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STATEMENT AS OF JUNE 30, 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 6,609,460,874 |.....cocovierienienienee [ 6,609,460,874 |........... 6,397,666,985
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2 COMMON SOCKS .....evieeeriiiacecietiseneei ettt [oreesenessensinnas 7,054,881 | [ 7,054,881 |...ccvvirinne 4,947,111
3. Mortgage loans on real estate:
B RISt HENS .o [ 510,387,177 |eeeeerirrieeeirrcnees e 510,387,177 |ocererrenee 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 ($
[ J 262,993,850 ) 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 ... ,922, ,922, ,
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 7,538,298,667 |....ccvoveereeeereeeeeeeeeens e 7,538,298,667 |............ 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 [ 74,558,364 |.....covvvcicienncccene [ 74,558,364 |........oc.cc.. 75,602,874
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...................... 196,503 [..ooveeeeeereencene oo 196,503 |....ocovvevernnnn (167,106)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiUumS) ........c.cccoveveviviieieeieceeeeeeee et [eeeeeeene e 95,895 | [ 95,895 | 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 reinSurers ................ccccccociiiiiiicicicices
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 52,308,493 |..
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 2,132,576 oo
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 ................ccccoceevvevvieiies foererienieiienns 423,430 o [ 423,430 .o 459,421
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... [..cccoorrenne. 4,807,123 |.oveeeeeeee 119,167 oo 4,687,956 |..ccceovvenen 5,495,981
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 1,151,563 |.ocriiene 1,151,563 [oveeiiicceeeicriies oo
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 7,703,535,178 |..ccoviuenne 53,679,223 |............ 7,649,955,954 |............ 7,325,741,179
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt et [ensaenninas 3,306,725,617 [.oecveviririccieirrices e 3,306,725,617 |............ 3,167,947,621
28. Total (Lines 26 and 27) 11,010,260, 795 53,579,223 10,956,681,571 10,493,688,800
DETAILS OF WRITE-INS
1101. Derivatives collateral receivable ... o, 34,322,803 |.oviicieiecreee [ 34,322,803 |...covvrinn 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) 34,322,803 34,322,803 31,971,752
2501, Prepaid eXpenses ... [ 730,000 [ovvveorerrrernereens 730,000 [orvvovooeverreeieneeiesennies [oeeessreeissneeses i
2502.  Tax premium receivable .....ooocoioiiiieieececeecc s e 421,563 |.ooeveereene A21,563 ..o 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) 1,151,563 1,151,563




