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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 6,514,266,405 |.......coeriiriicinnines [ 6,514,266,405 |............ 6,397,666,985
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2 COMMON SOCKS .....evieeeriiiacecietiseneei ettt [oreesenessensinnas 5,027,574 |.oooveciiiiiccinnnes oo 5,027,574 |...cocevvrvenee 4,947,111
3. Mortgage loans on real estate:
B RISt HENS .o [ 495,547,758 |co.vevicerieneinerens oo 495,547,758 |...cvvvennn 497,329,190
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o

encumbrances)

4.2 Properties held for the production of income (less

N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ .o
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash ($
[T 331,956,276 ) and short-term
investments (§  .ooeernnieeee ) e
6. Contractloans (including $ oo
7. Derivatives
8. Otherinvested @ssets ...
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ... , , ,
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 7,465,396,794 |....oooveeeee 475 |............ 7,465,396,319 |............ 7,218,740,179
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 82,358,146 | [ 82,358,146 |......cccevnne 75,602,874
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ccccccc.... 157,375 [ oo 157,375 oo (167,106)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled Premiums) ..........ccccoveveiiiiveiereicecieeeeeee e [eeeeeeeeeneneneres (778 720 ) | S I (522,820)]......ccccvvree 108,453
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIES ..............c.ccveueueeeeeeiererereeeenenens freseeeeeeeeenenenees 58,100 v [erereeeeie e 58,100 |.oveveereieeiereieeeeee
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon .... [.......cccccoiiiiiiiiiin v
18.2 Net deferred tax asset 52,195,188 |..
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 2,175,362 [
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt [t [ [ [oee e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevreviieries foerevieniciieinns 737,384 | [ 737,384 | 459,421
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... [..cccoorrenne. 1,863,078 |..cocveverene 226,716 |...coveveeee 1,636,362 |...cocovevennee. 5,495,981
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 1,134,615 | 1,134,615 [ o
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 7,631,506,276 |.......co....... 53,556,993 |............ 7,577,949,282 |........... 7,325,741,179
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt et [ensaenninas 3,301,946,581 oo [ 3,301,946,581 |........... 3,167,947,621
28. Total (Lines 26 and 27) 10,933,452,857 53,556,993 10,879,895,863 10,493,688,800
DETAILS OF WRITE-INS
1101. Derivatives collateral receivable ... o, 36,676,252 |-..oovieriieiieieceieiene [ 36,676,252 |.....coooenne 31,971,752
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 36,676,252 36,676,252 31,971,752
2501, Prepaid eXpenses ... [ 730,000 [ovvveorerrrernereens 730,000 [orvvovooeverreeieneeiesennies [oeeessreeissneeses i
2502.  Tax premium receivable .....ooocoioiiiieieececeecc s e 404,615 ..o 404,615 [ e
25003, e s
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,134,615 1,134,615




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 5,945,010,955
(including $  .veveverere Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o b b e bbbt b et b ettt [ereae e 9,818,235 |.....coceee. 11,607,356
4.2 ACCIAENT NG NEAIN ...ttt bbbt es bbbt b bbbt neens [eesesssesnanieaeeannas 24,014 |
5. Policyholders’ dividends/refunds to members $ due
E= Lo Lo U aT o= o PP RO PR O PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coovoieeeeee accident and health premiums ...............ccccoeee. |oeeereeeeeeccnenene 47,379 oo 7,909
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
USSR 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ 12,789,669 on reallzed capltal gains (I0SSES) ....cvvirs forveerieinane 12,789,669
15.2 Net deferred tax ADIlItY ...........c.o ettt e e et et e et et et e et e e e .
16. Unearned investment income 4,199 |
17.  Amounts withheld or retained by reporting entity as agent or trustee (2,410,756)|...
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 7,082,180 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene 23,966,332 |... . 18,757,973
24.09 Payable for securities ...... 5,330,184 |... 7,381,890
24.10 Payable fOr SECUIES IENTING ......o.eiiiiieeiee ettt et et et e s st e ae e b e e aseeaeeenseeaeeeneesseeaseenseenseenseenneen [ooeesaseiae s e s iaesiaesaesaesns [eaeessesaesseesaee s saessae s
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 26,568,675 30,398,090
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 7,034,741,414 6,781,158,537
27. From Separate Accounts Statement 3,301,946,581 |........... 3,167,947,621
28. Total liabilities (Lines 26 and 27) 10,336,687,994 9,949,106, 158
29. Common capital stock 2,900,000 |...coeovenee 2,900,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 540,307,869 541,682,643
38. Totals of Lines 29, 30 and 37 543,207,869 544,582,643
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 10,879,895,863 10,493,688,800
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
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.cueueueuiriiiiiirieieieieieieeee st e 13,323,136 | 17,781,902
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 26,568,675 30,398,090
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............c.ccccoeveveeerc oo 385,957,843 |................ 610,543,880 |............ 1,786,923,349
2. Considerations for supplementary contracts with life contingencies............coooirieiiiniiiieicieeeee e [ [
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 94,725,352 |.. 69,863,308 |.. ..314,915,717
4.  Amortization of Interest Maintenance RESEIVE (IMR) ..........c.ccoviiieveveeeeeeceeieieteie e fees e eeeeeeeeeenens 105,730 [ 125,286 |...ooeeeccceene 494,611
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CEAEM ............coovoveveveviuerererieeeeeeeeieresesesssns [ 15,230 oo 20,844 | 129,248
7. Reserve adjustments on reiNSUranCe CEAEM .............cocvevvivivcueueuiieeeeeeie et ee st es s e (153,352) [ (61,516) [ccveeeeceeeeeee (30,051)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 15,667,911 [ 15,500,989 |................. 62,323,301
8.2 Charges and fees for deposit-type CONTACES .............c.coeriieieiereececececeieieieie e [ree e 1,283,413 | 2,290,220 |.cooovrreeee 8,540,849
8.3 Aggregate write-ins for miscellaneous income .. 687,092 570,494 2,750,122
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 498,289,220 698,853,506 2,176,047,148
10, DEAtM DENETIS ... e e ee e e e eee e 181,333 | 50,000 | 7,066,795
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeueriereeneeneeneenes foosiiii
12, ANNUILY DENETIS ...cvviicececeeee ettt es sttt es e e ettt senensssesesesesenssaesesesesensssesessssnsnsssnsesesenedeensnanasanenens 44,494 551
13. Disability benefits and benefits under accident and health CONtracts ...............ccceueueeeeeeeieieverereeceeeees oo 24,182
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi
15.  Surrender benefits and withdrawals for life contracts ..................... 219,643,731
16.  GrOUD CONVEISIONS .....eiiiiiietieieeteeteeseaseeaaseeseeeaeeeseeaseeasee s e e s e easeenseemseaneeaneeeseeaseenseenseenseenseenseenneenseneforsatssae s st s s s
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcievercieeeeseeee o 9,413,979
18. Payments on supplementary contracts with life contingencies ..............ccoooiiiiiiiiiiceeeee e
19. Increase in aggregate reserves for life and accident and health contracts ) 230,962,637 486,034,177 1,189,446,990
20.  Totals (LINES 1010 1) ..cuiiiiiiieeieeeee ettt ettt |eae s 504,720,412 |....c.o.c.. 698,298,288 |........... 2,128,863,612
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ..........c.cccveveveveueueeeeeeeeeiesesesesee s sesesssee e eeeseseeeenes 7,389,389 | 7,170,335 | 29,733,044
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ............ccocveveveveueeeieveveereeeeees e 283,183 |.oceeeaee 1,049,063 |...coovee 2,011,902
25. Increase in loading on deferred and uncollected PremMiUmMS ............c.cveveueururiieieieeeeeeeeeeeee e oo [(CK ) (925)]..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e 46,040,905)|......cocvennvne (17,110,661)
27. Aggregate write-ins for deductions .... 8,446
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 479,546,107 707,861,474 2,114,971,753
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 18,743,114 | (9,007,968)|.....cucvevenne 61,075,394
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 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 18,743,114 | (9,007,968)|......cou...... 61,075,394
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 3,749,640 2,256,199 16,450,847
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) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 14,993,474 |................ (11,264,167)|................. 44,624,547
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 25,873 (excluding taxes of $  ..coccovveivrcinienne 25,079
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (16,989,892) (26,645,308) (49,836,314)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (1,996,418) (37,909,475) (5,211,767)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 544,582,643 473,946,324 473,946,324
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e (1,996,418)|....cccnveee (37,909,475) .o (5,211,767)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .(358,194) ... (2,160,847)].. ...24,494 809 |.. ...21,009,220
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e e
40. Change in net deferred INCOME TAX .........c.cveveueuiuieieiieieietetete ettt se et es e as st eeenenens 6,938,393 [ ..o 4,898,201 |.. ... 12,538,738
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (4,522,460)|.. (3,183,127)].. ... (7,748,205)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus , 422,000
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (1,374,774) (14,008,589) 70,636,318
55. Capital and surplus, as of statement date (Lines 36 + 54) 543,207,869 459,937,735 544,582,643
DETAILS OF WRITE-INS
08.3071. FEE INCOME ~....eeerereetetriei ettt sttt ettt sttt s es e ae e s e ees e e e e e e e s se e seseee s e s ee e ses et eses s ansesesesssasnsnsesassses fonsesnsnnnasansananas 746,191 [ 657,880 |...ccceeeeenee 2,783,917
08.302. MiSCEIIANBOUS TNCOME .......oveieeeeeeeeeee ettt e e e e e et e s ea e e eeeneeseaeetenseeeaeeneaenens foreeeneeseaeaeeananans (59,099) .. (87,386) .. (33,795)
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 687,092 570,494 2,750,122
2701. Settlement of miscellaneous claims .8,446 |..
40O USSR U USUUTPT! RUTORURRURURURURRRRRTT I
2703.
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiinniicneeseeseeseesdcesieiesccesiccin s [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 8,446
5301. Miscellaneous SUIPIUS TrANSTEr .......ooooiioiiiieiiecccee et |e e 25,000 [ e 422,000
L5300 17T TPl KT S TP NPT URTRUPP TSR OPRPRTRRPRRRORRN
5303. ...
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 25,000 422,000




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE .......c...curiiiiieiiciieie ettt [ersssinessnees 386,304,168 |......cocencee. 610,556,717 |............ 1,787,108,002
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 84,434,976 |................ 60,888,912 |.....cccunuee 294,455,190
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 17,635,018 18,329,097 73,586,855
4. TOtal (LINES 110 B) ..ottt 488,374,162 689,774,726 2,155,150,046
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 263,757,862 |................ 200,062,687 |............... 890,590,984
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (49,239,767) | .cocvevenne (17,649,668)|.............. (103,903,549)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 22,131,840 | 26,921,534 | 90,599,555
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 3,611,902
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 236,649,935 209,334,553 880,898,893
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 251,724,227 480,440,172 1,274,251,154
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 87,892,118 |. 33,419,002 |.. 252,310,143
12,2 SEOCKS ..ttt ettt ettt s ettt s s e h ettt e et e s e s e e et s st et enene e nnenen |oeeeeeen ettt [ereee e ene [ 481,481
12.3 Mortgage loans ... 15,303,119 |.. 23,986,454 |.. 27,561,546
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ........cuiiiiiiii i [ ereetestestese st se e se e [oereete e e
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooeiies oo e
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 595,397 38,058,863 44,825,345
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 103,790,633 |......co.cov..... 95,464,409 |................ 325,178,516
13. Cost of investments acquired (long-term only):
131 BONGS .ottt eninies [oreeeennnanaeaas 204,551,943 |................ 434,192,314 |........... 1,563,594 ,496
13,2 SHOCKS ...veeeucueeeeeeeeeacaceee e e e cssseeeeee e saeseseee e e s eseseeeeee e s eseseeee e e e eseseseeee e anseseseses s nseaesesessnansesenas [oetesetaranistetes et nnnisienenenns[ooernesi et n e nine [eeseeaenee s enenaeaea 237,600
13.3 MOMGAGE I0BNS ...ttt [oesesenenennanes 13,276,749 |..oocoeeene. 56,423,304 |................ 121,937,179
BT o =T e (= O A O FESU
13.5 Other iNVESLEA @SSELS .......cc.iiiiiiiiiii e [sereereeteseee e e se e se e [oere e [ere e
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 20,460,400 40,633,663 63,994,000
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 238,289,091 531,249,281 1,749,763,274
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 37,513 (14,869) 9,575,887
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (134,535,971) (435,770,004) (1,434,160,646)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns 10,235,315 | 16,491,814 |....cccoco.. 56,506,684
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (2,783,471) (12,226,214) 1,012,406
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 7,451,845 4,265,599 57,519,091
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |.c.c.cccvoenne 124,640,100 |.....cooonveeee. 48,935,768 |.............. (102,390,401)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s st sesesessnananenns |oeseseseenenens 230,982,867 |......ccec.... 333,373,268 |........c....... 333,373,268
19.2 End of period (Line 18 plus Line 19.1) 355,622,967 382,309,036 230,982,867
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds disposed and @CQUITEA ........ceiiiiieieieieieec et enens [oeresenerene st sesssteaerereennnens |oeerererereeeas 14,996,551 |................ 43,981,846
20.0002. Bond interest in—kind received ... [ 812,737 |, T028 | 308,457
20.0003. Additional paid=in Capital ... nenes [eerereeen st |rreiereeee st [eereseeeeeas 49,302,334




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ...t e 4,330,687 |..ccviine 4,795,356 |.....coveune 17,970,304
GIOUP i@ .ottt s st te s e e e e s s st et esesssnanassnsaseseseanananssnsennsnee|ee ettt 39,353 [ |
INGIVIAUAT GNNUIEIES ...t oo 382,299,721 ... 604,634,642 |............ 1,656,941,489
GIOUD GNNUILIES ...vevevieeeeteveececseeeeeteee et eecessesesete et esessseesesesssssesesessasesesasasssesesesessasesssasssesesesesssssssssnsesderesenessnseseseseanaens 57,790 |oeoverreee. 2,090,858 |............... 116,195,545
ACCIHENT & NBAIMN ... 17,489 [ e
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 HIOUGN 7) ..o e 386,845,041 |............... 611,520,856 |............ 1,791,107,338
DEPOSIt-LYPE CONMTACES ......uvvieieiiiicieieiiieeieee ettt sttt s et s s s sesens [eeseeanscseeeees 38,464,978 |......cocvn. 42,360,013 |.............. 166,466,996
Total (Lines 8 and 9) 425,310,019 653,880,869 1,957,574,333




STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN
Accounting Practices:

Pacific Life & Annuity Company (the Company) prepares its financial statements based on accounting practices prescribed or permitted by
the Arizona Department of Insurance and Financial Institutions (AZ DIFI). The National Association of Insurance Commissioners’ (NAIC)
Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the
AZ DIFI. Prescribed statutory accounting practices include state laws and regulations. Additionally, the Director of the AZ DIFI has the
right to permit other specific practices, which deviate from prescribed practices.

The following table reconciles the Company’s net income for the three months ended March 31, 2024 and the year ended December 31,
2023 and statutory surplus as of March 31, 2024 and December 31, 2023 between NAIC SAP and practices prescribed and permitted by the
AZ DIFI:

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

# Page Line 2024 2023
NET INCOME
1. Net Income, Arizona Basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX ($1,996,419) ($5,211,767)
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 ($1,996,419) ($5,211,767)
SURPLUS

5. Statutory Surplus, Arizona Basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $543,207,869 $544,582,643
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 $543,207,869  $544,582,643

No significant change
Accounting Policies:
1. No significant change

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.

3-5. No significant change

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.

7-13. No significant change

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

Effective August 2023, the Company adopted revisions in Interpretation 23-01, Net Negative (Disallowed) Interest Maintenance Reserve
(INT 23-01) that provides amendments to SSAP No. 7, Asset Valuation Reserve and Interest Maintenance Reserve, and the annual
statement instructions for the reporting of net negative (disallowed) Interest Maintenance Reserve (IMR) which provides optional, limited-
time guidance allowing the admittance of net negative (disallowed) IMR up to 10% of adjusted capital and surplus. As detailed within the
revisions, this change will be effective until December 31, 2025, and automatically nullified on January 1, 2026. The effective date can be
extended or nullified. The Company did not have negative IMR as of March 31, 2024.

In September 2023, the NAIC issued Inflation Reduction Act - Corporate Alternative Minimum Tax INT-23-03 (INT-23-03) which
provides Corporate Alternative Minimum Tax (CAMT) reporting guidance effective for the year-end 2023 financial statements and periods
thereafter. (See Note 9.F.3)

BUSINESS COMBINATIONS AND GOODWILL

No significant change

DISCONTINUED OPERATIONS

No significant change



STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

5. INVESTMENTS
A. Mortgage Loans, Including Mezzanine Real Estate Loans:
1-3. No significant change

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 $468,800,708  $26,747,050 $495,547,758
(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  $51,299,976  $26,747,050  $78,047,026
b. Prior Year
1. Recorded Investment
(a) Current $0 $0 $0 $0 $470,585,360  $26,743,830 $497,329,190
(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  $51,273,875 $26,743,830  $78,017,705

(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 $418 million and $419 million as of March 31, 2024 and December 31, 2023, respectively.

5-9. No significant change

B-C. No significant change

72



STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

D. Loan-backed Securities:

G.

H.

L

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.

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.

The Company had no OTTI recognized on its LBASS investments in which present value of cash flows expected to be collected is
less than amortized cost.

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 March 31, 2024 are as follows:

March 31,
2024
a. The Aggregate Amount of Unrealized Losses:
1. Less than 12 Months $500,127
2. 12 Months or Longer 16,706,778
b. The Aggregate Related Fair Value
of Securities with Unrealized Losses: 1. Less than 12 Months $97,302,751
2. 12 Months or Longer 193,873,838

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.

J-L. No significant change

M. The Company does not have any working capital finance investments (WCFT).

N. The Company does not have any offsetting and netting of assets and liabilities.

0-Q. No significant change

R. The Company did not participate in cash pooling.

6.

7.

JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES
No significant change
INVESTMENT INCOME

No significant change

7.3



STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

8. DERIVATIVE INSTRUMENTS
A. Derivatives Under SSAP No. 86, Derivatives
1-7. No significant change
8. 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

2024 $0

2025 0

2026 0

2027 0

Thereafter 0

Total Undiscounted Future

Settled Premium Commitments $0
Derivative Fair Value
Excluding Impact of

Undiscounted Future Premium Derivative Fair Value Future Settled
Commitments (Reported on Schedule DB) Premiums
Prior Year - 2023 $361,130 $582,618 $582,618
Current Year - 2024 $0 $0 $0

B. The Company does not have any derivatives accounted for under SSAP No. 108, Derivatives Hedging Variable Annuity Guarantees.
9. INCOME TAXES
A-E. No significant change
F. Consolidation of Return with Other Entities:
1-2. No significant change
3. The Inflation Reduction Act enacted on August 16, 2022 is effective January 1, 2023 and imposes a 15% CAMT on corporations with
three-year average adjusted financial statement income over $1.0 billion. 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 23-03, the Company has determined that it is an
applicable reporting entity starting in 2024. CAMT has not been recognized on the financial statements for the three months ended
March 31, 2024, since the Company's regular tax liability exceeds its CAMT liability.
G-I. No significant change

10. INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

No significant change
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11.

DEBT

STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

No significant change

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 $5 million and $6 million as of March 31, 2024 and December 31, 2023. 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.

FHLB Capital Stock

a. Aggregate Totals

1.

2.

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 * 3,885,000 3,885,000 0
(c) Activity Stock 0 0 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (at+b+c+d) $3,885,000 $3,885,000 $0
(f) Actual or Estimated Borrowing Capacity

as Determined by the Insurer $5,000,000 XXX XXX
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 * 3,885,000 3,885,000 0
(c) Activity Stock 0 0 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (at+b+c+d) $3,885,000 $3,885,000 $0
(f) Actual or Estimated Borrowing Capacity

as Determined by the Insurer $6,000,000 XXX XXX

* Required stock

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

3. The Company had no collateral pledged to the FHLB.

4. The Company had no borrowing from the FHLB.

7.5

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 3to 5 Years
1. Class A $0 $0 $0 $0 $0 $0
2. Class B 3,885,000 3,885,000 0 0 0 0




12.

B-I.

13.

14.

15.

16.

17.

18.

19.

STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

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

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

No significant change

CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS
No significant change

LIABILITIES, CONTINGENCIES AND ASSESSMENTS

No significant change

LEASES

No significant change

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

No significant change

SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
No significant change

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

No significant change

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

No significant change
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STATEMENT AS OF MARCH 31, 2024 OF THE

PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

20. FAIR VALUE MEASUREMENTS

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 March 31, 2024:

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 $42,561 $0 $42,561
Total Bonds 0 0 42,561 0 42,561
Common Stocks

Industrial and Miscellaneous 0 0 5,027,574 0 5,027,574
Total Common Stocks 0 0 5,027,574 0 5,027,574

Derivatives
Interest Rate and Foreign Currency Swaps 0 703,544 0 0 703,544
Equity Derivatives 5,007,300 0 2,465,258 0 7,472,558
Total Derivatives 5,007,300 703,544 2,465,258 0 8,176,102
Separate Account Assets (a) 3,284,867,226 0 0 17,079,355  3,301,946,581
Total Assets at Fair Value/NAV  $3,289,874,526 $703,544 $7,535,393 $17,079,355 $3,315,192,818

b. Liabilities at Fair Value

Derivatives
Interest Rate and Foreign Currency Swaps $0 $23,150,703 $0 $0 $23,150,703
Equity Derivatives 0 0 815,629 0 815,629
Total Derivatives 0 23,150,703 815,629 0 23,966,332
Total Liabilities at Fair Value $0 $23,150,703 $815,629 $0 $23,966,332

(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 March 31,
2024 Into Level 3 of Level 3 Net Income Surplus Purchases  Issuances Sales Settlements 2024
Bonds
Issuer Obligations $42,561 $0 $0 ($27,438) ($1,917,007) $0 $0 $0  $1,944.445 $42,561
Common Stocks
Industrial and
Miscellaneous 4,947,111 0 0 0 80,463 0 0 0 0 5,027,574
Derivatives, net 1,979,779 0 0 442,082 (539,827) 362,992 0 0 (595,397) 1,649,629
Total $6,969.451 $0 $0 $414,644  (82,376,371) $362,992 $0 $0_ $1,349,048 $6,719.764

3. Transfers in and/or out are recognized at the end of each quarter.
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STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

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.

7.8



STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

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 March 31, 2024:

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 yield, 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.

Fair Value by Financial Instrument Type:

March 31, 2024

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 $6,253,892,168  $6,514,266,405 $0  $5,972,638,372  $281,253,796 $0 $0
Common Stocks 5,027,574 5,027,574 0 0 5,027,574 0 0
Mortgage Loans 454,587,913 495,547,758 0 0 454,587,913 0 0
Cash and Cash Equivalents 355,622,967 355,622,967 355,622,967 0 0 0 0
Contract Loans 19,097,978 19,097,978 0 0 19,097,978 0 0
Derivatives, net (15,790,230) (15,790,230) 5,007,300 (22,447,159) 1,649,629 0 0
Other Invested Assets (2) 22,325,918 24,941,960 0 22,325,918 0 0 0
Separate Account Assets 3,301,946,582 3,301,946,581  3,284,867,226 0 0 17,079,356 0
Liabilities:
Liability for Deposit-Type Contracts 1,061,436,288 1,055,662,433 0 0 1,061,436,288 0 0
Separate Account Liability for
Deposit-Type Contracts 1,967,750 1,967,750 0 0 1,967,750 0 0
December 31, 2023
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 $6,201,130,335  $6,397,666,985 $0  $5,887,458,943 $313,671,392 $0 $0
Common Stocks 4,947,111 4,947,111 0 0 4,947,111 0 0
Mortgage Loans 452,494,991 497,329,190 0 0 452,494,991 0 0
Cash and Cash Equivalents 230,982,867 230,982,867 230,982,867 0 0 0 0
Contract Loans 19,060,092 19,060,092 0 0 19,060,092 0 0
Derivatives, net (9,324,174) (9,324,174) 6,734,363 (18,038,316) 1,979,779 0 0
Other Invested Assets (2) 22,879,849 24,941,632 0 22,879,849 0 0 0
Separate Account Assets 3,167,947,621 3,167,947,621  3,151,679,173 0 0 16,268,448 0
Liabilities:
Liability for Deposit-Type Contracts 1,067,777,129 1,036,012,858 0 0 1,067,777,129 0 0
Separate Account Liability for
Deposit-Type Contracts 1,891,788 1,891,788 0 0 1,891,788 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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22.

23.

24.

STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

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 the United States 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 March 31, 2024.

OTHER ITEMS

No significant change

EVENTS SUBSEQUENT

The Company has evaluated events subsequent to March 31, 2024 and through May 15, 2024, the date this Quarterly Statement was filed
and has concluded that no events have occurred that required adjustment to this Quarterly Statement. The Company has not evaluated
subsequent events after the filing date.

REINSURANCE

No significant change

RETROSPECTIVELY RATED CONTRACTS & CONTRACTS SUBJECT TO REDETERMINATION

A-D. No significant change

E.

25.

A.

B.

26.

27.

28.

29.

30.

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

No significant change

STRUCTURED SETTLEMENTS

No significant change

HEALTH CARE RECEIVABLES

No significant change

PARTICIPATING POLICIES

No significant change

PREMIUM DEFICIENCY RESERVES

No significant change
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31. RESERVES FOR LIFE CONTRACTS AND ANNUITY CONTRACTS

STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

1-5. No significant change

6.  The Components for Other Reserve Changes:

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 of Separate Account Fair
Value, Surrender or Alternative Comparison
Values, Partial Withdrawals, Changes in
Deficiency Reserves and Change in CRVM
Expense Allowances $215.693 $0 $215,693 $0 $0 $0 $0 $0
3106999 Total $215,693 $0 $215,693 $0 $0 $0 $0 $0

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

().

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

1.

2.
3.
4.
).
(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 *

C. At Fair Value

d. 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 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. 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 B(1)b Above that will Move to

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

7.11

Separate
Account Separate
General with Account % of
Account Guarantees ~ Nonguaranteed Total Total
$79,097,814 $0 $0 $79,097,814 1%
647,940,024 0 0 647,940,024 7%
0 0 3,159,061,716 3,159,061,716 37%
727,037,838 0 3,159,061,716 3,886,099,554 45%
2,546,266,413 0 0 2,546,266,413 29%
2,220,684,561 0 347,772 2,221,032,333 26%
5,493,988,812 0 3,159,409,488 8,653,398,300 100%
0 0 0 0
$5,493,988,812 $0  $3,159,409,488  $8,653,398,300
$21,552,896 $0 $0 $21,552,896
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%
362,257,449 0 0 362,257,449 100%
362,257,449 0 0 362,257,449 100%
0 0 0 0
$362,257,449 $0 $0 $362,257,449
$0 $0 $0 $0




C.

1.

2.
(€)2
(4).
).
(6).

33.

34.

STATEMENT AS OF MARCH 31, 2024 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

DEPOSIT-TYPE CONTRACTS

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

Subject to Discretionary Withdrawal:
a. With Market Value Adjustment $6,992,075 $0 $0 $6,992,075 1%
b. At Book Value Less Current Surrender Charge

of 5% or More * 0 0 0 0 0%
C. At Fair Value 0 0 1,967,750 1,967,750 0%
d.  Total with Market Value Adjustment or at Fair

Value (Total of a Through c) 6,992,075 0 1,967,750 8,959,825 1%
e.  AtBook Value without Adjustment (Minimal or

No Charge or Adjustment) 0 0 0 0 0%
Not Subject to Discretionary Withdrawal 1,048,670,356 0 0 1,048,670,356 99%
Total (Gross: Direct + Assumed) 1,055,662,431 0 1,967,750 1,057,630,181 100%
Reinsurance Ceded 0 0 0 0
Total (Net) (3) - (4) $1,055,662,431 $0 $1,967,750  $1,057,630,181
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)

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

(4). Subtotal

Separate Accounts Annual Statement:

(5). Exhibit 3, Line 0299999, Column 2

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

(7). Policyholder Dividend and Coupon Accumulations
(8). Policyholder Premiums

(9). Guaranteed Interest Contracts

(10). Other Contract Deposit Funds

(11). Subtotal

(12). Combined Total

ANALYSIS OF LIFE ACTUARIAL RESERVES BY WITHDRAWAL CHARACTERISTICS
No significant change
PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED

No significant change

7.12

$5,856,246,261
0
1,055,662,434

6,911,908,695

3,159,409,488
0

0

0

0

1,967,750

3,161,377,238
$10,073,285,933



STATEMENT AS OF MARCH 31, 2024

OF THE

PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

35. SEPARATE ACCOUNTS
A. No significant change

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) @ )
Nonindexed Nonindexed Nonguaranteed
Guarantee Guarantee Separate
Indexed 4% or Less More than 4% Accounts Total
(1). Premiums, Considerations or Deposits for
the Period Ended March 31, 2024 $0 $0 $0 $51,642,093 $51,642,093
(2). Reserves at March 31, 2024
For Accounts With Assets At:
a. Fair Value $0 $0 $0 $3,238,794,733  $3,238,794,733
b. Amortized Cost 0 0 0 0 0
c. Total Reserves * $0 $0 $0 $3,238,794,733  $3,238,794,733
(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 3,238,446,961 3,238,446,961
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 3,238,446,961 3,238,446,961
b. Not Subject to Discretionary
Withdrawal 0 0 0 347,772 347,772
c. Total $0 $0 $0 $3,238,794,733  $3,238,794,733
* 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) $51,642,093
b. Transfers from Separate Accounts (Page 4, Line 10) 97,681,348
c. Net Transfers to (from) Separate Accounts (a) - (b) (46,039,255)
(2). Reconciling Adjustments:
a. Net Lag Gain/Loss for Annuities in General Account Only (1,650)
(3). Transfers as Reported in the Summary of Operations of the Life, Accident &
Health Annual Statement (1c) + (2) = (Page 4, Line 26) (846,040,905)

36. LOSS/CLAIM ADJUSTMENT EXPENSES

No significant change
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [ X] No[ ] NAT
If yes, attach an explanation.
ENTERED INTO AN AGREEMENT WITH SKYGEN USA, LLC AND EYEMED VISION CARE, LLC TO PERFORM CLAIMS
ADMINISTRATIVE SERVICS FOR PRODUCTS LAUNCHED IN 2024. ........cocioiiiiiiieitieeieieetee ettt ettt ettt
State as of what date the latest financial examination of the reporting entity was made or is being made. ..... 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. .............ccocevevevevecceeereeererecnnns 12/31/2020
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). veeuirterieet ittt h R h sttt 06/30/2022
By what department or departments?
ARIZONA DEPARTMENT OF INSURANCE AND FINANCIAL INSTITUTIONS ..ottt ettt
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............cooiiieeeeeeeeeeeeee ettt ettt e et et s e s e e e e e s e st et e e e e e e e e e s et et e e e s ea e s s s seseseeeseeneenssesaseenanananns Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting period? .... Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............cccooiiiiiiiiiiiiieieeeeeeeeee e Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............c.ooi i Yes[ ] 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
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

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

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... LT 351,257
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ X] No[ ]
If yes, give full and complete information relating thereto:

FHLB Capital Stock - $3,885,000

ON DEPOSit With SEALES = $6,270,814 ... .ocuiiuiiiiiti ittt ettt ettt ettt ettt et e ettt e et e e beete et e ebesbeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeereereers

Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
Amount of real estate and mortgages held in short-term investments: ......................

Ves [ X1 No[ 1

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

$
Preferred Stock $
Common Stock . . $..
Short-Term Investments ...... % .. . $..
Mortgage Loans on Real Estate $
All Other $
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. $
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c.coiuiiiiiiiiiiieeee s $

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........ccoiiiiiiiiiiiieeeeee s Yes[ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state" Yes [ X] No[ T NAT 1]
If no, attach a description with this statement.

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

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
THE BANK OF NEW YORK MELLON TRUST COMPANY, N.A. ....cccccceveee .... |PITTSBURGH, PA
FHLB SAN FRANCISCO . | SAN FRANCISCO, CA

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)
NZA i | ettt ne | eebeesesa ettt R Rt
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

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

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

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

PACIFIC LIFE INSURANCE COMPANY ........oiiiiicicicicercesee e
PACIFIC LIFE FUND ADVISORS LLC ...
ARISTOTLE PACIFIC CAPITAL LLC ..

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

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?......

Yes[ 1 No[X]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
N/A o PACIFIC LIFE INSURANCE COMPANY .......ocoovoviveeeeiiieeeeeieeieveieieae 8WIC3XYHEOBSQFW7CAK10 ........ NZA e DS
U.S. SECURITIES & EXCHANGE
CRD# 105169 ........... PACIFIC LIFE FUND ADVISORS LLC ....ocoovevieieieeeeeeeecevceee 07U30JMOOWOY IMFFC542 ........ COMMISSION ..o DS
U.S. SECURITIES & EXCHANGE
CRD# 298050 ........... ARISTOTLE PACIFIC CAPITAL LLC .... COMMISSION

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes[ 1 No[X]
If no, list exceptions:

VINTAGE INFRA PTRS LP SUBS, 11/18/2025, $9,099,784 BV

VINTAGE INFRA PRTS LP OFFSHORE, 11/18/2025, $10,900,216 BV ......ctiiiirieeeieeeieieeerieeet ettt se s

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c.iiiiiieiii ettt ettt ettt et et et e e e enean Yes[ 1 No[X]

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 securities? ........... Yes[ 1 No[X]

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

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

8.2



STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 495 547,758
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 495,547,758

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 495,547,758

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

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

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 3 Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlADaMA ..o AL oo L
2. AIBSKA .ot AK e L
3. Arizona ..... .. AZ .L
4. Arkansas .. .. AR .L
5. California .. ... CA .L
6. Colorado ...... ... CO .L
7. Connecticut .. . CT .L
8. Delaware ............. ... DE .L
9. District of Columbia . . DC .L
10. Florida .. .. FL .L
11.  Georgia .. GA .L
12.  Hawaii .. . HI .L
13. Idaho .... . ID .L
14. lllinois ... LI .L
15.  Indiana . . IN .L
16. lowa ..... LA .L
17. Kansas . .. KS | .L
18, KENUCKY ...oveiiiceeieee e KY | L
19, LOUISIANA ..veveieeeeeeieciieie e LA | Lt e foeieiseicneineies [ [ [ [
20. Maine ....... .L
21.  Maryland . .L ,
22, Massachusetts ........ccccovuereeiieiieieeecene MA | Lo oo 84,577 | [ [ forreenieeins 64,577 |.cooeeieieiiin
23, MIChigan ......cccceoiruiiiiiieieerecee e M L
24.  Minnesota . .. MN .L
25.  Mississippi .. MS | .L
26, MISSOUI ..cueeneeneenieieieie e MO | L
27, MONEANA ..o MT Lo e foeriveiieicnsinneies [ [ [
28. Nebraska .. ... NE L o 184 [ e e [ ..
29. Nevada ........ NV | .L 241,412 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH [ Lo e foeriveiieicnsinneies [ [ [
31, NEW JErSEY ...coooeuiiciiiieiiciee e N e Lecevvee e 33,018 [oii925,002 [ooecccciis o o 958,020
32.  New Mexico . .L eeeeeereeeeeneennes e [ 6,308 |..
33. New York ..... .L 372,491,500 |. .. 375,392,925 |..
34. North Carolina .. .L 276,131 | [ [ 336,870 |..
35.  North Dakota el o o o o
36.  OhiO ... .L
37. Oklahoma . el o o o o
38. Oregon......... b fo T8
39. Pennsylvania ... .L
40. Rhode Island .... L o 709 [ o e [
41.  South Carolina . .L
42.  South Dakota ... el o o o o
43. Tennessee ... .L
44, Texas ....... .L
45. Utah ..... .L
46. Vermont . .L
47, VIFGINIA v L
48.  Washington ........cccceerieuenieieeeieeeiee s L
49. West Virginia .L
50. Wisconsin .... . .L
51, WYOMING wovoviriieiiieieieieieee e L
52.  American Samoa .........ccoceereenieneneeneaeeens AS | Nevrieiin e foerrereineineies [ [ [ [
53.  Guam ............ N
54. Puerto Rico ...... . . N
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e Neeriroen e [ e o oo [
56. Northern Mariana Islands ....................ccc... MP  |......... ISR SR
57. Canada ........cccoceoeiennnne .. CAN ISR SR
58. Aggregate Other Aliens v OT s XXX.... ....217,156 |.
59.  Subtotal ....ocovviieeiiee e e, D0 % TN 4,428,133
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............cccooi s 0, O O e
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |.
95.  Totals (Direct BUSINESS)........cccovverieiriiicniiceiieenn
96. Plus Reinsurance Assumed.
97  Totals (All Business)....
98. Less Reinsurance Cede
99. Totals (All Business) less Reinsurance Ceded 382,975,179 80,812 386,304, 168 38,464,978
DETAILS OF WRITE-INS
58001. Aggregate Other Alien ... , . . ..217,156 |..
58002. ..ooviiiiieniieeeieeiens
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 217,156 217,156
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvviviiniiiniiiec e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer...............cccoeerieerieerieens ereriens
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 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......... .........
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STATEMENT AS OF MARCH 31, 2024 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
32-0479229 DE |4OO K Street, LLC
95-1079000 DE PL 440k Member, LLC
45-3122382 DE |44O K Street, 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 Allston Yard Member, LLC
87-2245095 DE |AIIston 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 |, LLC
82-1558241 DE Village at Beardslee Phase Il, LLC
95-1079000 DE PL Brightleaf Member, LLC
88-4392028 DE Brightleaf Venture LLC
92-1360678 DE |Brightleaf Owner LLC
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STATEMENT AS OF MARCH 31, 2024 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
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 East County Road Owner, 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 Four Westlake Owner, 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 |, 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 AA Kierland Owner LLC
92-1659428 DE GS AA Naperville HoldCo, LLC
92-1659175 DE |GS AA Naperville 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
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STATEMENT AS OF MARCH 31, 2024 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
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
88-3415673 DE |Heather Estates JV LLC
95-1079000 DE PL Highgate Member, LLC
92-1962907 DE Ambherst Investors JV LLC
92-2014477 DE |KPL Amherst Owner 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 Reed Row Member, LLC
95-1079000 DE PL Reno Member, LLC
82-1578285 DE NPLC BV Manager LLC
82-1595140 DE INPLC 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
92-2052091 DE SFR JV-HD TL Equity ALLC
92-1993486 DE |SFR JV-HD TL Borrower A LLC
92-2093705 DE SFR JV-HD TL Equity B LLC
92-2026498 DE |SFR JV-HD TL Borrower B LLC
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95-1079000 DE PL SFR MLS Member, LLC
87-1130774 DE SFR JV-2 LP
87-4695320 DE SFR JV-2 2022-1 Depositor LLC
87-4669683 DE SFR JV-2 2022-1 Equity Owner LLC
87-4641530 DE |SFR JV-2 2022-1 Borrower LLC
88-2120480 DE SFR JV-2 2022-2 Depositor LLC
88-2156967 DE SFR JV-2 2022-2 Equity Owner LLC
88-2098112 DE |SFR JV-2 2022-2 Borrower LLC
92-3636534 DE SFR JV-2 2023-1 Depositor LLC
92-3610481 DE SFR JV-2 2023-1 Equity Owner LLC
92-3597614 DE |SFR JV-2 2023-1 Borrower LLC
88-3084042 DE SFR JV-2 DDTL Equity LLC
88-3074418 DE |SFR JV-2 DDTL Borrower LLC
88-4116985 DE SFR JV-2 NTL Equity LLC
88-4092535 DE |SFR JV-2 NTL Borrower LLC
87-1318011 DE SFR JV-2 Equity LLC
87-1106735 DE |SFR JV-2 Property 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
95-1079000 DE PL Town Center Member, LLC
92-2439030 DE Town Center MF Venture LLC
81-4517667 DE |WW 1300 Keller Parkway LLC
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
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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 Il 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.
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 | 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 Il L.P.
82-3306657 DE Pacific Private Credit Ill GP LLC
82-3274195 DE |Pacific Private Credit Fund 11l L.P.
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 | L.P.
93-3964560 DE Pacific Private Equity II-A GP LLC
93-3941028 DE |Pacific Private Equity Fund II-A L.P.
93-2217732 DE Pacific Private Equity Il GP LLC
93-2228353 DE |Pacific Private Equity Fund Il L.P.
81-2508604 DE Pacific Private Equity Opportunities || 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 Ill 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.
93-4089687 DE Pacific Private Equity Opportunities VI GP LLC
93-4075957 DE |Pacific Private Equity Opportunities Fund VI L.P.
92-0559885 DE Pacific Private Equity Opportunities Fund |I-B LLC
95-1079000 DE Pacific Private Feeder Ill GP, LLC
83-3991753 DE |Pacific Private Feeder Fund IlI 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.
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85-1023345 DE | | |PPFA Credit Opportunities Fund I 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.
86-1843877 DE Pacific Private Credit Fund V L.P.
46-4076972 DE Pacific Private Equity Incentive Allocation LLC
46-4081630 DE Pacific Private Equity Fund | L.P.
93-3941028 DE Pacific Private Equity Fund II-A L.P.
93-2228353 DE |Pacific Private Equity Fund Il L.P.
81-2546748 DE Pacific Private Equity Opportunities Fund Il L.P.
92-0559885 DE |Pacific Private Equity Opportunities Fund |I-B LLC
82-3258645 DE Pacific Private Equity Opportunities Fund Ill L.P.
83-1828750 DE Pacific Private Equity Opportunities Fund IV L.P.
86-1896517 DE Pacific Private Equity Opportunities Fund V L.P.
93-4075957 DE Pacific Private Equity Opportunities Fund VI L.P.
82-4117401 DE Pacific Private Feeder Fund Il LP
83-3991753 DE Pacific Private Feeder Fund Ill 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
Pacific Life Insurance Company - entities under significant influence or beneficial interest

DE IF 2010-355 N Rock Island LLC

95-3433806 CA Pacific Life Foundation

CYM Pacific Life Funding, LLC

CYM Pacific Life Global Funding

DE Pacific Life Global Funding Il

93-6392580 DE Pacific Life Group Trust
95-1079000 Pacific Life Insurance Company Retirement Incentive Savings Plan
95-1079000 DE Pacific Life Short Term Funding, LLC

CYM Pacific Pilot Funding

CYM Pacific Pilot Funding Il
Various MA Pacific Select Fund
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33-0769202 .. Pacific Mutual Holding Company . s

..|Pacific Life Group ...

