 DE CAA-PPFA Opportunities Il GP LLC
92-0846003 DE |CAA-PPFA Opportunities Fund Il L.P.
83-3631022 DE Pacific Co-Invest Credit | GP LLC
83-3584534 DE |Pacific Co-Invest Credit Fund | L.P.
86-1729494 DE Pacific Co-Invest Credit Il GP LLC
86-1701945 DE |Pacific Co-Invest Credit Fund Il L.P.
83-1910016 DE Pacific Co-Invest Opportunities | GP LLC
83-1901561 DE |Pacific Co-Invest Opportunities Fund I L.P.
86-1814349 DE Pacific Co-Invest Opportunities Il GP LLC
86-1780626 DE |Pacific Co-Invest Opportunities Fund Il L.P.
81-2502241 DE Pacific Private Credit Il GP LLC
81-2527906 DE |Pacific Private Credit Fund I1 L.P.
82-3306657 DE Pacific Private Credit Ill GP LLC
82-3274195 DE |Pacific Private Credit Fund 11l L.P.
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83-1866611 DE Pacific Private Credit IV GP LLC
83-1842548 DE |Pacific Private Credit Fund IV L.P.
86-1871009 DE Pacific Private Credit V GP LLC
86-1843877 DE |Pacific Private Credit Fund V L.P.
95-1079000 DE Pacific Private Equity | GP LLC
46-4081630 DE |Pacific Private Equity Fund I L.P.
81-2508604 DE Pacific Private Equity Opportunities Il GP LLC
81-2546748 DE Pacific Private Equity Opportunities Fund Il L.P.
82-4117401 DE Pacific Private Feeder Fund Il LP
82-3293185 DE Pacific Private Equity Opportunities Il GP LLC
82-3258645 DE |Pacific Private Equity Opportunities Fund Il L.P.
83-1886805 DE Pacific Private Equity Opportunities IV GP LLC
83-1828750 DE |Pacific Private Equity Opportunities Fund IV L.P.
86-1953348 DE Pacific Private Equity Opportunities V GP LLC
86-1896517 DE |Pacific Private Equity Opportunities Fund V L.P.
92-0559885 DE Pacific Private Equity Opportunities Fund II-B LLC
95-1079000 DE Pacific Private Feeder Ill GP, LLC
83-3991753 DE |Pacific Private Feeder Fund Il L.P.
95-1079000 DE Pacific Private Feeder IV GP LLC
85-3467221 DE Pacific Private Feeder Fund IV L.P.
83-1842548 DE Pacific Private Credit Fund IV L.P.
83-1828750 DE Pacific Private Equity Opportunities Fund IV L.P.
85-1055644 DE PPFA Credit Opportunities | GP LLC
85-1004202 DE CAA — PPFA Credit Opportunities Fund | L.P.
85-1023345 DE PPFA Credit Opportunities Fund | L.P.
95-3769814 97268 AZ Pacific Life & Annuity Company
61-1521500 DE |Pacific Life Fund Advisors LLC
61-1521500 DE Pacific Life Fund Advisors LLC
61-1521500 DE Pacific Life Trade Receivable GP LLC
83-0796120 DE |Pacific Life Investment Grade Trade Receivable Fund L.P.
95-1079000 DE Pacific Life Purchasing LLC
81-2527906 DE Pacific Private Credit Fund Il L.P.
82-3274195 DE Pacific Private Credit Fund Il L.P.
83-1842548 DE Pacific Private Credit Fund IV L.P.
46-4076972 DE Pacific Private Equity Incentive Allocation LLC
46-4081630 DE Pacific Private Equity Fund | L.P.
81-2546748 DE Pacific Private Equity Opportunities Fund Il L.P.
82-3258645 DE Pacific Private Equity Opportunities Fund Il L.P.
83-1828750 DE Pacific Private Equity Opportunities Fund IV L.P.
82-4117401 DE Pacific Private Feeder Fund Il LP
83-3991753 DE Pacific Private Feeder Fund Il L.P.
85-3467221 DE Pacific Private Feeder Fund IV L.P.
95-2594489 DE Pacific Select Distributors, LLC
33-0769203 DE Pacific Life Re Holdings LLC

BMU Pacific Life Holdings Bermuda Limited

GBR Pacific Life Re Services Limited

SGP Pacific Life Re Services Singapore Pte. Limited

CHN Pacific Life Re (Shanghai) Information Consulting Services Co., Ltd

BMU Pacific Life Services Bermuda Limited

GBR UnderwriteMe Limited

GBR UnderwriteMe Technology Solutions Limited
87-4269708 DE |UnderwriteMe North America Corp.

AUS UnderwriteMe Australia Pty Limited
98-1012719 BMU Pacific Life Re Global Limited

BMU Pacific Life Re International Limited

AUS Pacific Life Re (Australia) Pty Limited
46-0520835 GBR Pacific Life Re Holdings Limited
98-0391994 GBR |Pacific Life Re Limited
98-1018533 CAN Pacific Services Canada Limited
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Pacific Life Insurance Company - entities under significant influence or beneficial interest

Various
95-3433806

95-1079000
95-1079000

Various

DE
DE
CA
CYM
CYM
DE

DE
CYM
CYM

MA
CYM
CYM
CYM
CYM
CYM
CYM

IF 2010-355 N Rock Island LLC
Pacific Funds Series Trust

Pacific Life Foundation

Pacific Life Funding, LLC

Pacific Life Global Funding

Pacific Life Global Funding Il

Pacific Life Insurance Company Retirement Incentive Savings Plan
Pacific Life Short Term Funding, LLC
Pacific Pilot Funding

Pacific Pilot Funding Il

Pacific Select Fund

Trestles CLO 2017-1, Ltd.

Trestles CLO I, Ltd.

Trestles CLO lll, Ltd.

Trestles CLO IV, Ltd.

Trestles CLO V, Ltd.

Trestles CLO VI, Ltd.
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...| 33-0769202 .. Pacific Mutual Holding Company .................. LNE] UIP....... . . v [ NO
..| 33-0769203 .. Pacific LifeCorp ....uuuummmmmmmmmnieieiiiiiiinininnns LDE] s UIP....... Pacific Mutual Holding Company .. . [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ......... |....NO.....|.ceee weeee
91-2025652 .. Pacific Life & Annuity Services, Inc. ... Mo, NIA....... Pacific LifeCorp ... Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... vl N0 e
. [95-1079000 .. Pacific Life Insurance Company LNE] e UP....... Pacific LifeCorp ... Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... e N0 e
Confederation Life Insurance and Annuity
58-1516006 .. COMPANY e e e e e e e L GAL] s NIA....... Pacific Life Insurance Company ............... Ownership .100.000 ...|Pacific Mutual Holding Company ......... e N0 e
Pacific Alliance Reinsurance Company of
. |26-1220784 .. VErmont ......eeeeeeeiei . Pacific Life Insurance Company ............... Ownership .100.000 ...|Pacific Mutual Holding Company .........
..| 951079000 .. Pacific Asset Holding LLC ...l . Pacific Life Insurance Company . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. 700 Main Street LLC ......... .. |Pacific Asset Holding LLC .. . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
86-0966932 .. Grayhawk Golf Holdings, LLC . .. |Pacific Asset Holding LLC .. . | Ownership.. .95.000 ....|Pacific Mutual Holding Company ..
95-1079000 .. Grayhawk Golf Club L.L.C . | Grayhawk Golf Holdings, LLC Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
...| 951079000 .. G Member LLC Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
..| 46-3942695 .. G Apartments LLC GW Member LLC . | Ownership.. ..90.000 ....|Pacific Mutual Holding Company
33-0738940 .. Las Vegas Golf I, LLC . .. |Pacific Asset Holding LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
33-0738940 .. Angel Park Golf, LLC .. .. |Las Vegas Golf I, LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
95-1079000 .. Pacific TriGuard Partners LLC . . |Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
...| 95-1079000 .. PL 315 Elden Member, LLC | Pacific Asset Holding LLC .. .. | Ownership.. .100.000 ...|Pacific Mutual Holding Company
..| 88-2268475 .. 315 Elden Multifamily JV Investors LLC ....... . PL 315 Elden Member, LLC ....ccovvvvrrrrernnnns Ownership.. ..90.000 ....|Pacific Mutual Holding Company

88-2391808 .. 315 Elden Street Multifamily Partners LLC ..|315 Elden Multifamily JV Investors LLC .... |Ownership.. .80.000 ....|Pacific Mutual Holding Company ..
88-2220236 .. 315 Elden Street Owner LLC ... .. |315 Elden Street Multifamily Partners LLC |Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
95-1079000 .. PL 803 Division Street Member, LLC . . |Pacific Asset Holding LLC Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
...|84-3891231 .. Nashville Gulch Venture LLC .......ccccounnnnnnen PL 803 Division Street Member, LLC .. Ownership.. ..90.000 ....|Pacific Mutual Holding Company
..| 84-4242104 .. Nashville Gulch Owner LLC .........eeeveevennnnee Nashville Gulch Venture LLC ... . [ Ownership.. .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. PL 400k Member, LLC ... . . |Pacific Asset Holding LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company .. .
...| 95-1079000 .. PL 440k Member, LLC ....coovereeeiiiiiiiiiiiies . Pacific Asset Holding LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company .........
...| 951079000 .. PL 922 Washington Owner, LLC ........cceeeennnnn Pacific Asset Holding LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company .........
...| 95-1079000 .. PL Adley Member, LLC ....cooe . Pacific Asset Holding LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company .........
..| 86-3380647 .. Redwood PL Adley LLC .ooovvvveeieieiiiiiieieeeeeeees . PL Adley Member, LLC ... Ownership.. ..90.000 ....|Pacific Mutual Holding Company .........
81-0891843 .. DD 6075 Roswel | LLC ... . |Redwood PL Adley LLC ... . | Ownership.. 100.000 ...|Pacific Mutual Holding Company .. .
...| 951079000 .. PL Alara Member, LLC .......cceeeieeeeiinnninins Pacific Asset Holding LLC .. | Ownership.. .100.000 ...|Pacific Mutual Holding Company .........
...| 82-2456999 .. Greenwood Village Apartment Investors, LLC . PL Alara Member, LLC ....ccoeeeereeiiiiieieeens Ownership.. ..90.000 ....|Pacific Mutual Holding Company .........
...| 82-2442057 .. Greenwood Village Owner, LLC ...............cl . Greenwood Village Apartment Investors LLC |Ownership.. .100.000 ... |Pacific Mutual Holding Company .........
..| 951079000 .. PL Allston Yard Member, LLC .... Pacific Asset Holding LLC .. | Ownership.. .100.000 ...|Pacific Mutual Holding Company .........
87-2245095 .. Allston Yards Apartments, LLC . . |PL Allston Yard Member, LLC . [Ownership.. .80.000 ....|Pacific Mutual Holding Company ..

..| 95-1079000 ..

PL Alta Vista Newcastle MF Member, LLC ....... .

Alta Vista Newcastle Multifamily JV Investor

Pacific Asset Holding LLC

. | Ownership..

.100.000 ...|Pacific Mutual Holding Company .........

92-0583810 .. LLC ettt PL Alta Vista Newcastle MF Member, LLC .... |Ownership ..90.000 ....|Pacific Mutual Holding Company .. NO......
Alta Vista Newcastle Multifamily Partners Alta Vista Newcastle Multifamily JV
..| 88-3228031 .. LLC .... Investor LLC Ownership.. ..90.000 ....|Pacific Mutual Holding Company .. NO......
Alta Vista Newcastle Mu
88-3153970 .. Lost Spurs Owner LLC ........eeveeeeeeeeniiiiiinnnee LLC ettt Ownership .100.000 ...|Pacific Mutual Holding Company .. NO......
Alta Vista Newcastle Multifamily Partners
88-3178533 .. Village at Bellaire Owner LLC .. . .. | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
95-1079000 .. PL Andante Member, LLC ..... . |Pacific Asset Holding LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
...| 82-1256174 .. Andante Venture LLC .......cccoooinnniiiiiinnnee PL Andante Member, LLC ... .. | Ownership.. ..90.000 ....|Pacific Mutual Holding Company
...| 82-1235929 .. Andante Owner LLC Andante Venture LLC . [Ownership.. .100.000 ...|Pacific Mutual Holding Company
..| 95-1079000 .. PL Anthology Member, LLC .. Pacific Asset Holding LLC . | Ownership.. .100.000 ...|[Pacific Mutual Holding Company
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84-3246397 .. Anthology Venture LLC .... PL Anthology Member, LLC .. Ownership ..90.000 ....|Pacific Mutual Holding Company ......... N0 e
84-3298163 .. Anthology Owner LLC Anthology Venture LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0 e
84-3246397 .. Anthology CEA Ouwner LLC .. Anthology Venture LLC Ownership .100.000 ...|Pacific Mutual Holding Company ..No
..| 951079000 .. PL Arkins Member, LLC . . |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
87-1535356 .. 2950 Arkins Owner, LLC ... PL Arkins Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ......... ...No
87-3824344 .. 2950 Arkins Commercial, LLC 2950 Arkins Owner, LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... No
..| 87-3757470 .. 2950 Arkins Residential, LLC . . 12950 Arkins Ouwner, LLC .. Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
95-1079000 .. PL Aster Member, LLC Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ....No
84-1985886 .. Alston Manor Investors JV LLC ... PL Aster Member, LLC .. | Ownership ..90.000 ....|Pacific Mutual Holding Company ....No
95-1079000 PL Beardslee Member, LLC ....... .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
82-1550435 Village at Beardslee Investor, LLC . |PL Beardslee Member, LLC .. Ownership.. ..|Pacific Mutual Holding Company ... ....No..
82-1550515 Village at Beardslee Phase |, LLC .|Village at Beardslee Investor, . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
82-1558241 Village at Beardslee Phase II, LLC ..|Village at Beardslee Investor, LLC . Ownership.. ..|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Brier Creek Member, LLC .... .. |Pacific Asset Holding LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
81-3033328 Brier Creek Investors JV LLC . .. |PL Brier Creek Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Brightleaf Member, LLC .. .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-4392028 Brightleaf Venture LLC .. |PL Brightleaf Member, LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
92-1360678 Brightleaf Owner LLC ... .. |Brightleaf Venture LLC ..... . [Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Bromwel | Member, LLC .. .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
87-3781513 Bromwell Investors LLC . |PL Bromwel | Member, LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-4017034 Bromwell Owner LLC ........ .. |Bromwel |l Investors LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Canyon Park Member, LLC .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-3397042 Canyon Park JV LLC ..... .. |PL Canyon Park Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Cedarwest Member, LLC .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
84-1816250 Cedarwest JV LLC ..... .. |PL Cedarwest Member LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
84-1780378 Cedarwest Bend LLC .. .. |Cedarwest JV LLC .......... . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
..| 951079000 .. PL Deer Run Member, LLC .. . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
83-1232815 .. Deer Run JV LLC PL Deer Run Member, LLC . | Ownership ..|Pacific Mutual Holding Company ....No
83-0768213 .. Deer Run Spokane LLC Deer Run JV LLC Ownership ..|Pacific Mutual Holding Company ....No
..| 951079000 .. PL Del Sol Member, LLC ... . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ... No..
92-0432605 .. Bradbury/Felix Investors, LLC ... PL Del Sol Member, LLC Ownership ..|Pacific Mutual Holding Company ... No
95-1079000 .. PL Denver Member, LLC .... Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ... No
..| 47-5579220 .. 1776 Curtis, LLC . |PL Denver Member, LLC ... Ownership.. ..|Pacific Mutual Holding Company ... ..No..
95-1079000 .. PL Dairies Owner, LLC Pacific Asset Holding LLC .... Ownership .|Pacific Mutual Holding Company .. No
95-1079000 .. PL DTC Member, LLC Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ......... ..No
..| 88-1164622 .. Legacy/PL DTC JV LLC . |PL DTC Member, LLC .... Ownership.. ..|Pacific Mutual Holding Company ... .. No..
88-1192551 .. Legacy DTC Owner LLC ... Legacy/PL DTC JV LLC .. Ownership ..|Pacific Mutual Holding Company ......... ... No
95-1079000 .. PL Elk Meadows Member, LLC . Pacific Asset Holding LLC .... . | Ownership .|Pacific Mutual Holding Company ......... ... No
..| 951079000 .. PL Evo Union Member, LLC ... . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
88-4043620 .. Evo Union Park Venture, LLC .. PL Evo Union Member, LLC Ownership ..|Pacific Mutual Holding Company ......... .. No
88-3999235 .. Evo Union Park Property Ouner, LLC ............ Evo Union Park Venture, LLC Ownership ..|Pacific Mutual Holding Company ......... ..No
..| 82-5266812 .. Elk Meadows JV LLC . |PL Elk Meadows Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... .. No..
45-2101622 .. Elk Meadows Park City, LLC Elk Meadows JV LLC Ownership ..|Pacific Mutual Holding Company ......... ... No
95-1079000 .. PL Fairfax Gateway Member, LLC .... Pacific Asset Holding LLC . | Ownership ..|Pacific Mutual Holding Company ......... ... No
..| 83-2205761 .. Fairfield Fairfax Gateway LLC ... . . |PL Fairfax Gateway Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ... ..No..
95-1079000 .. PL Fountain Springs Member, LLC ................ Pacific Asset Holding LLC .. | Ownership ..|Pacific Mutual Holding Company ......... ..No
86-3682155 .. Fountain Springs JV LLC ..cooeveeeeeeiieiiieeenns PL Fountain Springs Member, LLC ............. Ownership ..|Pacific Mutual Holding Company ......... LNO e
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86-3652580 .. Fountain Springs LLC .. C0..... Fountain Springs JV LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0 e
95-1079000 .. PL Fusion Member, LLC .... .. DE..... Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0 e
88-3630811 .. Fusion MF Venture LLC ..DE..... PL Fusion Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ..No

..| 951079000 .. PL GAAV Member, LLC ...NIA.......|Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... .. No..
84-4784190 .. Greystar Active Adult Venture I, LP . DE.....[..... NIA....... PL GAAV Member, LLC .. | Ownership ..45.000 ....|Pacific Mutual Holding Company ......... ... No
88-3236761 .. GS AA Avenu Natick HoldCo, LLC . DE.....[...... NIA....... Greystar Active Adult Venture I, LP ........ Ownership .100.000 ...|Pacific Mutual Holding Company ......... .. No

..| 88-3236904 .. GS AA Avenu Natick Owner, LLC . |GS AA Avenu Natick HoldCo, LLC .... .. [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
88-3219075 .. GS AA Draper HoldCo, LLC Greystar Active Adult Venture I, LP ........ Ownership .100.000 ...|Pacific Mutual Holding Company ......... .. No
88-3222470 .. GS AA Draper Owner, LLC GS AA Draper HoldCo, LLC ........cceeeeeeennns Ownership .100.000 ...|Pacific Mutual Holding Company ....No
87-3753100 GS AA Kierland HoldCo LLC .. |Greystar Active Adult Venture I, LP . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-3753334 GS Kierland Ouner LLC .... . |GS AA Kierland HoldCo LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
84-4833452 GS AA Riverwalk HoldCo, LL( .. |Greystar Active Adult Venture I, . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4812035 GS AA Riverwalk Owner, LLC .... .. |GS AA Riverwalk HoldCo, LLC ........... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
84-4865459 GS AA San Marcos HoldCo, LLC . .. |Greystar Active Adult Venture I, LP . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
84-4923357 GS AA San Marcos Owner, LLC .. . |GS AA San Marcos HoldCo, LLC ......... .. | Ounership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
84-5012344 GS AA Stapleton HoldCo, LLC .. |Greystar Active Adult Venture . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-5002983 GS AA Stapleton Owner, LLC .. |GS AA Stapleton HoldCo, LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
88-3176143 GS AA Villageb Holdco, LLC . .. |Greystar Active Adult Venture I, LP . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
88-3211782 GS AA Village5 Owner, LLC . |GS AA Villageb Holdco, LLC ............ . | Ownership.. ..}.100.000 ... |Pacific Mutual Holding Company ... ....No..
84-4963817 GS AA Vistas HoldCo LLC .. .. |Greystar Active Adult Venture . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4944902 GS AA Vistas Owner LLC .. |GS AA Vistas HoldCo LLC ....... . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Gramax Member, LLC . .. |Pacific Asset Holding LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
85-0814463 ASI Gramax LLC .... .. |PL Gramax Member, LLC ... . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Hana Place Member, LLC .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
83-2845622 Hana Place JV LLC ....... .. |PL Hana Place Member, LLC . Ownership.. ..|Pacific Mutual Holding Company ... ....No..
83-2862606 Hana Place Seattle LLC ... .. |Hana Place JV LLC .. Ownership.. .|Pacific Mutual Holding Company ... ....N0..

..| 951079000 .. PL Hawkins Press Member, LLC . . |Pacific Asset Holding LLC . Ownership.. ..|Pacific Mutual Holding Company ... ....No..
87-2075960 .. Hawkins Press Investors JV, LLC PL Hawkins Press Member, LLC ... . | Ownership ..|Pacific Mutual Holding Company .. No
95-1079000 .. PL Heather Estates Member, LLC . Pacific Asset Holding LLC Ownership ..|Pacific Mutual Holding Company ....No

..| 88-3415673 .. Heather Estates JV LLC ... . |PL Heather Estates Member, LLC . [Ownership.. ..|Pacific Mutual Holding Company ... ... No..
95-1079000 .. PL/KBS Fund Member, LLC Pacific Asset Holding LLC Ownership .|Pacific Mutual Holding Company ... No
20-8908816 .. Offices at University, LLC . PL/KBS Fund Member, LLC Ownership .|Pacific Mutual Holding Company .. No

..|95-1079000 .. PL Kierland Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ..No..
82-2835217 .. T8L Apartment Investor, LLC PL Kierland Member, LLC Ownership ..|Pacific Mutual Holding Company .. No
82-2851607 .. LAK Apartments, LLC .... T8L Apartment Investor, LLC .... . | Ownership .|Pacific Mutual Holding Company ......... ..No

..| 82-2854486 .. TAK Apartments, LLC . .| T8L Apartment Investor, LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Lakemont Member, LLC .. Pacific Asset Holding LLC . | Ownership ..|Pacific Mutual Holding Company ......... ... No
81-2465746 .. Overlook at Lakemont Venture LLC .. PL Lakemont Member, LLC Ownership ..|Pacific Mutual Holding Company ......... .. No

..| 951079000 .. PL LasCo Owner, LLC . |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Little Italy Member, LLC Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ......... .. No
84-2725289 .. Little Italy Apartments LLC PL Little Italy Member, LLC .... Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 95-1079000 .. PL Loso Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
87-3318882 .. South & Hollis Investors JV LLC ... PL Loso Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ... No
86-2243446 .. KA Loso Investors LLC .... South & Hollis Investors JV LLC Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 86-2243446 .. KA LOSO Holdings LLC ... . |KA Loso Investors LLC Ownership.. .|Pacific Mutual Holding Company ... ..No..
95-1079000 .. PL Milieu Guarantor, LLC ... Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ......... ..No
95-1079000 .. PL Monterone Member, LLC ........ccceeveveeeeennns Pacific Asset Holding LLC .......ccceeveeennnnn. ONNErSNIP. e .100.000 ...|Pacific Mutual Holding Company ......... LNO e
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82-1850100 .. Monterone Apartment Investor, LLC .... DE.....[..... NIA....... PL Monterone Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ......... N0 e
95-1079000 .. PL Monte Vista Member, LLC Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0 e
88-1939284 .. Monte Vista JV LLC PL Monte Vista Member, LLC ... Ownership ..79.984 ....|Pacific Mutual Holding Company ..No

..| 88-1966680 .. Monte Vista Preservation LP . [Monte Vista JV LLC Ownership.. ..|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Mortgage Fund, LLC Pacific Asset Holding LLC .... Ownership .|Pacific Mutual Holding Company ......... ... No
95-1079000 .. PL One Jefferson Member, LLC .... DE.....[...... NIA....... Pacific Asset Holding LLC . | Ownership .|Pacific Mutual Holding Company ......... ... No

..| 81-3664344 .. One Jefferson Venture LLC .. . |PL One Jefferson Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
95-1079000 .. PL Park Row Member, LLC Pacific Asset Holding LLC . | Ownership ..|Pacific Mutual Holding Company ......... ....No
87-3671804 .. Park Row Apartment Partners, LLC .. PL Park Row Member, LLC Ownership ..|Pacific Mutual Holding Company ....No
87-3601538 Park Row Apartments, LLC ... .. |Park Row Apartment Partners, LLC . . [Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Peoria Member, LLC .... .. |Pacific Asset Holding LLC .... . | Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 205 Peoria Street Owner, LLC . .. |PL Peoria Member, LLC ...... Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Radian Member, LLC ....... .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
88-3459110 Radian Partners Group LLC .. |PL Radian Member, LLC ... . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
88-3448107 Radian Partners Property Owner LLC .. |Radian Partners Group LLC . .. | Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Redland Member, LLC ............... .. |Pacific Asset Holding LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
81-4254723 Redland Road Apartment Investor LLC . .. |PL Redland Member, LLC .. . [Ownership.. ..|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Reno Member, LLC ............. .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
82-1578285 NPLC BV Manager LLC .......... .. |PL Reno Member, LLC ...... . [Ownership.. ..|Pacific Mutual Holding Company ... ....No..
82-1595140 NPLC BV Investment Company LLC . .. |NPLC BV Manager LLC ...... . [Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL SFR HD Member, LLC . .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
86-3271879 SFR V-HD LP .......... .. |PL SFR HD Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
86-3318561 SFR JV-HD Equity LLC .. ..|SFR JV-HD LP ... Ownership.. .|Pacific Mutual Holding Company ... ....No..
86-3292344 SFR JV-HD Property LLC .. |SFR JV-HD Equity LLC . Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL SFR MLS Member, LLC .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
87-1130774 SFR V-2 LP ..... .. |PL SFR MLS Member, LLC Ounership.. ..|Pacific Mutual Holding Company ... ... N0..

..| 87-1318011 .. SFR JV-2 Equity LLC . L|SFR V-2 LP ........... Ownership.. .|Pacific Mutual Holding Company ... ....No..
87-1106735 .. SFR JV-2 Property LLC SFR JV-2 Equity LLC .. | Ownership ..|Pacific Mutual Holding Company e N0 e
95-1079000 .. PL Spectrum Member, LLC ........vvvvvvvnnnnnnnnnnne Pacific Asset Holding LLC .....ccceeveeeeennnns ONNErSNIP.ceeeeeeieeeeieiieeeeeeeeeeeeee .100.000 ...|Pacific Mutual Holding Company ......... N0

9242 West Russell Road Apartment Investors,
81-4621690 .. . DE....| ... NIA....... PL Spectrum Member, LLC Ounership ..90.000 ....|Pacific Mutual Holding Company
95-1079000 .. PL Stonebriar Member, LLC DE.....|...... NIA....... Pacific Asset Holding LLC .... Ownership .100.000 ... |Pacific Mutual Holding Company
83-1386887 .. Stonebriar Apartment Investor, LLC .. DE.....[..... NIA....... PL Stonebriar Member, LLC .. | Ounership ..90.000 ....|Pacific Mutual Holding Company

..| 951079000 .. PL Tessera Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ...
83-1584526 .. Tessera Venture LLC PL Tessera Member, LLC . | Ownership ..90.000 ....|Pacific Mutual Holding Company
83-1613080 .. Tessera Owner LLC Tessera Venture LLC Ownership .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. PL Timber lake Member, LLC e | DE] s NIA....... Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company

80 South Gibson Road Apartment Investors, LLC|
47-5512147 .. PL Timber lake Member, LLC . | Qunership ..90.000 ....|Pacific Mutual Holding Company

..| 95-1079000 .. PL TOR Member LLC ... . |Pacific Asset Holding LLC . Ownership.. .100.000 ...|Pacific Mutual Holding Company ...
47-4506277 .. 2803 Riverside Apartment Investors, LLC ..... PL TOR Member LLC . | Ownership ..90.000 ....|Pacific Mutual Holding Company
95-1079000 .. PL Towerview Member, LLC Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company

..| 87-3832863 .. Preston Ridge Holdings JV LLC ...NIA.......|PL Towerview Member, LLC .. Ownership.. ..}..85.000 ....|Pacific Mutual Holding Company ...
95-1079000 .. PL Tranquility Lake Member, LLC e [ DB NIA....... Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company
87-3715279 .. Tranquil ity Lake Apartment Partners, LLC .... |..DE.....|...... NIA....... PL Tranquility Lake Member, LLC ............. Ownership ..90.000 ....|Pacific Mutual Holding Company

..| 87-3630624 .. Tranquility Lake Apartments, LLC . .|Tranquility Lake Apartment Partners, LLC . |Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
95-1079000 .. PL Trelago Member, LLC Pacific Asset Holding LLC ......ccoeveeeeennnns Ownership .100.000 ...|Pacific Mutual Holding Company
84-3836278 .. Trelago Way Investors JV LLC .......evvveenneeee PL Trelago Member, LLC ....cccccouuninnnnnnnnes OWNership..cooeeeeeeeeieiiieieeeeeeeeee | ..90.000 ....[Pacific Mutual Holding Company
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95-1079000 .. PL Tupelo Member, LLC ...ccovvvvvrriiiiiiiiieeeeens Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0 e
84-2252135 .. Tupelo Alley Apartment Investors, LLC ........ PL Tupelo Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ......... N0 e
84-2492971 .. Tupelo Alley Owner, LLC Tupelo Alley Apartment Investors, LLC ..... Ownership .100.000 ... |Pacific Mutual Holding Company ..No

..| 951079000 .. PL Van Buren Member, LLC ... . |Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
81-1841112 .. 1035 Van Buren Holdings, L.L.C. ... PL Van Buren Member, LLC Ownership ..43.000 ....|Pacific Mutual Holding Company ......... ... No
61-1788296 .. 1035 Van Buren, L.L.C. ... 1035 Van Buren Holdings, L.L.C. .. . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... No

..| 951079000 .. PL Vantage Member, LLC ... . |Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
38-4098145 .. Vantage Post Oak Apartments, LLC .. PL Vantage Member, LLC . | Ownership ..90.000 ....|Pacific Mutual Holding Company ......... ....No
95-1079000 .. PL Wabash Member, LLC .... Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ....No

THC 1333 S. Wabash LLC ... .. |PL Wabash Member, LLC ...... . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....N0..

PL Walnut Creek Member, LLC .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..

Del Hombre Walnut Creek Holdings .. |PL Walnut Creek Member, LLC . . [Ownership.. ..}..75.000 ....|Pacific Mutual Holding Company ... ....N0..

PL Wardman Member, LLC ............ .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..

Viardman Hotel Owner, L.L.C. .. |PL Wardman Member, LLC .. . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..

PL Wilder Member, LLC .... .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..

Redwood PL Wilder, LLC .. |PL Wilder Member, LLC ... . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....N0..

RPL Wilder, LLC ...... .. |Redwood PL Wilder, LLC .. . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..

PL Wilshire Member, LLC . .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..

Wilshire Apartment Investors, LLC . |PL Wilshire Member, LLC ....... Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....No..

1111 Wilshire Owner, LLC .. [Wilshire Apartment Investors, LLC Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..

Wildflower Member, LLC ... .. |Pacific Asset Holding LLC .... .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..

Epoch-Wi ldflower, LLC .... . |Wildflower Member, LLC ........ . [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
..|Pacific Life Group Pacific Baleine Reinsurance Company . .|Pacific Life Insurance Company . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
Pacific Global Asset Management LLC . .. |Pacific Life Insurance Company ... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..

Cadence Capital Management LLC .... .. |Pacific Global Asset Management LLC . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..

Cadence Global Equity GP LLC .... .. | Cadence Capital Management LLC . [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..

. . Cadence Global Equity Fund L.P. . | Cadence Global Equity GP LLC ...... .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
32-0710746 .. Pacific Asset Management LLC Pacific Global Asset Management LLC ........ Ownership .100.000 ...|Pacific Mutual Holding Company e N0 e
46-5070548 .. PAM Bank Loan GP LLC ........evvvvvvvevininnannnnnns Pacific Asset Management LLC .................. ONNErSNIP.ceeeeeeieeeeieiieeeeeeeeeeeeee .100.000 ...|Pacific Mutual Holding Company ......... N0

Pacific Asset Management Bank Loan Fund L.P.
46-5076716 .. PAM Bank Loan GP LLC Management.... Pacific Mutual Holding Company
..| 82-5064321 .. PAM CLO Opportunities GP LLC . . . |Pacific Asset Management LLC Ownership.. .|Pacific Mutual Holding Company ...
Pacific Asset Management CLO Opportunities
82-5046546 .. Fund L.P. oo PAM CLO Opportunities GP LLC ................. Management.... N Pacific Mutual Holding Company
95-1079000 .. Pacific Global Advisors LLC .. e |- Pacific Global Asset Management LLC ........ Ownership ..}.100.000 ...|Pacific Mutual Holding Company
36-4770311 .. Pacific Private Fund Advisors LLC .............. . Pacific Global Asset Management LLC ........ Ownership .100.000 ...|Pacific Mutual Holding Company

..|95-1079000 .. CAA-PPFA Equity Opportunities | GP LLC . |Pacific Private Fund Advisors LLC .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
86-3846394 .. CAA-PPFA Equity Opportunities Fund L.P. ..... CAA-PPFA Equity Opportunities | GP LLC .... |Ownership .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. CAA-PPFA Opportunities Il GP LLC Pacific Private Fund Advisors LLC ... . | Ownership .100.000 ...|Pacific Mutual Holding Company

..| 92-0846003 .. CAA-PPFA Opportunities Fund 11 L.P . | CAA-PPFA Opportunities Il GP LLC . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
83-3631022 .. Pacific Co-Invest Credit | GP LLC ... Pacific Private Fund Advisors LLC ... . | Ownership .100.000 ...|Pacific Mutual Holding Company
83-3584534 .. Pacific Co-Invest Credit Fund | L.P. ... Pacific Co-Invest Credit | GP LLC ... . | Ownership ..0.100 .... |Pacific Mutual Holding Company

..| 83-3584534 .. Pacific Co-Invest Credit Fund | L.P. .|Pacific Life Insurance Company ... . | Ownership.. ..99.900 ....|Pacific Mutual Holding Company ...
86-1729494 .. Pacific Co-Invest Credit I GP LLC Pacific Private Fund Advisors LLC ... .. | Ownership .100.000 ...|Pacific Mutual Holding Company
86-1701945 .. Pacific Co-Invest Credit Fund Il L.P. ........ Pacific Co-Invest Credit Il GP LLC ......... Ownership .100.000 ...|Pacific Mutual Holding Company

..| 83-1910016 .. Pacific Co-Invest Opportunities | GP LLC .... |.. . |Pacific Private Fund Advisors LLC .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
83-1901561 .. Pacific Co-Invest Opportunities Fund | L.P. Pacific Co-Invest Opportunities | GP LLC . |Ownership .. 0.100 .... |Pacific Mutual Holding Company
83-1901561 .. | ..oovvvrrenns Pacific Co-Invest Opportunities Fund | L.P. Pacific Life Insurance Company ............... OWNership..cooeeeeeeeeieiiieieeeeeeeeee | ..99.900 ....[Pacific Mutual Holding Company
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............................................................................ 86-1814349 .. | ...oovvvvvvenn | evvvvvnviinnnnn | veeviiiiiiiiiiiiiiennennen. |Pacific Co-Invest Opportunities |1 GP LLC .. |..DE.....|......NIA....... [Pacific Private Fund Advisors LLC ........... |Ownership.........cccceevururrrrnnnnnnnnnnnp. 100000 ... |Pacific Mutual Holding Company ......... |....NO..coo|eeeee nis
Pacific Co-Invest Opportunities Fund Il L.P.
............................................................................ 86-1780626 .. | ..eevvvvvveenn | wevvvvvnnnnnnnnn | eneiiiiiiiiiiiiiiiiiiiiiien | eeeeeeeeeeseseeeeeseeeeeseeeseeeeeseseseeeneeeessseneeenenns | o2 DEevens| e NIALLL.... [Pacific Co-Invest Opportunities |1 GP LLC |Ownership.......cccoeevvuuerennnnnnnnnnnnib.. 0.070 ... |Pacific Mutual Holding Company ......... |....NO...oo|veeee ois
Pacific Co-Invest Opportunities Fund Il L.P.
.......... 86-1780626 .. Pacific Life Insurance Company ............... |Ownership ..83.790 ....|Pacific Mutual Holding Company

..|81-2502241 ..
81-2527906 ..
81-2527906 ..
82-3306657 ..
...[82-32741%5 ..
..[82-327419%5 ..
83-1866611 ..
83-1842548 ..
83-1842548 ..
...| 86-1871000 ..
..| 86-1843877 ..
95-1079000 ..
46-4081630 ..
..[46-4081630 ..

..[81-2508604 ..
81-2546748 ..
..|81-2546748 ..
92-0559885 ..

...| 82-4117401 ..
..|82-4117401 ..

..[82-3203185 ..
82-3258645 ..
82-3258645 ..
83-1886805 ..
83-1828750 ..
83-1828750 ..
86-1953348 ..

86-1896517 ..
..[95-1079000 ..
83-3091753 ..
83-3991753 ..
..[95-1079000 ..

Pacific Private Credit Fund Il L.P.
Pacific Private Credit Fund Il L.P.
Pacific Private Credit 111 GP LLC ..
Pacific Private Credit Fund 111 L.P. .........
Pacific Private Credit Fund 111 L.P.
Pacific Private Credit 1V GP LLC ...
Pacific Private Credit Fund IV L.P. ..
Pacific Private Credit Fund IV L.P.
Pacific Private Credit V GP LLC ................
Pacific Private Credit Fund V L.P. .
Pacific Private Equity | GP LLC ..
Pacific Private Equity Fund I L.P
Pacific Private Equity Fund | L.P. . .
Pacific Private Equity Opportunities 11 GP

LLC .... LDE] NIA.......

Pacific

LoPe LDE] NIA.......

Pacific Private Equity Opportunities Fund Il

L.P. .. LDE] NIA.......

Pacific

B LLC v LDE] NIA.......

Pacific Private Feeder Fund I LP .............. LDE] NIA.......

Pacific Private Feeder Fund 11 LP .............. DB NIA.......

Pacific Private Equity Opportunities I11 GP

LLC .... LDE] NIA.......

Pacific Private Equity Opportunities Fund

T LR e LDE] NIA.......

Pacific Private Equity Opportunities Fund

T LR e LDE] NIA.......

Pacific Private Equity Opportunities IV GP

LLC ettt LDE] NIA.......

Pacific Private Equity Opportunities Fund IV

L P LDE] NIA.......

Pacific Private Equity Opportunities Fund IV

L P LDE] NIA.......

Pacific Private Equity Opportunities V GP
....................................................... LDE] e NTAG

LP. i
Pacific Private Feeder IIl GP, LLC ............
Pacific Private Feeder Fund 111 L.P.
Pacific Private Feeder Fund |11 L.P.
Pacific Private Feeder IV GP LLC ....

. |Pacific Private Credit Il GP LLC
.. |Pacific Life Insurance Company .
.|Pacific Private Fund Advisors LLC

..|Pacific Private Fund Advisors LLC
. |Pacific Private Credit IV GP LLC
.|Pacific Life Insurance Company .

.|Pacific Private Feeder 111 GP, LLC
.|Pacific Life Insurance Company .

Pacific Private Fund Advisors LLC

Pacific Private Credit 111 GP LLC ...
Pacific Life Insurance Company ....

Pacific Private Fund Advisors LLC

Pacific Private Fund Advisors LLC
Pacific Private Equity Opportunities
LLC e

Pacific Life Insurance Company .

Pacific Private Fund Advisors LLC ...........
Pacific Private Equity Opportunities Il GP
LLC
Pacific Life Insurance Company .

Pacific Private Fund Advisors LLC .
Pacific Private Equity Opportunities |11
GP LLC et

Pacific Life Insurance Company ...............

Pacific Private Fund Advisors LLC ...........
Pacific Private Equity Opportunities IV GP
LLC et

Pacific Life Insurance Company ...............

Pacific Private Fund Advisors LLC ...........
Pacific Private Equity Opportunities V GP
LLC et
Pacific Private Fund Advisors LLC ...

Pacific Private Fund Advisors LLC

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

Pacific Private Credit V GP LLC Ownership..
.. |Pacific Private Fund Advisors LLC . | Ownership..
. |Pacific Private Equity | GP LLC Ownership..
Pacific Life Insurance Company .... Ownership..

. | Ownership..

Ownership

. | Ownership..

Ownership

Ownership..
Ownership..

. | Ownership..

Ownership
Ownership
Ownership
Ownership
Ownership
Ownership

Ownership

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

.100.000 ...
.0.110 ...
.75.790 ...

100.000 ...

..0.070 ....
..74.370 ...

100.000 ...

.0.080 ....
.84.520 ...
.100.000 ...
.100.000 ...

100.000 ...

.0.100 ....
..78.530 ...

.100.000 ...

0.110 ....

..78.510 ...

.100.000 ...

..0.010 ...
..35.710 ...

.100.000 ...

0.050 ....

L19.770 ...

.100.000 ...

0.040 ....

79.160 ....

.100.000 ...

.100.000 ...
.100.000 ...
.0.020 ...
.30.610 ...
.100.000 ...

Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual
Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual

Holding Company

Holding Company ..
Holding Company ..
Holding Company ..

Holding Company
Holding Company

Holding Company ..
Holding Company ..
Holding Company ..

Holding Company
Holding Company

Holding Company ..
Holding Company ..

Holding Company
Holding Company
Holding Company
Holding Company
Holding Company

Holding Company
Holding Company

Holding Company
Holding Company
Holding Company
Holding Company
Holding Company
Holding Company
Holding Company
Holding Company
Holding Company
Holding Company

Holding Company
Holding Company
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.......... ...|85-3467221 .. Pacific Private Feeder Fund IV L.P. .. .. DE.....].....NIA....... [Pacific Private Feeder IV GP LLC .. Ownership.. .. 0.010 .... |Pacific Mutual Holding Company ......... |....NO..coou] veeee nis
.......... ..| 85-3467221 .. Pacific Private Feeder Fund IV L.P. .. oo |- DE.....] .o NIAL...... [Pacific Life Insurance Company .... Ownership.. ..23.070 ....|Pacific Mutual Holding Company ......... |....NO.oooi] eeee i
.......... 83-1842548 .. Pacific Private Credit Fund IV L.P. ........... | .. DE.....] ......NIA....... [Pacific Private Feeder Fund IV L.P. ........ |Ownership.......cccceeevevrerivcnnnnnnnnip .. 15,220 ... Pacific Mutual Holding Company ......... |....NO....o|ceeee ins
Pacific Private Equity Opportunities Fund IV
............................................................................ 83-1828750 .. L P Pacific Private Feeder Fund IV L.P. ........ |Ownership........cccvvvvvevvvvvvnvnnnnnnnnib .. 9.080 ... [Pacific Mutual Holding Company
........................................................... ..| 85-1055644 .. PPFA Credit Opportunities | GP LLC .... Pacific Private Fund Advisors LLC ... Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... 85-1023345 .. PPFA Credit Opportunities Fund | L.P. . |PPFA Credit Opportunities | GP LLC . | Ownership.. . |Pacific Mutual Holding Company ..
.......... 85-1023345 .. PPFA Credit Opportunities Fund | L.P. .. .. |Pacific Life Insurance Company . . | Ownership.. . |Pacific Mutual Holding Company ..
.......... 85-1004202 .. CAA PPFA Credit Opportunities Fund | L.P. . . |PPFA Credit Opportunities | GP LLC Ownership.. . |Pacific Mutual Holding Company ..
0709 ...|Pacific Life Group .... . |95-3769814 .. Pacific Life & Annuity Company ..........cccc... Pacific Life Insurance Company Ownership.. ..|Pacific Mutual Holding Company
.......... ..|61-1521500 .. Pacific Life Fund Advisors LLC ........cccuue.ee. Pacific Life & Annuity Company . . | Ownership.. . |Pacific Mutual Holding Company
.......... 61-1521500 .. Pacific Life Fund Advisors LLC ... .|Pacific Life Insurance Company . . | Ownership.. ..|Pacific Mutual Holding Company ..
.......... ..|61-1521500 .. Pacific Life Trade Receivable GP LLC .......... Pacific Life Fund Advisors LLC .. . [Ownership.. .|Pacific Mutual Holding Company
Pacific Life Investment Grade Trade
.......... ..| 83-0796120 .. Receivable Fund L.P. .......cccceeeeeiiieeeeeeeeee. | DE.Liil]oenn NIALLLLLL. [ Pacific Life Trade Receivable GP LLC . | Management Pacific Mutual Holding Company
.......... 95-1079000 .. Pacific Life Purchasing LLC . .. DE... .|Pacific Life Insurance Company . . | Ownership.. .|Pacific Mutual Holding Company ..
Pacific Private Equity Incentive Allocation
.......... ...| 46-4076972 .. LLC .. DE.....]......NIA....... |Pacific Life Insurance Company . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO..cooi] ceeee i
.......... ...| 95-2594489 .. Pacific Select Distributors, LLC ... ..DE.....]......NIA....... |Pacific Life Insurance Company . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO..coou]veeee e
.......... ..| 33-0769203 .. Pacific Life Re Holdings LLC .. DE... Pacific LifeCorp ....cccevveeveveeeeeeeeeeeennenee. |Ounership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO.oot] ceeee i
......................................... Pacific Life Re Services Limited . ..GBR.... Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO..coou]veeee nns
....................................................... Pacific Life Holdings Bermuda Limited ........ |..BMU....]......NIA....... [Pacific Life Re Holdings LLC .................. | Ownership.........cccceeeiunuunnnnnnnnnnnnt . 100,000 ... | Pacific Mutual Holding Company ......... |....NO.oooi| eeee ooiin
Pacific Life Re Services Singapore Pte.
......................................................................................................................................................... Limited ....oeeeeeeeeeeeeeeneeeinneninenneeeennneenennnns | .SGP...) oo NIALL..... [Pacific Life Holdings Bermuda Limited ...... |Ownership.........cccccoeiiinnnnnnnnnnnnnt . 100,000 ... | Pacific Mutual Holding Company ......... |....NO.oooi|ceeee oois
Pacific Life Re (Shanghai) Information
.......... Consulting Services Co., Ltd .........ccceeeeeee Pacific Life Holdings Bermuda Limited ...... [Ownership.. .100.000 ... |Pacific Mutual Holding Company ...No
.......... Pacific Life Services Bermuda Limited .|Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company .. ... No....
.......... Pacific Life Re Global Limited ... Pacific Life Re Holdings LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company .. ... No...
.......... Pacific Life Re International Limited . |Pacific Life Re Global Limited .. Ownership.. .100.000 ...|Pacific Mutual Holding Company .. ... No...
.......... Pacific Life Re (Australia) Pty Limited ..... Pacific Life Re International Limited ..... |Ownership.. .100.000 ...|Pacific Mutual Holding Company ... No
.......... ..| 46-0520835 .. Pacific Life Re Holdings Limited ............... Pacific Life Re International Limited ..... |Ownership.. .100.000 ...|Pacific Mutual Holding Company ... No
.......... 98-0391994 .. Pacific Life Re Limited ............. ..|Pacific Life Re Holdings Limited .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company .. ... No...
.......... 98-1018533 .. Pacific Services Canada Limited .. |Pacific Life Re Holdings LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company .. ... No...
.......... UnderwriteMe Limited .|Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company .. ... No...
.......... UnderwriteMe Technology Solutions Limited ... UnderwriteMe Limited ............................. | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... No
.......... UnderwriteMe North America Corp. .... UnderwriteMe Technology Solutions Limited |Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO..cooi] eeee i
.......... UnderwriteMe Australia Pty Limited . . [UnderwriteMe Limited . | Ownership.. .|Pacific Mutual Holding Company ... No...
.......... IF 2010-355 N Rock Island LLC Pacific Life Insurance Company . Influence ..NO......] .. 0001 ...
.......... Pacific Funds Series Trust ... Pacific Life Insurance Company . Influence ..YES.....].. 0001 ...
.......... Pacific Life Foundation Pacific Life Insurance Company . Influence ..NO......] .. 0001 ...
.......... Pacific Life Funding, LLC .... Pacific Life Insurance Company . Influence ..N0......] .. 0001 ...
.......... Pacific Life Global Funding . .|Pacific Life Insurance Company . Influence.. N0 .
.......... Pacific Life Global Funding Il Pacific Life Insurance Company . Influence ..N0......].. 0001 ...
Pacific Life Insurance Company Retirement
.......... ...| 951079000 .. Incentive Savings Plan Pacific Life Insurance Company . Influence ..N0......] .. 0001 ...
.......... ..| 951079000 .. Pacific Life Short Term Funding, LLC .......... Pacific Life Insurance Company . Influence ..NO......] .. 0001 ...
......................................... Pacific Pilot Funding Pacific Life Insurance Company . Influence ..N0......].. 0001 ...
......................................... Pacific Pilot Funding Il . Pacific Life Insurance Company . Influence .. NO......].. 0001 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

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

Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Pacific Select Fund Pacific Life Insurance Company .... Influence .YES..... 0001
Trestles CLO 2017-1, Ltd. .CYM.... . Pacific Life Insurance Company . Influence.... .. NO...... . 0001
Trestles CLO |1, Ltd. ........... O OTH....... Pacific Life Insurance Company .... Influence .. NO...... . 0001
Trestles CLO |11, Ltd. ...... O], OTH....... Pacific Life Insurance Company .... Influence .. NO...... . 0001
Trestles CLO IV, Ltd. . ..CYM... Pacific Life Insurance Company . Influence.... .. NO...... . 0001
Trestles CLO V, Ltd. ...... ..CYM... Pacific Life Insurance Company .... Influence .. NO...... . 0001
Trestles CLO VI, Ltd. .... ..CYM.. Pacific Life Insurance Company .... Influence .. NO...... . 0001

Asterisk

Explanation

0001 ............

Entities over which Pacific Life Insurance Company has significant influence or Deneficial INTErest, DU Tithe 0 MO OWNEISNID. euiiiiiiiiiiiiie ettt e et e e s a bt e e b et e st e e e ab e e e aseeesase e e st e e e asaeeaa b e e e st e e oA se e e eab e e e ss e e e as e e e eab e e e ase e e oAb e e e eab e e e an s e e e abe e e oa bt e oo st e e eabe e e oa b e e oA st e e ease e e nnb e e oA st e e en b e e e enbeeensaeennseeennbeeennaeennne

L'€S
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE Y

PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

... | 85-3467221
.. |95-2594489
85-1023345

Pacific Private Feeder Fund IV L.P.
Pacific Select Distributors, LLC

PPFA Credit Opportunities Fund | L.P. ......

1 2 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
.................. 33-0769203 ..... |Pacific LifeCorp ....cccoevmvviireeiriiccrcienns ..ceenenn (700,000, 000) (700,000,000) [......coevrerererceererrereeene
..... 67466 .....|95-1079000 .....|Pacific Life Insurance Company (1,289,313,977) (908,390,014)|............ 1,486,446,302
..... 13069 .....|26-1220784 .....|Pacific Alliance Reinsurance Company of
VEIMONT ..ot [t esees|oeeeresne e
95-1079000 ..... Pacific Asset Holding LLC .....ccocoviviicinns foreriicinne (136,374,314)|............ 1,485,934,469
46-3586207 ..... Pacific Baleine Reinsurance Company ......... [oooooovoiioiiciiiiciiies oo
83-3584534 ..... Pacific Co-Invest Credit Fund | L.P. ..... .(39,983,898)|.... ..30,907,740 |....
.. |86-1701945 ..... Pacific Co-Invest Credit Fund Il L.P. ....|iiicinee (560,830 [....vveeveene 37,473,119
83-1901561 ..... Pacific Co-Invest Opportunities Fund |
L P s o | 6,383,075 [..ieieieeiiirriicicinriniiiee oot [t [ nnnes | eetesens evesenaes [reer et [t 6,383,075 |
86-1780626 ..... Pacific Co-Invest Opportunities Fund Il
L P s [ [ A4 343,135 |t [ [ et | erereaea seaeaeaens [ e 44,343,135 |
46-0831471 ..... Pacific Global Asset Management LLC ......... ooeooooeeiciiiiiiieees [ 4,500,000 |..voveriiieieirieieeeirieiees e oo [ seeee | eeeiees eseseas |reseeee e oo 4,500,000 [.ovovererieiiiieeeeene
95-3769814 ..... Pacific Life & Annuity Company ........ccccoooes forveviennnnnnn. B.827 AT4 |.ooooeeeeeeeeeeeeeees e [ o [ ees | eeeer e e eeen e e | 4,627,474 |
95-1079000 ..... Pacific Life Aviation Holdings LLC . .. (7,324,663)|.... . (7,324,663)|....
..161-1521500 ..... Pacific Life Fund Advisors LLC .... (103,513,473)].... (103,513,473) |- c.vcvvrereeecieirrricicinns
98-0391994 ..... Pacific Life Re Limited ......... .2,075,506,684
98-1012719 ..... Pacific Life Re Global Limited .....ccooovves |oeverennniiceirccccinne ettt [ttt |t [eereteie e ennenee [ttt eneee | erereieaes sereseaeas [oeee ettt [oeretee et ... (528,907, 370)
....|81-2527906 ..... Pacific Private Credit Fund 11 L.P. ... .(21,727,565).... ,805, .(18,921,658) ...
... [82-3274195 ..... Pacific Private Credit Fund 111 L.P. ..o ] (12,581,199) ..o 8,820,002 |-...eveiiiieieiririniieiens [t [ o | eeernea ceaeaeaens e o (3,761, 147) |-
....|83-1842548 ..... Pacific Private Credit Fund IV L.P. ...cccco oo (19,844,987)|........c........ 55,605,850 [....veeieieeiiiririiicieiinines [ o [ttt [ eeeeteses sesesena |oererer et [ 35,760,663
... |86-1843877 ..... Pacific Private Credit Fund V L.P. ..ocooces | .. 78,646,711 |.... .. 78,646,711 |....
. |46-4081630 ..... Pacific Private Equity Fund | L.P. .o oo (22,151,786 [....cvvrereccienns 562,437 ...t ot [ [t | eereaeaes seaesens [reeee e eien [eeeree s (21,589,349)
81-2546748 ..... Pacific Private Equity Opportunities Fund
FE LR e [ (16,928,385)|.....ccevnine. 5,798,262 |....oeeieicieiiieicieitieins et ettt ettt ens | eeeteeea cevsaenan [eres e e (11,130, 123) | e
.................. 82-4117401 .....|Pacific Private Feeder Fund I LP ..ocoooois |oonniiniienn(3,313,367) | e 2,208,441 | [oeeintieniensiensieinseinnes. [oeeinsieinsiensiensensiennnies. [oeeensesnsennssesnsesssesnnses | oeemiees eoveenns [reesneennsennsennssennnsennnnes [revenneenneeene (1,104,926) |
.................. 82-3258645 .....|Pacific Private Equity Opportunities Fund
FEE LLP e [ [ 22,805,984 |...oiiiiiieirrnins [ | | | ceeeenans | oo 22,805,984 |...cooeiie
.................. 83-1828750 ..... [Pacific Private Equity Opportunities Fund
IV LR e
.................. 86-1896517 .....|Pacific Private Equity Opportunities Fund
VLP. e
83-3991753 ..... Pacific Private Feeder Fund I11 L.P.

9999999 Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULEY

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted

Disclaimer Disclaimer

of Control\ of Control\
Affiliation of Affiliation of

Ownership Column 2 Ownership Column 5

Percentage Over Percentage Over

Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6

Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Pacific Life Insurance Company ..........ccccccoevvveeevenenens Pacific LifeCOrp oo o 100.000 |........ NO........ Pacific Mutual Holding Company .........cccccooeeiireririnne. Pacific Life Group ..ococooveeveeieicceeeccceeeeeceeeeeees e 100.000 |........ NO........
Pacific Life & Annuity Company ........cccccoovvviieverinnens Pacific Life Insurance Company ..........ccccooeeveveveviees |ovevreevieieeienennns 100.000 |........NO........ Pacific Mutual Holding Company .........c.cccoceeeerinirennn. Pacific Life Group ..ococooveeeeeieiceeeeceeceeeeceeeeeees e 100.000 |........NO........




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.

Responses

MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArch 12 ..........ccccviiiueveieiniieieeie ettt nseaeaena YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC DY March 17 ........c.ccuoiiueueiiiiieicieieieiceieiete et sesennas YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..........ccoiiiiiiee s YES
4. Will an actuarial opinion be filed by March 17 . YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filed DY ADFil 17 ........c.ceuiiiiiueieieiieeieteteitse ettt sttt et s e st s e s s s nsnsesesesnas YES
6.  Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 1? (Not applicable t0 fraterNal DENETit SOCIBHES) ............ccccueueiireeeeceeteteeeeeeecte e teteeeescaete e s esesseaetesesesessssesesesesssssesesesassnsssssesssesensssssesesassnsssntesasasensssnsesas YES
7. Will the Supplemental Investment Risks Interrogatories be filed by April 17 ... YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cuiviiiieieeieieiieeeee ettt s s s et s s s st s st s s ansesees YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccociiiiiiiiiiiiicie YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. 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.

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies) .. NO
11.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? .........ccccocvviiniininiiiiinens NO
12. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ...... NO
13.  Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of

domicile and electronically with the NAIC Dy IMArCH 172 .........coccueieieeeeeecee ettt e et s e e sttt esenss s e st e s esnsssesetesesensssssesasasensssesetesasensssntesesesensnsnsasas NO
14.  Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically

WIth ThE NAIC DY IMAICH 172 ...ttt s e e s e e s s s e s e e et et s s s sss e e e st es e sesee et s s e sssee et as s s ssseseses s sssnsnseses s s sssnseses s s sssneesesassssnansssasananans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 17 ..........ccccoiiiinine, YES
16.  Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the

NAIC DY MAICH 172 ..ottt ettt s e a e et s s s e s e e e e s es s asses e s e s s s aseseesesenssssseseses s ssasseses s s sssnses et s s s sns et s ssssssnses et s s sssnsesesssssssnsnsesasssaransnsnna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

March 17 ......... NO
18.  Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with

@ NAIC DY IMAICN 12 <.ttt ettt e s ae et et e s e s e e e e e s s s s asee s e s s s ssaseeees s s asseseses s seanses e e et s s ansnseses s s snanse s s s s snsnses s s s ssansesasanansnsnsesassansnsnen NO
19.  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 DY MAICH 17 ..ottt eaeae e e s aeae st s s s asseee s s s sasasseeesenssasassese s s s ansssesas s s snsnsssssasssansnsesesasasssanensasananans YES
20. 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 DY MAICH 17 ..........cocuiueieieiecceeee et e ettt e st s s s s e s e st esssasassesen s s assesesss s s anassnsannananenen NO
21.  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 DBy March 17 ...ttt e b e et e e e e et eeneeeneens NO
22.  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 DY MAICH 17 ..........ocuiuiieieeeeeeceeee ettt ea ettt e e st s s s e ae et et esssasaeseses s ssasseaes s s nasassnsannanananen YES
23.  Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 1? ................... YES
24.  Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 17 .................. YES
25. Wil the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile

and electronically With the NAIC DY IMAICH 17 ........c.o.ovieceeeeeeeeeceeeeee ettt sae et s s s e et s s sasaeseses s sassseeseses s anssess st s s snssssssssssassssesasasasssanensasananans NO
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O oY1 =T o1 3 e PP UT PRSP

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of

Preferred Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by

=4l 3 R OO P TR PP PP PR URTURPRPRPITOE
Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)

Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 17 ..o
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..o

Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically With the NAIC DY IMAICN 17 ...ttt ettt e st e s e st e st et e st e s s e et e st e st e st e st e st et e st e ne e st e st et ens et et e e eneeneen

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MArCH 17 ... .ttt ettt a e ea e et e st e st e st e s s e e s e e ea e e em e e ea e e ea e e s e e s e e mseemseemeeemseem e e emeeemeeeaeanseenseenseanseennean

Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically with the
L LY (O oY 1 =Ty o o e SRRSO PO RS RT PRSPPI

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 ..o
Will the Health Care Receivables Supplement be filed with the state of domicile and the NAIC by March 17 ...

APRIL FILING
Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by

April 1?7 .....

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ...

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies) ..

Will the Accident and Health Policy Experience Exhibit be filed by April 17 .......ooiiiiiiiii e
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 17 ...

Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile and the NAIC by

ATl 12 ettt ettt ettt eh e e teeateeateeateesteeatehe e te et e eaaeenteeateenteesteeaeeseene e st enseenteenteenteesteeneeea e e neeseenseenseenteenteesteeneenneenneenen
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 .

Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1?7 ..o
Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by APFil 17 .....oiiiiiiii e

Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 1? ...
Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ...
Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 1? ..

AUGUST FILING
Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ...