STATEMENT AS OF JUNE 30, 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 $ ............ 5,947,539,758
(including $  .veveverere Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 10,444,908 |.....ccveeneee 11,607,356
4.2 ACCIAENT NG NEAIN ...ttt bbbt es bbbt b bbbt neens [eesesssesnanieaeeannas 55,773 |
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 ...............cccoeeu. |oeeerereneeeeccneenes 2,540 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 $
[ JU 10,069 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 $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... 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 6,982,173 |...
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 25,369,444 |... . 18,757,973
24.09 Payable for securities ...... 10,993,704 |... 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 26,408,149 30,398,090
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 7,087,148,901 6,781,158,537
27. From Separate Accounts Statement 3,306,725,617 |............ 3,167,947,621
28. Total liabilities (Lines 26 and 27) 10,393,874,518 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 $ 559,907,053 541,682,643
38. Totals of Lines 29, 30 and 37 562,807,053 544,582,643
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 10,956,681,571 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 14,061,839 |.covvveenene 17,781,902
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 26,408,149 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 JUNE 30, 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 o 592,398,895 |............... 962,331,761 |........... 1,786,923,349
2. Considerations for supplementary contracts with life contingencies............coooirieiiiniiiieicieeeee e [ [
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..191,453,321 |.. ..146,938,390 |.. ..314,915,717
4. Amortization of Interest Maintenance RESErve (IMR) ..........c.c.ccciiieieveeeeeeceeeeeee et e 219,109 [ 247,204 | 494,611
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CEAEM ............coovoveveveviuerererieeeeeeeeieresesesssns [ 50,450 |ooieieeee 47,362 | 129,248
7. Reserve adjustments on reiNSUranCe CEAEM .............cocvevvivivcueueuiieeeeeeie et ee st es s e (199,606).....coeveecnenne (107,885) [ (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 31,985,309 | 31,156,142 |..oceeeeene 62,323,301
8.2 Charges and fees for deposit-type CONTACES .............c.coeriieieiereececececeieieieie e [ree e 4,565,446 |.....oocceeene 3,852,090 |..ocvoveverens 8,540,849
8.3 Aggregate write-ins for miscellaneous income .. 1,524,574 1,278,036 2,750,122
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 821,997,498 1,145,743,100 2,176,047,148
10.  Death beNEfits .........cccoiriiiiiiieic e Joee 3,068,757 [oooeeienee 1,267,092 oo 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 91,006,758
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeeveveeevevcrevereieeeeens oo 229,487
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi
15.  Surrender benefits and withdrawals for life contracts ..................... 461,573,787
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 ..............cccceeeevevevevereieeeeereeesee o 24,336,318
18. Payments on supplementary contracts with life contingencies ..............ccoooiiiiiiiiiiceeeee e
19. Increase in aggregate reserves for life and accident and health contracts 233,642,831 696,425,296 1,189,446,990
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 813,857,937 |............ 1,128,601,071 |............ 2,128,863,612
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt ettt ettt s ettt b bt s et se s bbb enenene 30,588,877
22. Commissions and expense allowances 0N reinSUrance asSUMEA ..........c.eierieereereenieenieeneeseeseeseens foie s sies [oresieesie s s s
23. General insurance expenses and fraternal expenses ................. 17,003,925 |...oooieeene 29,733,044
24. Insurance taxes, licenses and fees, excluding federal iNCOMe taxes ..............cccceveveveeeeeveveveveeeeeeeeee e 683,265 | 1,377,019 [, 2,011,902
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions ....
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 779,916,380 1,136, 181,509 2,114,971,753
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 42,081,118 |.coie 9,561,591 | 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 42,081,118 .o 9,561,591 |..coocecen. 61,075,394
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 10,613,114 3,881,618 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 31,468,004 |........ccccoeenve 5,679,973 | 44,624,547
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 287,578 (excluding taxes of $  ...coovvvviiciiinnnee 53,709
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (19,145,945) (39,595,140) (49,836,314)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 12,322,059 (33,915,167) (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 12,322,059 |..coienee (33,915,167).cccveeenne (5,211,767)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ LT TA2 436,398 |.. ... 19,897,229 |.. ...21,009,220
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e e
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ...10,320,569 |.......coocnveee. 6,999,187 |.. ... 12,538,738
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... (4,544,690)|.. (4,469,255)|.. ... (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 18,224,410 (10,892, 184) 70,636,318
55. Capital and surplus, as of statement date (Lines 36 + 54) 562,807,053 463,054,140 544,582,643
DETAILS OF WRITE-INS
08.3071. FEE INCOME .....eeeieieetteree ettt ettt s et e e sessee e e seseses et e e s seseses et et e se s e e s et et s esee et ee et s s sensnteseses [ersesessnnnnnsnsen 1,503,420 |.cooiirenne 1,337,027 oo 2,783,917
08.302. MiSCEIIANBOUS TNCOME .....eeeeeeeeeeeeeee ettt eea e e eae e eee e eeseeeennseseneeeeasesennnaoeseeeeeeeeaeeeeaeanees 21,158 | (58,991) .ol (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) 1,524,574 1,278,036 2,750,122
2701. Settlement of miscellaneous claims 13,469 44 .
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) 13,469 44
5301. Miscellaneous SUIPIUS TrANSTEr .......ooooiioiiiieiiecccee et |e e 25,000 [ e 422,000
D302, it e et e ea et e e et e e e et e e ettt e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneesnnees [seneeeeneeeaneeenneeeneeeaaneees [ereeennn e e e e e e e e e aneeeneeeas
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 JUNE 30, 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 ...........curieiriiciicirieieie ettt [oesssinessnees 592,129,063 |................ 962,342,944 |............ 1,787,108,002
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 186,838,708 |................ 134,081,541 |...ccocoeee. 294,455,190
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 38,051, 151 36,237,767 73,586,855
4. TOtal (LINES 110 3) oottt 817,018,922 1,132,662,252 2,155,150,046
5.  Benefit and 10SS related PAYMENTS ..............ccueveviiiieeiieieieieeceeeee ettt es s sesenes [oeveseveseaenis 555,884,902 |................ 412,190,197 | 890,590,984
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (81,025,999)|......cccuvevne (40,659,255).............. (103,903,549)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 42,844,460 |................ 49,368,439 |........c....... 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 $ ..................... 456,681 tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 18,226,597 (3,273,197) 3,611,902
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 535,929,960 417,626, 184 880,898,893
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 281,088,962 715,036,068 1,274,251,154
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 228,511,006 110,535,841 252,310,143
12,2 SHOCKS ..o e e e e e e e e e e e e e e e e e eeeeeeeeeeeeeesen |ereeeeeeeeeeeeeeeeeeeees |eeeeeeereeeeeeeeeereereenes |eeeeeereeeee e 481,481
12.3 Mortgage loans ... 16,954,760 |.. 25,518,516 |.. 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 ..............cccoceees |oeeeieiennnnens 781,608 |- [
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 3,206,821 83,880,336 44,825,345
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieieeeeeeieieeteeeeeeee e ens oeesesenanans 249,454 195 |................ 219,934,693 |................ 325,178,516
13. Cost of investments acquired (long-term only):
LT = T PSSO ROPIURORRRO 436,133,187 |....c.ooecce. 994,604,104 |............ 1,563,594 ,496
1312 STOCKS ..ottt [res et 1,450,900 |..coovivviiiene 237,600 |.....oconieeriennee 237,600
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 29,778,961 |....ovvennne 80,721,346 |................ 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 19,011,310 51,292,521 63,994,000
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 486,374,358 1,126,855,571 1,749,763,274
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns (380,753) 9,576,643 9,575,887
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (236,539,411) (916,497,520) (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 39,574,275 |.cvernne 19,775,367 |eeeeereeee 56,506,684
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 2,039,646 (1,812,474) 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 41,613,921 17,962,893 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) . |...ccccccoveenne 86,163,472 |..cco..... (183,498,560).............. (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) 317,146,340 149,874,708 230,982,867
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds disposed and @CQUITEA ......ccoiiirieieieieieee ettt [oerenee e neeees 14,956,641 |................. 32,992,805 |......c......... 43,981,846
20.0002. Bond interest in—Kind received ... [ 1,326,393 | 308,456 |.......ccorvuiinnas 308,457
20.0003. Additional paid=in Capital ... nenes [eerereeen st |rreiereeee st [eereseeeeeas 49,302,334