..| 33-0769203 ..
..[91-2025652 ..
.195-1079000 ..

................. 58-1516006 ..

.|26-1220784 ..
95-1079000 ..
95-1079000 ..
.. 86-0966932 ..
95-1079000 ..
95-1079000 ..
..| 46-3942695 ..
33-0738940 ..
33-0738940 ..
..[95-1079000 ..
95-1079000 ..
88-2268475 ..

. 95-1079000 L
92-0583810 ..
88-3228031 ..
88-3153970 ..

88-3178533 ..
95-1079000 ..
82-1256174 ..
..[82-1235929 ..
95-1079000 ..
84-3246397 ..
..[84-3208163 ..
84-3246397 ..

Pacific LifeCorp ..
Pacific Life & Annuity Services, Inc.
Pacific Life Insurance Company e
Confederation Life Insurance and Annuity

COMPANY . eeeeeeee e e
Pacific Alliance Reinsurance Company of

Vermont
Pacific Asset Holding LLC ..
700 Main Street LLC
Grayhawk Golf Holdings, LLC
Grayhawk Golf Club L.L.C. .....
GW Member LLC
G Apartments LLC ...
Las Vegas Golf I, LLC .
Angel Park Golf, LLC
Pacific TriGuard Partners LLC
PL 315 Elden Member, LLC

315 Elden Multifamily JV Investors LLC ....... .
315 Elden Street Multifamily Partners LLC ... |..

315 Elden Street Owner LLC ....
PL 803 Division Street Member,
Nashville Gulch Venture LLC ..
Nashville Gulch Owner LLC ..
PL 400k Member, LLC .
400 K Street, LLC ...
PL 440k Member, LLC .
440 K Street, LLC ...
PL 922 Washington Owner, LLC .
PL Adley Member, LLC
Redwood PL Adley LLC
DD 6075 Roswel | LLC ...
PL Allston Yard Member, LLC ..
Allston Yards Apartments, LLC ...

PL Alta Vista Newcastle MF Member, LLC ....... .

Alta Vista Newcastle Multifamily JV Investor

Lost Spurs Owner LLC ..

Village at Bellaire Owner LLC ...
PL Andante Member, LLC
Andante Venture LLC ....
Andante Owner LLC ...
PL Anthology Member, LLC ...
Anthology Venture LLC ....
Anthology Owner LLC ....
Anthology CEA Ouwner LLC

LGALL NIA.......
VT IA........
WDE] NIA.......

WDE] NIA.......
CDE s NIA.......
WDE] NIA.......
WDE] NIA.......
WDE ] NIA.......
WDE] NIA.......

.. |Pacific Mutual Holding Company
. |Pacific LifeCorp ..........

. |Pacific Asset Holding LLC .
.| GIf Member LLC

. |Pacific Asset Holding LLC .

. | Andante Venture LLC

. | Anthology Venture LLC ...

Pacific LifeCorp

Pacific Life Insurance Company ...............

Pacific Life Insurance Company ...
Pacific Life Insurance Company ...
Pacific Asset Holding LLC ....

Grayhawk Golf Holdings, LLC .
Pacific Asset Holding LLC ....

Pacific Asset Holding LLC ....
Las Vegas Golf I, LLC

Pacific Asset Holding LLC .... .
PL 315 Elden Member, LLC ......ccvvvinnennnns

..|315 Elden Multifamily JV Investors LLC ....
..|315 Elden Street Multifamily Partners LLC
.. |Pacific Asset Holding LLC
.. |PL 803 Division Street Member, LLC .
.. |Nashville Gulch Venture LLC ....
.. |Pacific Asset Holding LLC .
.. |PL 400k Member, LLC .........
.. |Pacific Asset Holding LLC .
.. |PL 440k Member, LLC .........
.. |Pacific Asset Holding LLC .
.. |Pacific Asset Holding LLC .
.. |PL Adley Member, LLC .....
.. | Redwood PL Adley LLC .....
.. |Pacific Asset Holding LLC ....
. |PL Allston Yard Member, LLC .

Pacific Asset Holding LLC

PL Alta Vista Newcastle MF Member, LLC ....
Alta Vista Newcastle Multifamily JV

Investor LLC ..oveviiiiiiiiiiiieeceeee
Alta Vista Newcastle Multifamily Partners

ifamily Partners

Alta Vista Newcastle Mu

Pacific Asset Holding LLC
PL Andante Member, LLC

Pacific Asset Holding LLC ....
PL Anthology Member, LLC ..

Anthology Venture LLC ...

.. [Ownership..
. | Ownership..

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

. | Ownership..

. | Ownership..
. | Ownership

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

. | Qunership

.. | Qunership
. | Ownership

. [Ownership..

Ownership

OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee |

Ownership
Ownership

Ownership
Ownership

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

Ownership

ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .

ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .

Ownership

Ownership
Ownership
Ownership..
Ownership

.100.000 ...
..4.100.000 ...
.100.000 ...

.100.000 ...

.100.000 ...
.100.000 ...
.100.000 ...
.4..95.000 ....

.100.000 ...
.100.000 ...
.+..90.000 ...

.100.000 ...
.100.000 ...
..4.100.000 ...

.100.000 ...
..90.000 ...

.100.000 ...

.100.000 ...
.100.000 ...
..90.000 ...
..4.100.000 ...

.100.000 ...
..90.000 ...
..4.100.000 ...

.100.000 ...

90.000 ...

90.000 ....

Pacific Mutual Holding Company

Pacific Mutual Holding Company ...

Pacific Mutual Holding Company
Pacific Mutual Holding Company

Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company

Pacific Mutual Holding Company ...

Pacific Mutual Holding Company
Pacific Mutual Holding Company

.|Pacific Mutual Holding Company ...

Pacific Mutual Holding Company
Pacific Mutual Holding Company

Pacific Mutual Holding Company ...

Pacific Mutual Holding Company

.|Pacific Mutual Holding Company
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
.|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
..|Pacific Mutual Holding Company ...
N ..|Pacific Mutual Holding Company ...

.100.000 ...

Pacific Mutual Holding Company

.|Pacific Mutual Holding Company

Pacific Mutual Holding Company
Pacific Mutual Holding Company

Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company
Pacific Mutual Holding Company
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95-1079000 .. PL Arkins Member, LLC .... Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ..No
87-1535356 2950 Arkins Owner, LLC .. |PL Arkins Member, LLC ... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-3824344 2950 Arkins Commercial, LLC .. .. |2950 Arkins Ouwner, LLC .. . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-3757470 2950 Arkins Residential, LLC . ..|2950 Arkins Ouwner, LLC .. Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Aster Member, LLC .. .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
84-1985886 Alston Manor Investors JV LLC .. |PL Aster Member, LLC ........ . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
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 ... ....N0..
82-1550515 Village at Beardslee Phase |, LLC .|Village at Beardslee Investor, LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
82-1558241 Village at Beardslee Phase II, LLC ..|Village at Beardslee Investor, LLC . Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
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 ... ....N0..
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 ... ....N0..

..| 87-3781513 .. Bromwel | Investors LLC . |PL Bromwell Member, LLC . Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-4017034 .. Bromwel | Owner LLC Bromwel | Investors LLC Ownership ..|Pacific Mutual Holding Company ....No
95-1079000 .. PL Canyon Park Member, LLC Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ....No

..| 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 ...No
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 ... .. No..
95-1079000 .. 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..
95-1079000 .. PL Del Sol Member, LLC ... Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ......... ... N0
92-0432605 .. Bradbury/Felix Investors, LLC ... PL Del Sol Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ... No.
..| 951079000 .. 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 Ouner, 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 ......... ... N0
88-1192551 .. Legacy DTC Owner LLC Legacy/PL DTC JV LLC .. |Ownership ..|Pacific Mutual Holding Company ......... ... No.

..| 951079000 .. PL East County Road Owner, LLC . . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ......... |....NO..
95-1079000 .. 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 Owner, LLC . |Evo Union Park Venture, 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 ..........cceeennns 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 ..ccoeeeeeiiieieeeeeees PL Fountain Springs Member, LLC .. Ownership ..|Pacific Mutual Holding Company ..No
86-3652580 .. Fountain Springs LLC Fountain Springs JV LLC .... Ownership ..|Pacific Mutual Holding Company ..No

..| 95-1079000 .. PL Four Westlake Owner, LLC . |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Fusion Member, LLC Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ... N0
88-3630811 .. Fusion MF Venture LLC PL Fusion Member, LLC Ownership ..|Pacific Mutual Holding Company ... No.

..| 95-1079000 .. PL GAAV Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ..No..
84-4784190 .. Greystar Active Adult Venture I, LP . PL GAAV Member, LLC . | Ownership ..|Pacific Mutual Holding Company ..No
88-3236761 .. GS AA Avenu Natick HoldCo, LLC . Greystar Active Adult Venture I, LP Ownership ..|Pacific Mutual Holding Company ... N0

..| 88-3236904 .. GS AA Avenu Natick Owner, LLC .. |GS AA Avenu Natick HoldCo, LLC ....... . [Ownership.. .|Pacific Mutual Holding Company ... ... No..
..| 88-3219075 .. GS AA Draper HoldCo, LLC ... . |Greystar Active Adult Venture |, LP . | Ownership.. .|Pacific Mutual Holding Company ... ... NO..
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88-3222470 .. GS AA Draper Owner, LLC GS AA Draper HoldCo, LLC ........cceeeeereennns Ownership .100.000 ...|Pacific Mutual Holding Company ..No
87-3753100 GS AA Kierland HoldCo LLC .. |Greystar Active Adult Venture I, . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-3753334 GS AA Kierland Owner LLC ... . |GS AA Kierland HoldCo LLC .......... .. | Ownership.. ..}.100.000 ... |Pacific Mutual Holding Company ... ....No..
92-1659428 GS AA Naperville HoldCo, LLC . .. |Greystar Active Adult Venture I, . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
92-1659175 GS AA Naperville Owner, LLC .. .| GS AA Naperville HoldCo, LLC ... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
84-4833452 GS AA Riverwalk HoldCo, LLC .. |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 ... ....N0..
84-4865459 GS AA San Marcos HoldCo, LLC . .. |Greystar Active Adult Venture I, LP . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4923357 GS AA San Marcos Owner, LLC .. . |GS AA San Marcos HoldCo, LLC ......... .. | Ounership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
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 ... ....N0..
88-3176143 GS AA Villageb HoldCo, LLC . .. |Greystar Active Adult Venture I, . | 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 .100.000 ...|Pacific Mutual Holding Company ....No
85-0814463 .. ASI Gramax LLC PL Gramax Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ....No

..| 95-1079000 .. PL Hana Place Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... ... No..
83-2845622 .. Hana Place JV LLC PL Hana Place Member, LLC . | Qunership ..60.000 ....|Pacific Mutual Holding Company ... N0
83-2862606 .. Hana Place Seattle LLC Hana Place JV LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ... No.

..| 951079000 .. PL Hawkins Press Member, LLC . . |Pacific Asset Holding LLC . Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
87-2075960 .. Hawkins Press Investors JV, LLC PL Hawkins Press Member, LLC ... . | Ownership ..85.000 ....|Pacific Mutual Holding Company ..No
95-1079000 .. PL Heather Estates Member, LLC . Pacific Asset Holding LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No

..| 88-3415673 .. Heather Estates JV LLC . |PL Heather Estates Member, LLC . [Ownership.. ..}..80.000 ....|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Highgate Member, LLC Pacific Asset Holding LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... N0
92-1962907 .. Amherst Investors JV LLC ... PL Highgate Member, LLC .... Ownership ..95.000 ....|Pacific Mutual Holding Company ......... ... No.
..|92-2014477 .. KPL Amherst Owner LLC .... . | Amherst Investors JV LLC .. . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL/KBS Fund Member, LLC . Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No
20-8908816 .. Offices at University, LLC . PL/KBS Fund Member, LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No

..| 95-1079000 .. PL Kierland Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
82-2835217 .. T&L Apartment Investor, LLC PL Kierland Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ......... ... N0
82-2851607 .. LAK Apartments, LLC .... T8L Apartment Investor, LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... No.

..| 82-2854486 .. TAK Apartments, LLC . .| T8L Apartment Investor, LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Lakemont Member, LLC .. Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No
81-2465746 .. Overlook at Lakemont Venture LLC .. PL Lakemont Member, LLC Ownership ..88.000 ....|Pacific Mutual Holding Company ..No

..| 95-1079000 .. PL LasCo Owner, LLC . |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Little Italy Member, LLC Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ... N0
84-2725289 .. Little Italy Apartments LLC PL Little Italy Member, LLC .... Ownership ..69.185 ....|Pacific Mutual Holding Company ... No.
..|95-1079000 .. PL Loso Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... .. No..
87-3318882 .. South & Hollis Investors JV LLC ... PL Loso Member, LLC Ownership ..85.000 ....|Pacific Mutual Holding Company ..No
86-2243446 .. KA Loso Investors LLC .... South & Hollis Investors JV LLC Ownership ..73.743 ....|Pacific Mutual Holding Company ..No

..| 86-2243446 .. KA LOSO Holdings LLC ... . |KA Loso Investors LLC Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Milieu Guarantor, LLC ... Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ... N0
95-1079000 .. PL Monterone Member, LLC Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ... No.

..| 82-1850100 .. Monterone Apartment Investor, LLC . |PL Monterone Member, LLC .. Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ..No..
95-1079000 .. PL Monte Vista Member, LLC Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ..No
88-1939284 .. Monte Vista JV LLC PL Monte Vista Member, LLC ... Ownership ..79.984 ....|Pacific Mutual Holding Company ... N0

..| 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..
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95-1079000 .. PL One Jefferson Member, LLC .... 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 ... ....N0..
95-1079000 PL Park Row Member, LLC ..... .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-3671804 Park Row Apartment Partners, LLC .. .. |PL Park Row Member, LLC ....... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
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 ... ....N0..
95-1079000 205 Peoria Street Owner, LLC . .. |PL Peoria Member, LLC ...... . | Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Radian Member, LLC .... .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-3459110 Radian Partners Group LLC ..... .. |PL Radian Member, LLC ...... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-3448107 Radian Partners Property Owner LLC .. |Radian Partners Group LLC . .. | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
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 ... ....N0..
95-1079000 PL Reed Row Member, LLC ..... .. |Pacific Asset Holding 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 ... ....N0..
82-1595140 .. NPLC BV Investment Company LLC .... NPLC BV Manager LLC Ownership ..|Pacific Mutual Holding Company ....No
95-1079000 .. PL SFR HD Member, LLC . Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ....No

..| 86-3271879 .. SFR JV-HD LP . |PL SFR HD Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ... No..
86-3318561 .. SFR JV-HD Equity LLC .. SFR JV-HD LP Ownership .|Pacific Mutual Holding Company ... N0
92-2052091 .. SFR JV-HD TL Equity A LLC SFR JV-HD LP . [Ounership .|Pacific Mutual Holding Company ...No

..|92-1993486 .. SFR JV-HD TL Borrower A LLC . |SFR JV-HD TL Equity A LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
92-2093705 .. SFR JV-HD TL Equity B LLC SFR JV-HD LP . [Ounership .|Pacific Mutual Holding Company ..No.
92-2026498 .. SFR JV-HD TL Borrower B LLC SFR JV-HD TL Equity B LLC . | Ownership .|Pacific Mutual Holding Company ......... ..No

..| 86-3292344 .. SFR JV-HD Property LLC ... .| SFR JV-HD Equity LLC Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL SFR MLS Member, LLC Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ......... ... N0
87-1130774 .. SFR JV-2 LP PL SFR MLS Member, LLC . | Ounership ..|Pacific Mutual Holding Company ......... ...No

..| 87-4695320 .. SFR JV-2 2022-1 Depositor LLC ... .|SFR JV-2 LP .... Ownership.. .|Pacific Mutual Holding Company ... .. No..
87-4669683 .. SFR JV-2 2022-1 Equity Owner LLC . SFR JV-2 LP .... .. | Ownership .|Pacific Mutual Holding Company ......... ..No
87-4641530 .. SFR JV-2 2022-1 Borrower LLC .... SFR JV-2 2022-1 Equity Owner LLC . . | Ownership .|Pacific Mutual Holding Company ......... ..No

..| 88-2120480 .. SFR JV-2 2022-2 Depositor LLC ... .|SFR JV-2 LP .... . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
88-2156967 .. SFR JV-2 2022-2 Equity Owner LLC . SFR JV-2 LP .... .. | Ounership .|Pacific Mutual Holding Company ......... ... N0
88-2098112 .. SFR JV-2 2022-2 Borrower LLC .... SFR JV-2 2022-2 Equity Owner LLC . . | Ownership .|Pacific Mutual Holding Company ......... ... No.

..| 92-3636534 .. SFR JV-2 2023-1 Depositor LLC ... .|SFR JV-2 LP .... . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
92-3610481 .. SFR JV-2 2023-1 Equity Owner LLC . SFR JV-2 LP .... .. | Ounership .|Pacific Mutual Holding Company ......... ..No
92-3597614 .. SFR JV-2 2023-1 Borrower LLC .... SFR JV-2 2023-1 Equity Owner LLC . . | Ownership .|Pacific Mutual Holding Company ..No

..| 88-3084042 .. SFR JV-2 DDTL Equity LLC ... .|SFR JV-2 LP . | Ounership.. .|Pacific Mutual Holding Company ... ..NO..
88-3074418 .. SFR JV-2 DDTL Borrower LLC .... SFR JV-2 DDTL Equity LLC . | Ownership .|Pacific Mutual Holding Company ...No
88-4116985 .. SFR JV-2 NTL Equity LLC .... SFR JV-2 LP Ounership .|Pacific Mutual Holding Company ...No

..| 88-4092535 .. SFR JV-2 NTL Borrower LLC . |SFR JV-2 NTL Equity LLC Ownership.. .|Pacific Mutual Holding Company ... .. No..
87-1318011 .. SFR JV-2 Equity LLC SFR JV-2 LP Ownership .|Pacific Mutual Holding Company ..No
87-1106735 .. SFR JV-2 Property LLC SFR JV-2 Equity LLC . | Qunership .|Pacific Mutual Holding Company ..No

..| 95-1079000 .. PL Stonebriar Member, LLC . |Pacific Asset Holding LLC . Ownership.. .|Pacific Mutual Holding Company ... .. No..
83-1386887 .. Stonebriar Apartment Investor, LLC .. PL Stonebriar Member, LLC .. | Ounership ..|Pacific Mutual Holding Company ... N0
95-1079000 .. PL Tessera Member, LLC Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ... No.

..| 83-1584526 .. Tessera Venture LLC . . |PL Tessera Member, LLC .. . | Ownership.. ..|Pacific Mutual Holding Company ... ..No..
83-1613080 .. Tessera Owner LLC Tessera Venture LLC Ownership ..|Pacific Mutual Holding Company ......... N0 e
95-1079000 .. PL Timber lake Member, LLC .......cvvvvvvvrvvennnnns . Pacific Asset Holding LLC .....ccoeeveeeeeennnns ONNErSNIP.ceeeeeeieeieieiieeeeeeeeeeeeeen .100.000 ...|Pacific Mutual Holding Company ......... N0

80 South Gibson Road Apartment Investors, LLC|
............................................................................ A7-5512147 .| wevvveviiiiiis | evviiiiiiiiiinn | s | eeeeeeeeeeeeeeeseeeeeeeeeeeeeeeeeeeeeaeeeeeeeseeassaeasaaaes | o2 DEweees] eeeeee NIAco..... [PL Timber lake Member, LLC .............ccceeee.. | OWNErShip..eeeeeeeeieniniiiiinnnnneeeeee.. .. 90,000 ....|Pacific Mutual Holding Company ......... [...NO.....]eeee ons
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95-1079000 .. PL TOR Member LLC .....uueeee Pacific Asset Holding LLC . | Ownership ..|Pacific Mutual Holding Company ..No

47-4506277 2803 Riverside Apartment Investors, LLC . .. |PL TOR Member LLC .. Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

95-1079000 PL Towerview Member, LLC .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

87-3832863 Preston Ridge Holdings JV LLC .. |PL Towerview Member, LLC .. . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

95-1079000 PL Town Center Member, LLC . .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

92-2439030 Town Center MF Venture LLC . .. |PL Town Center Member, LLC ... Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

81-4517667 W 1300 Keller Parkway LLC .... .. |Town Center MF Venture LLC ... . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..

95-1079000 PL Tranquility Lake Member, LLC ......... .. |Pacific Asset Holding LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

87-3715279 Tranquil ity Lake Apartment Partners, LLC .. |PL Tranquility Lake Member, LLC .. .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

87-3630624 Tranquility Lake Apartments, LLC . .. |Tranquility Lake Apartment Partners, LLC . |Ownership.. .|Pacific Mutual Holding Company ... ....N0..