Explanations:

Bar Codes:
SIS Stockholder Information Supplement [Document Identifier 420]

Medicare Supplement Insurance Experience Exhibit [Document Identifier 360]

Trusteed Surplus Statement [Document Identifier 490]

Participating Opinion for Exhibit 5 [Document Identifier 371]

Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
[Document Identifier 443]

Actuarial Opinion on Synthetic Guaranteed Investment Contracts
[Document Identifier 444]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance
for Equity Indexed Annuities [Document Identifier 452]

Modified Guaranteed Annuity Model Regulation [Document Identifier 453]

9
9
9
9
9
9
9
9
9
9
9
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

9 7 2 6 8 2 0 2 2 4 9 5 0 0 0 0 0
9 7 2 6 8 2 0 2 2 8§ 6 5 0 0 0 0 0
31. Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]
9 7 2 6 8 2 0 2 2 2 2 4 0 0 0 0 0
32. Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]
9 7 2 6 8 2 0 2 2 2 2 5 0 0 0 0
9 7 2 6 8 2 0 2 2 2 2 6 0 0 0 0
9 7 2 6 8 2 0 2 2 4 71 0 0 0 0 0
9 7 2 6 8 2 0 2 2 8§ 0 6 0 0 0 0
9 7 2 6 8 2 0 2 2 2 8 0 0 0 0 0
9 7 2 6 8 2 0 2 2 2 1 6 0 0 0 0
41. Supplemental Health Care Exhibit's Expense Allocation Report
[Document Identifier 217]
9 7 2 6 8 2 0 2 2 2 1 17 0 0 0 0 0
42.  Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D
[Document Identifier 435]
9 7 2 6 8 2 0 2 2 4 8 5 0 0 0 0

0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current Year Prior Year
2504,  CONTINGENT TESEIVE ..ottt ettt a st s et e s e s e s s s s s st et et eseseasssas s sesesesesssnansnssanas [oomnsssnesesas 10,000,000 |....ccccvenvee 10,000,000
2505, OTher 11aDT 111185 .ot [eeene e 5,577,297 |.ecvovine. 1,383,180
2597.  Summary of remaining write-ins for Line 25 from overflow page 15,577,297 11,383,180

57




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVerNMENLS ......cocueuiiiiiiiiiiiciiiiiese e e 9,270,627 |...c..ne. 0.157 |......... 9,270,627 |- [ 9,270,627 |...co.nnve. 0.157
1.02 All Other GOVEIMMENLS ..........ovevveveeeeeeceiieieeeieteeeieee et e 31,465,122 |............. 0.534 |........ 31,465,122 [ [ 31,465,122 |............. 0.534
1.03 U.S. states, territories and possessions, etc. guaranteed ...............ocoou.|oveenenee 8,869,767 |............. 0.151 |......... 8,869,767 |...ooveeeeeeiees [ 8,869,767 |............. 0.151
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 63,679,438 |............ 1.081 |........ 63,679,438 | o 63,679,438 |............. 1.081
1.05 U.S. special revenue and special assessment obligations, etc. non-
GUATANEEEM ...ttt 348,305,085 |............. 5.914 ... 348,305,085 |........oceercs [ 348,305,085 |............. 5.914
1.06 Industrial and MiSCEllANEOUS ...........c.cocceueueveeeeeeceeeeeeeeeeeeeee e .. 4,572,176,272 |............ 77.632 |.. 4,572,176,272 |...ooveecee .. 4,572,176,272 |........... 77.632
1.07 Hybrid SECUMLIES ......c.eooviiiiiiiiiciiciieeece e [ o [ e o
1.08 Parent, subsidiaries and affiliates .............cccoeeeeiiiiieiie e e e eeies e eeiies [eeeeeeeieee e eriees [eeeerreree e e eeeees e
1.09 SVO identified fUNAS ........ccoiiiiiiiiiiici e ssien [ [ [ [ [
1.10 Unaffiliated bank 10ans ..........cccoooiiiiiiiiiieeeeeeseeseeseesieeees e oo o e e
1.11 Unaffiliated certificates of deposit ............cceovveviiiiiiiiiiieiiecieseenees e oo o e e
1.12 Total [ong-term DONAS ........oovvveeeeeeerieireeieeeeeeeeeeeeeee 20,033,766, 311 [ 85.469 |...5,033,766,311 |.....cooorrene ...5,033,766,311 |........... 85.469
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccoevriiininnieniened
2.02 Parent, subsidiaries and affiliates ..
2.03 Total preferred StOCKS .........ccoiuiiiiiiiiierieeeee e
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)
3.02 Industrial and miscellaneous Other (Unaffiliated) ............ccocvvvriiininn
3.03 Parent, subsidiaries and affiliates Publicly traded .............cocoieneniic i i e o e e
3.04 Parent, subsidiaries and affiliates Other ............c.ccoooiiiniii e i [ e o s
3.05 MULUAI FUNAS ..ottt oo siees [oeeesies s siee [oerie s [oeeees i eiees [oeesiee e [
3.06 Unit investment trusts .........cccooiiiiiiiiiiiiiceeeececeeeeeee e [ [ [ [ e
3.07 CloSEd-ENd FUNAS .....ooniiiiiiiiiieee et [ sieees [oeesiee s siesien [oeiesiee s ies [oeeeis i siees [ [
3.08 Exchange traded funds ...........cccooiiiiiiiiiicicceeeeeeeeeeeseeesee e o [ e [ [
3.09 Total COMMON STOCKS ........cccvevivieieiieieieieieteteeee ettt e 5,591,844 |............ 0.095 |......... 5,591,844 [t [ 5,591,844 |............ 0.095
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeiueeieeiieiieeieeee et eeeeieesiee e e seeesaesssesseseesneesneessee s |eraesiaesaessesiesnees [oesissisiesinsies [oeeieesie s sieesiiees [oreesie s siee foesees s foresae s
4.02 Residential MOrtgages ..........cociiiiiiiiiiiieiiesei e [ [ [ e [
4.03 Commercial MOMGAGES .....c.cvcveveereeeereeeeeeeceeeeieeeseseseaeiesesessaesesesesenssaeaesfereeen 376,603,095 |............. 6.3% |...... 376,603,095 |....coovoeeerreeis |oeene 376,603,095 |............. 6.39%4
4.04 Mezzanine real estate loans .. 26,711,469 |............ 0.454 |........ 26,711,469 |...oooviiicns [ 26,711,469 |............ 0.454
4.05 Total valuation alloOWaNCE .............coiuiiiiiieiieiesee e see s e oo oo [ [ o
4.06 Total mortgage 10ans .............ccocoviciiciiiiiiiee e o 403,314,565 |............ 6.848 |..... 403,314,565 |........cooeevs [ 403,314,565 |............ 6.848
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccceeiiiiiiiiiiniiiiiiniesieiecsieesieeieese e oo [oeieeieeiesieeiees [eerieeieeineienieies oo [ oo
5.02 Properties held for production of income
5.03 Properties held for Sale ...........cccooviiiiiiiiiieiieiiccce e e
5.04 Total real estate ..o
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......ccoccciviiniiniiicseinee e 22,302,195 |.............. 0.379 |........ 22,302,195 [ [ 22,302,195 |............. 0.379
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeeevevrinioeeereresiseesens foocen 311,071,073 |............. 5.282 |..... 311,071,073 [ o 311,071,073 |............. 5.282
6.03 Short-term investments (Schedule DA) .........cooioiiiiiiiinieeeeereeseesecieiiiieiieies [ [ o e e
6.04 Total cash, cash equivalents and short-term investments ....................[...... 333,373,268 |............. 5.660 |...... 333,373,268 | o 333,373,268 |............. 5.660
7. CONTACE I08NS ..ottt e 9,485,053 |............ 0.161 |......... 9,482,947 | [ 9,482,947 |............. 0.161
8. Derivatives (Schedule DB) ...........cccccoiiiiiiiiiiiiiiiiiccceeceeee [ 11,843,682 |............. 0.201 |........ 11,843,682 |- [ 11,843,682 |............ 0.201
9. Other invested assets (SChedule BA) ............c.ccceuiuiieieeeeeieeieeeeeeee e e 25,790,507 |............. 0.438 |........ 25,790,507 [.oeeeeeeiccres [ 25,790,507 |............. 0.438
10.  Receivables for SECUMHES .........ccvviiiueuciririeceieieee e s 736,276 |............. 0.013 [ 736,276 | [ 736,276 |............. 0.013
11.  Securities Lending (Schedule DL, Part 1)........ccociiieiiiiiinieeeeeeeeeeeeeeess foeeieiiiiiiiiiiiiis o i e D, %, CHTRIIN RSN D, 0,0, CRTI XXX
12.  Other invested assets (Page 2, LiNe 11) ....ccoovieueueieieiieeieeeieeeeieeennes 65,672,855 1.115 65,672,855 65,672,855 1.115
13. Total invested assets 5,889,574,360 100.000 | 5,889,572,254 5,889,572,254 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiitiiiiiiti ittt bbb bbb b bbb E e E £ E £ E b E £ A E e E e bt bt e bt b e e b e bt et 2o mmeese e e ens e e e e e e eae e eneeas
Cost of acquired:

2.1 Actual cost at time of acquISItioN (Part 2, COIUMN B) .........uiiiiiiiiii ittt bbb bbbt bbbt aR e e aeereebesbestestestesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...ttt e e e e e e et e eaeeaae oeabeeabeeabe et e et e st s s aeeabeeas beesseeseeaseenaeeseeaeeaeeaaean
Current year change in encumbrances:

o B ] = S =T i TR o 10 o e PP RTPNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbbt h bt bbb b se e b e e b e b e e b e e e b e s e b b e s b e b e saebe S8 HE SRS AR SR L e R oA L e b e R e e b e R e e b e bt ebesebeses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ......... o ... S ... ... ... .......e.ttseeseeseeseenteanteeseanteas foeerreeeeae e e e e ete et e e e eaeas

Deduct amounts received on disposals, Part 3, CHEl 1S l.... ... A B - B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o . ... N ... ... ... B U B

6.2 Totals, Part 3, COIUMN 13 ..o e e e e s
Deduct current year’s other than temporary impairment recognized:

A B ) =T =T i TR o 10 1o e PP PPRTPNS

7.2 TOtals, Part 3, COIUMN 10 ...t b bbbt b et b b e b b e s e b e e b e e b e b e e h e s e e b b e e b e b e saebe 2201 E SRS AR SR L LR e R e e b e b e e b e b e e b e b e ats ebeseabese s ese e
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ...t bbbt b bbb e bt bt bbbt s b bbb e b b e sa b S0 e R oAb e b e bbb bbb

LA el = R =T G T o 10 oo TR O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) .........c.ccuiiiiiiiiiiiiie ettt b bbbttt 2o e e e e e e e e e e e e e e e eneens
[DI=Te [0 8 o) =T Mo o E=Te (g a 11 C=To IR= a0 o 0L OO PSRRI

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iuiiiiiiiiiiiiiitiie ettt bbbttt bbb bbbt R bt e E bt e bt e bt bt bt e bt b 2msemmeessene e e ene e e e e e e eeenes

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PIIOT YEAT .........ooveueieieueueiieiieieieteieiee ettt eses sseeeeeeenenens 377,880,394
Cost of acquired:

2.1 Actual cost at time of acquiSItion (PArt 2, COIUMN 7) ..........iuiuiueueiiriiiiisisieteteies ettt et s et ss s be st s ese e sesssseseseseseseessssseesenesessinanas 48,629,249

2.2 Additional investment made after acquisSition (Part 2, COIUMN 8) ..........c.ceuiuiiiieieeeieececeeeeee ettt ettt s s s sesess Seesebebebebtet et st seee et ebebebneee eeseseeeseseaene 48,629,249
Capitalized deferred interest and other:

B B ] = S =T e TR o1 10 1o e PPN

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbbt b b oo b e b e b e b e it e b h e e b e b e e b eb e s e b e ee b e e be A0S E SRS AR e R e oL e R b e b e b bbb e s eabeseseseees et
FaXeTe (U= o) e =TotoTU o | OO ERRPRRRRRTOY

Unrealized valuation increase (decrease):

5.1 TOtals, Part 1, COIUMN O ...t e e h et a e e e e e oo R oo R e e e e £ E e £ E e e R e e R oS E e e R e s R e e e e e e e e e e e e e eeeeae o b e e R e e b e e b e e b e b bbb b s

5.2 TOtalS, Part 3, COIUMN B ...ttt bbb bt bbb b e e b e e b e e bt e b h e e b b e b e b e s b e b e ed b et e ke A0S E SRS AR e R e e b e R e e b e b e b e b et e b e s eabeseateseees ettt

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ... ..o ittt sh e bt e bt e bt e bt e aeeea s e eh e e 4Rt e eh e e oE £ e Ee e bt e a bt ea bt ea b e ea b e eRe e eheeebeeebeebeanbean Aoeemseeseeanteanseessenaenseenes

Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 15 ...........c.coiiiiuiiietieieteee ettt eae st ete et te et te et et e s et ess et easetessssess st ese et ese st ebe s ebessesensssessetensssessssens Seseseeseaeneaen 23,218,246

Deduct amortization of premium and mortgage interest points and COMMIMENT FEES .......c.c.cvivvururueveieeeeeceeeeeteeeeeceete e eeeessaeae et esessseetetesesessssesesesesensnasseesesseseiesesenanas (137,570)

Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 TOtalS, PArt 1, COIUMN 13 ...eoviiieeeieeteiee ettt ettt s e e s e et et e s eseessaeaetesesensssetesesesenssaesesesesensseesesesesnsssesesasassnsseetesesensnsnae sesteebeb et st sceee (114,403)

LI e I = T T )[04 Vo I OO OO (114,403)
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ... e bbb bbb s b b e b e e b et b et bbb e as e R e S e R e b e b e bbbt ene s

L0 e = o Ty @01 [0y o T o T OO

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........coeeurureriririririeieieieeeeees oo 403,314,565

Total valuation @lIOWEANCE .........co.eiiuiiiieiiee ettt ettt ettt sa e e sae e sb e e sbe et e et e e be e bt sanesnnesaeesaeas FE PO P PR

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14) ........cccoviiieiuiueiiiniieiieieieee ettt s 403,314,565
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........cceueuiriiiiririetetetetese ettt ettt sttt st ss et s sesese e se st e s e s s etesesese s ss s s ebesesesese s se s e sebebesesane e <eeseasannenanas 25,909,254
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........iiiiiiiiii bbbttt bbbttt b e bR e b e e aeeresbeereetesbesaesaeare e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........i ettt b e e b e e aeeaae eeaheeabeeab e e e b e s et e s be et e ates  eeesteesteesteaaseesseeaeenseenes
Capitalized deferred interest and other:

R B ] = S =T i TR o 10T T e OO

3.2 TOtals, Part 3, COIUMN T2 ...t b bbbt bbb b e oo b e e b e bt e b h e b b e e b e b e s e b e ee b et ebe S50 S E SR e S E e R e e b e R e e b e b e b e b et e b e s eabeseateseees et
AACCTUAI OF QISCOUNT .......vvoveeecece ettt te s eesa et et eseeasssaetesesesssssaesesesesssssaesesasesssseeesesesassssssesesesasnsseetesesassnsssesesasesnsesesetesessnsssntesasesensssesesesasensnsnsesasans s eseb et et sscacsetetennas 1,224
Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 3 ..ot ettt ee et eee et ee et ee et en et ee et ens et ens s ens st enseeens et ensseensseenssaensseensseenseeensseenaseb st eb e neen (119,971)

LR e I = Ty B T 7] [V T4 Vo T IO OO (119,971)
Total gain (I0Ss) 0N diSPOSAlS, Part 3, COIUMN T ... ..ottt b bt e bt e bt e s bt e 2t e ea e e eh e e eh e e eE e e be e bt e a bt ea bt ea bt e e e e ehe e AR e e ebeeebe e ke enbeen Aoeemteeseeaateaaseesseaaenseennes
Deduct amounts received on diSPoSalSs, Part 3, COIUMN 16 .........cuiiiiiiiiieie ettt ettt e st esbe e be e bt ebeeseesseesbeesheeabe e beesbeesbeaaseenseassesseeebeesbeeebeesbeen Seseesasesseeasessaeesaeennesnneans
[DI=Yo (W1 =To Tl g (V=Y iTo o W)l o 4=Ta g 1T 4 g TF=Ta o We =T o] (=T or - o] o OO
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = T =T TR o1 10 1o e I AP

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt b bbbt b e e b e bt e b e h e e b bt e b eb e s e b e se b e e ebe A0 S8 SR E S E e R e e b e R e e b e b et e b et e b e s Seabeseasesee et et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb bbb s bbb b e e b e bt bt e b b e as e R e S e R e b e b e b b et nn s

L0 e = - Ty 0 0o [0y o T o W B OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) ........ccceeriririririririeieteririise sttt se s bt e e s sesesesans <oesessnesenieas 25,790,507
[DI=e (W1 8 o) e= 1M o o E=To (g g 11 C=To IR= 0 T T0 L OO

Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.ciiiiiiiiiiiieieieieitst sttt sttt se e et e s b s sese et ssesesesesesese e se st esesesen oeseseseseaeanans 25,790,507

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovucueueueeeeeeececteteteeeeeeeete et eseesessae e sesesssasaesesesesssseesesesssensssssssesesensssesesesesnsssntesesesansnsnen seesesesinas 4,537,172,225
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccoiuiiiiuiieitie ettt et et te et et et et e e et e e et eae et ese st eaessete et ese s et easebessatess st esessese st ese st ebe s ebessesessabessssensasseneesenneneneas 714,268,358
ACCTUAL OF QISCOUNL ..ottt sttt s s s s e s s s st s s s et s s 22 s 208 e 0222 e s s s s st s eSS se0 22802 s sttt s s s ns s s s e s s enies 2,291,632
Unrealized valuation increase (decrease):

O R = TR 07 U1 T 2T UPPPOO PPN (153,031)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt b bbb bbbt e b e b ebeas Se8easeb e b et e b e b e e s b e e b s s

LI - 1y =T (T B2 07 ] (¥ 4 4o W 1 PP

O e I 0o ¥y T e OO OO (153,031)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.iuiuiieieiceceete oo eeecee et eeeeeste et e s e eseaetesesee s asaesesesessssseesesesesssssaesesasessnsstesasasassssetesesasansssssesesassnana febessatsesesesananas 382,165
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coouiuiiieuiieieeeteeeteeeeeeet et ea et et e et e e te e et e st es et ess s esenseseaseeeeseeesennann 211,838,944
DedUCt AMOTHZAtION OF PIEMIUM ........vieieieeeeee et et e eeeaetete s s eaeaesetetes s asasse s s s s asassesessssasssseses s ssssssseses s ssssssseses s asssseses s s sssssesesas s sssnseses s s assnsssesasas +eatsesebesesenasacaes 716,459

Total foreign exchange change in book/adjusted carrying value:
8.1.Part1, Column 15 ........c............

8.2. Part 2, Section 1, Column 19
8.3. Part 2, Section 2, Column 16
8.4. Part4, Column 15 .........cccenee

Deduct current year’s other than temporary impairment recognized:

9.1, PArt 1, COIUMN M4 ..ottt bbbt E bbbttt bbbttt .. 1,234,985

(ST == o 72 1Yo (o] o W I o] (V14 o o T 0

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et h bbb e bbb e b e e b he s 280 s8eResE e b e b e b e et e b ns b ens

9.4, PArt 4, COIUMN 13 .....ooeieieeee ettt ettt e ettt e s ee e s aeteseses s s saesesesen s s seesesasesnseaesesesassnseeesesasensssesesesasasnseeesesasaenssansest s st eteebeb s e et aneeee 830,307 ..o 2,065,292
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooiiiiiiiiiiiiiiiicsesesc s e 17,500
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-0+10) ........oceererereeeeecrereeeeeeeeeeteteteseseeseaetetesesesssaesesesesesseassesesesenssseaess ceesesesinas 5,039,358, 155
(DTt [N Tet i (o) e= Tl gTeT g F=Te Lo Ty (=T o IR=T 4o U
Statement value at end of current period (LiNe 11 MINUS LINE 12) ........ccuiuiieiieceeteieeeeeeceete e eeeesctete e eeesseaetetesessseaetesesesssssaesesesesssssesesesensnsstesesesensnsnas ceesesesinas 5,039,358, 155
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........cocvevvvevncviirnenne s 9,270,627 |....covvvvrnnne 8,948,795 |....coovvneee. 9,255,179 |...cooviee. 9,290,000
Governments 2. Canada .....cccoeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 31,465, 122 28,874,919 31,613,820 31,000,000
by governments) 4. Totals 40,735,749 37,823,714 40,868,999 40,290,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 8,869,767 7,631,700 8,728,000 10,000,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 63,679,438 64,856,626 63,755,568 63,930,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 348,305,085 351,482,539 349,738,508 347,912,986
Industrial and Miscellaneous, SVO 8. United States ....ccoeveveeeeeeeeseeseee o 3,873,168,497 |............ 3,555,501,722 |........... 3,867,821,591 |............ 3,897,259,939
Identified Fur)@s, Unaffilia}ted Bank 9. Canada ..o 197,828,081 |....occvcvnveee 179,044,937 |................ 197,790,031 |.....o...... 200,098,000
Loans, Unaffiliated Certificates of 10._ Other Countries 501,179,694 462,909,497 500,453,363 501,684,035
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 4,572,176,272 4,197,456, 156 4,566,064,985 4,599,041,975
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 5,033,766,311 4,659,250,736 5,029, 156,080 5,061, 174,961
PREFERRED STOCKS 14. United States ..
Industrial and Miscellaneous 15, Canada .....cccceeveeieeieeeee e
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States ........cccooveevieenvecrreeree oo 5,591,844 |...ooviinn 5,591,844 |......cocve. 5,109,830
Industrial and Miscellaneous 21. Canada
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 5,591,844 5,591,844 5,109,830
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 5,591,844 5,591,844 5,109,830
26. Total Stocks 5,591,844 5,591,844 5,109,830
27. Total Bonds and Stocks 5,039,358, 155 4,664 ,842,580 5,034,265,910
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Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Ma

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 1A - SECTION 1

jor Types of Issues and NAIC Designations
7

1 4 5 6 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAICT (e e [, 7,397,281 | 1,873,346 oo oo et X o 9,270,627 |.ooovvvrererernn 0.2 | 9,079,158 | 0.2 | 6,270,627 |............... 3,000,000

1.2NAIC2 ..
1.3NAIC3 ..
1.4 NAIC4 ..
1.5NAICS ..

1.6 NAIC 6

1.7 Totals 9,270,627 0.2 9,079,158 3,000,000
2. All Other Governments

2 NAIC T e o [ [ 4,956,664 |........ooooveveeiieeiees o D, © S R, 4,956,664 |..........cvvnrenn. 0.1 | 4,955,446 |....ooooveeerereee 001 | o 4,956,664

2.2NAIC 2 ..
2.3 NAIC 3 ..
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC 6
2.7 Totals

.. 1,950,816 |.
.12,588,184 |.

.13,920,275 |..
.12,588,184 |.

..13,916,151 |....
..12,607,522 |....

.11,969,459 |.
.12,588,184 |.

. 1,950,816

1,983,654

31,465,123

31,479,120

24,557,643

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1

B2NAIC 2 .o
33NAIC3

34 NAIC4 ..
3.5NAICS ..

BBNAICE ..o

3.7 Totals

....8,869,767

....8,869,767

............... 8,837,608

............... 8,869,767

8,869,767

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed
4.1 NAIC 1
42NAIC 2 ..
43 NAIC 3 ..
44 NAIC 4 ..
45NAICS ..

............... 7,537,996

...4,675,181 |...

4B NAIC B ...
4.7 Totals 7,537,996 24,388,777 9,171,209 17,906,276 4,675,181 63,679,439 1.3 58,183,665 1.3 63,679,439
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T (e e 2,799,477 |............. 28,703,702 |............. 27,058,163 |........... 156,810,544 |........... 125,443,582 |............ D9, 0. NN RO 340,815,468 |.......cccoveeeecenne 1R — 255,724 817 | 5.6 | 340,815,468
5.2NAIC 2 .. .389,524 ... 2,550,124 |.... ... 4,549,968 ...1,489,616 |.. ...29,736,000 |.... ...7,489,616 |..

B3NAIC3 .o
SANAICA ..o

55NAICS ..

SBNAICGE ...

5.7 Totals

............... 7,896,380

3,189,001 31,253,826

31,608, 131

156,810,544

125,443,582

348,305,084

293,357,197

348,305,084
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Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Ma

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 1A - SECTION 1 (Continued)

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

6.1 NAIC 1 ..
6.2 NAIC 2 ..
6.3 NAIC 3 ..
6.4 NAIC 4 ..
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

............. 93,792,670
......... 100, 153,382
..... 2,484,948 |...

631,047,969
511,274,197

....16,751,068 |.

570,172,320 |...
359,647,973 |...
..... 4,962,133 |...

8
Col. 7 as a % of
Line 12.7

jor Types of Issues and NAIC Designations
7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

I 2,271,031,575
I 2,229,374 ,696

........ 1,874,368,624
........ 2,166,572,561

..77,476,790 |....
....6,900,495 |....

R 7,269,606

........ 1,440,703,996
........ 1,748,222,076

29,610,224 |..
..3,778,397 |..

489,038

........... 830,327,579
........... 481,152,620
...29,650,002

8,114,509

4,132,588,077

3,222,803,731

1,349,372,540

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC2..
7.3NAIC3 ..
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC 6
7.7 Totals

8. Parent, Subsidiaries and Affiliates

8.1 NAIC 1
8.2NAIC 2 ..
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAIC5 ..
8.6 NAIC 6
8.7 Totals

9. SVO Identified Funds

9.1 NAIC 1 ..
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC5 ..
9.6 NAIC 6 ..
9.7 Totals

10. Unaffiliated Bank Loans

10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC 3
10.4 NAIC 4
10.5 NAIC 5
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1
11.2 NAIC 2
11.3 NAIC 3
11.4 NAIC 4
11.5NAIC 5
11.6 NAIC 6
11.7 Totals
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Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Ma

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 1A - SECTION 1 (Continued)

12.4 NAIC 4 ...

jor Types of Issues and NAIC Designations
7

..3,778,397 |..

1 4 5 6 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12.1 NAIC 1 ) ....104,130,143 |........... 649,017,560 |........... 425,593,534 |........... 810,721,453 |........... 709,160,850 |....cooveeeeereieieeiciees foreeane 2,698,623,540 |[......ocveiereeen 536 [ XX e XXX e e 1,860,339,297 |........... 838,284,243
12.2NAIC 2 ... ) ....100,542,906 |........... 530,209,845 |........... 745,175,196 |........... 513,225,013 |........... 361,631,627 |.....ovveveeecceeeens [ 2,250,784,587 |...covoeeeeveeeee BT o XX e e XXX e e 1,767,681,151 |........... 483,103,436
12.3NAIC 3 ... ) R 2,484,948 14,131,356 20,930,731 |..... ....29,339,242 |............... 4,962,133 .o e 71,848,410 [ T | XK e XXX e fe 42,198,408 |.. ...29,650,002

14.2NAIC 2.

.426,988,970 |....

570,848,538

..423,617,059 |..

.271,308,394 |...

1,767,681,151 |..

.1,754,707,191 |....

1,767,681,151 |.

125NAICS ... 237,350 101,811 | 22,685 |- [ [(c) J— 489,038 ... 000 [ XXX et XXX e e 489,038 |.....c.covvrveeiein
126 NAIC 6 ... N 583,603 5,073,381 2,457,525 (c) 8,114,509 8,114,509
12.7 Totals ..o 208,555,602 |........ 1,200,475,364 |........ 1,195,279,207 |........ 1,353,701,528 |........ 1,075,754,610 oo (b) 5,083,766,311 |......coocveveeeenn 100.0 [ XK e X [ 3,674,486,291 |........ 1,359,280,020
12.8 Line 12.7 as a % of Col. 7 4.1 23.8 23.7 26.9 21.4 73.0 27.0
13. Total Bonds Prior Year
13ANAICT e 09,209,328 356,606,347 |........... 358,043,187 |........... 773,068,056 |........... 640,222,407 | [ X o XX ee2,211,149,319 | 488 [ 1,643,109,577 |........... 568,039,742
132 NAIC 2 e .394,405,833 |.... 923,018,980 |..... ..512,185,194 |.. .342,906,513 |... 1,754,707,191 |.. .455,517,522
13.3NAIC 3 e ...13,148,058 |.... ..23,961,472 |..... .32,073,512 |.. ...14,903,105 |... .56,903,539 |.. ...33,180,774
134 NAIC4 ... USRI 2,734,759 |.... 23,374,920 | 128,428 | . ..1,430,088 |.............. 5,470,408
135 NAICS e, 099,800 | 9,069,488 |............... 4,974,651 | 426,046 | e o X% e XXX [ (€) e 15,165,986 [ 003 8,068,764 |.............. 7,097,222
138 NAIC B ..o (
13.7 TotalS ..o e 128,273,876 | 775,964,485 |........ 1,313,373,210 |........ 1,317,881,236 |........... 998,032,019 (b) 4,533,524,825 |........ccovveunne 100.0 |........ 3,464,219,158 |....... 1,069,305,668
13.8 Line 13.7 as a % of Col. 9 2.8 17.1 29.0 29.1 22.0 100.0 XXX 76.4 23.6
14. Total Publicly Traded Bonds
T4ANAIC T e .339,856,227 |.......... 279,240,205 ..630,394,528 |.. .564,164,525 |... ....1,860,339,297 |....ccovvieeeeen 37.0 | 1,643,109,577 |......cccccee....... 36.2 | 1,860,339,297

14.3NAIC 3 ... USRI 1,036,432 |.... ....1,523,404 ....28,639,242 |............... 4,962,134 |..oveeeeeeeceees e 42,198,408 |.. ...56,903,539 |.... . 42,198,408 |..
T4ANAIC A oo 002,044 ) 1,733,943 | 979,275 | 393,135 [ e [ 3,778,397 oo 001 | 1,430,088 |......cccvvevereeen 0.0 | 3,778,397
T45NAICS et 120,192 |l 237,350 oo 101,811 | 22,685 |.eeeieeereiereirene e[ 489,038 |........cooveveveeeeeen 0.0 [ 8,068,764 |......cocooveveeeeeen 0.2 o 489,038
146 NAIC6 ...
14.7 TotalS .eoeeiieeeeeeeeeeeeeeeeeese e e 122,438,434 769,852,922 |........... 858,693,233 |........ 1,083,066,649 |...........840,435,053 |........cocooveveriiiienen [ 3,674,486,291 |.........c.oee....... 73.0 | 3,464,219,158 |......coevveee. 76.4 |..... 3,674,486,291
14.8 Line 14.7as@ % Of COL 7 ..oouvveeeieeieee forececicce 3.3 ..
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.4 15.3 17.1 21.5 16.7 73.0 XXX XXX 73.0 XXX
15. Total Privately Placed Bonds
151 NAIC T e 57,446,331 |........... 309,161,333 |.......... 146,353,329 |........... 180,326,925 |........... 144,996,325 |....cooveveeeeeeeeeeees o 838,284,243 | 167 [ 568,039,742 B S 838,284,243
152 NAIC 2 oo 25,624,716 |.......... 103,220,875 89,607,954 |............. 90,323,233 oo e 483,103,436 |.......ococveveveveee 9.6 |, 455,517,522 | 1000 [ XXX e e 483,103,436
156.3NAIC 3 ... 2,447,752 |... ...13,094,924 |............. 13,407,327 |.corrrenee. 700,000 |.. .29,650,002 |.. ...33,180,774 |... ...29,650,002
154 NAIC 4 ... ... 14766 |... 11,929 | AT135 ...127,830 |.. I 5,470,408 |....oooverreeee 001 o XXX e e 127,830
TE55 NAIC S oo e [t [ reeneenes ot [eese e [t e[ nnee oo 7,097,222 | 022 o XXX e e

15.6 NAIC 6 ... 583,603 5,073,381 8,114,509 8,114,509
15.7 TOtAIS ..voieeciicece e e 86,117,168 |........... 430,622,442 270,634,879 |........... 235,319,557 | e [ 1,359,280,020 |......covcveveenn 27.0 oo 1,069,305,668 |.........ccoeoeeeeere 2806 oo XXX e 1,359,280,020
15.8 Line 15.7 @s @ % Of COL. 7 ...ovvucurueeneneeeeefooccicicccc 6.3 [ 31T [ 288 | 19.9 [ 173 s e 100.0 | X% [ XXX v oo XK [ XX i e 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 1.7 8.6 6.7 5.4 4.7 27.0 XXX XXX XXX XXX 27.0
(@) Includes $  .oooenee 1,015,659,142 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

0 current year of bonds with Z designations and $
0 current year, $

0 prior year of bonds with 5G| designations and $

0 current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

............ 0 ; NAIC2

$ o

0; NAIC3 $

0; NAIC4 §

0; NAIC5 $

0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

. U.S. Governments
1.01 Issuer Obligations
1.02 Residential Mortgage-Backed Securities
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

.. 7,397,281 |.. .. 1,873,346 |.. 0.2 ..

..9,270,627 |..

..9,079,158 |...

.. 3,000,000

1.05 Totals 7,397,281 1,873,346 9,270,627 0.2 9,079,158 0.2 6,270,627 3,000,000
2. All Other Governments
2.01 Issuer Obligations ..........cccevrieriieiieiiesieseeene

2.02 Residential Mortgage-Backed Securities
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

.............. 9,985,805 |............. 19,495,664 |.............. 1,983,654 XXXovoveveenn forverennn 31,465,123 [ 006 31,479,120 | 0.7 [, 24,557,643 |................ 6,907,480

2.05 Totals 9,985,805 19,495,664 1,983,654 XXX 31,465,123 0.6 31,479,120 0.7 24,557,643 6,907,480
3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations

3.05 Totals

............................................................. 8,869,767 XXXeoovvveenn | 8,869,767 [ 0.2 |, 8,837,608 ..o 0.2 ... 8,869, 767
3.02 Residential Mortgage-Backed Securities ... RO

3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

8,869,767 8,837,608 0.2 8,869,767

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities .......... [...ccccoccoviiiiiiiienenn.

4.04 Other Loan-Backed and Structured Securities ...

P O 7,537,9% |.............24,388,777 |.............. 9,171,200 |............. 17,906,276 |.............. 4,675,181 <20 IR 58,183,665 |........cccevvnnnne. <20 IR 63,679,439 |...coiiii

4.05 Totals 7,537,996 24,388,777 9,171,209 17,906,276 4,675,181 XXX 63,679,439 1.3 58,183,665 1.3 63,679,439
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........coceeeeeeeeieeieeieeeeeeees e, 1,699,635 |....co... 26,799,752 |............. 28,487,617 |........... 156,475,279 |........... 125,443,582 |........... D,9, 0. NI RUR 338,905,865 279,601,114 [ (I 338,905,865
5.02 Residential Mortgage-Backed Securities ............ 1,489,366 |. .. 4,454.074 |. ...3,120,514 |. .335,265 |... . ...9,399,219 |.. 13,756,083 |... 9,399,219 |.
5.03 Commercial Mortgage-Backed Securities .......... [o.ccccoooiiiiiiiiiiiins oo e o e e O XK e e e e o
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 3,189,001 31,253,826 31,608, 131 156,810,544 125,443,582 XXX 348,305,084 6.9 293,357,197 6.5 348,305,084
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceeeeeeeieneeieeieiceeeeees e, 152,210,726 |........... 892,160,991 |........ 1,050,847,701 |........ 1,132,792,588 |.......... 931,726,421 |............ XXX foveiens 4,159,738,397 |..ccccoiviinen. 82,6 | 3,927,242,368 |....coovevennn 86.6 |....... 3,184,810,6% |........... 974,927,703
6.02 Residential Mortgage-Backed Securities ... ....4,945 419 |, .14,862,497 |.. ....11,294,778 |.. ....9,881,807 |... 1,708,250 |.... . e frreee 42,692,751 |.. ...55,596,633 |... 1.2 9,961,165 ... 32,731,586
6.03 Commercial Mortgage-Backed Securities .......... ... 7,683,033 |. .85,112,39% |.. .36,556,207 |.ooveeeeieiieieeeeiens et ... 129,351,634 |.. .2.6 |... ...81,673,956 |... 1.8 |.. ..26,484, . ... 102,867,507
6.04 Other Loan-Backed and Structured Securities ... 32,989,427 145,299,598 43,942,030 16,814,679 1,347,755 XXX 240,393,489 4.8 68,075,119 1.5 1,547,745 238,845,744
6.05 Totals 197,828,605 1,137,435,480 1,142,640,716 1,159,489, 044 934,782,426 XXX 4,572,176,271 90.8 4,132,588,077 91.2 3,222,803,731 1,349,372,540

~

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities
7.03 Commercial Mortgage-Backed Securities ..........
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ..
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired

8.07 Totals




60I1S

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees fooriiniiniiiiiis i [ e [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccoeereincenncnnceinns oo 161,448,357 |............. 950,746,801 |.......... 1,100,365,678 |.......... 1,326,669,777 |.......... 1,072,698,605 |............ XXX covevenas oo 4,611,929,218 |....oooviiicns 91.6 | XXX [ XXX oo oo 3,627,094,035 |............. 984,835, 183
12.02 Residential Mortgage-Backed Securities .6,434,785 |... . 19,316,571 |.. .. 14,415,292 10,217,072 |.. ..52,091,970 |. 1 .... 19,360,384 |.. .. 32,731,586
12.03 Commercial Mortgage-Backed Securities ........ |...c.cceeue. 7,683,033 |......oeee 85,112,394 |............... 36,556, 207 129,351,634 o206 e XX e XXX i [ 26,484,127 |............. 102,867,507
12.04 Other Loan-Backed and Structured Securities . |.............. 32,989,427 ...145,299,598 |.............. 43,942,030 |.............. 16,814,679 |................ 1,347,755 ..240,393,489 |...oveiiece A8 [ XK i e XXX e 1,547,745 |............. 238,845,744
12.05 SVO Identified Funds XXX XXX XXX XXX

12.06 Affiliated Bank Loans ...
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

12,09 TOtalS ..o [ 208,555,602 |.......... 1,200,475,364 |.......... 1,195,279,207 |.......... 1,353,701,528 |.......... 1,075,754,610 |-.eoveeeieiiicienes [ 5,033,766,311 |..oooveeinennn 100.0 oo XXX e XX o 3,674,486,291 |.......... 1,359,280, 020
12.10 Line 12.09 as a % of Col. 7 4.1 23.8 23.7 26.9 21.4 100.0 73.0 27.0
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........cccceevreiiiiniiniiniiiiins foeeeecieeens 77,094,912 | 696,041,528 |.......... 1,241,035,962 |.......... 1,304,471,320 |...ooeuennnes 995,779,313 |............ D,0. ¢ ST D,0. ¢ SRR R D.0. 0 TR R 4,314,423,034 |...oooiiiiiiennn 95.2 [ 3,414,333,830 |...cceeneennn 900,089,204
13.02 Residential Mortgage-Backed Securities ... 14,023,510 |... . 32,833,007 |.. .. 15,471,858 . 69,352,715 |. ... 25,997,426 |.. .. 43,355,289
13.03 Commercial Mortgage-Backed Securities ........ |..ccccce... 31,135,929 |....coneeenee. 8,097,915 42,440,112 81,673,956 21,998,868 59,675,088
13.04 Other Loan-Backed and Structured Securities . |................ 6,019,524 |......coce. 38,992,036 |....coennnne 14,425,278 68,075,119 oo 15 1,889,033 ..o 66,186,086
13.05 SVO Identified Funds XXX..

13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans

13.08 Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX XXX

13.09 Totals 485 |.......... 1,313,373,210 |.......... 1,317,881,236 |............. 998,032,019 | e D.9.0, RN RUNR D,9,0, RN RUN 4,533,524,825 |....ccooiiiee 100.0 |.......... 3,464,219,158 |.......... 1,069,305, 668

13.10 Line 13.09 as a % of Col. 9 2.8 7.1 29.0 29.1 2.0 XXX XXX 100.0 XXX 76.4 23.6
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoevreineenncnnccinns oo 118,625,783 |............. 760,365,963 |............. 825,929,130 |......... 1,081,738,106 |............. 840,435,083 |............ XXX oo oo 3,627,094,035 |.....cooviiriiciens 721 | 3,414,333,830 [....ccovveireenn 5.3 [ 3,627,094,035 |............ XXX

14.02 Residential Mortgage-Backed Securities .3,454,398 |... .5,510, 160 ..1,328,543 |. .. 19,360,384 |. . 25,997,426 |. .... 19,360,384 |..

14.03 Commercial Mortgage-Backed Securities ........ [ 26,484,127 |ceeeiieiiiiis .. 26,484,127 |. . 21,998,868 |. . 26,484,127 |..

14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

I 769,816

....... 1,547,745

....... 1,889,033

... 1,547,745

Section 12 2.4 15.3 17.1 21.5 16.7 73.0 XXX XXX XXX 73.0 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccccceoereiiiiiniininiiiiens foeeieeieeens 42,822,574 |............. 190,380,838 |............. 274,436,548 |............. 244,931,671 ....984,835,183 ...900,089,204 |.....ocoviiiieeeenn 1929 | D,9.0 RN RUR 984,835, 183
15.02 Residential Mortgage-Backed Securities .2,980,387 |... . 10,249,288 |.. .8,905, 132 8,888,529 |.. .. 32,731,586 |. . 43,355,289 |. . .. 32,731,586
15.03 Commercial Mortgage-Backed Securities ........ |..cccocceee. 7,683,033 |.............. 85,112,394 |.......cc.... 10,072,080 ... 102,867,507 59,675,088 |.......cccooeveeen 1.3 [ D,0, % COTRIRINY T 102,867,507
15.04 Other Loan-Backed and Structured Securities . |.............. 32,631,174 ... 144,879,922 ...238,845,744 66,186,086 |..........ocoeeveennn 1.5 | XXX e 238,845,744
15.05 SVO Identified Funds XXX

15.06 Affiliated Bank Loans ...

15.07 Unaffiliated Bank Loans

15.08 Unaffiliated Certificates of Deposit

15.09 Totals

15.10 Line 15.09 as a % of Col. 7 ....

15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value,
Cost of short-term investments acquired
Accrual of discount ................

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

DECEMDET 31 Of PHIOT VAT ...ttt e et et e et b e e e bbb et e b e b e e b et e b e et snennenens

Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiiii ettt ettt e e et s et e ehe e s bt e eb e e bt e et easeeaeeeaeeeheeeheeeb e e bt e bt emeeemseemseemseeaeeebeeabeenbeenseeneanne

[B=Yo [ Tor =Ta g Lol gi2= oY o o] i o 4 =Taa 1 U0 o NOUO OO PSP PRPPRRPPRRPPI

Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiuiiiiiiiiiii ettt b ettt et e s ae e ebe e e b e e e bt e bt e bt et e ennesnnesnnas

Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............ciiiiiiiiiii ittt b bttt b et et b e bttt eae b e ees

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiiieiiei ettt ettt e s sae e b e e s e besnneen

Deduct total NONAAMITIEA @IMOUNLS .........oiiiiiii ettt e bt b e bt et a bt a bt he e bt e b e e b e e bt e bt et eas e e as e ebsesbeenbeesb e et e e b e eaneeas

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

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




N o o &

10.
1.
12.

3.2

3.3
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIIOT YEAT) ......ccviuiururueueueuereirtsesissetesesesesessssssssesesesesesesssssssesesesesasessssssssesesesesasesssssss soesescsssesanans 4,745,954

Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........ccceovririririieieeees e 1,577,302

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, COlUMN 14 .............cocooveveueueueis v (777,490) ..o 799,812

Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 17 <ottt s e s e e s s e s s e e e s s e s s s s e e s s e st s e e et n st nas b st esnees (52,230,776)

3.2 SECHON 2, COIUMN T ...ttt eeneneanenenes (3,706,725) .....cooencce (55,937,501)
SIS ol N o T S I | U i 4 1= | OO RRR

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 .........ccoiiiiiieieieieieeeietetetetes ettt eses e e e et et eseseseseses e s s sesesesesese e e st esesesesesesesees s eeeeeeenessacanas 715,091

Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...........cceuiiiicucuete e eeeeceeteteseseaeae et eseessseaetesesessssetetesesesssseaesesesessssssesesasensssssesas Seesesesesasasaeaesans 715,091

Amortization:

7.1 SECHON 1, COIUMN 1O ..ottt e s s s s e s e s s e s s 2 2 s n s e s s s s e s s n s e s e s s e s s s et nee b b esb st esanees (767,815)

7.2 SECHON 2, COIUMN 27 ...ttt s e h e h ettt es et enesne s ne s (777,490) ......cooenee (1,545,305)
Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ...ttt s et h e b e b e e b2 a b e b et £t s b et ettt s st et ettt s e s e bet e nsnaetesasananantasas 515,752

8.2 SECHON 2, COIUMN 23 ...ttt ettt et e s e s e s e s st e s et e s e s e s s s s s s et et e s e s e s s s s e s as s e s e s e s e s s s e s sa s s s et et e s e s e s sas s st et eseseaes £k ehee et et neebebebebeb et et ntnens teteseaeseaeneeenenas 515,752

Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN T8 ...t e e ee et ee e e e e e e e e e e e e e e s e e e s e e e s e e s e e e s e ee s e e e e eeeeneee s s eenseeneeensesnasmanan febaesesnssesnesesnse 697,874

9.2 SECHON 2, COIUMN 20 ...ttt ettt ettt s b e e e s st b e b e e e e s st h e b e e e e e st seh b e b e e s o e s e b et e et st s e b e b et et tstseae 22esemsns et et e s esensns et etesesennns  temananansnsesennanad 697,874

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+T+8%9) .......ccoiviiiieeceereieieeeesceeteteseeeessaete e s esesssaeae e s esenssaesetesesnssassesesesanana seesesscscaesees (50,723,415)
(DTt [N Tet g ToTg oo T (=T IR EoT T £

Statement value at end of current period (LiN@ 10 MINUS LINE 11) c.....c.icucueieieeeeecectete e eeect et et eseesstete e eseesss et s s eseesss et sesesensssesesesesensssstesesesensssesesssananas feesesesesesanas (50,723,415)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior Year (LINE 6, PHOT YEAT)...........c.vivururuereiiieesesesetessesesesesesssesesesesssssssesessssssssesesesssssssssesessssansnss seesssesesesesanns 6,390,856
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY ...........ccvrueueieiieeiereieiieeses e 3,600,888
Add:

Change in variation margin on open contracts - Highly effective hedges

3.11 Section 1, Column 15, CUrrent YEar MINUS ...........cccerueieierieieieieieis ceresirse e

3.12 Section 1, COIUMN 15, PHOT YEAI .....ccuiiuiiiiiiiitiiieeie ittt aes sare e sre e ae s sabessessessesresresaearesaesreanas
Change in variation margin on open contracts - All other

3.13 Section 1, Column 18, CUIreNt YEar MINUS ..........cccceveuereeueeiirisieeees ceerereneseeneneeas 5,415,650

3.14 Section 1, COIUMN 18, PHOT YEAT ........cuevviieeeiiereiiiiieseaesersisseesseseseisnens eeeeeeseseenenes (2,557,242) 7,972,892

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS .........cccccooeririreeieies corrererieieieceeeeerenes 115
3.22 SeCtion 1, COIUMN 17, PrIOT YEAN ....veveviviviriiieieie ettt ses et eseseese teesteesess bbb ettt st sesaerete seeberetesssentnenessesenenes 115
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ..........cccceovriririreieies covvereriiieeneens 5,415,650
3.24 Section 1, Column 19, Prior YEAr PIUS ..........ceveveueriiiriririsieieieiesesisens eerereseeneneees (2,557,242)
3.25 SSAP NO. 108 AGJUSIMENTS ......voveiieiecieieiiieeieteie ittt aeseiees seebesse st eeeb s s et sesbebanaes eretssiesesesnenes 7,972,892 ... 7,973,007
SUDLOLAI (LINE 3.1 MUNUS LINE 3.2) ....vvvieiieeieieieieiieetete sttt et se st s s s s seses s ssseses et s s s s s s s es e s e s seses et e s s s e s e s e s et s s s s s se s e s et s s s s e s et et s s s e s et et s sana £sasseseses et eesacacsesees (115)
Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) .......c..ccooiiiiiiiiininiciee,
Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o
4.22 Amount recognized (Section 2, COIUMN 16) .......ccceririiiriiniiiiiiiiiin e
4.23 SSAP NO. 108 AJUSEMENLES ...t ee eate e se e sr e sreats eabessesresresr e s e sre e sresre s
ST o] Col =T I (I g T= N By g 1T TV TS N T TSSOSO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINAtIONS TN PHIOT VAT ........u ittt bbbt b bbb bbb bbb E e bbb bt e b e bt bt bt b 2esee e e s e e e e e e eaennen
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAI ..........oiiiiiiei ettt 2esee e e e e e e
Book/Adjusted carrying value at end of current period (LINes 1+2+3.3-4.3-5.1-5.2) ...........cc.coiiruiireeieeeeeee et eee ettt ettt sna eseesiessaenaees 9,991,629

Deduct total NONAAMITIEA @MOUNLS ........iiiiiiiii bbbttt a et a et bt e oh e oo b e e b e e b e e bt oo b e e e bt eh st eh bt £ he e Ah e oo bt e b e e bt et e eab e eabeeas Smeene e s e et e et e et e easeennens

Statement value at end of current period (Line 6 minus Line 7)

Si11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY 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

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY 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

WYt T 7 Ty T OSSPSR (50,723,415)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe ..............c.ccueueueieieieieieiereees eoererenesenneeeens 9,991,744

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt e s sttt esesessss s s sesesesesesennsnsnenesennninenenes s (40,731,671)
Part D, SECHON 1, COIUMN B .....vueuiuieeeacereeeeee et eeeesesseese s ses s e e ee e ee e s s e s e s e s ees e e e e e e e e et e e ee s s s essessessesseennesnnnes eesessensensinni 11,843,682

Part D, SECHON 1, COIUMN 7 ....uiuieieeeeneeeeeece et ese s es s e a2 e 22 s e st e et e e se e seennes eesessesscnaions (52,575,353)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiii ettt st sttt sbe b snesnesnesinesiees

Fair Value Check

Part A, SECHON 1, COIMM 16 .....cuieceieireereereeseeseeeeseeseeseesee e esseeseeseeseeseeseesesesse e e e seeeeEeee 2842828 s e e e e s ettt ensenrens eesessenaenaions (50,723,415)

o Al = Tt T 7 Ty o T OSSPSR 916,406

Total (LINE 7 PIUS LINE 8) ...ttt ettt s s st eseseasss s s sesesesesesnnsnsssnsnenensnsnenenes e (49,807,009)
Part D, SECHON 1, COIUMN O ..ot ese s ees s e e ee e s s s s s e e e e n e ns s eeseennane eesessessessenninns 2,674,550

Part D, SECHON 1, COIUMN 10 ... ceeeeeeseeseeseeseeseesees e e e ee e e ees e s s es e s e e e e ee s ee s e s e s e e e eeeanes | eeseesssscnaions (52,481,558)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ittt sttt s esbe e e sbesnesnesneneesiees i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ....uiuuiuuieiiiiiieieisetse et ss sttt eniee | sosessesiesinsineas 5,748,357
Part B, SECHON 1, COIIMN 20 ......cuuiiiurieieseeeeeseseessesesessesssessesssessesssessess s st aess st aes et ees st sb bbbt b sttt een s eosaniissesnsieneas 9,991,744
Part D, SECHON 1, COIUMMN T2 ...ttt saeneas | sosessesinsinians 15,740,101
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiicee et snennennenens i

Si14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccvoeueueveras |oevcerererecens 76,238,825 |..veieeceeeeeereecceene [ 76,238,825 |.ovoeeeeececieeeeeeeeaae
2. Cost of cash equivalents aCqUIred ..............ccceueveeeccucueueeeeeeeeeeeeeeeeeeeeeeeenenas eeeeeeenenne 1,008,845,399 |......ooviiinieneinees e 1,008,845,399 |.....cooviveriiiiiiciein
FC I Yoot U= o] e [T TH T O S OO KPR RO
4. Unrealized valuation inCrease (dECrEaSE) .........ccvveerieereeiiiriiiniierieseesieseens |ereeiieinesin e [ ses oreere s nres [reesreesreenre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueireiieiiiriiieieesietesiee ettt esesaens [reesressieesne e e [ooeresssrese s snse s [sresteesinseseese s snes [oeseeesreee e
6. Deduct consideration received on diSPOSAIS .............cccceveveveverereeieeeeieiieieieiens |oererenieenees 774,013,150 oo o 774,013,150 [oovoveviiiiceeeccce
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieieieee e [eer e [reesre e e [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foeveiiiiiiniiniiciiniiens foviiiiiins e e
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeoeeiiiiiiiiiiiiiies e e [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot [enesninins 311,071,073 [ceeeereeies [ 311,071,073 |
11.  Deduct total nonadmitted amOUNts ...........cccooiiiiiiiiiiiieeeeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 311,071,073 311,071,073

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
206630401 ....eevvvviniininnniieinns | i MARKHAM .. ....01/08/2007 ...[...euunnnnnnnnnne 6.960 [...ovvvnnnnnnnnnee AT L R R R R N (114,403)....ccceeeeeenns 13,629,734 |... 12/29/2006 ...
210620401 ... SAN JOSE ... ...07/28/2010 .. ....6.000 ....11,310,319 ..21,496,960 |...07/22/2010 ...
210800501 ... ATLANTA ... . ...12/16/2010 .. ....5.950 ... 32,422,950 ..72,157,900 |... 12/06/2010 ...
210970201 ... PEBBLE BEACH ... . [CA.. ...10/01/2010 .. ....5.750 .27,227,518 102,595,000 |...09/27/2010 ...
210970301 ... ARLINGTON ...02/10/2011 .. ....5.508 ..8,766,686 ...11/30/2010 ...
211620101 ... MILPITAS ... ...04/07/2011 .. ....6.324 .... 14,202,898 ...07/23/2019 ...
211620301 ... BELLEVUE ... ...08/22/2011 .. ....5.119 ....32,676,546 .. 12/19/2014 ...
211800301 ... WASHINGTON ... ...06/30/2011 .. ....5.070 ....15,000,000 , ...02/14/2011 ...
211800401 . BOSTON ... 11/03/2011 .5.125 |.. .32,628,178 |.. 59,616,600 |...06/30/2011 ...
211900301 . HOUSTON . 09/13/2011 .5.260 |.. ..8,982,392 .. 14,554,000 ...07/26/2011 ...
213900101 . HOUSTON . 06/27/2013 .4.000 |.. .18,313,715 .. 30,117,660 |...05/06/2013 ...
215900201 ... PINEHURST .. ...09/03/2015 .. ....5.775 ..9,570,433 ...07/24/2015 ...
216210101 .... CHICAGO ... ...05/27/2016 .. ....3.680 ....39,593,576 ...04/01/2016 ...
218800501 .... CHICAGO ... ...12/04/2018 .. ....4.300 .... 12,750,797 . .. 1271472021 ...
218800502 ... CHICAGO ... ...01/26/2022 .. ....4.806 .. 7,234,044 .. 12,044,049 |... 12/14/2021 ...
219620301 ... SAN RAMON .. . ...09/16/2019 .. ....4.250 .25,000,000 ..50,585,740 |...08/09/2019 ...
221900301 ... CHULA VISTA .. CA.. ...10/06/2021 .. ....3.100 ... 10,000,000 ...08/31/2021 ...
221900701 ... SANTA ANA ... . [CA.. ... 12/07/2021 .. ....2.700 ....20,000,000 ...00/25/2021 ...
222620601 ... MENLO PARK ... CA.. ... 12/13/2022 .. ....6.948 ....28,751,353 . 172272022 ...
222801501 ... «oeeee.... | DANIA BEACH .. ... |FL... ...11/01/2022 .. ....6.224 ....19,877,8% ..42,741,270 |... 10/31/2022 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 376,603,005 114,430 (114,403) 802,458,475 XXX
210970101 ..ovvveniiiiiiiiiiiiiins | e |NEW YORK . eeveiiiiiiiii e |NY ......................................................................... 12/28/2010 ...|eevveieeeiiiieeees 6.000 |.......eeeennn 26,711,469 ..o | 22,030 |eeieeiiiiiiieeeeeeeeeeeeeeees e fo | 48,104,566 |... 12/27/2018 ...
0699999. Mortgages in good standing - Mezzanine Loans 26,711,469 22,030 48,104,566 XXX
0899999. Total Mortgages in good standing 403,314,565 136,460 (114,403) 850,563,041 XXX
1699999. Total - Restructured Mortgages XXX
2499999. Total - Mortgages with overdue interest over 90 days XXX
3299999. Total - Mortgages in the process of foreclosure XXX
3399999 - Totals 403,314,565 136,460 (114,403) 850,563,041 XXX

General Interrogatory:

1.

2.
3.
4

Mortgages in good standing $
Restructured mortgages $

Mortgages in process of foreclosure $

unpaid taxes $
unpaid taxes $
Mortgages with overdue interest over 90 days not in process of foreclosure $

unpaid taxes $

1,047,052 interest due and unpaid.
- interest due and unpaid.
unpaid taxes $

interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year
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
222620601 MENLO PARK 12/13/2022 oo | 6.948 |.oeviiiiii 28,751,353 [ [ 52,261,440
222801501 DANIA BEACH 11/01/2022 eovveees |oeeeneee e 6.224 19,877,8% 42,741,270
0599999. Mortgages in good standing - Commercial mortgages-all other 48,629,249 95,002,710
0899999. Total Mortgages in good standing 48,629,249 95,002,710
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals

48,629,249

95,002,710
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE B - PART 3

All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | 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
207970201 ... . | HOUSTON ... 05/17/2007 .....[...... 04/11/2022 .....|........ 11,893,180 |.... B 1,110 R P 11,894,200
207970202 ... | HOUSTON . .. 05/17/2007 .. ....04/11/2022 .. ..7,229,216 |. .7,229,216 |..
0199999. Mortgages closed by repayment 19,122,397 1,110 19,123,507
206630401 ... ... | MARKHAM 01/08/2007 Y 2,943,468 |....
210620401 ... | SAN JOSE ... 07/28/2010 .. ... 11,617,374 |.
210800501 ... |ATLANTA ... ... 12/16/2010 .. ... 33,716,498 |.
210970201 ... | PEBBLE BEACH .. 10/01/2010 .. ... 28,085,970 |.
211620101 ... ... [MILPITAS 04/07/2011 14,475,461 |....
211900301 ... ... | HOUSTON ... 09/13/2011 P 9,162,797 |....
213900101 . | HOUSTON ... 06/27/2013 .. 18,714,109 |. e
215900201 PINEHURST 09/03/2015 P 9,768,240 |.... P PO 197,807
128,483,918 4,094,739

0299999. Mortgages with partial

0599999 - Totals

147,606,314

23,218,246
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [CAYMAN UNIVERSE HOLDINGS LLC ......cceeeeeeeeeeess [eeeeinnns GEORGE TOWN .....covvvvvveveieiinnes founnnens CYM........ WALKERS FIDUCIARY LIMITED ...ooovvvveneeee fovniiiinn e fuee 08/27/2020 ... ]oeeeeee s oo 150,748 |.......... 393,5% |.......... 393,5% |.......... (96,334)]. oo |ovvenniiiiiiienns fonnnniiiiiiiiins fooveiiiiiiiii e e [, 0.710
1999999. Joint Venture Interests - Common Stock - Unaffiliated 150,748 393,595 393,595 (96,334) XXX
000000-00-0 . |PACIFIC LIFE FUND ADVISORS .......ccovvveeennnnns | .......... |NEWPORT BEACH .....oooeeeeeeennnn | ......... CA......... |PACIFIC LIFE FUND ADVISORS ................ | ................... |....05/31/2007 | ........................ 400,000 |.......... 456,557 |.......... 456,557 |.......... (23,637)]. e Joveeiiiiiiiiiiees fovveiiiiiiiiinies fooiiiiiiiiiiii | 4,651,474 |...ccovvennnnnns ... 100.000
2099999. Joint Venture Interests - Common Stock - Affiliated 400,000 456,557 456,557 (23,637) 4,651,474
878091-BE-6 . [TEACHERS INSUR & ANNUITY SUB 144A ........oooees [ oeeeeenns NEW YORK ...‘TEACHERS INSUR & ANNUITY ... 1173072016 ... |oconn e e 9,982,510 |........ 9,983,066 |........ 9,983,306 |.... 437,740
878091-BF-3 .. [ TEACHERS INSUR & ANNUITY SUB 144A .. T N NEW _YORK ... | TEACHERS INSUR & ANNUITY ...06/30/2017 .. foeeeiee e o 14,953,779 |...... 14,956,065 |...... 14,957,049 |.... 641,484
2799999. Surplus Debentures, etc - Unaffiliated 24,936,289 24,939,130 24,940,355 , 1,079,224
6099999. Total - Unaffiliated 25,087,037 25,332,725 25,333,950 (96,334) 1,224 1,079,224
6199999. Total - Affiliated 400,000 456,557 456,557 (23,637) 4,651,474
6299999 - Totals 25,487,037 25,789,282 25,790,507 (119,971) 1,224 5,730, 69 XXX

1.

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

w
o

D8 24,940,355 1E .8 ...