STATEMENT AS OF JUNE 30, 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 8,466,972 |.....cooovvnnne 9,587,437 |...coevvne 17,970,304
GROUP I vttt ettt ettt et et et e e et eae s ess st es e s es e s esensesensesessesessssene|eae ettt 104,283 oo [
INGIVIAUAT BNNUIEIES ...t oo 543,890,196 |............... 885,564,890 |............ 1,656,941,489
GIOUD GNNUILIES <..vvveviveceevetceceeeeeeeeeeteteteteeses et eeseetetesesssssesssesesetesessssssasssssesesesessssssssasssasesesesssnasssssnsnsesereisssnsssenenas 41,549,144 |............... 69,152,001 |.............. 116,195,545
ACCIHENT & NBAIMN ... 289,490 |....oveieiecreen [
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 thIOUGN 7) ...vveieiveriiieecie ettt bbbttt sb bbbt 594,300,085 |................ 964,304,328 |............ 1,791,107,338
DEPOSIt-LYPE CONMTACES ......uvvieieiiiicieieiiieeieee ettt sttt s et s s s sesens [eeseeanscseeeees 99,426,154 |.....coo...... 73,564,541 |.............. 166,466,996
Total (Lines 8 and 9) 693,726,239 1,037,868,869 1,957,574,333




STATEMENT AS OF JUNE 30, 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 six months ended June 30, 2024 and the year ended December 31, 2023
and statutory surplus as of June 30, 2024 and December 31, 2023 between NAIC SAP and practices prescribed and permitted by the AZ
DIFI:

SSAP F/S F/S June 30, December 31,
# Page Line 2024 2023
NET INCOME
1. Net Income, Arizona Basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $12,322,059 ($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  $12,322,059 ($5,211,767)
SURPLUS

5. Statutory Surplus, Arizona Basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX  $562,807,053 $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 $562,807,053 $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 June 30, 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
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STATEMENT AS OF JUNE 30, 2024 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

INVESTMENTS

A-C. No significant change

D. Loan-backed Securities:

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 June 30, 2024 are as follows:

June 30,
2024
a. The Aggregate Amount of Unrealized Losses:
1. Less than 12 Months $1,167,341
2. 12 Months or Longer 16,333,246
b. The Aggregate Related Fair Value
of Securities with Unrealized Losses: 1. Less than 12 Months $184,317,762
2. 12 Months or Longer 125,668,548

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 (WCFI).

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

7.2



STATEMENT AS OF JUNE 30, 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 six months ended
June 30, 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

During the quarter ended June 30, 2024, participants previously covered by a group annuity contract at Pacific Life were transferred to the
Company. As a result, the Company recognized $35 million of premium revenue and an increase in reserves of $35 million.

There are no other significant changes to this disclosure.

73
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STATEMENT AS OF JUNE 30, 2024 OF THE
PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

DEBT
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 $6 million as of June 30, 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.

2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year

1 2 3
Total General Separate
2+3 Account Account
(a) Membership Stock - Class A * $0 $0 $0
(b) Membership Stock - Class B * 5,335,900 5,335,900 0
(c) Activity Stock 0 0 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $5,335,900 $5,335,900 $0
(f) Actual or Estimated Borrowing Capacity
as Determined by the Insurer $6,000,000 XXX XXX
2. Prior Year
1 2 3
Total General Separate
2+3 Account Account
(a) Membership Stock - Class A * $0 $0 $0
(b) Membership Stock - Class B * 3,885,000 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
Actual or Estimated Borrowing Capacit
g Lapacity
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:

1 2 Eligible for Redemption
3 4 5 6
Current Year | Not Eligible 6 Months to
Total for Less Than 6 Less Than 1 |1 to Less Than
Membership Stock (2+3+4+5+6) | Redemption Months Year 3 Years 3to5 Years
1. Class A $0 $0 $0 $0 $0 $0
2. Class B 5,335,900 5,335,900 0 0 0 0

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

4. The Company had no borrowing from the FHLB.

7.4
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19.

STATEMENT AS OF JUNE 30, 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

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

Assets Liabilities
June 30, December 31, June 30, December 31,
2024 2023 2024 2023
a. Swaps $251,037,344 $280,755,585 $0 $0
b. Futures 107,488,275 136,688,504 0 0
c. Options 44,429,967 43,939,981 0 0
d. Total $402,955,586 $461,384,070 $0 $0

See Schedule DB for additional detail.
There are no other significant changes to this disclosure.
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 JUNE 30, 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 June 30, 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
Common Stocks
Industrial and Miscellaneous $0 $0 $7,054,881 $0 $7,054,881
Total Common Stocks 0 0 7,054,881 0 7,054,881
Derivatives
Interest Rate and Foreign Currency Swaps 0 677,533 0 0 677,533
Equity Derivatives 4,670,230 0 2,491,125 0 7,161,355
Total Derivatives 4,670,230 677,533 2,491,125 0 7,838,888
Separate Account Assets (a) 3,289,044,839 0 0 17,680,778  3,306,725,617
Total Assets at Fair Value/NAV ~ $3,293,715,069 $677,533 $9,546,006 $17,680,778 $3,321,619,386
b. Liabilities at Fair Value
Derivatives
Interest Rate and Foreign Currency Swaps $0 $25,369,444 $0 $0 $25,369,444
Total Derivatives 0 25,369,444 0 0 25,369,444
Total Liabilities at Fair Value $0 $25,369,444 $0 $0 $25,369,444