95-1079000 PL Trelago Member, LLC ...... .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

84-3836278 Trelago Way Investors JV LLC . .. |PL Trelago Member, LLC ..... . [Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

95-1079000 PL Tupelo Member, LLC .............. .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

84-2252135 Tupelo Alley Apartment Investors, LLC . .. |PL Tupelo Member, LLC ... Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

..| 84-2492971 .. Tupelo Alley Owner, LLC .| Tupelo Alley Apartment Investors, LLC ..... |Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 .. PL Van Buren Member, LLC ... Pacific Asset Holding LLC .....ccceeeeeeeeennns Ownership ..|Pacific Mutual Holding Company ....No
81-1841112 .. 1035 Van Buren Holdings, L.L.C. ...... PL Van Buren Member, LLC Ownership ..|Pacific Mutual Holding Company ....No

..|61-1788296 .. 1035 Van Buren, L.L.C. ... . 11035 Van Buren Holdings, L.L.C. . | Ownership.. .|Pacific Mutual Holding Company ... ... No..
95-1079000 .. PL Vantage Member, LLC Pacific Asset Holding LLC . | Ownership ..|Pacific Mutual Holding Company ... N0
.......... 38-4098145 .. Vantage Post Oak Apartments, LLC .. PL Vantage Member, LLC . | Ownership ..|Pacific Mutual Holding Company ... No.

..| 951079000 .. PL Wabash Member, LLC .... . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
82-2382409 .. THC 1333 S. Vabash LLC ... |- PL Wabash Member, LLC Ownership ..|Pacific Mutual Holding Company ..No
95-1079000 .. PL Walnut Creek Member, LLC .......cccoeuunnnnnnen . Pacific Asset Holding LLC Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 85-3269025 .. Del Hombre Walnut Creek Holdings LLC . |PL Walnut Creek Member, LLC . . [Ownership.. ..|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Wardman Member, LLC Pacific Asset Holding LLC Ownership .|Pacific Mutual Holding Company ......... ... N0
95-1079000 .. Wardman Hotel Owner, L.L.C. .. PL Wardman Member, LLC . | Ownership .|Pacific Mutual Holding Company ......... ... No.

..| 951079000 .. PL Wilder Member, LLC .... . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
87-2067254 .. Redwood PL Wilder, LLC ... PL Wilder Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ..No
87-2067063 .. RPL Wilder, LLC Redwood PL Wilder, LLC Ownership .|Pacific Mutual Holding Company ......... ..No

..| 95-1079000 .. PL Wilshire Member, LLC . . |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
84-1953073 .. Wilshire Apartment Investors, LLC ... PL Wilshire Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ... N0
84-1953073 .. 1111 Wilshire Owner, LLC ... Wilshire Apartment Investors, LLC .. .. | Ownership .|Pacific Mutual Holding Company ......... ... No.

..| 951079000 .. Wildflower Member, LLC ... . |Pacific Asset Holding LLC .... . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
.......... eeeeeees eeeee...| 26-2387139 .. Epoch-Wi ldflower, LLC .... Wildflower Member, LLC Ownership .|Pacific Mutual Holding Company ......... [....NO
. 0709 ...|Pacific Life Group .....cceeeeeeeeeeeeeeeaes | eeees 15368 .... [46-3586207 .. Pacific Baleine Reinsurance Company ........... . Pacific Life Insurance Company ... . | Ownership .|Pacific Mutual Holding Company ..No

..| 46-0831471 .. Pacific Global Asset Management LLC . .|Pacific Life Insurance Company ... .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
04-3244012 .. Cadence Capital Management LLC Pacific Global Asset Management LLC ........ Ownership .|Pacific Mutual Holding Company ... N0
95-1079000 .. Cadence Global Equity GP LLC Cadence Capital Management LLC .... . | Ownership .|Pacific Mutual Holding Company ... No.

..| 81-4946475 .. Cadence Global Equity Fund L.P. . | Cadence Global Equity GP LLC .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. Pacific Global Advisors LLC e | Pacific Global Asset Management LLC ........ Ownership .|Pacific Mutual Holding Company ..No
36-4770311 .. Pacific Private Fund Advisors LLC .............. . Pacific Global Asset Management LLC ........ Ownership .|Pacific Mutual Holding Company ..No

..| 95-1079000 .. CAA-PPFA Equity Opportunities | GP LLC . |Pacific Private Fund Advisors LLC .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
86-3846394 .. CAA-PPFA Equity Opportunities Fund L.P. ..... CAA-PPFA Equity Opportunities | GP LLC .... |Ownership .|Pacific Mutual Holding Company ... N0
95-1079000 .. CAA-PPFA Opportunities Il GP LLC Pacific Private Fund Advisors LLC ... . | Ownership ..|Pacific Mutual Holding Company ... No.

..|92-0846003 .. CAA-PPFA Opportunities Fund 11 L.P . | CAA-PPFA Opportunities |l GP LLC . | Ownership.. . |Pacific Mutual Holding Company ... ..No..
83-3631022 .. Pacific Co-Invest Credit | GP LLC ... Pacific Private Fund Advisors LLC ... . | Ownership ..|Pacific Mutual Holding Company ..No
83-3584534 .. Pacific Co-Invest Credit Fund | L.P. ... Pacific Co-Invest Credit | GP LLC ... . | Ownership . |Pacific Mutual Holding Company ... N0

..| 83-3584534 .. Pacific Co-Invest Credit Fund | L.P. .. |Pacific Life Insurance Company ... . | Ownership.. ..|Pacific Mutual Holding Company ... ... No..

..| 86-1729494 .. Pacific Co-Invest Credit Il GP LLC .. . |Pacific Private Fund Advisors LLC . | Ownership.. .|Pacific Mutual Holding Company ... ... NO..




Ggel

STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... ...|86-1701945 .. Pacific Co-Invest Credit Fund Il L.P. ........ |..DE.....|......NIA....... [Pacific Co-Invest Credit Il GP LLC .. Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO..coou]veeee nis
.......... ...|83-1910016 .. Pacific Co-Invest Opportunities | GP LLC .... |..DE.....|......NIA....... |Pacific Private Fund Advisors LLC ... Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO.cooe] eeee e
.......... ...|83-1901561 .. Pacific Co-Invest Opportunities Fund | L.P. |..DE.....|......NIA....... |Pacific Co-Invest Opportunities | GP LLC . |Ownership.. ..0.100 .... |Pacific Mutual Holding Company ......... |....NO..coou]veeee nns
.......... ..|83-1901561 .. | .. .. |Pacific Co-Invest Opportunities Fund | L.P. |..DE.....|......NIA....... |Pacific Life Insurance Company ............... [Ownership.. ..99.900 ....|Pacific Mutual Holding Company ......... |....NO.cooi] ceeee e
.......... 86-1814349 .. | ...oevvvvvvene | wevvvrvnvvnninnn | iiiiiiiiiiiiiisseeneeennn.. |Pacific Co-Invest Opportunities Il GP LLC .. |..DE.....|......NIA....... [Pacific Private Fund Advisors LLC ........... |Ownership........cccccoeeurrrrrrnnnnnnnnnnnp. 100.000 ... |Pacific Mutual Holding Company ......... |....NO...oo|veeee i
Pacific Co-Invest Opportunities Fund Il L.P.
.......... 86-1780626 .. | ..eevvvvvvvnnn | ervrrniiiiinnnns .. DE.....]......NIA....... [Pacific Co-Invest Opportunities Il GP LLC |Ownership.........ccoeeeeevvvvveennnnnnnnnit.. 0.070 ... |Pacific Mutual Holding Company ......... |....NO....o|eeee i
.......... ...| 86-1780626 .. Pacific Life Insurance Company .... . | Ownership.. ..83.790 ....|Pacific Mutual Holding Company
.......... ...|81-2502241 .. Pacific Private Credit Il GP LLC Pacific Private Fund Advisors LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... ..| 81-2527906 .. Pacific Private Credit Fund Il L.P. ........... Pacific Private Credit Il GP LLC .. Ownership.. ..0.110 .... |Pacific Mutual Holding Company

. | Ownership.. .75.790 ...

81-2527906 .. Pacific Private Credit Fund Il L.P. .. |Pacific Life Insurance Company .
82-3306657 .. Pacific Private Credit |11 GP LLC .. .. |Pacific Private Fund Advisors LLC . | Ownership..
82-32741%5 .. Pacific Private Credit Fund 111 L.P. . |Pacific Private Credit 111 GP LLC . | Ounership..
...| 82-327419%5 .. Pacific Private Credit Fund 111 L.P. ......... Pacific Life Insurance Company Ownership..
..|83-1866611 .. Pacific Private Credit 1V GP LLC Pacific Private Fund Advisors LLC . | Ownership..
83-1842548 .. Pacific Private Credit Fund IV L.P. . |Pacific Private Credit IV GP LLC Ownership..
83-1842548 .. Pacific Private Credit Fund IV L.P. .. |Pacific Life Insurance Company . . | Ownership..
86-1871009 .. Pacific Private Credit V GP LLC .. . |Pacific Private Fund Advisors LLC . | Ownership..
...|86-1843877 .. Pacific Private Credit Fund V L.P. . Pacific Private Credit V GP LLC . [Ounership..
..| 86-1843877 .. Pacific Private Credit Fund V L.P. . Pacific Life Insurance Company .... . | Ownership..
95-1079000 .. Pacific Private Equity | GP LLC .. .. |Pacific Private Fund Advisors LLC . | Ownership..
46-4081630 .. Pacific Private Equity Fund | L.P . |Pacific Private Equity | GP LLC Ownership..
46-4081630 .. Pacific Private Equity Fund I L.P .|Pacific Life Insurance Company . . | Ownership..
...|93-2217732 .. Pacific Private Equity Il GP LLC ... Pacific Private Fund Advisors LLC . | Ownership..
..| 93-3964560 .. Pacific Private Equity 11-A GP LLC .... Pacific Private Fund Advisors LLC ... Ownership..
93-3941028 .. Pacific Private Equity Fund II-A L.P. . |Pacific Private Equity I1-A GP LLC . | Ownership..
93-3941028 .. Pacific Private Equity Fund Il-A L.P. .. |Pacific Life Insurance Company . .. | Ownership..
93-2228353 .. Pacific Private Equity Fund Il L.P. .. . |Pacific Private Equity Il GP LLC .. . [ Ownership..
..|93-2228353 .. Pacific Private Equity Fund Il L.P. ........... . Pacific Private Equity Fund I1-A L.P. ..... |Ownership..
Pacific Private Equity Opportunities Il GP
................. 81-2508604 .. [ ..oevoveeenin [ eeerriieiin | e [LLC e | L DB | o NTALL L [ Paci fic Private Fund Advisors LLC ........... [Ounership.......coocoiiiiiiniiieenneenn . 100,000 ..
Pacific Private Equity Opportunities Fund I1 Pacific Private Equity Opportunities Il GP
................. 81-2546748 .. | ..oovciieeee | e | e JLPL e | DB NTAL LG e [OUNETSRIPL e 00110
Pacific Private Equity Opportunities Fund |l
................. 812546748 .. | .eeeeiiiiiiinn | e | e [LPL e | W DB NTALLLLL.. [Pacific Life Insurance Company ............... |Ownership........ccccooiiiiiiiiiiinnnnnnnn . 78.510 L.
Pacific Private Equity Opportunities Fund
................. 92-0559885 .. [ ..ooocoeveren [ eeerniiieiiien | eerreeneeeneeenreenieeens [ HIFBLLC e | L DEa | e NTALL L. [Paci fic Private Fund Advisors LLC ........... [Ownership.......coocoeenieeniveenceenn . 0010 L.
Pacific Private Equity Opportunities Fund Pacific Private Equity Opportunities Fund
................. 92-0559885 .. [ ..eevcreerin [ eevrnirieiiiees | e [ TFBILLC e | DB NTA T LU e [ OUNETSRTPL e 99,900 .

Pacific Private Equity Opportunities Il GP

82-4117401 .. Pacific Private Feeder Fund Il LP .. .. |LLC .. . | Ounership.. .0.010 ...
..| 82-4117401 .. Pacific Private Feeder Fund Il LP .............. . Pacific Life Insurance Company . Ownership.. ..35.710 ...
Pacific Private Equity Opportunities I11 GP
..| 82-3293185 .. LLC .... LDE ] NIA....... Pacific Private Fund Advisors LLC . | Ownership.. .100.000 ...
Pacific Private Equity Opportunities Fund Pacific Private Equity Opportunities
................. 82-3258645 .. ...oocvviiin [ eeveiiiiii | e [T LR e |G DB NTALL [ GP LLG e [OUNRTSRDL e 0,050
Pacific Private Equity Opportunities Fund
..|82-3258645 .| .ieeeiiiiiiis | i, FEELLP. e L DE.... ... NIA....... Pacific Life Insurance Company . . | Ownership.. ..79.770 ...

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
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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 Private Equity Opportunities IV GP
............................................................................ 831886805 .. | .eeevvevreeenn | eeverrmmmmnnnnnn | e [LLC e | W DB NTALLLLL. [Paci fic Private Fund Advisors LLC ........... | Ownership........cccccoiiiiiiiiinnnnnnnnn . 100,000 ... |Pacific Mutual Holding Company ......... |....NOoooi]ceeee oonns
Pacific Private Equity Opportunities Fund IV Pacific Private Equity Opportunities IV GP
............................................................................ 831828750 .. | evvveeveeennn | eevemmmnnnnnnnnn | e [LPe eeeeeeeeeeeeeeeeeeeeeeeenn | DB NTA L [LLC eeeeeeeeeeeeeeeeeeeeeees | OWNETSREPL e .. 0,040 L. |Pacific Mutual Holding Company ......... | N0 ool
Pacific Private Equity Opportunities Fund IV
............................................................................ 831828750 .. | .eveveeeeeeenn | eeveemmmmnnnnnnn | e [LPe eeeeeeeeeeeeeeeeeeeeeeens | DB NIALLLL... [Pacific Life Insurance Company ............... | Ownership.......cccccooiiiiiiiinnnnnnnnnnd .. 79,160 ....|Pacific Mutual Holding Company ......... |....NOoooi] eeee oonns
Pacific Private Equity Opportunities V GP
............................................................................ 86-1953348 .. | ..eoeiiiiiiinn | eeeeeeieieininen | e [LLC e | W DB NTALLLLL. [Paci fic Private Fund Advisors LLC ........... | Ownership.......cccccciiiiiiiiiinnnnnnnn . 100,000 ... |Pacific Mutual Holding Company ......... |....NOoooi]ceeee oonns
Pacific Private Equity Opportunities Fund V Pacific Private Equity Opportunities V GP
............................................................................ 86-1896517 .. | wevvevveeeeenn | eeveemmnnnnnnnnn | e [LPe eeeeeeeeeeeeeeeeeeeeens [ DB NTA L [LLC e eeeeeeeeeeeeeeeeeeeeeees | OWNETSREPL e L. 0,040 L. |Pacific Mutual Holding Company ......... | N0 ool
Pacific Private Equity Opportunities Fund V
............................................................................ 86-1896517 .. | evveevevenenn | eevemmmnnmnnnnnn | e [LPe s | DB NIALLLL... [Pacific Life Insurance Company ............... |Ownership.......cccccooiiiiiinnnnnnnnnenn .. 88,790 L...|Pacific Mutual Holding Company ......... |....NOoooi] eeee oons
Pacific Private Equity Opportunities VI GP
............................................................................ 93-4089687 .. | .eeevvvrrernnn | eevermennnnnnnnn | e [LLC e | W DL NTALLLLL. [Paci fic Private Fund Advisors LLC ........... | Ownership.......cccccciiiiiiiiiinnnnnnnn . 100,000 ... |Pacific Mutual Holding Company ......... |....NOoooi]eeee oonns
Pacific Private Equity Opportunities Fund VI Pacific Private Equity Opportunities VI GP
............................................................................ 934075957 .. | eeveeeeennnenn | eeeeeeeninnninnn | e [LPL eeeeeeeeeeeeeeeeeeeeeeeeenn [ DB NTA L [LLC e eeeeeeeeeeeeeeeeeeeeeees | OWNEPSREPL el .. 0,060 ... |Pacific Mutual Holding Company ......... | N0 ol
Pacific Private Equity Opportunities Fund VI
.......... 93-4075957 .. L.P. .. |Pacific Life Insurance Company . . | Ownership.. .99.940 ....|Pacific Mutual Holding Company ..
.......... 95-1079000 .. Pacific Private Feeder |1l GP, LLC . . |Pacific Private Fund Advisors LLC . | Ownership.. ..|Pacific Mutual Holding Company ..
.......... ...| 83-3991753 .. Pacific Private Feeder Fund I11 L.P. .......... Pacific Private Feeder 111 GP, LLC .. . | Ownership.. .. |Pacific Mutual Holding Company
.......... ..| 83-3991753 .. Pacific Private Feeder Fund |11 L.P. Pacific Life Insurance Company .... .. | Ownership.. ..|Pacific Mutual Holding Company
95-1079000 .. Pacific Private Feeder IV GP LLC . .. |Pacific Private Fund Advisors LLC . | Ownership.. ..|Pacific Mutual Holding Company ..
85-3467221 .. Pacific Private Feeder Fund IV L.P. . |Pacific Private Feeder IV GP LLC Ownership.. . |Pacific Mutual Holding Company ..
85-3467221 .. Pacific Private Feeder Fund IV L.P. . |Pacific Life Insurance Company .... . | Ownership.. ..|Pacific Mutual Holding Company ..
..| 83-1842548 .. Pacific Private Credit Fund IV L.P. . Pacific Private Feeder Fund IV L.P. . Ownership.. ..|Pacific Mutual Holding Company
Pacific Private Equity Opportumtles Fund IV
...| 83-1828750 .. L.P. . Pacific Private Feeder Fund IV L.P. . Ownership.. . |Pacific Mutual Holding Company
...| 85-1055644 .. PPFA Credit Opportunities | GP LLC . Pacific Private Fund Advisors LLC ... Ownership.. ..|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
. |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. .|Pacific Life Trade Receivable GP LLC . | Management ..|Pacific Mutual Holding Company ..
..| 95-1079000 .. Pacific Life Purchaslng LLC Pacific Life Insurance Company . | Ownership.. .|Pacific Mutual Holding Company
Pacific Private Equity Incentlve AIIocallon
..| 46-4076972 .. LLC ettt Pacific Life Insurance Company . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
95-2594489 .. Pacmc Select Dlstrlbutors LLC . |Pacific Life Insurance Company . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
..| 33-0769203 .. Pacific Life Re Holdings LLC Pacific LifeCorp Ownership.. .100.000 ...|Pacific Mutual Holding Company
............... Pacific Life Re Services Limited Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
............... Pacific Life Holdings Bermuda Limited Pacific Life Re Holdings LLC .................. | Ownership.. .100.000 ...|Pacific Mutual Holding Company
Pacific Life Re Services Singapore Pte.
............... Limited ..oeeeeeeeieiiiiiii Pacific Life Holdings Bermuda Limited ...... |Ownership .100.000 ...|Pacific Mutual Holding Company
Pacific Life Re (Shanghai) Information
Consulting Services Co., Ltd ....oevvvvreeeeennes Pacific Life Holdings Bermuda Limited ...... Ownership.. .100.000 ...|Pacific Mutual Holding Company
Pacific Life Services Bermuda Limited .. |Pacific Life Holdings Bermuda Limited ...... | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
98-1012719 .. Pacific Life Re Global Limited ......... .|Pacific Life Re Holdings LLC .... . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
............... Pacific Life Re International Limited ........ Pacific Life Re Global Limited .. Ownership.. .100.000 ...|Pacific Mutual Holding Company
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
................................ 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 ... ....N0..
..|98-0391994 .. Pacific Life Re Limited ........... ..|Pacific Life Re Holdings Limited .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
..|98-1018533 .. Pacific Services Canada Limited .. |Pacific Life Re Holdings LLC ...... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
UnderwriteMe Limited ... .. |Pacific Life Holdings Bermuda Limited . Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
. UnderwriteMe Technology Solutions Limited . [UnderwriteMe Limited .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-4269708 .. UnderwriteMe North America Corp. ........ .. |UnderwriteMe Technology Solutions Limited |Ownership.. .100.000 ...|Pacific Mutual Holding Company ... ....N0..
UnderwriteMe Australia Pty Limited . [UnderwriteMe Limited ........... . | Ownership.. .|Pacific Mutual Holding Company ....N0..
. IF 2010-355 N Rock Island LLC ... . |Pacific Life Insurance Company Influence.. ....N0..
95-3433806 .. Pacific Life Foundation ..... . |Pacific Life Insurance Company Influence.. ....N0..
Pacific Life Funding, LLC .. . |Pacific Life Insurance Company Influence.. ....N0..
Pacific Life Global Funding .. . |Pacific Life Insurance Company Influence.. ....N0..
Pacific Life Global Funding Il . |Pacific Life Insurance Company Influence.. ....N0..
................. 93-6392580 .. Pacific Life Group Trust ... Pacific Life Insurance Company ... Influence........ JUVUPUIR BPRRTRN ... No.
Pacific Life Insurance Company Retiremen
........................... 95-1079000 .. Incentive Savings Plan ceveeeeeee] e OTHLLL | Pacific Life Insurance Company ... Influence
........................... 95-1079000 .. Pacific Life Short Term Funding, LLC ... ..DE.....|......0TH....... |Pacific Life Insurance Company ... Influence
........................... . Pacific Pilot Funding ..CYM.... Pacific Life Insurance Company ... Influence
Pacific Pilot Funding |11 ..CYM... . |Pacific Life Insurance Company Influence..
Pacific Select Fund L MA..... Pacific Life Insurance Company ... Influence
Asterisk Explanation
0001 ..o Entities over which Pacific Life Insurance Company has significant influence or beneficial interest, BUT Tith1e 08 N0 OWMEISNID. ittt a et e he e sa e e s bt e eb e e bt e e bt e s st ea st eas e ea e e oa e e eh e e bt e st oo b€ oo st e a bt eas e ee s e eh s e bt e oh e e s e e s bt e e bt e et e ea s e eas e ee e e ea e e bt e bt e bt e bt e as e eat e eaeeeaeesbeesaeenneenneas