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
82340*-AB-3 ..... SHEPHERDS FLAT SR NT SER A1G .| 1.AFE 3,000,000 |...99.0850 |. .. 2,972,559 |. .3,000,000 .3,000,000 |.. .4.480 ...05/02/2011 .. 04/30/2032 ...
91282C-BM-2 . US TREASURY NT ... 1.A .. 6,217,356 |...95.0120 |. ..5,938,231 |. .6,250,000 .6,232,438 |.. ......0.375 ....10/24/2022 .. 02/15/2024 ...
912820-BM-2 ..... US TREASURY NT ... ) I 1.A .. ... 37,823 ]...95.0120 |... B[O O - P oL S O ¢ N SO P PPPP PPN (B T M 0.375 ...10/06/2022 ...|....02/15/2024 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 9,265,179 [ XXX 8,948,795 9,290,000 9,270,627 172,424 XXX XXX
0109999999. Total - U.S. Government Bonds 9,255,179 [ XXX 8,948,7% 9,290,000 9,270,627 172,424 XXX XXX
105756-BR-0 ..... FED REPUBLIC OF BRAZIL SR NT .. .|--8.CFE ..|... . 12,768,840 |...84.5500 |... ...10,146,029 |.... 12,000,000 |.. ...12,588,184 ..675,000 |....09/14/2010 ...|....01/07/2041 ...
69369E-AB-5 ..... PERTAMINA PT SR NT 144A ... ..2.BFE .. 1,940,000 |. 101.3100 |. ..2,026,195 |. .2,000,000 1,950,816 |.. ....10/07/2011 .. 05/27/2041 ...
455780-CF-1 ..... REPUBLIC OF INDONESIA SR NT . .. 2.BFE .. ...97.9280 |. ..9,792,800 |. 10,000,000 .9,985,805 |.. ....04/17/2018 .. 04/24/2028 ...
718286-CP-0 ..... REPUBLIC OF PHILIPPINES SR NT .... . |- 2.BFE ..|... ...72.8830 |....oovnnnnnns 1,457,656 |.... ....2,000,000 |.. o 1,983,654 [ v 857 e s 0002223.200 ). 3.250 [ ....... . P B I Y O . ....06/28/2021 ...|....07/06/2046 ...
T4727P-AR-2 ..... STATE OF QATAR SRINT 144A .....coovviiiiiiiiniiinnaeees L ADFE | 4,946,400 |. 109.0450 |.............. 5,452,240 |.......cc..... 5,000,000 |.eeveunneanns 4,956,664 |.....oooeeenninns fooeeeeeen 1,217 | e | 50750 5.825 [ ceeieee fevernnnnens 128,576 [.....cconnnees 287,500 |....11/29/2011 ...|....01/20/2042 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 31,613,820 [ XXX 28,874,919 31,000,000 31,465,122 (13,997) XXX XXX XXX 574,521 1,566,500 XXX XXX
0309999999. Total - All Other Government Bonds 31,613,820 | XXX 28,874,919 31,000,000 31,465,122 (13,997) XXX XXX XXX 574,521 1,566,500 XXX XXX
57582R-LK-0 ..... |MASSACHUSETTS ST . . .|1 | 1.BFE ..|.. .. 8,728,000 )...76.3170 |......ovvnnens 7,631,700 |.... .. 10,000,000 |.. ....8,869,767 .. 32,158 |. MS ...... .. 100,000 |... .. 300,000 |....04/06/2018 ...|....09/01/2046 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 8,728,000 | XXX 7,631,700 10,000,000 8,869,767 32,158 XXX XXX XXX 100,000 300,000 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 8,728,000 [ XXX 7,631,700 10,000,000 8,869,767 32,158 XXX XXX XXX 100,000 300,000 XXX XXX
213185-DV-0 ..... COOK COUNTY IL BAB . T | LEFE L. . 107.8540 |... .... 12,942,480 |.... 12,000,000 |.. ...12,000,000 ... 95,511 [... .. 747,480 |....06/11/2010 ...|....11/15/2034 ...
64966J-AR-7 ..... NEW YORK N Y ...... 1 .1.CFE .. . 109.8400 |. ..8,787,200 |. .8,000,000 .8,174,273 |.. . 41,807 501,680 |....01/26/2011 .. 12/01/2037 ...
64966H-MV-9 ..... NEW YORK N Y BAB . 1 .1.CFE .. . 101.2080 |. ..5,060,400 |. .5,000,000 .5,000,000 |.. . 65,075 260,300 |....09/30/2009 .. 10/01/2031 ...
64966H-YV-6 ..... NEW YORK N Y BAB ... 1 .1.CFE .. . 105.1370 |. ..3,154,110 |. .3,000,000 .3,000,000 |.. . 14,615 175,380 |....06/09/2010 .. 06/01/2040 ...
64990F-PV-0 ..... NEW YORK ST DORM AUTH ST PERSO ... N |- 1B FE ... ...93.6060 |.........onnn. 5,550,836 |.... .5,930,000 |.. ....5,505, 166 .... 89,609 |[... .. 118,600 |....06/13/2022 ...|....02/15/2047 ...
71783D-AD-7 ..... PHILADELPHIA PA AUTH FOR INDLD ......oeeeevvemnnneecennefons ven | nnnnns 1 s .. 1.F FE .. L..97.8720 |..oovvnnnnnns 29,361,600 |......nnnnees 30,000,000 |..eevnnnnnnns 30,000,000 [-eeevuuunrrrrmnnnn fornanrrrrnniannee forennnnneeeennns foesaaeeeernniaaaee foeeee 3.964 |...... 3.964 [AO ..ooen [eeerennianens 251,058 |...covnnnns 1,189,200 |....12/12/2012 ... |....04/15/2026 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 63,755,588 | XXX 64,856,626 63,930,000 63,679,438 (3,175) XXX XXX XXX 557,670 2,992,640 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 63,755,588 [ XXX 64,856,626 63,930,000 63,679,438 (3,175) XXX XXX XXX 557,670 2,992,640 XXX XXX
072024-NU-2 ..... [BAY AREA TOLL AUTHORITY CA BAB 1 .1.DFE .. . 117.0550 |. ..5,852,750 |. .5,000,000 .5,000,000 |.. . 86,475 ...06/24/2010 .. 04/01/2040 ...
161036-ST-6 ..... CHARLOTTE NC ARPT REV ......... 1 .1.DFE .. ...72.5270 |. ..5,613,590 |. .7,740,000 . 5,252,649 |.. 116,100 ....10/27/2022 .. 07/01/2046 ...
167560-PL-9 ..... CHICAGO IL MET WATER RECL BAB . A1 [ 1B FE L . 105.8270 |... ....10,582,700 |.... .. 10,000,000 |.. ...10,411,599 ... 47,667 |... ....11/03/2010 ...|....12/01/2038 ...
167725-AC4 ..... CHICAGO ILL TRANSIT AUTH TRANS ... e [ 1.CFE L L 111.0140 |oooeeennnennns 4,806,906 |.... .4,330,000 |.. .... 4,595,129 ... 24,894 |... ....10/24/2011 ...|....12/01/2040 ...
167725-AF-7 ..... CHICAGO ILL TRANSIT AUTH TRANS ... A1 [ 1.CFE L L 111.0140 |oooeeveeennnns 6,694,144 |.... .6,030,000 |.. ....6,374,547 ... 34,667 |... ....06/21/2011 ...|....12/01/2040 ...
271012-DL-7 ..... EAST BAY CALIF MUN UTIL DIST W N A |- 1.BFE ... ...98.9170 |... ....12,859,210 |.... 13,000,000 |.. ...13,000,000 .... 56,073 |[... ...10/06/2010 ...|....06/01/2040 ...
359900-31-5 ... FULTON CNTY GA DEV AUTH REV TAXBLE SER A .... B L ...90.7340 |....oovnnnnnns 5,986,627 |.... ....6,59,675 ... 117,609 |... ....06/11/2012 ...|....04/01/2032 ...
359900-3X-3 ... FULTON CNTY GA DEV AUTH TAXBLE SER B . N L L..97.4750 |ooeeeniis 870,452 |.... .. 13,690 |... ....05/11/2012 ...|....04/01/2025 ...
392274-X9-2 ... GTR ORLANDO FL AVIATION AUTH A B L ...81.7380 |... ... 16,347,527 |.... ...19,202,045 ....04/25/2022 ...|....10/01/2052 ...
455057-8V-2 ... INDIANA ST FIN AUTH REV BAB N L . . 116.7670 |...ccvvnnnnnns 7,006,020 |.... ....6,000,000 ....06/23/2009 ...|....02/01/2039 ...
476624-BH-3 . JERSEY CITY NJ WTR SER B MBIA REV . 4,130,000 |. 101.3370 |. ..4,185,218 |. .4,130,000 |.. ....06/08/2003 .. 05/15/2027 ...
47770V-BQ-2 ..... JOBSOHI0 BEVERAGE SYS STHD LIQ 1 .10,000,000 |...78.2970 |. ..7,829,700 |. 10,000,000 .. 10,000,000 |.. ...01/24/2020 .. 01/01/2038 ...
544495-VY-7 . LA DEPT WTR & PWR/POWER REV . 1 .10,000,000 |. 118.0000 |. .11,800,000 |. 10,000,000 .. 10,000,000 |.. ....11/24/2010 .. 07/01/2045 ...
544495-WA-8 ..... LA DEPT WTR & PWR/WATER REV . N L ..10,000,000 |. 118.5890 |... ...11,858,900 |.... .. 10,000,000 |.. 10,000,000 ...12/01/2010 ...|....07/01/2050 ...
544445-Q7-7 ... LOS ANGELES CA DEPT OF ARPTS A ... B L . 112.5120 |... ...35,000 |.. ....12/27/2022 ...|....05/15/2046 ...
544445-86-7 ... LOS ANGELES CA DEPT OF ARPTS A ... N L . 102.5350 |... ....10,217,613 |.... .9,965,000 |.. e [---212/27/2022 ... )....05/15/2046 ...
54445C-AK-9 ... LOS ANGELES CA DEPT OF ARPTS C B L ...83.8830 |......ouunnnns 4,194,150 |.... .. 140,811 |....03/03/2022 ... |....05/15/2048 ...
544712-20-4 ... LOS ANGELES CNTY CALIF MET TRA BAB N A . . 105.2090 |... ....21,041,800 |.... . ...20,007,524 . 1,147,000 |....11/05/2010 ...|....06/01/2039 ...
592190-PK-2 ... MET NASHVILLE TN ARPT AUTH ARP ......cceovvrvvvnnnnnnnnifons vonfunnnns 1 [ P 4,363,600 |...85.1450 |[.............. 4,257,250 |...covvnnnnnns 5,000,000 |..ceeennnnnnns 4,368,757 [...ooovvninnninn e 5,157 oo Jiiieiienen 222.4.000 ......4.780 | JJ Laeenll [l 100,000 Jieeennns 100,000 |....06/15/2022 ... |....07/01/2054 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
59250N-ZH-9 ...... [METROPOLITAN TRANSP AUTH NY D BAB .. .1.CFE .. . 33,190,692 |. 122.8620 |. .34,389,074 |. .27,990,000 .(148,986) |. .5.952 262,372 ....06/10/2011 .. 11/15/2039 ...
59259Y-BF-5 . METROPOL I TAN TRANSP AUTH NY REV BAB . 1.GFE .. 5,000,000 |...96.5230 |. ..4,826,150 |. .5,000,000 ......5.870 . 37,509 ....10/07/2009 .. 11/15/2039 ...
626207-YF-5 ..... MUNICIPAL ELEC AUTH GA PROJ J BAB | 1.GFE L 9,624,000 . 107.2280 |... ....10,319,623 |.... .9,624,000 |...venneennnnn 9,624,000 [oiiiiiiiiiiiiis Jeviiiiie e e 00000 6.637 | 6.637 ... 159,686 |... ....03/04/2010 ...|....04/01/2057 ...
626207-YM-0 ..... MUNICIPAL ELEC AUTH GA PROJ M BAB .. 1.F FE ..|... .... 10,557,000 |. 108.2160 |... ... 11,424,363 |.... ...10,557,000 |..........0..10,557,000 |oeeevvnnnieereennn formmeeeeeemmniees fooeeemmniiieeeees Jeeieieeeeiiiees [oo...6.655 [l 6.655 ... 175,642 |... R ....03/05/2010 ...|....04/01/2057 ...
646136-XS-5 ..... NEW JERSEY ST TRANSN TR FD BAB ... | 1.GFE L .... 20,000,000 . 100.8510 |... ....20,170,200 |.... ...20,000,000 |.. +..20,000,000 [o.eneeiiiiininiens Joevviniiniiiiiien fereenieiiiis v e .5.754 | 5.754 ... 51,147 |... 1,150,800 |....10/14/2010 ...|....12/15/2028 ...
64990G-WII-8 ..... NEW YORK ST DORM AUTH REVS |- LEFE L. . 20,547,687 |.. 76.0810 |... ....15,014,585 |.... 19,735,000 |.. ...20,438,654 |.ooeeieeiiiieeee feeeeennn(38,866) [ e e 30142 | 2.841 ... 310,037 |... ...02/12/2020 ...|....07/01/2043 ...
667530-AA-7 ..... NORTHWEST INFRASTRUCTURE FIN WASH REV |- 1.DFE ... .. 5,000,000 |. 104.4480 |.............. 5,222,400 |.... .5,000,000 |.. ....5,000,000 R AR RN DR 51 R 5.379 ... 134,475 |... ....03/11/2004 ...|....01/01/2034 ...
709221-TF-2 ..... PENNSYLVANIA ST TPK COMMN OIL BAB |- 1.DFE ... ...3,762,650 |. 106.2950 |.............. 3,895,712 |.... .3,665,000 |.. .... 3,730,543 e (8,857) |oeeeeieeeeeeeis e |l 5,848 | 5.642 ... 17,861 |[... ...08/29/2011 ...|....12/01/2037 ...
795576-KB-2 ..... SALT LAKE CITY UT ARPT REV | LR FE L .. 4,750,000 |. 102.1520 |..cevunnnnnnns 5,107,600 |.... .5,000,000 |.. ....4,751,067 v 1,067 e e 22225000 | 5.376 ... 125,000 |... ....10/26/2022 ...|....07/01/2046 ...
79739G-NY-8 ..... SAN DIEGO CNTY CA REGL ARPT AU .. 1.F FE ..|... ...9,641,401 |. 100.7270 |... .... 10,465,535 |.... ...10,390,000 |.. ....9,642,963 e 1,562 e e 2222252000 . 5.471 ... 259,750 |... ....10/25/2022 ...|....07/01/2056 ...
797400-FN-3 ..... SAN DIEGO CNTY CALIF REGL TRANS BAB .1.CFE .. . 14,839,150 |. 109.8180 |. .16,472,700 |. 14,866,263 . 3,084 |. .5.986 221,663 ....12/06/2010 .. 04/01/2048 ...
79765R-TL-3 ..... SAN FRANCISCO CALIF CITY & CNT .1.DFE .. . 25,251,250 |. 121.4750 |. .30,368,750 |. 25,206,634 (5,264) | .6.871 289,583 ...12/15/2010 .. 11/01/2050 ...
88046K-BC-9 ..... TENNESSEE HSG DEV AGY RSDL FIN .1.BFE .. 3,380,000 |...95.8460 |. .. 3,239,595 |. .3,380,000 .3,380,000 |.. ... 4.350 77,191 ....06/26/2022 .. 01/01/2048 ...
882854-411-9 ..... TEXAS ST WTR DEV BRD |- TAFE L . 15,000,000 |...59.3820 |...eeunnnnnnns 8,907,300 |.... 15,000,000 |.. 215,000,000 |...oeeeeenniiiees Jeeeemnnieeeeennee e e 002,375 | 2.375 e 75,208 |... ....09/23/2020 ...|....10/15/2055 ...
89978K-AV-8 ..... TUOLUMNE WIND PROJ AUTH CA BAB ... .. 1.DFE ..|... 5,000,000 |. 106.0720 |.............. 5,303,614 |.... ....5,000,000 R MR MO . Bl I I RN 6.918 ... 172,950 |... ....06/25/2009 ...|....01/01/2034 ...
915217-RY-1 ..... UNIVERSITY OF VA UNIV REVS BAB ... v |10 . 1.LAFE ..|... 3,988,440 [. 113.3170 [.....ceuennnet 4,532,680 |.... .... 3,991,240 e 298 [ e [2...6.200 ... 6.221 [MS ...... ... 82,667 |... ...04/15/2009 ... |....09/01/2039 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 340,864,511 | XXX 341,703,817 338,905,866 (214,559) XXX XXX 4,430,756 XXX XXX
31393X-V8-7 ..... FANNIE MAE SER 2004-35 CL AZ ..eevvveneeeeeenieeeeens oo e | s 4 s LA L..98.3710 |.eeeenniieeennn 813,593 [ 827,062 |.oeeeeeennnnnnns 765,830 [.ooeeeeeeniiieeee eeeennneen (8,885) [ e [eeenn 40500 | 6.691 | MON ..... ....04/12/2004 ...|....05/01/2034 ...
31395H-RC-6 ..... FHLMC 2870 CL VZ LA ...99.6220 |... 2,129,014 |.. 002,085,540 [oiiiiiiiiiininns foeviennnnn (8,368) [ eeeeieiieeeeeenn 4002225.000 .. 5.946 [MON ..... ....01/24/2007 ...|....10/01/2034 ...
31394P-PA-5 ... FHLMC SER 2755 CL ZM .... LA ...99.5430 |... 202,695 |oeeennieeeennn 215,431 [ e (883) [ e ]-222225.000 |- 5.952 | MON ..... ....10/05/2005 ...|....02/01/2034 ...
31396G-BS-9 ..... FHLMC SERIES 3087 CL NZ ... LA ...97.8910 |... ..338,654 |..iiiiinnnnnnnn808,083 [ v (4564) [ e ennn 40500 |l 7.575 [MON ..... ...07/05/2006 ...|....12/01/2035 ...
3133TP-60-7 ..... FHR 2235 TZ COIN PROGRAM .. LA . 101.7480 |... ...50,499 |.. ....05/05/2000 ...|....06/01/2030 ...
31393E-N8-8 ... FNMA 2003-86 CL ZJ .... LA . 100.4440 |... . 2,364,483 |.. . ....03/31/2006 ...|....09/01/2033 ...
31394C-6F-4 ... FNMA 2005-30 CL Z LA ...99.4640 |... ..500,731 |.. ... 24,519 |....10/20/2005 ...|....04/01/2035 ...
31394D-0R-4 ...... FNVA 2005-40 CL Z LA ...98.4650 |... .1,323,031 |.. . 58,221 |....03/15/2006 ...|[....05/01/2035 ...
31394V-N5-5 ..... [FNMA 2006-13 CL ZA . 1.A .. . 101.2170 |. ..350,958 . 18,862 |....11/03/2006 .. 03/01/2036 ...
31394A-M3-7 ... FNMA SER 2004-67 CL ZA ....eevviiiiiiinnniiiiiiinnnnnns 4 | 1AL ...97.9800 |... . 1,743,860 |.. .... 1,639,621 . 76,945 |....09/23/2004 ... |....09/01/2034 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue ntial Mortgage-
Backed Securities 8,873,997 | XXX 9,778,722 9,850,986 9,399,219 (56,703) XXX XXX XXX 40,477 476,513 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 349,738,508 | XXX 351,482,539 347,912,986 348,305,085 (271,263) XXX XXX XXX 4,471,233 16,800, 140 XXX XXX
00287Y-AV-1 ..... ABBVIE INC SR NT ... N ...90.9350 |.......oennnns 4,546,762 |.... ....5,233,193 .... 28,069 ... ....08/25/2016 ...|....05/14/2036 ...
00287Y-CX-5 ..... ABBVIE INC SRNT ... 1 ...97.5420 |. ..4,877,101 |. . 4,995,490 |.. . 55,944 ....03/03/2015 .. 03/15/2025
00114*-AB-9 ..... AEP TRANS CO LLC SR NT SER A TR B . ...86.4100 |. .. 8,640,972 |. 10,000,000 10,000,000 |.. 81,111 ....10/18/2012 .. 10/18/2032 ...
00846U-AK-7 ..... AGILENT TECHNOLOGIES INC SR NT 1 ...93.1320 |. ..9,313,202 |. 10,000,000 9,984,633 |.. . 83,875 ...09/15/2016 .. 09/22/2026 ...
001192-AK-9 ..... AGL CAPITAL CORP CO GUARNT ......ceeevvvennrerrrnnnnnnnns foun oe 1 ...82.1520 |. ..8,215,228 |. 10,000,000 9,969,148 |.. . 36,667 ....06/13/2013 .. 06/01/2043 ...
010392-FG-8 ..... ALABAMA PWR CO SR NT ... N ...80.4980 |. . 1,064,000 1,043,129 |.. .20,116 ....04/04/2017 .. 01/15/2042 ...
010392-FJ-2 ..... ALABAMA PWR CO SR NT .... B L .. 81.0110 |... .2,625,000 |.. 02,385,229 [ e 75278 e e 00000030850 |l 40552 10D Ll [ 8,422 |... ....09/17/2015 ...|....12/01/2042 ...
015271-AK-5 ..... ALEXANDRIA REAL ESTATE E CO GUARNT ... N L ...94.0360 |... ....7,000,000 |.. 8,794,517 [ooiiiiiiiiies e 35,465 [ e [0000223.950 ...l 40610 | U e L. 127,497 |... ....12/11/2018 ...|....01/15/2028 ...
015271-AZ-2 ..... ALEXANDRIA REAL ESTATE E CO GUARNT ... B L . ...71.2990 |... .. 10,000,000 |.. 09,958,204 [ v 704 e [ [20002.3.550 |..LLL U573 |MS L ... 104,528 |... . ....02/02/2022 ...|....03/15/2052 ...
020002-BC4 ..... ALLSTATE CORP SR NT N L .. 4,978,800 |...83.2970 |.eeeunnnnnnns 4,164,837 |.... .5,000,000 |.. 4,981,239 [ e 6 | e [0i40200 i 42225 | 0D el e 9,333 |... ..210,000 |....12/01/2016 ...|....12/15/2046 ...
022095-AU-7 ..... ALTRIA GRP INC CO GUARNT .. B L .. 6,971,300 |...91.8140 |.............. 6,426,964 |.... .7,000,000 |.. ....6,988,462 [....ooiiiiiiiinnn v 2,928 [ i [20000.2.625 |..LLL 2,672 | NS L ... 53,504 |... .. 183,750 |....09/13/2016 ...|....09/16/2026 ...
023135-BF-2 ..... AMAZON.COM INC SR NT N L ...89.2050 |....cceuunnnns 8,920,531 |.... .. 10,000,000 |.. 09,626,973 [oooiiiiiiiiiiieee oeeeeenen 18,080 [ e [2222.3.875 | 4219 |FA Ll ... 138,854 |... .. 387,500 |....12/10/2018 ...|....08/22/2037 ...
02344A-AA-6 ..... AMCOR FLEXIBLES NORTH AM CO GUARNT 1. L..81.5610 [...oovvnnnnnns 8,156,137 |.... .. 10,000,000 |.. ....9,996,228 |...oooiiiiniinnnns v 396 o fovieinennn 00220.2.690 ..., 2,695 |WN ... .... 26,900 |... .. 269,000 |....05/18/2021 ...|....06/25/2031 ...
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023608-AJ-1 ..... AMEREN CORP SR NT ...evveniiiiiiiiiniieiiiiiceeecenii fan e 1 L2.AFE .. ...88.6390 |[. .. 8,863,935 |. 10,000,000 .9,981,511 |.. . 1,958 |. .3.500 |......3.527 161,389 ....03/31/2020 .. 01/15/2031 ...
0236411-All-5 ..... AMERICA MOVIL SAB DE CV CO GUARNT 1 L2.AFE .. . 103.6840 |. .. 7,257,880 |. .7,000,000 . 7,481,546 |.. ..(16,414) |. .6.125 |......5.502 108,378 ....08/31/2011 .. 03/30/2040 ...
02666T-AF-4 ..... AMERICAN HOMES 4 RENT SR NT A1 [ 2.0 FE L ... 73.4820 |....oovnnnnnns 3,674,115 |.... .5,000,000 |.. ....4,863,49% e 1046 s e e 4.300 |...... 4.468 [AO ...... ... 45,389 |[... ....03/31/2022 ...|....04/15/2052 ...
026874-DC-8 ..... AMERICAN INTL GRP NT e 2B FE L ...87.8410 |..ccernnnnnnns 3,908,918 |.... .4,450,000 |.. .... 4,429,540 e 1307 e o s 3.875 |...... 3.923 | ....... . 79,513 |... ....08/25/2016 ...|....01/15/2035 ...
03073E-AL-9 ..... AMER I SOURCEBERGEN CORP SR NT A1 [ 2AFE L ...97.5760 |.....covnnnnns 4,878,813 |.... .5,000,000 |.. 4997744 L e 10880 [ e e 3.400 |...... 3434 |WN ...... 21,722 | ....05/19/2014 ...|....05/15/2024 ...
031162-BA-7 ..... AMGEN INC SR NT e [ 2.AFE L . 105.8800 |....ccevnnnnns 7,411,633 |.... ....7,000,000 |.. 8,975,453 o el 851 e e e 6.400 |...... 6.435 [FA ...... ... 186,667 |... ...01/13/2009 ...|....02/01/2039 ...
031162-BH-2 ..... AMGEN INC SR NT A1 [ 2AFE L ...99.5620 |.........onnn. 9,956,155 |.... .. 10,000,000 |.. 009,960,501 [oeniiiiiiiinnnns v 1,090 [ e e 5.650 |...... 5.684 [ ....... L 25,111 | ....06/27/2011 ...|....06/15/2042 ...
031162-C0-1 ..... AMGEN INC SR NT e [ 2.AFE L ...92.7630 |..ccornnnnnnns 4,924,814 |.... .5,309,000 |.. 5,123,859 [ e 34,063 [ e e 3.200 |...... 4.000 |[MN ...... ... 27,843 |... ....09/18/2018 ...|....11/02/2027 ...
031162-CR-9 ..... AMGEN INC SR NT A1 [ 2AFE L ...73.9640 |... ... 14,792,868 |.... 20,000,000 |.. 19,929,133 [ e 3,070 [ e e 3.150 |...... 3ATT|FA ...... ... 227,500 |... ....02/18/2020 ...|....02/21/2040 ...
031162-DC-1 ..... AMGEN INC SR NT e [ 2.AFE L ...64.2800 |......oeennnnn 3,214,015 |.... .5,000,000 |.. 917,394 [ e 1738 s e e 3.000 |...... 3.087 .... 69,167 |[... ...08/06/2021 ...|....01/15/2052 ...
031162-DK-3 ..... AMGEN INC SR NT 1 L2.AFE .. ...88.9940 |. .. 4,449,686 |. .5,000,000 . 4,999,105 |.. I .4.875 |......4.876 . 90,052 ....08/15/2022 .. 03/01/2083 ...
03522A-AG-5 ..... [ ANHEUSER-BUSCH CO/INBEV CO GUARNT SER 1 L2.AFE .. ...96.3160 |. ..4,815,802 |. .5,000,000 5,077,044 |.. .. (23,452) |. .3.650 |......3.122 . 76,042 ...05/15/2019 .. 02/01/2026 ...
035229-CL-5 ..... [ANHEUSER-BUSCH COS INC SR NT ... N [ b | L2.AFE .. ...97.0610 |. .. 2,426,523 |. .2,500,000 .2,589,437 |.. (2,601) | .6.000 |......5.687 . 25,000 ....02/21/2006 .. 11/01/2041 ...
035229-CN-1 ... ANHEUSER-BUSCH COS INC SR NT ... [V 1 vee |- 2.AFE )., . 101.1780 |.oeeevnnnnnnns 1,011,785 |.... .1,000,000 |.. ....1,071,825 e (1,835) | e s 6.500 |...... 5.885 ... 27,083 |... ....03/23/2006 ...|....02/01/2043 ...
035240-AE-0 ..... ANHEUSER-BUSCH INBEV WOR CO GUARNT . [CR—. 1 veo |- 2.AFE ). . 110.5720 |......oeunnnnt 1,105,717 |.... .... 1,057,179 e (3,782) [ | e 6.625 |...... 5.893 ... 25,028 |... ....12/16/2016 ...|....08/15/2033 ...
035240-AF-7 ..... ANHEUSER-BUSCH INBEV WOR CO GUARNT . [V T [ 2.AFE ... . 104.0050 |.......eeen... 3,764,976 |.... .... 3,691,957 e (8,893) [ e [ 5.875 |...... 5.651 (D coeeeer |oeeeenieeeeenes 9,452 |... ....12/16/2016 ...|....06/15/2035 ...
037389-BC-6 ..... AON CORP CO GUARNT A1 [ 2AFE L ...92.5160 |.......oennnns 4,625,785 |.... 4,996,925 [ i 428 e e e 3.750 |...... 3.761 |IN ...... ... 30,729 |[... ....04/30/2019 ...|....05/02/2029 ...
03740L-AE-2 ..... AON CORP/AON GLBL HOLD CO GUARNT e [ 2.AFE L ...76.9500 |.....ooennnnns 3,847,481 |.... 8,925,429 | e 1129 e e e 3.900 |...... 3.987 [FA ...... .. 66,625 |... ...02/23/2022 ... |....02/28/2052 ...
00185A-AD-6 ..... AON PLC CO GUARNT .. A1 [ 2AFE L ...99.0060 |........oennns 1,782,116 |.... 1799712 Lo 306 [ e e 4.000 |...... 4.018 ....12/03/2013 ...|....11/27/2023 ...
037411-AW-5 ..... APACHE CORP SR NT .. e [ SAAFE L ...82.8710 |.oeeeennnnnnns 4,143,563 |.... i 4,959,689 [oiiiiiiiiiieee e 1370 [ e e 5.100 |...... 5.170 ....08/17/2010 ...|....09/01/2040 ...
037411-AR-6 ..... APACHE CORPORATION NT 1 [ SAFE L ...92.1650 |.....covnnnnns 5,529,901 |.... 5,971,438 [ s 1,263 [ o e 6.000 |...... 6.051 ....01/23/2007 ...|....01/15/2037 ...
037735-CK-1 ..... APPALACHIAN PONER CO SR NT .. 1 L2.AFE .. . 104.4260 |. .. 7,516,549 |. . 7,355,342 |.. .6.700 |......6.463 ....11/09/2010 .. 08/15/2037
00205G-AD-9 ..... APT PIPELINES LTD CO GUARNT 144A .1 .2.BFE .. ...93.5440 |. .. 2,057,962 |. . 2,217,347 |.. .4.250 |......4.058 ....04/06/2017 .. 07/15/2027 ...
040555-CF-9 . ARIZONA PUB SERVICE CO NT ... 1 . 1.GFE .. ...95.8090 |. .. 3,353,315 |. .3,500,000 .3,478,288 |.. .5.625 |......5.705 ...05/07/2003 .. 05/15/2033 ...
040555-CN-4 . ARIZONA PUBLIC SERVICE SR NT 1 .1.GFE .. .. 88.6600 |. .. 8,865,979 |. 10,000,000 .9,047,318 |.. .5.050 |......5.094 ....08/22/2011 .. 09/01/2041 ...
040555-CX-0 . ARIZONA PUBLIC SERVICE SR NT ... N . 1.GFE .. ...76.7970 |. ..5,759,756 |. .7,500,000 . 7,451,022 |.. .4.200 |......4.242 ....08/07/2018 .. 08/15/2048 ...
04070*-AN-7 ..... ARIZONA WATER CO GEN MTGE SECD SER K . A1 [ LR YE L . 106.9320 |... ....16,039,763 |.... 15,000,000 |.. ...15,000,000 8.040 |...... 8.040 ....04/12/2001 ...|....04/01/2031 ...
04070*-AP-2 ..... ARIZONA WATER CO GEN MTGE SECD SER L . e [ LR YE L . 105.4640 |.............. 5,273,182 |.... ....5,000,000 |.. ....5,000,000 6.300 |...... 6.300 ....08/25/2006 ...|....08/01/2036 ...
04351L-AA-8 ..... ASCENSION HEALTH NT U | |- 1B FE ... ...95.4840 |......ouunnnns 9,548,443 |.... .. 10,000,000 |.. .. 10,000,000 4.847 |...... 4.847 ....06/12/2013 ...|....11/15/2053 ...
045054-AP-8 ..... ASHTEAD CAPITAL INC CO GUARNT 144A . [V 1 |- 2.CFE ..|... ...77.2510 |... ....14,677,668 |.... 19,000,000 |.. ...18,905,426 2.450 |...... 2.515 ...09/20/2021 ...|....08/12/2031 ...
046353-AT-5 ..... ASTRAZENECA PLC SR NT D...... 1. | 1.GFE L ...96.1860 |........eennn. 4,809,281 |.... .5,000,000 |.. ....4,987,078 4.000 |...... 4.049 ....08/14/2018 ...|....01/17/2029 ...
00206R-AS-1 ..... AT&T INC SRNT ... N L .. 2.BFE ..|... . 106.4770 |... ....15,971,532 |.... ...15,000,000 |.. ...15,072,213 6.550 |...... 6.500 ....06/23/2009 ...|....02/15/2039 ...
00206R-BA-9 ..... AT&T INC SR NT 1 .2.BFE .. ...96.2680 |. ..9,626,775 |. 10,000,000 .9,947,290 |.. .5.550 |[......5.5% ....08/15/2011 .. 08/15/2041
00206R-HY-1 ..... AT&T INC SR NT 1 .2.BFE .. . 105.6100 |. 11,828,334 |. 11,200,000 11,438,542 |.. 9,698) |. .6.625 |......6.215 ....06/05/2019 .. 05/15/2029
04650N-AB-0 ..... AT&T INC SRNT ... 1 .2.BFE .. ...95.7950 |. .. 4,843,393 |. .5,056,000 . 4,956,742 |.. 3,252 |. .5.350 [......5.525 ....06/13/2011 .. 09/01/2040 ...
048303-CC-3 ..... [ATLANTIC CITY ELECTRIC NT . 1 1FFE .. . 100.6440 |. .. 7,045,045 |. .7,000,000 .6,987,474 |.. .5.800 |......5.821 ...04/01/2004 .. 05/15/2034 ...
053015-AE-3 ..... [AUTOMATIC DATA PROCESSNG SR NT 1 .1.DFE .. ...96.9330 |. .. 4,846,637 |. .5,000,000 . 4,998,341 |.. .3.375 |......3.388 ....09/08/2015 .. 09/15/2025 ...
053332-AP-7 ..... AUTOZONE INC SR NT e 2B FE L ...98.8100 |...ccvvnnnnnns 9,880,983 |.... .. 10,000,000 |.. 009,996,615 [oiieiiiiiieee e 6,133 [ e e 3125 |...... 3.188 ....04/18/2013 ...|....07/15/2023 ...
053332-AV-4 ... AUTOZONE INC SR NT A1 [ 2B FE L ...95.5000 |........oennns 4,774,980 |.... ....5,000,000 |.. 4,999,879 [ e 28 e e e 3.750 |...... 3.751 ....04/06/2017 ...|....06/01/2027 ...
05348E-AV-1 ..... AVALONBAY COMMUNITIES SR NT . e [ G FE L ...96.3730 |..ccovnnnnnnns 9,637,303 |.... .. 10,000,000 |.. e 9,995 143 [ e 1,895 | e e 3.450 |...... 3.471 . ....05/06/2015 ...|....06/01/2025 ...
053611-AM-1 ... AVERY DENNISON CORP SR NT . A1 [ 2B FE L ...76.3530 |.......ounnnns 1,527,069 |.... e 1,963,592 [ e 3517 e e e 2.250 |...... 2.474 [FA ...... ... 44,625 |....00/28/2021 ...|....02/15/2032 ...
05379B-AN-9 ..... AVISTA CORP 1ST MTG N A |- 1.GFE ... ...97.2400 |....covnnnnnns 2,917,207 |.... . s . 002,996,982 [oniieiiiiiiieee e 131 e e e 5.700 |...... 5710 | ....... . .. 171,000 |....12/12/2006 ...|....07/01/2037 ...
067316-AD-1 ..... BACARDI LTD CO GUARNT 144A ........coevviiiiiiiinnnnnnns foun oe D...... 1o L2.CFE e 4,580,240 |...90.4660 |.............. 4,437,378 |..oovvnnnnnnns 4,905,000 [....ccevnnnnns 4,772,092 oeeeiiiiinninnns [ 34,649 i i e 2.750 |...... 35721 oo | 62,198 |ooiiinniiiinns 134,888 |....12/13/2016 ...|....07/15/2026 ...
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05523R-AC-1 ..... [BAE SYSTEMS HLDGS INC CO GUARNT 144A .........cooeveifenn e .1 L2.AFE .. 4,973,950 |. 101.0770 |. ..5,053,861 |. .5,000,000 . 4,979,069 |.. .5.837 . 64,444 290,000 |....10/05/2011 .. 10/11/2041 ...
05723K-AE-0 ..... BAKER HUGHES LLC/CO-0BL SR NT ... 1 . 1.GFE .. 6,862,736 |...92.4960 |. ..6,511,691 |. .7,040,000 ......3.671 . . 10,441 ....04/23/2019 .. 12/15/2027 ...
05723K-AG-5 ..... BAKER HUGHES LLC/CO-0BL SR NT ... A1 [ TG FE L .10,000,000 |...88.5500 |.............. 8,855,012 |.... .. 10,000,000 |............ 10,000,000 |....cevvrrrrerunn fovvenrrrrimnnnnnns foovvvvnniinnniins Jovvieniiiiinnnnns [003.138 fonins 3.138 [MN ...... ... 47,070 |... ...11/04/2019 ...|....11/07/2029 ...
05946K-AK-7 ..... BANCO BILBAO VIZCAYA ARG SR NT ... 1 e | 2.AFE L) .... 15,000,000 |...99.9150 |... ... 14,987,231 |.... ...15,000,000 |.............15,000,000 |-.eevvuureeremnnn formmmmreeemmmnaans fooveemmniiineeees Joeieeeeeeeneees [-.....5.862 ... 5.862 [MS ...... ...261,348 |... ....09/06/2022 ...|....09/14/2026 ...
06051G-GL-7 ..... BANK OF AMERICA CORP SR NT A1 [ TG FE L .... 10,000,000 |...92.6740 [.............. 9,267,370 |.... .. 10,000,000 |.. .. 10,000,000 [..eweeveeennninns oevvrniiniiiiiinn feeeenieiiiiies v 000030705 | 3.705 .... 68,954 [... ....04/19/2017 ...|....04/24/2028 ...
06051G-KB-4 ..... BANK OF AMERICA CORP SR NT N L .. 1.G FE ..|... .... 10,000,000 |...62.9750 |......cccennnn 6,297,506 |.... .. 10,000,000 |.. 10,000,000 [...oeeeeveeiiieeee Joeemmniieeeeenens ferereeeeeeieeeee e [0 2,972 | 2.972 ... 132,089 |... ...07/15/2021 ...|....07/21/2052 ...
06051G-LA-5 ..... BANK OF AMERICA CORP SR NT N 1.G FE . .... 10,000,000 |...98.8110 [.............. 9,881,149 |.... .. 10,000,000 |.. 10,000,000 [...oovevvveeiiiees Jovvenniiiiiiiiinn foeereeiiiiiiins v [0 4827 | 4.827 ... 213,193 |... ....07/19/2022 ...|....07/22/202%6 ...
070101-E*-7 ..... BASIN ELEC 1ST MTG SER D 1.F .. .. 3,000,000 |...84.1260 |.............. 2,523,773 |.... .3,000,000 |.. 10023,000,000 |..eeeeeenniiieee Jeeeeennieeeeennee e e [e02.5.590 |l 5.590 ... 29,348 |... ....10/21/2009 ...|....04/28/2040 ...
070101-E#-3 ..... BASIN ELEC PWR COOP 2011 SER B 1ST MTG .... 1.F ... .. 5,000,000 |...76.0440 |.............. 3,802,216 |.... .5,000,000 |.. RN 0 [V R RPN AR RN RN i (1[4 1 AN 5.100 .... 63,750 |[... ....10/31/2011 ...|....10/01/2049 ...
070102-AA-6 ..... BASIN ELECTRIC POWER CORP AMBAC .......eeeeevemereeenn foon ven | unnnns 1.F FE . .. 9,406,600 |. 104.6960 |... ....10,469,600 |.... .. 10,000,000 |.. 209,566,656 |....oeeeenniiiiiee foeeeennnn 19,046 [ e e 60127 | 6.611 ... 51,088 |... ....05/03/2011 ...|....06/01/2041 ...
05526D-BD-6 ..... BAT CAPITAL CORP CO GUARNT ........ 1 2.BFE .10,000,000 |...78.0960 |. .. 7,809,622 |. 10,000,000 10,000,000 |.. .4.390 165,844 ....11/23/2018 .. 08/15/2037 ...
07274N-AL-7 ..... BAYER US FINANCE |1 LLC CO GUARNT 144A . 1 2.BFE 9,927,100 |...94.2740 |. ..9,427,408 |. 10,000,000 .9,954,473 |.. .4.463 . 19,444 ...06/18/2018 .. 12/15/2028 ...
07274N-BA-0 ..... BAYER US FINANCE |l LLC CO GUARNT 144A . |1 2.BFE .. 985,848 |...96.0090 |. .1,000,000 ....988,376 |.. ......5.630 . 23,069 ....07/12/2018 .. 07/30/2035 ...
075887-BW-8 ..... BECTON DICKINSON AND CO SR NT ...eeeeeiieeeeeniiees oo ven | s 1. 2.BFE .10,000,000 |...94.7100 |... .. 10,000,000 |.. .. 10,000,000 |...oeeeeeennineee Joeeemmmieeeeennes fereereeeeeeieeee e 02222230700 | 3.700 ... 25,694 |... ....05/22/2017 ...|....06/06/2027 ...
0778FP-AA-T ..... BELL CANADA CO GUARNT A 1 2.AFE .. 5,000,000 |...85.7280 |... .5,000,000 |.. 205,000,000 [oeeniiiiiiiininns v e i el 40464 | 4.464 .... 55,800 |... ....03/26/2018 ...|....04/01/2048 ...
0778FP-AH-2 ..... BELL CANADA CO GUARNT SER US-6 A..... 1. ...67.4760 |... ....10,121,368 |.... 15,000,000 |.. 14,994 311 [ e T e e 2222280200 ). 3.202 ... 181,333 |... ....08/09/2021 ...|....02/15/2052 ...
081437-AS-4 ..... BEMIS CO INC CO GUARNT SER B L ... 92.8470 |....oovnnnnnns 4,642,370 |.... ....5,000,000 |.. 4,996,535 [ v 869 [ e 00022230100 |l 3.120 ... 45,639 |[... ....04/23/2020 ...|....09/15/2026 ...
59562V-BD-8 ..... BERKSHIRE HATHAWAY ENERG SR NT ... N L ...95.6490 |......ooennnns 9,564,858 |.... .. 10,000,000 |.. 009,950,633 [ooeeeeeiiieeee feeeeenees 1,289 [ e 50150 | 5.189 .... 65,806 |... ...05/08/2014 ...|....11/15/2043 ...
084664-C0-2 ..... BERKSHIRE HATHAWAY FIN CO GUARNT ... B L ...88.8820 |.........ennn. 4,444 112 |.... .5,000,000 |.. e 8976,681 [ i 497 e e 000042200 . 4.230 en 79,333 ... ....08/07/2018 ...|....08/15/2048 ...
084664-CV-1 ..... BERKSHIRE HATHAWAY FIN CO GUARNT ... N L ...67.3050 |....covnnnnnns 3,365,245 |.... .5,000,000 |.. e 4,996,193 [ e 89 [ e 00022222850 | 2.854 .... 30,083 |... ....10/05/2020 ...|....10/15/2050 ...
084670-BS-6 ..... BERKSHIRE HATHAWAY INC SR NT .. B L ...95.9340 |.....oounnnnns 4,796,687 |.... .5,000,000 |.. 4,998,332 [ v 887 e s 30125 | 3.136 .... 46,007 |... ....03/08/2016 ...|....03/15/2026 ...
08516*-AA-8 ..... BERLIN STATION SR NT SER A ...63.4200 |. ..5,010,180 |. .7,900,000 .5,010,180 |.. ..210,340 |. 19.349 . 93,703 ....11/30/2011 .. 09/30/2031
092113-AH-2 . BLACK HILLS CORP SR NT ...99.4310 |. ..4,971,568 |. .5,000,000 . 4,997,421 |.. .2, .4.308 . 18,299 ....11/14/2013 .. 11/30/2023 ...
092113-AQ-2 ..... [BLACK HILLS CORP SR NT .. ...88.2980 |. 13,244,771 |. 15,000,000 15,065,952 |.. (4,977) |- .4.297 108,750 ...03/06/2019 .. 05/01/2033 ...
092114-AB-3 ..... BLACK HILLS PWR INC 1ST MTG . . 102.3280 |. .10,282,770 |. 10,000,000 19,994,738 |.. .6.130 102,083 ....10/22/2009 .. 11/01/2039 ...
05565E-BJ-3 ..... BMW US CAPITAL LLC CO GUARNT 144A ...91.7820 |. ..4,589,114 |. .5,000,000 . 4,991,062 |.. ......3.657 . 36,753 ....04/22/2019 .. 04/18/2029 ...
05574L-FY-9 ..... BNP PARIBAS SR NT MTN DTD 03/04/13 . L..99.7410 |ooeiiiiinnnnns 4,987,035 |.... .5,000,000 |.. 4,999,289 [ e 4,078 [ i 00000032250 |l 3.334 ... 53,264 |... ....02/25/2013 ...|....03/03/2023 ...
097023-AX-3 ..... BOEING CO SR NT N L . . 105.8590 |... ....10,585,877 |.... .. 10,000,000 |.. 9,814,212 [ e 5,986 [ e [0nn 62875 | 7.069 ... 202,431 |... ....08/17/2009 ...|....03/15/2039 ...
097023-BY-0 ..... BOEING CO SR NT B L 2.CFE .. 4,670,850 |...74.0380 |.............. 3,701,924 |.... B T20,727 s e 13,120 [ i 0002230550 |l 4.046 .... 59,167 |... . ....12/14/2018 ...|....03/01/2038 ...
100743-AJ-2 ..... BOSTON GAS CO SR NT 144A N L 2.AFE .. 6,671,258 |...84.0200 |.............. 5,494,933 |.... 8,651,918 [ e (3,690) [ e e 40487 | 4.354 ... 110,859 |... .. 293,450 |....03/09/2017 ...|....02/15/2042 ...
100743-AL-7 ..... BOSTON GAS CO SR NT 144A B L 2.AFE .. 5,000,000 |...85.9780 |.............. 4,298,888 |.... 205,000,000 [o.eniiiiiiiiinines oeviiniiiniiiiien e o 00022230001 | 3.001 ... 62,521 |... .. 150,050 |....07/24/2019 ...|....08/01/2029 ...
10112R-AN-4 ... BOSTON PROPERTIES LP NT ..eeeeeeeeeeieeeeeeeeeeeee o e | s 1. 2.AFE ...4,984,700 |...98.2400 |.............. 4,911,995 |.... 4,998,139 [ e 1,652 [ e [-222223.800 |- 3.835 e 19,167 ... ....06/18/2013 ...|....02/01/2024 ...
10373Q-AE-0 ..... BP CAP MARKETS AMERICA CO GUARNT ... .1 1.F FE . . 15,000,000 |...97.0810 |. . 14,562,110 |. 15,000,000 .4.234 . 97,029 ....11/01/2018 .. 11/06/2028
103730-AV-2 ..... BP CAP MARKETS AMERICA CO GUARNT SER . 1 1.F FE . .10,000,000 |...93.2340 |. ..9,323,383 |. 10,000,000 .. 10,000,000 .3.017 ....12/14/2018 .. 01/16/2027
110122-CP-1 ..... BRISTOL-MYERS SQUIBB CO SR NT ... 1 1.F FE . . 19,851,094 |...92.9320 |. . 18,586,369 |. 20,000,000 19,892,361 |.. . 3.492 ....07/17/2020 .. 07/26/2029 ...
110122-DB-1 ..... BRISTOL-MYERS SQUIBB CO SR NT . 1 1.F FE . ...98.6370 |. .. 2,465,932 |. .2,500,000 . 2,498,640 |.. .3.666 ...07/17/2020 .. 05/15/2024 ...
110122-DD-7 ..... BRISTOL-MYERS SQUIBB CO SR NT . 1 1.F FE . ...95.3810 |. .. 2,384,520 |. .2,500,000 . 2,442,535 |.. ......3.974 ....07/17/2020 .. 11/15/2027 ...
110122-AP-3 ..... BRISTOL-MYERS SQUIBB NT N L 1.F FE . . 103.2860 |.....ceennnnn. 3,615,017 |.... .3,500,000 |.. 3,496,081 [oeeeeiiiiieeee e 179 e e 22250875 | 5.887 ....11/15/2006 ...|....11/15/2036 ...
11102A-AE-1 ... BRITISH TELECOMMUNICATIO CO GUARNT 144A N L I 2.BFE ...85.4260 |.............. 4,271,275 |.... .5,000,000 |.. 949,345 [ e 6,488 [ i 00000032250 |l 3.417 ....11/07/2019 ...|....11/08/2029 ...
11133T-AE-3 ... BROADRIDGE FINANCIAL SOL SR NT N L 2.AFE ...81.7530 |..ceirrnnnnnns 4,087,654 |.... .5,000,000 |.. 4,998,164 [ e 195 [ e [222222.600 .. 2.605 ....05/06/2021 ...|....05/01/2031 ...
1271L-AJ-1 ... BROOKFIELD FINANCE INC SR NT P I 1.G FE . . ...65.4480 |.............. 6,544,793 |.... .. 10,000,000 |.. 009,990,957 [ooeiiiiiiiiininns v 157 e e 000003625 | 3.630 ...02/02/2022 ...|....02/15/2052 ...
114259-AW-4 ... BROOKLYN UNION GAS CO SR NT 144A JRURI | I 2.AFE ..|... .. 5,000,000 |...93.7490 |....ennnnnenn 4,687,475 |.... ....5,000,000 |.. 025,000,000 [..eeeeeeiniiiieee Jeeeeeniieeeeeenee e e 00240866 | 4.866 ....08/02/2022 ...|....08/05/2032 ...
117043-AT-6 ..... BRUNSIICK CORP SR NT ....eevvvunniiiirnnnnniiniinnnnnnnnnns fonn ven | nnnnns 1o L2BFE | 11,064,667 |...73.7680 |.............. 8,309,281 |....euvnnnnns 11,264,000 |............. 11,087,984 |.ooveenevvvvennnns oo 17,959 i foeeiiiiiiiiinns |0.2.400 .l 2.603 ...09/21/2021 ...|....08/18/2031 ...
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12189L-AC-5 ..... BURLINGTN NORTH SANTA FE SR NT .1.DFE .. ...98.1050 |. .. 8,338,949 |. .8,500,000 .8,476,058 |.. .5.050 |......5.074 143,083 429,250 |....09/07/2010 .. 03/01/2041 ...
12189T-AD-6 ..... BURLINGTN NORTH SANTA FE SR NT .. 1.DFE .. . 115.9530 |. ..2,898,820 |. .2,500,000 2,524,291 |.. .7.29 |......7.175 . 15,188 182,250 |....01/13/2009 .. 06/01/2036 ...
12189T-AG-9 ..... BURLINGTN NORTH SANTA FE SR NT ... woo |- 1.DFE ... 1071410 |ooeeeennnnnnns 2,142,812 |.... .2,000,000 |.. 1944179 L s 9,069 [ e e 6.875 |...... 7.564 (D ....... ... 11,458 ... .. 137,500 |[....03/30/2009 ... |....12/01/2027 ...
121890-AB-6 ..... BURL INGTON NORTHRN MTN DTD 7/15/97 SER A .. voo |- 1.DFE ..|... . 108.3570 |....cevnnnnnns 5,417,827 |.... .5,000,000 |.. 5,612,284 [ e (27,362) [ e e 6.530 |...... 5.310 (W ....... ... 150,553 |... .. 326,500 |....10/27/2011 ...|....07/15/2037 ...
12806*-AH-4 ..... CAITH\ESS LONG ISLAND SER H SR SEC NT .. 2.BPL ... 971790 [ 2,665,479 |.... .2,742,860 |.. 2,782,860 [oeeneiiiiiinens i e i e 5.710 |...... 5.709 (JJ ....... e 72,218 ... .. 152,874 |....02/26/2009 ...|....01/15/2032 ...
130789-AF-7 ..... CALIFORNIA WATER SERVICE 1ST MTG |- LEFE L. . 102.4790 |...covnnnnnnns 7,685,951 |.... ....71,500,000 |.. e 1,466,079 [oeeeeiiiiieeee e 1,085 [ e e 5.500 |...... 5.540 (D ....... ... 34,375 |... .. 412,500 |....11/17/2010 ...|....12/01/2040 ...
133131-AS-1 ..... CAVMDEN PROPERTY TR SR NT | 1.GFE L ...99.7690 |.......eunnnns 9,976,889 |.... .. 10,000,000 |.. 9,994,435 Lo e 11799 L e e 4.875 |...... 5.000 | ....... ... 21,667 |... .. 487,500 |[....05/31/2011 ...|....06/15/2023 ...
136375-BE-1 ..... CANADIAN NATL RAILWAY CO NT . |- LFFE L . 110.6970 |...cevnnnnnnns 7,748,808 |.... .7,000,000 |.. e 1,328,810 [oeeeeeeeiieeee foeeeeeen (W,917) [ o e 6.712 |...... 6.202 (W ....... ...216,648 |... .. 469,840 |....07/07/2006 ...|....07/15/2036 ...
136375-BN-1 ... CANADIAN NATL RAILWAY NT | LR FE L . 108.4100 |.......eennnn. 2,168,210 |.... .2,000,000 |.. 1,995,494 L [ 210 e o e 6.200 |...... 6.225 .... 10,333 |... .. 124,000 |....05/23/2006 ... |....06/01/2036 ...
136385-AL-5 ..... CANADIAN NATL RES SR NT ... .. 2.AFE ..|... ...99.4310 |..eeernnnnnnns 4,971,561 |.... .5,000,000 |.. ....5,128,329 e (5,061) |oeeeeeeeeceees e e 6.250 |...... 5.990 ... 92,014 |... ....04/08/2010 ...|....03/15/2038 ...
136385-AX-9 ..... CANADIAN NATL RES SR NT ... L2.AFE .. ...94.4000 |. ..6,608,006 |. .7,000,000 .7,004,061 |.. ... (829) |. .3.83% . 22,458 ....09/13/2017 .. 06/01/2027 ...
13645R-AK-0 ..... CANADIAN PACIFIC LTD SR NT .. .2.BFE .. ...99.8640 |. ..9,986,406 |. 10,000,000 9,999,098 |.. . 4,301 eeen. 4.495 131,028 ...09/20/2010 .. 03/15/2023 ...
13645R-AY-0 ..... CANADIAN PACIFIC RR CO GUARNT . .2.BFE .. ...95.4610 |. .. 9,546,120 |. 10,000,000 9,994,586 |.. .878 |. .4.000 |......4.011 . 33,333 ....06/14/2018 .. 06/01/2028 ...
13645R-AU-8 ..... CANADIAN PACIFIC RR CO NT |- 2.BFE ... L.91.9710 |ooeeeennannns 4,598,531 |.... ....5,000,000 |.. 8,983,620 o.eiieiiiiiieee e 394 s e e 4.800 |...... 4.824 ...100,000 |... ....07/29/2015 ...|....08/01/2045 ...
13645R-AV-6 ..... CANADIAN PACIFIC RR €O SRNT ..oevvvveniiiiiininnieees foen e |- 2.BFE ... ...93.8570 |.....ceunnnnns 4,692,859 |.... ....5,000,000 |.. i 4,983,087 [ v M8 e e e 4.800 |...... 4.836 .... 10,667 |... ...09/08/2015 ...|....09/15/2035 ...
14040H-CU-7 ..... CAPITAL ONE FINANCIAL CO SR NT |- 2.AFE ... ...98.0200 |....coeunnnnns 9,802,022 |.... .. 10,000,000 |.. 10,000,000 |...eeeeemnninneee foeeemmmniereeenn o o e 4.985 |...... 4.985 ...213,247 |... ....07/25/2022 ...|....07/24/2026 ...
14040H-CG-8 ..... CAPITAL ONE FINANCIAL CO SUB .. |- 2.BFE ... Y P (11 R, 7,938,587 |.... .. 11,000,000 |.. ...10,850,798 |...oviiiiiiiiiens e 13,895 Lo o e 2.359 |...... 2.519 .. 109,562 |... ....00/29/2021 ...|....07/29/2032 ...
141781-BJ-2 ..... CARGILL INC SR NT 144A |- LFFE L . L..79.3910 |.ooeeennnnnnns 7,939,079 |.... .. 10,000,000 |.. 09,863,238 oiieiiiiiiiees feeeeeeennn 2,898 | e e 3.875 |...... 3.959 |WN ...... ...05/20/2019 ...|....05/23/2049 ...
142339-AL-4 ..... CARLISLE COS INC SR NT .. |- 2.BFE ... .. 4,976,000 |...76.2790 |....oennnnnnnn 3,813,938 |.... .5,000,000 |.. 978,609 [ e 2,079 [ e e 2.200 |...... 2.252 ....09/14/2021 ...|....03/01/2032 ...
14448C-AR-5 ..... CARRIER GLBL CORP SR NT |- 2.CFE ..|... . 13,018,257 |...76.3430 |.eeeennnnnens 9,924,620 |.... 13,000,000 |.. 13,018,765 eeeeeeeiieeee e (737 s oo e 3.377 |...... 3.367 ....12/10/2020 ...|....04/05/2040 ...
149123-CB-5 ..... CATERPILLAR INC SR NT ... | LR FE L ...4,523,220 |...85.7240 |.....onnnnnnnn 7,214,573 |.... .8,416,000 |.. 05,089,346 [oiiiiiiiiinnnns e 70,982 Lo i e 3.803 |...... 7.841 ....12/11/2012 ...|....08/15/2042 ...
G1981*-AA-2 ..... [CAYMAN UNIVERSE SR NT ... .. 1.DPL .. . 18,768,136 |...91.6000 |. 17,322,192 | 18,910,690 18,905,890 |.. .3.800 |......3.802 ....09/25/2020 .. 09/30/2045
124900-AD-3 ..... |CCL INDS INC SR NT 144A ... .2.BFE .. 5,088,300 |...82.5980 |. ..4,129,911 |. .5,000,000 .5,072,979 |.. .3.050 |......2.830 ....03/18/2021 .. 06/01/2030 ...
151890-AQ-3 ..... CENTERPOINT ENERGY RES SR NT 144A . 1.GFE .. 998,554 |. 100.4020 |. ..1,004,017 |. .1,000,000 .998,571 |.. .6.100 |......6.116 ...10/05/2022 .. 12/01/2035 ...
151890-AH-3 ..... CENTERPOINT ENERGY RESOU SR NT ...oevvveniiiiiiininee fenn e L2.AFE .. . 100.8060 |. .10,080,648 |. 10,000,000 .9,994,420 |.. .5.850 |......5.854 ....09/13/2011 .. 01/15/2041 ...
15361G-AN-5 ..... CENTRAL HUDSON GAS & ELE MTN DT12/5/05 E .......cccutfenn .on . .. 2.AFE .. ...96.3870 |. ..2,891,607 |. .3,000,000 .3,000,000 |.. .5.840 |......5.840 ... 11/30/2005 .. 12/05/2035 ...
16876Y-AA-0 ..... CHILDREN'S HEALTH CARE SEC SER 2020 A1 [ 1D FE L L..75.6310 |...coovnnnnnns 7,563,072 |.... .. 10,000,000 |.. .. 10,000,000 3.448 |...... 3.448 ....01/08/2020 ...|....08/15/2049 ...
125523-BF-6 ..... CIGNA CORP CO GUARNT SER WI .... e [ 2.AFE L ...99.6720 |...ccovnnnnnns 5,008,507 |.... ....5,006,195 5.875 |...... 5.909 ....07/14/2020 ...|....03/15/2041 ...
126523-CD-0 ..... CIGNA CORP CO GUARNT SER WI .... A1 [ 2AFE L . 103.6450 |.............. 5,182,271 |.... .... 4,990,647 6.125 |...... 6.142 ....07/14/2020 ...|....11/15/2041 ...
172520-AG-5 ..... CINTAS CORP NO. 2 .. e [ G FE L .. 4,967,600 |. 107.4760 |.............. 5,373,809 |.... . . ....4,978,213 6.150 |...... 6.198 ...08/17/2006 ...|....08/15/2036 ...
172967-LJ-8 ..... CITIGRP INC SR NT .. A1 [ TG FE L .. 5,000,000 |...82.3810 |.....evnnnnnns 4,119,088 |.... .5,000,000 |.. 005,000,000 [oeeniiiiiiiinnns v e foin e 4.281 |...... 4.281 ....04/18/2017 ...|....04/24/2048 ...
172967-L-9 ..... CITIGRP INC SR NT FRN N L .. 1.G FE ..|... .10,000,000 |...92.1770 |eeeuunnnneens 9,217,650 |.... .. 10,000,000 |.. .. 10,000,000 UUTURRR FPRRTIRRRP RPN 4.075 |...... 4.075 ....04/16/2018 ...|....04/23/2029 ...
174010-AU-5 ..... CITIZENS BANK NA/RI SR NT SER BKNT 1 L2.AFE .. 5,603,070 |...95.9670 |. ..5,278,184 |. .5,500,000 .5,560,274 |.. .. (14,965) |. .3.750 |...... 3.439 ....04/17/2019 .. 02/18/2026
186108-CK-0 ..... CLEVELAND ELEC ILLUM SR NT 144A . 1 .2.BFE .. ...91.2550 |. .. 4,562,742 |. .5,000,000 4,991,916 |.. . 1,879 |. .3.500 |......3.534 ....10/02/2017 .. 04/01/2028
126117-AU4 ... CNA FINANCIAL CORP SR NT .. 1 .2.BFE .. ...92.8800 |. .. 4,643,995 |. .5,000,000 . 4,994,274 |.. L1123 | .3.450 |......3.477 ....08/07/2017 .. 08/15/2027 ...
191216-DC-1 ..... COCA-COLA CO/THE SR NT .. 1 1FFE .. ...65.2630 |. ..6,526,267 |. 10,000,000 9,941,753 |.. . 1,401 .2.500 |......2.529 ...09/14/2020 .. 03/15/2051 ...
191219-AY-0 ..... COCA-COLA ENTERPRISES SR NT . .. 1.F FE .. . 106.7800 |. ..4,805,081 |. .4,500,000 . 4,525,463 |.. (5,578) |. .6.950 |......6.780 ....02/27/2009 .. 11/15/2026 ...
21987B-AL-2 ..... CODELCO INC NT 144A B .. 1.G FE ..|... . 104.6710 |.oeeeennnnnnns 7,327,004 |.... .7,000,000 |.. 5744853 |oeeeiiiieeeee oo 47,009 [ e e 6.150 |...... 8.362 ....01/22/2009 ...|....10/24/2036 ...
19565C-AA-8 ..... COLONIAL ENTERPRISES INC CO GUARNT 144A ... B L .. 1.G FE ..|... ...86.6920 |.............. 6,068,425 |.... .7,000,000 |.. 8,997,261 [ 328 e e e 3.250 |...... 3.256 ....056/06/2020 ...|....05/15/2030 ...
195869-AL-6 ..... COLONIAL PIPELINE CO NT 144A N L .. 1.G FE ..|... . 102.1740 |...cconnennnns 5,108,679 |.... .5,000,000 |.. 5,261,113 [ e (11,909) [ e e 6.375 |...... 5.838 ....08/05/2009 ...|....08/01/2037 ...
195869-AQ-5 ..... COLONIAL PIPELINE CO SR NT 144A .. B L .. 1.G FE ..|... ... 78.4240 |.......oeenens 3,956,501 |.... ....5,045,000 |.. i 4,955,696 [o..iiiiiiiiinnnns oeveinnnnnn 1,906 [ i e 4.250 |...... 4.366 . ....04/19/2018 ...|....04/15/2048 ...
20030N-AK-7 ..... COMCAST CORP CO GUARNT N A .. 1.G FE ..|... . 110.9530 |... ....11,005,280 |.... .. 10,000,000 |.. en 9,467 456 |...oieeiiiiiieee e 24,598 | e e 6.500 |...... 7439 [MN ...... . ..650,000 |....04/24/2009 ... |....11/15/2035 ...
20030N-AN-3 ..... COMCAST CORP CO GUARNT .....eevvunniirrivnnninnrinnnnnnns fonn ven | unnnns 1o AGFE 4,974,450 |. 110.3340 |.............. 5,516,677 |..cooeeeennn 5,000,000 |..ceeunnnnnnns 4,981,637 [..ooovvviininiin Jovieenna 769 [ i fos 6.450 |...... 6.489 [MS ...... |..coeeeee.... 94,958 e 322,500 |....06/23/2009 ... |[....03/15/2037 ...
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20030N-CU-3 ..... [COMCAST CORP CO GUARNT 1 .1.GFE .. . 14,991,450 |...95.9230 |. .14,388,481 |. .15,000,000 14,993,984 |.. . 4.256 134,583 ....10/02/2018 .. 10/15/2030 ...
20030N-BT-7 ..... [COMCAST CORP SR NT .... 1 . 1.GFE .. ...81.4370 |. ..4,071,843 |. .5,000,000 4,974,427 |.. ... 3247 L 73,778 ....07/12/2016 .. 07/15/2036 ...
20030N-CH-2 ... COMCAST CORP SR NT ... A1 [ TG FE L L..94.0730 |..ccovvnnnnnns 7,055,468 |.... .7,500,000 |.. e 7,485,003 [onniiiiiiiinnees Joeviennnn2,809 [ e 000023550 | 3.592 ... 44,375 |... ....02/01/2018 ...|....05/01/2028 ...
200340-AT-4 ..... COMERICA INC SR NT e [ 2.AFE L ...93.8690 |... ....10,325,555 |.... .. 11,000,000 |.. 10,995,731 [ e 564 [ e [-2222242000 .. 4.007 ... 183,333 |... ....04/17/2019 ...|....02/01/2029 ...
2027A0-0N-0 ..... COMMONWEALTH BANK AUST SR NT 144A .. | eeeeeeeees [ 1D FE L ...82.3590 |......ounnnnns 4,117,959 |.... ....5,000,000 |.. 4,983,529 [ i394 L e 00022230900 .l 3.921 ... 91,542 | ....07/06/2017 ...|....07/12/2047 ...
202795-HG-8 ..... COMMONWEALTH EDISON 1ST MTG SER 100 .. e | LFFE L . 103.3550 |...ccevnnnnnns 4,134,197 |.... ....4,000,000 |.. e 3,946,378 |ooiiiiiiiiiieee e 3738 e e 2250875 | 6.053 ... 97,917 |... ...11/30/2006 ... |....02/01/2033 ...
202795-JG-6 ..... COMMONWEALTH EDISON CO 1ST MTG A1 [ LR FE L ...85.9920 |........eennns 8,599,223 |.... .. 10,000,000 |.. 9,932,713 [ e 1,881 [ e o0 42350 | 4.397 ... 55,583 |[... ....11/12/2015 ...|....11/15/2045 ...
207597-DV-4 ..... CONNECTICUT LIGHT & POWER 1ST MTG .. e | LEFE L . 104.2560 |.............. 7,297,943 |.... ....7,000,000 |.. e 7,056,284 |oeeeieiiiiieeee feeeeeneen (2,682) [ e 000262350 | 6.260 .. 37,042 |... ....06/13/2006 ...|....06/01/2036 ...
208250-A0-7 ..... CONOCOPHILL IPS NT A1 [ LR FE L . 112.9670 |... ....11,296,700 |.... .. 10,000,000 |.. 9,891,115 [ e 3714 e e 0e22.6.500 ).l 6.611 ....01/29/2009 ...|....02/01/2039 ...
21036P-AY-4 ..... CONSTELLATION BRANDS INC CO GUARNT ... N L .. 2.BFE ..|... ...92.8280 |... ... 13,924,188 |.... 15,000,000 |.. .. 14,983,910 [ooooeeeiiiiiiieee e 2,811 e e [-222223.600 .. 3.623 ....01/29/2018 ...|....02/15/2028 ...
21871X-AJ-8 ..... COREBRIDGE FINANCIAL INC SR NT 144A 1 .2.BFE .. ...82.5170 |. ..6,601,371 |. .8,000,000 7,997,891 |.. .4.352 ....03/31/2022 .. 04/05/2042 ...
21871X-AL-3 ..... COREBRIDGE FINANCIAL INC SR NT 144A 1 .2.BFE .. ...79.8660 |. ..7,986,613 |. 10,000,000 9,998,321 |.. . 4.401 ...08/31/2022 .. 04/05/2052 ...
127097-AG-8 ..... | COTERRA ENERGY INC SR NT ..... 1 .2.BFE .. ...93.5090 |[. .. 9,350,865 |. 10,000,000 .9,987,867 |.. ... 3.930 ....12/23/2022 .. 05/15/2027 ...
225313-AN-5 ... CREDIT AGRICOLE SA SUB 144A . o | 2.AFE L) ...62.1050 |... +..1,000,000 |.....ceeeennnnnnn960,574 |ooeinniiiiiiiis e 1612 [ e 22811 [ 3.098 ....07/21/2021 ...|....01/11/2041 ...
12636Y-AA-0 ..... CRH AMERICA FINANCE INC SR NT 144A . A1 [ 2AFE L ...92.8210 |... .... 13,923,150 |.... A48T 712 [ e 10,936 [ e 10022230400 .l 3.487 ....06/02/2017 ...|....05/09/2027 ...
20822V-AH-4 ... CROWN CASTLE INTL CORP SR NT ..eeeveeiiieeienieeeees foen e e 2B FE L ...93.0320 |....covnnnnnns 4,651,595 |.... 4,998,221 [ooiiiieees e 34 e e 0222280650 | 3.658 ....07/25/2017 ...|....09/01/2027 ...
22822V-AL-5 ... CROWN CASTLE INTL CORP SR NT ....cevvvnnviivinnnnnninnns foun oe A1 [ 2B FE L ...94.6900 |........oennn. 4,734,490 |.... 4,982,164 [ | 2,491 L [ 000240300 ). 4.367 . ....01/29/2019 ...|....02/15/2029 ...
20822V-AN-1 ... CROWN CASTLE INTL CORP SR NT ..eeeveeiieeeienieeeees foen e e 2B FE L ...87.3340 |...cconnnnnnns 4,366,720 |.... e 8,993,339 [ e 856 [ e 2222230100 e 3.122 .. 155,000 |....08/01/2019 ...|....11/15/2029 ...
126408-GY-3 ..... CSX CORP SR NT ... A1 [ 2AFE L .. 7,136,388 |...84.4010 |.....ouvnnnnns 6,536,842 |.... 1,238,161 [ e 13,900 [ e eee 40100 .l 4.586 .. 317,545 |....08/31/2015 ... |....03/15/2044 ...
126408-HB-2 ..... CSX CORP SR NT ... e [ 2.AFE L .. 4,058,080 |...97.6470 |.............. 3,905,865 |.... 4,010,842 [ e (B,572) [ e [-2222230400 .. 3.223 ....12/22/2014 ...|....08/01/2024 ...
126408-GK-3 ..... CSX CORP SR UNSUB NT ... B L .. 2.AFE ..|... . 10,989,330 |. 107.4600 |... ....11,820,589 |.... . ...10,992,607 [oveeiiiiiiininns evieneeenn 314 e e 060150 | 6.157 ....04/20/2007 ...|....05/01/2037 ...
22966R-AE-6 ..... CUBESMART LP CO GUARNT 1 .2.BFE .. 4,967,800 |...92.4370 |. ..4,621,861 |. .5,000,000 .4,978,709 |.. . 4.455 ....01/24/2019 .. 02/15/2029
232820-AK-6 ..... CYTEC INDS INC SR NT .... .1 .2.BFE .. ...96.5350 |. .. 2,413,365 |. .2,500,000 .2,503,241 |.. .3.891 ....03/20/2017 .. 05/01/2025 ...
233851-ED-2 . DAIMLER FINANCE NA LLC SR NT 144A 1 . 1.GFE .. ...81.9120 |. .. 4,095,581 |. .5,000,000 . 4,998,539 |.. .2.454 ...02/25/2021 .. 03/02/2031 ...
23636A-AR-2 . DANSKE BANK A/S SR NT 144A ....covvviiiiiiiiiiniieeens feen e .. 2.AFE .. ...92.2850 |. ..4,614,265 |. .5,000,000 .4,9%,173 |.. .4.391 ....06/05/2018 .. 06/12/2028 ...
244199-BD-6 . DEERE & CO NT ...ceernennen . |- 1.FFE .. . 103.7590 |. .. 6,225,525 |. .6,000,000 .5,993,583 |.. ......5.3%4 ....10/13/2009 .. 10/16/2029 ...
250847-EA-4 ..... DETROIT EDISON 1ST MTG .. | LR FE L ...98.9350 |........oennnt 2,968,056 |.... .3,000,000 |.. e 2,987,900 [onniiiiiiiineees vl 51 e e 0002205.700 . 5.741 ....09/29/2005 ...|....10/01/2037 ...
25152R-XA-6 ..... DEUTSCHE BK AG LONDON D...... L] 2.AFE L. ...98.2960 |....cceuunnnns 9,829,5% |.... .. 10,000,000 |.. en 9,998,721 [ e 248 e e 2222280700 ). 3.746 ....06/22/2014 ...|....05/30/2024 ...
25156P-BB-8 ..... DEUTSCHE TELEKOM INT FIN CO GUARNT 144A ... D...... 1. |- 2.BFE ... ...96.0340 |.......oennnn. 1,872,673 |.... ....1,950,000 |.. 202,060,692 [oiiiiiiiiinnnns v (18,211) [ o o0 82375 | 3.235 ....07/25/2019 ...|....06/21/2028 ...
23291K-Ad-4 ... DH EUROPE FINANCE 11 CO GUARNT ..eevveeeeeeiniieeeeee foo e | s 1. |- 1.GFE ... . ...80.4020 |.............. 8,040,162 |.... .. 10,000,000 |.. 10,191,274 [ e (8,850) [ e 002282250 | 3.100 ...12/04/2019 ...|....11/15/2039 ...
25243Y-AV-1 ..... DIAGEO CAPITAL PLC CO GUARNT D...... 1. | 1.GFE L .. 1,827,480 |...82.5300 |......ovnnnenn 1,650,598 |.... ....2,000,000 |.. 1,855,221 [ 4326 [ s 00020030875 | 4.418 ....08/26/2015 ...|....04/29/2043 ...
25243Y-AH-2 DIAGEO CAPITAL PLC NT D...... 1. .. 1.G FE ..|... 9,879,895 |. 105.6520 |... ....10,818,808 |.... 10,240,000 |.. 029,997,063 |..oeeeeeiniiieeee feeeeennn 11,005 [ e 2nn5.875 | 6.133 ...10/17/2006 ...|....09/30/2036 ...
254709-AS-7 . DISCOVER FINANCIAL SVS SR NT .2.CFE .. 6,962,340 |. 101.9980 |. .. 7,139,844 |. .7,000,000 .6,962,579 |.. .6.775 ... 1172172022 .. 11/29/2032 ...
25470D-AS-8 . DISCOVERY COMMS CO GUARNT . .2.CFE .. 4,697,250 |.. 80.8600 |. ..4,043,016 |. .5,000,000 .4,738,0% |.. .5.525 ...01/31/2019 .. 09/20/2037
23341C-AC-7 . DNB BANK ASA SR NT 144A ... .1.GFE .. .10,000,000 |. 100.0950 |. .10,009,527 |. 10,000,000 10,000,000 |.. .5.8% ....10/04/2022 .. 10/09/2026 ...
260543-CE-1 DOW CHEMICAL CO/THE SR NT . L2.AFE .. 4,993,250 |...93.7380 |. ..4,686,901 |. .5,000,000 . 4,994,659 |.. .5.259 ...11/04/2011 .. 11/15/2041 ...
26441C-AS-4 . DUKE ENERGY CORP SR NT ..... .2.BFE .. 4,984,600 |...92.5610 |. ..4,628,048 |. .5,000,000 . 4,993,900 |.. ......2.685 ....08/09/2016 .. 09/01/2026 ...
26444G-AC-T ..... DUKE ENERGY FLORIDA LLC SR SEC ... v |- TLAFE L.t . 14,844,142 1...90.7690 |... .. 13,474,472 |.... 14,844,736 |.. L4844 512 [ e B9 [ e 0022538 | 2.538 ....06/15/2016 ...|....09/01/2029 ...
172070-CP-7 ... DUKE ENERGY OHIO INC SR NT SER A ... veo |- 2.AFE ). 1,688,625 |...96.0010 |... .1,500,000 |.. .... 1,616,094 o (8,547) [ e 00022250400 |l 4.465 ....08/23/2012 ...|....06/15/2033 ...
172070-CQ-5 ..... DUKE ENERGY OHIO INC SR NT SER B ... vee |- 2.AFE )., .. 841,785 ]...96.8000 |... 1o 750,000 |eeevenieeeennnn806,492 [ e (4159) [ e 02258375 4.465 ....08/23/2012 ...|....06/15/2033 ...
26443C-A0-6 ..... DUKE UNIVERSITY HEALTH SR NT SER 2020 .. weo |- 1.DFE ..)... .20,000,000 |...73.9210 |... ... 14,784,267 |.... +.20,000,000 [..oevenieiiiiiiies Joerereiininieeen o e 003,162 |l 3.162 . ....01/07/2020 ...|....06/01/2042 ...
266233-AG-0 ..... DUQUESNE LT HLDGS SR NT 144A 1 |- 2.CFE ..|... .. 5,000,000 |...90.0720 |...eeuunnnnnnn 4,503,596 |.... . 100:5,000,000 [..eeeeeeiniiiiees Joeeeeniieeeeeenee e e 000230616 | 3.616 .. 180,800 |....07/19/2017 ...|....08/01/2027 ...
26969P-AB-4 ... EAGLE MATERIALS SR NT ..eevunviivivnnnnniiiinnnnnnninnnnns fone ven | nnnnns 1o L2BFE | 14,956,500 |.. 78.7070 |............. 11,806,089 |.............15,000,000 |............. 14,963,013 [ o 3,808 oo Joennniiiinnnn [202.500 ...l 2582 )dd oo foeeiiiiinnnn 187,500 [iiiiinnnnnns 375,000 |....09/21/2021 ...]....07/01/2031 ...
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278865-AM-2 ..... ECOLAB INC SR NT . .1.GFE .. 4,948,550 |. 100.7010 |. .. 5,085,065 |. .5,000,000 . 4,958,803 |.. . 1,203 |. .5.500 |......5.571 . 17,569 ....12/06/2011 .. 12/08/2041 ...
278865-AW-0 ..... ECOLAB INC SR NT . . 1.GFE .. 4,977,450 |...74.7680 |. .. 3,738,398 |. .5,000,000 .4,980,308 |.. .3.700 |......3.725 . 30,833 ....10/13/2016 .. 11/01/2046 ...
283677-AW-2 ..... EL PASO ELECTRIC CO NT .. 2,982,660 |...98.4570 |.............. 2,953,723 |.... .3,000,000 |.. 2,989,142 Lo e BTT e e e 6.000 |...... 6.042 [MN ...... .... 23,000 |... ....05/11/2005 ...|....05/15/2035 ...
28501%-BH-7 ..... ELECTRIC TRANS TX SR NT SER H TRANCHE D . 15,000,000 |...67.8410 |... ....10,176,079 |.... ...15,000,000 |.. 15,000,000 |...eeeeemnniiieee foreereniieeeeenn e o e 3.350 |...... 3.350 (D ....... een 22,333 ... ....06/15/2021 ...|....06/15/2041 ...
268317-AC-8 ..... ELECTRICITE DE FRANCE NT 144A ...9,855,100 |. 103.7450 |... .... 10,374,497 |.... .. 10,000,000 |.. 9,888,716 [oiiiiiiiiinins i 3,838 e i e 6.950 |...... 7.067 | ....... ... 209,236 |... ...01/21/2009 ...|....01/26/2039 ...
036752-AX-1 ..... ELEVANCE HEALTH INC SR NT ...1,999,820 |. 107.4210 |eeeeennnneens 2,148,429 |.... e 1,999,820 [oeeniiiiiiiiiees o0 e e e 6.100 |...... 6.101 A0 ...... ... 19,317 |... ....10/26/2022 ...|....10/15/2052 ...
28932M-AA-3 ... ELM RD GENERATING STAT SR SEC 144A ... .. 7,702,765 |...97.9320 |.eeunnnnnnnns 7,543,448 |.... DY (17 (1S S R AR R RN 5.209 |...... 5.209 [FA ...... ... 156,037 |... ....02/03/2010 ...|....02/11/2030 ...
29091#-AA-3 ..... EMERA MAINE SR NT SER 14-A ..eoivreiiiieiiiieeeeeeee foee e | s ...76.9690 |... ....11,545,338 |.... 15,000,000 |...eeeeemnniiieee foreerrniieeeeenee o o e 4.340 |...... 4.340 [MS ...... ... 173,600 |... ....09/25/2014 ...|....09/25/2044 ...
202487-AA-3 ..... EMPRESA DE LOS FERROCARR SR NT 144A .........cccooeves foun ne D...... ...62.4560 |.............. 3,747,376 |.... 008,000,000 [o.eniiiiiiiiinines v e foiiii e 3.068 |...... 3.068 .... 68,007 ... ...08/11/2020 ...|....08/18/2050 ...
20248H-AA-1 ... EMPWR FINANCE 2020 LP CO GUARNT 144A . [V ...83.6280 |... ....12,208,078 |.... 012,099,365 |o.eeeeeeeiiiieee feeeeennn 118,641 | e e 1.357 |...... 5.536 ... 57,227 |... ....09/27/2022 ...|....09/17/2027 ...
20250N-AF-2 . ENBRIDGE INC SR NT ... ...99.1900 |. .. 5,951,398 |. .6,000,000 .5,99,572 |.. .4.000 |......4.078 . 60,000 ....12/04/2013 .. 10/01/2023 ...
29250N-AH-8 ..... [ENBRIDGE INC SR NT .... ...97.2210 |. .. 7,291,581 |. .7,500,000 . 7,495,707 |.. .3.500 |......3.541 . 15,313 ...05/28/2014 .. 06/10/2024 ...
29366M-AB-4 ..... [ENTERGY ARKANSAS LLC 1ST MTG ...61.0640 |. .. 3,083,177 |. .5,000,000 .5,093,540 |.. .2.650 |......2.556 ....00/23/2020 .. 06/15/2061 ...
29365P-AP-7 ... ENTERGY GULF STATES LA 1ST MTG .. . 101.4800 |....cceennnn.. 4,059,206 |.... .4,000,000 |.. e 83,999,477 o e 207 s e e 5.590 |...... 5.598 ....09/29/2009 ...|....10/01/2024 ...
203641I-AK-4 ...... ENTERGY LOUISIANA LLC 1ST MTG .... . 100.5040 |.............. 5,025,177 |.... ....5,000,000 |.. DR A V[V R R 1Y A NN R RN 5.400 |...... 5.434 ....11/10/2009 ...|....11/01/2024 ...
2936411-AN-0 ..... ENTERGY LOUISIANA LLC 1ST MTG .... ...97.0400 |....coounnnnnn 9,704,034 |.... .. 10,000,000 |.. n 9,997,344 | e 199 s e e 4.440 |...... 4.449 ....09/21/2010 ...|....01/15/2026 ...
20379V-AT-0 ..... ENTERPRISE PRODUCTS OPER CO GUARNT . . 100.5840 |.............. 5,029,204 |.... ....5,000,000 |.. 8,973,008 e il 810 e e e 5.950 |...... 5.999 ....01/04/2011 ...|....02/01/2041 ...
204429-AS-4 ... EQUIFAX INC SR NT ...84.3790 |...covnnnnnnns 8,437,878 |.... .. 10,000,000 |.. 029,985,500 |...eieeinniiieee foeeeeeees 1724 | e e 3.100 |...... 3.122 ...04/22/2020 ...|....05/15/2030 ...
204429-AT-2 ... EQUIFAX INC SR NT L. 77.8630 |..ocovvnnnnnns 7,786,258 |.... .. 10,000,000 |.. 9,976,421 Lo e 2411 e e e 2.350 |...... 2.380 ....08/11/2021 ...|....09/15/2031 ...
29444U-BD-7 ..... EQUINIX INC SR NT ...91.3200 |...cconnnnnnns 9,131,950 |.... .. 10,000,000 |.. 009,991,601 [ e 2,016 [ e e 2.900 |...... 2.923 ....11/06/2019 ...|....11/18/2026 ...
20444U-BS-4 ...... EQUINIX INC SR NT ...80.6580 |.........ennns 8,065,760 |.... .. 10,000,000 |.. 09,958,819 [ 8389 L e e 2.500 |...... 2.555 ....06/03/2021 ...|....05/15/2031 ...
26884T-AR-3 ..... [ERAC USA FINANCE LLC CO GUARNT 144A ...92.8830 |. ..4,644,126 |. .5,000,000 . 4,925,689 |.. .3.300 |......3.711 ....05/05/2017 .. 12/01/2026
26884A-BB-8 ..... ERP OPERATING LP SR NT .. ...84.9540 |. .. 4,247,693 |. .5,000,000 .4,970,603 |.. .4.500 |......4.543 ....06/16/2014 .. 07/01/2044 ...
20717P-AE-7 ..... ESSEX PORTFOLI0 LP CO GUARNT ...99.2370 |. ..4,961,874 |. .5,000,000 . 4,982,659 |.. .3.250 |......4.313 ...08/14/2013 .. 05/01/2023 ...
20717P-AR-8 ..... ESSEX PORTFOLIO LP CO GUARNT .....ovvnvvviiininiieiinns foun oee ...93.5670 |. ..9,356,680 |. 10,000,000 .9,972,527 |.. .3.625 |......3.694 ....04/03/2017 .. 05/01/2027 ...
20736R-AC4 ... ESTEE LAUDER CO INC SR NT oeeeiieeiiiieeeeeeeniees fen e . 107.1710 |. .. 5,358,551 |. .5,000,000 . 4,955,783 |.. .6.000 |......6.093 ....04/26/2007 .. 05/15/2037 ...
30161N-AX-9 ..... EXELON CORP SR NT ...93.0730 |...coevnnnnnns 4,653,643 |.... .5,000,000 |.. 4992121 Lo 91T e e e 4.050 |...... 4.075 ....03/30/2020 ...|....04/15/2030 ...
30161N-BF-7 ..... EXELON CORP SR NT 144A ...80.4650 |.......oennn.. 4,023,257 |.... .5,000,000 |.. e 4,996,550 [o.niiiiiiiiiiees e 50 [ e e 4.100 |...... 4.104 ....08/02/2022 ...|....03/15/2052 ...
30217A-AB-9 ..... EXPERIAN FINANCE PLC CO GUARNT 144A .. L..92.8770 |.oooieiinnnnns 4,643,875 |.... .5,000,000 |.. 4,997,337 Lo e 376 e i e 4.250 |...... 4.260 ...01/24/2019 ...|....02/01/2029 ...
30321L-2E-1 ..... F&G GLBL FUNDING SEC 144A . ...97.9920 |... .... 14,698,756 |.... 15,000,000 |.. 14,991,505 [ e 1495 | e e 5.150 |...... 5.174 ....06/28/2022 ...|....07/07/2025 ...
313747-AX-5 ..... FEDERAL REALTY INVESTMEN SR NT ... .. 2,118,600 |...66.9840 |.............. 1,607,618 |.... 2,149,788 s e 8,004 L e e 3.625 |...... 4.335 ....04/03/2017 ...|....08/01/2046 ...
313747-AU-1 ..... FEDERAL REALTY INVS TRST SR NT ... 4,950,900 |...98.7260 |.....c.eunnn.. 4,936,303 |.... 4,993,981 [ e 5,562 [ e e 3.950 |...... 4.070 ....12/04/2013 ...|....01/15/2024 ...
31620M-BT-2 ..... FIDELITY NATL INFO SERV SR NT . 9,937,900 |...78.7220 |. .. 7,872,165 |. 10,000,000 .9,948,230 |.. .2.250 |......2.320 ...02/23/2021 .. 03/01/2031
316770-BT-5 ..... FIFTH THIRD BANK SR NT .. . 101.0580 |. .. 5,052,902 |. .5,000,000 .5,004,026 |.. .5.852 |......5.805 ....10/25/2022 .. 10/27/2025
338135-E@-1 ..... FITCHBURG GAS & ELEC LIGHT CO SER 2017B ...73.8510 |. .. 2,215,528 |. .3,000,000 .3,000,000 |.. .4.320 |......4.320 ....11/01/2017 .. 11/01/2047 ...
340711-BA-7 ..... FLORIDA GAS TRANSMISSION SR NT 144A .. ...76.6240 |. ..3,831,207 |. .5,000,000 4,921,867 |.. .2.300 |......2.500 ...09/28/2021 .. 10/01/2031 ...
341081-EX-1 ..... FLORIDA POWNER & LIGHT 1ST MTG .... . 105.3310 |. .. 5,266,532 |. .5,000,000 . 4,999,169 |.. .6.200 |......6.202 ....12/28/2006 .. 06/01/2036 ...
343498-AB-7 ..... FLOWERS FOODS INC SR NT ...93.7240 |....coonnnn.nt 1,874,472 |.... .2,000,000 |.. e 1,998,364 e e 40T e e e 3.500 |...... 3.523 ....06/06/2017 ...|....10/01/2026 ...
344419-AB-2 ..... FOMENTO ECONOMICO MEX SR NT . ...83.3240 |.....ovnnnnnns 4,166,200 |.... .5,000,000 |.. 4,939,578 [ e 1791 e e e 4.375 |...... 4.466 ....06/07/2013 ...|....05/10/2043 ...
34959E-AB-5 ... FORTINET INC SR NT L T7.2270 |t 7,449,310 |.... .9,646,000 |.. e 9,585,577 o e 6,622 [ e e 2.200 |...... 2.284 . ....08/01/2021 ...|....03/15/2031 ...
34964C-AE-6 ..... FORTUNE BRANDS HOME & SE SR NT ... ...86.8720 |.......oennnns 4,316,673 |.... ....4,969,000 .. +.5,009,580 [...niiiiiiiinnnns foeviinnnnn (5,364) | e e 3.250 |...... 3.114 .. 161,493 |....11/04/2019 ...|....09/15/2029 ...
354613-AN-3 ..... FRANKLIN RES INC SR NT . s ...62.2140 |....connnnnnns 6,221,440 |.... .. 10,000,000 |.. 009,988,652 [oeieeeeeiiieeee feeeeeeen 18388 | e e 2.950 |...... 2.982 ..295,000 |....08/05/2021 ...|....08/12/2051 ...
35805B-AE-8 ..... FRESENIUS MED CARE 111 CO GUARNT 144A ...........ccooufeen ... C...... [ FTTTIT 4,959,750 |...75.4010 |.............. 3,770,047 .evviiinnnn 5,000,000 |..ceeunnnnnnns 4,965,124 |..oooiviiiiinnns 3,380 i o e 3.000 |...... 3.090 150,000 |....05/12/2021 ...|....12/01/2031 ...
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361448-BA-0 ..... GATX CORP SR NT .. 1 .2.BFE .. 1,568,860 |...89.9070 |. .. 1,384,570 |. . 1,540,000 .1,568,834 |.. (3,271) | .3.243 . 15,871 ....10/25/2019 .. 03/15/2028 ...
361448-BH-5 ..... GATX CORP SR NT ..... 1 .2.BFE .. 9,761,500 |...60.2800 |. ..6,027,970 |. 10,000,000 .9,768,319 |.. eeenn 3.225 . . 25,833 ....08/02/2021 .. 06/01/2051 ...
369604-BI-2 ..... GENERAL ELEC CO SR NT ... A1 [ 2B FE L ...87.5800 |... ... 13,136,963 |.... ...15,000,000 |.. 14,981,733 [ v 2,137 e e 000003625 | 3.644 [MN ...... .... 90,625 |[... ....04/13/2020 ...|....05/01/2030 ...
370334-BJ-2 ... GENERAL MILLS INC SR NT ... e 2B FE L ...99.0690 |...ccevnunnnns 4,953,466 |.... ....5,000,000 |.. 4,990,361 [ e 8325 [ e [-2n2252400 .. 5.417 (D ....... .... 12,000 |... ....05/26/2010 ...|....06/15/2040 ...
370334-CJ-1 ..... GENERAL MILLS INC SR NT ... A1 [ 2B FE L ...89.6370 |.......ounnnnt 9,860,045 |.... .. 11,000,000 |.. ..10,937,538 [oieiiiiiiniees v 1285 [ e e 40700 . 4.739 ... 106,272 |... ....04/20/2018 ...|....04/17/2048 ...
37331N-AD-3 ... GEORGIA-PACIFIC LLC NT 144A . e [ G FE L ...99.0790 |..ceovnnnnnnns 9,907,945 |.... .. 10,000,000 |.. 009,999,981 [oiiiiiiiiiiees e 34 e e [ 8T8 3.734 L A72,179 . ...06/18/2013 ...|....07/15/2023 ...
375558-BD-4 ... GILEAD SCIENCES INC SR NT ... A1 [ 2AFE L ...90.3270 |....covvnnnnns 9,032,704 |.... .. 10,000,000 |.. 209,963,988 .oieiiiiiiiiinns oeviiinenn 837 e i e 8750 | 4.776 ... 168,333 |... ....09/09/2015 ...|....03/01/2046 ...
375558-Bl-4 ..... GILEAD SCIENCES INC SR NT e [ 2.AFE L ...93.1660 |....coevnnnnns 9,316,581 |.... .. 10,000,000 |.. 009,998,867 ooieeeeeiiiiieee feeeernneeee e 252 [ e [00022.950 | 2.953 .... 98,333 [... ....09/15/2016 ...|....03/01/2027 ...
377372-AN-T7 ..... GLAXOSMITHKLINE CAP INC CO GUARNT .. L1 [ FE L) ...96.1550 |......oeunnnns 9,615,476 |.... .. 10,000,000 |.. R T 1 X R R A AR RN RN X 14 T A 3.876 .... 49,514 |... ....05/10/2018 ...|....05/15/2028 ...
37940X-AB-8 ..... GLBL PAYMENTS INC SR NT ... N L .. 2.CFE ..|... ...85.1790 |..cevrnnnnnnns 8,517,888 |.... .. 10,000,000 |.. en 9,978,108 oeeeeieiiiiieeee eeeeeenee2,920 [ e 02222830200 ). 3.237 ...120,889 |... ...08/07/2019 ...|....08/15/2029 ...
37940X-A0-5 ..... GLBL PAYMENTS INC SR NT ... 1 .2.CFE .. ...95.5940 |. .. 4,779,709 |. .5,000,000 .4,991,880 |.. .5.422 . 96,750 ....08/08/2022 .. 08/15/2032 ...
38122Y-AA-6 ..... GOLDEN STATE WATER CO SR NT . 1 1EFE .. .10,000,000 |. 103.9640 |. .10,396,385 |. 10,000,000 .. 10,000,000 |.. .6.000 126,667 ...04/1172011 .. 04/15/2041 ...
38141G-YJ-7 ..... GOLDMAN SACHS GRP INC SR NT .... 1 1FFE .. .10,000,000 |...77.8540 |. .. 7,785,375 |. 10,000,000 .. 10,000,000 |.. ......2.383 105,911 ....07/14/2021 .. 07/21/2032 ...
P4950*%-AB-1 ..... GRAND BAHAMA POWER CO LTD SR NT SER B-1 .- 2.CYE ..|... .. 10,000,000 |. 100.0680 |... ....10,006,825 |.... .. 10,000,000 |.. 10,000,000 |...oeeeevneiieeeee Joeeemmieeeeeenens feeereeeeeenieeees e [e0nnn 7,160 | 7.160 veen 79,556 |... ....07/24/2008 ...|....05/22/2023 ...
38869P-AP-9 ... GRAPHIC PACKAGING INTERN SR SEC 144A .... |- 2.CFE ... ...87.1620 |......ouunnnns 6,101,328 |.... .7,000,000 |.. 7,000,000 [enneiiiiiiiniees oevveniiiniieen feeeiiii i e 1512 1.512 e 22,344 ... ....03/01/2021 ...|....04/15/2026 ...
39121J-AE-0 ..... GREAT RIVER ENERGY 1ST MTG 144A MBIA ... |- 1.GFE ... . 102.3750 |..ccevnnnnnnns 6,695,721 |.... .6,540,387 |.. 8,745,155 [ e (10,246) [ e [enn 62254 5.607 ... 204,518 |... ....12/14/2010 ...|....07/01/2038 ...
391380-AA-3 ..... GREAT-WEST LIFECO FIN 18 CO GUARNT 144A .. | LR FE L ...93.8870 |....covvnnnnns 8,449,821 |.... ....9,000,000 |.. 8,995,699 [oiiiiiiiinies v 702 [ e e 40047 | 4.057 ... 44,517 | ....06/15/2018 ...|....05/17/2028 ...
402479-CB-3 ... GULF PWR CO SR NT B .. 1.F FE ..|... ...95.4820 |....coounnnnns 9,548,155 |.... .. 10,000,000 |.. n 9,995,149 [ e 165 [ e 222250100 e 5.104 ... 127,500 |... ...09/09/2010 ...|....10/01/2040 ...
402479-CE-7 ..... GULF PWR CO SR NT A1 [ LR FE L ...88.2010 |....covnnnnnns 8,820,098 |.... .. 10,000,000 |.. 09,983,485 [oiiiiiiiiiinines v 37 e e e 42550 |l 4.562 ... 113,750 |... ....09/16/2014 ...|....10/01/2044 ...
402740-AB-0 ..... GULFSTREAM NATURAL GAS NT 144A e 2B FE L . 100.2570 |....cevvnnnnns 2,506,427 |.... ....2,500,000 |.. i 2,499,674 oo e 102 [ e 060190 | 6.195 e 25,792 |... ....10/19/2005 ...|....11/01/2025 ...
36262G-AD-3 ..... GXO LOGISTICS INC SR NT SER Wl ... B L .. 2.CFE ..|... . L 740790 | 2,963,179 |.... .4,000,000 |.. 003,986,921 [ooeiiiiiiiiiiniens v 888 [ s 000220 2.650 |l 2.693 ... 48,878 |... ....06/28/2022 ...|....07/15/2031 ...
404530-AA-5 ..... [HACKENSACK MERIDIAN HLTH SR NT 1 .1.DFE .. . 18,107,228 |...85.6110 |. . 15,542,675 |. 18, 155,000 18,109,930 |.. .4.514 408,488 ....04/10/2017 .. 07/01/2057
416515-BE-3 ..... HARTFORD FINL SVCS GRP SR NT 1 L2.AFE .. ...85.8370 |. ..4,291,866 |. .5,000,000 . 4,988,893 |.. .2.837 . 51,333 ....08/08/2019 .. 08/19/2029 ...
416515-BF-0 ..... HARTFORD FINL SVCS GRP SR NT . 1 L2.AFE .. ...72.3600 |. ..3,618,016 |. .5,000,000 . 4,947,554 |.. . 3.662 . 66,000 ...08/08/2019 .. 08/19/2049 ...
41652P-AC-3 ..... [HARTFORD HEALTHCARE CORP SR NT .......evvvvvirinnnnnnns foer ve [N RS .. 1.F FE .. . 12,600,000 |...70.3530 |. .. 8,864,474 |. 12,600,000 . 3.447 217,161 ....01/23/2020 .. 07/01/2054 ...
418056-AX-5 ..... [HASBRO INC SR NT . N L .. 2.BFE .. ...95.9060 |. ..4,795,300 |. .5,000,000 . ......3.041 . 17,500 ....11/13/2019 .. 11/19/2024 ...
404119-CC-1 ..... HCA INC SR SEC ... A1 [ 2.0 FE L .. 78.1060 |......oeunnnn. 7,810,624 |.... .. 10,000,000 |..........00n 9,947,037 |oovvvnnniiiiiinnn foeeeennnn5,514 L e e 375 | 2.444 ....06/21/2021 ...|....07/15/2031 ...
404119-CG-2 ..... HCA INC SR SEC 144A ... 1 e 2.0 FE Ll ...78.3840 |....connnnnnns 7,838,380 |.... .. 10,000,000 |.. e 126 [ e [t 4.625 |...... 4.631 ....08/02/2022 ...|....03/15/2052 ...
423012-AE-3 ..... HEINEKEN NV SR NT 144A o1 [ 2.AFE L) L..79.1860 |......ounnnnns 1,583,720 |.... ....2,000,000 |.. 887 [ i [ 4.000 |...... 4.102 ....10/02/2012 ...|....10/01/2042 ...
428291-AN-8 ..... HEXCEL CORP SR NT e [ SAAFE L ...93.0630 |... ....1,000,000 |.. ....1,014,202 e (8128) e e s 4.200 |...... 3.562 ...07/2172017 ...|....02/15/2027 ...
431116-AE-2 ..... HIGHWARK INC SR NT 144A ... A1 [ 2B FE L ...78.4650 |... .. 10,000,000 |.. 09,997,783 [ e 238 e e 0000222550 |l 2.553 ....06/05/2021 ...|....05/10/2031 ...
437076-AV-4 ..... HOME DEPOT INC SR NT ... N L .. 1.F FE ..|... . 109.1550 |... .5,000,000 |.. 4,981,249 [ e B85 [ e 00205950 | 5.984 ....03/28/2011 ...|....04/01/2041 ...
437076-BZ-4 ..... HOME DEPOT INC SR NT ... 1 1FFE .. ...71.3750 |. .5,000,000 . 4,939,804 |.. .3.192 ....01/06/2020 .. 12/15/2049 ...
438516-AT-3 ..... HONEYWELL INTERNATIONAL NT 1 1FFE .. . 106.2100 |. .5,000,000 .4,978,831 |.. .5.744 ....03/12/2007 .. 03/15/2037
404280-AN-1 ..... HSBC HLDGS PLC SR NT ....... .. 1.G FE .. . 104.8150 |. .5,000,000 . 4,997,027 |.. .6.104 ....11/14/2011 .. 01/14/2042 ...
404280-CT-4 ..... [HSBC HLDGS PLC SR NT FRN . 1.GFE .. ...77.4010 |. .5,000,000 .5,000,000 |.. .2.804 ...05/17/2021 .. 05/24/2032 ...
404280-DV-8 ..... [HSBC HLDGS PLC SUB SER .. .. 2.AFE .. ...96.4060 |. .1,000,000 .998,721 |.. ......6.514 ....09/16/2022 .. 09/15/2037 ...
443510-Ad-1 ..... HUBBELL INC SR NT |- 2.AFE ... ...92.2010 |... .. 10,000,000 |.. 229,968,838 |...ooeeeiniiiiieee feeeeennnnn5,488 [ e 2222282500 |- 3.567 ....01/31/2018 ...|....02/15/2028 ...
44416*-AB-2 ..... HUDSON TRANSMISSION PTRS SR SEC NT 2033 ... e [ 2APL L ...93.7160 |... ....8,464,566 |.. 08,464,566 |....oooiiiiiiiiies v e i e 40420 | 4.420 ....08/29/2014 ...|....05/31/2033 ...
44891A-AN-7 ... HYUNDA| CAPITAL AMERICA SR NT 144A N L .. 2.AFE ..|... ...99.3900 |... .. 10,000,000 |.. n9,999,484 i e 1150 [ e e 4125 4.137 . ....06/04/2018 ...|....06/08/2023 ...
459200-GL-9 ..... IBM CORP NT A1 [ TG FE L . 124.5530 |... 4,956,351 [ v 1,332 e s 40022.8.000 .. 8.099 ..400,000 |....10/09/2008 ...|....10/15/2038 ...
459200-KA-8 ..... IBM CORP SR NT ... e |1 e | LG FE L . ...92.0040 |... ....27,601,347 |.... . 029,949,083 |oeeeeeeeiiieeee Jeeeeeene 1,017 e e 2222282500 .. 3.530 . 1,050,000 |....05/08/2019 ...|....05/15/2029 ...
459200-KC-4 ... 1BM CORP SR NT ..vvvuniiiiiininiiiiiiniininiiiininnineees Jonn ooe [ eennnns 1o LAGFE L 9,858,100 |...83.5520 |.......oe..ee. 8,355,191 |..cevvnnnnns 10,000,000 |.............. 9,867,218 [.....coviiiiiiinn o 2,656 [ e [ 4.250 | 4.335 |WN oooes [ 54,306 [iiiiiinnnnns 425,000 |....05/08/2019 ...J....05/15/2049 ...
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45138L-AT-0 ..... [ IDAHO PWR CORP 1ST MTG MTN DTD 10/18/07 .............|--. .. e [1 1.F FE .. . 103.7250 |. .. 1,753,998 |. .1,691,000 1,738,463 |.. (1,957) | .6.2580 |......5.961 . 22,312 ....08/11/2009 .. 10/15/2037 ...
455434-BH-2 ..| INDIANAPOLIS PR & LT 1ST MTG 144A ... 1 . 1.GFE .. . 101.5060 |. ..5,075,309 |. .5,000,000 . 4,978,389 |.. .6.050 |......6.097 . 75,625 ....10/02/2006 .. 10/01/2036 ...
455434-BP-4 ...... INDIANAPOLIS PR & LT 1ST MTG 144A ... B L .. 1.G FE ..|... ...84.8050 |.........on.n. 8,480,491 |.... .. 10,000,000 |.. 9,992,893 [ i 226 e i e 4.875 |...... 4.881 ... 81,250 |[... ....11/15/2011 ...|....11/01/2041 ...
455434-BR-0 ..... INDIANAPOLIS PR & LT 1ST MTG 144A ... e [ G FE L ...85.5120 |... .. 10,000,000 |.. n9,894,410 [oiiiiiiiiiees e 2,856 [ [ e 4.500 |...... 4.578 ... 37,500 |... ....06/10/2014 ...|....06/01/2044 ...
458140-AU-4 ..... INTEL CORP SR NT A1 [ LEFE L ...93.3140 |... 01,000,944 Lo i (264) [ e e 2.600 |...... 2571 [MN oo v 3,083 |... ....06/20/2016 ...|....05/19/2026 ...
461070-AD-6 ..... INTERSTATE P&L CO BOND ... e [ 2.AFE L . 104.4360 |.............. 5,221,797 |.... 8,989,641 [ e 810 [ e e 6.300 |...... 6.326 [MN ...... ... 52,500 |... ...05/03/2004 ...|....05/01/2034 ...
461070-AQ-7 ..... INTERSTATE PWR & LT SR NT A1 [ 2AFE L ...91.4750 |....oovnnnnnns 4,573,748 |.... i 4,990,266 |...iiiiiiinnnns foeviiinnnns 1,364 Lo i e 3.600 |...... 3.635 (A0 ...... .... 45,000 |... ....04/16/2019 ...|....04/01/2029 ...
459506-AE-1 ..... INTL FLAVOR & FRAGRANCES SR NT 1 e [ 2.CFE Ll ...78.2360 |...ccvnnnnnnns 3,911,791 |.... .. 8,984,300 [.eniiiiiiiiieee e 388 e e e 4.375 |...... 4.3%6 (D ....... ... 18,229 |... ....05/15/2017 ...|....06/01/2047 ...
459506-A0-4 ... NUTRITION & BIOSCIENCES SR NT 144A . A1 [ 2.0 FE L ... 79.5830 |....ooonnnnnns 7,958,322 |.... .. 10,000,000 |.. 09,999,841 [ i 18 e e e 2.300 |...... 2.300 [MN ...... ... 38,333 [... ....09/09/2020 ...|....11/01/2030 ...
460146-CH-4 ..... INTL PAPER CO SR NT N L .. 2.BFE ..|... . 100.1610 |..ceevnnnnnnns 5,008,051 |.... .5,000,000 |.. e 8,999,433 [ s 16 e e e 6.000 |...... 6.001 |MN ...... ... 38,333 ... ....11/08/2011 ...|....11/15/2041 ...
46051M-AC-6 . INTL TRANSMISSION NT SER C 144A 1 1FFE .. . 100.1050 |. ..8,008,368 |. .8,000,000 . 7,928,451 |.. .6.125 |......6.225 123,861 ....07/28/2006 .. 03/31/2036 ...
462613-AP-5 . IPALCO ENTERPRISES INC SR SEC . 1 .2.CFE .. ...89.0850 |. ..6,235,917 |. .7,000,000 .6,995,094 |.. 4.250 |......4.261 . 49,583 ...08/04/2021 .. 05/01/2030 ...
463556-AD-2 ..... [ IROQUOIS GAS SR NT 144A ......... .. 2.AFE .. ...97.1100 |. .. 2,113,559 |. .2,176,466 .2,176,466 |.. .6.100 |......6.098 ....08/08/2002 .. 10/31/2027 ...
(04862#-AC-6 ..... ISLAND TIMBERLANDS FIN CORP SR SER 3 . L ]-2.APL ... . 104.0910 |... ....10,409,058 |.... .. 10,000,000 |.. 10,000,000 |...eeeeemnnineee foreermmiiereeene o e e 6.260 |...... 6.260 ....08/30/2005 ...|....08/30/2030 ...
465077-AB-1 ..... ISRAEL ELEC CORP LTD SR SEC 144A ... D...... - 2.AFE L. . 107.7500 |... ....10,775,000 |.... .. 10,000,000 |.. 10,126,022 [onniiiiiiiieens e (26,464) Lo o e 7.875 |...... 7.500 ....05/18/2011 ...|....12/15/2026 ...
450319-AA-6 ..... ITC MIDWEST LLC 1ST MTG 144A ..ooeeeeeeeiiieeceeean |eee oo [ e 1. |- LFFE L . 101.7760 |...ccvvnnnnnns 2,035,514 |.... ....2,000,000 |.. e 1,995,692 [oeeeiiiiiieeee e 169 [ e e 6.150 |...... 6.172 ....01/15/2008 ...|....01/31/2038 ...
445658-CF-2 ... JB HUNT TRANSPRT SVCS SR NT A1 [ 2AFE L ...97.0360 |.......ounnnns 9,703,602 |.... .. 10,000,000 |.. 09,999,709 [ v 85 e e e 3.875 |...... 3.876 ....02/26/2019 ...|....03/01/2026 ...
476556-CX-1 ..... JERSEY CENTRAL PUR & LT SR NT ... N L .. 2.BFE ..|... ...98.1300 |..ccevnnnnnnns 4,906,514 |.... ....5,000,000 |.. 8,987,612 [ e B2 e e e 6.150 |...... 6.176 ...12/13/2007 ...|....06/01/2037 ...
832696-AR-9 ..... JU SMUCKER CO SR NT B L ...92.6460 |.............. 4,632,297 |.... .5,000,000 |.. e 8971,690 [ i 5,146 [ e e 3.375 |...... 3.500 ....01/25/2018 ...|....12/15/2027 ...
478375-AK-4 ..... JOHNSON CONTROLS INTL PL SR NT SER ... N A L..84.7370 |..ceeennnnnnns 4,236,860 |.... .5,000,000 |.. e 4,997,029 [ e s 90 [ e e 5.250 |...... 5.255 ....12/28/2016 ...|....12/01/2041 ...
46625H-JB-7 ..... JPMORGAN CHASE & CO NT . 100.5070 |......cennnnns 5,025,337 |.... ....5,000,000 |.. 4,940,983 [ e 1TST e e e 5.600 |...... 5.704 ....07/25/2011 ...|....07/15/2041 ...
46625H-JJ-0 . JPMORGAN CHASE & CO SUB NT .. . ...99.5290 |. ..9,952,887 |. 10,000,000 .9,997,902 |.. .3.375 |...... 3.439 ....04/24/2013 .. 05/01/2023
483050-AD-5 ..... [KAISER FOUNDATION HOSPIT CO GUARNT . 1 . 14,944,150 |...85.3360 |. . 12,800,425 |. 15,000,000 14,949,963 |.. 4.150 |......4.172 ....05/16/2017 .. 05/01/2047 ...
485260-BK-8 ..... KANSAS GAS & EL CO 1ST MTG AMBC 144A . . 4,709,800 |. 102.7260 |. ..5,136,276 |. .5,000,000 4,783,841 |.. .6.530 |......7.000 ...01/29/2009 .. 12/15/2037 ...
485260-B-4 ..... KANSAS GAS & ELEC CO 1ST MTG 144A .......ovvvvvvvnnnnifonn e 4,871,143 [...78.4070 |. .. 3,775,308 |. .4,815,000 . 4,863,593 |.. .4.300 |......4.227 ....01/27/2017 .. 07/15/2044 ...
48666*-AC-8 ..... KCP&L GMO SR NT SER C ............ . .10,000,000 |...81.7410 |. ..8,174,115 |. 10,000,000 10,000,000 |.. 4.740 |......4.740 ....08/16/2013 .. 08/15/2043 ...
491674-BL-0 ..... KENTUCKY UTILITIES CO 1ST MTG . B L .. 11,990,040 |...84.8820 |... ....10,185,876 |.... ...12,000,000 |.. L1991, 419 o [l 217 e e e 4.375 |...... 4.380 ....09/21/2015 ...|....10/01/2045 ...
49271V-AN-0 ..... KEURIG DR PEPPER INC CO GUARNT N L 6,978,230 |...80.5410 |.............. 5,637,841 |.... 8,981,783 [ e 1,997 | e e 2.250 |...... 2.285 ....03/01/2021 ...|....03/15/2031 ...
49338C-AA-1 ... KEYSPAN GAS EAST SR NT 144A .... B L .. 5,000,000 |...96.7770 |..ceuunnnnnnnn 4,838,843 |.... 005,000,000 [o.eniiiiiiiniees v e foii e 5.819 [...... 5.819 . ....03/28/2011 ...|....04/01/2041 ...
49427R-AP-7 ... KILROY REALTY LP CO GUARNT .. N L .. 3,891,880 |...80.2410 |..eeuunnnnnens 3,209,653 |.... 03,922,081 [oeneiiieiieeee 9,885 [ e e 3.050 |...... 3.360 .. 122,000 |....09/12/2019 ...|....02/15/2030 ...
494368-BC-6 ..... KIMBERLY-CLARK NT B L . 115.0320 |......ceunnnns 5,751,595 |.... 4,962,217 o e 1492 L e e 6.625 |...... 6.707 .. 331,250 |....07/25/2007 ...|....08/01/2037 ...
49446R-AS-8 ... KIMCO REALTY CORP SR NT N L ...93.5310 |... .... 14,029,642 |.... 14,974,321 [ e 5483 [ e e 3.800 |...... 3.844 ..570,000 |....03/22/2017 ...|....04/01/2027 ...
49456B-AT-8 ..... KINDER MORGAN INC CO GUARNT . 1 ...69.3920 |. .. 3,469,610 |. .5,217,519 |.. .3.600 |......3.357 180,000 |....09/21/2021 .. 02/15/2051
49456B-AlI-1 ..... KINDER MORGAN INC SR NT ... 1 ...90.0450 |. .. 4,502,255 |. .4,981,802 |.. .5.450 |......5.475 ....07/25/2022 .. 08/01/2052
48252A-AA-9 ..... KKR GRP FIN CO VI LLC CO GUARNT 144A . 1 ...90.1580 |. ..901,583 |. .1,039,265 |.. .3.750 |......3.079 ....11/13/2019 .. 07/01/2029 ...
482480-AG-5 ..... KLA-TENCOR CORP SR NT ... 1 ...96.7260 |. ..9,672,624 |. 10,000,000 .9,968,036 |.. .4.100 |......4.159 410,000 |....03/13/2019 .. 03/15/2029 ...
500760-AE-6 ..... KRAFT FOODS GRP INC SR NT . . ...91.0880 |. ..9,108,788 |. 10,000,000 .9,943,481 |.. .5.000 |[......5.046 500,000 |....01/14/2013 .. 06/04/2042 ...
501044-CS-8 ..... KROGER CO/THE SR NT N L ...99.1530 |..ccovnnnnnnns 9,915,310 |.... .. 10,000,000 |.. 009,999,709 [oeeiieiiiiieee e 484 | e e 3.850 |...... 3.855 .. 385,000 |....07/18/2013 ...|....08/01/2023 ...
50540R-AN-2 ... LAB CORP OF AMER HLDGS SR NT ... B L ...99.2460 |... .5,000,000 |.. 4,987,452 [ e 14502 [ e e 4.000 |...... 4.310 ..200,000 |....11/14/2013 ...|....11/01/2023 ...
505588-BF-9 ..... LACLEDE GAS CO 1ST MTG N L ...99.1720 |... 1,000,000 |-eeeeniieeennnnnn999,016 [ooeeeeniiiiiiii i 46 [ e [ 6.150 |...... 6.161 | ....... ... 61,500 |....06/06/2006 ...|....06/01/2036 ...
50587K-AA-9 ..... LAFARGEHOLCIM FINANCE US CO GUARNT 144A N L I ...93.4500 |... ....4,019,000 |..............4,001,580 |.ocevvuiiriinnnnn foveennnnnnnd 204 L e e 3.500 |...... 3.625 [MS ...... .. 140,665 |....05/23/2017 ...|....09/22/2026 ...
512807-AU-2 ..... LAM RESEARCH CORP SR NT . T | s ...95.4490 |....coonnnnnns 9,544,913 |.... .. 10,000,000 |.. e 9,987,967 [oeeeieiiiieee e 1676 [ e e 4.000 |...... 4.022 MS ...... ..400,000 |....02/25/2019 ... |....03/15/2029 ...
53079E-BH-6 ..... LIBERTY MUTUAL GRP INC CO GUARNT 144A .........ccoovvifoeevun]innnnns 1 [ FPTI 8,989,650 [...73.1360 [.............. 6,582,200 |...oiiiinnnnn 9,000,000 |..eevunnnnnnns 8,990,283 |.....ooovvvvnnnes forvivnenn 188 i i e 4.500 |...... 4.507 | ....... 405,000 |....06/04/2019 ...|....06/15/2049 ...
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53944V-AH-2 ..... [LLOYDS BANK PLC SR NT ... weveeeeees | LEFE L 9,973,200 |...96.6930 |. .. 9,669,264 |. 10,000,000 .9,992,780 |.. . 2,873 |. .3.582 . 45,694 ....06/11/2015 .. 05/14/2025 ...
53944Y-AD-5 ..... [LLOYDS BANKING GRP PLC SR NT . .. 1.G FE .. ...93.0290 |. .. 4,651,460 |. .5,000,000 .5,022,957 |.. (5,203) | ......3.626 . 88,542 ....05/18/2017 .. 01/11/2027 ...
539830-BB-4 ..... LOCKHEED MARTIN CORP SR NT 1. | 1.GFE L ...87.0330 |.....ceunnnnns 3,900,798 |.... ... 4,352,214 e 088 | e 40070 4.287 ....03/08/2017 ...|....12/15/2042 ...
539830-BC-2 ... LOCKHEED MARTIN CORP SR NT e [ G FE L ...89.0950 |....ccouunnnns 2,352,097 |.... ....2,713,847 B [ e [2222223.600 o 3.309 ....08/23/2016 ...|....03/01/2035 ...
546676-AX-5 ..... LOUISVILLE GAS & ELEC 1ST MTG SER . A1 [ LR FE L ...83.1390 |....oovnnnnnns 9,976,702 |.... L1991, 419 [ |l 207 e s e 82375 | 4.380 ....09/21/2015 ...|....10/01/2045 ...
548661-CU-9 ..... LOWE'S COMPANIES INC SR NT .. e [ 2.AFE L ...92.1800 |...covvnnnnnns 6,452,574 |.... 1n6,996,690 [.ooeeiiiiniiiieee Jeeeeeniee s 102 [ e 50125 5.129 ...11/16/2011 ...|....11/15/2041 ...
548661-DH-7 ..... LOWE'S COS INC SR NT A1 [ 2AFE L ...96.1350 |.....counnnnns 4,806,763 |.... 8,991,170 [ e 3,064 [ e 000032375 | 3.444 ....09/09/2015 ...}|....09/15/2025 ...
548661-DJ-3 ..... LOWE'S COS INC SR NT N L .. 2.AFE ..|... ...82.3330 |..ccornnnnnnns 5,763,324 |.... . .. 108,856,877 oo e 30557 e e e 4375 | 4.520 ....09/09/2015 ...|....09/15/2045 ...
571676-AF-2 ..... MARS INC CO GUARNT 144A ... N ...82.2470 |.....ovnnnnnns 4,112,361 |.... .5,000,000 |.. 4,942,664 [ e 1218 L e 000003950 | 4.021 ....04/16/2019 ...|....04/01/2049 ...
57169%-AU-1 ..... MARS INC. SER K SR NT .... 10,000,000 |...95.3240 |[........c..... 9,532,428 |.... .. 10,000,000 |.. 10,000,000 ...oeeeemneiiieeee Joeeemmiieeeeennns ferereeeeeeiieeeee e [e0022.3.740 | 3.740 ....10/11/2012 ...|....10/11/2027 ...
57169*-BA-4 ..... MARS INC. SER Q SR NT DUE 2036 . .10,000,000 |...82.0190 |. ..8,201,892 |. 10,000,000 10,000,000 |.. .3.340 ....09/27/2016 .. 09/27/2036 ...
571748-AV-4 ..... MARSH & MCLENNAN COS INC SR NT 1 9,980,700 |...97.8780 |. ..9,787,815 |. 10,000,000 .9,9%,831 |.. .3.523 ...05/27/2014 .. 06/03/2024 ...
571748-BC-5 ..... MARSH & MCLENNAN COS INC SR NT 1 1,991,880 |...84.4970 |. 1,689,943 |. .2,000,000 1,992,756 |.. ......4.374 ....03/08/2017 .. 01/30/2047 ...
573284-A0-9 ..... MARTIN MARIETTA MATERIAL SR NT .. . 16,965,660 |...92.9530 |... ....15,802,083 |.... .. 17,000,000 |.. ...16,983,405 |ooeeieiiiiiieeee foeeeenennn 30420 [ e 0n2.3.450 | 3.474 ....05/17/2017 ...|....06/01/2027 ...
57456#-AB-1 ..... MAS RNG HOLDINGS LLC SEC SER B ... I ...83.0420 |.............. 8,304,200 |.... .. 10,000,000 |.. O (0[O [V R RPN AR RN R N <1 AN 3.650 ....03/08/2022 ...|....12/31/2039 ...
574599-B0-8 ..... MASCORP SR NT N A L 77.2640 |..coonnnnnnnns 7,726,414 |.... .. 10,000,000 |.. 09,939,044 [oiiiiiiiiiieee e 6,821 [ e 2222222000 .. 2.082 ....02/18/2021 ...|....02/15/2031 ...
575634-AS-9 ..... MASSACHUSETTS ELEC SR NT 144A . N ...99.6750 |.......onnnnns 4,983,726 |.... 4,987,339 [ i 428 e e 00022252900 ).l 5.924 . ....11/10/2009 ...|....11/15/2039 ...
58013\-EK-6 ..... MCDONALD'S CORP SR NT N A ...93.9190 |...coonnnnnnns 3,786,800 |.... e 4,086,912 [ e (1,968) [ e e 40875 4.760 .. 196,560 |....12/14/2018 ...|....07/15/2040 ...
581557-BJ-3 ..... MCKESSON CORP SR NT N ...94.6120 |... ....11,384,607 |.... . ... 12,018,508 |.eneeiiiiiiiiiens Jeviennnnn2,495 [ e 00000032950 |l 3.976 .. 475,304 |....04/16/2018 ...|....02/16/2028 ...
58506Y-AS-1 ..... MEDSTAR HEALTH INC SEC SER 20A ... N A ... 72.4660 |.............. 3,866,053 |.... .5,335,000 |.. 10005,835,000 [.eieeeenniiiiees Jeeeemnnieeeeeenee e e 0002230626 | 3.626 .. 193,447 |....01/09/2020 ... |....08/15/2049 ...
585055-AY-2 ..... MEDTRONIC INC CO GUARNT ... N ...84.9500 |..........n... 7,297,179 |.... .8,590,000 |.. 8,185,812 [ e 13110 [ s 40022242000 . 4.379 ....00/23/2015 ...|....04/01/2043 ...
585055-BU-9 . MEDTRONIC INC CO GUARNT 1 ...93.7250 |. ..4,686,249 |. .5,000,000 .5,286,97 |.. .4.224 ....08/21/2017 .. 03/15/2045
589331-AS-6 . MERCK & CO INC SR NT ... 1 ...82.6750 |. .. 2,199,155 |. .2,660,000 .2,884,715 |.. .3.017 ....12/02/2019 .. 09/15/2042 ...
595112-BS-1 MICRON TECHNOLOGY INC SR NT . 1 .10,000,000 |...75.3820 |. .. 7,538,236 |. 10,000,000 10,000,000 |.. .2.703 ...10/18/2021 .. 04/15/2032 ...
594918-8S-2 . MICROSOFT CORP SR NT .. 1 4,980,650 |...88.9420 |. .. 4,447,102 |. .5,000,000 . 4,985,460 |.. .3.477 ....08/01/2016 .. 08/08/2036 ...
59523U-AN-7 MID-AMERICA APARTMENTS L SR NT N . 14,937,000 |...94.8880 |. . 14,233,193 |. 15,000,000 14,969,510 |.. ......3.650 ....05/02/2017 .. 06/01/2027 ...
59523U-AQ-0 ..... MID-AMERICA APARTMENTS SR NT B L ...95.0600 |........ennnns 4,752,999 |.... .5,000,000 |.. el A971,145 [ e 4014 L e 000023950 4.056 ....03/01/2019 ...|....03/15/2029 ...
59562E-AH-8 ..... MIDAMERICAN ENERGY SR MTN DTD 10/06/06 . N L . 105.1920 |...covvnnnnnns 5,259,576 |.... .5,000,000 |.. 84,994,710 [ e 249 [ e [-222225.800 .. 5.811 ....10/03/2006 ...|....10/15/2036 ...
59748T-AA-T ..... MIDLAND COGEN VENTURE SR SEC 144A N ...99.0000 |......oonnnnns 2,878,346 |.... .2,907,420 |.. RN/ 1 () S R O R RN o 044 I AN 5.999 ....08/17/2011 ...|....03/15/2025 ...
60687Y-AG-4 ..... MIZUHO FINANCIAL GRP SR NT .. ...91.1630 |... ... 13,674,498 |.... ...15,000,000 |.. 215,000,000 |...eeeeenniiieee Jeeeemnnieeeeennee e e 000222839 |l 2.839 ...09/07/2016 ...|....09/13/2026 ...
609207-AM-7 ..... MONDELEZ INTL SR NT ...96.3980 |.......oennnns 9,639,795 |.... .. 10,000,000 |.. 9,942,620 [oiiiiiiiineees 9,369 [ s e 40125 | 4.246 ....05/03/2018 ...|....05/07/2028 ...
609207-AW-5 ..... MONDELEZ INTL SR NT ...62.6520 |........een.n. 9,397,866 |.... A4 T27,258 e eeeeeeeen8,329 [ e 02,625 | 2.718 ....09/30/2020 ...|....09/04/2050 ...
61201#-AP-0 ..... MONTANA-DAKOTA UTILITIES SR NT . ...64.1870 |. .. 3,209,365 |. .5,000,000 |.. .3.210 ....09/156/2021 .. 09/15/2051
615369-AN-7 ..... MOODY'S CORPORATION SR NT . 1 ...92.4910 |. .. 4,624,561 |. . 4,987,257 |.. .3.305 ....04/19/2018 .. 01/15/2028
615369-AY-1 ..... MOODY'S CORPORATION SR NT ... 1 ...76.7480 |. .. 3,837,422 |. .5,000,000 . 4,915,425 |.. .3.847 ....02/22/2022 .. 02/25/2052 ...
617446-8G-7 ..... MORGAN STANLEY SR NT SER GMTN . 1 ...93.5900 |. ..9,358,963 |. 10,000,000 10,000,000 |.. .4.431 194,472 ...01/17/2019 .. 01/23/2030 ...
61747Y-EX-9 ..... MORGAN STANLEY SR NT SER VAR .. 1 . 102.2220 |. .5,111,128 | .5,000,000 .5,000,000 |.. ......6.138 . 62,233 ....10/14/2022 .. 10/16/2026 ...
61773*-AA-5 ..... MORONGO TRANSMISSION SER A SEC ... L. 75.7430 |.oeeennnnnnnns 7,352,694 |.... .9,707,399 |.. e 9,707,399 [oeiiiiiiieieee e e e 00022232320 | 3.320 [MJSD .... 81,889 |[... ....07/12/2021 ...|....07/12/2051 ...
61945C-AC-7 ..... MOSAIC CO SR NT ...99.1600 |.......oennnns 5,354,659 |.... ....5,400,000 |.. 205,393,786 [oovieiiiiiiniees v 6,849 Lo i 042250 |l 4.386 [MN ...... .. 29,325 |... ....11/12/2013 ...|....11/15/2023 ...
623115-AF-9 ..... MT SINAI HOSPITAL NT SER 2020 .... ...67.9390 |...ccovnnnnnns 6,793,922 |.... .. 10,000,000 |.. .. 10,000,000 |...eeeeennniiieee Joeeemmmieeeeennee fereereeeeeeeeee e 032391 |l 3.391 (W ....... ...09/16/2020 ...|....07/01/2050 ...
62548L-AG-1 ..... MULT ICARE HEALTH SYS MASTER NT OBLIG 43B .... . . ...90.1570 |... .... 13,523,501 |.... O N /00 R RPN AU RN R £ 1 I AN 4.750 [FA ...... ....08/18/2022 ...|....08/15/2052 ...
P7077@-AF-1 ..... NASSAU AIRPORT DEV CO LTD SR NT e 3.CPL .. ... .. 6,900,000 |...91.2400 |.............. 6,295,560 |.... . s . 108,900,000 [...oeeeeeniiiiieee Jeeeemniieeeeeenee e e [0222227.000 ... 7.000 | MJSD ...11/30/2010 ...|....11/30/2033 ...
637432-M5-1 ... NATIONAL RURAL UTIL COOP COLLATERAL TR .............. ... 0. feeeenns 1o 1TEFE | 5,568,053 [...91.2260 |[.............. 5,080,387 |......ceeennnn 5,569,000 [.....cceennnns 5,568,381 [....ccvinniiiinn Joviennnnnn 50 oo i [0 4,023 | 4.024 [MN ...... ...08/26/2015 ...|....11/01/2032 ...
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637432-BS-3 ..... [NATIONAL RURAL UTILITIES .. weveeeeees | LEFE L . 102.8700 |. .. 2,051,233 |. . 1,994,000 .2,008,406 |.. (2,704) |. .7.008 ....07/23/2002 .. 11/01/2026 ...
637432-CT-0 ..... [NATIONAL RURAL UTILITIES .. .. 1.F FE .. . 118.3570 |. .11,835,706 |. 10,000,000 .9,993,707 |.. . 451 ......8.010 ...02/28/2002 .. 03/01/2032 ...
63861V-AH-0 ..... NATIONWIDE BLDG SOCIETY SR NT 144A ... .- LEFE ... ...97.6010 |....covvnnnnns 9,760,064 |.... .. 10,000,000 |.. 09,991,505 [oiiiiiiiiniees v 705 [ i e0nn 40850 |l 4.871 ....07/20/2022 ...|....07/27/2027 ...
63946B-AG-5 ..... NBCUNIVERSAL MEDIA LLC SR NT |- 1.GFE ... . 104.6870 |....covnnnnnnn 5,234,372 |.... 4,988,986 |..oieieeiiiiieee e 827 e e 0002225950 | 5.969 ....08/26/2011 ...|....04/01/2041 ...
641062-AL-8 ..... NESTLE HLDGS INC CO GUARNT 144A .. |- 1.DFE ... ...89.4060 |.............. 4,470,305 |.... o A,786,155 [ s 90370 [ e 00022230900 |l 4.276 ....11/15/2018 ...|....09/24/2038 ...
641423-BZ-0 ..... NEVADA PUR CO GENL REF MORT |- LFFE L ...96.0590 |....covnnnnnns 4,802,970 |.... . . 8,988,100 [onnneeeeiiiieeee feeeeeeeeeen 394 [ e 5375 5.3% . ...09/09/2010 ...|....09/15/2040 ...
64318@-AA-9 ..... NEW CARDINALS STADIUM LLC SR SEC NT A .. I ..2.BPL ..|.. . 100.3420 |.............. 2,330,653 |.... 12,322,711 |.. 2,322,711 e i e e 00022.6.180 | 6.180 .. 143,544 |....06/14/2007 ...|....06/30/2032 ...
651639-AX-4 ..... NEWMONT GOLDCORP CORP SR NT ... N L .. 2.AFE ..|... ...85.2150 |... ....12,875,930 |.... ...15,110,000 |.. 14,989,912 [ e 15,860 [ e 2222222800 .. 2.931 (A0 ...... .. 423,080 |....11/05/2019 ...|....10/01/2029 ...
62928C-AA-0 ..... NGPL PIPECO LLC SR NT 144A B L .. 2.CFE ..|... .. 81.6060 |.............. 8,160,559 |.... .. 10,000,000 |.. 09,993,543 [ i 646 [ e 00000032250 |l 3.259 | ....... .. 380,069 [....05/03/2021 ...|....07/15/2031 ...
65364U-AH-9 ... NIAGARA MOHAWK PWR SR NT 144A .... N L .. 2.AFE ..|... . ...86.8340 |.....oouunnnns 2,143,059 |.... ....2,468,000 |.. e 2,460,956 |..oieeeiiiiiiieee e 852 e e [ 4278 ) 4.309 ....09/02/2015 ...|....10/01/2034 ...
65364U-AP-1 NIAGARA MOHAWK PWR SR NT 144A . 1 L2.AFE .. .10,000,000 |...61.6140 |. ..6,161,440 |. 10,000,000 10,000,000 |.. .3.025 ...06/23/2020 .. 06/27/2080 ...
65364U-AS-5 . NIAGARA MOHAWK PWR SR NT 144A . 1 L2.AFE .. .10,000,000 |. 100.2130 |. 10,021,271 |. 10,000,000 10,000,000 |.. .5.783 ....00/12/2022 .. 09/16/2052 ...
65473P-AJ-4 ..... [NISOURCE INC SR NT ............. 1 .2.BFE .. ...89.3460 |. ..6,254,188 |. .7,000,000 .6,980,257 |.. ... 3.644 ....04/07/2020 .. 05/01/2030 ...
65486A-AB-9 ..... NLV FINANCIAL CORP SR NT 144A . N L .. 2.AFE ..|... . 102.7850 |...ccvvnnnnnns 2,055,709 |.... .2,000,000 |.. e 1,986,071 [ e 725 [ e 0222262500 ... 6.583 ....05/13/2005 ...|....03/15/2035 ...
655844-BL-1 ..... NORFOLK SOUTHERN CORP SR NT ... B L .. 2.AFE ..|... ...99.8680 |.......oennnns 1,813,601 |.... 1,801,787 [ e 112,785 [ i [0000222.903 |l 9.635 ....06/22/2013 ...|....02/15/2023 ...
655844-BN-7 ..... NORFOLK SOUTHERN CORP SR NT ... N L .. 2.AFE ..|... ...87.5870 |...covnnnnnnns 2,081,952 |.... 002,890,552 [oeeeieeiiieeeee feeeeenneeeee (395) [ e 222240800 .. 4.756 ....09/01/2015 ...|....08/15/2043 ...
655844-CC-0 ... NORFOLK SOUTHERN CORP SR NT N .. 2.AFE ..|... ...81.2500 |......ouunnnns 4,062,956 |.... 4,965,649 [ v 708 [ s e 40100 .l 4.143 ....04/29/2019 ...|....05/15/2049 ...
655855-FB-5 ..... NORFOLK SOUTHERN RAILWAY SR NT ... .. 2.AFE ..|... . 119.1400 |...ccovnnnnnns 6,254,837 |.... 5281297 e e 170 [ e e 72875 | 7.890 ...02/04/2009 ... |....05/15/2043 ...
662352-AB-9 ... NORTH SHORE LONG ISLAND SR NT | TG FE L . 101.8060 |........eenn.. 5,090,312 |.... e 4,988,156 [ v 278 e e e 60150 | 6.170 ....09/10/2013 ...|....11/01/2043 ...
665501-AL-6 ..... NORTHERN NATURAL GAS CO SR NT 144A . .. 1.F FE ..|... ...80.0620 |.......eunnnn. 4,003,083 |.... ....5,174,987 e (3,838) |oeeeeiieeeeeins e el 42300 . 4.078 ....06/12/2019 ...|....01/15/2049 ...
665789-BA-0 ..... NORTHERN STATES PWR-WISC 1ST MTG ... ...80.3860 |.........ennnt 4,019,300 |.... ... 4,982,913 3084 [ e [ 4.200 . 4.222 ....09/05/2018 ...|....09/01/2048 ...
665876-C#-3 ..... NORTHERN UTILITIES SR NT SER 2017B . . ...72.7980 |. .. 5,005,875 |. .7,000,000 |.. .4.320 ....11/01/2017 .. 11/01/2047
666807-BH-4 ..... NORTHROP GRUMMAN CORP SR NT . 1 ...93.0020 |. ..9,300,188 |. 10,000,000 9,992,164 |.. . 4.756 ....06/28/2013 .. 06/01/2043 ...
666807-BD-3 ..... NORTHROP GRUMMAN SYSTEMS SR NT ... . 1 ...96.4770 |. ..9,647,667 |. 10,000,000 .9,990,574 |.. .5.058 ...11/01/2010 .. 11/15/2040 ...
66765R-CH-7 ..... NORTHWEST NAT GAS 1ST MTG MTN 06/17/19 ......ccevvves feun e e [1 ...70.1470 |. .10,522,048 |. 15,000,000 15,000,000 .3.869 ....06/11/2019 .. 06/15/2049 ...
66765R-BV-7 ..... NORTHWEST NTRL GAS 1ST MTG SR B MTN 6/05 ............|oe. ... e [1 ...95.3760 |. ..4,768,808 |. .5,000,000 ... 5.475 ....09/29/2009 .. 06/21/2035 ...
67021C-AL-1 ..... NSTAR ELEC CO SR NT U | ... 92.2490 |....oovnnnnnns 6,134,587 |..............6,650,000 |..............6,701,701 |.ccoerrrrrnnnns foerreenn (14,334) |eennniniiiiins oo 1000222.700 ..ol 2.461 ....06/14/2016 ...|....06/01/2026 ...
67077M-AG-3 ..... NUTRIEN LTD SR NT A..... 1 ...97.0610 |..ccevnnnnnnns 4,853,042 |..............5,000,000 |.......cccee. 4,945,511 | o 710 [ s [ 5.625 L.l 5.723 ....04/10/2018 ...|....12/01/2040 ...
62954H-AZ-1 ..... NXP BV/NXP FDG/NXP USA CO GUARNT D...... 1. ...95.2850 |.......ounnnns 4,764,238 |..............5,000,000 |..............5,123,327 |..ccooriiiririinns Joeeennnn (20,596) [ooreiinninniiiiins o [ 3,875 [l 3.118 ....06/19/2022 ...|....06/18/2026 ...
674599-CN-3 ... OCCIDENTAL PETROLEUM COR SR NT ... N L ...76.6960 |....ccounnnnn. 3,834,792 |.... 84,962,133 [ e 827 e e 02040200 . 4.249 ...04/22/2019 ...|....03/15/2048 ...
674599-DD-4 ..... OCCIDENTAL PETROLEUM COR SR NT ... B L . 107.2090 |.......oennnns 5,360,450 |.... 205,385,670 [ooviviiiiiiininns oeeeennnn (34,287) [ e 0002272500 . 6.296 ....09/18/2019 ...|....05/01/2031 ...
674599-DF-9 ..... OCCIDENTAL PETROLEUM COR SR NT ... N L . 102.0000 |....cceennnnnn 5,100,000 |.... 5,043,217 oo e (L973) [ e [ennn 62450 | 6.354 ....09/18/2019 ...|....09/15/2036 ...
674599-DR-3 ..... [OCCIDENTAL PETROLEUM COR SR NT 1 . 103.0000 |. ..2,060,000 |. .2,072,186 |.. .6.346 ....09/18/2019 .. 05/15/2028
677050-AG-1 ..... OGLETHORPE PWR CORP 1ST MTG . 1 ...97.5330 |. ..3,901,328 |. .4,000,000 |.. .5.949 ....02/01/2010 .. 11/01/2039
677052-AA-0 ..... OGLETHORPE PWR CORP 1ST MTG .... 1 ...90.6650 |. . 13,599,803 |. 14,971,171 |.. .5.392 ....11/04/2010 .. 11/01/2040 ...
677730-A8-2 ..... OHIO VALLEY ELEC SR NT SER 2007-B . ...88.8150 |. 1,233,514 |. . 1,388,853 .1,388,853 |.. .6.499 LLA1717/72010 06/15/2040 ...
678858-BN-0 ..... OKLAHOMA G&E CO SR NT ... 1 ...76.0570 |. .. 1,377,390 |. .1,811,000 1,739,467 |.. .o 4191 ....06/09/2017 .. 05/01/2043 ...
678858-BQ-3 ..... OKLAHOMA G&E CO SR NT ... L..76.9700 |...ccovnnnnnns 4,502,755 |.... .5,850,000 |.. 15,686,222 [oooeieeeeiiiieeee e 475 e e [-2222240000 .. 4.19% ....05/09/2017 ...|....12/15/2044 ...
678858-AZ-4 ..... OKLAHOMA GAS & ELEC SR NT PT7/15/07 .. I . 104.5500 |.............. 5,227,514 |.... .5,000,000 |.. NPT M Y RO 7 < 3 AR RPN RN o . <1 I AN 6.037 . ....04/16/2007 ...|....07/15/2027 ...
679574-AG-8 ..... OLD DOMINION ELECTRIC NT N L . 100.9380 |....cevnnnnnns 2,944,015 |.... .2,916,667 |.. e 2,916,667 [ooeeeeeeiiiieeee e e e 0062210 | 6.210 | ....... .. 181,125 |....12/12/2002 ... |....12/01/2028 ...
68233J-AF-1 ..... ONCOR ELEC DELIVERY 18T MTG ....ccvvvvnniiviiinnnnnenns foun oee B L . 121.3610 |oooeeennnnnnns 6,068,041 |.... ....5,000,000 |.. 4,988,262 [oiiiiiiiiniens v 383 e e 0002272500 . 7.524 [MS ...... .. 375,000 |[....05/29/2009 ... |....09/01/2038 ...
68233J-AH-7 ..... ONCOR ELEC DELIVERY SR SEC e [T | s ...99.6400 |....coennnnnns 9,963,965 |.... .. 10,000,000 |.. n 9,965,949 [ e 1127 e e 0002225250 | 5.279 [MS ...... . ..525,000 |....05/24/2011 ...|....09/30/2040 ...
68233J-BG-8 ..... ONCOR ELEC DELIVERY SR SEC ...eevnvvvvvvvvnnniiiirnnnnnns fone ven | nnnnns 1o LAFFE L 14,985,418 |...85.0320 |............. 12,754,770 ... 15,000,000 |....oevvneens 14,986,486 [.....oooovvvviinn ovenennnnnn 289 [ Joviienniiiinnn [ 4,100 | 4106 N ...ooo oeeinnnnnnn.. 78,583 [ 615,000 |....01/30/2019 ...|....11/15/2048 ...
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68389X-BH-7 ..... ORACLE CORP SR NT ..evvviniiiieiiiee i ecevnian fan e .2.BFE .. . 10,129,150 |...82.2040 |. .. 8,220,407 |. 10,000,000 10,122,324 |.. (6,978) . .3.850 |......3.730 177,528 385,000 |....01/12/2022 .. 07/15/2036 ...
68389X-BM-6 ..... ORACLE CORP SR NT .. 4,981,200 |...92.0250 |. ..4,601,247 |. .5,000,000 . 4,992,780 |.. . 1,920 |. .2.650 |......2.693 . 61,097 132,500 |....06/29/2016 .. 07/15/2026 ...
684065-B*-5 ..... ORANGE& ROCKLAND DEB SER 2018A ... .10,000,000 |...75.9760 |.............. 7,597,644 |.... .. 10,000,000 |.. ..10,000,000 |...weeveivnninnnns forvvrnnniiiniiiin e foriiiiii e 4.350 |...... 4.350 ... 145,000 |... ..435,000 |....08/28/2018 ...|....09/01/2048 ...
68560E-AB—4 ..... ORBIA ADVANCE CORP SAB CO GUARNT 144A ...4,940,800 |...78.1250 |...eeennnnnnnn 3,906,250 |.... e 8,949,335 [ e 5,255 [ e e 2.875 |...... 3.013 .... 19,965 |... .. 143,750 |....05/06/2021 ... |....05/11/2031 ...
67103H-AF-4 ..... O'REILLY AUTOMOTIVE INC SR NT . 19,968,000 |...94.2170 |... ... 18,843,414 |.... 19,983,692 [onniiiiiiiiinnns v 30154 e e e 3.600 |...... 3.619 ... 240,000 |... ..720,000 |....08/10/2017 ...|....09/01/2027 ...
690742-AF-8 ..... OWENS CORNING CO GUARNT . .. 7,786,039 |...93.4680 |.............. 7,480,279 |.... e 7,902,528 |oeeieeeiiiiiieee e 25,430 [ oo e 3.400 |...... 3.774 ... 102,794 |... ..272,102 |....01/25/2018 ...|....08/15/2026 ...
690742-AJ-0 ..... OWENS CORNING SR NT ...4,989,350 |...91.1930 |.......eneens 4,559,674 |.... 4,992,496 [ i 978 e i e 3.950 |...... 3.976 e 74,611 | .. 197,500 |....07/29/2019 ...|....08/15/2029 ...
694308-J-0 ..... PACIFIC GAS & ELEC 1ST MTG .. 1,645,760 |...90.9390 |.eeeunnnnnens 1,591,441 |.... . .. e 1,754,502 [ e (B36) [ o e 4.550 |...... 4.507 .... 39,813 [... . 79,625 |....07/02/2020 ...|....07/01/2030 ...
694308-UN-8 ..... PACIFIC GAS & ELEC 1ST MTG L 77.9540 |.oooiennnnnnns 1,364,201 |.... .1,750,000 |.. o 1,820,624 [ e (1,283) [ e e 4.950 |...... 4.685 ... 43,313 |... . 86,625 |....07/02/2020 ...|....07/01/2050 ...
69512E-GK-5 ..... PACIFICORP MTN DTD1/23/96 SER G .. . 101.9230 |... ....25,480,783 |.... ...25,000,000 |.. 28,351,207 [oeieeiiiiieeee e 183,024 | e e 6.710 |...... 7.684 ... 773,514 |... 1,677,500 |....02/14/2001 ...|....01/15/2026 ...
695156-AU-3 ..... PACKAGING CORP OF AMERIC SR NT ...85.8070 |. ..8,580,716 |. 10,000,000 .9,990,536 |.. .3.000 |......3.015 . 13,333 300,000 |....11/18/2019 .. 12/15/2029 ...
698525-AA-0 ..... PANOCHE ENERGY CENTER SEC 144A ...94.9500 |. 122,119 . ..128,614 127,831 |.. .6.885 |......7.008 2,976 .. 8,616 |....03/16/2010 .. 07/31/2029 ...
693304-AH-0 . PECO ENERGY CO 1ST MTG .. . 104.6720 |. .. 3,140,145 |. .3,000,000 .2,993,838 |.. .5.950 |[......5.972 . 44,625 178,500 |....09/18/2006 .. 10/01/2036 ...
713448-CC-0 ..... PEPSICO INC SR NT ...83.5780 |..ccovnnnnnnns 3,841,260 |.... .4,59,000 |.. e 8,559,135 [ e 288 [ e e 3.600 |...... 3.636 ... 63,425 |... .. 165,456 |....12/06/2019 ...|....08/13/2042 ...
713448-DD-7 ... PEPSICO INC SR NT ...94.1300 |...covvnnnnnns 9,412,976 |.... .. 10,000,000 |.. 010,499,503 [o.eniiiiiiiiiens e (18,042) L o e 4.450 |...... 4.110 .... 95,181 [... .. 445,000 |....02/19/2016 ...|....04/14/2046 ...
T13448-EH-7 ..... PEPSICO INC SR NT SER 1057 .. . 100.9880 |....cevvnnnnns 1,615,805 |.... ....1,600,000 |.. e 1,673,062 |.eeeceeiiiieee foeeeeeenes (4,180) [ o e 5.500 |...... 5.001 11,244 ... 88,000 [....01/04/2019 ...|....05/15/2035 ...
717081-DM-2 ..... PFIZER INC SR NT . ...98.0690 |........oonnns 9,806,923 |.... .. 10,000,000 |.. 09,993,625 [oiiiiiiiiinnees v 4463 Lo e e 3.400 |...... 3.448 .0 43,444 .. .. 340,000 |....05/12/2014 ...|....06/15/2024 ...
717081-DT-7 ..... PFIZER INC SR NT . . 105.1930 |... ... 14,726,984 |.... ...14,000,000 |.. 13,998,448 ... e (BB fee s e e 5.600 |...... 5.600 ... 230,844 |... .. 784,000 |....10/05/2015 ...|....09/15/2040 ...
717081-CY-7 ..... PFIZER INC. SR NT . 121.5540 |... .... 12,155,390 |.... .. 10,000,000 |.. 09,995,503 [onniiiiiiineens v M3 e e e 7.200 |...... 7.205 ...212,000 |... ..720,000 |....03/17/2009 ...|....03/15/2039 ...
720186-AJ-4 ..... PIEDMONT NATURAL GAS CO SR NT . ...94.9180 |..ccovnnnnnnns 9,491,834 |.... .. 10,000,000 |.. 029,998,028 |...iieiiiiiiieee feeeereneeee e 893 [ e e 3.600 |...... 3.608 ...120,000 |... ....09/09/2015 ...}|....09/01/2025 ...
72650R-BF-8 ..... PLAINS ALL AMER PIPELINE SR NT ...9,984,200 |...96.7290 |.....eunnnnnnn 9,672,882 |.... .. 10,000,000 |.. 009,996,705 [onniiiiiiiiinnnns v 1,709 L o e 3.600 |...... 3.619 ....60,000 |... ....09/02/2014 ...|....11/01/2024 ...
727665-AA-9 ..... PLATINUM SECURITIES KY SEC STEPUP 144A . . 20,360,000 |...84.1100 |. .16,822,000 |. 20,000,000 20,619,761 |.. .2.100 |......1.488 . 82,556 ....01/19/2022 .. 10/20/2040
69349L-AN-0 ..... PNC BANK NA ... 6,442,813 [...99.3120 |. .. 6,579,435 |. .6,625,000 .6,612,474 |.. .3.800 [......4.141 109,002 ...08/27/2013 .. 07/25/2023 ...
693475-BH-7 ..... PNC FINANCIAL SVCS SR NT .10,000,000 |. 101.1120 |. 10,111,218 |. 10,000,000 10,000,000 |.. .5.671 |......5.671 . 99,243 ....10/25/2022 .. 10/28/2025 ...
731020-AA-4 ..... POLAR TANKERS INC 144A .....oiiiiiiiiiiiiiiiiiiineeeens feen e 9,788,970 |. 101.5060 |. .. 9,936,360 |. .9,788,970 .9,788,970 |.. .5.951 |......5.951 . 82,527 ....05/07/2007 .. 05/10/2037 ...
736508-H*-6 ..... PORTLAND GENERAL ELECTRIC CO 1ST MTG .....ccevvueneeaefeun ue . 100.1580 |. ..7,011,094 |. .7,000,000 .7,000,000 |.. .5.800 |......5.800 . 33,833 ....05/16/2007 .. 06/01/2039 ...
736508-T@-1 ..... PORTLAND GENERAL ELECTRIC CO SEC ...65.0840 |.......oeennns 6,508,376 |.... .. 10,000,000 |.. ..10,000,000 |...wveveienninnnns fovvvrniniiiiiiiin o forriiiin e 2.970 |...... 2.970 e 15,075 ... ....09/30/2021 ...}|....09/30/2051 ...
737679-DB-3 ..... POTOMAC ELEC PWR 1ST MTG .. . 110.1090 |..ceevvnnnnnns 5,505,435 |.... .5,000,000 |.. 4,991,088 [ e 349 e e e 6.500 |...... 6.519 ... 41,528 |... ....11/13/2007 ...|....11/15/2037 ...
737679-DE-7 ..... POTOMAC ELEC PWR 1ST MTG .. ...85.0250 |.............. 4,251,251 |.... .5,000,000 |.. ....5,086,988 ... (2,850) |. 4.150 |...... 4.021 .... 61,097 [... . ....06/15/2017 ...|....03/15/2043 ...
69351U-AT-0 ..... PPL ELEC UTILITIES 1ST MTG ...83.6730 |... .... 12,550,945 |.... 15,000,000 |.. ...14,921,247 e 2,04 4.150 |...... 4.186 ... 155,625 |... ..622,500 |....09/28/2015 ...|....10/01/2045 ...
69351U-AU-7 ..... PPL ELEC UTILITIES 1ST MTG .. 81.6810 |...ccevnnnnnns 4,084,054 |.... .5,000,000 |.. .... 4,955,016 .. 1,070 |. 3.950 |...... 4.008 .... 16,458 |... .. 197,500 |....05/08/2017 ...|....06/01/2047 ...
69351U-AH-6 ..... PPL ELEC UTILITIES C SEC . 105.4550 |.......oeen... 5,272,729 |.... .5,000,000 |.. ... 4,999,041 6.450 |...... 6.452 ... 121,833 |... ....08/08/2007 ...|....08/15/2037 ...
74170*-BQ-1 ..... PRIME PROPERTY FUND SR NT SER LL ...66.1830 |. .. 5,204,673 |. .8,000,000 .8,000,000 |.. .3.000 |......3.000 . 56,000 ....10/07/2021 .. 10/07/2041
74251V-AK-8 ..... PRINCIPAL FINANCIAL GROU CO GUARNT . ...96.8590 |. ..9,685,882 |. 10,000,000 9,991,628 |.. .3.400 |......3.437 . 43,444 ....05/04/2015 .. 05/15/2025
T44320-A0-8 . PRUDENTIAL FINL MTN DTD 12/14/06 SER D . . 103.7180 |. .. 8,207,443 |. .8,000,000 7,971,827 |.. .5.700 |......5.737 . 21,533 ....12/11/2006 .. 12/14/2036 ...
744560-AP-1 . | PSE&G 1ST MTG MTN DTD 7/1/05 SER D ... 1,879,840 |...97.3130 |. 1,946,255 |. .2,000,000 1,925,075 |.. .5.250 |......5.672 . 52,500 ...02/08/2006 .. 07/01/2035 ...
744434-CV-9 ..... [PUBLIC PWR GEN AGY NEB BAB ........ 8,925,000 |. 113.7390 |. .10,151,206 |. .8,925,000 .8,925,000 |.. T.282 |......7.242 323,174 ....07/10/2009 .. 01/01/2041 ...
744533-BJ-8 ..... PUBLIC SERVICE OKLAHOMA NT SER G 6,947,710 |. 105.2350 |.ceeeennnnnees 7,366,450 |.... .7,000,000 |.. 8,962,111 [ e 1454 | e e 6.625 |...... 6.683 ... 59,257 |... ....11/08/2007 ...|....11/15/2037 ...
744533-BP-4 ... PUBLIC SERVICE OKLAHOMA SR NT SER K .. .. 4,978,800 |...66.8260 |.............. 3,341,312 |.... .5,000,000 |.. 4,979,401 [ i 837 e i e 3.150 |...... 3.172 .... 59,500 |... ....08/11/2021 ...|....08/15/2051 ...
745332-BU-9 ..... PUGET SOUND ENERGY INC 1ST MTG .. 2,000,000 |...96.4680 |.............. 1,929,358 |.... .2,000,000 |.. 002,000,000 |..eeeeeenniiiees feeeerrniieeeeene e e e 5.483 |...... 5.483 (D coeeees |oeeeenieeeeene 9,138 |... ....05/23/2005 ...|....06/01/2035 ...
745332-CA-2 ... PUGET SOUND ENERGY INC 1ST MTG ... .. 5,000,000 |. 100.4130 |.....euvnnnens 5,020,631 |.... 005,000,000 [o.eniiiiiiinines v e foi e 5.757 |...... 5.757 [AO ...... . 71,963 ... . ....09/08/2009 ...|....10/01/2039 ...
745332-CH-7 ..... PUGET SOUND ENERGY INC 1ST MTG ... s .. 5,000,000 |...81.5880 |.............. 4,079,404 |.... . s . 025,000,000 ..eieeeenniiiees foreerriiieeeeene e e e 4.223 |...... 4.223 | ....... e 9,384 |... ..211,150 |....06/04/2018 ...|....06/15/2048 ...
745332-BII-5 ... PUGET SOUND ENERGY INC SRNT ....eeevvvvviiinnnnnniinnns fooevennnnnns [ P 2,500,000 ). 107.1540 |.......vvneees 2,678,855 ..o 2,500,000 [.....ccoennnns 2,500,000 f...oovvveiiiniine Jovnninnnniiinnins [ i foons 6.724 |...... 6.724 | ooovivn |oviininniiinns TAM [ 168,100 |....06/23/2006 ... |....06/15/2036 ...
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745332-CE-4 ..... [PUGET SOUND ENERGY INC SR SEC ......oevvvrvivvnnnninnnns foon o 1FFE .. 3,525,125 |...83.8600 |. ..2,842,856 |. .3,390,000 .3,503,959 |.. (4,061) | .4.170 . 19,207 ....04/04/2017 .. 11/15/2041 ...
74730D-AD-5 ..... [QATAR PETROLEUM SR NT 144A .. .|D. .1.DFE .. 7,000,000 |...73.7500 |. ..5,162,500 |. .7,000,000 7,000,000 |-eeveeeeeeeennins foeeeeeeeiis ......3.300 108,442 ....06/30/2021 .. 07/12/2051 ...
74730D-AE-3 ..... QATAR PETROLEUM SR NT 144A D...... 1o | 1.DFE ... 2,988,930 [...76.8410 |.............. 2,305,236 |.... .3,000,000 |.. 02,989,529 [oiiiiiiiiineens v A1 e [ 30125 | 3.150 ... 44,010 [... ....06/30/2021 ...|....07/12/2041 ...
747525-AF-0 ..... QUALCOMM INC SR NT ... e | LFFE L ...9,964,000 |...97.4160 |.............. 9,741,567 |.... .. 10,000,000 |.. 2 n9,990,249 [oiiiiiiiiiieeee e 30854 [ e 00230450 | 3.493 e 39,292 ... ....05/13/2015 ...|....05/20/2025 ...
T47525-AU-T ... QUALCOMM INC SR NT ... A1 [ LR FE L ...95.0460 |... ... 14,256,914 |.... ...15,000,000 |.. 14,981,157 [ 3,988 [ e 00000032250 |l 3.281 ... 56,521 |... . ....06/19/2017 ...|....05/20/2027 ...
75405U-AA-4 ..... RAS LAFFAN LNG 3 SR SEC 144A 1 e | 1LEFE L) . 100.4580 |.............. 2,454,088 |.... ... 2,442,900 .. e 2,387,095 [oooeieieiiiieeeee Jeeeeenenn 11,802 [ oo 222252838 | 6.772 .... 36,050 |... .. 138,326 |....08/24/2009 ... |....09/30/2027 ...
75508X-AA-4 ..... RAYONIER LP CO GUARNT A1 [ 2.0 FE L .. 80.6000 |.........ennn. 8,059,986 |.... .. 10,000,000 |.. 09,931,070 [ v 7192 [ e 0000 2.750 | 2.843 ... 33,611 [... ..275,000 |....05/12/2021 ...|....05/17/2031 ...
75513E-CA-7 ..... RAYTHEON TECH CORP SR NT e [ 2.AFE L ...93.8090 |...ccvnnunnnns 4,690,471 |.... ....5,000,000 |.. e 4,975,900 [onnieiiiiiiiieee e 833 [ e e 40875 | 4.916 .... 51,458 |... .. 243,750 |....12/10/2020 ...|....10/15/2040 ...
75886F-AE-7 ..... REGENERON PHARMACEUTICAL SR NT ... A1 [ 2.0 FE L L. 77.6940 |..oooennnnnnns 7,769,391 |.... .. 10,000,000 |.. 09,992,082 [eiiiiiiiiineens v 985 e e el 1750 | 1.761 ... 51,528 |... ....08/07/2020 ...|....09/15/2030 ...
75886F-AF-4 ... REGENERON PHARMACEUTICAL SR NT ... 1 e 2.0 FE Ll ...62.5370 |...ccovnnnnnns 3,126,839 |.... .5,000,000 |.. .... 4,986,495 co e 318 e e [222222.800 |- 2.814 41,222 | ....08/07/2020 ...|....09/15/2050 ...
T4949L-AC-6 ..... RELX CAPITAL INC CO GUARNT .. 1 L2.AFE .. ...92.8480 |. .. 4,642,404 |. .5,000,000 .5,210,986 |.. ..(30,189) |. .3.245 . 57,222 ....07/25/2019 .. 03/18/2029 ...
760759-AR-1 ..... REPUBLIC SVCS INC SR NT ... 1 .2.BFE .. ...93.2650 |. ..9,326,481 |. 10,000,000 19,991,748 |.. . 2,208 |. .2.925 145,000 ...06/20/2016 .. 07/01/2026 ...
T61713-AY-2 ..... REYNOLDS AMERICAN INC CO GUARNT 1 .2.BFE .. ...99.7770 |. ..9,977,740 |. 10,000,000 .9,999,320 |.. ......4.860 142,806 s ....09/12/2013 .. 09/15/2023 ...
771196-AU-6 ..... ROCHE HLDGS INC NT 144A A e [ 1.CFE Ll . 120.5160 |... ....18,077,436 |.... ...15,000,000 |.. ... 14,683,788 |.....ccevnniieeee foeeeennnn 10,080 [oeeiiiiiiiiiieees feeeeeeiieeeeeeee 222227000 .. 7.223 ... 350,000 |... 1,050,000 |....02/18/2009 ...|....03/01/2039 ...
771367-BZ-1 ..... ROCHESTER GAS & ELECTRIC CO NT 144A .. A1 [ LR FE L . 104.1320 |....ocvvnnnnns 5,206,624 |.... .5,000,000 |.. 4,996,855 [oiiiiiiiiniens v 282 e s 000060470 |l 6.479 ... 149,169 |... ....07/12/2007 ...|....07/15/2032 ...
TT6743-AF-3 ..... ROPER TECHNOLOGIES INC SR NT e [ 2.AFE L ...96.7640 |....coennnnnns 4,838,209 |.... .5,000,000 |.. e 4,996,660 [..ooeieeiiiiieiee foeeeenneeee 508 [ e 0nn40200 . 4.213 .... 61,833 [... ....08/14/2018 ...|....09/15/2028 ...
T76743-AG-1 ..... ROPER TECHNOLOGIES INC SR NT A1 [ 2AFE L ...86.8480 |.......ounnnns 8,684,761 |.... .. 10,000,000 |.. 09,984,824 [ e 2,017 e e [0000022.950 |l 2.975 .... 56,861 [... ....08/19/2019 ...|....09/15/2029 ...
78081B-AK-9 ..... ROYALTY PHARMA PLC CO GUARNT SER WI .. 1 e 2.0 FE Ll ... 78.4240 |.............. 7,842,422 |.... .. 10,000,000 |.. n 9,823,446 |.oieiiiiiiieeee e 20,883 [ e [0002222.200 |- 2.454 e 12,722 ... ...08/05/2021 ...|....09/02/2030 ...
78355H-KP-3 ... RYDER SYSTEM INC SR NT MTN DTD 11/14/19 A1 [ 2B FE L ...91.2730 |... ....10,952,762 |.... 12,000,000 |.. 211,996,376 [ v 862 [ i [0002222.900 |l 2.908 .... 29,000 |... ....11/06/2019 ...|....12/01/2026 ...
78409V-AN-4 ..... S&P GLBL INC CO GUARNT e [ G FE L . ...86.8390 |....cceuunnnns 4,341,932 |.... .5,000,000 |.. 4,942,586 | e 1,180 [ e enn 40500 . 4.577 een 28,750 |... ....05/03/2018 ...|....05/15/2048 ...
78516F-AA-T ..... SABAL TRAIL TRANS SR NT 144A .. N |- 2.AFE L .. 5,000,000 |...92.8070 |......eeneees 4,640,327 |.... ....5,000,000 |.. +0005,000,000 [oenneiiiiiiininns Joevieniiiniiiiien e s e 42246 | 4.246 ... 35,383 ... ....04/26/2018 ...|....05/01/2028 ...
798237-J*-5 ..... SAN JOSE WATER SR NT SER F .. .. 1.F YE .. .10,000,000 |. 109.5320 |. 10,953,151 |. 10,000,000 10,000,000 |.. .7.200 240,000 ....09/24/2001 .. 09/01/2031
798237-d#-1 ... SAN JOSE WATER SR NT SER H .. . .. 1.F YE .. 5,000,000 |...97.6650 |. .. 4,883,267 |. .5,000,000 .5,000,000 |.. .5.710 142,750 ...01/23/2007 .. 01/01/2037 ...
80281L-AS-4 ..... SANTANDER UK GRP HLDGS SR NT 1 L2.AFE .. .10,000,000 |. 101.1680 |. .10,116,817 |. 10,000,000 10,000,000 |.. .6.833 . 75,922 ....11/15/2022 .. 11/21/2026 ...
78403D-AZ-3 ..... SBA TOWER TR ASSET BACKED 144A 1 1FFE .. . 14,000,000 |. 100.3170 |. . 14,044,425 |. 14,000,000 .6.559 . 41,060 ....11/15/2022 .. 01/15/2028 ...
806851-AH-4 ..... SCHLUMBERGER HLDGS CORP SR NT 144A . N L2.AFE .. ...94.1360 |. ..9,413,631 |. 10,000,000 ......4.308 . 71,667 ....01/28/2019 .. 05/01/2029 ...
806851-AK-7 ... SCHLUMBERGER HLDGS CORP SR NT 144A .... N |- 2.AFE L ...93.3370 |....covnnnnnns 4,666,847 |.... +...5,000,000 |.......ce0ennn 5,163,693 |ooeevnnnniniiiinn foveeennnn (27,452) oo e 20002232900 ...l 3.232 ... 23,833 |... ....10/29/2019 ...|....05/17/2028 ...
Y7563*-AA-5 ..... SEASPAN HOLDCO |l LTD SEC SER A ... . |--2.BPL ..|... L 71,1490 |t 4,980,409 |.... .7,000,000 |-evvuuneeeeenn 7,000,000 [oeeeeniiiiiiies Jeeiiiiieeeeinns e e 0222223910 | 3.910 ... 19,767 |... ....05/21/2021 ...|....06/05/2031 ...
822582-AD-4 ... SHELL INTL FIN NT D...... 1 |- 1.DFE ... . 110.5620 |.............. 5,528,082 |.... .5,000,000 |..evunneeennnn 4,980,163 [oeeiiiiiiiiiiiis i 898 [ [ [0 82375 | 6.415 on 14,167 ... ....12/08/2008 ...|....12/15/2038 ...
82340*-AA-5 ..... SHEPHERDS FLAT SR NT SER A1A B ..3.BFE ..|... . 101.4360 |... ....16,229,760 |.... .. 16,000,000 |.. ...16,346,137 [oeeeeeiiiiiieee e (48,775) [ o e0nn 62950 | 6.425 ... 466,422 |... ...07/13/2011 ...|....04/30/2032 ...
824348-AlI-6 ..... SHERWIN-WILLIAMS CO SR NT ... A1 [ 2B FE L L..93.7140 |..ocoinnnnnnns 9,371,394 |.... .. 10,000,000 |.. 9,982,474 oo v 30610 [ s 002232450 |l 3.493 ... 28,750 |... ....06/02/2017 ...|....06/01/2027 ...
824348-BH-8 ..... SHERWIN-WILLIAMS CO SR NT ... N L .. 2.BFE ..|... L. 77.39%60 |.oeoeennnnnnns 3,095,838 |.... .4,000,000 |.. e 3,914,563 o 2,209 [ e [ennn 40400 ..l 4.554 ... 13,333 ... ....04/18/2018 ...|....02/01/2045 ...
824348-BK-1 ..... SHERWIN-WILLIAMS CO SR NT ... 1 .2.BFE .. ...74.6230 |. ..3,731,162 |. .5,000,000 .4,986,757 |.. .3.816 L71,778 ....08/12/2019 .. 08/15/2049
826200-AD-9 ..... SIEMENS FINANCIERINGSMAT NT 144A ... 1 1EFE .. . 103.6010 |. .10,360,092 |. 10,000,000 19,994,218 |.. .6.143 227,986 ....08/09/2006 .. 08/17/2026
826418-BE-4 ..... SIERRA PACIFIC POWER GEN REF MTG SER P . 1 1FFE .. . 108.7730 |. .. 3,263,198 |. .3,000,000 . 2,999,420 |.. .6.752 101,250 ....06/25/2007 .. 07/01/2037 ...
828807-CT-2 ..... SIMON PROPERTY GRP LP SR NT .... 1 . 1.GFE .. ...79.4150 |. .11,912,248 | 15,000,000 14,925,881 |.. .4.285 159,375 ...09/03/2014 .. 10/01/2044 ...
828807-D0-7 ..... SIMON PROPERTY GRP LP SR NT .... 1 1.6 FE ...78.1520 |. .. 2,735,334 |. .3,500,000 .2,628,410 |.. ......5.834 . 36,313 ....00/27/2022 .. 01/15/2032 ...
84055*-AA-6 ..... S0. TEXAS ELEC 1ST MTG SER 2009B ... 1.F .. . 100.1870 |..ccvvvnnnnnns 3,536,006 |.... . 3,529,410 |.. e 83,529,410 [ e e e 50410 | 5.410 ... 95,471 |... ....11/19/2009 ...|....01/01/2028 ...
835495-AL-6 ..... SONOCO PRODUCTS CO SR NT 2.BFE. .. 86.1670 |.......eunnnns 8,616,712 |.... .. 10,000,000 |.. 9,991,473 [ e 1,019 e e 30125 | 3.138 .... 52,083 ... ....04/20/2020 ...|....05/01/2030 ...
837004-BX-7 ..... SOUTH CAROLINA ELEC & GAS 1ST MTGE ... 1.F FE . . 101.0380 |..cccvvnnnnnns 3,031,129 |.... ....3,000,000 |.. 002,996,935 [oiieieiiiiineee Jeeeeeneeeee 217 e e 2222252300 |- 5.313 e 20,317 |... ....05/14/2003 ...|....05/15/2033 ...
842400-ES-8 ..... SOUTHERN CAL EDISON 1ST MTG 2.AFE . . 103.8530 |... ..10,385,332 |.... .. 10,000,000 |.. 09,961,739 [ 2,379 Lo s 4002226.000 .. 6.048 ... 276,667 |... . ....01/07/2004 ...|....01/15/2034 ...
84263P-AP-5 ... SOUTHERN CONN GAS MTN 1ST MTG 144A . o | LEFE L ...96.8220 |... 968,215 |.... ....1,000,000 |.. 999,122 |evveeeeeeeeniies oo 85 | e | BUTT2 5.782 (D ....... e 4,810 |... ... 57,720 |....12/15/2005 ...|....12/01/2035 ...
84265V-AE-5 ..... SOUTHERN COPPER CORP GTD SUB NT .......cevivvvvvnnnnnnns .. 2.AFE .. . 111.6220 |............. 11,162,190 |............ 10,000,000 |.............. 9,940,597 ..eooiviviinninns fooviiennnn 1,763 s foeiiiiiii |l 6750 Ll 6.809 JAD ..us Jeerniiiiinns 140,625 |.............. 675,000 |....04/13/2010 ... |....04/16/2040 ...
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845437-BN-1 ..... [SOUTHIESTERN ELEC PWR SR NT SER J .. 1 L2.AFE .. 4,843,550 |...76.5060 |. .. 3,825,314 |. .5,000,000 .4,862,614 |.. . 3,730 |. .3.900 |......4.089 . 48,750 ....06/23/2017 .. 04/01/2045 ...
845743-BT-9 ..... [ SOUTHWESTERN PUBLIC SERV 1ST MTG 1 . 1.GFE .. . 14,810,850 |...77.0990 |. 11,564,928 |. 15,000,000 14,823,679 |.. . 3,803 |. .3.750 |......3.821 . 25,000 ....06/11/2019 .. 06/15/2049 ...
855244-AR-0 ... STARBUCKS CORP SR NT A1 [ 2AFE L L..95.3770 |.oooivnnnnnnns 9,537,702 |.... .. 10,000,000 |.. .... 9,993,041 e 1,082 L e e 4.000 |...... 4.013 LW 51111 | ....08/08/2018 ...|....11/15/2028 ...
855244-AS-8 ... STARBUCKS CORP SR NT N A |- 2.AFE ... ...86.3530 |....coennnnnns 5,181,170 |.... ....5,942,398 e T8 s e s 4.500 |...... 4.564 .... 34,500 |... ....08/08/2018 ...|....11/15/2048 ...
857477-AT-0 ..... STATE STREET CORP SR NT ... |- LFFE ... ...97.2910 |.oooiiinnnnnns 4,864,573 |.... e 4,998,003 [oenniiiiiiiieens e 712 e e e 3.550 |...... 3.566 .... 65,576 ... . ....08/13/2015 ...|....08/18/2025 ...
857477-AW-3 ..... STATE STREET CORP SR NT ...eeeeeeeieeeeeenneeeeeeens fo wen | s .. 1.F FE ..|... ...94.0800 |....coevunnnns 4,704,010 |.... . . 005,016,093 [oeeneeeiiiiiieee feeeeeeeen (4,499) | e e 2.650 |...... 2.550 ... 15,458 |... .. 132,500 |....06/14/2016 ...|....05/19/2026 ...
85771P-AQ-5 ..... STATOIL ASA CO GUARNT D...... 1 |- 1.DFE ... L94.6710 |ooeeienennnnns 4,733,553 |.... .5,000,000 |.. 4979129 Lo el D70 [ e e 4.800 |...... 4.832 .en 35,333 [... .. 240,000 |....11/05/2013 ...|....11/08/2043 ...
86562\1-BZ-2 ..... SUMITOMO MITSUI FINL GRP SUB D...... L] 2.AFE L. L T7.1890 |oeeeiininnns 7,718,879 |.... .. 10,000,000 |.. 10,000,000 |...oeeeemnninieee foreermmneereeenne o o e 2142 |...... 2.142 .... 58,310 |[... ..214,200 |....09/14/2020 ...|....09/23/2030 ...
86765B-AK-5 ..... SUNOCO LOGISTICS PARTNER CO GUARNT .....evvvvvvnnnenns foee ven | nnnnns 1. |- 2.CFE ... L 92,1720 | 4,608,583 |.... ....5,000,000 |.. 8998171 [ e 49 e e e 6.100 |...... 6.103 115,222 .. ....07/28/2011 ...|....02/15/2042 ...
86765B-AQ-2 ..... SUNOCO LOGISTICS PARTNER CO GUARNT . N L .. 2.CFE ..|... ...85.2330 |...covnnnnnnns 2,556,984 |.... .3,000,000 |.. 2,761,455 [ e 974 | e e 5.350 |...... 6.000 .... 20,508 |... ....06/13/2018 ...|....05/15/2045 ...
86787G-AJ-1 ..... SUNTR BANK SUB ...... 1 1FFE .. ...93.6530 |. ..4,682,628 |. .5,000,000 . 4,948,693 |.. .3.626 . 21,083 ....06/04/2017 .. 05/15/2026 ...
871829-AN-7 ..... SYSCORPORATION NT .. 1 .2.BFE .. 7,354,575 |. 105.9670 |. .. 7,947,496 |. .7,500,000 .7,388,902 |.. .....6.777 143,542 ...03/12/2009 .. 03/17/2039 ...
874060-AZ-9 ..... TAKEDA PHARMACEUT ICAL SR NT . 1 .2.BFE .. . 15,000,000 |...68.3710 |. .10,255,601 |. 15,000,000 .3.175 |......3.175 227,542 ....06/29/2020 .. 07/09/2080 ...
875127-BD-3 ..... TAMPA ELEC CO SR NT N A |- 1.GFE ... L 779150 |ooeeieeiannnns 4,231,552 |.... 5,431,000 |-.evuneeeeenn 5,298,609 [ooreeeeniiiiiiins e 3,430 [ e [t 4.200 |...... 4.372 n 29,146 |... ....09/27/2018 ...|....05/15/2045 ...
875127-BE-1 ..... TAMPA ELEC CO SR NT ..vvvviiviiieeiiniieeecennineeeees oo ven | s 1. | 1.GFE L ...81.4560 |.............. 1,205,550 |.... .1,480,000 |.. (R . ) R R 4.300 |...... 432D ....... e 2,828 |... ....06/04/2018 ...|....06/15/2048 ...
878742-AW-5 ..... TECK RES LTD CO GUARNT .. |- 2.CFE ..|... ...98.5550 |....coeuunnnns 4,927,767 |.... .5,000,000 |.. e 822 e e [t 6.250 |...... 6.271 ... 144,097 |... ....06/29/2011 ...|....07/15/2041 ...
87971M-BF-9 ..... TELUS CORP SR NT .... |- 2.BFE ... ...94.8160 |... ... 14,222 467 |.... ...15,000,000 |.. . e (1,813) [ e e 3.700 |...... 3.687 ... 163,417 |... ....06/05/2017 ...|....09/15/2027 ...
87971M-BK-8 ..... TELUS CORP SR NT ... |- 2.BFE ... ...82.2030 |...ccvnnnnnnns 8,220,255 |.... .. 10,000,000 |.. ....9,910,812 e 1768 s e s 4.300 |...... 4.357 19,111 | ...06/22/2019 ...|....06/15/2049 ...
882587-AZ-1 ..... TEXAS-NEW MEX1CO PR 1ST MTG 144A | LR FE L . 110.3150 |....covvennnns 5,515,755 |.... ....5,000,000 |.. .... 4,304,236 12,828 i e e 6.950 |...... 7.085 .... 86,875 [... ....04/03/2013 ...|....04/01/2043 ...
883203-BX-8 ..... TEXTRON INC SR NT |--2.BFE ... ...93.3550 |...ccennnnnnns 9,335,478 |.... .. 10,000,000 |.. ....9,994,153 e 1264 s e s 3.650 |...... 3.665 ... 107,472 |... ....02/27/2017 ...|....08/15/2027 ...
87246Y-AC-0 ..... TIAA ASSET MGMT FIN LLC SR NT 144A ... .. 1.F FE ..|... ...97.3860 |......ounnnnns 5,843,186 |.... .6,000,000 |.. 8,041,890 [oiiiiiiiinnnns e (21,694) L e e 4125 |...... 3.721 .. 41,250 ... ....04/06/2017 ...|....11/01/2024 ...
88732J-AN-8 ..... TIME WARNER CABLE INC SR NT . .2.CFE .. ...99.4750 |. .. 4,973,737 |. .5,000,000 . 4,988,833 |.. .7.300 |......7.324 182,500 ....06/16/2008 .. 07/01/2038
87264A-BF-1 ..... T-MOBILE USA INC SR SEC .2.CFE .. ...90.8210 |. ..9,082,101 |. 10,000,000 9,944,748 |.. .3.875 |......3.963 . 81,806 ....06/25/2021 .. 04/15/2030 ...
87264A-CT-0 ..... T-MOBILE USA INC SR SEC ... . .2.CFE .. ...67.6490 |. ..6,764,898 |. 10,000,000 .9,990,061 |.. .3.400 |...... 3.405 L71,778 ...07/01/2022 .. 10/15/2052 ...
89236T-KJ-3 . TOYOTA MOTOR CRED SR NT MTN DTD 09/20/22 ........eeusfenn -.n .1EFE .. ...98.6770 |. .. 4,933,836 |. .5,000,000 4,867,724 |.. .4.550 |......5.189 . 63,826 ....00/27/2022 .. 09/20/2027 ...
89255#-AA-9 ..... [ TRADEMARK ROYALTY SR SEC NTS DUE 2048 ...........eceecfenn e .. 1.FPL .. ...90.6900 |. ..9,066,706 |. . 9,997,422 9,997,422 |.. .4.920 |......4.920 . 40,989 ....07/03/2018 .. 07/01/2048 ...
89352H-AB-5 ... TRANS-CANADA PIPELINES NT |- 2.AFE L ...98.6560 |... 6,905,933 |.... .7,000,000 |.. 6,987,333 [ i 821 e e e 5.850 |...... 5.870 ... 120,575 |... ....03/15/2006 ...|....03/15/2036 ...
89352H-BC-2 ..... TRANSCANADA PIPELINES SR NT |- 2.AFE ... ...79.6730 |... 7,967,269 |.... .. 10,000,000 |.. en 9,941,357 [ e 5,882 e e e 2.500 |...... 2.575 .... 54,861 |[... ....10/07/2021 ...|....10/12/2031 ...
89352H-AN-9 ... TRANSCANADA PIPELINES SR NT SER 10YR . A 1 |- 2.AFE L ...94.8610 |... 4,743,062 |.... 4,988,554 [ e 10857 e e e 4.250 |...... 4.298 v 27,153 ... ....05/03/2018 ...|....05/15/2028 ...
89407#-AG-3 ..... TRANSWESTERN PIPELINE CO SER B SR NT . B e 2.0 o |enn .. 5,000,000 |...99.0180 |... 4,950,900 |.... 025,000,000 ..eeeeeenniiiees foreerriieeeeene e e e 5.660 |...... 5.660 . 17,294 ... ...12/09/2009 ... |....12/09/2024 ...
89417E-AH-2 ..... TRAVELERS COS INC SR NT A1 [ LR FE L .. 6,970,130 |...99.5850 |... 6,970,939 |.... 8,977,082 [ e 182 e e e 5.350 |...... 5.379 ... 62,417 |... ....10/27/2010 ...|....11/01/2040 ...
89417E-AM-1 ... TRAVELERS COS INC SR NT N L .. 1.F FE ..|... ...81.4660 |... 9,775,927 |.... 1,953,571 [ e 1102 [ e e 4.000 |...... 4.025 ... 41,333 [... ....05/15/2017 ...|....05/30/2047 ...
89641U-AC-5 ..... TRINITY ACQUISITION PLC CO GUARNT 1 .2.BFE .. ...97.1070 |. ..4,860,200 |. .5,103,533 |.. .4.400 |......3.742 . 64,843 ....01/25/2018 .. 03/15/2026
896516-AA-9 ..... TRINITY HEALTH CREDIT GR SEC .. 1 .1.DFE .. ...83.7770 |. ..4,188,848 |. .4,995,7% |.. 4,125 |......4.131 17,188 ....02/05/2015 .. 12/01/2045
89566E-AD-0 ..... TRISTATE GEN&TRANS ASSN 1ST MTG 144A . 1 .1.GFE .. ...90.8760 |. .. 4,543,782 |. 4,922,457 .6.000 |......6.146 . 13,333 ...06/03/2010 .. 06/15/2040 ...
89788M-AJ-1 ..... TRUIST FIN CORP SR NT MTN DTD 10/28/22 . 1 . 1.GFE .. . 102.3200 |. . 15,348,059 |. 15,000,000 15,000,000 .5.900 |......5.900 154,875 ....10/26/2022 .. 10/28/2026 ...
873050-CB-5 ..... [TTX CO NT 144A ...... 1 1FFE .. . 101.5040 |. ..5,075,208 |. .5,000,000 .5,050,104 |.. .5.875 |......5.784 . 24,479 ....06/27/2011 .. 12/01/2040 ...
873050-CE-9 ..... TTX CO SR NT 144A .. e | LFFE L ...98.6190 |..ccovnnnnnnns 4,930,968 |.... .5,000,000 |.. e $,999,996 [.eiiiiiiiiiiiees e B e e e 4125 |...... 4.125 .... 51,563 |[... ....09/19/2013 ...|....10/01/2023 ...
902494-8D-4 ..... TYSON FOODS INC SR NT N |- 2.BFE ... ...86.1790 |...covvnnnnnns 1,292,692 |.... .1,500,000 |.. e 1,464,273 o i 767 s o e 4.550 |...... 4.715(D ....... e 5,498 |... ....04/23/2018 ...|....06/02/2047 ...
90351D-AF-4 ..... UBS GRP FUNDING CO GUARNT 144A - 1.GFE ... . ...96.0300 |...ccovnnnnnns 4,801,489 |.... .5,000,000 |.. 5,116,332 [ e (82,920) [ e e 4125 |...... 3.371 (A0 ...... ... 43,542 |... . ....07/18/2017 ...|....04/15/2026 ...
90265E-AL-4 ..... UDR INC CO GUARMTN DTD 08/23/16 |- 2.AFE L .. 5,000,000 |...91.9030 |......ovnnnnnn 4,595,128 |.... 005,000,000 [o.eniiiiiiiinines v e foi e 2.950 |...... 2.950 MS ...... ... 49,167 |... .. 147,500 |....08/16/2016 ...|....09/01/2026 ...
904764-AH-0 ..... UNILEVER CAPITAL CORP NT e |1 e | LEFE Ll .. 1,040,960 |. 107.7160 |.....eenn...e. 1,077,157 |.... . . e 1,022,307 e feeeeeeee (1,853) [ e e 5.900 |...... 5.602 [MN ...... e 7,539 |... ... 59,000 |[....02/09/2006 ...|....11/15/2032 ...
906548-CH-3 ... UNION ELEC 00 SR SEC ...eevvunivviivnnnniiniiinnnnnenneenns fone ven | nnnnns 1o LAFFE L 9,966,700 |. 127.3260 |............. 12,732,575 |.ovvvnnnnnns 10,000,000 |.............. 9,973,144 oo e 88 i i e 8.450 |...... 8.481|MS . ovennniiiinns 248,806 |.............. 845,000 |....03/13/2009 ... ]....03/15/2039 ...
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907818-EN-4 ..... UNION PACIFIC CORP SR NT .. 1 .1.GFE .. ...82.3240 |. .. 2,462,400 |. .2,991,100 . 2,958,994 |.. .4.000 |......4.070 . 25,258 ....04/16/2019 .. 04/15/2047 ...
907818-EV-6 ..... UNION PACIFIC CORP SR NT .. 1 . 1.GFE .. ...89.3400 |. ..8,934,014 |. 10,000,000 9,771,471 |.. .4.375 |......4.581 134,896 ....11/01/2018 .. 09/10/2038 ...
907818-EW-4 ..... UNION PACIFIC CORP SR NT A1 [ TG FE L .. 87.6110 |... ....13,141,611 |.... ...15,000,000 |.. 14,986,049 [oiiiiiiiiiinnns v 284 e i e 4.500 |...... 4.506 ... 208,125 |... ....06/05/2018 ...|....09/10/2048 ...
907818-FD-5 ..... UNION PACIFIC SR NT MTN DTD 08/05/19 . e [ G FE L ...83.0190 |..ccovnnnnnnns 4,150,947 |.... .5,000,000 |.. 5,179,260 e e (8,834) [ e e 3.550 |...... 3.262 .... 67,056 [... ....12/02/2019 ...|....08/15/2039 ...
913017-BS-7 ..... UNITED TECHNOLOGIES CORP SR NT A1 [ 2AFE L . . 102.2180 |... ....15,332,626 |.... L 14,973,941 Lo [l 866 [ e e 5.700 |...... 5.715 ... 180,500 |... ....02/23/2010 ...|....04/15/2040 ...
913017-BT-5 ..... UNITED TECHNOLOGIES CORP SR NT ... e [ 2.AFE L ...4,938,350 |...90.6480 |.............. 4,532,416 |.... 8,951,472 | e 1526 [ e e 4.500 |...... 4.576 .... 18,750 |... ...05/24/2012 ...|....06/01/2042 ...
913017-CJ-6 ..... UNITED TECHNOLOGIES CORP SR NT ... A1 [ 2AFE L . 14,914,350 |.. 77.6670 |... .... 11,650,005 |.... . 14,925,070 [oeeneeiiiiinnnes v 1,911 e e e 3.750 |...... 3.782 ... 93,750 ... ....10/27/2016 ...|....11/01/2046 ...
91324P-BU-5 ... UNITEDHEALTH GRP INC SR NT e | LFFE L ...92.6950 |.....couunnnns 4,634,756 |.... .5,000,000 |.. 8,951,549 [ e 10867 [ e e 4.625 |...... 4.703 ... 29,549 |... ....11/07/2011 ...|....11/15/2041 ...
91324P-BIi-1 ... UNITEDHEALTH GRP INC SR NT A1 [ LR FE L ...89.9460 |.............. 1,349,183 |.... .1,500,000 |.. e 1,566,459 [ i (2,382) [ e e 4.375 |...... 4.035 ... 19,328 |... ....12/22/2014 ...|....03/15/2042 ...
91324P-CV-2 ... UNITEDHEALTH GRP INC SR NT N L .. 1.F FE ..|... ...95.2510 |..ceevnnnnnnns 4,762,561 |.... .5,000,000 |.. i 4,998,606 |...oeeeeeniiieee feeeeeeneeee 408 | e e 3.100 |...... 3.109 .... 45,639 ... ....02/22/2016 ...|....03/15/2026 ...
91324P-CZ-3 ..... [UNITEDHEALTH GRP INC SR NT .. 1 1FFE .. ...86.6820 |. .. 4,334,089 |. .5,000,000 . 4,991,530 |.. .4.250 |......4.261 . 44,861 ...03/08/2017 .. 04/15/2047 ...
913903-BA-7 ..... [UNIVERSAL HEALTH SVCS SR SEC 1 .2.CFE .. ...76.7480 |. ..7,674,810 |. 10,000,000 9,976,991 |.. .2.650 |......2.679 122,194 ....12/30/2022 .. 01/15/2032 ...
92343V-AR-5 ..... [VERIZON COMMS SR NT ... 1 L2.AFE .. . 126.0770 |. .12,607,652 |. 10,000,000 .9,79,144 |.. .8.950 [......9.195 298,333 ....10/30/2008 .. 03/01/2039 ...
92343V-CV-4 ... VERIZON COMMS SR NT ... e [ 2.AFE L ...90.0310 |..ccernnnnnnns 3,714,696 |.... ....4,126,000 |.. e BB17,765 [ et (11167 [ oo e 4.272 |...... 3.816 ... 81,217 |... ....08/23/2016 ...|....01/15/2036 ...
927804-FG-4 ..... VIRGINIA ELEC & PWR CO SR NT A1 [ 2AFE L 1314130 |t 6,570,668 |.... ....5,000,000 |.. 4,999,798 [ i e [ e 8.875 |...... 8.875 .... 56,701 [... ....11/03/2008 ...|....11/15/2038 ...
928668-BE-1 ..... VOLKSWAGEN GRP AMERICA CO GUARNT 144A .. 1 e | 2.AFE L) ...95.5690 |....covnnnnnns 9,556,926 |.... .. 10,000,000 |.. n 9,994,813 [ e 2,072 [ e e 3.350 |...... 3.373 ... 44,667 |... ....05/06/2020 ...|....05/13/2025 ...
929160-AT-6 ..... VULCAN MATERIALS CO SR NT . N |- 2.BFE ... ...95.3780 |...coovnnnnnns 4,893,852 |.... .5,131,000 |.. 5,189,215 [ e (12,462) [ e e 3.900 |...... 3.610 .... 50,027 |... ....05/17/2017 ...|....04/01/2027 ...
92976G-AG-6 ..... WACHOVIA BANK NA SUB NT ... .. 2.AFE ..|... . 101.2690 |... ... 13,164,912 |.... 13,000,000 |.. 13,123,902 [ feeeeeeeea (5,808) [ e e 5.850 |...... 5.750 ... 316,875 |... ...06/30/2011 ...|....02/01/2037 ...
931142-EB-5 ..... WALMART INC SR NT |- 1.CFE ... ...91.9580 |.....oounnnnns 9,195,840 |.... .. 10,000,000 |.. Q727167 e e 12,298 [ o e 3.950 |...... 4191 (D ....... e 3,292 |... ....11/30/2018 ...|....06/28/2038 ...
931142-CY-7 ..... WAL-MART STORES INC SR NT . voo |- 1.CFE ... . 100.7720 |... ....10,077,206 |.... .. 10,000,000 |.. n 9,873,486 |oeeeeiiiiieee o278 | e e 5.000 |...... 5.109 .... 91,667 |... ....10/18/2010 ...|....10/25/2040 ...
931142-CB-7 ..... WAL-MART STORES NT ... 1.CFE ..|... . 105.2980 |.......ounnnns 8,423,842 |.... .8,000,000 |.. e 1573311 [ e 22,115 e i e 5.250 |...... 5.850 ... 140,000 |... ....07/13/2006 ...|....09/01/2035 ...
254687-CR-5 ..... [WALT DISNEY CO/THE CO GUARNT .. 2.AFE .. ...99.2270 |. .. 4,539,629 |. .4,575,000 . 4,574,585 |.. .4.000 |......4.012 . 45,750 ....11/26/2019 .. 10/01/2023
254687-CT-1 ..... WALT DISNEY CO/THE CO GUARNT .. 2.AFE .. . 103.1690 |. .10,316,893 |. 10,000,000 .9,934,377 |.. .7.750 |......8.415 346,597 ....11/26/2019 .. 01/20/2024 ...
254687-DH-6 . WALT DISNEY CO/THE CO GUARNT .. 2.AFE .. . 108.6740 |. ..5,911,872 |. .5,440,000 5,252,232 |.. .7.430 |......8.525 101,048 ...11/26/2019 .. 10/01/2026 ...
254687-DP-8 ..... [WALT DISNEY CO/THE CO GUARNT .. 2.AFE .. . 110.5190 |. ..2,124,173 |. .1,922,000 .1,830,054 |.. .7.300 |......8.433 . 23,774 ....11/26/2019 .. 04/30/2028 ...
254687-DX-1 ..... [WALT DISNEY CO/THE CO GUARNT | e [ 2.AFE L . 123.6980 |. .. 4,947,907 |. .4,000,000 .3,732,5% |.. .8.450 |......9.410 140,833 ....11/26/2019 .. 08/01/2034 ...
941053-AJ-9 ... WASTE CONNECTIONS INC SR NT .... A1 [ 2AFE L ...91.7990 |...ooovnnnnnns 5,507,933 |.... .6,000,000 |.. 5,978,667 [onniiiiiiiiinens 2,984 L e e 3.500 |...... 3.563 .... 35,000 |... ....04/17/2019 ...|....05/01/2029 ...
92928Q-AE-8 ..... WEA FINANCE LLC CO GUARNT 144A 1 e |- 2B FE L) ...86.5990 |.....oouunnnns 4,329,959 |.... ....5,000,000 |.. 8,990,179 [ e 1492 | e e 4125 |...... 4.164 .... 57,865 |... ...09/12/2018 ...|....09/20/2028 ...
92930U-AH-9 ...... WEC ENERGY GRP INC SR NT A1 [ 2AFE L . 100.0750 |... ....10,007,518 |.... .. 10,000,000 |.. 09,993,388 [o.iiiiiiiiiiinns v 988 e e e 5.000 |...... 5.026 ... 130,556 |... ....00/22/2022 ...|....09/27/2025 ...
95000U-2A-0 ..... WELLS FARGO & CO SR NT MTN DTD 05/22/17 ... e [ 2.AFE L L. 92.9870 |..ccevnnnnnnns 9,670,652 |.... 10,400,000 |.. 10,457,978 | e (12,082) [ o e 3.584 |...... 3.446 .... 40,380 |... ...05/24/2019 ...|....05/22/2028 ...
960413-AZ-5 ..... WESTLAKE CHEMICAL CORP SR NT N |- 2.BFE ... ...62.1570 |....ooovnnnnns 3,107,869 |.... 4,866,826 |...oiiiiiiiniens i 2,778 e e e 3125 |...... 3.269 .... 59,028 |... ....08/06/2021 ...|....08/15/2051 ...
96188#-AA-6 ..... WETT HLDGS LLC SR NT .... B ..2.BPL ..|.. ...97.5560 |....counnnnnns 4,973,206 |.... 5,097,778 e e e e e 4.310 |...... 4.310 .... 55,910 |[... ....12/18/2014 ...|....12/18/2024 ...
962166-BX-1 ..... WEYERHAEUSER CO SR NT ... 1 .2.BFE .. ...91.6940 |. .. 9,169,430 |. 10,000,000 .9,962,913 |.. .4.000 |......4.062 .51,111 ....02/21/2019 .. 11/15/2029
969457-BY-5 . WILLIAMS COMPANIES INC SR NT 1 .2.BFE .. . 10,097,300 |...81.2070 |. ..8,120,651 |. 10,000,000 10,085,854 |.. .2.600 |......2.484 . 76,556 ....10/05/2021 .. 03/15/2031
976656-BZ-0 ..... WISCONSIN ELECTRIC POWER NT . 1 .1.GFE .. 4,996,150 |. 100.2090 |. ..5,010,443 |. .5,000,000 . 4,997,438 |.. .5.700 |......5.705 . 23,750 ....11/02/2006 .. 12/01/2036 ...
97670M-AG-5 ..... WISCONSIN GAS SR NT ... . .. 1.F YE .. .10,000,000 |...72.9240 |. .. 7,292,362 |. 10,000,000 10,000,000 |.. .3.710 |......3.710 . 93,781 ...09/29/2016 .. 09/30/2046 ...
976843-BE-1 ..... WISCONSIN PUBLIC SERVICE CORP 1ST MTG 1 1FFE .. ...98.3420 |. .. 1,966,833 |. .2,000,000 01,992,329 |.. .5.550 |[......5.590 9,250 ....11/27/2006 .. 12/01/2036 ...
983024-AN-0 ..... WYETH NT e | LEFE L . 107.9280 |...ccevnnnnnns 5,39,39% [.... .5,000,000 |.. 976,726 e e 1011 e e e 5.950 |...... 5.999 ... 74,375 |... ....08/22/2007 ...|....04/01/2037 ...
98389B-AV-2 ..... XCEL ENERGY INC SR NT A1 [ 2AFE L .... 14,896,650 |...95.8870 |... .... 14,383,049 |.... ...15,000,000 |.. 14,938,349 [ 90899 L e e 4.000 |...... 4.085 .... 26,667 |... ....06/20/2018 ...|....06/15/2028 ...
98417E-AN-0 ..... XSTRATA CANADA FIN CORP SR NT 144A . 1 e | 2.AFE L) .. 12,880,750 |...94.6420 |... .... 12,303,457 |.... ...13,000,000 |.. 12,903,191 [ e 2,881 [ e e 6.000 |...... 6.067 .... 99,667 |... ....11/08/2011 ...|....11/15/2041 ...
98419M-AJ-9 ..... XYLEM INC SR NT A1 [ 2B FE L ...93.4380 |.....oounnnnns 6,073,490 |.... ....6,500,000 |.. 6,433,251 [ e 15,989 [ e e 3.250 |...... 3.539 .... 35,208 |... ....06/21/2019 ...|....11/01/2026 ...
98462Y-AF-7 ..... YAMANA GOLD INC CO GUARNT . 1. .|--2.CFE ..|... L 749220 |..ooiiiiinnnns 7,492,244 |.... .. 10,000,000 |.. .. 10,000,000 J....ooeeevuuunnnee foreerrnnnnnrreenee Jonnanererennninnes forreerennnaareeeee Joennns 2.630 |...... 2.630 .. 99,356 |... ...01/21/2022 ...|....08/15/2031 ...
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1019999999. Subtotal - Bonds - Industrial and Miscella (Unaffiliated) - Issuer
Obligations 4,152,984,289 | XXX 3,804,627,894 4,180,492, 713 4,159,738,3% (153,031) 1,595,009 XXX XXX XXX 45,837,906 168,983,938 XXX XXX
007034-AF-8 ..... ADJUSTABLE RATE MTG TR 2006-2 CL 2A2 L TAFRM L. ... 11,140 ]...99.9000 |... ... 17,089 |.... ...17,106 |.. e 2,151 s e e 3.661 ....06/17/2008 ...|....05/01/2036 ...
00842A-AD-1 ..... AGATE BAY MTG LOAN TR 2015-4 CL A4 144A 753,139 |...90.2130 |. ..678,478 |. ..752,081 . (53) | .3.500 |.. ...06/08/2015 .. 06/01/2045 ...
059490-AT-2 . BANC OF AMERICA FNDG CORP 2006-2 CL 2A12 . ...83.5850 |. 66,173 |. 79,169 136 |. .5.750 |.. ....03/08/2006 .. 03/01/2036 ...
05946X-EY-5 ..... BANC OF AMERICA FUNDING 2003-3 CL 1A43 . ...93.4000 |. 1,017,899 . 8,583 |. .5.500 |.. ....07/25/2005 .. 10/01/2033 ...
058931-BD-7 ..... BANC OF AMERICA FUNDING 2006-3 CL 5A1 ...84.4880 |... ..329,174 .. e (7,185) [ e e 5.500 ....03/13/2006 ...|....03/01/2036 ...
05946X-P8-0 ..... BANC OF AMERICA FUNDING CORP 2005-6 2A13 . ...82.6630 |... .1,693,280 |.. e 888 [ e [t 5.500 ...02/07/2006 ...|....10/01/2035 ...
05948X-T3-5 ..... BANC OF AMERICA MTG SECUR 2004-A CL 2A3 ... .. 121,088 |...97.1020 |... .. 144,152 |.. n 90T o i e 2.641 ....11/29/2011 ...|....02/01/2034 ...
05949A-DG-2 ... BANC OF AMERICA MTG SECUR 2004-D CL 2A2 ... .. 138,452 |...93.0630 |... . 158,006 |.. ... 147,147 e BT [ s et 3.047 ....11/01/2011 ...|....05/01/2034 ...
05949A-XG-0 ..... BANC OF AMERICA MTG SECUR 2004-K CL 2A1 ... .. 194,409 |...96.5450 |... ....195,976 RN [ S MR R 3.932 ....06/29/2013 ...|....12/01/2034 ...
161621-R-7 ... CHASE MORTGAGE FINANCE CORP 2005-S2 A29 ,016,205 |...93.5870 |... ....1,060,918 e (5,084) | e s 5.500 ....11/03/2005 ...|....10/01/2035 ...
161590-AC-8 ..... CHASE MTG FIN CORP 2019-1 CL A3 144A ... .1,604,435 |.. 87.1660 |... 001,603,862 [o.eniiiiiiiiinees v (574) e e e 3.500 ....10/30/2019 ...|....03/01/2050 ...
16159G-AC-3 ..... CHASE MTG FIN CORP 2019-ATR CL A3 144A . ,087,734 |...89.1150 |... . i 2,087,054 [oieeiiiiiieee e (783) [ o e 3.500 ....07/29/2019 ...|....07/01/2049 ...
12558T-AA-5 ... CIM TR 2019-J2 CL A1 144A ............... ,593,497 |...87.4090 |. ,569,947 1,592,527 |.. .3.500 |.. ....11/06/2019 .. 10/01/2049 ...
172973-5D-7 . CITICORP MORTGAGE SECS 2006-1 CL 1A12 .. 284,654 |...92.1970 |. ..294,205 .290,753 |.. .5.500 |.. ...02/07/2006 .. 02/01/2036 ...
17310A-AK-2 ..... | CITICORP MORTGAGE SECS 2006-2 CL 1A10 .. 207,775 |...84.9730 |. ..216,344 .216,344 |.. .5.750 |.. ....04/10/2006 .. 04/01/2036 ...
12566Q-AD-5 ..... CITIMORTGAGE ALT LOAN TR 2007-A1 CL 1A4 .. ..622,889 |...87.9740 |... e T89,626 oo e (B8T) e [ e 6.000 ....02/02/2007 ...|....01/01/2037 ...
12669G-XM-8 ..... COUNTRYWIDE HOME LOANS 2005-12 CL 1A4 .. 259,109 |...83.6430 |... 259,653 |iiviiiiiiiiiiis feeee (2,854) | e e 5.250 ....01/12/2006 ...|....05/01/2035 ...
126696-D3-2 ..... COUNTRYWIDE HOME LOANS 2005-13 CL A11 .. 73,943 [ 171690 [ooeeeeeiiiee i 22,794 | 182,765 [0 8,053 e [ (10,39) e [ s 5.500 ....03/22/2006 ...|....06/01/2035 ...
12669G-5T-4 ..... COUNTRYWIDE HOME LOANS 2005-17 CL 1A7 .. 885,495 1...85.1720 |........oeeeennn 857,481 [onnniieinnnnn 1,008,764 |ocevnniiiiiiiiiniieees feeenieeeiiiinnes e (37,762) |veeeicciiienes oo e 5.500 ...07/07/2005 ...|....09/01/2035 ...
225470-P7-2 ... CREDIT SUISSE MTG CAPITAL 2006-3 CL 4A1 ... .. 129,223 |...72.7620 |... . . 143,654 s e e e s 5.500 ....03/23/2006 ...|....04/01/2036 ...
29978C-AA-8 ..... EVERBANK MTG LOAN TR 2018-1 CL A1 144A . ,843,800 |...87.3280 |... 1,864,779 |.. ,849,000 |..oiiviiiiiiiiin e 816 [ i s 3.500 ....02/08/2018 ...|....02/01/2048 ...
33850R-AC-6 ..... FLAGSTAR MTG TR 2017-2 CL A3 144A ..634,166 |...90.7210 |... ..665,682 |.. 635,313 |eeeeeeeceiies foeeeee e T8 e e s 3.500 ....11/06/2018 ...|....10/01/2047 ...
338520-AD-3 FLAGSTAR MTG TR 2021-1 CL A4 144A .. ,133,469 |...77.6200 |... 15,687,360 |.. 105,722 | o (27,189) | oo e 2.500 ....02/17/2021 ...|....01/08/2051 ...
76112B-YB-0 ..... [GMAC MTG CORP LN 2005-ARS5 CL 3A1 ... 442,225 |...84.3150 |. ..479,402 .463,297 |.. .3.884 |.. ...05/29/2013 .. 09/01/2035
362341-6R-5 . GSR MORTGAGE LOAN TR 2006-1F CL 1A9 .. ..43,499 |. 145.2620 |. 45,657 .. 45,447 |.. .5.500 |.. ....03/08/2006 .. 02/01/2036 ...
36242D-YD-9 ..... [GSR MORTGAGE LOAN TRUST 2005-2F CL 1A6 . ..37,334 |...84.4110 |. 39,966 ..39,804 |.. .5.500 |.. ....11/21/2005 .. 03/01/2035 ...
362341-R7-6 . GSR MTG LOAN TR 2005-9F CL 1A13 .... 311,205 |...77.4220 |. ..333,858 .296,638 |.. .5.500 |.. ...01/25/2006 .. 12/01/2035 ...
362341-R8-4 . GSR MTG LOAN TR 2005-9F CL 1A14 . 160,830 |...77.4270 |. ..165,634 161,886 |.. .5.500 |.. ....01/25/2006 .. 12/01/2035 ...
362420-H7-1 ... GSR MTG LOAN TR 2005-AR2 CL 2A1 .... .. 173,439 |...89.7510 |... G ATATE s e e e 2.954 ....06/29/2013 ...|....04/01/2035 ...
466247-A2-9 ..... JP MORGAN MTG TR 2005-S3 CL 1A13 .. 480,359 |...51.6330 |... e ATT275 e [ (22,565) | [ e 5.500 ...02/08/2006 ...|[....01/01/2036 ...
46651H-AC-1 ..... JP MORGAN MTG TR 2019-LTV CL A3 144A . .. 284,009 |...96.7540 |... 283,695 |eieiiiiiiiiins [ (B1) e e e 3.500 ....10/16/2019 ...|....03/01/2050 ...
59020U-SH-9 ..... MERRILL LYNCH MTG INVESTO 2005-A2 CL A1 .. 331,500 |...93.0620 |... 832,922 e e85 e e e 3.046 ...06/29/2013 ...|....02/01/2035 ...
61748H-BQ-3 ..... MORGAN STANLEY MTG LOAN T 2004-6AR CL 3A .... L..95.7810 |ooeiveninnnnnnnn 30,219 [ 31,550 080,006 a8 e [ | 3.888 ....06/29/2013 ...|....08/01/2034 ...
67389M-AC-5 ..... OAKS MTG TR SER 2015-1 CL A3 144A ...89.7160 |... e (1,080) |oeeeeeeeeeeeenns e s 3.500 ....04/28/2015 ...|....04/01/2046 ...
76111X-P2-3 ..... RESIDENTIAL FUNDING MTG SEC | 2006-S3 A4 . ...80.1310 |. ... (194) . .5.500 |.. ....04/05/2006 .. 03/01/2036
81745N-AR-0 ..... SEQUOIA MTG TR 2014-1 CL 2A5 144A ...99.5080 |. ..3,522 |. .4.000 |.. ....08/25/2014 .. 04/01/2044
81746L-AU-6 ..... SEQUOIA MTG TR 2015-3 CL A19 144A ...88.5700 |. T2 .3.500 |.. ....01/18/2018 .. 07/01/2045 ...
81746R-AA-T ..... SEQUOIA MTG TR 2016 CL 2A1 144A . ,360,239 |...87.1940 |. . 1,358,410 |.. (1,829) | .3.500 |.. ...07/21/2016 .. 08/01/2046 ...
81747D-AA-T ... SEQUOIA MTG TR 2018-CH1 CL A1 144A 877,459 |...92.3690 |. .881,958 |.. ... (550) |. .4.000 |.. ...02/08/2018 .. 03/01/2048 ...
81747L-AA-9 ..... SEQUOIA MTG TR 2018-CH4 CL A1 144A ... ... 69,186 |...98.9730 |... e 88,676 | e (102) e e e 4.500 ....09/20/2018 ...|....10/01/2048 ...
81748B-AB-8 ..... SEQUOIA MTG TR 2019-3 CL A2 144A .....ooovvvveevnvvnne oo wen [ [45 Lol | [ T 1,573,178 |...88.3670 |.............. 1,366,054 |.............. 1,545,883 |.............. 1,671,673 [ e (1,505) |.vvvveeeeerenenene foveiiiiiiiiiiiiins oo, 3.500 ...08/07/2019 ...|....09/01/2049 ...
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939336-23-0 ..... [WAMU MTG PASS-THROUGH CER 2005-AR3 CL A1 C1ARN L ...96.1770 |. ..418,123 |. 434,74 .432,986 |.. .2.868 |......2.985 . 11,970 |....06/29/2013 .. 03/01/2035 ...
92922F-GU-6 . WASHINGTON MUTUAL 2003-S11 CL 2A6 ..... . AR ...94.0300 |. .. 1,151,290 |. 1,224,384 01,202,591 |.. .5.500 |......6.059 ...08/03/2005 .. 11/01/2033 ...
95001T-AS-4 ..... WELLS FARGO MTG SEC 2019-1 CL A17 144A . . e (45 LA e . ...95.0250 |... 192,911 191,865 [ [ 281 e [ e 3.940 |...... 4.229 ....01/18/2019 ...|....11/01/2048 ...
949831-AA-9 ..... WELLS FARGO MTG SEC 2019-3 CL A1 144A ............... 5 s b LA s 640,589 |...91.0510 [.................575,178 |.ccoreunieens 631,706 [oevevnnnaaaaees 640,249 |.oovenieiiiiins foeee (B4 | e [ 3.500 |...... 3.273 ...09/10/2019 ...|....07/01/2049 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 43,552,530 | XXX 36,921,269 43,815,898 42,692,751 XXX XXX XXX 139,945 XXX XXX
88575J-BA-5 ..... 3650R COMMERCIAL MTG TRUS 2022-PF2 CL B ............. LA e 4,481,979 [...88.1980 |........eennn. 4,409,907 |....ccvvnnnnns 5,000,000 |.eevvunninnns 4,485,154 |oeeiiiiiiiinnns forvieeenn 3175 e o e 5.289 |...... 6. 723 [MON ..... [oeeeerennnnnns 22,038 ... 11/21/2022 ...|....11/15/2032 ...
05551V-BP-7 ..... BARCLAYS COMMERCIAL MTG S 2021-C10 CL C ... LA . 11,999,136 |...67.3020 |.eeeuunnnnnens 8,076,265 |.... ...12,000,000 |.. 11,999,249 [ e T8 s e e 2.840 |...... 2.841 [MON ..... .... 28,400 |... ....06/25/2021 ...|....06/01/2031 ...
05493M-AL-8 ..... BARCLAYS COMMERCIAL MTG S 2021-C11 CL C ... LA ...9,999,690 |.. 66.7710 |..eeuunnnnnnns 6,677,115 |.... .. 10,000,000 |.. 9,999,725 [ e 28 e i e 2.778 |...... 2.778 |MON ..... ven 23,150 ... . ....09/15/2021 ...|....09/01/2031 ...
05608U-AA-6 ..... BX TR 2022-GPA CL A 144A .. LA . 19,925,000 |...99.3740 |... ....19,874,754 |.... ...20,000,000 |.. 19,984,775 [ e 775 s e e 6.501 |...... 6.714 | MON ..... ... 61,395 |[... .. 241,071 |....09/09/2022 ... |....08/15/2024 ...
05608U-AJ-7 ..... BX TR 2022-GPA CL B 144A .. LA ...99.1230 |...coviinnnnns 9,912,332 |.... .. 10,000,000 |.. 009,967,367 [oeiiiiiiiiinnnes v 4,867 e e e 7.000 |...... 7.214 [MON ..... ... 33,064 |... .. 131,208 |....09/09/2022 ...|....08/15/2024 ...
357080-AU-7 ..... FREMF MTG TR 2017-K66 CL B 144A .... LA . L..92.7610 |ooeeeennnnnnns 7,536,815 |.... .8,125,000 |.. 8,297,949 [ e (34,833) [ e e 4.038 |...... 3.522 | MON ... een 27,342 |... .. 332,664 |....08/09/2017 ...|....07/01/2027 ...
30307T-AG-8 ..... FREMF MTG TR 2018-K72 CL B 144A .... LA ...2,032,500 |...92.4420 |..........eenn 1,848,848 |.... .2,000,000 |.. 002,022,107 foeiieiiiiiinnees v (4,014) s o e 3.9% |...... 3748 [MON ..o |oeviiiiniieens 6,657 |... .. 80,907 |....04/27/2020 ...|....12/01/2027 ...
302972-AS-3 ... FREMF MTG TR 2019-K89 CL B 144A LA .... 10,108,670 |...91.4730 [......ceeen 9,147,250 |.... .. 10,000,000 |.. ..10,072,080 |...oeeeevnniiieee foeeeeenna (10,262) foveeecceeiiees o e 4.287 |...... 4.152 ... 36,727 |... ....03/13/2019 ...|....02/01/2029 ...
449652-AA-4 . ILPT COMM MTG TR 2022-LPF2 CL A 144A . LA . 44,874,408 |...99.9690 |. . 44,985,951 |. 45,000,000 44,890,197 |.. .6.581 |......6.726 139,838 ....00/26/2022 .. 10/15/2024 ...
68241F-AA-O ..... ONE LINCOLN STREET 2004-C3 CL A1 144A .. o [4 o | LA RN L 7,384,883 [...99.5910 [.............. 7,663,055 |.... . 7,694,488 |. oo 7,683,083 foiiiiiiiiiees e 27,944 | e e 5.724 |...... 6.099 .. 25,692 |... ...05/19/2004 ... |....10/11/2030 ...