(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
Balance at and (Losses) and (Losses) Ending
April 1, Transfers  Transfers Out Included in  Included in Balance at
2024 Into Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements  June 30, 2024
Bonds
Issuer Obligations $42,560 $0 $0 $0 $0  (842,560) $0 $0 $0 $0
Common Stocks
Industrial and
Miscellaneous 5,027,574 0 0 576,407 1,450,900 0 0 7,054,881
Derivatives, net 1,649,629 0 252,109 874,010 470,700 0 0 (755,323) 2,491,125
Total $6,719,763 $0 $0 $252,109  $1,450,417 $1,879,040 $0 $0 (8755,323) $9,546,006
3. Transfers in and/or out are recognized at the end of each quarter.
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STATEMENT AS OF JUNE 30, 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.
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STATEMENT AS OF JUNE 30, 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 June 30, 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:

June 30, 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 $6,303,022,958  $6,609,460,874 $0  $6,006,335,168  $296,687,790 $0 $0
Common Stocks 7,054,881 7,054,881 0 0 7,054,881 0 0
Mortgage Loans 495,164,888 510,387,177 0 495,164,888 0 0 0
Cash and Cash Equivalents 317,146,340 317,146,340 317,146,340 0 0 0 0
Contract Loans 18,680,187 18,680,187 0 0 18,680,187 0 0
Derivatives, net (17,530,557) (17,530,556) 4,670,230 (24,691,912) 2,491,125 0 0
Other Invested Assets (2) 21,926,176 24,957,791 0 21,926,176 0 0 0
Separate Account Assets 3,306,725,617 3,306,725,617  3,289,044,839 0 0 17,680,778 0
Liabilities:
Liability for Deposit-Type Contracts 1,099,357,578 1,099,913,150 0 0 1,099,357,578 0 0
Separate Account Liability for
Deposit-Type Contracts 1,566,044 1,566,044 0 0 1,566,044 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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STATEMENT AS OF JUNE 30, 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 June 30, 2024.

OTHER ITEMS

No significant change

EVENTS SUBSEQUENT

The Company has evaluated events subsequent to June 30, 2024 and through August 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.

Subsequent to the balance sheet date of June 30, 2024, the Company received information that a commercial loan borrower is likely to
provide a deed in lieu of payment for the loan. Valuation of the real estate collateral is in progress, but based upon current information the
Company expects to record an impairment, which will not have a material impact to the financial condition of the Company.
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 are 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 JUNE 30, 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 $250,675 50 $250,675 $0 $0 50 50 $0
3106999 Total $250,675 $0 $250,675 $0 $0 $0 $0 $0

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

(1).

2.
@)
).
(3).
(6).

(.

).
3).
.
(%)
(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

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

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

Not Subject to Discretionary Withdrawal

Total (Gross: Direct + Assumed)

Reinsurance Ceded

Total (Net) (3) - (4)

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

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

GROUP ANNUITIES

Subject to Discretionary Withdrawal:
a. With Market Value Adjustment

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

c. At Fair Value

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

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

Not Subject to Discretionary Withdrawal
Total (Gross: Direct + Assumed)
Reinsurance Ceded

Total (Net) (3) - (4)

Amount Included in B(1)b Above that will Move to
B(1)e for the First Time Within the Year After the
Statement Date:

7.10

Separate
Account Separate
General with Account % of
Account Guarantees  Nonguaranteed Total Total
$77,866,759 $0 $0 $77,866,759 1%
1,314,419,865 0 0 1,314,419,865 15%
0 0 3,164,999,691 3,164,999,691 37%
1,392,286,624 0 3,164,999,691 4,557,286,315 53%
1,853,905,012 0 0 1,853,905,012 22%
2,215,970,497 0 343,910 2,216,314,407 26%
5,462,162,133 0 3,165,343,601 8,627,505,734 100%
0 0 0 0
$5,462,162,133 $0  $3,165,343,601  $8,627,505,734
$152,484,496 $0 $0 $152,484,496
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%
398,858,905 0 0 398,858,905 100%
398,858,905 0 0 398,858,905 100%
0 0 0 0
$398,858,905 $0 $0 $398,858,905
$0 $0 $0 $0
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(6).

33.

34.

35s.

36.
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STATEMENT AS OF JUNE 30, 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 $5,421,651 $0 $0 $5,421,651 1%
b. At Book Value Less Current Surrender Charge

of 5% or More * 0 0 0 0 0%
c. At Fair Value 0 0 1,566,044 1,566,044 0%
d. Total with Market Value Adjustment or at Fair

Value (Total of a Through c) 5,421,651 0 1,566,044 6,987,695 1%
e. At Book Value without Adjustment (Minimal or

No Charge or Adjustment) 0 0 0 0 0%

. Not Subject to Discretionary Withdrawal 1,094,491,499 0 0 1,094,491,499 99%

Total (Gross: Direct + Assumed) 1,099,913,150 0 1,566,044 1,101,479,194 100%
Reinsurance Ceded 0 0 0 0
Total (Net) (3) - (4) $1,099,913,150 $0 $1,566,044  $1,101,479,194
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

SEPARATE ACCOUNTS

No significant change

LOSS/CLAIM ADJUSTMENT EXPENSES

No significant change

7.11

$5,861,021,038
0
1,099,913,150

6,960,934,188

3,165,343,601
0

0

0

0

1,566,044

3,166,909,645
$10,127,843,833
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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: ... B, 63,062
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 - $5,335,900
ON DEPOSit With SEALES = $6,272,409 ......cuiiuiiiiiiiiiiti ittt ettt ettt ettt et ettt eebeebeeteebeebeeteebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeereereers
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 to 14.26 above

$
$
$..
$..
$..
$
$
$

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
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21.