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

9 0
9 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
9 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
9 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
9 0

o
—

0 1
0 1
0 1
0 1
0 1

o
— T E—

o
—
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504, CONTINGENT TESEIVE ...oeieieieeeeceeeee ettt ettt ettt e st e s e e e s e s et e e et e e et ese et es st esesesssesessesesseseanesessesenns foreseseeseninens 10,000,000 |................. 10,000,000
2505, OEher THADT TTTTES ittt ettt b bbbt e s b bbb s e s e e e e st bebesese e e s s sesesenennnnsnes [eannenennsnnesenas 3,323,136 | 7,781,902
2597. Summary of remaining write-ins for Line 25 from overflow page 13,323,136 17,781,902

15



STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovviveririeueereeninenisieeieieeenes feeeeeeeenns 497,329,191 [ 403,314,565
2. Cost of acquired:
2.1 Actual cost at time of acquisition 9,987,500 121,046,264
2.2 Additional investment made after acquisition .... 3,289,249 468,915
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (I0SS) ON QISPOSAIS ......c.cueueuiiieieieieieieeeieie ettt e s et s e s e e s e e e st esesesese e s s sesesesesesese s s sesesesennnens |ooeeeesesasasaeananaes 182,268 |... e
7. Deduct amounts received on disposals 15,303,119 ... 27,561,546
8. Deduct amortization of premium and mortgage interest points (860,605)
9. Total foreign exchange change in book value/recorded investment excluding accrued interest 123,465
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cceiriririririeierereriiisesseetereese st seeee 923,077
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 495,547,758 497,329,191
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 25,848,277 .... 25,790,507
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMItEEA @MOUNTS .........oiiiiiiee ettt e et e e st e e st e saeeeaeesseenseenseenbeenseenseensesneesneenne [oseessenseeiteenteeite et e eteans [oaeeteeteeeeeseeaeesaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 25,878,837 25,848,277
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 6,402,614,097 |............ 5,039,358, 155
2. Cost of bonds and StOCKS @CQUIFEM ...........c.coviviiiuiriieeeeieeceieeeeeteeet ettt e et ses e e e e s esesesensesessssessesesessesesesesesensssenes |reeneesenennenn 200, 304,679 [oiiiiiii 1,656,931,455
3. Accrual of discount SRR RORPRRRRORPRPRPRPRPI ISTURURTUSRPRR. S K '« I 1<1° N ISR 5,812,070
4. Unrealized valuation increase/(decrease) ... (1,096,792)
5. Total gain (loss) on disposals
6. Deduct consideration for bonds and stocks disposed of
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 6,519,293,980 6,402,614,097

SI101




AV

STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o D

............. 77,532,918
............. 10,619,981
............... 1,144,675

(1,717,007)

................. (8,999,681)
................. 11,720,155
..................... (119,277)
...................... 113,941
(52,564)
(3,785,666)

............ 3,803,844,311
............ 2,681,518,369
................. 23,284,106
................... 2,086,109
................... 2,047,108

1,486,402

............ 3,731,089,322
............ 2,634,376,136
................. 24,548,058
................... 2,019,486
................... 2,078,923

3,555,061

87,642,168

(1,123,091)

6,514,266,405

6,397,666,985

10.
1.
12.
13.
14.
15.

Book/Adjusted ?
Carrying Value Acquisitions
Beginning During
NAIC Designation of Current Quarter Current Quarter
BONDS
NAUC T () 1ottt bbbt b ettt ettt [ree e 3,731,089,322 |............... 159,287,588 |....
INAIC 2 () -ttt h bbbt b et et b e b e bt b et bt bt b st ettt ettt en et et be s enenes [eren e 2,634,376,136 |....cccovennne 46,042,059 |....
NAIC 3 () 1vveveverereresiieteiee ettt es et sttt ettt s et e s e s e b et e s ese st e es e s e s e b eseses e e esssesesesesesesese s esesesesesenenene e ssesenens eeneeseeeeaeneais 24,548,058 |.......ocoeeereceeees [
INAUC 4 () ettt ettt e et b e e bt b et bt bt e bt et b et b ekt b ettt ebe e ene e ene [er e 2,019,486 |....cooviveiecies |
NAIC 5 () 1ttt [er s 2,078,923 | 35,032 |...
INAUC B () vttt ettt e ettt bt b bt b et bbb £ ee bt e b et b et bt bt bt et n et e b es 3,555,061
Total Bonds 6,397,666,985 205,364,679
PREFERRED STOCK
NATC T bbb e bt b et bt bbb bbbt et b et b et b et b et b st seens [se ettt [ebere et [oen
N 22U SUT OO RRRRRR NORRRTRRRTRR RO
NAIC B bbb e bt bt bbb R bbb bt b et b et b et b et teens [se ettt [etere et [oen
LN ARSI OO RPRRRRR RURRRTRRRTOR I
NAIC B bbb b bt b et h e b e bt b et b et b et b et seeas [se ettt [ttt [oen
INAUC B ...ttt bbbt b £ b b e b ekt h et h et b e bt bt h ekttt et ee et ee et es
Total Preferred STOCK .........ccciiiiiiiiic e
Total Bonds and Preferred Stock 6,397,666,985 205,364,679

87,642,168

6,397,666,985

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

NAIC 1 §

0; NAIC2 $

0 ; NAIC3 $

0 NAIC4 S

................. 0 ; NAIC5 $




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc.ooiiiiiiiieiieeeeee ettt sseesneeneeneennees [eesiesnesiesisssse e s saesinesins [oaeeee e s

2. Cost of short-term investments acquired

3. Accrual of discount ...

4. Unrealized valuation increase/(decrease) ...........

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

6. Deduct consideration received on disposals

R O I=Yo [¥Te: =To o LoT g (4= i o g I}l o4 =14 41Uy o ST PTUR RO PR RO

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

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiiiiie e ses oo s s [ore s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiieie s oo oo
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11)

S103
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuereriiiiisieetesssssssssesesssssessssesessssssssssesessssssssssesesessssssssesessssnsns sesesesessssses (16,058,537)
Cost Paid/(Consideration RECEIVEA) 0N AATIIONS ............c.cuvrueieieicieieie ettt a ettt s st s et s e s e s s s s s s s e s s s e s s s e s s s naesnsane ebetsstassseassseees 362,992
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns (4,700,359)

SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees (3,034,389)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes (3,034,389)
AAMOTEIZATION ...ttt st s s s s e £ s £ s s e s e £ s E s E S h e e R AL E A A A AR SRRttt te eheneeb e ees (420,156)
Adjustment to the Book/Adjusted Carrying Value of hedged item

... 17,290
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes (20,797,526)

Total foreign exchange change in Book/Adjusted Carrying Value

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

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees (20,797,526)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvovcurueuereeeeeceeeeseseeessassesesesesessssesesesessssssssesesssssssssesasssssssssssassasas <eesssssssesesasns 6,734,363
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............ccceueveveeerecueueeeeeeeecaeas ceeeeeeeenennas (1,727,063)
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ...........cccccoeveveveecees covverereeieeenn (1,995,617)
4,254,469

3.14 Section 1, Column 18, prior year
Add:

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

Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveeeieies covverereeieeenns (1,995,617)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens (6,250,086)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivirieieiieieietetetceceee et teseseas s esass eseseeaesesseseseseses et aeseseane sesseseseseseenas 4,254,469 ... 4,254,469
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie ettt ree s be e s sbe e sre e sbe e abe s bessbessbeaae s e sassaes e sreas
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 5,007,300
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 5,007,300
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STATEMENT AS OF MARCH 31, 2024 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

SI05, SI06
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STATEMENT AS OF MARCH 31, 2024 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

Part A, SECHON 1, COIUMN 14 ...ttt ettt ettt ee st e et e eS8 e e s e s s e e s st s s sne et s et s et s nes bebesniesnias (20,797,528)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 5,007,300
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s (15,790,228)
Part D, SECHON 1, COIUMN B ...ttt s s 2 a2 s s s s e s e s e s s es et e st es et essesensnsenne fessebesntesantes 8,176,102
Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (23,966,330)
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt a e e e s e e s e e e st e s e e s e e e e e a s e e me e ea e e es e e eae e s e e et enseenseanseeneeeneeeneenneannen

Part D, SECHON 1, COIUMN O ......iiiiiiiiiee ettt s o2 e s s sesesses e s s s e s e s e s st e s esensnsenne fessebesntesantes 3,168,803

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (24,023,365)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..ottt teee it seee st eee e es e ee e es bbb s bbb 8 bes s b e8 b eb b eb b eb bbbt b bbbt eb e fesinbesneesntes 4,407,505

Part B, SECHON 1, COIMN 20 .......iuiieiieeiieetrieetsteetseeetseeeeeeebsesesses s es s es s es b es b ees b es e es b eb b eb b eb b eb bt s e b eeb b es et esb ettt ebens fessntesntesanins 5,007,300

Part D, SECHON 1, COIUMN 12 .....ouiiieiiiiei it eesessessessenneans 9,414,805

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cvcueueiieeeieieeeeeeceee ettt easass s s s sesesessnnnas [ereseeeseeennens 198,800,377 |.ooeeeeeenne 311,071,073
2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 331,810,899 |................ 955,531,804
3. ACCTUAL O AISCOUNT ...ttt e e e e e e e e e e e s e e e e ae e e e s e e e e e e e e e e e sseesesnsanannas [omnmmnsmnsmns e et e e e e ees [oeeee e et e
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON AISPOSAIS .......ceuiiiiiiiieiiiitiei ettt ettt ettt e eae e s ae e st e bt e beeaeeeaeeeaeeeaeeeseeeseeseenseenseanseenseeneeeneesneenneenneenneannens |osessiessnsisssiaesiaessaesiaeans [oaessesseseesaeesaeesae e s
6. Deduct consideration received 0N ISPOSAIS ................ceueuiviiiieieieieieteteseeeeeeses et sesss s esssesesesesesesssssssesesesesesssssssssasesesesesnans |oessesesennens 198,655,000 |............ 1,067,802,500
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e
9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceiuiiiirrererereeeeeee e [ereeeeeeeeens 331,956,276 |................ 198,800,377
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 331,956,276 198,800,377
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
222801601 ... CHICAGO 0171072023 ..oovvve foeennneiiiiiii e 7.593 500,000 |... 32,100,000
223620201 LAS VEGAS . . 03/14/2023 ... 34,369,854
223620301 BURL INGAVE . 05/30/2023 ... . . I .5,329,136
223900901 . DENVER . 01/29/2024 .......... . 9,987,500 18,619,048
0599999 Mortgages in good standing - Commercial mortgages-all other 9,987,500 3,289,249 90,418,037
0899999. Total Mortgages in good standing 9,987,500 3,289,249 90,418,037

1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure

3399999 Totals 9,987,500 3,289,249 90,418,087

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
211800301 ... WASHINGTON ... o Lo 06/30/2011 ... ...... 03/20/2024 .....|........ 14,076,923 P T 14,259,191 |.. .. ... 182,268 |............ 182,268
0199999. Mortgages closed by repayment 14,076,923 14,259,191 182,268 182,268
206630401 ... O O L . P 1,843,524 .. (17,290)] .. 149,764 |..
210620401 ... | SAN JOSE .. 07/28/2010 ... 10,983,998 |. 86,612 |..
210800501 ... |ATLANTA ... .. 12/16/2010 ... 31,049,406 |. 359,712 |..
210970201 ... | PEBBLE BEACH . . .. 10/01/2010 ... 26,318,383 |.
211900301 ... PO P 09/13/2011 Loovsfevnnnnniiins s | 8,792,170
213000101 ... J O AR 06/27/2013 17,896,914 .
215900201 . e Lo 09/03/2015 ..vvifveerrniinns e | 9,360,89% ...54,298 |..

106,245,291 . . (17,290) 1,043,928

0599999 Totals 120,322,214 7,134 7,134 (17,290) 15,303, 119 182,268 182,268
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE BA - PART 2

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

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

6299999 - Totals

XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income

6299999 - Totals
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-JT-9 ......... US TREASURY NT ... ieiieniieeeeinnui e e e eennni s e s eerennaseeeennnnsseeennnnnsseenennnnssseennnnnnseennnnnns | seeesesssnsnses |oennns 01/24/2024 ..... J P MORGAN SECURITIES INC ...reuueeeerununseeennnunasernnnnuaaeeeennunsasennnnnsseennnnnnssenennnnnsaee reeennnnnsseernnnnnsssesnnnnnnereee Joerennnssseernnnnnseees 6,268,992 |.oeviiiiiiiiiiiiies 6,300,000 [..oiiiiiiiniaieeeiiias 6,923 [1.A
0109999999. Subtotal - Bonds - U.S. Governments 6,268,992 6,300,000 6,923
04316J-AJ-8 .........[ARTHUR J GALLAGHER & CO SR NT 02/12/2024 BANK OF AMERICA NA ... 4,939,400 |..oeevvveneeieeinnnnns 5,000,000 |...
04822B-AC-7 . ..| ATLANTIC AVENUE LTD 2024-2A CL B 144A D.. 02/16/2024 APC DIRECT .. .. 8,000,000 |. 8,000,000
05766G-AC-1 . ..| BALBOA BAY LN FD CLO 2021-2A CL A2 144A D.. 03/27/2024 APC DIRECT .. . .815,000
06738E-CS-2 . ..| BARCLAYS PLC SR NT ...eeviiviiinnnnnnns D.. 03/05/2024 BARCLAYS CAP 5,000,000
11766C-AC-8 . ..| BRYANT PK CLO 2024-22A CL A2 144A . D.. 02/13/2024 APC DIRECT ...eeeeeneannns 2,000,000
055729-AH-0 . ..|BSRT I LP BSOF SEC SER 2024-1 . 01/31/2024 DEUTSCHE BANK SECURITIES INC 10,000,000 |.
05608U-AA-6 . .|BX TR 2022-GPA CL A 144A ....... 02/15/2024 INTEREST CAPITALIZATION -..eeeeeeeeeeeeeeee e e eeeeeee e e eeereee e e e eemnnseeeeennneeeeennnnnaeeeennnnnns [oeeeennnnnaseeeemnnnnneeeemnnnnnans [reeemnnnnaeeeeennnnaeeeernnnnenees0 Joermmminnreemnee s 0|
171873-AB-8 CIMIC FINANCE USA PTY LT CO GUARNT 144A .. | I RN 03/18/2024 ..... J P MORGAN SECURITIES INC ... ..10,000,000 |...
12669G-D3-2 COUNTRYWIDE HOME LOANS 2005-13 CL AT eeeeieeeeiii e eeeeeee e eeeennne e e eennnneeeennnns | eveerinniinnees Jeennid 02/01/2024 ..... INTEREST CAPITALIZATION 35,032 |...
12669G-5T-4 . ..| COUNTRYWIDE HOME LOANS 2005-17 CL 1A7 .. L= = I 1 R KON N ..2,921 |.
26843H-AA-6 . ..|ELLINGTON FIN MTG 2024-RM1 CL A1A 144A NOMURA SECURITIES INTL INC . .. 8,876,475 |. .10,000,000 |.
2936411-BN-7 . .. |ENTERGY LOUISIANA LLC 1ST MTG ......... BARCLAYS CAPITAL INC ... . 14,978,400 |. . 15,000,000 |.
455434-BY-9 .. .| INDIANAPOLIS PR & LT 1ST MTG T44A ...oeeeeeeeee e e e e e ee e e ennneees | evvnnninennnnnn [eeead 03/07/2024 ..... PNC BANK NA .... 11,965,440 |. ....12,000,000 ...
46146G-AS-1 INVESCO CLO LTD 2023-1A CL BR 144A ..oovvvniiiiiiiiiiiiiiiieneecceninesceniineeevvnenesennnenes | Coveeennniiinnn e 02/01/2024 ..... APC DIRECT ..10,000,000 |. ..10,000,000 |...
47587#-AA-6 . .| JEN HOLDCO 23 LLC 01/23/2024 DIRECT PLACEMENT 1,159,259 |. 1,159,259 |.
55820L-AA-3 MADISON PARK XLIV 15A- CL AR 144A ......ccvviiiiiiiiiiiiiiiiiiiiinnnccrenieeesrrrieeeeennenseeeeens | Dovevvvininnns foannd 03/27/2024 ..... L =02 RO KON 3,000,000 fouuuiiiviinnnnnninnnnns 3,000,000 |...
56606K-AC-9 MARBLE CLO XXI. 2021-3A CL A2 144A 01/30/2024 APC DIRECT .. .5,997,000 |eeeenniiiiiiiiiees 6,000,000 |...
67401U-AQ-0 . ..| OAKTREE CLO LTD 2019-2A CL A1BR 144A 01/30/2024 APC DIRECT .. 3,000,000
67577A-AC-3 . ..| OCTAGON 55 LTD 2021-1A CL A2 144A .... 01/30/2024 APC DIRECT .. ..750,000
69145D-AA-0 . ..| OXFORD FIN CRED FUND 2024-A CL A2 144A . 01/18/2024 KEYBANC CAPITAL MARKETS 20,000,000
72133F-AN-5 . ..|PIKES PEAK CLO 2021-7A CL AR 144A ...... 02/28/2024 APC DIRECT ...oeeeevreannns 8,000,000
76111X-P2-3 . .| RESIDENTIAL FUNDING MTG SEC | 2006-S3 A4 . 03/01/2024 INTEREST CAPITALIZATION e 365 .
749800-AC-5 . ..|RR LTD 2021-17A CL A1B 144A ... 03/27/2024 APC DIRECT .. 1,000,000 |.
89642D-AE-8 . ..| TRINITAS CLO LTD 2021-16A CL B1 01/29/2024 APC DIRECT .. .. 5,625,000 |.
906548-CX-8 . .| UNION ELEC CO 1ST MTG .....ccevvrenneens 01/03/2024 SMBC NIKKO .. .10,000,000 |.
913318-AC-5 ......... UNITY-PEACE PARK CLO 2022-1A CL A2 144A .. 03/27/2024 ..... APC DIRECT .. s N s
92847C-AA-5 ......... VITALITY RE XV LTD NT FRN SER A144A . 01/22/2024 ..... MMC SECURITIIES CORP ... .... 15,000,000 |. .... 15,000,000 |...
95000U-3K-7 ......... WELLS FARGO & €O SR NT ...iiiieueuniiiiiuunniiiiinnnnsirsissnnnsissrnssnnssssrrnsnnssessesssnsssssrnssnnses | aeeerensnnnenes |oussnd 01/16/2024 ..... WELLS FARGO BANK, N.A. oiiiiiiiiiiiuiiiiiiiiiiiiiiiiiiiis s s e ciinin s e s sersssssseseesnnnsesseennnnneeserens  [oosressnnsessrnnsnnsssssnnnnnneneee |ooressnssesresnnnnnnes 3,000,000 fooiiiiiiinnniiiinns 3,000,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 163,332,982 164,727,577
BLAOBQ-SO0-2 ......... PACIFIC OWL 11 LLC TL tevvreniiiiiieieieeiiiiis e eresi e ssessi s s sssnn e s snnnnessssnnnns | aeeeeennnnnenes founnd 02/07/2024 ..... B0 RO KPR 14,985,000 [.oviivvivnnnniinnnnns 15,000,000
901392-AA-1 ......... TWIN BROOK CAPITAL FUNDING X111 .... 03/26/2024 ..... DIRECT PLACEMENT ... .... 13,675,214 |. .... 13,675,214 |...
90140%-AA-0 . .| TWIN BROOK CAPITAL FUNDING XIV .. 03/26/2024 DIRECT PLACEMENT ... 6,324,786 |.

(9312@-AA-3 .........[VEPF VII HOLDINGS LP TL TRANCHE A .... 03/31/2024 ..... INTEREST CAPITALIZATION ..... .. 777,705 |.