1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 129,230,492 | XXX 120,132,202 129,819,488 129,351,634 XXX XXX 403,202 2,935,365 XXX XXX
021345-AA-1 ..... ALTA WIND HLDGS LLC PTC 144A ...99.1390 |....oovnnnnnns 1,850,799 |.... .1,866,876 |.. 1,866,876 [oenniiiiiiiiiens i e i e 7.000 |...... 7.000 .. 127,625 |....07/14/2010 ...|....06/30/2035 ...
02665U-AA-3 ..... AMERICAN HOMES 4RENT 2014-SFR2 CL A 144A . ...96.5220 |. .. 8,263,326 |. .8,561,078 .8,560,978 |.. .3.786 |......3.787 ...09/10/2014 .. 10/01/2036 ...
10623*-AA-4 ..... BRAZOS SANDY CRK SR NT SER 2009A ... ...72.8400 |. .. 3,183,482 |. . 4,370,340 .3,104,329 |.. .6.540 |......6.540 ....11/04/2000 .. 06/30/2024 ...
20755D-AA-4 ..... CAS TR2022-R08 CL1-M1 144A . 100.3140 |...ccovnnnnnns 7,449,582 |.... . 7,426,266 |.. i 1,826,266 |..eeeeeiiiiieee oo e e e 6.478 |...... 6.478 ....08/01/2022 ...|....07/25/2042 ...
21873E-AA-T ..... COREVEST AMER FIN LTD 2022-1 CL A 144A .... .... 11,905,079 |...97.6120 |... ... 11,621,239 |.... ...11,905,596 |.. 211,905,109 [ i 30 e e e 4.744 |...... 4.745 ....06/24/2022 ...|....07/01/2052 ...
21873E-AC-3 ..... COREVEST AMER FIN LTD 2022-1 CL B 144A .... .. 11,951,602 |...96.8640 |... ... 11,623,642 |.... ...12,000,000 |.. 11,954,831 [ 3,229 [ e e 5.020 |...... 5.072 ....06/24/2022 ...|....07/01/2052 ...
26512V-AA-T7 ..... DIVERSIFIED ABS PHASE VI LLC . 111.5530 |...covvnnnnnns 5,198,441 |.... 4,536,285 [oniiiiiiiiniens e (1,276) [ o e 7.500 |...... 8.534 ....10/26/2022 ...|....11/28/2039 ...
25654#-AA-0 ..... DODGER TICKETS LLC SR NT SER A SGI ... . 100.8000 |....cevvnnnnns 4,091,342 |.... 8,058,874 o e e e e 5.660 |...... 5.660 ...05/11/2005 ...|....03/31/2030 ...
25755T-Ad-9 ..... DOMINOS P1ZZA MSTR 2018-1A CL A2 144A .... ...94.6370 |.....counnnnns 2,230,478 |.... 02,288,522 [ e 2,820 [ e e 4116 |...... 4.683 ....09/06/2022 ...|....07/25/2048 ...
29248D-AA-0 ..... ENA NORTE TR NT 144A ...98.2250 |....covnunnnns 3,434,387 |.... e B3,496,446 |...iiiiiiiiieee e e e e 4.950 |...... 4.950 ....09/27/2012 ...|....10/25/2027 ...
35564K-H3-6 ... FHLMC - STACR 2022-DNA6 CL M1A 144A .... 13,965,790 . 100.0610 |... ... 13,974,314 |.... . 13,965,790 [onniiiiiiiininns i e i e 6.078 |...... 6.078 ....00/12/2022 ...|....09/25/2042 ...
35564K-L3-1 FHLMC - STACR 2022-DNA7 CL M1A 144A .. . 18,717,433 |. 100.3340 |. .18,779,980 |. 18,717,433 18,717,433 |.. .6.428 |......6.428 ....00/26/2022 .. 03/25/2052
35564K-E3-9 . FHLMC - STACR 2022-HQA3 CL M1A 144A .. . 11,489,225 |...99.8850 |. 11,475,964 |. 11,489,225 11,489,225 |.. .6.228 |......6.228 ...08/08/2022 .. 08/25/2042 ...
33768E-AE-2 ..... FIRSTKEY HOMES TR 2022-SFR3 CL C 144A ...92.1640 |. ..6,912,281 |. .7,500,000 .6,868,252 |.. .4.500 |......7.231 ....11/16/2022 .. 07/01/2026 ...
33768E-AG-7 ..... FIRSTKEY HOMES TR 2022-SFR3 CL D 144A ...86.9530 |. ..6,086,690 |. .7,000,000 .6,038,123 |.. .3.500 |......8.015 ....11/16/2022 .. 07/01/2026 ...
38237G-AA-7 ..... GOODLEAP SUSTAINABLE 2021-4GS CL A 144A ...76.3610 |. ..4,923,308 |. .6,447,380 .5,495,684 |.. .1.930 |......5.029 ....07/13/2022 .. 07/20/2048 ...
38411D-AC-8 ..... GRACIE POINT INTL FUN 2022-3A CL A 144A ... . 100.0820 |.............. 5,004,086 |.... .5,000,000 |.. 005,000,000 [o.eniiiiiiiiinns foevvriiiiiiiiie e foiin e 6.950 |...... 6.950 ....10/27/2022 ...|....11/01/2024 ...
43283G-AB-8 ..... HILTON GRAND VCTNS TR 2022-2A CL B 144A ... ...96.0640 |.....coennnnns 4,471,516 |.... . 4,654,748 |.. 8,853,738 o e 85 e e e 4.740 |...... 4.744 ....08/01/2022 ...|....01/25/2037 ...
59170J-AA-6 ..... METRONET INFRA 1SS 2022-1A CL A2 144A ...95.1450 |......ooennnns 4,757,246 |.... .5,000,000 |.. 4,696,840 [o.niiiiiiiinnnns v 1751 e e e 6.350 |...... 7.870 ...10/26/2022 ...|....10/20/2052 ...
61946K-AB-0 ..... MOSAIC SOLAR LOANS LLC 2022-3A CL B 144A . L..97.3180 |.oeeiennnnnnns 4,865,909 |.... ....5,000,000 |.. e 4,890,509 [oenniiiiiiiieee e 388 [ e e 7.360 |...... 7.690 ....12/12/2022 ...|....06/20/2053 ...
55400V-AA-9 ..... MVW OWNER TR 2022-2A CL A 144A . 100.9570 |... ....10,095,706 |.... .. 10,000,000 |.. 009,998,468 |....ooiiiiiiiiiins v 86 e e e 6.110 |...... 6.115 ....10/25/2022 ...|....10/21/2041 ...
55400V-AB-7 ..... MVW OWNER TR 2022-2A CL B 144A ... .... 19,997,678 |. 100.9490 |... ....20,189,888 |.... ...20,000,000 |.. 19,997,774 e e 96 [ e e 6.550 |...... 6.554 ....10/25/2022 ...|....10/21/2041 ...
69410A-AA-4 ..... PACEWELL 5 TR 2022-1 CL A 144A ... . 13,495,831 |. 101.2500 |. .13,664,874 |. 13,496,171 13,495,834 |.. .6.635 |......6.635 ....11/16/2022 .. 04/10/2041
746246-AA-5 ..... PUREIEST FUNDING LLC 2022-1 CL A1 144A . ...97.4120 |. ..9,107,310 |. . 9,349,262 .9,349,262 |.. .5.813 |......5.813 ....08/01/2022 .. 12/05/2037 ...
78520E-AA-4 ..... SABEY DATA CENTER LLC 2020-1 CL A2 144A .. ...93.2560 |... ... 13,988,426 |.... 15,000,000 |.. 14,947,066 ... e 452 o s e 3.812 |...... 3.963 ...04/23/2020 ... |....04/20/2045 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
85234#-AB-1 ..... STADIUM FUNDING TRUST SER 1 SR SEC NTS L2.C0PL e 8,508,184 |...95.8430 |............e. 8,154,499 |.............. 8,508,184 |.............. 8,508,184 [....coovvniiiiinn Jovnniiiiiiiiiens oo e [22005.000 ...l 5.000 |AO ...... 106,352 [...oovvvnnnnn 417,208 |....06/19/2013 ... |....04/01/2039 ...