STATEMENT AS OF JUNE 30, 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

BLUE OWL CAPITAL, 10/20/2033, $14,984,502 BV .......c.cotitiiieieieieieiettete ettt ettt ettt ettt ettt ettt e e eaeiene

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 SECUNLIES? .............o e Yes[ ] 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 SECUIES? ...........ci i Yes [ ] 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? .............ccccceieiie. Yes[ ] No[X]

8.2



STATEMENT AS OF JUNE 30, 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 510,387,177
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 $ 510,387,177

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 $ 510,387,177

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 JUNE 30, 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 JUNE 30, 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
Life Contracts 4 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlADaMA ..o AL e L o 1,380 [ooviieirieiiriiiiene oo oo e 1,380 [ooviveiieiiciine
2. AIBSKA .ot AK o L o v 1077 | [ oo 1,077
3. Arizona ..... . AZ (217,785)|..
4. Arkansas .. AR el e [ e L [
5. California .. CA 132,711
6. Colorado ...... .. CO .. 12,186
7. Connecticut .. . CT ..957,715
8. Delaware ............. .. DE ..240,241
9. District of Columbia . . DC .. 39,208
10. Florida .. .. FL 4,555,598
11.  Georgia .. GA ...1,386,219
12.  Hawaii .. L HE e L e e [ [ [
13. Idaho .... . ID ..2,303
14. lllinois ... LI 302,666
15.  Indiana . AN e L e e T3 L f s 731
16. lowa ..... A b e | e [ |
17. Kansas . .. KS 28,056
18.  Kentucky ......oocveiiiiiiiii 8 O N
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA [ b e [ e [ [
20. Maine .......
21.  Maryland
22. Massachusetts .............cccooiiiiiiis
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO
27, MONtana ..........ocoooiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ .. NV
30. New Hampshire ... NH s
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ e b i 70,689 o, 1,781,600 |- oo e 1,852,289
32.  New Mexico . NM R R RN s ..
33. New York ..... 568,220,832 |. ..573,638,088 |..
34. North Carolina .. B27,885 | e [ 455,094 |..
35.  NorthDakota .........cccoceveiiiiiiiniiiiiiiiiecn. ND e L o i e i |
36. Ohio ..cccueenee
37.  OKIahoma ........ccccveeevveeniieenieeciieeneeeneeeee. OK e L e e o [ i
38. Oregon......... (25,985)|.
39. Pennsylvania ...
40. Rhodelsland ...........ccoocoeiiiiiiiiiieiiiicie RE b LA [
41.  South Carolina .
42, South Dakota ........ccccceevevcreeenieenciienieennieees. SD e L o e i o e
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, Wyoming ......cccceveeiiiiiiiiiiiiciiiiiieceeciieeeee.. WY el i i e i e [
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | Ne e e e e e
53. Guam .............
54. Puerto Rico ...... .
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. Y2 e ) O U AU RN
56. Northern Mariana Islands ....................ccc... MP [ N e
57. Canada .......ccccceevveennens o CAN [ N e
58. Aggregate Other Aliens . oT ....269,606 |. .. 117,234 |, ..
59.  Subtotal .....cccovieiiiiiiiiiciiciiiiiees e XK e 8,550,511 |........ 585,439,340 |....cocvcuuee 216,941 | [ 594,206,793 |.......... 99,426, 154
90. Reporting entity contributions for employee benefits
PlaNS. ..o e e KKK s o [ e i [ |
91. Dividends or refunds applied to purchase paid-up
additions and annuities. ... foeed XXX i [ e e e
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoeeeeeeeeeereinnnees foeees XXX oo e i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foeoviiiiiini fs [ o i e
95.  Totals (Direct BUSINESS)........cccovverieiriiicniiceiieenn
96. Plus Reinsurance Assumed.............cccoceeeeriiinnnnee e XXX i 20,208 o i v e 20,208 [
97  Totals (All Business).... 99,426,154
98. Less Reinsurance Ceded..........cccceeviveevcreeennnennieec oo XXX feeeinnnn,104,269 | o i 2,104,269 [
99. Totals (All Business) less Reinsurance Ceded 216,941 592,129,063 99,426,154
DETAILS OF WRITE-INS
58001. Aggregate Other Alien ... ..386,841 |..
58002. ..coiiiiieiiie e
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccocvveviiviiiiniiinnnieceneseees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 269,606 117,234 386,841
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevvevieviiiiniiinnnieeeneneees e XXX foreei e e fo e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above)

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.........