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 35,762,705

2509999997. Total - Bonds - Part 3 205,364,679 206,805,281 116,559 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 205,364,679 206,805,281 116,559 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 3 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 205,364,679 XXX 116,559 XXX
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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..91282C-BM-2 | US TREASURY NT .....oooeviiiiiiiiiiiiiiiiiiieeees [ . 02/15/2024 . |MATURED .......cevvvvvunnnne |ooveenininniennenens |oeeees 6,290,000 |........ 6,290,000 |........ 6,255,179 |........ 6,287,875 |....ooooeeeienns |oeeeeenns 2,125 | e 2,125 |ooeiiiiiiiiiins v 6,290,000 f.ooooiiiiiiiies foovviiiiiiiiiins Jovveiiiiiiiinns foveiiiiienes 2,351 |. 02/15/2024 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 6,290,000 6,290,000 6,285,179 6,287,875 2,125 2,125 6,290,000 2,351 XXX XXX
..20755D-AA-4 | CAS TR2022-R08 CL1-M1 144A .......ovvvivnnnnnnnnn [eeeenn . 03/25/2024 . | SCHEDULED REDEMPTION ... . 07/25/2042 . [1.A ........
..167725-AC-4 | CHICAGO ILL TRANSIT AUTH TRANS 01/01/2024 . | VARIOUS . 12/01/2040 . (1.C FE .
.. 167725-AF-7 | CHICAGO ILL TRANSIT AUTH TRANS 01/01/2024 . | VARIOUS ... . 12/01/2040 . [1.C FE .
..31393X-V8-7 |FANNIE MAE SER 2004-35 CL AZ ....coovvvviiiiiins [ereenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2034 . [1.A ........
.. 35564K-H3-6 | FHLMC - STACR 2022-DNA6 CL M1A 144A ...........[....... . 03/25/2024 . | SCHEDULED REDEMPTION ... . 09/25/2042 . [1.A ........
..35564K-L3-1 |FHLMC - STACR 2022-DNA7 CL M1A 144A ...........|...... . 03/25/2024 . | SCHEDULED REDEMPTION ... . 03/25/2052 . [1.A ........
.. 35564K-E3-9 | FHLMC - STACR 2022-HQA3 CL M1A 144A ...........|....... . 03/25/2024 . | SCHEDULED REDEMPTION ... . 08/25/2042 . [1.A ........
.. 36564K-P3-7 |FHLMC - STACR 2023-DNA1 CL M1A 144A ...........|....... . 03/25/2024 . | SCHEDULED REDEMPTION ... . 03/25/2043 . [1.A ........
..35564K-T5-8 | FHLMC - STACR 2023-DNA2 CL M1A 144A ...........|....... . 03/25/2024 . | SCHEDULED REDEMPTION ... . 04/25/2043 . [1.A ........
.. 35564K-X7-9 | FHLMC - STACR 2023-HQA1 CL M1A 144A ...........|....... . 03/25/2024 . | SCHEDULED REDEMPTION ... . 06/25/2043 . [1.A ........
.. 35564K-2F-5 |FHLMC - STACR 2023-HQA2 CL M1A 144A ...........|....... . 03/25/2024 . | SCHEDULED REDEMPTION ... . 06/25/2043 . [1.A ........
.. 36564K-3F-4 | FHLMC - STACR 2023-HQA3 CL A1 144A . 03/25/2024 . | SCHEDULED REDEMPTION ... . 11/25/2043 . [1.A .
.. 35564K-3G-2 | FHLMC - STACR 2023-HQA3 CL M1 144A . 03/25/2024 . | SCHEDULED REDEMPTION ... . 11/25/2043 . (1.D .
.. 31395H-RC-6 | FHLMC 2870 CL VZ ....... 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2034 . [1.A .
..31394P-PA-5 |FHLMC SER 2755 CL ZM ....cevvvvveveiiiiiiiiiiiiiens [ eeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2034 . [1.A ........
..31396G-BS-9 | FHLMC SERIES 3087 CL NZ ....covvvvvvriiiieeeieeees [ . 03/01/2024 . | SCHEDULED REDEMPTION ... . 12/01/2035 . [1.A ........
..3133TP-60-7 |FHR 2235 TZ COIN PROGRAM .....coovvvvvviiiiiiinnns [eeeenn . 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2030 . [1.A ........
..207932-AA-2 | FNMA - CAS 2023-R01 CL 1M1 144A .......ooooveens [oeennn . 03/25/2024 . | SCHEDULED REDEMPTION ... . 12/25/2082 . (1.A ........
..20755A-AB-8 | FNMA - CAS 2023-R02 CL M1 144A ... [ oennn . 03/25/2024 . | SCHEDULED REDEMPTION ... . 01/25/2043 . [1.A ........
..20753A-CJ-1 |FNMA - CAS 2023-RO3 CL 2M1 144A ................ [ . 03/25/2024 . | SCHEDULED REDEMPTION ... . 04/25/2043 . [1.A ........
..207540-AA-6 | FNMA - CAS 2023-R04 CL M1 144A ... [ oennn . 03/25/2024 . | SCHEDULED REDEMPTION ... |.... . 05/25/2043 . [1.A ........
..207942-AA-1 | FNMA - CAS 2023-R05 CL M1 144A ................ [.oeees . 03/25/2024 . | SCHEDULED REDEMPTION ... . 06/25/2043 . [1.A ........
..20753B-AA-0 | FNMA - CAS 2023-R07 CL 2M1 144A 03/25/2024 . | SCHEDULED REDEMPTION ... . 09/25/2043 . (1.
..31393E-N8-8 | FNMA 2003-86 CL ZJ . 03/01/2024 . | SCHEDULED REDEMPTION ... . 09/01/2033 . (1.
..31394C-6F-4 | FNMA 2005-30 CL Z 03/01/2024 . | SCHEDULED REDEMPTION ... . 04/01/2035 . (1.
.. 31394D-QR-4 | FNMA 2005-40 CL Z . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 05/01/2035 . (1.
..31394V-N5-5 | FNMA 2006-13 CL ZA . . |- 03/01/2024 . | SCHEDULED REDEMPTION ... 11,970 . 03/01/2036 . (1.
..31394A-M3-7 |FNMA SER 2004-67 CL ZA .. oo |eeeeee. | 03/01/2024 . | SCHEDULED REDEMPTION ... ... 71,178 . 09/01/2034 . [1.
0909999999. Subtotal - Bonds - U.S. Special Revenues 9,958,165 XXX
..007034-AF-8 | ADJUSTABLE RATE MTG TR 2006-2 CL 2A2 ......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2036 . (5.
..00842A-AD-1 | AGATE BAY MTG LOAN TR 2015-4 CL A4 144A . |- 03/01/2024 . | SCHEDULED REDEMPTION ... . 06/01/2045 . [1.A ........
..02665U-AA-3 | AMERICAN HOMES 4RENT 2014-SFR2 CL A 144A .... . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 10/01/2036 . [1.A FE .
..04042V-Al-4 | ATLAS SR LN FD CLO 2019-13A CL A1INR 144A .... . 01/22/2024 . | SCHEDULED REDEMPTION ... . 04/22/2031 . [1.A FE .
..059490-AT-2 |BANC OF AMERICA FNDG CORP 2006-2 CL 2A12 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2036 . [4.A FM .
..05946X-EY-5 |BANC OF AMERICA FUNDING 2003-3 CL 1A43 . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2033 . [1.A FM .
..058931-BD-7 |BANC OF AMERICA FUNDING 2006-3 CL 5A1 ... 03/01/2024 . | SCHEDULED REDEMPTION ... . 03/01/2036 . |4.A FM
..05946X-P8-0 |BANC OF AMERICA FUNDING CORP 2005-6 2A13 .... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 10/01/2035 . 5.A FM .
..05948X-T3-5 |BANC OF AMERICA MTG SECUR 2004-A CL 2A3 ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 02/01/2034 . [1.A FM .
..05949A-DG-2 |BANC OF AMERICA MTG SECUR 2004-D CL 2A2 ..... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . 05/01/2034 . [1.A FM .
..05949A-XG-0 |BANC OF AMERICA MTG SECUR 2004-K CL 2A1 ..... |[....... . 03/01/2024 . | SCHEDULED REDEMPTION ... . .. . 12/01/2034 . [1.A FM .
..08516*-AA-8 |BERLIN STATION SR NT SER A ....eevvvvnvnnnnnnnnnn [ereeenn . 01/31/2024 . | SCHEDULED REDEMPTION ... ..200, .eeeeeen.. 200,000 .......... 100,000 |............97,569 |oeeiiiiiiiiiinn fovniiiiiiiiiinn [ 1,868,659 200,000 |.. . 09/30/2031 . [6. * .......
..10112R-Al-4 | BOSTON PROPERTIES LP NT ......eevvvvvvvvivnnnnnnns [erneenn . 02/01/2024 . |MATURED .......covvvvvnnnnns Joeveeeenieinineennns | 5,000,000 |........ 5,000,000 |........ 4,984,700 |........5,000,000 [...oevvuunrnnnnn fooveriiiiiiiiins oo e e foiiinn 5,000,000 |.. . 02/01/2024 . |2.B FE
..10623*-AA-4 | BRAZOS SANDY CRK SR NT SER 2009A ...........ccce [eeeenn . 01/01/2024 . | CANCELLED TRADE . JR R R (1,944,445) |....... (2,726,882) |....... (1,944,571) [..oeveennnn(96,104) [.. (1,917,007) [oeieiiiees Jooeeeeennennnnns | (1,917,007) [oeeeeciiiiiiieen feveees (1,917,007) |.. . 06/30/2024 . [6. * .......
..05608U-AA-6 |BX TR 2022-GPA CL A 144A ..........ceevveeeeeeeees oo . 01/15/2024 . | SCHEDULED REDEMPTION ... |...ooeveeeeeeeeeenns |oveeeens 153,816 |........... 163,816 |........... 163,240 |........... 163,617 vvvvvvvevevenne fovewwwnnnnn 199 [iiiiiiiiiins foveeennn 199 s e 153,816 . 08/15/2025 . [1.A ........




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 4

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

1’603

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..05608U-AJ-7 |BX TR 2022-GPA CL B 144A ........cooeeeeeeneennnns [oeennn . 01/15/2024 . | SCHEDULED REDEMPTION ... ..1,061 |. 08/15/2025 . [1.A ........
..127656-A*~7 | CAERUS GNB ABS | LLC ......ovvvvvmvmmnnnninniiiinns [eeeenn . 03/28/2024 . | SCHEDULED REDEMPTION ... . . 8,149 |. 04/28/2040 . [1.G PL .
..12806*-AH-4 | CAITHNESS LONG ISLAND SER H SR SEC NT ... . 01/15/2024 . | SCHEDULED REDEMPTION ... 144,544 144,544 |........... . 4,127 |. 01/15/2082 . [2.B PL .
..14900C-AL-9 | CATAMARAN CLO LTD 2018-1A CL A1R 144A . 01/25/2024 . | SCHEDULED REDEMPTION ... ..396,927 ..390,259 |. ..301,156 |. .396,927 6,837 |. 10/25/2031 . [1.A FE .
..G1981*-AA-2 | CAYMAN UNIVERSE SR NT . 01/01/2024 . | SCHEDULED REDEMPTION ... .... 167,756 166,491 . 167,714 |.... 167,756 |.. 1,594 |. 09/30/2045 . |1.D PL .
..161620-MR-7 | CHASE MORTGAGE FINANCE CORP 2005-S2 A29 ...... [....... . 02/01/2024 . | SCHEDULED REDEMPTION ... ....9,326 ....9,043 |.... ...9,326 |.. ...125 . 10/01/2035 . [1.A FM .
.. 16159W-AC-8 | CHASE MTG FIN CORP 2019-1 CL A3 144A ......... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ...50,029 ...50,630 |.... ..50,029 |.. . 03/01/2050 . [1.A ........
..16159G-AC-3 | CHASE MTG FIN CORP 2019-ATR CL A3 144A ....... [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ...85,308 ...86,303 |.... ..86,3%8 |.. . 07/01/2049 . [1.A ........
.. 12558T-AA-5 |CIM TR 2019-J2 CL A1 144A ...ooooeiiiiiiiiiiiiiss [ oens . 03/01/2024 . | SCHEDULED REDEMPTION ... ...10,326 ...10,470 |.... ..10,326 |.. . 10/01/2049 . [1.A ........
..172973-50-7 | CITICORP MORTGAGE SECS 2006-1 CL 1A12 ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ....4,715 .... 4,663 |.... L4715 .. . 02/01/2036 . [1.A FM ....
..17310A-AK-2 | CITICORP MORTGAGE SECS 2006-2 CL 1A10 03/01/2024 . | SCHEDULED REDEMPTION ... .3,341 .2,797 | 2,797 . 04/01/2036 . [4.A FM ....

12,488 |.

.. 12566Q-AD-5 | CITIMORTGAGE ALT LOAN TR 2007-A1 CL 1A4 03/01/2024 . | SCHEDULED REDEMPTION . ... 14,869 . .8,836 |. .8,930 . 01/01/2037 . |4.CFM ....
..21872F-AD-9 | COREVEST AMER FIN LTD 2019-1 CL B 144A . 01/01/2024 . | VARIOUS ... 10,774,954 .10,774,954 10,774,945 |. 10,720,206 |. 10,774,954 . 03/01/2052 . |1.B FE ...
..21872F-AE-7 | COREVEST AMER FIN LTD 2019-1 CL C 144A . . 03/01/2024 . [ VARIOUS 3,315,497 .. 3,315,497 ..3,315,478 |. .3,269,626 |. . 3,315,497 . 03/01/2052 . |1.F FE ...

. 07/01/2052 . |1.A FE ...
. 05/01/2035 . |4.B FM ....

..21873E-AA-7 | COREVEST AMER FIN LTD 2022-1 CL A 144A . . 03/01/2024 . | SCHEDULED REDEMPTION .

s .. 349,406
..12669G-XM-8 | COUNTRYWIDE HOME LOANS 2005-12 CL 1A4 ........ . 03/01/2024 . [ SCHEDULED REDEMPTION ...

..349,304 |.
....9,218 |....

.349,406
...9,507 |..

. 379 ...
... (143) ...

..12669G-D3-2 | COUNTRYWIDE HOME LOANS 2005-13 CL A11 ... . 03/01/2024 .  SCHEDULED REDEMPTION ... . 06/01/2035 . |5.B FM ....
..12669G-5T-4 | COUNTRYWIDE HOME LOANS 2005-17 CL 1A7 ... . 03/01/2024 . [ SCHEDULED REDEMPTION ... .(168,145) |... . 09/01/2035 .
..225470-P7-2 | CREDIT SUISSE MTG CAPITAL 2006-3 CL 4A1 . 03/01/2024 .  SCHEDULED REDEMPTION ... . 04/01/2036 .
..25156P-BA-0 | DEUTSCHE TELEKOM INT FIN CO GUARNT 144A . 01/01/2024 . [ CANCELLED TRADE ......... . 01/19/2027 .
..20512V-AA-7 | DIVERSIFIED ABS PHASE VI LLC ..oooeenniiiiiiees | i . 03/28/2024 .  SCHEDULED REDEMPTION ... . 11/28/2039 .
..25654#-AA-0 | DODGER TICKETS LLC SR NT SER A SGI ...ocoeevnn | eeeenns . 03/31/2024 . [ SCHEDULED REDEMPTION ... . 03/31/2030 .
..25755T-AJ-9 | DOMINOS P1ZZA MSTR 2018-1A CL A2I 144A .......|....... . 01/25/2024 .  SCHEDULED REDEMPTION ... . 07/25/2048 .
..26444G-AC-7 | DUKE ENERGY FLORIDA LLC SR SEC ... . 03/01/2024 . [ SCHEDULED REDEMPTION ... . 09/01/2029 .
..268400-AA-5 | ECO EDISON LLC SER A ................ 01/01/2024 . | CANCELLED TRADE . K . 06/30/2039 .
..28622E-AC-2 | ELEVATION CLO LTD 2021-13A CL A1 144A . 03/21/2024 . [ APC DIRECT ..3,000,000 ..2,922,450 |. . 07/15/2034 .
..28932-AA-3 | ELM RD GENERATING STAT SR SEC 144A . . |- 02/11/2024 . | SCHEDULED REDEMPTION . ..448,765 ..448,765 |. . 02/11/2030 .
..29248D-AA-0 | ENA NORTE TR NT 144A . 01/25/2024 . [ SCHEDULED REDEMPTION ... 399,675 399,675 |.... . 10/25/2027 .
..29078C-AA-8 | EVERBANK MTG LOAN TR 2018-1 CL A1 144A ...... |....... . 03/01/2024 . [ SCHEDULED REDEMPTION ... |.....ccccveeeeeiis fereeeenn 15,008 [oeeeeeiis 15,008 . 02/01/2048 .
..313747-AU-1 | FEDERAL REALTY INVS TRST SR NT ...... 01/15/2024 . ..5,000,000 ..4,950,900 |. .5,000,000 . 01/15/2024 .
..33850R-AC-6 | FLAGSTAR MTG TR 2017-2 CL A3 144A .. 03/01/2024 . | SCHEDULED REDEMPTION ... ..4,076 .4,076 .3,883 |. .3,896 |. .4,076 . 10/01/2047 .

.. 338520-AD-3 | FLAGSTAR MTG TR 2021-1 CL A4 144A 03/01/2024 . | SCHEDULED REDEMPTION ... .. 180,014 . 180,014 ..185,134 |. ..184,637 |. 180,014 . 01/08/2051 .
..30327H-AB-1 | FNA TR 2023-1A CL A1 144A . 02/15/2024 . | SCHEDULED REDEMPTION ... ..577,700 . 577,700 . 577,700 |. . 577,700 |. 577,700 . 04/15/2038 .

.. 37959P-AC-1 | GLBL SC FINANCE SRL 2020-2A . 03/17/2024 . [ SCHEDULED REDEMPTION ... .. 441,739 ..441,739 ..393,129 |. ..398,345 |. 441,739 . 11/19/2040 .
..761128-YB-0 | GMAC MTG CORP LN 2005-AR5 CL 3A1 . 03/01/2024 . [ SCHEDULED REDEMPTION ... ...3.21 2,085 |l 311 ..3.211 ) . 09/01/2035 .
..38237G-AA-7 | GOODLEAP SUSTAINABLE 2021-4GS CL A 144A . 03/20/2024 .  SCHEDULED REDEMPTION ... eieenen... 98,495 | L1472 . 07/20/2048 . .
..38411D-AC-8 | GRACIE POINT INTL FUN 2022-3A CL A 144A ... 02/26/2024 . | VARIOUS .. 2,422,052 ..2,422,052 |. . 2,422,052 |. . 2,422,052 . 11/01/2024 . |1.C FE ...

. 09/01/2026 . |1.A FE ...
. 02/01/2036 . |5.C FM ....
. 03/01/2035 . [1.A FM ...
. 12/01/2035 . [1.A FM ...
. 12/01/2035 . |4.A FM ...
. 04/01/2035 . [1.A FM ...
. 04/15/2033 . [1.A FE ...
. 01/25/2037 . |1.F FE ....
. 01/25/2038 . |1.G FE ....
. 05/31/2033 . [2.A PL ....

..383931-AA-0 | GRACIE POINT INTL FUN 2023-1A CL A 144A
..362341-6R-5 | GSR MORTGAGE LOAN TR 2006-1F CL 1A9
..362420-YD-9 | GSR MORTGAGE LOAN TRUST 2005-2F CL 1A6 .
..362341-R7-6 | GSR MTG LOAN TR 2005-9F CL 1A13 ..
.. 362341-R8-4 | GSR MTG LOAN TR 2005-9F CL 1A14 ..
..362420-H7-1 | GSR MTG LOAN TR 2005-AR2 CL 2A1
..402563-AA-8 | GULF STREAM LTD. 2020-1A CL A1 144A ..
..43283G-AB-8 |HILTON GRAND VCTNS TR 2022-2A CL B 144A 03/25/2024 . | SCHEDULED REDEMPTION ...
..432917-AB-8 | HILTON GRAND VCTNS TR 2023-1A CL B 144A 03/25/2024 . | SCHEDULED REDEMPTION ...
..44416*-AB-2 | HUDSON TRANSMISSION PTRS SR SEC NT 2033 ...... |....... . 02/29/2024 . | SCHEDULED REDEMPTION ...

03/01/2024 . | SCHEDULED REDEMPTION ...
03/01/2024 . | SCHEDULED REDEMPTION ...
- |- 03/01/2024 . [ SCHEDULED REDEMPTION ...
«eeennr |- 03/01/2024 . | SCHEDULED REDEMPTION ...
....... . 03/01/2024 . [ SCHEDULED REDEMPTION ...
. 03/01/2024 . [ SCHEDULED REDEMPTION ...
. 03/06/2024 .  CALLED @ 100.000 ..

..139,288 ..139,288 |. ..139,288 |.
21,359 |.
.4,181

.6,570 |.