Z1'0l3

87342R-AJ-3 ... TACO BELL FNDG, LLC 2021-1A CL A23 144A . |--2.BFE ... ...7,436,138 |...75.9650 |.. 5,640,401 7,425,000 |.eenneeeeennn 7,434,431 [ e (LABT) [ e 2,542 2.521 .. 188,386 |....10/07/2021 ...|....08/25/2051 ...
89616T-AB-1 ..... TRICON RESIDENTIAL 2022-SFR2 CL B 144A .. |- 1.DFE ..].. . 11,381,567 |...93.5200 |.. 10,644,473 11,382,000 |ooeennennnnn 11,381,618 [ o 52 [ i [ 5244 5.245 .. 240,407 |....06/27/2022 ...|....07/01/2040 ...
90783X-AA-9 ..... UNION PACIFIC RR CO 07-3 PTC SER 07-3 |- 1.CFE ..].. 1,547,745 |. 103.8820 |.. ...1,607,829 |... 1,547,745 e BT TAS [ s e s [ 8176 6.176 ... 85,191 |....07/19/2007 ...|....01/02/2031 ...
90983V-AA-1 ..... UNITED CMNTYS LLC MIL HSG .. 2.BFE .. ...2,718,996 |...91.0000 |.............. 2,474,287 |..covvvnnnnnns 2,718,996 [......eeeen 2,718,996 |ovveenniiiiiinins fooviiiiiiiinns i oo | 5611 5.611 152,061 [....09/26/2006 ...|....09/15/2051 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 240,288,673 | XXX 235,774,702 244,913,876 240,393,490 34,502 1,234,985 XXX XXX XXX 1,330,703 4,341,357 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,566,064,985 [ XXX 4,197,456, 156 4,599,041,975 4,572,176,272 (153,031) 1,521,812 1,234,985 XXX XXX XXX 47,711,847 177,795, 101 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 4,607,201,388 | XXX 4,256,643,751 4,632,774,712 4,611,929,217 (153,031) 1,406,944 XXX XXX XXX 51,527,907 190,339, 129 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 52,426,527 | XXX 46,699,991 53,666,885 52,091,971 (176,949) XXX XXX XXX 180,422 2,010,953 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 129,230,492 | XXX 120,132,202 129,819,488 129,351,634 12,546 XXX XXX XXX 403,202 2,935,365 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 240,288,673 | XXX 235,774,702 244,913,876 240,393,490 34,502 1,234,985 XXX XXX XXX 1,330,703 4,341,357 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 5,029,156,080 | XXX 4,659,250,736 5,061,174,961 5,033,766,311 (153,031) 1,277,044 1,234,985 XXX XXX XXX 53,442,324 199,626,805 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A R S 269,026,709 1B .. 121,346,504 1C..$...........179,847,141 1D .$ ... 244,892,584 1E..$ ........... 304,226,053 1F ..$........... 822,031,202 1G..$.......... 757,253,345
1B $........1,095,678,449 2B .. ...824,380,629 2C..$ .330,725,509
1C RS S 32,904,980 3B .. 19,293,361 3C..$ ... 19,650,070
1D . .2,364,132 4B..$ ... 1,542,096 4C..$ ...
1E 489,038 5B % ... 5C..$...
1F .8,114,509
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVO
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
31373#-10-0 ... [FHLB SAN FRAN CL B ... RF........ 36,474.000 ....3,647,400 |........ 100.000 ...3,647,400 [..cooveeninnnnnens 3,165,386 228,037 . .. 08/27/2021 .| .eeees wennns
766508-9A-5 ... [RIESEL HOLDCO LLC [T TR ... 1,944,444.000 L 1,944 444 1.000 R 1,944,444 .. 12/20/2022 .. ).t el
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 5,591,844 XXX 5,591,844 5,109,830 228,037 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 5,501,844 XXX 5,501,844 5,109,830 228,087 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX

5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX

5989999999 - Total Common Stocks 5,591,844 XXX 5,591,844 5,109,830 228,037
5999999999 - Total Preferred and Common Stocks 5,591,844 XXX 5,591,844 5,109,830 228,037

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

w
o
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

912820-BH-2 ......... US TREASURY NT .ttt | cnenesncsneins [ons .10/24/2022 ... | J P MORGAN SECURITIES INC ... euutursersersersetseesitseesstsec et setset et sitstssitsessesanesnessesnesnnsnesnnnnens |soessensensensensensensensennenen |oressensensensensensensens 179,961 [ooviiiiiiiiiiiiins 190,000
0109999999. Subtotal - Bonds - U.S. Governments 179,961 190,000
64990F-PV-0 ......... [NEW YORK ST DORM AUTH ST PERSD .......veooeeseseesnssssessssssssnssnsssnssnsssnssnsssnssnsssnssnsssnssnsssnssnsnnesne |esenssensessennes [....06/13/2022 ... ]J P MORGAN SECURITIES ING ...voveooeeserseessesssssssssosnesssosnesnsssnssnsssssnsssnssnssssssnsssssnssnsssnssnnssne |ossesosssssssnsssnssnssessenssesees |ossssssssosssansneees 5,498,948 |..ooiiiiiiiiiinns 5,930,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 5,498,948 5,930,000
161036-ST-6 .........| CHARLOTTE NC ARPT REV ...10/27/2022 ... | J P MORGAN SECLRITIES INC .. ... 5,242,689 |.. +e. 7,740,000 |..
392274-X9-2 ......... | GTR ORLANDO FL AVIATION AUTH A 04/25/2022 ... |J P MORGAN SECURITIES INC 19,192,000 20,000,000
544445-Q7-7 .. |LOS ANGELES CA DEPT OF ARPTS A .. 12/27/2022 ... | CONVERSION ... .. 35,000 .. 35,000
544445-86-7 ......... [LOS ANGELES CA DEPT OF ARPTS A +|----12/27/2022 ... | CONVERSION ... ... 9,965,000 |.. ... 9,965,000 |..
54445C-AK-9 ......... [LOS ANGELES CA DEPT OF ARPTS C .. .|-...03/03/2022 ... | BANK OF AMERICA ....5,000,000 |.. ....5,000,000 |..
592190-PK-2 ......... [MET NASHVILLE TN ARPT AUTH ARP .. +|----06/15/2022 ... | SNTRUST CAPITAL MARKETS INC . ... 4,363,600 |.. ....5,000,000 |..
795576-KB-2 ......... SALT LAKE CITY UT ARPT REV +|-...10/26/2022 ...|J P MORGAN SECURITIES INC .. we. 4,750,000 |.. ....5,000,000 |..
797396-NY-8 ......... SAN DIEGO ONTY CA REGL ARPT AU .. +|----10/25/2022 ...|J P MORGAN SECURITIES INC .. .. ....9,641,401 |.. ...10,390,000 |..
88046K-BC-9 ......... TENNESSEE HSG DEV AGY RSDL FIN &.tiutiuseusessesesesesestessestesiessesnessesnesnesnesne e e snesnesnesne e nnennene | conesnesnesnenss +:05/26/2022 ... | ROYAL BANK OF CANADA ...t uttutittittsttset st st st sttt ettt s sbe st enesnennnnnes |oonessensesnensensennensensensenes |oorensensensensensennas 3,380,000 |..veviiiiiiiiiiiienies 3,380,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 61,569,690 66,510,000
015271-AZ-2 ... ALEXANDRIA REAL ESTATE E CO GUARNT ... +|-..02/02/2022 ... | GOLDMAN, SACHS & CO <vrn 9,957,500 |.. ...10,000,000 |..
02666T-AF-4 ........ AVERICAN HOMES 4 RENT SR NT +|--..03/31/2022 ...|J P MORGAN SECURITIES INC .. ... 4,861,850 |.. ....5,000,000 |..
031162-DK-3 AMGEN INC SR NT ...08/15/2022 ... BANK OF AMERICA NA woen 4,999,100 |.. ....5,000,000 |..
03740L-AE-2 ......... | AON CORP/AON GLBL HOLD CO GUARNT 02/23/2022 ... |MORGAN STANLEY CAPITAL SERVICES LLC . 4,924,300 .5,000,000
05946K-AK7 ..o BANCO BILBAQ VIZCAYA ARG SR NT ....09/06/2022 ...|J P MORGAN SECURITIES INC ... 15,000,000 |.. ... 15,000,000 |..
06051G-LA-5 ......... BANK OF ANERICA CORP SR NT ...07/19/2022 ... |BANK OF AWERICA NA ...10,000,000 |.. ...10,000,000 |..
11271L-Ad-1 .........| BROOKFIELD FINANCE INC SR NT .. 02/02/2022 .. [CITIGROUP SECURITIES INC . 9,990,800 10,000,000
114259-Al-4 ........ | BROOKLYN UNION GAS CO SR NT 144A 08/02/2022 ... |J P MORGAN SECURITIES INC .. .5,000,000 .5,000,000
14040H-CU-7 ......... | CAPITAL ONE FINANCIAL CO SR NT .. 07/25/2022 .. MORGAN STANLEY CAPITAL SERVICES LLC 10,000,000 10,000,000
151890-AQ-3 ........ CENTERPOINT ENERGY RES SR NT 144A .. +|--.-10705/2022 ... ....1,000,000 |..
21871X-Ad-8 ... COREBRIDGE FINANCIAL INC SR NT 144A .. +|....03/31/2022 ... | CITIGROUP SECLRITIES INC ... ....8,000,000 |..
21871X-AL-3 ......... COREBRIDGE FINANCIAL INC SR NT 144A .. +|---.03/31/2022 ... |J P MORGAN SECURITIES INC .. .. ...10,000,000 |..
127097-AG-8 COTERRA ENERGY INC SR NT ... 12/23/2022 ... | EXCHANGE .... 9,987,810 |.. ...10,000,000 |..
254709-AS-7 ......... |DISCOVER FINANCIAL SVS SR NT 11/21/2022 ... | BANK OF AMERICA NA .. . 6,962,340 .7,000,000
23341C-AC-7 ......... [DNB BANK ASA SR NT 1444 ... ....10/04/2022 ... |J P MORGAN SECURITIES INC .. 10,000,000 10,000,000
036752-AX-1 . .| ELEVANCE HEALTH INC SR NT ... ...10/26/2022 .. | DEUTSCHE BANK SECURITIES INC . . 1,999,820 . 2,000,000
20248H-AA-1 EMPWR FINANCE 2020 LP CO GUARNT 144A ....09/27/2022 ... | STIFEL, NICOLAUS & CO INCORPORATED .. ...11,980,725 |.. ... 14,598,000 |..
30161N-BF-7 EXELON CORP SR NT 1444 ...03/02/2022 ... |J P MORGAN SECLRITIES INC . ... 4,996,500 |.. ....5,000,000 |..
30321L-2E-1 .........[F8G GLBL FUNDING SEC 144A 06/28/2022 ... |J P MORGAN SECURITIES INC 14,990, 100 15,000,000
31677Q-BT-5 .........[FIFTH THIRD BANK SR NT . 10/25/2022 ... | GOLDMAN, SACHS & CO . .'5,004,400 .5,000,000
37940X-AQ-5 ......... [GLBL PAYMENTS INC SR NT ... 08/08/2022 ... |BANK OF AVERICA NA . 4,991,650 .’5,000,000
362626-AD-3 ......... [ GXO LOGISTICS INC SR NT SER Wil 06/28/2022 ... | EXCHANGE ... . 3,986,233 . 4,000,000
404119-C6-2 . .[HCA INC SR SEC 144A ... 03/02/2022 .. [CITIGROUP SECURITIES INC .'9,990,200 10,000,000
404280-DI1-8 HSBC HLDGS PLC SUB SER . ....00/16/2022 ... | EXCHANGE 998,706 |.. ....1,000,000 |..
49456B-AW-1 KINDER MORGAN INC SR NT ...07/25/2022 ... [CITIGROUP SECURITIES INC ... ... 4,981,700 |.. ....5,000,000 |..
57456#-AB-1 .........[MAS RNG HOLDINGS LLC SEC SER B 03/08/2022 ... | DIRECT PLACEMENT .......... 10,000,000 10,000,000
615369-AY-1 .........[MOODY'S CORPORATION SR NT . 02/22/2022 ... |J P MORGAN SECLRITIES INC .. . 4,914,100 .’5,000,000
61747Y-EX-9 .........[MORGAN STANLEY SR NT SER VAR .. 10/14/2022 ... |MORGAN STANLEY CAPITAL SERVICES LLC .5,000,000 .5,000,000
62548L-A@-1 .........[MULTICARE HEALTH SYS MASTER NT OBLIG 438 . 08/18/2022 ... |ROYAL BANK OF CANADA ..... 15,000,000 15,000,000
63861V-AH-0 .........[NATIONWIDE BLDG SOCIETY SR NT 144A ....07/20/2022 ... | MORGAN STANLEY CAPITAL SE .9,990,800 10,000,000
65364U-AS-5 . . [NIAGARA MOHAWK PUR SR NT 144A ... ...09/12/2022 .. [WELLS FARGO BANK, N.A. 10,000,000 10,000,000
62954H-AZ-1 NXP BV/NXP FDG/NXP USA CO GUARNT 02205/19/2022 .. | EXCHANGE ... ..eeeteueeueeeeeteeue et eeeeseeseeseeueeseeseeseeseeseeneeseeneeseeseeseeseeneeneeneeneaneeneeneeneaneeneeneaneane |oeeasesseneeaseaseaneaneasnannaneas |reeeeeaeeaneaeenenneenea 5,143,923 |.. ....5,000,000 |..
68389X-BH-7 ORACLE CORP SR NT ...01/12/2022 ... | DEUTSCHE BANK SECURITIES INC . .... 5,129,900 |.. ....5,000,000 |.. .. 95,715
727665-AA-9 .........[PLATINUM SECURITIES KY SEC STEPUP 144A . 01/19/2022 ... | CREDIT SUISSE SECURITIES LLC . 20,360,000 20,000,000
693475-BH-7 .........[PNC FINANCIAL SVCS SR NT .. 10/25/2022 ... |PNC BANK NA ..... 10,000,000 10,000,000
80281L-AS-4 . .| SANTANDER UK GRP HLDGS SR N ....11/15/2022 ... | AWHERST PIERPOINT 10,000,000 10,000,000
78403D-AZ-3 SBA TOWER TR ASSET BACKED 144A .. +|-...11/15/2022 ... | BARCLAYS CAPITAL INC ... 14,000,000 |.. ... 14,000,000 |..
828807-DQ-7 ........ SIMON PROPERTY GRP LP SR NT . +|----00/27/2022 ... | WELLS FARGO BANK, N.A. ... 2,609,845 |.. ... 3,500,000 |..
87264A-CT-0 ......... T-MOBILE USA INC SR SEC oo |e07/0172022 .. .. ... 9,989,966 |.. ...10,000,000 |..
89236T-KJ-3 ......... TOYOTA MOTOR CRED SR NT MTN DTD 09/20/22 ....veuesueaueaseaueaseaneaseaneaneaneaneaneaseaneansaneaneaneansaneaneaess | ersessessesseses ....00/27/2022 ... |MITSUBISHI TRUST & BANKING CORPORATION .. ...:esesseeseaseaseascaneaseassanceneencensescancescaneancaneansaneansanees |seessessessesnssssssssnssnessssnnss |oeessessessesssssesnens 4,861,400 |.eoiviiiiiininee, 5,000,000
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89788M-AJ-1 ......... TRUIST FIN CORP SR NT MTN DTD 10/28/22 . .|--..10/26/2022 ... | SUNTRUST CAPITAL MARKETS INC . ... 15,000,000 |.. ... 15,000,000 |..
913903-BA-7 ......... UNIVERSAL HEALTH SVCS SR SEC ....12/30/2022 ... | EXCHANGE .... 9,976,985 |.. ...10,000,000 |..
92939U-AH-9 ......... [WEC ENERGY GRP INC SR NT .... ...09/22/2022 ... |J P MORGAN SECURITIES INC .... 9,992,800 |.. ...10,000,000 |..
98462Y-AF-7 . .| YAMANA GOLD INC CO GUARNT ... ....01/21/2022 ... |EXCHANGE .........ccornnnns 10,000,000 10,000,000
05949Q-AT-2 . .. |BANC OF AMERICA FNDG CORP 2006-2 CL 2A12 . ...05/01/2022 ... | INTEREST CAPITALIZATION . 318 . 318
05946X-P8-0 . ..| BANC OF AMERICA FUNDING CORP 2005-6 2A13 . 09/01/2022 ... | INTEREST CAPITALIZATION . 183 . 183
12669G6-D3-2 ......... COUNTRYWIDE HOME LOANS 2005-13 CL A11 ....09/01/2022 ... | INTEREST CAPITALIZATION .... .. 12,266 |.. 12,266 |..
88575J-BA-5 ......... 3650R COMMERCIAL MTG TRUS 2022-PF2 CL B .. . |--..11/21/2022 ... [DEUTSCHE BANK SECURITIES INC . ... 4,481,979 |.. ....5,000,000 |..
05608U-AA-6 ......... BX TR 2022-GPA CL A 144A .|-...09/09/2022 ... |J P MORGAN SECURITIES INC ... 19,925,000 |.. ...20,000,000 |..
05608U-AJ-7 ......... BX TR 2022-GPA CL B 144A . |----09/09/2022 ... |J P MORGAN SECURITIES INC .. .... 9,962,500 |.. ...10,000,000 |..
449652-AA-4 ......... ILPT COMM MTG TR 2022-LPF2 CL A 144A ... .|...09/26/2022 ... ... 44,874,408 |.. ...45,000,000 |..
20755D-AA-4 CAS TR2022-R08 CL1-M1 144A ...08/01/2022 ... .... 8,000,000 |.. .... 8,000,000 |..
21873E-AA-T . ..| COREVEST AMER FIN LTD 2022-1 CL A 144A . 06/24/2022 ... [MORGAN STANLEY CAPITAL SERVICES LLC 12,052,477 12,053,000
21873E-AC-3 . ..| COREVEST AMER FIN LTD 2022-1 CL B 144A . 06/24/2022 ... MORGAN STANLEY CAPITAL SERVICES LLC 11,951,602 12,000,000
25512V-AA-7 . ..| DIVERSIFIED ABS PHASE VI LLC ........... 10/26/2022 ... |DIRECT PLACEMENT .......... . 4,868,561 .5,000,000
25755T-AJ-9 . .. | DOMINOS P1ZZA MSTR 2018-1A CL A2l 144A . 09/06/2022 ... | WELLS FARGO BANK, N.A. . 2,291,654 . 2,372,563
35564K-H3-6 . .. |FHLMC - STACR 2022-DNAG CL M1A 144A .. 09/12/2022 ... [BANK OF AMERICA NA ..... 15,000,000 15,000,000
35564K-L3-1 ......... FHLMC - STACR 2022-DNA7 CL M1A 144A .. ....09/26/2022 ... |NOMURA SECURITIES INTL INC ... ...20,000,000 |.. ...20,000,000 |..
35564K-E3-9 ......... FHLMC - STACR 2022-HQA3 CL M1A 144A ....08/08/2022 ... |WELLS FARGO BANK, N.A. ....ccovvennnnnns ... 12,000,000 |.. ... 12,000,000 |..
33768E-AE-2 ......... FIRSTKEY HOMES TR 2022-SFR3 CL C 144A .. . |--..11/16/2022 ... [MORGAN STANLEY CAPITAL SERVICES LLC .... 6,855,508 |.. .... 7,500,000 |..
33768E-AG-7 ......... FIRSTKEY HOMES TR 2022-SFR3 CL D 144A .|....11/16/2022 ... |MORGAN STANLEY CAPITAL SERVICES LLC ... .... 6,018,999 |.. .... 7,000,000 |..
38237G-AA-7 ......... GOODLEAP SUSTAINABLE 2021-4GS CL A 144A .. . |--..07/13/2022 ... |RAYMOND JAMES & ASSOC INC .... 5,756,308 |.. .... 6,779,598 |..
38411D-AC-8 ......... GRACIE POINT INTL FUN 2022-3A CL A 144A .. .|....10/27/2022 ... CITIGROUP SECURITIES INC ... .... 5,000,000 |.. .... 5,000,000 |..
43283G-AB-8 ......... HILTON GRAND VCTNS TR 2022-2A CL B 144A .. ...08/01/2022 ... |WELLS FARGO BANK, N.A. ..... .... 4,998,867 |.. .... 5,000,000 |..
59170J-AA-6 ......... METRONET INFRA 1SS 2022-1A CL A2 144A ...10/26/2022 ... | GOLDMAN, SACHS & CO .... 4,689,090 |.. .... 5,000,000 |..
61946K-AB-0 . ..|MOSAIC SOLAR LOANS LLC 2022-3A CL B 144A . 12/12/2022 ... |BNP PARIBAS SECURITIES CORP . 4,890,152 .5,000,000
55400V-AA-9 . ..|MVW OWNER TR 2022-2A CL A 144A .. 10/25/2022 ... BANK OF AMERICA NA .. . 9,998,402 10,000,000
55400V-AB-7 . ..|MVW OWNER TR 2022-2A CL B 144A .. 10/25/2022 ... BANK OF AMERICA NA .. 19,997,678 20,000,000
69410A-AA-4 ......... PACEWELL 5 TR 2022-1 CL A 144A .|-...11/16/2022 ... | SUNTRUST CAPITAL MARKETS INC . ... 13,499,660 |.. ... 13,500,000 |..
746246-AA-5 ......... PUREIEST FUNDING LLC 2022-1 CL A1 144A . ....08/01/2022 ... | GUGGENHEIM CAPITAL MARKETS ... ...10,000,000 |.. ...10,000,000 |..
89616T-AB-1 ......... TRICON RESIDENTIAL 2022-SFR2 CL B 144A . ...06/27/2022 ... | DEUTSCHE BANK SECURITIES INC . ... 11,381,567 |.. ... 11,382,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 635,075,316 642,697,927 840,289
2509999997. Total - Bonds - Part 3 702,323,914 715,327,927 1,453,765
2509999998. Total - Bonds - Part 5 10,000,000 10,000,000 186, 111
2509999999. Total - Bonds 712,323,914 725,327,927 1,639,876
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
766508-9A-5 ......... |R|ESEL HOLDCO LLC ...iiieuiiii i ittt e s sttt s e s st tat e s s et e e e e s eeaai s s s s esanasssesesennnsssesessnnsseseesnnnnss | snnneeeeeennnnne [oeee 12/20/2022 ... [ DIRECT PLACEMENT ...iiuuiniiiiiiineniiiiirtii e s s ittt e s e etaui e e s s eeais s e e s eesaissesseeannnsessesnnnsseeseesnnnssees |sorssnnnseenennnns 1,944,444.000 |...oovnniiiinnnnnnnnns 1,944,444 [ i
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,944,444 XXX
5989999997. Total - Common Stocks - Part 3 1,944,444 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 1,944,444 XXX
5999999999. Total - Preferred and Common Stocks 1,944,444 XXX
6009999999 - Totals 714,268,358 XXX 1,639,876




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I4E

1 2 4 5 7 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Adjusted Valuation Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- Disposal Name Con- Carrying Increase/ Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser sideration Actual Cost Value Decrease Recognized | (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
167725-AC-4 .. | CHICAGO ILL TRANSIT AUTH TRANS ... ..12/01/2022 .| CALLED @ 100.000 .... .... 136,999 127,751 |.. ..130,636 |.... . (10,636)].... ..12/01/2040 .
167725-AF-7 .. | CHICAGO ILL TRANSIT AUTH TRANS ... ..12/01/2022 .| CALLED @ 100.000 .... .... 185,113 .180,113 |.. ..179,505 |.... ...(9,505)[.... ..12/01/2040 .
359900-3X-3 ...| FULTON CNTY GA DEV AUTH TAXBLE SER B . ..10/01/2022 .| CALLED @ 100.000 .... .... 406,837 . 406,961 |.. ..406,969 |.... ) I TS ..04/01/2025 .
476624-BH-3 .. | JERSEY CITY NJ WTR SER B MBIA REV .. ..05/15/2022 .| CALLED @ 100.000 . .705,000 |.. .705,000 . 705,000 |. ..05/15/2027 .
626207-YF-5 .. |MUNICIPAL ELEC AUTH GA PROJ J BAB .. ..04/01/2022 .| CALLED @ 100.000 . . 112,000 |.. . 112,000 . 112,000 |. ..04/01/2057 .
626207-YM-0 .. | MUNICIPAL ELEC AUTH GA PROJ M BAB ..04/01/2022 .| CALLED @ 100.000 . .121,000 |.. .121,000 . 121,000 |. ..04/01/2057 .
835574-BT-0 .. | SONOMA CNTY PENSION SER A MBIA ..12/01/2022 . .... 374,664 . 397,554 |.. .... 400,000 |.... .. 12/01/2022 .
31393X-V8-7 .. | FANNIE MAE SER 2004-35 CL AZ ... ..12/01/2022 .| SCHEDULED REDEMPTION ... |. .... 151,446 ..180,205 |.... ..05/01/2034 .
31395H-RC-6 ...| FHLMC 2870 CL VZ ..12/01/2022 .| SCHEDULED REDEMPTION ... |. .... 456,197 ..491,8%8 |.... ..10/01/2034 .
3128MJ-X8-8 .. | FHLMC PASS THRU SGL FAMILY #G08702 . ..03/10/2022 .| VARIOUS .....oeeeemeeieeeee |oeeenneeeeeeennieees feeeeee. 1,967,677 ... 1,910,314 [ 2,015,680 ..2,006,842 |.... ..04/01/2046 .
31394P-PA-5 ...|FHLMC SER 2755 CL ZM ..12/01/2022 . | SCHEDULED REDEMPTION .. ..02/01/2034 .
31396G-BS-9 .. | FHLMC SERIES 3087 CL NZ ... ..12/01/2022 .| SCHEDULED REDEMPTION ... |. . ..12/01/2035 .
3133TP-60-7 .. |FHR 2235 TZ COIN PROGRAM .. ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ....6,426 ..06/01/2030 .
31393E-N8-8 .. | FNMA 2003-86 CL ZJ . ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ....515,027 . ..09/01/2033 .
31394C-6F-4 ...| FNMA 2005-30 CL Z ..12/01/2022 . | SCHEDULED REDEMPTION .. 120,252 |.. . 126,222 ..04/01/2035 .
31394D-QR-4 ...| FNMA 2005-40 CL Z ..12/01/2022 .| SCHEDULED REDEMPTION .. 312,626 |.. . 344,134 ..05/01/2035 .
31394V-N5-5 ...| FNMA 2006-13 CL ZA . ..12/01/2022 . | SCHEDULED REDEMPTION .. 96,199 ..03/01/2036 .
31394A-M3-7 .. | FNMA SER 2004-67 CL ZA . ..12/01/2022 .| SCHEDULED REDEMPTION ... |. . 408,518 |.. , I .. ..09/01/2034 .
0909999999 Subtotal - Bonds U.S. Special Revenues 6 375,520 6 193,391 6,350,539 84,258 6 434 79% (59,276) (59,276), 202,924 XXX
05379B-AP-2 .. | AVISTA CORP 1ST MTG ... ..04/01/2022 . | MATURED .... 2,500,000 |. ..2,494,250 |.. ..2,500,000 |. . 64,063 [..04/01/2022 .
256677-AC-9 .. | DOLLAR GENERAL CORP SR NT . ..10/06/2022 .| CALLED @ 100.000 . 2,500,000 . 2,236,650 |.. ..2,482,399 |. . 79,219 [..04/15/2023 .
26444G-AC-7 .. | DUKE ENERGY FLORIDA LLC SR SEC ... ..09/01/2022 .| SCHEDULED REDEMPTION ... | eeeevvuueeeeemnnnns Jovvnnneeee. 155,264 [ ooiiil. 155,264 |...oeeeeioee 155,258 [.oevveneneen 155,261 |oeeeeeieciiiees oo B e o B e e 185,264 | e e [ 3,9411..09/01/2029 .
29336U-AB-3 ...|ENLINK MIDSTREAM PARTNER SR NT ... ..08/31/2022 .| TENDER @ 100.875 ........|oeceveenveeeennnnnnes fernnnn... 2,017,500 |.......... 2,000,000 |......... 2,061,020 .... 98,167 |..04/01/2024 .
294429-AJ-4 ...|EQUIFAX INC SR NT ..10/14/2022 .| CALLED @ 100.000 ........|-ecevuueeeeeeennnnnes [ennnn... 10,000,000 |......... 10,000,000 |......... 9,984,800 ... 274,083 |.. 12/15/2022 .
294829-AA-4 ...|ERICSSON LM NT ..06/15/2022 . | MATURED ... 14,937,750 ... 309,375 |..05/15/2022 .
404280-AH-2 .. | HSBC HLDGS PLC SUB NT . ..09/16/2022 . | EXCHANGE ... 998,210 |.. . 65,181 [..09/15/2037 .
637432-BS-3 ...|NATIONAL RURAL UTILITIES .. ..11/01/2022 .| CALLED @ 100.000 . ...499,000 |... ....513,970 . .... 36,677 |..11/01/2026 .
744434-Ci-9 ...|PUBLIC PWR GEN AGY NEB BAB .. ..01/01/2022 .| CALLED @ 100.000 . 285,000 |... ... 285,000 . 285 000 |.. .... 20,640 |..01/01/2041 .
749685-AS-2 .. |RPM INTL INC SR NT ..11/16/2022 . ...5,000,000 |... ..4,993,550 ..4,999,349 |.. ..5,000, ... 172,500 |.. 11/15/2022 .
89236T-ED-3 .. | TOYOTA MOTOR CRED FRN MTN DTD 09/08/17 ...... ..09/08/2022 . 20,051,600 |........ 20,011,315 |.. .20 000,000 |.... ..09/08/2022 .
913026-AT-7 .. |UNITED TELEPHONE FLORIDA NT SER HH . ..11/04/2022 .| CALLED @ 100.000 . . 4,768,867 |.. 4,599,422 .. 4,584,560 |. . (43,560). ..01/15/2025 .
92239M-AG-6 .. | VECTREN UTILITY HOLDINGS NT .... ..10/05/2022 . | EXCHANGE 997,790 |.. 998,500 ..12/01/2035 .
007034-AF-8 .. | ADJUSTABLE RATE MTG TR 2006-2 CL 2A2 . ..12/01/2022 .| VARIOUS ... 20,925 ..05/01/2036 .
059490-AT-2 ...| BANC OF AMERICA FNDG CORP 2006-2 CL 2A12 .. ..12/01/2022 .| SCHOLD REDM/PRIN LOSS . 26,190 ..03/01/2036 .
05946X-EY-5 .. | BANC OF AMERICA FUNDING 2003-3 CL 1A43 . ..12/01/2022 .| SCHEDULED REDEMPTION .. . 594,125 ..10/01/2033 .
058931-BD-7 .. | BANC OF AMERICA FUNDING 2006-3 CL 5A1 ....... ..12/01/2022 .| SCHOLD REDM/PRIN LOSS ..|. .. 67,032 |.. ..03/01/2036 .
05946X-P8-0 .. | BANC OF AMERICA FUNDING CORP 2005-6 2A13 .... ..11/01/2022 .| SCHDLD REDM/PRIN LOSS ..|. .. 41,905 |.. ..10/01/2035 .
05948X-T3-5 .. | BANC OF AMERICA MTG SECUR 2004-A CL 2A3 ..... ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ..02/01/2034 .
05949A-DG-2 ...| BANC OF AMERICA MTG SECUR 2004-D CL 2A2 ..... ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ..06/01/2034 .
05949A-XG-0 .. | BANC OF AMERICA MTG SECUR 2004-K CL 2A1 ..... ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ..12/01/2034 .
161620i-MR-7 .. | CHASE MORTGAGE FINANCE CORP 2005-S2 A29 ..... ..12/01/2022 .| SCHEDULED REDEMPTION ... |. .... 181,812 ..10/01/2035 .
172973-5D-7 .. | CITICORP MORTGAGE SECS 2006-1 CL 1A12 ...... ..10/01/2022 .| SCHEDULED REDEMPTION ... |. .. 117,382 ..02/01/2036 .
17310A-AK-2 .. | CITICORP MORTGAGE SECS 2006-2 CL 1A10 ...... ..12/01/2022 .| SCHDLD REDM/PRIN LOSS ..|. ..04/01/2036 .
12566Q-AD-5 .. | CITIMORTGAGE ALT LOAN TR 2007-A1 CL 1A4 ..12/01/2022 .| SCHOLD REDM/PRIN LOSS . . ..01/01/2037 .
12669G-XM-8 .. | COUNTRYWIDE HOME LOANS 2005-12 CL 1A4 ..12/01/2022 . | SCHEDULED REDEMPTION .. .. 1,449 ..06/01/2035 .
12669G-D3-2 .. | COUNTRYWIDE HOME LOANS 2005-13 CL A11 ..10/01/2022 .| SCHOLD REDM/PRIN LOSS . ..3,31 ..06/01/2035 .
12669G-5T-4 .. | COUNTRYWIDE HOME LOANS 2005-17 CL 1A7 ... ..12/01/2022 .| VARIOUS ...(4,861))... ..09/01/2035 .
225470-P7-2 ...| CREDIT SUISSE MTG CAPITAL 2006-3 CL 4A1 ..... ..12/01/2022 .| SCHEDULED REDEMPTION ... | eeevveeneeeremnnnnns Jovnnnnneeeenn 28,729 [ooieiennnnn 28,729 e 25,848 [t 28,729 i fonneeciininneee [oreemnnnnnnerennnn Jonnnnnnerennnnnnene foreeeeennnnnnnnee Jonnnnneeee 28,729 fooiiiiiiiiiniinns Joovnnniniiaeennnns ..04/01/2036 .
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76112B-YB-0 .. | GMAC MTG CORP LN 2005-AR5 CL 3A1 ..12/01/2022 .| SCHDLD REDM/PRIN LOSS ..|. ...128,227 |... .. 130,092 .. 120,423 4,690 |... ..09/01/2035 .
362341-6R-5 ...| GSR MORTGAGE LOAN TR 2006-1F CL 1A9 .. ..12/01/2022 .| SCHOLD REDM/PRIN LOSS ..|. ....19,928 |... ..02/01/2036 .
362650-AH-6 .. | GSR MORTGAGE LOAN TR 2006-4F CL 2A8 .......... ..01/01/2022 .| SCHEDULED REDEMPTION ... |. ....89,260 |... ..05/01/2036 .
36242D-YD-9 ...| GSR MORTGAGE LOAN TRUST 2005-2F CL 1A6 . ..12/01/2022 .| SCHEDULED REDEMPTION .. . 14,544 ..03/01/2035 .
362341-R7-6 .. | GSR MTG LOAN TR 2005-9F CL 1A13 ..12/01/2022 .| SCHDLD REDM/PRIN LOSS . . 59,582 ..12/01/2035 .
362341-R8-4 ...| GSR MTG LOAN TR 2005-9F CL 1A14 ..12/01/2022 .| SCHOLD REDM/PRIN LOSS . . 29,560 ..12/01/2035 .
362420-H7-1 ...| GSR MTG LOAN TR 2005-AR2 CL 2A1 .. . ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ... 37,355 |... ..04/01/2035 .
466247-A2-9 .. | JP MORGAN MTG TR 2005-S3 CL 1A13 ..ooeveeeeeen | nnens ..11/01/2022 .| SCHOLD REDM/PRIN LOSS ..|. ....29,821 ... ..01/01/2036 .
59020U-SH-9 ...|MERRILL LYNCH MTG INVESTO 2005-A2 CL A1 .....|.cc.... |.. 12/01/2022 . [ SCHEDULED REDEMPTION ... |. ....87,928 |... ..02/01/2035 .
61748H-BQ-3 .. | MORGAN STANLEY MTG LOAN T 2004-6AR CL 3A ... |....... ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ... 46,441 |... ..08/01/2034 .
76111X-P2-3 .. |RESIDENTIAL FUNDING MTG SEC | 2006-S3 A4 ... |....... .12/01/2022 .| SCHOLD REDM/PRIN LOSS .. [. ... 44,691 |... ..03/01/2036 .
939336-23-0 ...| WAMU MTG PASS-THROUGH CER 2005-AR3 CL A1 ....|....... ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ...92,546 |... ..03/01/2035 .
92922F-GU-6 ...| WASHINGTON MUTUAL 2003-S11 CL 2A6 .....evveeee | onnnnns ..12/01/2022 .| SCHEDULED REDEMPTION ... |. . . ..11/01/2033 .
90783X-AA-9 .. |UNION PACIFIC RR CO 07-3 PTC SER 07-3 ........|..ec... ..07/02/2022 .| SCHEDULED REDEMPTION .. .. 341,288 |.. ..01/02/2031 .
127097-AE-3 .. | COTERRA ENERGY INC SR NT 144A ....... ..12/23/2022 . | EXCHANGE ............onn.. 10,000,000 |.. . 9,984,801 |.. ..06/16/2027 .
28932M1-AA-3 .. | ELM RD GENERATING STAT SR SEC 144A . ..08/11/2022 .| SCHEDULED REDEMPTION .. . 820,412 .. .820,412 |.. . 820,412 ..02/11/2030 .
39121J-AE-0 .. | GREAT RIVER ENERGY 1ST MTG 144A MBIA . ..07/01/2022 .| SCHEDULED REDEMPTION .. . 649,439 |.. .690,528 |.. N ..07/01/2038 .
36262G-AC-5 .. | GXO LOGISTICS INC SR NT 144A ..06/28/2022 . .. 4,000,000 . 3 986,233 |.... ..07/15/2031 .
463556-AD-2 ...| IROQUOIS GAS SR NT 144A ....covvvvviiiiiiiiiines | s ..10/31/2022 .| SCHEDULED REDEMPTION ... |. 352,941 ..362,941 |.... ..10/31/2027 .
59748T-AA-7 .. | MIDLAND COGEN VENTURE SR SEC 144A .. . [-.09/15/2022 . [ SCHEDULED REDEMPTION ... |. .... 1,040,000 |......... 1,040,000 ..1,040,000 |.... ..03/15/2025 .
62954H-AA-6 .. |NXP BV/NXP FDG/NXP USA CO GUARNT 144A ....... ..06/19/2022 . | EXCHANGE .. 5,000,000 ......... 5,224,050 ..5,143,923 |.... ..06/18/2026 .
698525-AA-0 .. | PANOCHE ENERGY CENTER SEC 144A ..08/31/2022 .| SCHEDULED REDEMPTION .. .. 13,740 (.. .. 13,534 |.. ... 13,740 |. ..07/31/2029 .
731020-AA-4 .. | POLAR TANKERS INC 144A ..... ..11/10/2022 .| SCHEDULED REDEMPTION .. .211,030 |.. .211,030 |.. ..211,030 |. ..06/10/2037 .
75405U-AA-4 .. |RAS LAFFAN LNG 3 SR SEC 144/ ..09/30/2022 .| SCHEDULED REDEMPTION .. .308,700 |.. .281,303 |.. . 308,700 |. ..09/30/2027 .
87264A-CM-5 .. | T-MOBILE USA INC SR SEC 144A ... ..07/01/2022 . | EXCHANGE ... 10,000,000 |......... 9,989,800 . ..10/15/2062 .
913903-AY-6 .. | UNIVERSAL HEALTH SVCS SR SEC 144A .. . [--12/30/2022 . [EXCHANGE ... ...9,976, .. 10,000,000 |......... 9,974,000 |.......... 9 974,769 |.. ,976, ..01/15/2032 .
98462Y-AE-0 .. | YAMANA GOLD INC SR NT 144A ..01/21/2022 . | EXCHANGE ... ..10,000,000 10,000,000 |.. 10,000,000 |.. 10,000,000 10 000,000 |. ..08/15/2031 .
00842A-AD-1 .. | AGATE BAY MTG LOAN TR 2015-4 CL A4 144A .... |....... [ 12/01/2022 . [ SCHEDULED REDEMPTION .. 183,734 |... 183,734 |.eeeeent 183,992 ... 183,89% |.. 183,734 |.... ..06/01/2045 .
16159-AC-8 .. | CHASE MTG FIN CORP 2019-1 CL A3 144A .........[....... ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ... 445,156 .... 450,790 . 450,790 |.. ..445,156 |.... ..03/01/2050 .
16159G-AC-3 .. | CHASE MTG FIN CORP 2019-ATR CL A3 144A ......|....... .12/01/2022 .| SCHEDULED REDEMPTION ... [. ... 173,149 ... 181,847 .781,885 |.. L 773,149 ... ..07/01/2049 .
12558T-AA-5 .. | CIM TR 2019-J2 CL AT 144A ..ooivvinniniiiinnnn [ e ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ... 736,949 ... 748,004 .748,004 |.. ..736,949 |.... ..10/01/2049 .
29978C-AA-8 .. | EVERBANK MTG LOAN TR 2018-1 CL A1 144A ......|....... ..12/01/2022 .| SCHEDULED REDEMPTION ... |. .... 509,409 ....503,678 . 504,957 |.. ..509,409 |.... ..02/01/2048 .
33850R-AC-6 .. | FLAGSTAR MTG TR 2017-2 CL A3 144A .. ..12/01/2022 .| SCHEDULED REDEMPTION ... |. .... 430,425 .... 410,047 ..10/01/2047 .
33850T-AC-2 .. | FLAGSTAR MTG TR 2018-1 CL A3 144A .. ..10/01/2022 .| SCHEDULED REDEMPTION .. . 284,864 |.. .282,327 |.. . N ..03/01/2048 .
33852D-AD-3 ...| FLAGSTAR MTG TR 2021-1 CL A4 144A .. ..12/01/2022 .| SCHEDULED REDEMPTION .. ..2,119,465 |.. . 2,179,737 |.. ..2,119,465 |. ..01/08/2051 .
46651H-AC-1 .. | JP MORGAN MTG TR 2019-LTV CL A3 144A . ..12/01/2022 .| SCHEDULED REDEMPTION .. . 855,548 |.. .866,911 |.. ..855,548 |. ..03/01/2050 .
67389M-AC-5 .. | OAKS MTG TR SER 2015-1 CL A3 144A .. ..12/01/2022 . | SCHEDULED REDEMPTION .. . 193,828 |.. 197,644 |.. ..04/01/2046 .
81745N-AR-0 .. | SEQUOIA MTG TR 2014-1 CL 2A5 144A .. ..12/01/2022 .| SCHEDULED REDEMPTION .. . 232,846 |.. . 235,866 |.. ..04/01/2044 .
81746L-AU-6 .. | SEQUOIA MTG TR 2015-3 CL A19 144A .........oo. | |oe 12/01/2022 . [ SCHEDULED REDEMPTION ... |. .... 534,394 ....534,018 . . ..07/01/2045 .
81746R-AA-7 .. | SEQUOIA MTG TR 2016 CL 2A1 144A ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ... 374,942 .... 385,352 .. (10,411)f... ..08/01/2046 .
81747D-AA-7 .. | SEQUOIA MTG TR 2018-CH1 CL A1 144A . ..12/01/2022 .| SCHEDULED REDEMPTION ... |. .... 586,043 .... 595,565 ...(12,949)f... ..03/01/2048 .
81747L-AA-9 .. | SEQUOIA MTG TR 2018-CH4 CL A1 144A ..o |ennnne ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ... 530,385 .... 537,412 ..10/01/2048 .
81748B-AB-8 .. | SEQUOIA MTG TR 2019-3 CL A2 144A ... - ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ... 122,155 ... 734,905 ..09/01/2049 .
95001T-AS-4 .. |WELLS FARGO MTG SEC 2019-1 CL A17 144A ......|....... ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ... 443,769 ... 439,540 ..11/01/2048 .
949831-AA-9 .. | WIELLS FARGO MTG SEC 2019-3 CL A1 144A ..12/01/2022 .| SCHEDULED REDEMPTION . 518,349 |.. . 525,639 |.. N ..07/01/2049 .
36192H-AG-9 .. | GS MTG SEC CORP 2012-ALO CL B 144A . ..04/12/2022 .| CALLED @ 100.000 . 10 000,000 10,000,000 |.. 10,149,254 |.. 10 004,521 10 000 000 | ..04/01/2034 .
36192H-AJ-3 ...|GS MTG SEC CORP 2012-ALO CL C 144A .... ..04/12/2022 .| CALLED @ 100.000 . ..10,000,000 10,000,000 |.. 10,021,292 |.. 10,000,662 10,000,000 |. ..04/01/2034 .
36192H-AL-8 .. | GS MTG SECURITIES TR 2012-ALO CL D 144A ..04/12/2022 .| CALLED @ 100.000 . ..10,000,000 |. 10,000,000 |.. . 9,618,750 |.. 9,992,913 10,000,000 |. ..04/01/2034 .
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Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
68241F-AA-0 .. |ONE LINCOLN STREET 2004-C3 CL A1 144A ....... |....... ..12/11/2022 .| SCHEDULED REDEMPTION .. . 1,580,659 |.. 8,135 ... ..10/11/2030 .
021345-AA-1 .. | ALTA WIND HLDGS LLC PTC 144A .......cccevmnennns ..06/30/2022 . .... 168,569 |.. ..06/30/2035 .
02665U-AA-3 .. | AMERICAN HOMES 4RENT 2014-SFR2 CL A 144A .... ..12/01/2022 .| SCHEDULED REDEMPTION ... |. ... 180,721 .... 180,712 .180,718 |.. ..10/01/2036 .
20755D-AA-4 .. | CAS TR2022-R08 CL1-M1 144A ................. ..12/27/2022 .| SCHEDULED REDEMPTION .. 573,734 .. 573,734 |.. ..07/25/2042 .
21873E-AA-7 .. | COREVEST AMER FIN LTD 2022-1 CL A 144A . ..12/01/2022 . | SCHEDULED REDEMPTION .. . 147,404 |.. . 147,397 |.. ..07/01/2052 .
25755T-AJ-9 ...| DOMINOS PIZZA MSTR 2018-1A CL A2l 144A . ..10/25/2022 .| SCHEDULED REDEMPTION .. ....6,163 .. ....5,952 |.. . ..07/25/2048 .
29248D-AA-0 .. |ENA NORTE TR NT 144A .....oviiiiiiiiiiiiiininnns ..10/25/2022 .| SCHEDULED REDEMPTION ... |. ... 411,428 ... 411,428 L411,428 |.. ..10/26/2027 .
35564K-H3-6 ...|FHLMC - STACR 2022-DNA6 CL M1A 144A ..........|....... ..12/27/2022 .| SCHEDULED REDEMPTION ... | eeeeveueeeeeemnnnnns Jouennnn 1,084,210 [ 1 034,210 |......... 1,034,210 ..09/25/2042 .
35564K-L3-1 .. |FHLMC - STACR 2022-DNA7 CL M1A 144A ..12/27/2022 .| SCHEDULED REDEMPTION .. ..1,282,567 |.. . 1,282,567 |.. ..03/25/2052 .
35564K-E3-9 ...|FHLMC - STACR 2022-HQA3 CL M1A 144A .. ..12/27/2022 .| SCHEDULED REDEMPTION .. 510,775 .. 510,775 |.. ..08/25/2042 .
38237G-AA-7 .. | GOODLEAP SUSTAINABLE 2021-4GS CL A 144A ..12/20/2022 .| SCHEDULED REDEMPTION .. . 332,218 |.. . 282,074 |.. ..07/20/2048 .
43283G-AB-8 .. |HILTON GRAND VCTNS TR 2022-2A CL B 144A ... ..12/25/2022 .| SCHEDULED REDEMPTION .. . 345,252 |.. . 345,174 |.. ..01/25/2037 .
69410A-AA-4 .. | PACEWELL 5 TR 2022-1 CL A 144A ......... ..12/10/2022 .| SCHEDULED REDEMPTION .. ....3,829[.. ....3,829 [.. ..04/10/2041 .
746246-AA-5 .. | PUREWEST FUNDING LLC 2022-1 CL A1 144A ......|....... |.. 12/05/2022 .| SCHEDULED REDEMPTION ... | .... 650,738 ...650,738 ..12/05/2037 .
87342R-AJ-3 ...| TACO BELL FNDG, LLC 2021-1A CL A23 144A .....|....... ..11/25/2022 .| SCHEDULED REDEMPTION ... |. .. 75,000 ..08/26/2051 .
90983V-AA-1 .. |UNITED CMNTYS LLC MIL HSG .eveeeeeeineeeeeeen | s .09/15/2022 .| SCHEDULED REDEMPTION ... [. ...35,803 ..09/15/2051 .
08516*-AA-8 .. |BERLIN STATION SR NT SER A ..oevvvniiiviininnnes cenns ..10/31/2022 .| SCHEDULED REDEMPTION ... |. .... 600,000 .... 367,998 ..09/30/2031 .
12806*-AH-4 .. | CAITHNESS LONG ISLAND SER H SR SEC NT ..07/15/2022 .| SCHEDULED REDEMPTION .. . 264,300 |.. . 264,300 |.. 264 300 ..01/15/2032 .
G1981*-AA-2 .. | CAYMAN UNIVERSE SR NT ... ..09/30/2022 . | SCHEDULED REDEMPTION .. . 638,865 |.. .634,049 |.. . 640,194 .(1,330) N ..09/30/2045 .
28501*-AC-9 .. | ELECTRIC TRANSMISSION TX SR NT SER A . ..02/16/2022 . |MATURED ........covnnnnn . 5,000,000 |.. .5,000,000 .. . 5,000,000 5 000 000 | ..02/16/2022 .
44416%-AB-2 .. |HUDSON TRANSMISSION PTRS SR SEC NT 2033 ..... |....... ..11/30/2022 . | SCHEDULED REDEMPTION .. 441,968 |............ 441,968 ... 441,068 |.. 441,98 |.... ..05/31/2033 .
61773*-AA-5 .. | MORONGO TRANSMISSION SER A SEC ... ..12/31/2022 .| SCHEDULED REDEMPTION ... |. .... 201,246 .... 201,246 .201,246 |.. ..201,246 |.... ..07/12/2051 .
P7077@-AF-1 .. |NASSAU AIRPORT DEV CO LTD SR NT .. ..12/31/2022 .| SCHEDULED REDEMPTION .. .600,000 |.. .600,000 .. .600,000 . 600,000 |. ..11/30/2033 .
64318@-AA-9 .. |NEW CARDINALS STADIUM LLC SR SEC NT A ..06/30/2022 .| SCHEDULED REDEMPTION .. . 164,565 |.. . 164,565 |.. . 164,565 ..164,565 |. ..06/30/2032 .
677730-A@-2 .. | OHIO VALLEY ELEC SR NT SER 2007-B ..... ..12/15/2022 .| SCHEDULED REDEMPTION 41,714 I AT 41,714 LA T4 ..06/15/2040 .
G78158-AG-6 .. | SAP IRELAND US-FINL SVCS LTD SR NT SER C .... ..11/15/2022 . | MATURED .. 10,000,000 |........ 10,000,000 10,000,000 |.. 10,000,000 |.... .. 11/15/2022 .
84055%-AA-6 .. | SO. TEXAS ELEC 1ST MTG SER 2009B ..........c.co|eeennes ..01/01/2022 .| SCHEDULED REDEMPTION ... |. .... 588,235 .... 588,235 ..01/01/2028 .
89255#-AA-9 .. | TRADEMARK ROYALTY SR SEC NTS DUE 2048 ....... ..12/01/2022 .| SCHEDULED REDEMPTION ... |eevveeneeeeemmninne foeeeeeeennn 2,578 | 2,578 e 2,578 . ..07/01/2048 .
96188#-AA-6 .. |WETT HLDGS LLC SR NT .........cceeee ..12/31/2022 .| SCHEDULED REDEMPTION .. ... 172,222 172,222 .. .. 12/18/2024 .
10623*-AA-4 .. | BRAZOS SANDY CRK SR NT SER 2009A . ..12/15/2022 . | VARIOUS ........ccennnnn ..2,726,882 .. . . (799,280) ... |..06/30/2024 .
25512V-AA-7 .. | DIVERSIFIED ABS PHASE VI LLC ... ..11/28/2022 .| SCHEDULED REDEMPTION .. . 339,936 |.. .331,000 .. .. 8,936 .. 2,266 [..11/28/2039 .
25654#-AA-0 .. | DODGER TICKETS LLC SR NT SER A SGI . ..03/31/2022 .| SCHEDULED REDEMPTION .. . 392,887 |.. .392,887 |.. . 22,237 |..03/31/2030 .
85234#-AB-1 .. | STADIUM FUNDING TRUST SER 1 SR SEC NTS ..04/01/2022 .| SCHEDULED REDEMPTION ... |. ... 328,247 ... 328,247 N .. 16,412 (..04/01/2039 .
94406#-AA-7 .. | WAWA LEASE-BACKED PASS-THRU TR SER 2014 .....|....... .. 12/22/2022 .| VARIOUS ......eeeevvnenneee]iormnnnnnnneeeennnnns Jonnnnnn. 5,908,284 [ 5,903,284 |......... 5,903,284 |..........5,903,284 [.....covuuiiiiiinn | feeeeiii foeeieeeeciies e [eeeeens 5 903,284 [...eevvvniiiiiene foieneeeeiiiiinees o o 231,493 |..12/10/2029 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 195,463,424 196, 158,418 194,970,436 190,433,079 213,871 830,307 (616,436) 195,004,483 441,442 441,442 5,195,391 XXX
2509999997. Total - Bonds - Part 4 201,838,944 202,476,576 201,163,826 196,783,618 298,129 830,307 (532,178) 201,439,278 382,165 382,165 5,398,315 XXX
2509999998. Total - Bonds - Part 5 10,000,000 10,000,000 10,000,000 10,000,000 308,333 XXX
2509999999. Total - Bonds 211,838,944 212,476,576 211,163,826 196,783,618 298,129 830,307 (532,178) 211,439,278 382,165 382,165 5,706,648 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 211,838,944 XXX 211,163,826 196,783,618 298,129 830,307 (532,178) 211,439,278 382,165 382,165 5,706,648 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
544445-VB-2 ...[LOS ANGELES CA DEPT OF ARPTS A .......... [.eeeenn ..09/27/2022 .| BANK OF AMERICA ........ccevnnnnnns .. 12/27/2022 | CONVERSION ....ovvvvnviinns Jovvnnnnns 10,000,000 |...... 10,000,000 |...... 10,000,000 |........ 10,000,000 J...eennvvviinnnnnns fooviiiiiiiiniiin i oo e Lo e foin e 308,333 |......... 186,111
0909999999. Subtotal - Bonds - U.S. Special Revenues 10,000,000 10,000,000 10,000,000 10,000,000 308,333 186, 111
2509999998. Total - Bonds 10,000,000 10,000,000 10,000,000 10,000,000 308,333 186,111
4509999998. Total - Preferred Stocks
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

10,000,000 10,000,000 10,000,000

308,333 186, 111




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

E16, E17



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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)

813

1 YR SPX CALL SPREAD
OPTION #117016 DUE
MAT, NEXT PMT INDEXED LIFE PRODUCTS CREDIT SUISSE
08/14/2023 v [ e EXH5 oo Equity/Index | INTERNATIONAL ... ESBDKGHJYYYJLNBC3868 |- 08/15/2022 |. 08/14/2023 |vuvevvvevevs |ovne 4,010,005 |.....4,297/4,641 |...cvvvrnrrrirns [oenenne 178,044 |......... (67,989)|.......... 73,273 (M foeiins 73,273 [oeunnee [CL07:7)) IS R (67,989)..vveveveneis foreeereiereeine [ e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #117017 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS CREDIT SUISSE

08/14/2023 . [ e EXH5 oo Equity/Index | INTERNATIONAL ... ESBDKGMJYYYJLNBC3868 |- 08/15/2022 |. 08/14/2023 |..vvvvvevvins ovevnennne 309,996 |.....4,297/4,483 |...cvovrevriis |orereninns 7,936 |.eenene (3,031 v 3,675 [ e [ 3,675 [.evenen [G17:11)) IS U (3,031)] evevererereines foereeeieieiien | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #117609 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL

00/14/2023 .o [ e EXH5 oo Equity/Index |PLC wovevevevenrnnnnne 4PQUHN3JPFGFNF3BBB53 |- 00/14/2022 |. 09/14/2023 |vuvevvvevns |ovnee 2,700,018 .....3,946/4,262 | ....vvvrverens [oenenne 119,340 |......... (35,639)]........ 102,866 | . vvvveeee fornennn 102,666 |.......... 18,965 [o.vvveverereiens e (35,639))-+.vevveeecienns [oerereeriieeiien | eeeeeeens 85/85 ..........

1 YR SPX CALL SPREAD
OPTION #117610 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS CREDIT SUISSE
09/14/2023 .evvveere [ e EXH5 o Equity/Index | INTERNATIONAL ...... ESBDKGMJYYYJLNBC3868 . 09/14/2022 . 09/14/2023 |...vevvnvevees [evene 1,610,012 .....3,946/4, 117 [ccveoveveiniins [ 40,894 |......... (12,212)) v 36,050 [ venvevenes ferreninnn 36,080 [0vovnene 7,368 [oeeveeeerieis [ (12,212)) e foeveerieeieees | v 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #118006 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK NA
10/16/2023 oevveevees | eeeieeeiee s EXH5 o EqUity/Index | veeeereeeerueeerieeenns KB1HIDSPRFMYMCUFXTO9 . 10/14/2022 . 10/16/2023 |..vevvvevees [oevene 1,550,000 .....3,583/3,852 [....vevvveveians |oreneins 63,395 [......... (13,646)].......... 75,690 [ veveeenen ferveninns 75,690 |.......... 25,98 [ [ (13,646)). .o [oeerieeneeeries | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #118007 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS
10/16/2023 .oveceies | e EXH5 o Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSP83 . 10/14/2022 |. 10/16/2023 |.vevvevvvvcnns fervennnes 220,000 |.....3,583/3,732 [..cvevreeriians | 5,199 |.oennene [GIREL:)) 6,180 [.eoveeeees [ 6,180 [.o.oevenen. 2,100 [ovenrieeiieis [ [GRE)) PRI FIRIITR EPRT 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119005 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS
/1472023 e e EXH5 o Equity/Index |BARCLAYS BANK PLC  GBGSEF7VJPSITOUKSS73 . 11/14/2022 . 11/14/2028 |.vvcevvvceres [oenene 2,180,009 |.....3,957/4,254 |...veuvrvenrranns forneinne 92,214 |......... (12,127)) e 81,286 | .eveeees ferreninnn 81,286 |...vevennnn 1,199 [ [ (12,127)e e e | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119006 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS

T/14/2023 ooveiees | e EXH5 oo Equity/Index |BARCLAYS BANK PLC ~ GBGSEF7VJPSITOUKSS73 . 11/14/2022 | 11/14/2028 |..vvcevrvceres [oenene 1,280,012/.....3,957/4,122 [cvvevrieriran |oreeins 31,680 |.......... (4,166)]...v.nee p2: (1) PSRN U 28,270 [cevvveeins L] S A [CIR1:1:) PN ISR PR 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #119509 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL

12/14/2023 v | e EXH5 oo Equity/Index |PLC v.vovevvrveinens 4POUHN3JPFGFNF3BB653 . 12/14/2022 . 12/14/2023 |..vvevvvcive fovenee 2,299,986 |.....3,995/4,295 [......oveirriis ferreienne 99,567 ... (4,910)]cvenee 7178 S S 84,024 |......... [QLUJ:KE)) AU R (4,990). v oo | v 85/85 ..........

1 YR SPX CALL SPREAD
OPTION #119510 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS

12/14/2023 v | e EXH5 oo Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSPB3 . 12/14/2022 . 12/14/2023 |..vcvvvceve fovenes 2,699,997 |.....3,995/4,162 [.....eoveirrirs [ 68,368 |.......... (3,372)f.enee 58,640 |.vvvees forreninne 58,640 |.......... [(C35:157:)) U S (3,372)) v oo | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #444 DUE MAT, [ INDEXED LIFE PRODUCTS CREDIT SUISSE

NEXT PMT 01/17/2023 . |.... Equity/Index | INTERNATIONAL ...... ESBDKGMJYYYJLNBC3868 | 01/14/2022 |. 01/17/2023 |.... I - 1,519,996 |.....4,663/5,036 |.. ...(62,518)|... ....(3,053)|. I (62,518)|..