11

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



STATEMENT AS OF JUNE 30, 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
95-1079000 DE Gallery Limited Member, LLC
99-2816397 DE |Ga|lery Place MRP-GFI Venture, LLC
86-0966932 DE Grayhawk Golf Holdings, LLC
95-1079000 AZ |Grayhawk Golf Club L.L.C.
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 283 Commerce Member, 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 |400 K Street, LLC
95-1079000 DE PL 440k Member, LLC
45-3122382 DE |440 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 |Allston Yards Apartments, LLC
95-1079000 DE PL Alta Vista Newcastle MF Member, LLC
92-0583810 DE Alta Vista Newcastle Multifamily JV Investor LLC
88-3228031 DE Alta Vista Newcastle Multifamily Partners LLC
88-3153970 DE Lost Spurs Owner LLC
88-3178533 DE Village at Bellaire Owner LLC
95-1079000 DE PL Andante Member, LLC
82-1256174 DE Andante Venture LLC
82-1235929 DE |Andante Owner LLC
95-1079000 DE PL Anthology Member, LLC
84-3246397 DE Anthology Venture LLC
84-3298163 DE Anthology Owner LLC
84-3246397 DE Anthology CEA Owner LLC
95-1079000 DE PL Arkins Member, LLC
87-1535356 DE 2950 Arkins Owner, LLC
87-3824344 DE 2950 Arkins Commercial, LLC
87-3757470 DE 2950 Arkins Residential, LLC
95-1079000 DE PL Aster Member, LLC
84-1985886 DE | Alston Manor Investors JV LLC
95-1079000 DE PL Beardslee Member, LLC
82-1550435 DE Village at Beardslee Investor, LLC
82-1550515 DE Village at Beardslee Phase |, 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
95-1079000 DE PL Bromwell Member, LLC
87-3781513 DE Bromwell Investors LLC
87-4017034 DE |Bromwell Owner LLC

12



STATEMENT AS OF JUNE 30, 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 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 I, LP
88-3236761 DE GS AA Avenu Natick HoldCo, LLC
88-3236904 DE | GS AA Avenu Natick Owner, LLC
88-3219075 DE GS AA Draper HoldCo, LLC
88-3222470 DE | GS AA Draper Owner, LLC
87-3753100 DE GS AA Kierland HoldCo LLC
87-3753334 DE | GS 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
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

12.1



STATEMENT AS OF JUNE 30, 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/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 |Litt|e 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 Pretium Trust 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
46-4501749 DE KJ Florida Avenue JV LLC
46-4349991 DE |KJ Florida Avenue Property LLC
95-1079000 DE PL Reno Member, LLC
82-1578285 DE NPLC BV Manager LLC
82-1595140 DE |NPLC BV Investment Company LLC
95-1079000 DE PL SFR HD Member, LLC
86-3271879 DE SFR JV-HD LP
86-3318561 DE SFR JV-HD Equity LLC
86-3292344 DE |SFR JV-HD Property LLC
92-2052091 DE SFR JV-HD TL Equity A LLC
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
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