.139,288
.1,364
.4,19%
.6,672
.3,315 |..
L3114 )
.247,214
.330,006
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..466247-A2-9 | JP MORGAN MTG TR 2005-S3 CL 1A13 ......ccceeees [orrnnn . 03/01/2024 . | SCHEDULED REDEMPTION ... . . 01/01/2036 . [1.A FM ....
..46651H-AC-1 | JP MORGAN MTG TR 2019-LTV CL A3 144A ......... «...... |. 03/01/2024 . | SCHEDULED REDEMPTION ... |.... ..1,868 . 03/01/2050 . (1.
..566076-AN-5 |MARBLE PT CLO XVIII 2020-2A CL A1R 144A ..... D..... . 03/21/2024 . | APC DIRECT ................ . 2,001,000 . 1,047,663 |.... . 10/15/2034 . (1.
..553427-AA-3 | MARITIME PARTNERS, LLC 2023-1A CL A 144A .. 03/15/2024 . | SCHEDULED REDEMPTION . 56,037 |. . 05/15/2063 . (1.
..59020U-SH-9 | MERRILL LYNCH MTG INVESTO 2005-A2 CL A1 03/01/2024 . | SCHEDULED REDEMPTION ... 4,110 | . 02/01/2035 .
..59748T-AA-7 | MIDLAND COGEN VENTURE SR SEC 144A .. 03/15/2024 . | SCHEDULED REDEMPTION ... ..595,000 . 03/15/2025 .
..615369-AP-0 | MOODY'S CORPORATION SR NT ... 01/01/2024 . [ CANCELLED TRADE .... . 02/01/2029 .
..61748H-B0-3 | MORGAN STANLEY MTG LOAN T 2004-6AR CL 3A 03/01/2024 . | SCHEDULED REDEMPTION ... N . 08/01/2034 .
..61773%-AA-5 | MORONGO TRANSMISSION SER A SEC .....oevvvvvveens [ereennn . 03/31/2024 . | SCHEDULED REDEMPTION ... . ...53,086 |.... . . . 07/12/2051 .
..61946K-AB-0 | MOSAIC SOLAR LOANS LLC 2022-3A CL B 144A .... |....... . 03/20/2024 . | SCHEDULED REDEMPTION ... 139,448 136,385 |.... ....139,448 |.. . 06/20/2063 .
..553205-AC-9 |MP CLO IIl, LTD 2013-1A CL AR 144A . . 01/22/2024 . | SCHEDULED REDEMPTION ... ,194,058 ,180,243 |. ,194,058 . 10/20/2030 .
..55400V-AA-9 | MV OWNER TR 2022-2A CL A 144A 03/20/2024 . | SCHEDULED REDEMPTION ... 713,121 . 713,007 |. . 10/21/2041 .
..55400V-AB-7 | MVW OWNER TR 2022-2A CL B 144A 03/20/2024 . | SCHEDULED REDEMPTION ... ,426,241 ,426,076 |. . K . . 10/21/2041 .
..55400W-AA-7 | MVW OWNER TR 2023-2A CL A 144A . |- 03/20/2024 . | SCHEDULED REDEMPTION ... .. 565,903 .565,903 565,789 ..565,792 |. .565,903 . 11/20/2040 .
..55400W-AB-5 | MV OWNER TR 2023-2A CL B 144A «eee... |- 03/20/2024 . [ SCHEDULED REDEMPTION ... .. 565,903 ..565,903 ..565,854 |. ..565,856 |. .565,903 . 11/20/2040 .
..P7077@-AF-1 |NASSAU AIRPORT DEV CO LTD SR NT .. D..... . 03/31/2024 . | SCHEDULED REDEMPTION ... .... 150,000 .... 150,000 |.......... 150,000 |.... 150,000 |.. . 11/30/2033 .
..67389M-AC-5 |OAKS MTG TR SER 2015-1 CL A3 144A ............. [.oins . 03/01/2024 . | SCHEDULED REDEMPTION ... |eeevvvveviiiiiinnns foveeeeennnn 4,724 [ 472 ..o 4,817 |ooeeeeeen 4775 |, .. 4,724 .. . 04/01/2046 .
..679574-AG-8 | OLD DOMINION ELECTRIC NT ........ 01/01/2024 . | SCHEDULED REDEMPTION ... .. 416,667 . 416,667 . 416,667 |. . 416,667 |. 416,667 . 12/01/2028 .
..67108L-All-3 | 0ZLM LTD 2014-6A CL A1S 144A . 01/17/2024 . | SCHEDULED REDEMPTION ... .. 530,266 ..530,266 ..522,577 |. ..523,487 |. .530,266 . 04/17/2031 .
..67112G-AA-6 | 0ZLM LTD 2018-18A CL A 144A . . 01/16/2024 . | SCHEDULED REDEMPTION ... .. 866,864 . 866,864 ..854,632 |. ..867,791 866,864 . 04/15/2031 .
..671120-AA-3 | 0ZLM LTD 2018-20A CL A1 144A . 01/22/2024 . | SCHEDULED REDEMPTION ... 48,629 ...48,629 47,851 |. 47,935 |. 48,629 . 04/20/2031 .
..67111V-AC-0 | 0ZLM LTD 2018-22A CL A1 144A . 01/17/2024 . | SCHEDULED REDEMPTION ... .. 141,368 .. 141,368 ..139,648 |. ..140,113 |. 141,368 . 01/17/2031 .
..69410A-AA-4 | PACEWELL 5 TR 2022-1 CL A 144A 03/10/2024 . | SCHEDULED REDEMPTION ... .. 270,285 ..270,285 ..270,279 |. ..270,279 |. .270,285 . 04/10/2041 .
..698525-AA-0 | PANOCHE ENERGY CENTER SEC 144A 02/29/2024 . | SCHEDULED REDEMPTION ... |. 7,985 |. . 07/31/2029 .
.. 744434-Cl{-9 | PUBLIC PWR GEN AGY NEB BAB . 01/01/2024 . | CALLED @ 100.000 ........ . ..315,000 |.... . 01/01/2041 .
..746246-AA-5 | PURENEST FUNDING LLC 2022-1 CL A1 144A . . 03/05/2024 . | SCHEDULED REDEMPTION ... 673,276 673,276 |.... . 12/05/2037 .
..75405U-AA-4 | RAS LAFFAN LNG 3 SR SEC 144A ........... . 03/31/2024 . | SCHEDULED REDEMPTION ... . 206,700 ..188,3585 |. . 09/30/2027 .
..76111X-P2-3 | RESIDENTIAL FUNDING MTG SEC | 2006-S3 A4 03/01/2024 . | SCHEDULED REDEMPTION ... |. . 03/01/2036 .
..776743-AD-8 |ROPER TECHNOLOGIES INC SR NT ......... 01/01/2024 . [ CANCELLED TRADE ......... O . 12/15/2026 .
..81745N-AR-0 | SEQUOIA MTG TR 2014-1 CL 2AS 144A . |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 04/01/2044 .
..81746L-AU-6 | SEQUOIA MTG TR 2015-3 CL A19 144A «e..... |- 03/01/2024 . [ SCHEDULED REDEMPTION ... . 07/01/2045 .
..81746R-AA-7 | SEQUOIA MTG TR 2016 CL 2A1 144A .......coovveens [oeennnn . 03/01/2024 . | SCHEDULED REDEMPTION ... . , . 08/01/2046 .
..81747D-AA-7 | SEQUOIA MTG TR 2018-CH1 CL A1 144A ............ [...es . 03/01/2024 . | SCHEDULED REDEMPTION ... ...48,366 |... ... 49,152 |.... . 03/01/2048 .
..81748B-AB-8 | SEQUOIA MTG TR 2019-3 CL A2 144A .............. [..oces . 03/01/2024 . | SCHEDULED REDEMPTION ... ...22,840 |... ... 23,244 |.... . 09/01/2049 .
..84055*-AA-6 | SO. TEXAS ELEC 1ST MTG SER 20098 . 01/01/2024 . | SCHEDULED REDEMPTION ... 588,235 588,235 |........... . 01/01/2028 .
..83611J-AA-3 | SOUND POINT CLO LTD 2018-2A CL A 144A . 01/26/2024 . | SCHEDULED REDEMPTION ... |. ..223,450 ..219,876 |. ..220,270 |. . 07/26/2031 .
..80255#-AA-9 | TRADEMARK ROYALTY SR SEC NTS DUE 2048 ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ....5,8% |.... . 07/01/2048 .
..90357P-AV-6 |U.S. BANK NATIONAL ASSN 2023-1 CL B 144A ... |....... . 03/25/2024 . | SCHEDULED REDEMPTION ... 2,212,466 |.... . 08/25/2032 .
..00783X-AA-9 | UNION PACIFIC RR CO 07-3 PTC SER 07-3 ........ [..ccc.. . 01/02/2024 . | SCHEDULED REDEMPTION ... . ..260,977 |.... . 01/02/2031 .
..90983V-AA-1 |UNITED CMNTYS LLC (MCGUIRE AFB) MIL HSG . 03/15/2024 . | SCHEDULED REDEMPTION ... ... 20,037 ...20,037 |.... . 09/15/2051 .
..92917K-AA-2 | VOYA CLO LTD 2013-1A CL A1BR 144A .. . 01/16/2024 . | SCHEDULED REDEMPTION . ... 41,708 K 41,263 |. . 10/15/2031 .
..254687-CT-1 |WALT DISNEY CO/THE CO GUARNT ... 01/20/2024 . | MATURED ... 10,000,000 ..9,771,180 |. .9,996,632 |. . 01/20/2024 .
..9309336-23-0 | WAMU MTG PASS-THROUGH CER 2005-AR3 CL A1 03/01/2024 . | SCHEDULED REDEMPTION . ... 20,788 .20, 20,629 |. . 03/01/2035 .
..92022F-GU-6 | WASHINGTON MUTUAL 2003-S11 CL 2A6 .......cceee [rnnnn . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 16,949 . 11/01/2033 .
..95001T-AS-4 |WELLS FARGO MTG SEC 2019-1 CL A17 144A ...... |....... . 03/01/2024 . | SCHEDULED REDEMPTION ... ... 20,560 . 11/01/2048 .
..949831-AA-9 | WELLS FARGO MTG SEC 2019-3 CL A1 144A ........ [....... . 03/01/2024 . | SCHEDULED REDEMPTION ... |.... [ 4,689 . 07/01/2049 .
..96188#-AA-6 |WETT HLDGS LLC SR NT ........eeeveeennennennnnnnnne [eenenn . 03/31/2024 . JVARIOUS ..ooovvvvvvvniininns Jooveeeeeeiiiiiieeees |oeeeeeens 34,444 . 12/18/2024 .
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 68,505, 114 67,780,600 67,852,897 69,749,048 (1,917,007) 39,627 1,868,659 (3,746,039) 68,255, 165 249,949 249,949 1,233,628 XXX XXX
..G4288@-AA-4 | HARBOURVEST DOVER STREET X INVMNT TL ......... [....... . 03/28/2024 . | SCHEDULED REDEMPTION ... |.... R R 137,321 [oneeeees 137,321 [oeeeenne 137,321 |........... L 7 O O SN (SRR R 137,321 ...2,986 |. 01/05/2028 . [1.G PL ....
..00139@-AA-1 | TWIN BROOK CAPITAL FUNDING X111 . .. |- 03/07/2024 . [VARIOUS .....ovvvvvvvvnnnnnn foeeeiiiiiiiiiiiiiins fevene 1,841,297 1,841,297 1,841,297 1,841,297 1,841,297 |.. 48,229 |. 10/18/2028 . |1.EPL ....
..90140*-AA-0 | TWIN BROOK CAPITAL FUNDING X1V .. .. |. 03/07/2024 . | VARIOUS ...... U 1,003,574 |.. 39,910 |. 10/18/2028 . |[1.E PL ....
..BLAOB5-94-1 | VISTA EQUITY PARTNERS LLC NAV TL .....cceevveee [oeennn . 01/08/2024 . | SCHEDULED REDEMPTION ... |.... 163 oo oo, 66,645 |.......oooeoeees o feviiiiiiiiiinn foiiinnnn, 1,589 |. 09/12/2028 . [1.F Z .....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 3,138,838 3,138,838 3,138,671 3,138,675 163 3,138,838 R.714 XXX XXX
2509999997. Total - Bonds - Part 4 87,892,118 87,167,603 87,171,694 89,119,684 (1,917,007) 1,868,659 (3,729,671) 87,642, 169 249,949 249,949 1,494,417 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 87,892,118 87,167,603 87,171,694 89,119,684 (1,917,007) 1,868,659 (3,729,671) 87,642, 169 249,949 249,949 1,494,417 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX XXX
6009999999 - Totals 87,892,118 XXX 87,171,694 89,119,684 (1,917,007) 55,995 1,868,659 (3,729,671) 87,642, 169 249,949 249,949 1,494,417 XXX XXX
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #121505 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 04/14/2023 |. 04/15/2024 |.....ceevvvvenns [oveeenne 1,979,985 (..... 4,138/4,448 |........... P11 R AR R 147,914
1 YR SPX CALL SPREAD
OPTION #121506 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/14/2023 |. 04/15/2024 |.... ... 459,9811..... 4,138/4,310 |.. ....19,109|...
1 YR SPX CALL SPREAD
OPTION #121527 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 05/15/2023 |. 05/14/2024 |.......ccvvvvens oveennn 2,680,020(..... 4,136/4,447 |.......... L6 | [ s 198,524
1 YR SPX CALL SPREAD
OPTION #121528 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 05/15/2023 . 05/14/2024 |.....eevvvvvvnnn foerenenns 249,997 ... 4,136/4,309 |........... IR A [CIN ORI AP RN 10,304
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #121560 ........ . |EXHS L Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 . 06/14/2023 |. 06/14/2024 |.....eevvvvvenns [ovveenne 4,059,9%41..... 4,373/4,701 |.......... LU 1-(CTH RN IR RN 293,669
1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS
OPTION #121561 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/14/2023 . 06/14/2024 |.......vvvvvvnn fonnnns 1,720,002]..... 4,373/4,5% |.......... LECTR:IC N AU (RPN R, 69,558
1 YR SPX CALL SPREAD GOLDMAN SACHS
OPTION #122506 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 07/14/2023 |. 07/15/2024 |....evvvvvvvinn fennnnns 2,429,998]..... 4,505/4,843 |....oovvniiiiiinn [ s [ 169,273
1 YR SPX CALL SPREAD
OPTION #122507 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 07/14/2023 (. 07/15/2024 |....evvvvvvnnnn foeernnnns 839,991]..... 4,505/4,693 |....ovvvniiiiinnn oo e [ 32,965
1 YR SPX CALL SPREAD
OPTION #122530 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 08/14/2023 |. 08/14/2024 |........cevvves |ovvnnn 3,910,007 |..... 4,490/4,826 |.....ovvnnviiiiinn [ e [ 268,057
1 YR SPX CALL SPREAD
OPTION #122531 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/14/2023 . 08/14/2024 |......eevvvvvvnn foerennnns 329,904 (..... 4,490/4,677 |oevvnneeniinnnnns foerevnnnneiiiinns [ s 12,755
1 YR SPX CALL SPREAD
OPTION #123504 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 . 09/14/2023 |. 09/16/2024 |.......ccvvvvens |oevennn 2,850,016 ..... 4,505/4,843 |....oovvniiiiiinn oo s [ 191,445
1 YR SPX CALL SPREAD
OPTION #123505 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 . 09/14/2023 |. 09/16/2024 |.......ccvvvvnns |ovvennn 1,710,001 ]..... 4,505/4,693 |.. ....64,867
1 YR SPX CALL SPREAD
OPTION #124014 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 10/16/2023 |. 10/14/2024 |.......ccvvvvens |ovennn 1,580,018..... 437474702 | [ i [ 106,937
1 YR SPX CALL SPREAD
OPTION #124015 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 [. 10/16/2023 |. 10/14/2024 |.......ccevvnees |ovvnnnnnns 529,9%|..... 4,374/4,556
1 YR SPX CALL SPREAD
OPTION #124038 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |. 11/14/2023 |. 11/14/2024 |.....covvvvvnnnn |oeeeene 2,259,988 1..... 4,496/4,833 |..
1 YR SPX CALL SPREAD
OPTION #124039 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 11/14/2023 . 11/14/2024 |......eevvvvvinn fennnnns 1,300,022]..... 4,496/4,683 |.....ovnniiiiiinnn oo e [ A7, 710 [ o 47,711 [ 16,480 [.oovvvveeniiiiins o (RT3 O EN (LR 85/85 ..........
1 YR SPX CALL SPREAD JP MORGAN CHASE
OPTION #124510 ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSTRNES7  |. 12/14/2023 |. 12/16/2024 |.....evvvvvvvinn fennns 2,239,993]..... 4,720/5,074 |.evvneiniiinnnns foovreiincns [ o 133,081 [.eueneeeees oo 133,081 |.......... 56,489 |..evuniiiiininn e (20RO RN (LR 85/85 ..........
1 YR SPX CALL SPREAD JP MORGAN CHASE
OPTION #124511 ........ Equity/Index |BANK, NA ............ 7HBGLXDRUGQFUSTRNES7  |. 12/14/2023 |. 12/16/2024 |....eevevvvvvnnn fonnnns 2,860,000]..... 4,720/8,916 [ceeveniiiiininnns | o s 97,386 [.evvnneeens [ 97,386 |.......... IS 1eT: 2 O RPN [QEREIL)) R R (LR 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124550 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 01/16/2024 |.01/14/2025 |........covvves |oennnn 1,690,017 ..... 4,766/5,123 |oevvenieiiinnnnns foeeeiinnnn 72,924 |oeeveiiiiiinnns oo 97,222 | eeeeeii [ 97,222 |.......... 39,524 [..ooiiiiiiiiiiins s [RET22C) | F RN (LR 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #124551 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/16/2024 . 01/14/2025 |.....evvnvvvnnn fonnnnns 2,979,977 |..... 4,766/4,965 |.vvvnnviiiinnnnns foeeeinnnnn 76,854 [ | SLIRE K I 98,383 [.......... KYATE ) P AR [QIT0ZIC)) R A (LR 85/85 ..........
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #124615 ........ Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 02/14/2024 |. 02/14/2025 |......evvvvvvvnn fennnns 1,919,988]..... STV VR VAT 111 I FO RPN 86,784 [.ccoovviiineeeiis | 102,577 [ o 102,577 |.......... 26,938 |..evenieiiiiii e (T, 144) s [ (LR 85/85 ..........
1 YR SPX CALL SPREAD WELLS FARGO BANK NA
OPTION #124616 ........ Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXTO9 | 02/14/2024 |. 02/14/2025 |....eevvvvvvvnnn foerrnnnns 490,011 1..... 5,001/5,209 |vvvenniviiinnnnns foreeiinnnn PRCIe ) O RN 4477 [ | 14,477 |........... TR T0N I PO RN [QFCRY0) R (LR 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #125519 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 03/14/2024 |. 03/14/2025 |....ceevvvvvennn [ovveenne 1,939,980 ..... 5,150/5,563 |....ovvnniiiiinnn foeeeeeees 86,524 |.ovvveiiiiiini [ 93,099 |.ooeeiiinn [ 93,09 |.......... U778 RN (30 A FN (LR 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #125520 ....vee | oeeeeeeiuinieeiiiiiinnnes EXHS ........ Equity/Index | BARCLAYS BANK PLC  G5GSEF7VJP5I70UKS573 |. 03/14/2024 |. 03/14/2025 |.........cooees |oeeenns 1,080,004)..... 5,150/5,365 [..ocevvnniiiiinnn foenninns 27,313 | [ PR R 29,148 |........... 3,182 | [ (1,347 | 0 ieeeens 85/85 ..........
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 51,786 362,992 2,465,257 | XXX 2,465,258 809,198 (379,895) XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 51,786 362,992 2,465,257 | XXX 2,465,258 809,198 (379,895) 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
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