1 YR SPX CALL SPREAD MORGAN STANLEY &

OPTION #445 DUE MAT, [ INDEXED LIFE PRODUCTS CO. INTERNATIONAL

NEXT PUT 01/17/2023 . [ evveeeeeeceeiecenes EXH5 oo Equity/Index |PLC .ovovevevenrnnnnne 4POUHN3JPFGFNF3BB653 . 01/14/2022 | 01/17/2023 |..vvcvvvciie fovernes 2,829,977 |.....4,663/4,865 [......coevrrrerns ferreienne 71,599 ... (68,486)............. (7)) IS (X7)) (3,345)). v [ (68,486)[..vvveveneees |oreeererereerines [ e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #459 DUE MAT, [ INDEXED LIFE PRODUCTS GOLDMAN SACHS

NEXT PMT 02/14/2023 . [.cveevveniiiiiiiiiee, EXH5 ........ Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 02/14/2022 . 02/14/2023 |..vcvvvevree forerne 1,739,980 ... 4,402/4,754 |..ovcvrverreians |oreeins 76,559 |......... (67,330))-.cvevnee 7.3 [ RO 825 |.......... (8,404)..veveeeereears forreins (67,330)- v [oeereeerieeriens | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #460 DUE MAT, | INDEXED LIFE PRODUCTS WELLS FARGO BANK NA

NEXT PMT 02/14/2023 . [.eveveeveiiiiieiiiine, EXH5 oo EQUity/IndeX | .eveeeeererereneeeennnes KBIH1DSPRFMYMCUFXTO9 . 02/14/2022 |. 02/14/2023 |..vvvevevvis overnrnnns 449,983 |.....4,402/4,592 |....covveerain fornne 11,430 | (10,052))- v L3 S AT 181 [ [FRL74) PSS B (10,052)]. v foreverereieeienes | v 85/85 ..........
1 YR SPX CALL SPREAD MORGAN STANLEY &

OPTION #463 DUE MAT, [ INDEXED LIFE PRODUCTS 0. INTERNATIONAL

NEXT PMT 03/14/2023 . [..ccovvveeeeiiiiiiieeannns EXHS ........ Equity/Index [PLC .....eeen...... 4PQUHN3JPFGFNF3BB653 [ 03/14/2022 |. 03/14/2023 |.......eveeeeee. | 1,890,002]..... 4,173/4,507 |.oeeeeeeee o 81,629 |......... (65,527)|........... 13,378 .o [ 13,373 .......... (2,729 foreee (65,527 )].ceeeeiieieeeee | | e 85/85 ..........
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current

of Item(s) Strike Initial Cost | Year Initial Credit Hedge

Hedged, Price, of Un- Cost of 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 Year-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)

1 YR SPX CALL SPREAD
OPTION #464 DUE MAT, [ INDEXED LIFE PRODUCTS CREDIT SUISSE
NEXT PMT 03/14/2023 . | .coevviiininiiiiiiniinnnns EXHS ........ Equity/Index | INTERNATIONAL ...... ES8DKGMJYYYJLNBC3868  |. 03/14/2022 |. 03/14/2023 |...eeeevvveennn feeeee 1,010,018]..... 4173/4,354 | [ 25,351 |eeeennnn (20,350))-..0 e 5,382 | cevninnn feeeeeeeenee 5,382 |cevens K1 1 S IS (20,350)[- e eeeeeeeeeeee Jrmeeeeeeeeee | e 85/85 ..........
1 YR SPX CALL SPREAD MORGAN STANLEY &
OPTION #468 DUE MAT, [ INDEXED LIFE PRODUCTS CO. INTERNAT IONAL
NEXT PUT 04/14/2023 . [ ..vvvvererircecreana, EXH5 ........ Equity/Index |PLC .ovovevevrerennne 4POUHN3JPFGFNF3BB653 . 04/14/2022 |. 04/14/2023 |...vcvveveevne foceneee 2,089,994 |.....4,393/4,744 [.....ooooeviiens [, 93,925 ... (67,420)|............ 8,473 [ veveverens [ 8,473 |......... [QLH0X7J) S R (67,420). v Joreeeeeeeeeens | e 85/85 .........
1 YR SPX CALL SPREAD
OPTION #469 DUE MAT, | INDEXED LIFE PRODUCTS WELLS FARGO BANK NA
NEXT PMT 04/14/2023 . | .coeviiiiniieiiiiininnnns EXHS ........ Equity/Index |.oeevrriiinnnnniinnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/14/2022 |. 04/14/2023 |....eeeevvevennn foeeeeennee 590,013 ]..... 4,393/4,583 ..ooveeeeieeees | 15,281 ......... (10,969)|........... 1,836 |oeeeeiiinn Jereeeees 1,836 [...ccennn [P2:7/:)) PO A, (10,969)[- e eeveeeeeeeee Jommeeeeeemieee | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #471 DUE MAT, [ INDEXED LIFE PRODUCTS GOLDMAN SACHS
NEXT PMT 05/15/2023 . |.coeeeeiiiieieeeiiiinnnns EXHS ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/16/2022 |. 05/15/2023 |...evvvvnvvvnnn fennnnns 2,679,9%|..... 4,008/4,329 |...covvnniiiinnnn ferneenes 115,508 |......... (72,986).......... 69,447 | .oeeeei [ 69,447 |.......... 26,925 |oeveeniiiini e (72,986)[....ccvvvnnnnrennn Jornnneneiiiiinns | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #472 DUE MAT, [ INDEXED LIFE PRODUCTS CREDIT SUISSE
NEXT PMT 05/15/2023 . |.covvvvivriniiiciiininnnns EXHS ........ Equity/Index | INTERNATIONAL ...... ES8DKGMJYYYJLNBC3868  |. 05/16/2022 |. 05/15/2023 |..eveeeveevennn foeeeeennee 250,020 ..... 4,008/4,182 |..eveeeeeeennn [ 6,175 (.......... (3,902)f........... 3 [ 4,238 .ot 1,965 [ceeeeeeeeeeee s (3,902)]-v e eeeeeeieee feeemmneeeeeeenn [ eeviis 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #477 DUE MAT, [ INDEXED LIFE PRODUCTS GOLDMAN SACHS
NEXT PUT 06/14/2023 . [ .vvvvereriececrnnn. EXH5 ........ Equity/Index | INTERNATIONAL ... 1122LROWP2IHZNBBBKS28 . 06/14/2022 . 06/14/2023 |....vevvevevvne focerene 3,650,012 ].....3,735/4,034 |o..ocvveverrerenns e 156,950 |......... (86,430)f......... 165,549 [vovovevenns forenn 165,549 |......... 95,029 [.vvrerrereeens [ereeeens (86,430)...vveveveerers forererereeeeren | e 85/85 .........
1 YR SPX CALL SPREAD
OPTION #478 DUE MAT, | INDEXED LIFE PRODUCTS WELLS FARGO BANK NA
NEXT PMT 06/14/2023 . | .oovevvvnieeiiiiininnnns EXH 5 . |Equity/Index . KB1H1DSPRFMYMCUFXT09 |. 06/14/2022 |. 06/14/2023 |.. P PO 1,460,012]..... 3,735/3,897 |.ceevveeeeeeenen feeeeeeee . 85,770 |- (19,698)........... 38,484 | ........... ... 38,484 |.......... 2,412 | | L(19,898)[- e eeeeeeeeeeeen [ | e 85/85
1 YR SPX CALL SPREAD
OPTION #480 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PUT 07/14/2023 . [ .vvvrerercececrenn, EXH5 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTDSPUAT |.07/14/2022 |.07/14/2023 |..evevevveveres foveeee 2,209,981|.....3,790/4,004 [.......oeveiers feorennnns 96,35 |......... (45,142)].......... 95,850 [ .voveveeens oo 95,850 |.......... 44,636 [.verererreeens [oeeeeees (45, 142)) v oo | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #481 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 07/14/2023 . | .coiiiiiiniiiiiiiinnnnnns EXH5 ........ Equity/Index | BARCLAYS BANK PLC  G5GSEF7VJP5I70UKS573 |. 07/14/2022 |. 07/14/2023 |......ccovvueies Joevrnnnnns 750,002]..... 3,790/3,955 [ eeevveneeieeinnn feaeeeeeens 18,773 |.......... (8,795).......... 18,938 [.iieiiinn foevennnnns 18,938 [.....cc.... 8,960 [-oeiieiiiiiiniaes Joenninns (8,795)[- e evevemmereeeee formnneeeernnnnes | nneeeeens 85/85 ..........
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 1,577,302 (767,816 971,886 | XXX 971,886 162,400 (767,815), XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,577,302 (767,816 971,886 | XXX 971,886 162,400 (767,815), XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX 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 1,577,302 (767,816 971,886 | XXX 971,886 162,400 (767,815), XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
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 1,577,302 (767,816 971,886 | XXX 971,886 162,400 (767,815) 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
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
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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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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)
0989999999. Total Written Options XXX XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
SOFR/FIXED INT RATE Interest (0| 2.96
SWAP #194866 .......... VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 10/04/2022 |. 10/06/2052 |....evvnvvvvnnn foenns 4,000,000 |(SOFRINDXC4 0) [+eevevvrvnennnens Joevnnnneeeeiinins foerieennne 18,374 |....... (193,793)] cevvennnee [oevnnns (193,793)|....... (193,793)]. oo [ [ | 109,154 | 0002 ..ovvennnnns
3M LIB/FIXED INT RATI
SWAP #290 .... ... |VARIABLE ANNUITY ..... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/04/2019 |. 02/06/2029 |.... P 12,000,000 [2.77 (LIB3MO 0) |.. ...107,094 |....... (760,283)| ... (760,283)f.... (1,810,670)).
3\ LIB/FIXED
SWAP #295 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/19/2019 |. 02/21/2029 |......evvnvvvven feunnns 12,000,000 2.69 (LIB3MO 0) [o.evvvvvvvennnenns fovnnnneeeeiiiinn [ 105,489 |....... (815,358)[..cvenens feeneee (815,358)|..... (1,805, 777)[...vvvvnnnnnnnnnnn fervvenenneeiiiiens feeeeeeeeeeee [ 770 | o 0002 ..ovvennnnns
3\ LIB/FIXED
SWAP #298 .... VARIABLE ANNUITY ..... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/11/2019 |. 03/13/2029 |.... P 12,000,000 [2.68 (LIB3MO 0) |.. 111,704 ). (820,757 ... (820,757)f..... (1,813,830)f.
3\ LIB/FIXED
SWAP #301 ...eevnnnnnnns VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/18/2019 . 03/20/2039 |....evvvvvvvrnnn foennnns 4,000,0001.2.8 (LIBMO 0) [oeeunrvvernnnnnnns Joevnnnneereinnnns foeriiinnne 37,79 |....... (480,750)( . .evvnenn Jeunneen (480,750)f..... (QIRRTITA) AU R R RRTRRNE: |12 I 0002 ..ovvennnnns
3\ LIB/FIXED
SWAP #330 .... VARIABLE ANNUITY ..... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 11/06/2019 |. 11/08/2039 |.... o feeeeenn 1,200,000 1.91 (LIB3MO 0) |.. T R (282,142)] cevveevnes foennnns (282,142)....... (313,511 e [ e 24640 0002
3\ LIB/FIXED
SWAP #331 ....cevvvnnnnn VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 11/13/2019 |. 11/15/2039 |......eevvvvvven feunnns 12,000,000 1.94 (LIB3MO 0) [o.evvvvvevnnnnnns Jvrnnniieiiininn [ 11,144 |..... (2,773,207 ceveneeecn | (2,773,207)|..... (3,150, 411)|.ceeeeeiiiiiiiiins | [ [0, 246,548 | 0002 .oovvennnnns
3\ LIB/FIXED
SWAP #332 ......ccevnnen VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 11/13/2019 |. 11/15/2029 |......eevvvvvven founnns 10,000,000 [1.79 (LIB3MO 0) |..vvvvvvnnrvvrnnn fooneerrerinninnes fovvennnnns (5,663)..... (1,267,004)..ccneeeecn |onne (1,267,094)|..... (1,473,381))eceveveeeiiieiiens | [ [ 131,144 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #335 ......ccevvnen VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/02/2019 [. 12/04/2029 |.....evvvvvrnnn foenns 1,000,000 |1.76 (LIB3MO 0) [-oeevvvveennerenns Jornnneeeervnnines foevvnnnnnns 4,240 |....... (129,159)] cevvennes [oevnnns (129,159)|....... (RLYAVL::) R TR R R, 13,164 | .......... 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #338 ........eennnn VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/03/2020 . 01/07/2040 |.....evvvvvvvnnn fonnnns 1,000,000 1.95 (LIB3MO 0) [-oeevveveennvrnnnn Jornneeeeiiinines foevvinnnnns 1,381 ....... (231,376)( . evenees Jeeneen (231,376)|....... (263,681)[.....cccvvnnneens Joevvnnnneeeeinnnn [ s 20,634 .......... 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #341 .......ceeeees VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/27/2020 |. 01/29/2030 |....evvvnvvvvnnn fonnnns 1,000,000 |1.57 (LIB3MO 0) [..evvvvvennnenns Jvvnieieiciinins [ (3,164)....... (142,962)] .evvvevnne [oevnnns (142,962)|....... (146,598)[.....cevvvvnnnens Joevvnnneeeeeinnes [ e 13,309 [ cevvennnns 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #345 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/18/2020 |. 02/20/2030 |.....euvvvvvvenn foennnne 1,000,000.1.5 (LIB3MO 0) [cvevvverennienns Jevnieeeiciinins [ (3,101)....... (148,335)] cevvennns [oennnns (148,335)|....... (RLIIYED A FUTURTN R R, 13,365 wevvnnnnns 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #346 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/25/2020 |. 02/27/2030 |....evvnvvvvvnnn fonnnne 1,000,000 1.3 (LIB3MO 0) [coeevveerennnenns Jenninieeiciinins [ (4,661)....... (160,961)] .evvveenns [oeennns (160,961)f....... (143,699)]...evveeevvinnnnn [ e o 13,383 [ cevrnnnnns 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #347 .....coevnnnns VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/02/2020 |. 03/04/2030 |......evvvvvvnn foennnne 1,250,000 {1.08 (LIB3MO 0) |evveenrvvvrnnnnns foovrevvniiiiiiens fovninns (3,263)]....... (218,971) e | (218,971)f....... [RVETETL)) A TN R R, 16,745 .......... 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #348 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/09/2020 [. 03/11/2030 |..evvvennvvvnnnn foennnns 1,000,000 10.69 (LIB3MO 0) [..eevveveennevnen Jernnnneereinninnes [oeeeenne (10,604)....... (199,688)(....cuvvenn |ounneen (199,688)f....... [REZIIT0) A N R R, 13,414 ...l 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #356 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/30/2020 [. 05/04/2030 |......evvvvvnnn foennnne 1,300,000.0.6 (LIB3MO 0) [-oeeevvevennvinns Jovnniieiiiinins [ (16,528)f....... (270,965)( ...cvvvvenn Jeunneen (270,965)|....... [RVECTRY::) R TR R R, 17,616 | ...oeeen 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #363 .........euent VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 08/13/2020 |. 08/17/2030 |....evvvvvvvnnn fonnnns 1,200,000 10.69 (LIB3MO 0) [..eevvveenneenes fovneneereinnnnes [oeveenne (13,761)....... (251,193)] cevvennnes [oennnns (251,193)|....... [ (T¢I EPPRR RPN RN RN 16,577 | weeeenes 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #368 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 10/05/2020 |. 10/07/2030 |...evvvnnvvvvnnn foennns 3,300,000 (0.79 (LIBMO 0) |-evvvvunnrevrnnnn feorereirvnninenes Jovvnnnnns (33,444)|....... (677,080)] +cvvevnnn foennnne (677,080),....... [7(08°5515)) AR FRRURUTRN R . 46,001 [ .......... 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #369 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 10/05/2020 |. 10/07/2040 |.....euvvvvvvnnn fonnnns 3,000,000 1.14 (LIB3MO 0) [cevvenrrvrmmnnnnns Joovevnnnnieeiinns foreennns (19,901)f..... (1,027,222)] cevvvvnnnnn fennnn (1,027,222)....... (W2 TR V) S FRTURTN R R, 63,251 .......... 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #370 .evvnnnnnnens VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 10/05/2020 |. 10/07/2050 |....evvnvvvvnnn fonnnns 3,100,000 [1.21 (LIB3MO 0) [ceveviveirnnnnns Joevvnnnneneeennns fooeeens (18,410)..... (1,274,464) ..covvnnnns fennnn (1,274,464)....... (891,543)]..cvvveeeviinnnnn [ e e 81,706 ..oeeennns 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #379 .....cevvnnnns VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 11/03/2020 |. 11/05/2030 |...evvnnnvvvinnn fonnnne 4,000,00010.89 (LIB3MO 0) [ceveenrvvemmnnnnns Joovevmnnnireinnns foreeenns (39,000)f....... (801,455)(...cvvnens Jevnenn (801,455)|....... (582,187)[..eeeveevninens Jeevvnineeeeeinnes [ s 56,043 | .......... 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #380 .....evvnnnnns VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 11/09/2020 |. 11/12/2040 |.......evvvvvven founnns 13,000,000 1.34 (LIB3MO 0) [c.evivvrveennnnens fovnnnneeeciiiinns [ (67,294)..... (4,135,833)] .ccvvvnnnnn fnnnn (4,135,833)..... (T2 X270 | FRR KPR PR PR 274,847 | .......... 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #381 ....eevnvnnnes VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 11/09/2020 |. 11/12/2050 |......eevnvvvvnn feunnns 10,000,000 [1.41 (LIB3MO 0) |-eevvvvvnnrevvrnnn foonererenniinenes fovvnnnnns (44,525)|..... (3,769,982)| ..cevvunnnn fennnn (3,769,982)|..... (2,996,304)]..0vunneeviinnnnns foorrrnniniiniiens frrreenneeiinins foeeeinnnn 264,031
3\ LIB/FIXED
SWAP #382 ........eennns VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 11/09/2020 |. 11/12/2050 |...evvennvvvnnnn fonnnns 3,000,000 [1.42 (LIBMO 0) [cevennrevrmmnnnnns foovermnnnireennns foreennnns (12,937)f..... (1,123,526)] ..evvvnnnnn fennnn (1,123,526)....... (901,332)].cevvvneeevennnnn fooreeiniiis e o 79,209 | .......... 0002 ..ovvennnnns
3\ LIB/FIXED
SWAP #383 .... VARIABLE ANNUITY ..... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 11/10/2020 |. 11/12/2040 |.... o feeeeenn 6,000,000 [1.33 (LIB3MO 0) |.. ...(31,305)|..... (1,912,082)f .eeenneecn | (1,912,082)|..... (1,496,193)|.
3\ LIB/FIXED
SWAP #388 .............. VARIABLE ANNUITY ..... CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/06/2021 [. 01/08/2041 |......covvvvvenn fonnnns 2,500,000 [1.44 (LIB3MO 0) J.evvevenvivvvnnnns foovvrivnnniiiiins Jonnnnnns (9,654),....... (763,851)-ccvenenn Jovnnnns (763,851)]....... (634,965)].ccevveniiiinnnns fooveviiiiiniiiis o foeeiinnn 53,085 .......... 0002 ..oevvnnnnns
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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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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)
3M LIB/FIXED INT RATE Interest
SWAP #389 .........eeunn VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/11/2021 [. 01/13/2041 |..oevvenriviinnn fonnnns 1,800,000 1.55 (LIB3MO 0) [cvvvvvveenneenns Jvvneieeiciiinns [ (4,99)....... (525,340)] .evvennns [oennnns (525,340)|....... (464,037)[..ceevveennnnens Joevrnineeeeeennes [ e 38,236 | ....ceeenn 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #392 ..........eee. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/25/2021 . 01/27/2031 |.eevvvennvvvinnn foenns 1,500,000 |1.07 (LIB3MO 0) [.eevvvvenneinns Jevnneieeciinis [ (12,280)f....... (288,642)(...ccvvenn |eunnnnn (288,642)|....... (226,810)[...ceveeeenennens Joevvnnneeeeninnes [ e 21,318 [ .oeeeennns 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #394 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/16/2021 |. 02/18/2031 |...evvvvnvvvinnn fonnnns 1,000,000 1.4 (LIB3MO 0) [coevevvvveennnnnns Jvnnnnieeieininns [ (4,467)|....... (171,537) e Jeene (171,537)f....... [REYAR1:70) A IR R . 14,265 .....eee.s 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #395 ..........eeen VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/16/2021 . 02/18/2031 |...evvennvvvrnnn foennnns 4,000,000 [1.39 (LIBMO 0) [ceveurrevrmmnnnnns Jooremmnnneneennns foreennnns (18,022)f....... (687,203)[ ..cvvnenn feuneen (687,203)f....... [(KIUNL:T0) RPN R R RN 57,060 [ ...oennnn. 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #396 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/16/2021 |. 02/18/2041 |...evvevrvvvinnn foennnns 6,000,000 [1.83 (LIB3MO 0) [c.eevivvrrunnnnens Joevnnineeeciinins forriiinnns (1,004)..... (1,540,027 ceeennnecn | (1,540,027)..... (1,611,834)...ceeeeeeeeeiis oo [ fos 127,801
3\ LIB/FIXED
SWAP #399 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/22/2021 |. 02/24/2041 |..eevvvvvvvinnn foeernnnne 300,000].1.9 (LIB3MO 0) [oeveurrrvrmmnnnnns foevevnnnneereinnnn fooriiiiinnnnns 333 | (74,044)] .oovvnnnn [ (74,044)......... [R-RI770) RN ISPPPPRPRPPRRRPR R AN I < i 0002 ..ovvennnnns
3\ LIB/FIXED
SWAP #400 .... VARIABLE ANNUITY ..... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/08/2021 |. 03/10/2041 ....650,0002.02 (LIB3MO 0) |.. 1,816 ....... (150,401)| ... (150,401)....... (179,380)|.
3\ LIB/FIXED
SWAP #403 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/22/2021 |. 03/24/2051 |..eevvvvvvvnnnn foeernnnne 590,000 [2.16 (LIB3MO 0) [..eevvvvennierernn forerreinninees foeveinnnnns 1,801 )....... [QERREC) P (143,596)|....... (203,541)].cceeeeeeeeeeeeees [ [ | 15,679 | 0002 .oovvennnnns
3\ LIB/FIXED
SWAP #404 ... VARIABLE ANNUITY ..... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/29/2021 |. 03/31/2031 o feeeeenn 1,100,000 1.76 (L1B3MO 0) |.. . (874)....... (162,165)| ... (162, 165)|....... (181,594)f.
3\ LIB/FIXED
SWAP #408 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 05/10/2021 . 05/12/2031 |...evvennivvinnn fonnnns 1,250,000 {1.59 (LIB3MO 0) |evvennrrrvrmnnnns foovrennniiiiiinns fovnnnnns (3,317)....... (201,742) oeeeeas | (201,742)....... (204, 731)[.eeveeeeeiennienns Joeeeeeeeeeeeeeeens [ [ 18,079 | e, 0002 ..ovvennnnns
3\ LIB/FIXED
SWAP #411 ... VARIABLE ANNUITY ..... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 05/24/2021 |. 05/26/2031 o feeeeenn 1,200,000.1.6 (LIB3MO 0) |.. .(2,107))....... (193,665)[ ...cvvvenn |eunnenn (193,665))....... (197,439)].ccvveeeiiinnnns [ e e 17,395 e, 0002
3\ LIB/FIXED
SWAP #412 ..........eees VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 06/08/2021 . 06/10/2031 |...eevevvvvvrnnn foennnns 1,800,000 1.53 (LIB3MO 0) [cvevvevennnnenns Jevnieeiciiiins [ (3,701)....... (300,000)] +cevveennns foennnne (300,000)f....... (AT )| R RO IR RN 26,157 [ cevrennnns 0002 .oovvennnnns
3\ LIB/FIXED
SWAP #415 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 06/21/2021 . 06/23/2051 |...evvvnvvvinnn foevennnne 925,000 [1.78 (LIB3MO 0) |oevvvvvnnnverennnn foonereiviiiniiens v (8%8)|....... (289,959)] .evvevnns [oennnns (289,959)|....... (298,909)]...vvveeeeernnnnn forrereinniiiies e e 24,689 | .......... 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #416 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 07/06/2021 . 07/08/2031 |....evvvvvvinnn foennnns 1,000,000 1.38 (LIB3MO 0) [.oevvvvvenneens Jvvniieeiiiinnns [ (4,548)....... (178,986)] ..evvevnnn [oevnnns (178,986)f....... (161,590)[...eevvevvennies Joeveninieeeeinnes [ s 14,597 | coveennnns 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #419 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 07/19/2021 . 07/21/2041 |..eevvennivvinnn foeeennnne 700,000 [1.48 (LIB3MO 0) |eevvennrrvemnnnnns fooverrmnnninieins fonnns (2,93)....... (VALRTE) I (214,575)|....... [RE ) A FTRRUTUTTR R R, 15,081 ...eeeeees 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #420 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 08/02/2021 |. 08/04/2041 |.....eevvvvvvnnn foennns 1,000,000 |1.57 (LIB3MO 0) [..evvvvvennnenns Jvvnieieiciinins [ (3,012)....... (294,260)] ..evevvnne [oennnns (294,260)|........ (262,761)[...eeveeeennnens Jeevnnineeeeeinnns [ s 21,567 [ cevvennnns 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #421 ..........eees VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 08/09/2021 . 08/11/2041 |....evvvrvvvrnnn fonnnns 1,000,000 1.66 (LIB3MO 0) [...vevvvvvennnenns Jvvnnieeiiiinins [ (2,355)....... (282,430)] .evvennne [oennnne (282,430)|....... (266,292)]...cvveneeeiennnns forreeenins e e 21,578 ceveennnns 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #424 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 08/23/2021 |. 08/25/2031 |....vvvvvvvvvnnn foennnns 2,050,000 [1.28 (LIBMO 0) |-eevvvvenrevrnnnn foorererrmnnninnns Jovvnnnnns (10,456)f....... (385,675)[-.cvenenn feunnnen (385,675)|....... (331,792)].cevvveeevennnnn [ e o 30,155 | ..ocee 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #426 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 09/07/2021 . 09/09/2041 |...evvvvvvvvrnnn foennnns 1,200,000 |.1.7 (LIB3MO 0) [cooeevvevennninns Jvnnneieiiiinnn [ (454)....... (333,148)] cevvevnns [oevnnns (333,148)|....... (321,904)].ccvvveeevinnnnn [ e o 25,949 | .......... 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #429 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 09/20/2021 |. 09/22/2051 |..eevvennvvvinnn foenns 1,000,000 |1.63 (LIB3MO 0) [..evvvvnennnenns Jovvniiiieiciiiins [ (2,3%4)....... (340,400)( ...cvvvene Jevnneen (340,400)........ (315,451)].cevveeiviennnns [ e e 26,807 [ ..evnnnnns 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #433 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 11/02/2021 . 11/04/2031 |..eevvennivvnnnn foenns 4,600,000 1.62 (LIB3MO 0) [ceveenivvrmmnnnnns Joorevnnniniinnns foreenns (11,913)....... (766,608)] ..evevnnn [oennnne (766,608)|....... (7013 S FRRURTIN R . 68,420 [ ...oennnn. 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #434 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 11/15/2021 [. 11/17/2041 |.ooevvenivinnnn fonnnns 1,200,000 |1.87 (LIB3MO 0) [-ovevvevennnvevens fornneeeeevininnns foevevnnnnnns 423]....... (307,607)] +evvevnne foeennnn (307,607)f....... (R 1A (C15) R FPRRRUTRRN R R, 26,080 [ .......... 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #437 ......cevnnnns VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 11/23/2021 . 11/26/2041 |...oevevvvvinnn foerinnnne 700,000].1.9 (LIB3MO 0) [cuvuerrrvrmmnnnnns foevemmnnneerrennnn foonirinnnns 3,351 |....... (176,727)] cevneeenes [oeennns (176,727 )....... (RS20 [C17)) A FOPRRRRURRN R R, 15,228 woveeennns 0002 ..ovvennnnns
3M LIB/FIXED INT RATE
SWAP #438 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 11/29/2021 |. 12/01/2041 |..oevveeriiiinnn fonnnns 3,100,000 [1.76 (LIB3MO 0) [c.eevrvvvenennnns foevennneeeeennnnn fooniiiiinnnnns (30))....... (844,820)(...ccvvnens |eunnnnn (844,820)|....... (843,403)]...vvveeeeeinnnnn fooreeiniis e i 67,441 .......enl 0002 .oovvennnnns
3M LIB/FIXED INT RATE
SWAP #439 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/06/2021 |. 12/08/2031 |....evvvvvvvvnnn foennnns 1,600,000 1.54 (LIB3MO 0) [cvevvvveennennns Jvvnnieeieiiiins [ (3,163)....... (278,762)( ..evvneen |vneen (278,762)....... (V24110 FEURRR PP R RN 23,923 ...l 0002 .oovvennnnns
SOFR/FIXED INTRATE | | fInterest | | e .73
SWAP #442 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 . 01/11/2042 |......evvvviven founnnn 10,200,000 |(SOFRRATECA 0) [.evvvvvvvvnnnees fovvvmnnnneeennnns fooniiiinnns 4,249 |..... (2,454,806)] ..cevvunnnn fonnnn (2,454,806)|..... (TR 11C) | O KPR IR PR 222,560 | .......... 0002 ..ovvennnnns
SOFR/FIXED INTRATE | | fInterest | L | e .75
SWAP #443 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/10/2022 . 01/12/2042 |....evvvvvvvnnn fonnnns 1,800,000 |(SOFRRATEC4 0) [.vvvvvvennnvrvens fornneerreiiines foevvinnnnns 899 [....... (429,932)] .eevnneenns forrennn (429,932)....... (VA7) R RN RN RN 39,278 | .......... 0002 .oovvennnnns
SOFR/FIXED INTRATE | | fInterest | | e .62
SWAP #446 .............. VARIABLE ANNUITY ..... CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/31/2022 [. 02/02/2032 |....evvnvvvvvnnn foonns 2,900,000 [(SOFRRATEC4 0) J.evvvvenvvvvrnnnns foovvrvvnnnnniiiins Jounnnnns (4,833)]....... (433,858)] ... (433,858)|........ (433,858)].ccvvveeiiiiinnnns fooviiiiiiiininiis o foeeiinnn 43,731
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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)
SOFR/FIXED INT RATE Interest (0| 1.79
SWAP #454 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/08/2022 |. 02/10/2032 |......evvnvvvven founnns 21,000,000 |(SOFRRATECA 0) [vvvvvvvvvernnnnns foovevmnnnneeeennnn foeeennns (10,097)|..... (2,873,444) .ccvvvnnnnn fennnn (2,873,444)..... (R TA L)) PO KPR RN PR 317,085 | ..oeeennns 0002 ..ovvennnnns
SOFR/FIXED INTRATE | | fInterest | L e .87
SWAP #455 VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/08/2022 |. 02/10/2042 |.....evvvvvvnnn foennnns 2,000,000 |(SOFRRATECA 0) [.evvvvvvrvennnns foevvnnnnneernnnnns fooriiiiinnnnns 483 1....... (444, 741) e e (444, 741)\....... (44,7841 [ e e 43,733 oo 0002 ..ovvennnnns
SOFR/FIXED INTRATE | | fInterest | L | e .
SWAP #456 VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2032 |......evvnvvvvnn feunnns 13,000,000 |(SOFRRATEC4 0) [...vvvvvveenneens Jovvnnnieeiinnins forreiinnnnns (870))..... (1,713,518)f ceveneeecn | (1,713,518)..... (RIAKT-NL)) R U R R, 196,390 [ ..oeennnns 0002 ..ovvennnnns
SOFR/FIXED INTRATE | | fInterest | L e .
SWAP #457 VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2042 |.....eevvvvvnnn foennnns 7,000,000 |(SOFRRATECA 0) [veevvvvvvvennnnns Joevvnnnnnnreennnns fooniiininns 3,776 |..... (1,502,694)] ..cevvnnnnn fennnn (1,502,694)|..... (1,502,894)]..cvvneeeiinnnnns fooreevnnniiniiens foreeneeviininns foeveinnns 163,110 [ .oveeeeees 0002 ..ovvennnnns
SOFR/FIXED INTRATE | | fInterest | L | e .
SWAP #458 VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/14/2022 |. 02/16/2042 |.....eevvvvvvnnn foennnns 1,500,000 |(SOFRRATECA 0) [.vevvvvennnvrvnns fornneerieviinnes foevvnnnnnnns 400 [....... (326,036)| ... (326,036)....... (70 S)) R FRRURUTTRRN R R, 32,814
SOFR/FIXED INTRATE | | fInterest | L e .
SWAP #461 VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/14/2022 |. 03/16/2032 |....evvvvvvvnnn foennnns 7,200,000 |(SOFRRATECA 0) [.eevvvvvvnennnens Joevnnnnereeinnnns foeriinnnns (6,157)....... (905,962)] .evvvvvnne [revnnnn (905,962)....... (905,962)]....cceeeeeeeeeen [ [ | 109,275 | L 0002 ..ovvennnnns
SOFR/FIXED INTRATE | | fInterest | L e .
SWAP #462 ... VARIABLE ANNUITY ..... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/14/2022 |. 03/16/2052 |.....euvvvvvvnnn foennnns 2,500,000 [(SOFRRATEC4 0) |.. .(2,189)....... (591,463)| ... (591,463)|....... (591,463)|.
SOFR/FIXED 2.3 (SOFRRATEC4
SWAP #465 VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2032 |.....evvvnvvvven founnns 10,200,00010) [ i [ 12,897 |..... (1,007,051)] .ceeeevnnn |oveee (1,007,051)..... (1,007,051)[...cvvvnmnnnnnnnnn feerernenenneennens foeeeeeeeeeeeeen [ 185,106 | ol 0002 .oovvennnnns
SOFR/FIXED 2.3 (SOFRRATEC4
SWAP #466 ... VARIABLE ANNUITY ..... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2042 |.....evvvvvvvnnn fonnnns 9,600,000 /0) R U PR N K (1,568,928)(...cceeees |nnne (1,568,928)|..... (1,568,928)[.
SOFR/FIXED INTRATE | | fInterest | | e 217
SWAP #467 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2052 |.....vvnvvvvnnn foenns 3,000,000 |(SOFRRATECA 0) [.evvvvvvrvennnnes Joevvmnnereennnnns fooriiiiinnnnns 712 ]....... (587,205)( . .cvnnenn fevneen (587,205)|....... (587,205)[.cvvvvvvvvnnnnnns foeeeeeeeeeeeeeeees [ [ 81,143 | i 0002 ..ovvennnnns
SOFR/FIXED INT RATE 2.8 (SOFRRATEC4
SWAP #470 ... .... | VARIABLE ANNUITY ..... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 05/02/2022 |. 05/04/2027 |.....euvvvvvvnnn foenns 6,500,000 /0) .. (263,881)[..cvenens |eunnnen (263,881)f....... (263,881)[.....cccvvvnnnnens |vvnnnneenennnins foorevviniiiiinnins foveenn 67,725 | 0002
SOFR/FIXED BI JP MORGAN CHASE | | | et 2.56
RATE SWAP #473 ........ VARIABLE ANNUITY ..... BANK, NA ......ceeet 7HBGLXDRUGQFUSTRNES7  |. 05/24/2022 |. 05/26/2042 |.....evvvvvvnnn foennnns 6,000,000 |(SOFRRATECA 0) [.vvvvvvvvrvnnnnes foorevmnnneeeennns fooneniinnnns (580))....... (765,861)] .evvvevnnn [oeennne (765,861)f....... (765,861)[....cunenennnnnnn fervevvnnnnninnnnns e [ 132,183 | o 0002 .oovvennnnns
SOFR/FIXED BILAT INT JP MORGAN CHASE | | | et .83
RATE SWAP #475 ........ VARIABLE ANNUITY ..... BANK, NA ......ceet 7HBGLXDRUGQFUS7RNES7  |. 06/06/2022 |. 06/09/2042 |.......eevvvvven founnns 19,000,000 |(SOFRRATEC4 0) [...vvvvvevvnnnnens Jvvnnnnneeeiinins forriieenns 15,843 |..... (1,699,601)(....cceeen | (1,699,601)..... (1,699,601)]..cevvveviiieinnns foeeeeeeeeeeeeens [ [ 418,093 | Ll 0002 .oovvennnnns
SOFR/FIXED BILAT INT JP MORGAN CHASE | | | et .
RATE SWAP #476 ........ VARIABLE ANNUITY ..... BANK, NA ......co.et 7HBGLXDRUGQFUS7RNES7  |. 06/06/2022 |. 06/10/2052 |...evvvvvvvvvnnn foennns 6,000,000 |(SOFRRATEC4 0) [..evvvvvvvennnens Joevnnnnneereinnnns fooriinnnne (1,311)....... (636,316)[ ..cvvneen |eunnnen (636,316)f....... (636,316)[..cvvveevrennennns foeeeeeeeieeeeeeens [ 000000, 162,840 | s 0002 ..ovvennnnns
SOFR/FIXED INTRATE | | fInterest | L e .
SWAP #479 ........eeuens VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 06/27/2022 |. 06/29/2042 |......evvvvvvnnn fonnnns 4,000,000 |(SOFRRATECA 0) [.evvvvvvvvvnnnns Joevvnnnnnereeinnns fooneiinnnns 3,423 )....... (251,005)( ...cvvnens Jvnnenn (251,005)|....... (251,005)[...eevvennennens Joevvnnneeeeeinees [ e 88,333 | .......... 0002 ..ovvennnnns
SOFR/FIXED INTRATE | | fInterest | | e .
SWAP #482 .............. VARIABLE ANNUITY ..... CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39 ). 07/18/2022 |. 07/20/2042 |......ovvvvvvnn foennnns 2,800,000 |(SOFRRATEC4 0) [....vvvvvvvvnnnnns fovvvnnnnnnniinnnns fooniinnns (2,766)]....... (258,021)f .. cvenenn Jovnnnes (258,021)....... (258,021)[...vevvvennnnins fovvennnnnnniiinnns foonniiiiiiiinnns ot 61,924] .......... 0002 ..oevvnnnnns
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 16,841  (52,479,131) XXX (52,479,131))  (52,851,345) 5,679,712 XXX XXX
ML FIXED CAD/FIXED USD ‘ ‘MEHHILL LYNCH CAP ‘ | ‘ ‘ |
CURR SWAP #020 ........ AFS Foreign Bond ..... B1.ooo. Currency..... SERVICES ............ GDWTXX03601TB7DW3UB9 ). 12/13/2006 [. 02/01/2027 |....eevvvvvvnnn foonnns 2,677,896...9.28 ( 8.85) |..eeuvuiiiiiinnns foovniiiiiiiniiiins e [ 510,719 |.eveeeeenn [ 510,719 |....... (109,600)......... 697,874 [ | [ 27,080 [ ...oeenn.. 0003 ..oeevnnnnns
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 510,719 | XXX 510,719 (109,600), 697,874 27,080 [ XXX XXX
SPTR TOTAL RETURN/1M GOLDMAN SACHS (e LIB1MO 0.38
LIB SWAP #320 ......... VARIABLE ANNUITY ..... EXHS ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 08/15/2019 |. 08/15/2024 |......evvvvvvven feunnns 19,902,346 |(5,734) [ [ e 4,202,873 |......... 275,095 | .oeveninnnn [ 275,095 |......... 569,753 |..evvveeeiiiinnn [ 515,752 |..uunnnn. 126,840 [ .......... 0001 .evennnnens
GDDUEAFE TOTAL FEDFUNDSC4 0.53
RETURN/FF SWAP #474 . | VARIABLE ANNUITY ..... EXHS ........ Equity/Index | BARCLAYS BANK PLC  G5GSEF7VJP5I70UKS573 |. 05/25/2022 |. 05/28/2024 |.........ccvees |oeeenns 2,481,671[(9,298)  iiiiiiiiiiiinnn oo i 126,227 | (1,984)] cevvnneenn oo (1,984).......... (1,984)].eeeiiiinnnnnns fvvvnnnineiiinns [ o 14,725 ..ooeeeels 0001 ..oennnnnns
1149999999. Subtotal - Swaps - Hedging Other - Total Return 4,329,100 273,111 XXX 273,111 567,769 515,752 141,565 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 4,345,941 (51,695,301)] XXX (51,695,301 (52,393, 176) 697,874 515,752 5,748,357 | XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate 16,841 (52,479,131) XXX (52,479,131 (52,851,345) 5,679,712 XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 510,719 | XXX 510,719 (109,600), 697,874 27,080 [ XXX XXX
1389999999. Total Swaps - Total Return 4,329,100 273,111 XXX 273,111 567,769 515,752 141,565 | XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 4,345,041 | (51,695,301) XXX (51,695,301) (52,393,176 697,874 515,752 5,748,357 | XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,577,302 (767,816 971,886 [ XXX 971,886 162,400 (767,815), XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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)
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 4,345,941 (51,695,301)] XXX (51,695,301 (52,393, 176) 697,874 515,752 5,748,357 | XXX XXX
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 XXX XXX XXX
1759999999 - Totals 1,577,302 3,578,126 (50,723,415) XXX (50,723,415 (52,230,776) 697,874 (767,815), 515,752 5,748,357 | XXX XXX

Description of Hedged Risk(s)

(a) Code
0001 .... ... |Hedges the equity risk of a liability

. |Hedges the interest rate risk of a liability .
. |Hedges the currency risk of a liability .
. |Hedges the currency risk of an asset .....
. |Hedges the interest rate risk of an asset ..

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

(b)l Code |
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
8 9

1 2 3 4 5 6 7 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized |Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
1 YR SPX CALL SPREAD OPTION
#390 DUE MAT, NEXT PMT CREDIT SUISSE
01/14/2022 «.ovviininanennn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL ...... E5SBDKGIJYYYJLNBC3868 | 01/14/2021 (01/14/2022 |01/14/2022 [MATURITY .ovvvis fovnnnnennnnnninns Joeennnn 1,589,990(..... 3,796/4, 118 |........... 2,446 )...uunnens (2,448)......... TR TeT Y R [P [QRZIRT) R A (2,446)......... BT L O 85/85 .iuiuininnnn
1 YR SPX CALL SPREAD OPTION
#391 DUE MAT, NEXT PMT CREDIT SUISSE
01/14/2022 «.ovvnininanennn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL ...... E5SBDKGIJYYYJLNBC3868 | 01/14/2021 (01/14/2022 |01/14/2022 [MATURITY .ovvvis foennnnennnnnninns foeennnn 2,180,006 ..... 3,79/3,973 |..uuunnnnns 2,082 (2,042)......... LI 1IN PO Al FPE R A [LEI:k74) R (2,042)......... LR O 85/85 .iuiuininnnn
1 YR SPX CALL SPREAD OPTION
#397 DUE MAT, NEXT PMT
02/14/2022 .. .. | INDEXED LIFE PRODUCTS EXH 5 .... |Equity/Index | SOCIETE GENERALE ..  O2RNE8IBXP4ROTDBPU41 | 02/16/2021 (02/14/2022 |02/14/2022 [MATURITY .. 1,829,991 3,933/4,267 |. .. 165,549 1. .. (141,123))... . 155,549 |.. 85/85 .
1 YR SPX CALL SPREAD OPTION
#398 DUE MAT, NEXT PMT MORGAN STANLEY & CO.
02/14/2022 «.ovvviininianannn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 02/16/2021 [02/14/2022 |02/14/2022 [MATURITY .oeovusoveninnnnnnennnns foonnninns 510,018..... 3,933/4,116 |........... 1,607 |oeunennnn (1,607)..ueuennnn 23,818 |ueniiiiniii [ e (21,614) .o e (1,607)vuennns 23,818 [ceuiniiiiiiin e 85/85 .iuiiiinnans
1 YR SPX CALL SPREAD OPTION
#401 DUE MAT, NEXT PMT MORGAN STANLEY & CO.
03/14/2022 «.evvvnininianennn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 03/15/2021 [03/14/2022 |03/14/2022 [MATURITY .oovvnsfovnnnninnnnnnenns fovennn 1,850,002]..... 3,969/4,306 |.......... 16,402)......... [QEN17) RN o170 (- R Y P A [QEIIEC1) A RN (15,402).......... 95,168 | vuvnnenininnens [ooniiiiiiiiinn 85/85 .iuinininnnn
1 YR SPX CALL SPREAD OPTION
#402 DUE MAT, NEXT PMT MORGAN STANLEY & CO.
03/14/2022 «.evvvnininianennn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 03/16/2021 [03/14/2022 |03/14/2022 [MATURITY ..eovvsovnnennnnnnennnns fooneninnn 970,009]..... 3,969/4,154 |........... 4,910 |.enennns (4,910).......... T e T P (1 N1ZZY P (4,910).......... 45,300 |vurnnininnnns [ 85/85 .iuiiiinnans
1 YR SPX CALL SPREAD OPTION
#405 DUE MAT, NEXT PMT MORGAN STANLEY & CO.
04/14/2022 «.ovvvnininianannn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 04/14/2021 (04/14/2022 |04/14/2022 [MATURITY .oovvnsfovnnnnnnnnnnnennn fovennnn 2,020,011 ]..... 4,125/4,475|.......... 22,966 |......... (22,966)......... B2 L O Pl TN P QPN U A (22,966)......... 131,216 |oeeeeieiieees o 85/85 .iuinininnnn
1 YR SPX CALL SPREAD OPTION
#406 DUE MAT, NEXT PMT MORGAN STANLEY & CO.
04/14/2022 .. INDEXED LIFE PRODUCTS EXH 5 .... |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 04/14/2021 (04/14/2022 |04/14/2022 [MATURITY .. 580,010 4,125/4,317 |. . (4,082 27,086 | (20,064)... 85/85 .
1 YR SPX CALL
#409 DUE MAT, NEXT PMT CREDIT SUISSE
05/16/2022 «.vvvvnininanannn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL ...... E5SBDKGIJYYYJLNBC3868 | 05/14/2021 (05/16/2022 |05/16/2022 [MATURITY .ovvvis |ovnnnnennnnnninns Joeennnn 2,670,012]..... 4,174/4,508 |.......... 38,795 ]...uuune L) R Ul I [P [RLIUYST:)) R R (38,795). e envnnenennnnnns froneninniiiiins o 85/85 .iuiuininnnn
1 YR SPX CALL SPREAD OPTION
#410 DUE MAT, NEXT PMT CREDIT SUISSE
05/16/2022 «.vvvnininanennn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL ...... E5SBDKGIJYYYJLNBC3868 | 05/14/2021 (05/16/2022 105/16/2022 [MATURITY .ovvvns |ovnnennnnninnnns fonenenns 279,982]..... 4,174/4,385 |..uuennnnnn 2,472)ciuinnins [ O e T P (5 7::)) P A LR O O 85/85 .iuiuininnnn
1 YR SPX CALL SPREAD OPTION
#413 DUE MAT, NEXT PMT
06/14/2022 «.evvvnininianennn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | SOCIETE GENERALE .. ~ O2RNE8IBXPAROTDBPU41 | 06/14/2021 [06/14/2022 |06/14/2022 [MATURITY ..ovvusfovnnnnnnnnnnnenns fovennnn 3,820,018..... 4,255/4,5% |.......... 68,827 |......... [ R O P [P TIN (174,164) . .ovveeniniean | (68,827).vuevvennninns [ e 85/85 .iuiiiinians
1 YR SPX CALL SPREAD OPTION
#414 DUE VAT, NEXT PAT VELLS FARGO BANK NA
06/14/2022 «.evvvnininianennn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index KBIH1DSPRFMYNCUFXTOQ | 06/14/2021 |06/14/2022 |06/14/2022 |MATURITY .ovvus fevnnennennnnnnnns foeeenns 1,329,990)..... 4,255/4,439 [ 85/85 .iuiiiinians
1 YR SPX CALL SPREAD OPTION
#417 DUE MAT, NEXT PMT CREDIT SUISSE
07/14/2022 .. INDEXED LIFE PRODUCTS EXH 5 .... |Equity/Index | INTERNATIONAL E5SBDKGMJYYYJLNBC3868 | 07/14/2021 (07/14/2022 |07/14/2022 [MATURITY .. 2,020,008 4,374/4,724 |. . (43,083)(. 85/85 .
1 YR SPX CALL
#418 DUE MAT, NEXT PMT CREDIT SUISSE
07/14/2022 «.ovvvnininianannn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL ...... E5SBDKGIJYYYJLNBC3868 | 07/14/2021 (07/14/2022 107/14/2022 [MATURITY .ovvvns |ovnnennnnnnnnnns fonnnnnns 570,015|..... 4,374/4,564 |...uounnnnn 7,32 ceeennnns < O R ) QRN P L8 7 S N 85/85 .iuiuininnnn
1 YR SPX CALL SPREAD OPTION
#422 DUE MAT, NEXT PMT CREDIT SUISSE
08/15/2022 «.vuvvivnininnnnnn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL ...... E5SBDKGMJYYYJLNBC3868 | 08/16/2021 08/15/2022 |08/15/2022 [MATURITY ovvvns fovnnnnennnnnninns Joeennnn 3,999,978..... 4,480/4,838 |......... 100,086 |........ [ ) R PP ETTTITIIN [ [RRVAR V7)) MU A LU e 85/85 .iuiuininnnn
1 YR SPX CALL SPREAD OPTION
#423 DUE MAT, NEXT PMT CREDIT SUISSE
08/15/2022 «.vuvvivnininnnnnn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL ...... E5SBDKGIJYYYJLNBC3868 | 08/16/2021 08/15/2022 |08/15/2022 [MATURITY .ovvvns |ovnnennnnnninnnns fouvanennn 319,986|..... 4,480/4,674 |...ueunnnnn 4,848].......... L) I PPl ETTTTTTITY PRI [ETRE1) AU A LR 85/85 .iuiiiinians
1 YR SPX CALL SPREAD OPTION
#427 DUE MAT, NEXT PMT CREDIT SUISSE
09/14/2022 .vvvvvennannnanns INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL ...... E5S8DKGIJYYYJLNBC3868 | 09/14/2021 |09/14/2022 |09/14/2022 |MATURITY evvvns fovnnvnnennnnninns foeeenns 2,830,001]..... 4,443/4798 |.......... 83,166 |......... [ ) O PP R I [FEIVA1) A (83,168).evueevnennnnnns foreinniie e 85/85 .iuiiiinians
1 YR SPX CALL SPREAD OPTION
#428 DUE MAT, NEXT PMT CREDIT SUISSE
09/14/2022 .vvvvnirnannnnnns INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL ...... E5S8DKGIJYYYJLNBC3868 | 09/14/2021 |09/14/2022 |09/14/2022 |MATURITY evvvns fovnnvnnennnnninns foeeenns 1,619,980(..... 4,443/4,635 |.......... 28,405|......... [0 1) R O P PP ETTTT PR M [P28¢:01)) P L R R O 85/85 .iuiuininnnn
1 YR SPX CALL SPREAD OPTION
#431 DUE MAT, NEXT PMT GOLDMAN SACHS
10/14/2022 «.vvvnenianinnnn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBEKS28 | 10/14/2021 (10/14/2022 | 10/14/2022 [MATURITY wovvvis fovnnnnenennnninns Joeennnn 1,659,998(..... 4,438/4,793 |....ennenn 53,589 ......... LG R ) [R748:511)) I R (83,589).cvvveneneninnnns foneiiniiii e 85/85 .iuiuininnnn
1 YR SPX CALL SPREAD OPTION
#432 DUE MAT, NEXT PMT GOLDMAN SACHS
10/14/2022 «.vvvnenianinnnn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBEKS28 | 10/14/2021 [10/14/2022 110/14/2022 [MATURITY .ovovns |ovnnennninninnns fonnnnnns 229,991|..... 4,438/4,630 |..uueunnnnn 4,469 ).......... L O I (V74D O R L A N 85/85 .iuiuininnnn
1 YR SPX CALL SPREAD OPTION
#435 DUE MAT, NEXT PMT CREDIT SUISSE
N4/2022 ovviiniininannn INDEXED LIFE PRODUCTS ...... EXH 5 .... |Equity/Index | INTERNATIONAL ...... E5SBDKGMJYYYJLNBC3868 | 11/15/2021 [11/14/2022 | 11/14/2022 [MATURITY .ovvvis foennnnennnnnninns foeennnn 2,210,001 ]..... 4,683/5,057 [..uuuuennn 78,910]......... L0 O I [PANEE) P A (78,9100 e evvevnenvnnnns forneinniiiiins o 85/85 .iuiuininnnn
1 YR SPX CALL SPREAD OPTION
#436 DUE MAT, NEXT PMT CREDIT SUISSE
11/14/2022 .. .. | INDEXED LIFE PRODUCTS EXH 5 .... |Equity/Index | INTERNATIONAL E5SBDKGMJYYYJLNBC3868 | 11/15/2021 (11/14/2022 | 11/14/2022 [MATURITY .. 1,330,009 4,683/4,886 |. (28,493 . (6,807)).. 85/85 .
1 YR SPX CALL SPREAD OPTION
#440 DUE MAT, NEXT PMT CREDIT SUISSE
12/14/2022 ivviiniiininnns INDEXED LIFE PRODUCTS ...... EXH S .... |Equity/Index | INTERNATIONAL ...... E5SBDKGIJYYYJLNSC3868 | 12/14/2021 [12/14/2022 | 12/14/2022 [MATURITY ouvvneevnnenennnnnnennn fuunnnnn 2,380,022)..... 4,634/5,005].......... 96.841)]......... [ O TNl PP U CUTPPPPPT ETTTTTTTTY APPOrrey (16,286)]. veveenininanns Jovunnnnnn (96,841)].ceuveeeeninnens fovniiiniiiiines Joveiiiiiiiinans 85/85 iiuinnnnn
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized |Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
1 YR SPX CALL SPREAD OPTION
#441 DUE MAT, NEXT PMT CREDIT SUISSE
12/14/2022 ovviiniiininnnn INDEXED LIFE PRODUCTS ...... EXH S .... |Equity/Index | INTERNATIONAL ...... ESBDKGIJYYYJLNBC3868 | 12/14/2021 [12/14/2022 | 12/14/2022 [MATURITY ovevneevnnenennnnnnennn fuunnnnn 2,560,010)..... 4,634/4,835].......... 60,600......... Ll P P PP P PP EETETTTTTY FPTPTPPO (9,663)]. veueurereneaiane feureennn (60,600)...ceeerereenens fovriiiiiiiiiiis foeiiiiins 85/85 iiinnnnn
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 777,490 (777,490 715,091 XXX (1,465,416 (777,490 715,091 XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 777,490 (777,490 715,091 XXX (1,465,416 (777,490 715,091 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 777,490 (777,490 715,091 XXX (1,465,416 (777,490 715,091 XXX
0449999999. Total Purchased Options - Put Options XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX
0489999999. Total Purchased Options - Other XXX XXX
0499999999. Total Purchased Options 777,490 (777,490 715,091 XXX (1,465,416 (777,490 715,091 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX
0939999999. Total Written Options - Put Options XXX XXX
0949999999. Total Written Options - Caps XXX XXX
0959999999. Total Written Options - Floors XXX XXX
0969999999. Total Written Options - Collars XXX XXX
0979999999. Total Written Options - Other XXX XXX
0989999999. Total Written Options XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
3\ LIB/FIXED INT RATE SIWAP Interest
.. | VAGLB .... CINA L Rate.........| CME GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 02/11/2019 |02/13/2026 |02/08/2022 |SALE ... 16,000,000 .2.61 (LIB3MO 0) |.. .. 545,170 ... . (841,061)...
Interest
VAGLB vvvvininiieiinienan N/A .. Rate......... CNE GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 02/25/2019 |02/27/2026 |02/08/2022 |SALE .vvvvnenns fovnnenninninnians s 16,000,000 .2.61 (LIB3MO 0) fouvenenenenennns Joennenennnneens e e FZXIATY R EETTTTTrr IR (843,008)].vvvvnenvnnnnens fernennnniins e L e ]
Interest
VAGLB vvvvininiieiinienan N/A .. Rate......... CNE GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 03/04/2019 |03/06/2024 |02/08/2022 |SALE ..vvvvnenns fevnnennenninnians s 21,000,000/.2.59 (LIBMO 0) [.evvevneennennenn |oeeniienenes feenienia e 72177 PO EXTTITTTN Frr (725,488)f. . vvvvenvnnnnen forenninennnnnns [ e [
Interest
VAGLB vvvviniiniiiiniienas N/A .. Rate......... CNE GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 10/13/2020 | 10/15/2025 |02/08/2022 |SALE .vvvvvenns fovnnennenninninns foenns 9,000,000].0.39 (LIB3MO 0) [eeuueunreuneunen foonvenrnnennens oeeeeeieneanes e (461,585). ovvnenininens [ e R O e A T
Interest
#3938 i VAGLB vvvvininiieiinienan N/A .. Rate......... CNE GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 02/01/2021 |02/03/2026 |03/07/2022 |SALE .vvvvvenns fovnnenninninnians foenns 2,000,000 .0.54 (LIB3MO 0) fouuenenenvunenenn Joenvenenennnnenns foveniiieiis [ [RLUNVRL:D I PP A B1871 | [ e L e | e
3\ LIB/FIXED INT RATE SIWAP Interest
#407 . .. | VAGLB .... CINA L Rate......... | CME GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 04/26/2021 |04/28/2026 |02/08/2022 |SALE ... 3 T S 2,800,000.0.93 (LIB3WO 0) |.. .. (103,613)...
3\ L1B/1 Interest
#430 tuiiiiii VAGLB vvvvininiieiinienan N/A .. Rate......... CNE GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 10/04/2021 | 10/06/2026 |02/08/2022 |SALE .vvvvvenns fevnnennenninnnnns foeeenns 4,200,000 .1.03 (LIB3MO 0) fouueuenenvunenens Joennnneeninninns e [ (157,737
FIXED RATE/3M LIB INT SWAP Interest
FAT i VAGLB vvvvininiieiinienan N/A .. Rate......... CNE GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 02/08/2022 |02/13/2026 |02/08/2022 |SALE .vvvvnenns fovnnenninninnenns s 16,000,000 |.LIB3MO 0 (2.61) [ouueuenennanenens [oennnneeninnees e foeeenns L L T O e e e T PP
FIXED RATE/3M LIB INT SWAP Interest
FA8 Lt VAGLB vvvviniiniiiiniienas N/A .. Rate......... CNE GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 02/08/2022 |02/27/2026 |02/08/2022 |SALE .vvvvnenns fovnnenninninnians s 16,000,000 |.LIB3MO 0 (2.61) [ouuenenennanenens [oennneeninnens e feneenns L e e O P T
FIXED RATE/3M LIB INT SWAP Interest
HA9 VAGLB vvvvininiieiinienan N/A .. Rate......... CNE GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 02/08/2022 |03/06/2024 |02/08/2022 |SALE ..vvvvnenns fovnnennenninnnans o 21,000,000 [.LIB3MO 0 (2.59) [-evvevneennennenn oneneneieenns [ s L1 L T O e e e T PP
FIXED RATE/3M LIB INT SWAP Interest
#450 Luiiiiiii VAGLB vvvvininiieiinienan N/A .. Rate......... CNE GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 02/08/2022 | 10/15/2025 |02/08/2022 |SALE .vvvvvenns fovnnennenninnians foeenns 9,000,000 |.LIB3MO 0 (0.39) [+eevneunernnrnnen fornrenenneninns e [ UL S ETTTTTrrr IR [ T £ e P P I TTTTTTT PP
FIXED RATE/3M LIB INT SWAP Interest
#451 . .. | VAGLB .... CINA L Rate......... | CME GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 02/08/2022 |02/03/2026 |02/08/2022 |SALE ... 3 T S 2,000,000 .L1B3MO 0 (0.54) |..
FIXED R Interest
#4452 L VAGLB vvvviniiniiiiniienas N/A .. Rate......... CNE GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 02/08/2022 |04/28/2026 |02/08/2022 |SALE ..uvvvvenns fovnnennenninnians foeeenns 2,800,000 |.LIB3MO 0 (0.93) |-eevneunrunnennen forneennenennenns oeeeeeeeieenes [ 200 [euenenenineen e e [ e L e e [ e
FIXED RATE/3M LIB INT SWAP Interest
$453 ittt VAGLB tvuvvivieiinieiiinnn N/A ...... Rate......... CNE GROUP INC ...... SNZ20JLFKBINNCLQOF39 | 02/08/2022 | 10/06/2026 |02/08/2022 |SALE .vvvvveene fovuienennieninn fuunenns 4,200,000].L1B3MO 0 (1.03) fovueueuennenenns fovnneneneienenne fovenniiiiiiinees foeiiiininn Ll T O T o P AP TP P PP LTI T PP
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 1,563,949 XXX (2,262,652 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year

of ltem(s) Strike Initial Cost | Initial Cost Hedge

Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness

Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized |Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at

Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination

Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
GDDUEAFE TOTAL RETURN/FF SIAP JORGAN STANLEY CAP FEDFUNDSC4 0.42

$425 i VARIABLE ANNUITY ..vevuenenns EXH S .... |Equity/Index | SERVICES ........... 17331LVCZKQKXST7XVE4 | 08/26/2021 105/27/2022 05/27/2022 |MATURITY wovuevfeennnnenennnnnne founennn 2,497,728](10,448) |oeeeeeereiriiriifviiiiiiiiiiin e o 306,801 |.uueuenininenn fereeeenen i 21,343 | e feeeeiiiiee fereieiiii [ 0003 .iviuininnnn
1149999999. Subtotal - Swaps - Hedging Other - Total Return 306,801 XXX 21,343 XXX
1169999999. Subtotal - Swaps - Hedging Other 1,870,750 XXX (2,241,309 XXX
1229999999. Subtotal - Swaps - Replication XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX
1359999999. Total Swaps - Interest Rate 1,563,949 XXX (2,262,652 XXX
1369999999. Total Swaps - Credit Default XXX XXX
1379999999. Total Swaps - Foreign Exchange XXX XXX
1389999999. Total Swaps - Total Return 306,801 XXX 21,343 XXX
1399999999. Total Swaps - Other XXX XXX
1409999999. Total Swaps 1,870,750 XXX (2,241,309 XXX
1479999999. Subtotal - Forwards XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 777,490 (777,490 715,091 XXX (1,465,416 (777,490 715,091 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other 1,870,750 XXX (2,241,309 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 777,490 (777,49 715,091 1,870,750 XXX (3,706,725 (777,490 715,091 XXX

Description of Hedged Risk(s)

(a)l Code I

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

(b)l Code I
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PACIFIC LIFE & ANNUITY COMPANY
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Futures Contracts Open December 31 of Current Year

0c3

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 Year-end One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures XXX XXX
ESH3 ..ot o 574 |....... 114,565,906 | S&P 500 EMINI MAR23 | VARIABLE ANNUITY .... |EXH 6 ........ Equity/Index |....... ....... [0 =N SNZ20JLFKBMNNCLQOF39 . |.12/15/2022 .|...3,991.8400 |...3,861.0000 |............ 308,525 [.ooeiieiiiiiiiiiiiies e o e 98 |...... 3,755,206 |...... 3,755,206 |........ 6,084,400 0001 ...oooeeeeeesfnnniiininnee 50
MINI MSCI EMG MKT
MESH3 ..oooott [evniiiinns 239 |........ 11,821,651 [MAR23 .................. VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |....... ....... ICE oo, 5493004R83R1LVX2IL36  |.12/15/2022 .|..... 989.2600 |..... 959.4000 |............ 184,883 |...evvvveieeiiiiiinns oo e e (6)]........ 356,821 |........ 356,821 |........... 802,272 10001 ...eevniiiiinn e 50
MINI MSCI EAFE MAR23
MFSH3 .oooot [ 305 |........ 30,324,513 [.oooeeeeiinies VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |....... ....... ICE oo, 5493004R83R1LVX2IL36  |.12/15/2022 .|...1,988.4900 |...1,949.4000 |............ 309,538 [..coeieeiiiiiiiiiiies e e e 4 |........ 596,163 |........ 596,163 |........... 802,272 10001 ...eevniiiiinn e 50
EMINI RUSSELL 2000
RTYH3 ..o e, 366 |........ 33,114,930 |MAR23 .......ceeeveeees VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |....... ....... OVE ..o SNZ20JLFKBMNNCLQOF39 . |. 12/15/2022 .]...1,809.5600 |...1,770.9000 |............ 113,460 [..evvvveveeeennnnnnne fooviiiiiiiiiiiins fovvviiiiiiiiiins o, (18)[........ 707,460 |........ 707,460 |........ 2,122,800 [0001 ...oooeeeeeen i 50
1609999999. Subtotal - Short Futures - Hedging Other 916,406 115 5,415,650 5,415,650 9,991,744 XXX XXX
1649999999. Subtotal - Short Futures 916,406 115 5,415,650 5,415,650 9,991,744 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 916,406 115 5,415,650 5,415,650 9,991,744 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 916,406 115 5,415,650 5,415,650 9,991,744 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
0TS = 0 s s K 226,238 [ 1,558,306 |....
MERRILL LYNCH PIERCE FENNER & SMITH INC . 6,164,618 [.....oeunnnnnnnneeeees 2,042,582 |....
Total Net Cash Deposits 6,390,856 3,600,888
(a) Code Description of Hedged Risk(s)
0001 wevveiiennes LT o R TS =te UL GV TGl A I 1L G PPN

(b) [ __Code ] Financial or Economic Impact of the Hedge at the End of the Reporting Period |
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20
Description 16 17 18 Hedge
of ltem(s) Effective-
Hedged, Date of Indicate Gain Gain (Loss) ness at
Used for Type(s) | Maturity Exercise, Cumulative (Loss) Used to Inception
Number Income Schedule/ of or Termina- Expiration, Variation | Recognized | Adjust Basis and at Value of
Ticker of Notional Generation Exhibit Risk(s) | Expira- Trade |[Transaction tion [Termination| Maturity or Margin at in Current | of Hedged Termination | One (1)
Symbol | Contracts | Amount Description or Replicated Identifier (a) tion Exchange Date Price Date Price Sale Termination Year Item Deferred (b) Point
1579999999. Subtotal - Long Futures XXX XXX
ESH2 ......... I . S&P 500 EMINI MAR22 .... | VARIABLE ANNUITY ... Equity/Index |.03/18/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |. 12/10/2021 .|...... 4,659.5100 [.01/31/2022 .|..... 4,501.1600 |... .... 308,780 ...308,780 ... 0001 ...
ESH2 ......... L 17 SE&P 500 EMINI MAR22 .... | VARIABLE ANNUITY .... Equity/Index |.03/18/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . . 12/10/2021 .|...... 4,659.5100 .02/01/2022 .|......4,539.2900 ... .... 102,190 ...102,190 |... 0001 ...
......... ! S&P 500 EMINI MAR22 .... | VARIABLE ANNUITY ... Equity/Index |.03/18/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |. 12/10/2021 .|......4,659.5100 |.02/02/2022 .|..... 4,582.7600 |... s L4221 0001 ...
SE&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |. 12/10/2021 .|......4,659.5100 |.03/02/2022 .. 4,385.8500 . 205,248 |.. 0001
S&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |. 12/10/2021 .|......4,659.5100 .03/10/2022 4,275.2500 ..2,747,463 |.. 147, 0001
SE&P 500 EMINI MAR22 .... | VARIABLE ANNUITY .... Equity/Index |.03/18/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . . 12/13/2021 .|...... 4,666.5600 |.03/10/2022 .[......4,275.2500 |... .... 176,088 ...176,088 |... 0001 ...
S&P 500 EMINI MAR22 .... | VARIABLE ANNUITY .... Equity/Index |.03/18/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |. 12/14/2021 .|...... 4,625.1800 {.03/10/2022 .[......4,275.2500 |... ... 279,946 ...279,946 |... 0001 ...
SE&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |. 12/20/2021 .|......4,551.0600 |.03/10/2022 4,275.2500 . 579,208 |.. 579,208 0001
S&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.01/06/2022 .|......4,681.6500 |.03/10/2022 4,275.2500 . 264,158 |.. 264,158 0001
SE&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.01/07/2022 .|......4,675.2500 |.03/10/2022 4,275.2500 . 240,000 |.. 240,000 0001
S&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.01/18/2022 .|......4,566.5500 |.03/10/2022 4,275.2500 . 364,122 |.. 364,122 0001
SE&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.01/19/2022 .|......4,532.7000 |.03/10/2022 4,275.2500 . 193,090 |.. 193,090 0001
S&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.01/20/2022 .|......4,475.2900 |.03/10/2022 4,275.2500 . 170,034 |.. 170,034 0001
SE&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.01/21/2022 .|......4,396.6700 |.03/10/2022 4,275.2500 . 163,921 |.. 163,921 0001
S&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.01/24/2022 .|......4,397.6300 |.03/10/2022 4,275.2500 . 122,376 |.. 122,376 0001
SE&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.01/25/2022 .|......4,347.8400 .03/10/2022 4,275.2500 ..43,857 . 43,557 0001
S&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.01/26/2022 .|......4,344.7100 (.03/10/2022 4,275.2500 27,785 .27,785 0001
SE&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.01/27/2022 .|......4,324.3200 |.03/10/2022 4,275.2500 ...53,980 [.. . 53,980 0001
S&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.02/11/2022 .|......4,421.4600 |.03/10/2022 4,275.2500 . 168,141 |.. 168, 141 0001
SE&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.02/18/2022 .|......4,340.7700 .03/10/2022 4,275.2500 75,352 . 75,352 0001
S&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.02/22/2022 .......4,285.8100 .03/10/2022 4,275.2500 8,448 8,448 0001
SE&P 500 EMINI MAR22 .... | VARIABLE ANNUITY . Equity/Index |.03/18/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.02/23/2022 .......4,218.0200 |.03/10/2022 4,275.2500 . (68,678)[.. (68,678) 0001
S&P 500 EMINI MAR22 .... | VARIABLE ANNUITY ... Equity/Index |.03/18/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.03/07/2022 .|...... 4,205.1000 {.03/10/2022 .[......4,275.2500 |... ... (203,429) ..(208,429)... 0001 ...
SE&P 500 EMINI JUN22 .... | VARIABLE ANNUITY ... Equity/Index |.06/17/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.03/10/2022 .|...... 4,266.1000 {.03/17/2022 .[......4,397.9500 |... .. (191,185)|......... (191,185)|... 0001 ...
S&P 500 EMINI JUN22 .... | VARIABLE ANNUITY . Equity/Index |.06/17/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.03/10/2022 .|......4,266.1000 |.03/18/2022 .. 4,450.5100 (276,611)].. . (276,611) 0001
SE&P 500 EMINI JUN22 .... | VARIABLE ANNUITY . Equity/Index |.06/17/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.03/10/2022 .|......4,266.1000 |.03/22/2022 .. 4,500.0600 (233,962)|.. (233,962) 0001
S&P 500 EMINI JUN22 .... | VARIABLE ANNUITY ... Equity/Index |.06/17/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.03/10/2022 .|...... 4,266.1000 (.03/28/2022 .[..... 4,556.7500 |... ... (145,326), ..(145,326)... 0001 ...
SE&P 500 EMINI JUN22 .... | VARIABLE ANNUITY ... Equity/Index |.06/17/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.03/10/2022 .|...... 4,266.1000 |.03/29/2022 .|..... 4,621.0100 |... ... (496,869) . (496,869)... 0001 ...
S&P 500 EMINI JUN22 .... | VARIABLE ANNUITY . Equity/Index |.06/17/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.03/10/2022 .|......4,266.1000 . 05/04/2022 4,294.7500 . (14,325)[.. (14,325) 0001
SE&P 500 EMINI JUN22 .... | VARIABLE ANNUITY . Equity/Index |.06/17/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.03/10/2022 .|......4,266.1000 . 05/27/2022 .. 4,142.5700 0001
S&P 500 EMINI JUN22 .... | VARIABLE ANNUITY ... Equity/Index |.06/17/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.03/10/2022 .|...... 4,266.1000 (.06/09/2022 .[..... 4,114.0000 |... 0001 ...
SE&P 500 EMINI JUN22 .... | VARIABLE ANNUITY ... Equity/Index |.06/17/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.04/06/2022 .|...... 4,482.1900 (.06/09/2022 .|..... 4,114.0000 |... 0001 ...
S&P 500 EMINI JUN22 .... | VARIABLE ANNUITY . Equity/Index |.06/17/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.04/11/2022 .|......4,406.6800 |.06/09/2022 .. 4,114.0000 . 131,708 |.. 0001
SE&P 500 EMINI JUN22 .... | VARIABLE ANNUITY . Equity/Index |.06/17/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.04/12/2022 .|......4,390.7100 (.06/09/2022 .. 4,114.0000 . 138,365 |.. 0001
S&P 500 EMINI JUN22 .... | VARIABLE ANNUITY . Equity/Index |.06/17/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.04/22/2022 .......4,274.7300 |.06/09/2022 .. 4,114.0000 . 257,166 |.. 0001
SE&P 500 EMINI JUN22 .... | VARIABLE ANNUITY . Equity/Index |.06/17/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.04/26/2022 .|......4,178.8600 |.06/09/2022 .. 4,114.0000 87,556 0001
.. 6,190,741 [S&P 500 EMINI JUN22 .... | VARIABLE ANNUITY . Equity/Index |.06/17/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.04/29/2022 .......4,127.1600 |.06/09/2022 .. 4,114.0000 19,741 s 0001
.. 6,978,718 [S&P 500 EMINI JUN22 .... | VARIABLE ANNUITY . Equity/Index |.06/17/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.05/09/2022 .|......3,987.8400 |.06/09/2022 .. 4,114.0000 (220,782)|.. . (220,782) 0001
S&P 500 EMINI JUN22 .... | VARIABLE ANNUITY . Equity/Index |.06/17/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.05/11/2022 .|......3,929.7500 |.06/09/2022 .. 4,114.0000 (175,035)|.. . (175,035) 0001
SE&P 500 EMINI JUN22 .... | VARIABLE ANNUITY . Equity/Index |.06/17/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.05/20/2022 .|......3,888.2400 |.06/09/2022 .. 4,114.0000 . (11,288)[.. (11,288) 0001
S&P 500 EMINI JUN22 .... | VARIABLE ANNUITY . Equity/Index |.06/17/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.05/20/2022 .|......3,888.2400 |.06/10/2022 .. 4,016.2500 (185,616)|.. . (185,616) 0001
SE&P 500 EMINI SEP22 .... | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.06/09/2022 .|......4,115.5000 .07/28/2022 .. 4,076.0700 ...49,292 |.. . 49,292 0001
S&P 500 EMINI SEP22 .... | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.06/09/2022 .|......4,115.5000 |.07/29/2022 4,133.3300 . (13,373)|.. (13,373) 0001
SE&P 500 EMINI SEP22 .... | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.06/09/2022 .|......4,115.5000 |.08/06/2022 .. 4,142.7900 . (34,113)].. (34,113) 0001
S&P 500 EMINI SEP22 .... | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.06/09/2022 .|......4,115.5000 |.08/10/2022 .. 4,209.8100 . (94,315)[.. (94,315) 0001
SE&P 500 EMINI SEP22 .... | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.06/09/2022 .|......4,115.5000 .08/11/2022 .. 4,210.1100 . (85,185)[.. (85, 155) 0001
S&P 500 EMINI SEP22 .... | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.06/09/2022 .|......4,115.5000 |.08/12/2022 .. 4,275.5000 (136,001)].. . (136,001) 0001
SE&P 500 EMINI SEP22 .... | VARIABLE ANNUITY .... Equity/Index |.09/16/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.06/09/2022 .|...... 4,115.5000 (.09/09/2022 .[..... 4,005.5000 ... ..2,227,466 2,227,466 |... 0001 ...
S&P 500 EMINI SEP22 .... | VARIABLE ANNUITY .... Equity/Index |.09/16/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.06/10/2022 .|...... 3,914.0800 |.09/09/2022 . 4,005.5000 |... . (91,425), (91,425)|... 0001 ...
SE&P 500 EMINI SEP22 .... | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.06/10/2022 .|......4,017.5000 |.09/09/2022 .. 4,005.5000 ...17,399 |.. . 17,39 0001
S&P 500 EMINI SEP22 .... | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.06/13/2022 .|......3,742.0000 (. 09/09/2022 .. 4,005.5000 (513,825)|.. 0001
SE&P 500 EMINI SEP22 .... | VARIABLE ANNUITY .... Equity/Index |.09/16/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.06/16/2022 .|...... 3,656.3000 |.09/09/2022 . 4,005.5000 ... ... (733,329) 0001 ...
S&P 500 EMINI SEP22 .... | VARIABLE ANNUITY .... Equity/Index |.09/16/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.08/26/2022 .|...... 4,061.8200 |.09/09/2022 . 4,005.5000 |... s 0001 ...
SE&P 500 EMINI SEP22 .... | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.08/30/2022 .|......3,979.5000 |.09/09/2022 .. 4,005.5000 . (26,001)[.. 0001
S&P 500 EMINI SEP22 .... | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .|CME . SNZ20JLFK8BMNNCLQOF39 . |.09/01/2022 .|......3,962.4200 |.09/09/2022 .. 4,005.5000 . (28,000)|.. 0001
SE&P 500 EMINI SEP22 .... | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.09/02/2022 .|......3,918.4000 . 09/09/2022 .. 4,005.5000 . . (52,28)|.. 0001
S&P 500 EMINI DEC22 .... | VARIABLE ANNUITY ... Equity/Index |.12/16/2022 .| CME .... SNZ20JLFKBMNNCLQOF39 . |.09/09/2022 ....... 4,023.3000 |.09/12/2022 .......4,122.9500 |................ SALE |..... ... (134,530), 0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20
Description 16 17 18 Hedge
of ltem(s) Effective-
Hedged, Date of Indicate Gain Gain (Loss) ness at
Used for Type(s) | Maturity Exercise, Cumulative (Loss) Used to Inception
Number Income Schedule/ of or Termina- Expiration, Variation | Recognized | Adjust Basis and at Value of
Ticker of Notional Generation Exhibit Risk(s) | Expira- Trade |[Transaction tion [Termination| Maturity or Margin at in Current | of Hedged Termination | One (1)
Symbol | Contracts| Amount Description or Replicated Identifier (a) tion Exchange Date Price Date Price Sale Termination Year Item Deferred (b) Point

ESZ2 .. .28 5,632,621 | S&P 500 EMINI DEC22 .... | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.09/09/2022 .|......4,023.3000 . 10/21/2022 .. 3,768.2000 .. SALE . 357,135 |.. 357,136 0001 .50