12.2



STATEMENT AS OF JUNE 30, 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
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 |Tre|ago Way Investors JV LLC
95-1079000 DE PL Tupelo Member, LLC
84-2252135 DE Tupelo Alley Apartment Investors, LLC
84-2492971 DE |Tupe|o Alley Owner, LLC
95-1079000 DE PL Van Buren Member, LLC
81-1841112 DE 1035 Van Buren Holdings, L.L.C.
61-1788296 DE |1035 Van Buren, L.L.C.
95-1079000 DE PL Vantage Member, LLC
38-4098145 DE |Vantage Post Oak Apartments, LLC
95-1079000 DE PL Wabash Member, LLC
82-2382409 DE |THC 1333 S. Wabash LLC
95-1079000 DE PL Walnut Creek Member, LLC
85-3269025 DE |Del Hombre Walnut Creek Holdings LLC
95-1079000 DE PL Wardman Member, LLC
95-1079000 DE |Wardman Hotel Owner, L.L.C.
95-1079000 DE PL Wilder Member, LLC
87-2067254 DE Redwood PL Wilder, LLC
87-2067063 DE |RPL Wilder, LLC
95-1079000 DE PL Wilshire Member, LLC
84-1953073 DE Wilshire Apartment Investors, LLC
84-1953073 DE |1111 Wilshire Owner, LLC
95-1079000 DE Wildflower Member, LLC
26-2387139 FL |Epoch-Wildflower, LLC
46-3586207 15368 VT Pacific Baleine Reinsurance Company
83-3584534 DE Pacific Co-Invest Credit Fund | L.P.
83-1901561 DE Pacific Co-Invest Opportunities Fund | L.P.
86-1780626 DE Pacific Co-Invest Opportunities Fund Il L.P.
85-1023345 DE PPFA Credit Opportunities Fund | L.P.
46-0831471 DE Pacific Global Asset Management LLC
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 I L.P.
86-1729494 DE Pacific Co-Invest Credit || GP LLC
86-1701945 DE |Pacific Co-Invest Credit Fund Il L.P.
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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 || 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 IlI 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.
99-3596773 DE Pacific Private Credit Opportunities Il GP LLC
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 Il GP LLC
81-2546748 DE Pacific Private Equity Opportunities Fund Il L.P.
82-4117401 DE Pacific Private Feeder Fund Il LP
82-3293185 DE Pacific Private Equity Opportunities 11l GP LLC
82-3258645 DE |Pacific Private Equity Opportunities Fund 11l 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 II-B LLC
95-1079000 DE Pacific Private Feeder Il GP, LLC
83-3991753 DE |Pacific Private Feeder Fund IIl L.P.
95-1079000 DE Pacific Private Feeder IV GP LLC
85-3467221 DE Pacific Private Feeder Fund IV L.P.
83-1842548 DE Pacific Private Credit Fund IV L.P.
83-1828750 DE Pacific Private Equity Opportunities Fund IV L.P.
85-1055644 DE PPFA Credit Opportunities | GP LLC
85-1004202 DE |CAA — PPFA Credit Opportunities Fund | L.P.
85-1023345 DE PPFA Credit Opportunities Fund | L.P.
95-3769814 97268 AZ Pacific Life & Annuity Company
61-1521500 DE |Pacific Life Fund Advisors LLC
61-1521500 DE Pacific Life Fund Advisors LLC
61-1521500 DE Pacific Life Trade Receivable GP LLC
83-0796120 DE |Pacific Life Investment Grade Trade Receivable Fund L.P.
95-1079000 DE Pacific Life Purchasing LLC
81-2527906 DE Pacific Private Credit Fund Il L.P.
82-3274195 DE Pacific Private Credit Fund Il L.P.
83-1842548 DE Pacific Private Credit Fund IV L.P.
86-1843877 DE Pacific Private Credit Fund V L.P.
99-3578576 DE Pacific Private Credit Opportunities Fund Il 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 11-B LLC
82-3258645 DE Pacific Private Equity Opportunities Fund IIl 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.
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82-4117401 DE Pacific Private Feeder Fund Il LP
83-3991753 DE Pacific Private Feeder Fund Il L.P.
85-3467221 DE Pacific Private Feeder Fund IV L.P.
95-2594489 DE Pacific Select Distributors, LLC
33-0769203 DE Pacific Life Re Holdings LLC
BMU Pacific Life Holdings Bermuda Limited
GBR Pacific Life Re Services Limited
SGP Pacific Life Re Services Singapore Pte. Limited
CHN Pacific Life Re (Shanghai) Information Consulting Services Co., Ltd
BMU Pacific Life Services Bermuda Limited
GBR UnderwriteMe Limited
GBR UnderwriteMe Technology Solutions Limited
87-4269708 DE |UnderwriteMe North America Corp.
AUS UnderwriteMe Australia Pty Limited
98-1012719 BMU Pacific Life Re Global Limited
BMU Pacific Life Re International Limited
AUS Pacific Life Re (Australia) Pty Limited
46-0520835 GBR Pacific Life Re Holdings Limited
98-0391994 GBR |Pacific Life Re Limited
98-1018533 CAN Pacific Services Canada Limited
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 .................. LNE] UIP....... . . v [ NOL
..| 33-0769203 .. Pacific LifeCorp .....uuuummmmmmmmmieneiiiiniiiinnnns LDE] e UIP....... Pacific Mutual Holding Company .. . [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ......... |....NO.....|.cees weeee