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

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

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

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

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 51,786 362,992 2,465,257 | XXX 2,465,258 809,198 (379,895) 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 51,786 362,992 2,465,257 | XXX 2,465,258 809, 198 (379,89%)| 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
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
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.24
SWAP #202027 .......... AFS Bond - 758750AC7 |D 1 ........... Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/09/2023 |. 02/15/2026 |.......eevvvvven founnns 15,000,0001(6.05)  fooeeiiiiiiiienens e [ 65,159 |......... 284,927 | oo [ 234,927 |......... 144,637 [ooeeiiiiieniiis | [ e 102,820 [ .evvennnns 0002 .oovvvnnnnne
SOFR/FIXED INT RATE
SWAP #208039 .......... VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/16/2023 |. 05/27/2040 |......evvnvvvvnn founnns 37,000,000 [(SOFRRATECA)  |.vvvvenrvvrnnnnns foovvrvvnnninienns founnnns (199,302)|...... (2,887,659)(..ccvneecs | (2,887,659)|..... (RIS A I 70} O KPUUUR IR PR 743,855 | .......... 0002 .oovvvnnnnne
SOFR/FIXED INT RATE
SWAP #208041 .......... VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/16/2023 |. 12/11/2050 |.....cevvnvvveen feunnns 14,500,000 |(SOFRRATEC4)  [c.eeevvvvvnnnniens Jovnnineeeeiiiinns [ (85,514)f..... (1,718,826)] ...ccevvven o (1,718,826)....... [WALETR°:515)) A FPPUTUPRRR RPN . 374,728 | .......... 0002 .oovvvnnnnne
SOFR/FIXED INT RATE
SWAP #208043 .......... VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/16/2023 |. 07/03/2041 |....eevvvnnvvenn founnns 13,000,000 |(SOFRRATEC4)  [c.evevvvvvnnnninns Jovnnnneeeeiiiins forreeens (71,152)f..... (1,107,510)] ..eeevveen o (1,107,510)....... (507,076)]..cevvvnnneeeinnnn feonreeeevvinnnens fevevineeeeiinnes [ 270,10 | woeneneees 0002 .oovvvnnnnne
SOFR/FIXED INT RATE
SWAP #208195 .......... VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/17/2023 |. 07/28/2030 |.. P 14,500,000 oo (74,176)|....... (504,881)]..evveennn .... (504,881)....... (332,966)]..cvvnnineinnnnns .. .182,389 (0 ........ 0002 .oovvvnnnnns
SOFR/FIXED INT RATE
SWAP #213499 .......... VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 06/06/2023 |. 06/08/2033 |........eovvvven founnns 27,000,000 [(SOFRRATECA)  |.vvvvenevvrnnnnns foovrrvvnnnieeinns founnnns (129,262)|....... (886,940)(...cevnnenn Jeunnnen (886,940)f....... (760,895)[...ccevvvvnnenes Jeevnnnneeeevinens fooriviiininnens fens 409,353 |0 ........ 0002 .oovvvnnnnne
SOFR/FIXED INT RATE
SWAP #230448 .......... VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/24/2024 . 01/26/2054 |......evvvvvvnnn fonnnns 9,900,000 [(SOFRRATEC4A)  |-evvvvvnnvrvrnnnn fooreeeiinniineees Jovvnnnnns (29,414)......... 110,209 [.eeeneeeenn o 110,299 |......... 110,299 [onivviiiieniies v [ e 270,416 (0 ........ 0002 .oovvvnnnnns
SOFR/FIXED INT RATE
SWAP #230450 .......... VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/24/2024 . 01/26/2034 |......eevvvvvnnn foennnns 6,000,000 |(SOFRRATECA)  [c+vvenvermnnnnnns Joorennnnneeecinns foriennns (16,537)f........ (16,606)] ..oevvvvnnn |ovnnnnns (16,606)|........ [RICHCIC)) FPPR R RN RN 94,059 10 ........ 0002 .oovvvnnnnne
SOFR/FIXED INT RATE
SWAP #442 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 . 01/11/2042 |......evvvvvvnn feunnns 10,200,000 |(SOFRRATEC4)  [e.evevvvevnnnnnns Joevnnnieeecviinns [ (102,131)f..... (2,730,454)] .eevvnnnnnn fennnn (2,730,454)....... [Reic7Re 7| R RN R RN 215,136 [0 ........ 0002 .oovvvnnnnns
SOFR/FIXED INT RATE
SWAP #443 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/10/2022 . 01/12/2042 |.....eevvvvvvnnn fonnnns 1,800,000 |(SOFRRATEC4)  [cevvvernniines Jovnneiieciiin [ (18,350)f....... (478,803)(...cevnneen feunnnen (478,803)f......... [SI-R:(61c)) R AR RN RN 37,968 [0 ........ 0002 .oovvvnnnnne
SOFR/FIXED INT RATE
SWAP #446 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/31/2022 |. 02/02/2032 |...evvvnrvvvvnnn foeeens 2,900,000 [(SOFRRATEC4A)  |-evvvvvnnvrvrnnnn fooreeeiiiniinenes fovvnnnnns (30,746)f....... (436,706)( ...cevnenn |eunneen (436,706)f........ [(UNOX]TD S AU RN RN 40,617 (0 ........ 0002 .oovvvnnnnne
SOFR/FIXED INT RATE
SWAP #456 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2032 |......evvnvvvvnn feunnns 13,000,000 |(SOFRRATEC4)  [e.evvevvvevnnnens Jovvnniieeeceinnns [ (130,735)|..... (1,757,246)( ..onvveeeen |- (1,757, 246)....... [2£:18°11:)) EROR IRRUTTU RPN AR 182,457 (0 ........ 0002 .oovvvnnnnne
SOFR/FIXED INT RATE .
SWAP #458 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/14/2022 |. 02/16/2042 |.. o feeeeenn 1,500,000 |(SOFRRATEC4) (369,445)] ........... Loee (369,445).......... (50,333)]cvvveniieiinnnnns .. 31,7250 ........ 0002 ..ovvennnnns
SOFR/FIXED INTRATE | | fInterest | | e 1.95
SWAP #461 .............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/14/2022 |. 03/16/2032 |....evvvvvvvnnn foenns 7,200,000 [(SOFRRATEC4) (936,989)] .evvennns [revnnne (936,989)|....... [RE RN D) RPN ISR RN AR 101,596 [0 ........ 0002 ..ovvennnnns
SOFR/FIXED INTRATE | | fInterest | L | e 1.95
SWAP #462 .............. VARIABLE ANNUITY ..... CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/14/2022 |. 03/16/2052 |......cevvvvvvnn foennns 2,500,000 [(SOFRRATEC4)  |.ivvvvvevivvrnnnn fooneniiiinninnnnes Jovvnnnnns (24,838)]....... (739,658)[ -.cvnnenn |ovnnnes (739,688)....... (106, 708)]..eevvvennivrvnnnn foonerniinniininnes Joviinniiiiininns fooniinnnns 66,118 {0 ........ 0002 ..oevennnnns
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SOFR/FIXED INT RATE Interest
SWAP #465 .............. VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2032 |.....eevvnvvvvnn founnns 10,200,000 |(SOFRRATEC4)  [ceevvvvvvnnnnens foevvnninieecinnns oo (77,701)..... (1,086,538)(..ceveeees [nnne (1,086,538)....... (X010 R RN PR RN 144,250 10 ........ 0002 .oovvvnnnnne
SOFR/FIXED INT RATE
SWAP #466 .............. VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2042 |.....eevvvvvvnnn fonnnne 9,600,000 |(SOFRRATECA)  [c+vvvnvvvrnnnnnns Joorevnnnnieecnnns forieenns (73,131)f..... (1,885,407)(..cuvvecs |nnne (1,885,407)....... [R<Z3 IR 1V[0)) R FOPRRRRUUPRR RPN . 203,678 (0 ........ 0002 .oovvvnnnnne
SOFR/FIXED INT RATE
SWAP #467 .............. VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2052 |.....evvvvvvnnn foenne 3,000,000 |(SOFRRATECA)  [cvvvevvvvrnnnnes Joorevnninieecinns foriennns (23,862)f....... (773,293)] cevveevnee foevnnns (773,293)|....... (QECCTAT.)] FRR R PP RN 79,3210 ........ 0002 .oovvvnnnnne
SOFR/FIXED BILAT INT JP MORGAN CHASE
RATE SWAP #473 ........ VARIABLE ANNUITY ..... EXHS ........ BANK, NA ........eeet 7HBGLXDRUGQFUSTRNES7  |. 05/24/2022 |. 05/26/2042 |....evvvvvvvnnn foennns 6,000,000 |(SOFRRATECA)  [cvvevvvvrrnnnnes Joorevnnnnieecinns foreennns (41,757 )....... (981,732) - veveneee Jovnen (981,732)....... (222,849) (LR 0002 .oovvvnnnnne
SOFR/FIXED BILAT INT JP MORGAN CHASE
RATE SWAP #475 ........ VARIABLE ANNUITY ..... EXHS ........ BANK, NA ........eeet 7HBGLXDRUGQFUS7RNES7  |. 06/06/2022 |. 06/09/2042 |.......evvvvvven feunnns 19,000,000 |(SOFRRATECA)  [c.evvvvvvrnnnens Joevnnnnieeceinnns [ (119,006)f..... (2,436,197)] .eevvvnnnnn fennnn (2,436,197)f....... (733,752) (LR 0002 .oovvvnnnnne
SOFR/FIXED BILAT INT JP MORGAN CHASE
RATE SWAP #476 ........ | VARIABLE ANNUITY ..... EXHS ... . [BANK, NA ... . THBGLXDRUGQFUS7RNES7 . 06/06/2022 |. 06/10/2052 |.... o feeeeenn 6,000,000 (40,385)f..... (1,047,647 .ceeveeeecn | (1,047,647)|....... (290,598).. 0. 0002
SOFR/FIXED INTRATE | | fInterest | (| 2,
SWAP #482 .............. VARIABLE ANNUITY ..... EXHS ........ CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39 ). 07/18/2022 |. 07/20/2042 |......ovvvvvvnn fonnnns 2,800,000 |(SOFRRATECA)  |.veeuvivvvvvnnnns fovvvnnnnnineninnns fooeenns (17,703)....... (368, 165)[ - ocvvnenn Jounnnes (368, 165)]........ (108,353)[.. . eevvvevnnnins fovvvnnnnnniriinnns fooniiiiiiiiinnnns o 59,91510 ........ 0002 ..oevvnnnnns
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (1,326,948)  (22,805,476) XXX (22,805,476))  (6,580,392) 4,303,105 | XXX XXX
ML FIXED CAD/FIXED USD[MORTGAGE LOAN ‘ ‘MEHHILL LYNCH CAP ‘ | ‘ ‘ |
CURR SWAP #020 ........ #206630401 ............. B1. oot Currency..... SERVICES ............ GDWTXX03601TB7DW3UB9 |. 12/13/2006 [. 02/01/2027 |.....evvvvvvrnn foonnns 1,954,216]..... 9.28 (8.85) |ouuvuuviiiiinnnnns fovvvinnniiniiiiins o | 358,319 |.ooeeenn [ 358,319 )......... (12,536)].......... 17,290 [oooiiiiiiiinnnnes o foeeeinnnns 16,470 0 ........ 0004 ...oevnnnnns
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 358,319 [ XXX 358,319 (12,536) 17,290 16,470 | XXX XXX
SPTR TOTAL RETURN/SOFR GOLDMAN SACHS . SOFRRATEC4 0.5
SWAP #212430 .......... VARIABLE ANNUITY ..... EXHS ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 08/15/2024 |......evvvvvvvnn feunnns 26,677,644((8,865)  |eeiieiiiiiiiinnn [ e (1,790,355)f....... (725,618)[ .evvenneens fonnnnns (725,618)....... (1A VL)) A FRRRUTRRN R . 81,721 (0 ........ 0001 .eevnnenens
GDDUEAFE TOTAL FEDFUNDSC4 0.53
RETURN/FF SWAP #474 . | VARIABLE ANNUITY ..... EXHS ........ Equity/Index | BARCLAYS BANK PLC  G5GSEF7VJP5I70UKS573 |. 05/25/2022 |. 05/28/2024 |........ccevvnnr [oreeens 3,115,360 [(9,298)  iieiiiiiiiins Lo e (132, 177)|......... (90,010) ceennenenn [oenns (90,010).......... (88,649)[...evvvvvenniiins Jevvnnniiiiiiiinns [ fos 6,20910 ........ 0001 .ooennnnnns
1149999999. Subtotal - Swaps - Hedging Other - Total Return (1,922,532) (815,628)] XXX (815,628) (539,827) 87,930 [ XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (3,249,480)  (23,262,785) XXX (23,262,785) (7,132,754) 17,290 4,407,505 | 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 (1,326,948)  (22,805,476) XXX (22,805,476))  (6,580,392) 4,303,105 | XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 358,319 [ XXX 358,319 (12,536) 17,290 16,470 | XXX XXX
1389999999. Total Swaps - Total Return (1,922,532) (815,628)] XXX (815,628) (539,827) 87,930 [ XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps (3,249,480)  (23,262,785) XXX (23,262,785) (7,132,754) 17,290 4,407,505 | 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 51,786 362,992 2,465,257 | XXX 2,465,258 809,198 (379,895) XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other (3,249,480)  (23,262,785) XXX (23,262,785) (7,132, 754) 17,290 4,407,505 | 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 51,786 362,992 (3,249,480)  (20,797,528) XXX (20,797,527 ) (6,323,556) 17,290 (379,89%) 4,407,505] XXX XXX
(a) Code Description of Hedged Risk(s)
0001 .... .... |Hedges the equity risk of a liability
0002 . . |Hedges the interest rate risk of a liability .
0003 . . |Hedges the currency risk of a liability .
0004 . . |Hedges the currency risk of an asset ..
0005 .... . |Hedges the interest rate risk of an ass
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures XXX XXX
ESMA ..o [ 254 |........ 65,853,945 S&P 500 EMINI JUN24 | VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.06/21/2024 .|QME .................. SNZ20JLFKBMNNCLQOF39 . |.03/12/2024 .|...3,991.8400 |...5,308.5000 |............. (3,175) [eeveeeeeeeineiiiiinns foreiiiiiiiiiiiies [ e ... (1,564,005)|.... (1,564,005)[........ 2,997,200 10001 ....eveunnnnnnferriiiiiiines 50
MINI MSCI EMG MKT
MESMA ..o [ 145 |......... 7,602,298 |JUN24 ..................L VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.06/21/2024 .| ICE .........cccennns 5493004R83R1LVX2IL36 |.03/11/2024 .|..... 989.2600 |...1,049.0000 |............ (3 7£<) ] FUUURUUUURUUUUU (SRRSO R R (2,952)[..cunnnn (2,952)]..ccccnnns 227,269 10001 ...evnneiiinnn e 50
MINI MSCI EAFE JUN24
MFSM4 .o [ 158 |........ 18,542,748 | ..vvvvvviiniiiiiiiiiiinnns VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.06/21/2024 .| ICE .........ccceennt 5493004R83R1LVX2IL36  |.03/12/2024 .|...1,988.4900 |...2,357.1000 |............. L2 VI U SRR R R R (78,342)|........ (78,342)]........... 554,331 10001 ...eeneiiiiins e 50
EMINI RUSSELL 2000
RTYM4 ... v, 189 |........ 19,928,437 |JUN24 ................... VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.06/21/2024 .|OME .................. SNZ20JLFKBMNNCLQOF39 . |.03/11/2024 .]...1,809.5600 |...2,145.9000 |............ (70,875) [..evveeennnnnnnnnnnne fooveeeieiiiininns fovviiiiiiiiiins Joeviiiiiiiiiinns o (350,318)]....... (350,318)|........ 1,228,500 [0001 ...oovvvveeeen]eeeeiiienn 50
1609999999. Subtotal - Short Futures - Hedging Other (57,035) (1,995,617)[  (1,99,617) 5,007,300 XXX XXX
1649999999. Subtotal - Short Futures (57,035). (1,995,617) (1,995,617) 5,007,300 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 (57,035)! (1,995,617) (1,995,617) 5,007,300 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 (57,035). (1,995,617) (1,99,617) 5,007,300 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

0TS 0 s O Y 945,363 [..vvvvninniiiiiiiiiiinns (163,763) |+eevvvveeeeviriireinennns 781,600
e I 1= = S L O PP APt 5,789,000 |.... (1,563,300) [....ccnnnnnnnnnnnnnnees 4,225,700
Total Net Cash Deposits 6,734,363 (1,727,063) 5,007,300

Code

[ Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 5,007,300 5,007,300 (57,085) 5,007,300 5,007,300

BARCLAYS BANK PLC .
BNP PARIBAS ........
CREDIT SUISSE INTERNAT IONAL
GOLDMAN SACHS INTERNAT |ONAL
JP MORGAN CHASE BANK, NA ...
MERRILL LYNCH CAP SERVICES .....

MORGAN STANLEY & CO. INTERNATIONAL PLC ..

G5GSEF7VJPS170UK5573 .

ROMUWSFPUBMPROBKSP83 . |.
E5SBDKGMJYYYJLNBC3BES . |
W22LROWP2 IHZNBBBKS28 . |
7THBGLXDRUGQFUSTRNES7 . |.
. GDWTXX03601TB7DW3U6Y . |.
4PQUHN3JPFGFNF3BB653 . |
O02RNES IBXPAROTDBPU4T . |

830,000 |....
290,000 |.

. 904,762

..290 785 |..

169,273 |-
230,467 |-
358,319 |

752,9%6 |..

(90,010)]....

(725,618)|.
(4.,465.576)|.

L 142,9% |..

... 904,762 | ...

.. (90,010)

(725.618)| ..
(4,465.576)| ..

142,017 |

81,721
692,523
16,470

.6,209 |...

SOCIETE GENERALE .. 610,000

WELLS FARGO BANK NA .... KB1H1DSPRFMYMCUFXTO9 . .. 117,054 117,054 |.. ... 117,054 |..

0299999999. Total NAIC 1 Designation 2,210,000 2 823,576 (5,281,204) 260,755 2 823,577 (5,281,204) 260,756 796,923 260,755
0899999999. Aggregate Sum of Central Clearinghouses (Exclud|ng Exchange Traded) 345,226 (18,685, 126) 345,226 (18,685, 126) 3,610,582 3,610,582

2,210,000

(23,966,330)

5,268,055

3,168,803

(24,023, 365)

260,756

9,414,805

0999999999 Gross Totals 8,176,102 8 878 637
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 8,176,102 (23,966,330)




STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

603

Collateral Pledged by Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

CREDIT SUISSE INTERNATIONAL ....eeieniiiiieeeeiiiie e ESBDKGMJYYYJLNBC3B68 .. | Cash......eeeeuuurieiieeiiiiiiceeeieeceeieeee
JP MORGAN CHASE BANK, NA ... THBGLXDRUGQFUS7RNEQ7 ..
MORGAN STANLEY & CO. INTERNATIONAL PLC . B A T B I A RS RS

GOLDMAN SACHS INTERNATIONAL ....
INTERCONT INENTALEXCHANGE (JP MORGAN SECURITIES LLC) ..

INTERCONT INENTALEXCHANGE (MERRILL LYNCH PIERCE FENNER & SMITH INC) ...
INTERCONT INENTALEXCHANGE (JP MORGAN SECURITIES LLC)
CHICAGOMERCEXCHANGE (MERRILL LYNCH PIERCE FENNER & SMITH INC) .

W22LROWP2 I HZNBB6KS528 ..
. 5493004R83RILVX2IL36 ..
. 5493004R83RILVX2IL36 ..
5493004R83RILVX2IL36 ..
SNZ20JLFKBMNNCLQOF39 ..

(395,873)

. 31,682,123 |...

(395,873)

.. 31,682,123 |...

0199999999 - Total 41,683,550 41,683,550 41,683,550 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

MERRILL LYNCH CAP SERVICES GDWTXX03601TB7DI3UGY .. .
SOCIETE GENERALE . . 02RNE8|IBXP4ROTD8PU4T ..
BNP PARIBAS . ROMUNSFPUBMPROBKSP83 .. [ Cash..........eeeeeeeiiiiiiieeiiiiicccceiiiieccceiiies | i [ i ssnneeees [oeeeeeeesiieeeeeeennnns 200,000 [0 290,000 [ W XXX eV

BARCLAYS BANK PLC ...

. GBGSEF7VJPSI70UKS573 ..

0299999999 - Total

2,210,000

2,210,000
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Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Interest Quarter Statement Date First Month Second Month Third Month
BANK OF NEW YORK MELLON ........ NEW YORK, NY ..o ..2.200 | 27,088 | 20,125,952
CITIBANK ..o NEW YORK, NY oo foes e foeeeeieies oo o [ 78,483
FEDERAL HOME LOAN BANK .......... SAN FRANCISCO, CA oo Joee e 5150 [ 8,855 | [ 738,975
JPMORGAN CHASE BANK .. NEW YORK, NY ....... 20,845,309
PNC BANK ................. .. PITTSBURGH, PA ... 4,397,256 |..
US BANK ..o BLOOMINGTON, MN .o oo e fomeeeees e o [ (78,131)
WELLS FARGO BANK .................... SAN FRANCISCO, CA oo oo oo Joeeeceeeeeeeee e (10,201,647)

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

instructions) - Open Depositories XXX 1,746 1,746
0199999. Totals - Open Depositories XXX 37,489 35,907,943 29,681,425 23,666,691
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX
0299999. Totals - Suspended Depositories XXX
0399999. Total Cash on Deposit XXX 37,489 35,907,943 29,681,425 23,666,691
0499999. Cash in Company's Office XXX XXX XXX

0599999. Total - Cash

35,907,943

29,681,425

23,666,691

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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 .......
31846V-56-7 .......
40428X-10-7 .......
826252-41-4 ......
857492-70-6 .......

DEUTSCHE GOVERNMENT MONEY MARK
FIRST AMERICAN GOVERNMENT OBLIGATIONS FD
HSBC US GOVT MMKT-1
INVESCO STIT GOVT & AGENCY CAWU ....

U R 03/01/2024 ..........
U U 03/15/2024 ..........
[ 03/19/2024 ..........

03/13/2024 .

el 03/28/2024 ..........

.. 104,859,406 |..
29,863,681 |..
72,957,127 |..
104,444,433 |..
19,831,629 |..

155,838

..... 1,351,056

339,914
..230,433
... 212,810

8309999999.

331,956,276

1,635,633

2,143,213

2,143,213

8609999999

- Total Cash Equivalents

331,956,276

1,635,633
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