ESZ2 .. .16 3,218,641 | S&P 500 EMINI DEC22 .... | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.09/09/2022 .|......4,023.3000 |. 10/25/2022 .. 3,867.8700 . SALE . 124,341 |.. 124,341 0001 .50

ESZ2 .. .18 3,620,971 | S&P 500 EMINI DEC22 .... | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.09/09/2022 .|......4,023.3000 |.10/28/2022 .. 3,913.0200 ...99,252 . 99,252 0001 .50

ESZ2 .. .15 .. 3,017,476 [S&P 500 EMINI DEC22 .... | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.09/09/2022 .|......4,023.3000 |.11/10/2022 .. 3,961.3800 46,441 . 46,441 0001 .50

ESZ2 .. .31 .. 6,236,117 [S&P 500 EMINI DEC22 .... | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.09/09/2022 .|......4,023.3000 |.11/11/2022 .. 4,005.5500 ...27,507 |.. . 27,507 0001 .50

ESZ2 .. 461 . 92,737,088 [S&P 500 EMINI DEC22 .... | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.09/09/2022 .|......4,023.3000 |. 12/09/2022 .. 3,965.7500 ..1,326,551 |.. ,326,551 0001 .50

ESZ2 .. .23 4,473,232 | S&P 500 EMINI DEC22 .... [VARIABLE ANNUITY . Equity/Index |.12/16/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.09/16/2022 .|......3,889.7700 |. 12/09/2022 .. 3,965.7500 . (87,380)[.. (87,380) 0001 .50

ESZ2 .. .15 .. 2,860,510 S&P 500 EMINI DEC22 .... | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.09/21/2022 .|......3,814.0100 |. 12/09/2022 .. 3,965.7500 (113,808)|.. . (113,808) 0001 .50

ESZ2 .. LA . SE&P 500 EMINI DEC22 .... | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .| CME . SNZ20JLFKBMNNCLQOF39 . |.09/23/2022 .......3,702.5300 |. 12/09/2022 .. 3,965.7500 . (13,161)[.. (13,161) 0001 .50

ESZ2 .. S&P 500 EMINI DEC22 .... | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .|CME . SNZ20JLFKBMNNCLQOF39 . |.09/23/2022 .......3,702.5300 |. 12/12/2022 3,936.2500 (514,191)f.. . (514,191) 0001 .50

ESZ2 ......... .. SE&P 500 EMINI DEC22 .... | VARIABLE ANNUITY .... Equity/Index |.12/16/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.09/30/2022 .|...... 3,608.7000 |. 12/12/2022 .|......3,936.2500 |... ... (327,548), ..(327,548)... 0001 ... .50
MINI MSCI EMG MKT MAR22

MESH2 ........ [eeeeeeienns L I O 670,498 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE ................ceetl 5493004R83RILVX2IL36  |. 12/13/2021 .|...... 1,219.0900 |.01/12/2022 |..... 1,2717.7100 |oooeeeeeeeens SALE [vvvvvvnnnns (32,242)|.ccvvveeee [ | O 01010 N 50

MESH2 ........ [eeeeeeeeeennd (T 365,726 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE ................ceetl 5493004R83RILVX2IL36  |. 12/13/2021 .|...... 1,219.0900 |.01/31/2022 |..... 1,225.9800 |.....oevnnnnnnne SALE [vvvvvvnnnnns (03] PO L2 N 01010 N 50

MESH2 ........ [eveeeeieieens 8 [ 487,635 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE ................ceetl 5493004R83RILVX2IL36  |. 12/13/2021 .|...... 1,219.0900 |.02/01/2022 |..... 1,231.2200 [o.eevnnnnnnnnnne SALE [vvvvvvnnnnns (4,855)]............ [E30:155))] S R 01010 N 50

MESH2 ........ [eeeeeeienns L7 P 4,998,257 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE .................cetl 5493004R83RILVX2IL36  |. 12/13/2021 .|...... 1,219.0900 |.03/10/2022 .|..... 1,088.3600 |................ SALE [vvvvvvnnnns 535,975 [cvvvvrnnens 535,975 |oevvviiiiiiiieieiens o 01010 Y 50

MESH2 ........ [eeeeeeeeeennd (7 364,446 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE .................cctl 5493004R83RILVX2IL36  |. 12/14/2021 .|...... 1,214.8200 |.03/10/2022 .|..... 1,088.3600 |................ SALE [vvvvvvnrnnnns 37,938 [..evvnnnnnns 37,938 [ceveereiriininininns o, 01010 N 50

MESH2 ........ [oeeeeieiieens YA 415,901 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE .................cetl 5493004R83RILVX2IL36  |.12/20/2021 .|...... 1,188.2900 |.03/10/2022 .|..... 1,088.3600 |................ SALE [vvvvvvnnnnns 34,975 [oeennnnnnnn [T O N 01010 N 50

MESH2 ........ [eeeeeeeieeees YA 429,730 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE .................cctl 5493004R83RILVX2IL36  |.01/07/2022 .|...... 1,227.8000 |.03/10/2022 .|..... 1,088.3600 |................ SALE [vvvvvvnnnnnns 48,804 |............ 48,804 [.eeenniin foeeeeeeeee 01010 N 50

741,184 VARIABLE ANNUITY .... Equity/Index |.03/18/2022 .| ICE .... 5493004R83RILVX2IL36  |.01/18/2022 .|...... 1,235.3100 [.03/10/2022 |..... 1,088.3600 |... 0001 ... .50

MESH2 ........ [oeeeeeeeiees I PO, 310,367 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE ................ceetl 5493004R83RILVX2IL36  |.01/19/2022 .|...... 1,241.4700 |.03/10/2022 .|..... 1,088.3600 |................ SALE [vvvvvvnnnnnns 38,277 | 38,277 [ foeeeeieieeeee 01010 N 50

MESH2 ........ [eeeeeeeenes L 860,532 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE ................ceetl 5493004R83RILVX2IL36  |.01/21/2022 .|...... 1,229.3300 [.03/10/2022 |..... 1,088.3600 |................ SALE [vvvvvvvnnnnns 98,679 |............ 98,679 [.nvueniiiinn foeeeeiiieieee 01010 N 50
MINI MSCI EMG MKT MAR22

MESH2 ........ [eeeeeeeenes L I O 657,612 ... | VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE ...............cceel 5493004R83RILVX2IL36  |.01/26/2022 .|...... 1,195.6600 |.03/10/2022 .|..... 1,088.3600 |................ SALE [vvvvvvrnnnnns 59,013 [..uvvnnnnns 59,013 [oevveiriiiiiiiiiinns [ 01010 Y 50
EMG MKT MAR22

MESH2 ........ [eeeeeeienns L I O 650,104 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE .................cctl 5493004R83RILVX2IL36  |.01/27/2022 .|...... 1,182.0100 .03/10/2022 .|..... 1,088.3600 |................ SALE [vvvvvvrnnnnns 51,506 |............ LRGN R R 01010 N 50

MESH2 ........ [oeeeeeeiiees I PO, 305,780 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE .................cetl 5493004R83RILVX2IL36  |.02/18/2022 .|...... 1,223.1200 |.03/10/2022 |..... 1,088.3600 |................ SALE [vvvvvvnrnnnns 33,690 [....uvnenen 33,690 [cevvvvreiiiiiniiinns [ 01010 N 50

MESH2 ........ [eeeeeeeeeennd (T 361,042 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE .................eel 5493004R83RILVX2IL36  |.02/22/2022 .|...... 1,203.4700 |.03/10/2022 .|..... 1,088.3600 |................ SALE [vvvvvvnrnnns 34,534 |.ooeveens 34,653 | [ 01010 N 50

MESH2 ........ [eveeeeieieens 8 [ 476,115 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE ................eeel 5493004R83RILVX2IL36  |.02/23/2022 .|...... 1,190.2900 |.03/10/2022 .|..... 1,088.3600 |................ SALE [vvvvvvnnnnnns 40,770 | 40,770 [onnnninn foeeeeeeeeeeee 01010 N 50

MESH2 ........ [eeeeeeeenes 20 |oeeeens 1,117,890 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE ................ceetl 5493004R83RILVX2IL36  |.03/04/2022 .|...... 1,117.8900 .03/10/2022 .|..... 1,088.3600 |................ SALE [vvvvvvnrnnns 29,529 |..cvvveenns R O N 01010 N 50

MESH2 ........ [eeeeeeeenes 2% ... 1,292,781 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index |.03/18/2022 .| ICE ................ceetl 5493004R83RILVX2IL36  |.03/07/2022 .|...... 1,077.3200 |.03/10/2022 .|..... 1,088.3600 |................ SALE [vvvvvvnnnns (13,252)f.....eee [T | FO S, 01010 N 50

...3,834,317 VARIABLE ANNUITY .... Equity/Index |.03/18/2022 .| ICE .... 5493004R83RILVX2IL36  |.12/10/2021 .|...... 1,236.8800 |.03/11/2022 |..... 1,072.8600 |... .... 508,456 ...508,456 |... 0001 ... .50

MESH3 ...oooot fevnniinnnns (VA 491,688 VARIABLE ANNUITY ......... EXH5 ...l Equity/Index [.03/17/2023 .| ICE ............cceeeeits 5493004R83RILVX2IL36 | 12/09/2022 .|........ 983.3800 |. 12/19/2022 |........ 962.8200 [......ovvnnnnnen SALE [vvvvvvnnnnns 10,276 |.oeeveeeees L0 O N 01010 N 50

MESH3 ..ot v I PO, 245,884 | oo VARIABLE ANNUITY ......... EXH5 ...l Equity/Index [.03/17/2023 .| ICE ............cceeeets 5493004R83RILVX2IL36 | 12/09/2022 .|........ 983.3800 |. 12/20/2022 |........ 961.9000 01010 N 50
MINI MSCI EMG MKT MAR23

147,506 VARIABLE ANNUITY .... Equity/Index |.03/17/2023 .| ICE .... 5493004RB3RILVX2IL36 |. 12/09/2022 .|........ 983.3800 |. 12/27/2022 .|........ 974.4500 |... 0001 ... .50
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
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Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20
Description 16 17 18 Hedge
of ltem(s) Effective-
Hedged, Date of Indicate Gain Gain (Loss) ness at
Used for Type(s) | Maturity Exercise, Cumulative (Loss) Used to Inception
Number Income Schedule/ of or Termina- Expiration, Variation | Recognized | Adjust Basis and at Value of
Ticker of Notional Generation Exhibit Risk(s) | Expira- Trade |[Transaction tion [Termination| Maturity or Margin at in Current | of Hedged Termination | One (1)
Symbol | Contracts| Amount Description or Replicated Identifier (a) tion Exchange Date Price Date Price Sale Termination Year Item Deferred (b) Point
MINI MSCI EMG MKT MAR23
MESH3 ..oooott v [ P, 147,506 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index [.08/17/2023 .| ICE ..........ceeeeiiiiins 5493004R83R1LVX2IL36  |. 12/09/2022 .|........ 983.3800 |. 12/30/2022 [........ 961.0000 |.ooeeeeeeeennns SALE [.evvvviiininns 3,356 |.ooeeeiennns T <IC R R 0100 Y N 50
MESM2 ..ot foveiiiies 10 [ 540,724 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index [.06/17/2022 .| ICE ............cceeeiiis 5493004R83R1LVX2IL36  |.03/10/2022 .|...... 1,081.4500 |.03/16/2022 .|..... 1,122.2700 |....oennnnnnnnee SALE [.evvveinnne (20,409)f........... (20,409)..ccvveeniiieiiiiens o, 0100 Y N 50
MESM2 ..o v (7 R 324,434 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index [.06/17/2022 .| ICE ............cceeeeins 5493004R83R1LVX2IL36  |.03/10/2022 .|...... 1,081.4500 |.03/17/2022 |..... 1,114.4600 |................ SALE [.evvvvvinnnns (9,903)]...cccennn [ESR/0) ] R R 0100 Y N 50
MESM2 ..o fveiiiis LI 757,013 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index [.06/17/2022 .| ICE ............cceeeeins 5493004R83R1LVX2IL36  |.03/10/2022 .|...... 1,081.4500 |.03/18/2022 .|..... 1,132.0800 |.oooeeeeeeennns SALE [.evvviinnne (35,443)|........... (35,443)]..cccceeiiiiiniiiins foniiiiiiiiiiiees 0100 Y N 50
MESM2 ..o [ LI 757,013 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index [.06/17/2022 .| ICE ............coeeeeits 5493004R83R1LVX2IL36  |.03/10/2022 .|...... 1,081.4500 |.05/27/2022 |..... 1,047.1300 |oooeeeeeeennnns SALE [.evvviiinnnnns 24,019 |............ P 1 O N 0100 Y N 50
...9,408,591 VARIABLE ANNUITY .... Equity/Index |.06/17/2022 .| ICE . 5493004R83R1LVX2IL36  |.03/10/2022 .|...... 1,081.4500 |.06/09/2022 .|..... 1,056.2400 |... 0001 ...
MESM2 ..o [ 8 [ 442,600 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index [.06/17/2022 .| ICE ............coeeeeits 5493004R83R1LVX2IL36  |.04/11/2022 .|...... 1,106.5000 .06/09/2022 .|..... 1,056.2400 0100 Y N 50
MESM2 ..o [ L P 220,443 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index [.06/17/2022 .| ICE ............coeeeeits 5493004R83R1LVX2IL36  |.04/12/2022 .|...... 1,102.2200 |.06/09/2022 .|..... 1,056.2400 0100 Y N 50
MINI MSCI EMG MKT JUN22
......... 1,058,011 ... | VARIABLE ANNUITY ... Equity/Index |.06/17/2022 .| ICE . 5493004R83R1LVX2IL36  |.04/22/2022 .|......1,058.0100 (.06/09/2022 .|..... 1,056.2400 |... 0001 ...
EMG VKT JUN22
MESM2 ..o fveiiiis 12 [ 616,177 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index [.06/17/2022 .| ICE .............oeeeeiis 5493004R83R1LVX2IL36  |.04/26/2022 .|...... 1,026.9600 |.06/09/2022 .|..... 1,056.2400 0100 Y N 50
MESM2 ..o fveiiiis (-2 . 3,303,879 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index [.06/17/2022 .| ICE ............cceeeeins 5493004R83R1LVX2IL36  |.03/11/2022 .|...... 1,065.7700 .06/10/2022 .|..... 1,037.9500 |......eevnnnneee SALE [.vvvvvviinnns 86,232 |............ 86,232 [ceevveiiiiiiiiiiiins o 0100 Y N 50
MESM2 ... v LI A 51,348 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index [.06/17/2022 .| ICE ...........coeeeeiins 5493004R83R1LVX2IL36  |.04/26/2022 .|...... 1,026.9600 |.06/10/2022 .|..... 1,087.7500 |ooeeeeeeenenns SALE [evvveviininnns [C220))] . (£720)] R R 0100 Y N 50
MESM2 ..o fveiiiies 2 | 1,091,750 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index [.06/17/2022 .| ICE ............ceeeeeits 5493004R83R1LVX2IL36  |.05/09/2022 .|........ 992.5000 (.06/10/2022 [..... 1,087.7500 |.ooeeeeeeenenns SALE [.evvveinnne (49,779)|........... (0 ) | O 0100 Y N 50
MESM2 ... fveiiiieed (7 R 296,680 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index [.06/17/2022 .| ICE ............coeeeeits 5493004R83R1LVX2IL36 |.05/11/2022 .|........ 988.9300 |.06/10/2022 .|..... 1,087.7500 |.ooeeeeeeenenns SALE [.evvveinnne (14,646)........... [RENZEC) ] R 0100 Y N 50
MESUZ ..ot v H | 2,355,920 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .| ICE .............ceeeeits 5493004R83R1LVX2IL36  |.06/09/2022 .|...... 1,047.0800 |.06/21/2022 .|..... 1,008.2200 |.....ceeeennnns SALE [.evveviinnnns 87,419 |............ 87,419 [ e 0100 Y N 50
MESUZ ..ot v 1B [ 785,307 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .| ICE ............cceeeeiis 5493004R83R1LVX2IL36  |.06/09/2022 .|...... 1,047.0800 |.06/24/2022 .|..... 1,014.5200 |.....oennnneeee SALE [.evvviiinnnnns 24,417 |............ 2 A PO N 0100 Y N 50
MESUZ ..ot v (7 R 314,123 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .| ICE .............coeeeiis 5493004R83R1LVX2IL36  |.06/09/2022 .|...... 1,047.0800 .08/10/2022 .|..... 1,009.3700 |..oeeeeeeeennns SALE [.evvvvvinnnns 1,313 | 313 | [ 0100 Y N 50
MESUZ ..ot fvniiiiens LI 732,953 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .| ICE .............ceeeeits 5493004R83R1LVX2IL36  |.06/09/2022 .|...... 1,047.0800 .08/12/2022 .|..... 1,024.1700 |.oooeeeeeeenns SALE [.evvvvvinnnns 16,036 |............ L0 U N 0100 Y N 50
...7,224,822 VARIABLE ANNUITY .... Equity/Index |.09/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.06/09/2022 .|...... 1,047.0800 |.09/09/2022 .|........971.2000 ... 0001 ...
MESUZ ...ooot fvniiiins 62 | 3,188,808 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .| ICE .............ceeeeits 5493004R83R1LVX2IL36  |.06/10/2022 .|...... 1,028.6500 |.09/09/2022 .|........ 971.2000 0100 Y N 50
MESUZ ...ooot fvniiiins 29 ... 1,491,268 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .| ICE ............cceeeeits 5493004R83R1LVX2IL36  |.06/10/2022 .|...... 1,028.4600 |.09/09/2022 .|........ 971.2000 |.ooeeeeieeennns SALE [.evveviinnnns 83,026 |............ i R R 0100 Y N 50
MESUZ ..ot v LI 694,083 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .| ICE .............ceeeeits 5493004R83R1LVX2IL36 |.06/13/2022 .|........ 991.5500 (.09/09/2022 |........ 971.2000 |.oeeeeeeeennnns SALE [.evvvvvinnnnns 14,242 |............ L3272 R R 0100 Y N 50
MESUZ ..ot v T 641,144 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .| ICE ............cceeeeiis 5493004R83R1LVX2IL36 |.06/16/2022 .|........ 986.3800 |.09/09/2022 |........ 971.2000 |.oeeeeeeeennnns SALE [.evvvviiininns 9,863 |....cceennns [ K I R R 0100 Y N 50
MESUZ ..ot v L P 192,315 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .| ICE .............coeeeiis 5493004R83R1LVX2IL36  |.07/14/2022 .|........ 961.5800 |.09/09/2022 [........ 971.2000 |.oeeeeeeeennnns SALE [.evvvvvinnnns (1,925)]............ [R725) | S R 0100 Y N 50
MESUZ ..ot fvniiiiens T 632,805 VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .| ICE .............ceeeeits 5493004R83R1LVX2IL36 |.09/01/2022 .|........ 973.5500 (.09/09/2022 |........ 971.2000 |.oeeeeeeeennnns SALE [.vvvvviiinnnns 1,524 |............. 1,524 | o 0100 Y N 50
MESZ2 ........ |oeeeeeeeeend 6 [ 202,514 VARIABLE ANNUITY ......... EXH5 ..o Equity/Index |.12/16/2022 .| ICE ..........cceeeeennnns 5493004R83R1ILVX2IL36 |.09/09/2022 ......... 975.0500 |.10/04/2022 .[........ 913.2500 |................ SALE |..ovvvvennnens 18,540 |............ 18,540 |.ooooeeeeeenninnnnns o, 0001 .eveeeeiiiiinn | eeviiiiiiees 50
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Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20
Description 16 17 18 Hedge
of ltem(s) Effective-
Hedged, Date of Indicate Gain Gain (Loss) ness at
Used for Type(s) | Maturity Exercise, Cumulative (Loss) Used to Inception
Number Income Schedule/ of or Termina- Expiration, Variation | Recognized | Adjust Basis and at Value of
Ticker of Notional Generation Exhibit Risk(s) | Expira- Trade |[Transaction tion [Termination| Maturity or Margin at in Current | of Hedged Termination | One (1)
Symbol | Contracts| Amount Description or Replicated Identifier (a) tion Exchange Date Price Date Price Sale Termination Year Item Deferred (b) Point
MINI MSCI EMG MKT DEC22
MESZ2 .oovvet | L L PP, 536,276 VARIABLE ANNUITY ......... EXHS .o Equity/Index |.12/16/2022 .[ICE .....eeireeeiininnnees 5493004R83R1LVX2IL36  |.09/09/2022 [........ 975.0500 |.10/05/2022 [........ 914.2600 |....ccvvvunnnnnn SALE |oeeeniees 33,433 |.eeeeennnes 33,433 |eeeeiieeeeeenn e (000 ) R 50
MESZ2 .oovvit | LT 243,762 VARIABLE ANNUITY ......... EXHS .o Equity/Index |.12/16/2022 .[ICE ......eeieeeeininnnnnes 5493004R83R1LVX2IL36  |.09/09/2022 [........ 975.0500 |.11/07/2022 [........ 902.9100 |...eevvennnnnnns SALE |oeeeniees 18,034 |ceeeennnees 18,034 | e (000 ) R 50
MESZ2 ..covvet | 15 s 731,286 VARIABLE ANNUITY ......... EXHS .o Equity/Index |.12/16/2022 .[ICE ......eeieeeeininnnnnes 5493004R83R1LVX2IL36  |.09/09/2022 [........ 975.0500 |.11/10/2022 [........ 926.8300 |....ccvvnnnnnnnn SALE |oeeenies 36,166 |............ F L [T R IO (000 ) R 50
MESZ2 ..covvet | 15 s 731,286 VARIABLE ANNUITY ......... EXHS .o Equity/Index |.12/16/2022 .[ICE ......eeieeeeininnnnnes 5493004R83R1LVX2IL36  |.09/09/2022 [........ 975.0500 |. 11/11/2022 [........ 951.2300 |...cevvnnnnnnnns SALE |oeeeniees 17,864 |eeveenneeee 17,864 | e (000 ) R 50
MESZ2 .oovvet | 62 |eeeennnnn 3,022,562 VARIABLE ANNUITY ......... EXHS .o Equity/Index |.12/16/2022 .[ICE ......eeieeeeininnnnnes 5493004R83R1LVX2IL36  |.09/09/2022 [........ 975.0200 |. 12/09/2022 [........ 977.8500 |evveuneeaenns SALE |oeeeniees [CIAK)) — [ 2K | PO (000 ) R 50
MESZ2 . ...4,875,240 VARIABLE ANNUITY ... Equity/Index |.12/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.09/09/2022 [........ 975.0500 |. 12/09/2022 [........975.3300 |... ...(1,395) . (1,395)[... 0001 ...
MESZ2 ..covvet | 59 |.......... 2,876,392 VARIABLE ANNUITY ......... EXHS .o Equity/Index |.12/16/2022 .[ICE ......eireeeiinnnnnees 5493004R83R1LVX2IL36  |.09/09/2022 [........ 975.0500 |. 12/13/2022 [........ 988.0300 |-evvvuunreeennes SALE |oeeennennnns (38,292)f........... (38,292).ueeeeeeeieeeees Jeemnnieeeeeennns (000 ) R 50
MESZ2 .oovvet | 29 | 1,303,956 VARIABLE ANNUITY ......... EXHS .o Equity/Index |.12/16/2022 .[ICE .....eeireeeiininnnees 5493004R83R1LVX2IL36  |.09/23/2022 [........ 899.2800 |. 12/13/2022 [........ 988.0300 |-evvvuunreeennes SALE |.eeenennnns (128,685)|......... (128,685)...cceeeeeeeeeeeenn Joeemeieeeeeeeiens (000 ) R 50
EMG MKT DEC22
MESZ2 . ... | VARIABLE ANNUITY . Equity/Index |.12/16/2022 . 5493004R83R1LVX2IL36  |.09/30/2022 .|. . 871.6800 |. 12/13/2022 ..988.0300 . (58,175)[.. (58,175) 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36 | 12/10/2021 .[......2,284.8300 |.01/12/2022 .. 2,352.0000 . (23,511)[.. (23,511) 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36  |.12/10/2021 .[......2,284.8300 |.02/01/2022 .. 2,256.1700 17,19 |.. 17,194 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36 | 12/10/2021 .[......2,284.8300 |.02/02/2022 .. 2,273.8400 ..3,207 |.. 3,207 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36  |.12/10/2021 .[......2,284.8300 |.03/11/2022 2,034.5900 ..1,626,570 |.. 1,626,570 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36 | 12/13/2021 .[......2,265.5100 |.03/11/2022 2,034.5900 .92, .92,371 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36 | 12/14/2021 .[......2,253.6100 |.03/11/2022 2,034.5900 ...16,657 . 76,657 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36 | 12/20/2021 .[......2,249.4100 |.03/11/2022 2,034.5900 . 128,894 |.. 128,894 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36 |.01/06/2022 .[......2,313.2000 |.03/11/2022 2,034.5900 ...83,585 [.. . 83,585 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36 |.01/07/2022 .[......2,323.0000 |.03/11/2022 2,034.5900 ...86,525 |.. . 86,525 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36 |.01/18/2022 .[......2,295.0300 |.03/11/2022 2,034.5900 . 182,311 |.. 182,311 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36  |.01/19/2022 .[......2,295.2000 |.03/11/2022 2,034.5900 . 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY .... Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36  |.01/20/2022 [...... 2,279.8000 |.03/11/2022 .[......2,034.5900 |... 0001 ...
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY .... Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36 |.01/21/2022 [...... 2,253.3800 |.03/11/2022 .......2,034.5900 |... 0001 ...
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36 |.01/26/2022 .[......2,208.9400 |.03/11/2022 2,034.5900 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36 |.01/27/2022 .[......2,196.3900 |.03/11/2022 2,034.5900 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY .... Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36  |.02/11/2022 [...... 2,234.0800 |.03/11/2022 .|......2,034.5900 |... 0001 ...
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY .... Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36  |.02/18/2022 [...... 2,220.6400 |.03/11/2022 .......2,034.5900 |... 0001 ...
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36  |.02/22/2022 .[......2,191.0000 |.03/11/2022 2,034.5900 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY . Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36  |.02/23/2022 .[......2,174.1200 |.03/11/2022 2,034.5900 0001
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY .... Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36  |.03/04/2022 [...... 2,034.1900 |.03/11/2022 .|......2,034.5900 |... 0001 ...
MFSH2 . EAFE MAR22 .. | VARIABLE ANNUITY .... Equity/Index |.03/18/2022 . 5493004R83R1LVX2IL36  |.03/07/2022 [...... 1,974.1700 (.03/11/2022 .|......2,034.5900 |... 0001 ...
MFSH3 . EAFE MAR23 .. | VARIABLE ANNUITY . Equity/Index |.03/17/2023 . 5493004R83R1LVX2IL36  |. 12/09/2022 .[......1,993.4900 |. 12/30/2022 1,954.3900 B 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.03/11/2022 .[......2,008.5600 |.03/16/2022 .. 2,108.6000 . (95,043)(.. 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.03/11/2022 .[......2,008.5600 |.03/17/2022 .. 2,127.5700 . (65,458)[.. 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.03/11/2022 .[......2,008.5600 |.03/18/2022 .. 2,148.1600 . (97,726)|.. 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.03/11/2022 .[......2,008.5600 |.03/22/2022 .. 2,157.8800 . (22,399)|.. 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.03/11/2022 .[......2,008.5600 |.03/28/2022 .. 2,142.1600 (180,360)|.. . (180,360) 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.03/11/2022 .[......2,008.5600 |.03/29/2022 .. 2,187.7400 (152,304)|.. (152,304) 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.03/11/2022 .[......2,008.5600 |.05/27/2022 .. 2,046.5100 . (26,569)|.. (26,569) 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.03/11/2022 .[......2,008.5600 |.06/10/2022 .. 1,923.7300 . 865,178 |.. 865,178 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.04/11/2022 .[......2,101.0000 |.06/10/2022 .. 1,923.7300 . . 44,316 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.04/12/2022 .[......2,082.4400 |.06/10/2022 .. 1,923.7300 . 39,675 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.04/22/2022 .[......2,052.2200 |.06/10/2022 .. 1,923.7300 . 77,090 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.04/26/2022 .[......1,984.4600 |.06/10/2022 .. 1,923.7300 . 39,472 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.05/09/2022 .[......1,899.4300 |.06/10/2022 .. 1,923.7300 (14,585) 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY . Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.06/10/2022 .[......1,924.7100 |.06/10/2022 .. 1,923.7300 . ...633 0001
MFSM2 . EAFE JUN22 .. | VARIABLE ANNUITY .... Equity/Index |.06/17/2022 . 5493004R83R1LVX2IL36  |.05/09/2022 .[...... 1,899.4300 |.06/14/2022 .[..... 1,858.4000 |... ...26,666 . 26,666 ... 0001 ...
MFSU2 . EAFE SEP22 .. | VARIABLE ANNUITY .... Equity/Index |.09/16/2022 . 5493004R83R1LVX2IL36  |.06/10/2022 [...... 1,921.2100 (.07/29/2022 .|..... 1,951.5900 |... ... (30,377) ...(30,377)]... 0001 ...
MFSU2 . EAFE SEP22 .. | VARIABLE ANNUITY .... Equi ty/Index |.09/16/2022 . 5493004R83R1LVX2IL36  |.06/10/2022 [...... 1,921.2100 |.08/10/2022 .|..... 1,966.1900 |... .. (20,239), .. (20,239)[... 0001 ...
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Future Contracts Terminated December 31 of Current Year

ATE!

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20
Description 16 17 18 Hedge
of ltem(s) Effective-
Hedged, Date of Indicate Gain Gain (Loss) ness at
Used for Type(s) | Maturity Exercise, Cumulative (Loss) Used to Inception
Number Income Schedule/ of or Termina- Expiration, Variation | Recognized | Adjust Basis and at Value of
Ticker of Notional Generation Exhibit Risk(s) | Expira- Trade |[Transaction tion [Termination| Maturity or Margin at in Current | of Hedged Termination | One (1)
Symbol | Contracts| Amount Description or Replicated Identifier (a) tion Exchange Date Price Date Price Sale Termination Year Item Deferred (b) Point
MFSU2 . .14 1,344,849 |MINI MSCI EAFE SEP22 .. [VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.06/10/2022 .|......1,921.2100 .08/12/2022 .. 1,979.1800 .. SALE . (40,578)|.. (40,578) 0001 .50
MFSU2 . 200 . 19,212,122 [MINI MSCI EAFE SEP22 .. | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.06/10/2022 .|......1,921.2100 (.09/09/2022 .. 1,844.9700 . 762,422 |.. 762,422 0001 .50
MFSU2 . L2 2,017,273 | MINI MSCI EAFE SEP22 .. | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.06/10/2022 .|......1,921.2100 .09/12/2022 .. 1,877.2100 ...46,201 |.. . 46,201 0001 .50
MFSU2 . .13 1,208,007 |MINI MSCI EAFE SEP22 .. [VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| ICE . 5493004R83R1LVX2IL36 |.06/13/2022 .|......1,858.4700 (.09/12/2022 .. 1,877.2100 . (12,180)[.. (12,180) 0001 .50
MFSU2 . .13 1,206,920 [MINI MSCI EAFE SEP22 .. | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| ICE . 5493004R83RILVX2IL36  |.06/14/2022 .|......1,856.8000 |.09/12/2022 .. 1,877.2100 . (13,267)|.. (13,267) 0001 .50
MFSU2 . .14 1,282,963 [MINI MSCI EAFE SEP22 .. | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| ICE . 5493004R83R1LVX2IL36 |.06/16/2022 .|......1,832.8000 |.09/12/2022 .. 1,877.2100 . (31,084)[.. (31,084) 0001 .50
MFSU2 . .19 1,763,416 |MINI MSCI EAFE SEP22 .. [VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.06/21/2022 .|......1,856.2300 .09/12/2022 .. 1,877.2100 . (19,935)[.. (19,935) 0001 .50
MFSU2 . .2 1,819,675 |MINI MSCI EAFE SEP22 .. [VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| ICE . 5493004R83R1LVX2IL36 |.07/05/2022 .|......1,819.6800 |.09/12/2022 .. 1,877.2100 . (57,536)|.. (57,536) 0001 .50
MFSU2 . .14 1,300,443 [MINI MSCI EAFE SEP22 .. | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.08/26/2022 .|......1,857.7800 |.09/12/2022 .. 1,877.2100 . (13,605)[.. (13,605) 0001 .50
MFSU2 . MINI MSCI EAFE SEP22 .. | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.08/30/2022 .|......1,839.3000 |.09/12/2022 .. 1,877.2100 . (11,373)].. (11,373) 0001 .50
MFSU2 . MINI MSCI EAFE SEP22 .. | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.09/01/2022 .|......1,801.1900 |.09/12/2022 .. 1,877.2100 . (41,814)|.. (41,814) 0001 .50
MFSU2 . MINI MSCI EAFE SEP22 .. | VARIABLE ANNUITY . Equity/Index |.09/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.09/02/2022 .|......1,788.6700 |.09/12/2022 .. 1,877.2100 . (26,564)|.. (26,564) 0001 .50
MFSZ2 . MINI MSCI EAFE DEC22 .. | VARIABLE ANNUITY ... Equity/Index |.12/16/2022 .| ICE .... 5493004R83RILVX2IL36  |.09/12/2022 .|...... 1,883.7800 |.09/12/2022 . 1,879.7900 |....ceeeeeeennt SALE [nniiiiiniins 3,304 .. 3,3% [... 0001 ... .50
MFSZ2 . MINI MSCI EAFE DEC22 .. | VARIABLE ANNUITY ... Equity/Index |.12/16/2022 .| ICE .... 5493004R83R1LVX2IL36  |.09/09/2022 .|...... 1,851.3100 |. 10/21/2022 . 1,716.6200 |... .... 101,020 101,020 |... 0001 ... .50
MFSZ2 . MINI MSCI EAFE DEC22 .. | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.09/09/2022 .|......1,851.3100 |.10/28/2022 .. 1,771.2600 ...52,035 |.. . 52,03 0001 .50
MFSZ2 . ,054, MINI MSCI EAFE DEC22 .. | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.09/09/2022 .|......1,851.3100 |. 11/10/2022 .. 1,895.9500 . (73,650)[.. (73,650) 0001 .50
MFSZ2 . ......... 1,481,048 [MINI MSCI EAFE DEC22 .. |VARIABLE ANNUITY .... Equity/Index |.12/16/2022 .| ICE .... 5493004R83RILVX2IL36  |.09/09/2022 .|...... 1,851.3100 |.11/11/2022 |..... 1,935.8300 |... .... (67,614) ...(67,614)[... 0001 ... .50
MFSZ2 ........ |oeeeeeenna 123 |l 11,385,557 | MINI MSCI EAFE DEC22 .. | VARIABLE ANNUITY ... Equity/Index |.12/16/2022 .| ICE .... 5493004R83R1LVX2IL36  |.09/09/2022 .|...... 1,851.3100 |. 12/09/2022 . 1,980.5700 |... .. (794,938), ..(794,938)... 0001 ... .50
MFSZ2 . 7,252,568 | MINI MSCI EAFE DEC22 .. | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.09/12/2022 .|......1,883.7800 |. 12/09/2022 .. 1,980.5700 (372,619)f.. . (372,619) 0001 .50
MFSZ2 . 4,050,136 | MINI MSCI EAFE DEC22 .. | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.09/12/2022 .|......1,883.7800 |. 12/12/2022 .. 1,966.3000 (177,409)|.. . (177,409) 0001 .50
MFSZ2 . .. 897,314 [MINI MSCI EAFE DEC22 .. | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.09/16/2022 .|......1,794.6300 |. 12/12/2022 .. 1,966.3000 . (85,836)|.. (85,836) 0001 .50
MFSZ2 . .. 785,873 [MINI MSCI EAFE DEC22 .. | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.09/21/2022 .|......1,746.3800 |. 12/12/2022 .. 1,966.3000 . (98,962)[.. (98,962) 0001 .50
MFSZ2 . .. 2,105,066 (MINI MSCI EAFE DEC22 .. | VARIABLE ANNUITY . Equity/Index |.12/16/2022 .| ICE . 5493004R83R1LVX2IL36  |.09/23/2022 .|......1,684.0500 |. 12/12/2022 .. 1,966.3000 (352,809)|.. (352,809) 0001 .50
MFSZ2 . ...1,823,969 [MINI MSCI EAFE DEC22 .. |VARIABLE ANNUITY .... Equity/Index |.12/16/2022 .| ICE .... 5493004R83R1LVX2IL36  |.10/11/2022 .|...... 1,6568.1500 |. 12/12/2022 |..... 1,966.3000 |... .. (338,961), . (338,961)f... 0001 ... .50
EMINI RUSSELL 2000
RTYH2 . 552,187 | MAR22 ... .| VARIABLE ANNUITY .... Equity/Index |.03/18/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |. 12/13/2021 .|...... 2,208.7500 (.01/31/2022 [..... 2,020.3300 |... ...47,104 47,104 |... 0001 ... .50
EMINI RUSS!
L2117 F 14 |......... 1,546,124 [MAR22 .......oevvnnnnnnnnnee VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............ceeeeiits SNZ20JLFKBMNNCLQOF39 . |. 12/13/2021 .|...... 2,208.7500 {.02/01/2022 .[..... 2,048.1000 |.ocoeeeeeennnns SALE [.evvveennne 112,456 |........... RV R R 0100 Y N 50
EMINI RUSSELL 2000
(31 (; 7 A [T R 1,656,561 |MAR22 .... .... | VARIABLE ANNUITY .... Equity/Index |.03/18/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |. 12/13/2021 .|...... 2,208.7500 .03/02/2022 .|..... 2,056.0600 |... ... 114,518 ... 114,518 |... 0001 ... .50
EMINI RUS!
L3117 I 147 ... 16,234,298 |MAR22 ......evvvvvvnnnnnnnee VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............ceeeeits SNZ20JLFKBMNNCLQOF39 . |. 12/13/2021 .|...... 2,208.7500 (.03/14/2022 [..... 1,978.3000 |..cooeeeeennns SALE [.evveenee 1,693,793 [........ 1,693,793 |ooevvviiiiiiiiiiiens o 0100 Y N 50
EMINI RUSSELL 2000
RTYH2 .o [ [ P 969,631 | MAR22 .......evvvnnnnnnnnnee VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME ..ottt SNZ20JLFKBMNNCLQOF39 . |. 12/14/2021 .|...... 2,154.7400 .03/14/2022 .|..... 1,978.3000 |..cooeeeeennns SALE [.evveviiinnns 79,396 |......e.ee. 79,396 eveveeeiiiiiiiiiins o, 0100 Y N 50
EMINI RUSSELL 2000
L2117 F 21 o 2,241,687 |MAR22 .......evvvvvnnnnnnnee VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............ceeeeiits SNZ20JLFKBMNNCLQOF39 . |. 12/20/2021 .|...... 2,134.9400 .03/14/2022 .|..... 1,978.3000 |...coeeeeeennns SALE [.evvveennne 164,472 |........... 164,472 [ Joeeee 0100 Y N 50
EMINI RUSSELL 2000
(217 R 8 [ 879,480 [MAR22 ...l VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............cceeeeits SNZ20JLFKBMNNCLQOF39 . |.01/06/2022 .|...... 2,198.7000 (.03/14/2022 .[..... 1,978.3000 |...coeeeeennnns SALE [.evvvvininnns 88,160 |............ 88,160 |..oceveeiiiiiiiiiins o, 0100 Y N 50
EMINI RUSSELL 2000
(217 R 8 [ 872,018 [MAR22 ...l VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............cceeeits SNZ20JLFKBMNNCLQOF39 . |.01/07/2022 .|...... 2,180.0500 (.03/14/2022 .[..... 1,978.3000 |..cooeeeeennns SALE [.evvvvviinnns 80,6% |............ 80,698 [.....uvnnniiiiiiiinn Joeeeiiii 0100 Y N 50
EMINI RUSSELL 2000
L2117 F 17 o 1,778,027 [MAR22 ...........cceeeeins VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............cceeeits SNZ20JLFKBMNNCLQOF39 . |.01/18/2022 .|...... 2,091.8000 (.03/14/2022 .[..... 1,978.3000 |..cooeeeeennns SALE [.evvvviinnnns 96,472 |...ounneeee 96,472 cevvveeiiiiiiiiiinns o, 0100 Y N 50
EMINI RUSSELL 2000
L2117 F L LI R 1,133,505 [MAR22 .......evvnnnnnnnnnee VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............ceeeeiits SNZ20JLFKBMNNCLQOF39 . |.01/19/2022 .|...... 2,060.9200 (.03/14/2022 .[..... 1,978.3000 |...coeeeeennnns SALE [.evvvvvinnnns 45,440 |............ 45,440 |.ooeveiiiiiiiiiiiens o 0100 Y N 50
EMINI RUSSELL 2000
L2117 F 10 [........ 1,008,945 [MAR22 .......cccnnnnnnnnnen VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............cceeeeits SNZ20JLFKBMNNCLQOF39 . |.01/20/2022 .|...... 2,017.8900 (.03/14/2022 [..... 1,978.3000 |...coeeeeennnns SALE [.evvvvvinnnnns 19,795 ...l LS TAC T R R 0100 Y N 50
EMINI RUSSELL 2000
L2117 F 16 |......... 1,591,859 [MAR22 .......cevvnnnnnnnnee VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............coeeeeits SNZ20JLFKBMNNCLQOF39 . |.01/21/2022 .|...... 1,989.8200 |.03/14/2022 |..... 1,978.3000 |..cooeeeeennns SALE [.evvvviiininns 9,219 |l [T <IN R R 0100 Y N 50
EMINI RUSSELL 2000
RTYH2 ..o [ (7 R 502,666 |MAR22 .........cccounnnnnee VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............cceeeits SNZ20JLFKBMNNCLQOF39 . |.01/26/2022 .|...... 1,975.5500 |.03/14/2022 |..... 1,978.3000 |..cooeeeeennns SALE [evvveviininnns (824))...ccceeees (6725 S 0100 Y N 50
EMINI RUSSELL 2000
L2117 F 16 |......... 1,543,388 [MAR22 ......ccccevnnnnnnnnee VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............coeeeits SNZ20JLFKBMNNCLQOF39 . |.01/27/2022 .|...... 1,929.2400 |.03/14/2022 |..... 1,978.3000 |...coeeeeennnns SALE [.evvveennne (39,252)|..cccvenen (074572 | R F . 0100 Y N 50
EMINI RUSSELL 2000
(217 R 8 [ 801,619 [MAR22 ...l VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............cceeeeits SNZ20JLFKBMNNCLQOF39 . |.02/18/2022 .|...... 2,004.0500 (.03/14/2022 .[..... 1,978.3000 |...coeeeeennnns SALE [.evvvvvinnnnns 10,299 |............ [T R R 0100 Y N 50
EMINI RUSSELL 2000
RTYH2 ..o |, 9 |ieiennns 889,238 | MAR22 .........ccceuneeeees VARIABLE ANNUITY ......... EXH5 ..o Equity/Index |.03/18/2022 .|CME ..........cceeeennnn. SNZ20JLFKBMNNCLQOF39 . |.02/22/2022 .|...... 1,976.0800 |.03/14/2022 ...... 1,978.3000 |......oeennnnn SALE |..evvveiinnnnns (997)].ceeeeeieenn (997)]neeiiiiiiiii oo 0001 .eveeeeiiiiinn | eeviiiiiiees 50
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20
Description 16 17 18 Hedge
of ltem(s) Effective-
Hedged, Date of Indicate Gain Gain (Loss) ness at
Used for Type(s) | Maturity Exercise, Cumulative (Loss) Used to Inception
Number Income Schedule/ of or Termina- Expiration, Variation | Recognized | Adjust Basis and at Value of
Ticker of Notional Generation Exhibit Risk(s) | Expira- Trade |[Transaction tion [Termination| Maturity or Margin at in Current | of Hedged Termination | One (1)
Symbol | Contracts| Amount Description or Replicated Identifier (a) tion Exchange Date Price Date Price Sale Termination Year Item Deferred (b) Point

L2117 F 14 |......... 1,359,484 még; RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............cceeeeits SNZ20JLFKBMNNCLQOF39 . |.02/23/2022 .|...... 1,942.1200 [.03/14/2022 |..... 1,978.3000 |...coeeeeennnns SALE [.evvveinnne (25,326)|........... (25,326).ccveeevineiiiiinins oo 0100 Y N 50
L2117 F 10 [ 998,090 még; RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............ceeeeeits SNZ20JLFKBMNNCLQOF39 . |.03/04/2022 .|...... 1,99.1800 |.03/14/2022 |..... 1,978.3000 |..ccoeeeeeennns SALE [.vvvvviiinnnns 8,940 ..ot LR ZIU I R R 0100 Y N 50
L2117 F 2% ... 2,342,936 még; RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.03/18/2022 .|CME .............cceeeeits SNZ20JLFKBMNNCLQOF39 . |.03/07/2022 .|...... 1,952.4500 |.03/14/2022 |..... 1,978.3000 |...coeeeeennnns SALE [.evvveinnne (31,024)f........... (31,024) .ccevvieiiiiiiiiiins o 0100 Y N 50
RTYM2 ..o [ 8 [ 789,482 Eml\llgg RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.06/17/2022 .|CME ............cceeeeits SNZ20JLFKBMNNCLQOF39 . |.03/14/2022 .|...... 1,973.7100 |.03/16/2022 .|..... 2,025.9700 [.......evvvneee SALE [.evvveennne (20,908)........... [0 R/015) | R R 0100 Y N 50
RTYM2 ..o [ 14 |......... 1,381,594 Eml\llgg RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.06/17/2022 .|CME ............cceeeeits SNZ20JLFKBMNNCLQOF39 . |.03/14/2022 .|...... 1,973.7100 |.03/17/2022 |..... 2,059.6200 [........eevneee SALE [.evvveinnne (60,141)]........... (60, 141) [ Joeeeii 0100 Y N 50
21 {1 F 15 |........ 1,480,279 Eml\llgg RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.06/17/2022 .|CME ............cceeeeits SNZ20JLFKBMNNCLQOF39 . |.03/14/2022 .|...... 1,973.7100 |.03/18/2022 .|..... 2,080.2300 [......evvnnnnnee SALE [.evvveennne (79,898)f........... (79,893).ccvveveeneeiiiiiins o 0100 Y N 50
RTYM2 ..o [ [ P, 296,056 Eml\llgg RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.06/17/2022 .|CME ............cceeeeits SNZ20JLFKBMNNCLQOF39 . |.03/14/2022 .|...... 1,973.7100 |.03/22/2022 .|..... 2,080.0800 [..cceeeeeeennns SALE [.evvveinnne (15,956)|........... (15,956) [.ccvveeeeeeeiiiiinns o 0100 Y N 50
RTYM2 ..o [ 28 | 2,269,761 Eml\llgg RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.06/17/2022 .|CME ............cceeeeits SNZ20JLFKBMNNCLQOF39 . |.03/14/2022 .|...... 1,973.7100 |.03/29/2022 |..... 2,127.9800 |.......evvveeeee SALE [.evvvennne (177, 417))......... [T 10 | R R 0100 Y N 50
21 {1 F 12 [ 1,184,223 Eml\llgg RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.06/17/2022 .|CME ............cceeeeits SNZ20JLFKBMNNCLQOF39 . |.03/14/2022 .|...... 1,973.7100 |.05/04/2022 |..... 1,946.4800 |................ SALE [.vvvviviinnnns 16,333 |............ LT 1Y R R 0100 Y N 50
21 {1 F I 2,763,187 Eml\llgg RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.06/17/2022 .|CME ............cceeeeits SNZ20JLFKBMNNCLQOF39 . |.03/14/2022 .|...... 1,973.7100 |.05/27/2022 |..... 1,881.6000 [..........eee.e. SALE [.evvveennne 128,951 |........... 128,951 [oeeeeis oo 0100 Y N 50

........ 22,796,294 Eml\llgg ﬁ.U.S.SELL 20 . | VARIABLE ANNUITY ... Equity/Index |.06/17/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.03/14/2022 .|......1,973.7100 (.06/13/2022 .|..... 1,800.6000 |[... ieeeee.... 1,999,364 |........ 1,999,364 |... 0001 ...
RTYM2 ..o [ 10 [........ 1,007,534 Eml\llgg RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.06/17/2022 .|CME .............coeeeis SNZ20JLFKBMNNCLQOF39 . |.04/06/2022 .|...... 2,015.0700 (.06/13/2022 .[..... 1,800.6000 |........eevneeee SALE [.evvveinnne 107,234 |........... 107,284 [ e 0100 Y N 50

794,114 Eml\llgg ﬁ.U.S.SELL 20 . | VARIABLE ANNUITY ... Equity/Index |.06/17/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.04/12/2022 .|...... 1,985.2800 |.06/13/2022 .|..... 1,800.6000 |... ...73,874 . 73,874 |... 0001 ...
21 {1 F 17 o 1,648,035 Eml\llgg RUSS ................. VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.06/17/2022 .|CME .............coeeeits SNZ20JLFKBMNNCLQOF39 . |.04/22/2022 .|...... 1,938.8600 |.06/13/2022 .|..... 1,800.6000 0100 Y N 50

...1,134,419 Eml\llgg ﬁ.U.S.SELL 20 . | VARIABLE ANNUITY ... Equity/Index |.06/17/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.04/26/2022 .|...... 1,890.7000 .06/13/2022 .|..... 1,800.6000 |... 0001 ...
RTYM2 ..o [ 17 o 1,578,834 Eml\llgg RUS .................. VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.06/17/2022 .|CME ............coeeeeits SNZ20JLFKBMNNCLQOF39 . |.04/29/2022 .|...... 1,857.4500 |.06/13/2022 .|..... 1,800.6000 |........eevneeee SALE [.evvvvvinnnnns 48,324 |............ 48,324 | o 0100 Y N 50
RTYM2 ..o [ 2 | 2,816,757 Eml\llgg RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.06/17/2022 .|CME .............coeeeits SNZ20JLFKBMNNCLQOF39 . |.05/09/2022 .|...... 1,760.4700 |.06/13/2022 .|..... 1,800.6000 |........eevneeee SALE [.evvveinnne (64,208)f........... [T I0c) | P R 0100 Y N 50
21 {1 F 15 |........ 1,286,692 Eml\llgg RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.06/17/2022 .|CME .............coeeeits SNZ20JLFKBMNNCLQOF39 . |.05/11/2022 .|...... 1,715.5900 |.06/13/2022 .|..... 1,800.6000 |........eevneeee SALE [.evvveennne (63,758)........... [(CCIAE:) | R R 0100 Y N 50
(21 (V7 F 8 [ 720,904 ggégzl RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ..ot SNZ20JLFKBMNNCLQOF39 . |.06/10/2022 .|...... 1,802.2600 |.06/24/2022 .|..... 1,762.0600 |................ SALE [.evvvvininnns 16,080 |............ 16,080 [.evvvveeeeiiiiiiinns o, 0100 Y N 50
21 {V7 S F 21 o 1,797,435 ggégzl RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME .............cceeeeits SNZ20JLFKBMNNCLQOF39 . |.06/13/2022 .|...... 1,711.8400 |.06/24/2022 .|..... 1,762.0600 |................ SALE [.evvveinnne (52,729)f........... (52,729).ccvveviiiiiiiiiinns o 0100 Y N 50
(21 (V7 F YA 630,304 ggégzl RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ..ot SNZ20JLFKBMNNCLQOF39 . |.06/13/2022 .|...... 1,800.8700 |.06/24/2022 .|..... 1,762.0600 |................ SALE [.evvvvvinnnnns 13,583 ..ot JECHRI: X1 R R 0100 Y N 50
21 (V7 10 [ 900,434 ggégzl RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ..............ceeeeits SNZ20JLFKBMNNCLQOF39 . |.06/13/2022 .|...... 1,800.8700 |.07/28/2022 .|..... 1,873.6600 |................ SALE [.evvveennne (36,39%5)f........... (36,395) .ceveeeeneiiiiiinns o 0100 Y N 50
21 (V7 10 [ 900,434 ggégzl RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ..ot SNZ20JLFKBMNNCLQOF39 . |.06/13/2022 .|...... 1,800.8700 .07/29/2022 .|..... 1,886.2700 |............... SALE [.evvveinnne (42,700)]........... (7 (1[0) ] S R 0100 Y N 50
21 {V7 S F 10 [ 900,434 ggégzl RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ..............ceeeeits SNZ20JLFKBMNNCLQOF39 . |.06/13/2022 .|...... 1,800.8700 |.08/05/2022 .|...... 1,922.5300 |...oevvvvvnnnns SALE [.evvveinnne (60,831)]........... (10 X2 ] R R 0100 Y N 50
21 {V7 S F 12 [ 1,080,521 ggégzl RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ..ot SNZ20JLFKBMNNCLQOF39 . |.06/13/2022 .|...... 1,800.8700 .08/10/2022 .|..... 1,970.3400 |.......eeeeeeee SALE [.evvvennne (101,686))......... QLU ) | R RN 0100 Y N 50
21 (V7 19 [........ 1,710,825 ggégzl RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ..............ceeeeits SNZ20JLFKBMNNCLQOF39 . |.06/13/2022 .|...... 1,800.8700 .08/12/2022 .|..... 2,014.9600 |..........ee.... SALE [.vvvvvnnnne (203,387)......... (203,387) [.evvvvvvnnnnnnnninns foereieiiiiiienes 0100 Y N 50
31 {V7 S 200 |........ 18,008,688 ggégzl RUSSELLZOOO ...... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ..ot SNZ20JLFKBMNNCLQOF39 . |.06/13/2022 .|...... 1,800.8700 |.09/12/2022 .|..... 1,882.9000 |..ocoeeeeennns SALE [.evvvennne (820,312)f......... (820,312) [.eevvvvvnninniiiinnn e 0100 Y N 50

EMINI RUSSELL 2000
RTYU2 oo [ 16 |.......... 1,440,695 |SEP22 ..o VARIABLE ANNUITY ......... EXHS oo Equity/Index |.09/16/2022 .|CME .........eeeeee...n. SNZ20JLFKBMNNCLQOF39 . [.06/13/2022 |...... 1,800.8700 |.09/12/2022 ...... 1,904.4700 |................ SALE |............ (82,884))........... (82,884)|...ceeeeeieiiiiees | 0001 i | 50
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EMINI RUSSELL 2000
21 (V7 58 |oeeeeens 5,222,520 |SEP22 ....ccoeeiiiiieiinnnn VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ..............coeeeitt SNZ20JLFKBMNNCLQOF39 . |.06/13/2022 .|...... 1,800.8700 |.09/13/2022 .|..... 1,906.5000 |.......cceennnt SALE [.evvvennne (306,330)f......... (R [0 ] R R 0100 Y N 50
EMINI RUSSELL 2000
21 (V7 29 ... 2,386,755 | SEP22 ....evvvviiiiiiiiinne VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ...t SNZ20JLFKBMNNCLQOF39 . |.06/16/2022 .|...... 1,646.0400 |.09/13/2022 .|..... 1,906.5000 |.......cceennnt SALE [.vvvvvnnnne (377,670)|......... [T 71 | R R 0100 Y N 50
EMINI RUSSELL 2000
21 (V7 L LI R 1,045,635 [SEP22 .....ovvvvvvnnnnnnnns VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ..............coeeeitt SNZ20JLFKBMNNCLQOF39 . |.08/26/2022 .|...... 1,901.1500 |.09/13/2022 .|..... 1,906.5000 |.......cceennnt SALE [.evvvvvinnnnns (2,940)].......cnt [2Z10) ] S R 0100 Y N 50
EMINI RUSSELL 2000
21 (V7 "o, 1,019,547 [SEP22 ....ovvvvviiiiiinnnns VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ...t SNZ20JLFKBMNNCLQOF39 . |.08/30/2022 .|...... 1,853.7200 |.09/13/2022 .|..... 1,906.5000 |.......cceennnt SALE [.evvveennne (29,028)f........... (29,028)[.cvveeeeeeninnninns o 0100 Y N 50
EMINI RUSSELL 2000
21 (V7 10 [ 911,144 | SEP22 .....vvvvviiiiiinnne VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ..............coeeeitt SNZ20JLFKBMNNCLQOF39 . |.09/01/2022 .|...... 1,822.2900 [.09/13/2022 .|..... 1,906.5000 |.......cceennnt SALE [.evvveinnne (42,106))........... (71115} | R R 0100 Y N 50
EMINI RUSSELL 2000
(2 {V7 R F L P 451,918 | SEP22 .....evvvvviiiiinnnes VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.09/16/2022 .|CME ...t SNZ20JLFKBMNNCLQOF39 . |.09/02/2022 .|...... 1,807.6700 |.09/13/2022 .|..... 1,906.5000 |.......cceennnt SALE [.evvveennne (24,707))........... (28,707 Joeeei 0100 Y N 50
EMINI RUSSELL 2000
211 7 F 17 o 1,606,542 [DEC22 .......evvvvvvvnnnnnns VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.12/16/2022 .|CME ...t SNZ20JLFKBMNNCLQOF39 . |.09/12/2022 .|...... 1,890.0500 |.10/21/2022 |..... 1,751.1000 |.ooooeeeeeennns SALE [.evvveinnne 118,104 |........... 18,104 | o, 0100 Y N 50
EMINI RUSSELL 2000
(211 F 8 [ 756,020 [DEC22 .....ccoeeveeieennnns VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.12/16/2022 .|CME ...l SNZ20JLFKBMNNCLQOF39 . |.09/12/2022 .|...... 1,890.0500 |.10/25/2022 .|..... 1,801.2500 |...coeeeeeennns SALE [.evvevivnnnns 35,518 |............ 35,518 [ooeeeiiiiiiiiiiieins o 0100 Y N 50
EMINI RUSSELL 2000
L2113 7 F 16 |......... 1,512,039 [DEC22 .....evvvvvvvnnnnnnnns VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.12/16/2022 .|CME ...t SNZ20JLFKBMNNCLQOF39 . |.09/12/2022 .|...... 1,890.0500 |.10/28/2022 .|..... 1,851.7800 |..ocoeeeeeenns SALE [.evvvvviinnns 30,615 |............ RN T R R 0100 Y N 50
EMINI RUSSELL 2000
L2113 7 F 10 [ 945,025 |DEC22 ......cceeveeeeeeenns VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.12/16/2022 .|CME ...t SNZ20JLFKBMNNCLQOF39 . |.09/12/2022 .|...... 1,890.0500 |.11/10/2022 .|..... 1,871.5300 0100 Y N 50
EMINI RUSSELL 2000
...1,323,034 |DEC22 .... .... | VARIABLE ANNUITY .... Equity/Index |.12/16/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.09/12/2022 .|...... 1,890.0500 |.11/11/2022 |..... 1,889.8700 |... 0001 ...
EMINI RUSSELL 2000
L3117 F, LI I 12,757,831 [DEC22 ... VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.12/16/2022 .|CME ...l SNZ20JLFKBMNNCLQOF39 . |.09/12/2022 .|...... 1,890.0500 |. 12/12/2022 |..... 1,797.2000 |.ooooeeeeennnns SALE [.evvveinnne 626,731 |........... (72 I O R 0100 Y N 50
EMINI RUSSELL 2000
........ 11,863,080 | DEC22 .... . | VARIABLE ANNUITY .... Equity/Index |.12/16/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.09/13/2022 .|......1,913.4000 |. 12/12/2022 .|..... 1,797.2000 |[... ... 720,440 ... 720,440 |... 0001 ...
EMINI RUSS!
L2113 7 F 12 [ 1,082,191 [DEC22 ......cceeeeeeennnnn VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.12/16/2022 .|CME ...t SNZ20JLFKBMNNCLQOF39 . |.09/16/2022 .|...... 1,803.6500 |. 12/12/2022 |..... 1,797.2000 |.ooooeeeeeennns SALE [.vvvvviiinnnns 3,871 |oeeeieiiees 3871 | [ 0100 Y N 50
EMINI RUSSELL 2000
......... 2,694,117 | DEC22 ... . | VARIABLE ANNUITY .... Equity/Index |.12/16/2022 .|CME .... SNZ20JLFKBMNNCLQOF39 . |.09/23/2022 .|......1,683.8200 |. 12/12/2022 .|..... 1,797.2000 |... ... (181,403)|......... (181,403)|... 0001 ...
EMINI RUS!
L2117 F 20 [oeeeens 1,713,268 [DEC22 ......ccoeeeeeeennnnn VARIABLE ANNUITY ......... EXH5 ..l Equity/Index |.12/16/2022 .|CME ...l SNZ20JLFKBMNNCLQOF39 . |. 10/03/2022 .|...... 1,713.2700 |. 12/12/2022 |..... 1,797.2000 |.ooooeeeeennnns SALE [.evvveinnne (83,932)f........... (83,932).ceveeeeeeeiiiiiiins o 0100 Y N 50
EMINI RUSSELL 2000
RTYZ2 ..o v 2 |........ 1,869,678 [DEC22 ........cceeeennnnn VARIABLE ANNUITY ......... EXH5 ..o Equity/Index |.12/16/2022 .|CME ............cceeennen SNZ20JLFKBMNNCLQOF39 . |. 10/11/2022 .|...... 1,699.7100 |. 12/12/2022_.|..... 1,797.2000 |....ooeennnnn SALE |........... (107,242)|.......... (107,242)[.cevveieiiniiiininn oo 0001 .eueeeeiniiene | eeeiiiiiiees 50
1609999999. Subtotal - Short Futures - Hedging Other 17,060,200 17,060,200 XXX XXX
1649999999. Subtotal - Short Futures 17,060,200 17,060,200 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 17,060,200 17,060,200 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 17,060,200 17,060,200 XXX XXX
(a) Code Description of Hedged Risk(s)
001 ovieiieens LT o R TN =Yoo N I 1 LN G OO PPPP PPN
(b) [ Code [ Financial or Economic Impact of the Hedge at the End of the Reporting Period
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 9,991,744 9,991,744 916,406 916,406 9,991,744 9,991,744
BARCLAYS BANK PLC ... (G5GSEF7VJP5170UK5573 . 117,579 . 128,494 . 128,494 . .

BNP PARIBAS
CREDIT SUISSE INTERNAT [ONA
GOLDMAN SACHS INTERNAT |ONAL
JP MORGAN CHASE BANK, NA ...
MERRILL LYNCH CAP SERVICES ...........

MORGAN STANLEY & CO. INTERNATIONAL PLC ..
SOCIETE GENERALE
WELLS FARGO BANK NA ...

. ROMUWSFPUBMPROBKSP83 .
E5SBDKGMJYYYJLNBC3B68 .
W22LROWP2 [HZNBB6KS528 .
.. THGGLXDRUGQFUS7RNESY .
... GDNTXX03601TB7DII3U6Y .
. 4PQUHN3JPFGFNF3BBE53 .
O02RNES IBXPAROTD8PU41 .
KB1H1DSPRFMYMCUFXTOS . |...

SRS EEES

+220,000

. 480,000

.. 69,076
. 153,758
J122.21

“24.078

.. 64,820
. 122,618
.510,916
.510,719
. 208,536
.. 95,850

.. 116,191 |...

(1,984)

.8,931

168,645

.510,916

.510,719

116,191

120618 | .

.208,536 |...
95,850 | ...

14,725 |...

126,840 | ..

700,000

1,758,144

1,758,144

0799999999. Total NAIC 6 Designation

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

93,79 (49,471,148) (49,377,353) 4,865,696 4,865,696
0999999999 - Gross Totals 700,000 809,486 11,843,682 (52,575, 353) 10,289,355 2,674,550 (52,481,558) 1,972,122 15,740,101 14,992,200
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 11,843,682 (52,575,353)
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Collateral Pledged by Reporting Entity

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

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),

CREDIT SUISSE INTERNATIONAL .....oiiiirrinniiiiiiiis s ciiii e s ernsi e e oS L I 1 T L PP RO ORI 390,000 [.revvuneeniieiniieenieens 390,000 [.eeevuerniieeniieenieens 390,000

JP MORGAN CHASE BANK, NA ... e eeee e e e et e e e e e e e e e e e e e THBGLXDRUGQFUSTRNED7 .. [ CaSN. .. eeerreeeeeeenieeeeeeenie e e e eenneeeeeennieees | inreeeiiiiiinirrriins | oeeeiiiii e e e e e e e e e e e e e e e s e e e aa e e s e e e s e s e eaan e e eane [saaeeeeeennnneeeeennnan 2,970,000 |... 2,970,000 [.eeeeeeenneeeeennnnn 2,970,000 ...

MORGAN STANLEY & CO. INTERNATIONAL PLC .....cevvveniviiiinnnnnns . 4PQUHN3JPFGFNF3BB653 .. ... 270,294 .. 270,294 |. ... 270,204

CHICAGOMERCEXCHANGE (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 62,042,558 . 62,042,558 |. 62,042,558

INTERCONT INENTALEXCHANGE (JP MORGAN SECURITIES LLC) ............ . 5493004R83R1LVX2IL36 ..

CHICAGOMERCEXCHANGE (MERRILL LYNCH PIERCE FENNER & SMITH INC) ..eeeevvvviinnniieeees SNZ20JLFK8MNNCLQOF39 ..

0199999999 - Total 75,664,596 75,664,596 75,664,596 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
GOLDMAN SACHS INTERNATIONAL .....iiiirrinniiiiiiiie s cinii e ereai e e e e eaanaes W22LROWP2 | HZNBB6KS528 .. 220,000 [oueenieereinninneeeeinnans 220,000 Vieooe
MERRILL LYNCH CAP SERVICES ... GDWTXX03601TB7DW3U6Y .. 480,000 |... 480,000 Vieeeoee
MORGAN STANLEY & CO. INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 .. V..
SOCIETE GENERALE ... e eeeeeee 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 e ennn e e e e e nnnnans (02RNE8 IBXP4ROTDBPU4T .. Vieeeoee

0299999999 - Total

700,000

700,000




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
BANK OF NEW YORK MELLON NEW YORK, NY oo | e [ 2.000 [ 9,348
CITIBANK ...covvennee NEW YORK, NY ..... e |

FEDERAL HOME LOAN B; ... SAN FRANCISCO, CA .
JPMORGAN CHASE BANK .. ... NEW YORK, NY .....
PNC BANK ........... ... PITTSBURGH, PA ..
U.S. BANK ... ... BLOOMINGTON, MN .
WELLS FARGO BANK ..veiiiiieiiiieiiiee e e SAN FRANCISCO, CA
0199998 Deposits in ... 52 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

depositories XXX XXX 14,513 115 1,061,456 | XXX
0199999. Totals - Open Depositories XXX XXX 110,908 115 22,302,195 | XXX
0299998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 110,908 115 22,302,195 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX 110,908 115 22,302,195 [ XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....). 2,158,734 4. April.. | 7,354,812 7. July. o 14,603,944 10.  October.......[..ccccoreiininnne 12,658,533
2. February...| .o 8,468,790 5. May..oofoeoeieiiie 10, 199,543 8. August......foo (1,589,543)]  11.  November...|....c.cccorrnnns 8,753,481
3. March 5,497,612 6. June 11,406,451 9. September 6,154,303 12.  December 22,302,195

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE

PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

25160K-20-7 .......
40428X-10-7 .......
857492-70-6 .......

DEUTSCHE GOVERNMENT MONEY MARK
HSBC US GOVT MMKT-I

[ 12/23/2022 ..........

12/27/2022 .
12/27/2022 ..........

98,104,352 ..
105,015,567 |..
.. 107,951,164 |..

300,973

283,858

..324,046 |...

232,457
. 374,118

8309999999.

311,071,073

908,877

8609999999

- Total Cash Equivalents

311,071,073

908,877

653,885

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

4

Fair Value

5
Book/Adjusted
Carrying Value

6

Fair Value

23.
24.
25.
26.
27.
28.
29.

30.
31.
32.

Alabama
Alaska
Arizona

Arkansas

California .......cccevveeivnieiiiieenn,
Colorado
Connecticut
Delaware

District of Columbia

Florida

Georgia

Kentucky
Louisiana
Maryland
Massachusetts

Michigan

Minnesota
Mississippi
Missouri

Montana

Nebraska

Nevada

New Hampshire
New Jersey
New Mexico

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington

West Virginia ........ccccceveeiininnnns
Wisconsin

Wyoming ....

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other
Subtotal

FOR THE PROTECTION OF ALL THE INSURER'S
POLICYHOLDERS WITHIN THE UNITED STATES
FOR THE PAYMENT OF POLICYHOLDERS AND

CREDITORS OF INSURER IN THIS STATE

FOR THE PROTECTION OF THE INSURER'S

POLICYHOLDERS IN THIS STATE AND OTHERS IN
THIS STATE ENTITLED TO THE PROCEEDS OF ITS
POLICIES

FOR THE BENEFIT AND SECURITY OF ALL ITS
POLICYHOLDERS IN THE UNITED STATES

FOR THE PROTECTION OF THE INSURER'S
POLICYHOLDERS OR OF ITS POLICYHOLDERS AND
CREDITORS IN THE UNITED STATES

FOR THE BENEFIT OF ALL ITS POLICYHOLDERS AND
CREDITORS

STATE

DETAILS OF WRITE-INS

E29




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE
PACIFIC LIFE & ANNUITY COMPANY

5898. Summary of remaining write-ins for

Line 58 from overflow page .............{... D, 0 G F TR XXX e [ s i e
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX

E29.1
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