91-2025652 .. Pacific Life & Annuity Services, Inc. ... Mo NIA....... Pacific LifeCorp ... Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... vl N0
. [ 95-1079000 .. Pacific Life Insurance Company LNE] e UP....... Pacific LifeCorp ... Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... e N0 e
Confederation Life Insurance and Annuity
58-1516006 .. COMPANY . eeeeeeee e e L GAL] e NIA....... Pacific Life Insurance Company ............... Ownership .100.000 ...|Pacific Mutual Holding Company ......... e N0 e
Pacific Alliance Reinsurance Company of
.| 26-1220784 .. VErmont .....eeeeeeeeeeii . Pacific Life Insurance Company ............... Ownership .100.000 ...|Pacific Mutual Holding Company
..| 951079000 .. Pacific Asset Holding LLC .................ooeis . Pacific Life Insurance Company . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. 700 Main Street LLC ......... .. |Pacific Asset Holding LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
95-1079000 .. Gallery Limited Member, LLC .... .. |Pacific Asset Holding LLC .. . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
99-2816397 .. Gallery Place MRP-GFI Venture, LLC . .|Gallery Limited Member, LLC Ownership.. .10.000 ....|Pacific Mutual Holding Company ..
...| 86-0966932 .. Grayhawk Golf Holdings, LLC Pacific Asset Holding LLC . | Ownership.. ..95.000 ....|Pacific Mutual Holding Company
..| 95-1079000 .. Grayhawk Golf Club L.L.C Grayhawk Golf Holdings, LLC ... . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
33-0738940 .. Las Vegas Golf I, LLC . .. |Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
33-0738940 .. Angel Park Golf, LLC .. .. |Las Vegas Golf I, LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
95-1079000 .. Pacific TriGuard Partners LLC . . |Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
...| 95-1079000 .. PL 283 Commerce Member, LLC .... Pacific Asset Holding LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
..| 951079000 .. PL 315 Elden Member, LLC .....oovvvvvvrrrrrirnnnns Pacific Asset Holding LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
88-2268475 .. 315 Elden Multifamily JV Investors LLC . . .. |PL 315 Elden Member, LLC .... . | Ownership.. .90.000 ....|Pacific Mutual Holding Company ..
88-2391808 .. 315 Elden Street Multifamily Partners LLC ... |.. .. |315 Elden Multifamily JV Investors LLC .... |Ownership.. .80.000 ....|Pacific Mutual Holding Company ..
88-2220236 .. 315 Elden Street Owner LLC .|315 Elden Street Multifamily Partners LLC |Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
...| 951079000 .. PL 803 Division Street Member, LLC . . Pacific Asset Holding LLC .....ccceeveeeeeennnns Ownership.. .100.000 ...|Pacific Mutual Holding Company
..| 84-3891231 .. Nashville Gulch Venture LLC .......cccccunnnnneee PL 803 Division Street Member, LLC .. Ownership.. ..90.000 ....|Pacific Mutual Holding Company
84-4242104 .. Nashville Gulch Owner LLC . . . [Nashville Gulch Venture LLC . [ Ownership.. 100.000 ... |Pacific Mutual Holding Company ..
...| 95-1079000 .. PL 400k Member, LLC .....covvveeeeeiiiiiiiiieieees . Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
...| 32-0479229 .. 400 K Street, LLC e . PL 400k Member, LLC . | Ownership.. ..49.900 ....|Pacific Mutual Holding Company
...| 95-1079000 .. PL 440k Member, LLC ....coovereeeiiiiiiiiiieis . Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
..| 45-3122382 .. 440 K Street, LLC e PL 440k Member, LLC . | Ownership.. ..49.900 ....|Pacific Mutual Holding Company
95-1079000 .. PL 922 Washington Owner, LLC . . |Pacific Asset Holding LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
...| 951079000 .. PL Adley Member, LLC ....cooevnnnniiiiinne . Pacific Asset Holding LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
...| 86-3380647 .. Redwood PL Adley LLC ..oooveeiiiiiiiiiiiiiiiiiiieees . PL Adley Member, LLC ... Ownership.. ..90.000 ....|Pacific Mutual Holding Company
...|81-0891843 .. DD 6075 Roswell LLC ...uvvveeniieiiiiiiiiiiiiiienas Redwood PL Adley LLC ... Ownership.. .100.000 ...|Pacific Mutual Holding Company
..| 95-1079000 .. PL Allston Yard Member, LLC .... Pacific Asset Holding LLC .. | Ownership.. .100.000 ...|Pacific Mutual Holding Company
87-2245095 .. Allston Yards Apartments, LLC . . . |PL Allston Yard Member, LLC . [ Ownership.. .80.000 ....|Pacific Mutual Holding Company ..
..| 95-1079000 .. PL Alta Vista Newcastle MF Member, LLC ....... . Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
Alta Vista Newcastle Multifamily JV Investor
92-0583810 .. LLC ettt ettt LDE] e NIA....... PL Alta Vista Newcastle MF Member, LLC .... |Ownership ..90.000 ....|Pacific Mutual Holding Company
Alta Vista Newcastle Multifamily Partners Alta Vista Newcastle Multifamily JV
..| 88-3228031 .. LLC .... LDEL] NIA....... Investor LLC Ownership.. ..90.000 ....|Pacific Mutual Holding Company
Alta Vista Newcastle Mu
88-3153970 .. Lost Spurs Owner LLC ........eeeveeeeveeeiniininnnee LDE] e NIA....... LLC et Ownership .100.000 ...|Pacific Mutual Holding Company
Alta Vista Newcastle Multifamily Partners
88-3178533 .. Village at Bellaire Owner LLC .. . .. | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
95-1079000 .. PL Andante Member, LLC ..... . |Pacific Asset Holding LLC . | Ownership.. 100.000 ... |Pacific Mutual Holding Company ..
...|82-1256174 .. Andante Venture LLC .......ccooominnniiiiinnnne PL Andante Member, LLC ... .. | Ownership.. ..90.000 ....|Pacific Mutual Holding Company
..| 82-1235929 .. Andante Owner LLC Andante Venture LLC . [Ownership.. .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. PL Anthology Member, LLC .. |Pacific Asset Holding LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
84-3246397 .. Anthology Venture LLC . . |PL Anthology Member, LLC . . | Ownership.. .90.000 ....|Pacific Mutual Holding Company ..
..| 84-3298163 .. Anthology Owner LLC Anthology Venture LLC ........eevvevnnnnnnnnnee. Ownership.. .100.000 ...|[Pacific Mutual Holding Company
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84-3246397 .. Anthology CEA Ouwner LLC .. Anthology Venture LLC Ownership .100.000 ...|Pacific Mutual Holding Company ..No
95-1079000 PL Arkins Member, LLC . .. |Pacific Asset Holding LLC . .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-1535356 2950 Arkins Owner, LLC ... .. |PL Arkins Member, LLC ... . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....No..
87-3824344 2950 Arkins Commercial, LLC .. ..|2950 Arkins Ouwner, LLC .. . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-3757470 2950 Arkins Residential, LLC . .. | 2950 Arkins Ouner, LLC .. Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Aster Member, LLC ............ .. |Pacific Asset Holding LLC . Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-1985886 Alston Manor Investors JV LLC .. |PL Aster Member, LLC ........ .. | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Beardslee Member, LLC ... .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
82-1550435 Village at Beardslee Investor, LLC . |PL Beardslee Member, LLC ...... . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....N0..
82-1550515 Village at Beardslee Phase |, LLC .|Village at Beardslee Investor, LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
82-1558241 Village at Beardslee Phase II, LLC ..|Village at Beardslee Investor, LLC . Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Brightleaf Member, LLC ..... .. |Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
88-4392028 Brightleaf Venture LLC .. |PL Brightleaf Member, LLC . .. | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....N0..
92-1360678 Brightleaf Owner LLC ... .. |Brightleaf Venture LLC .. . [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..

..| 951079000 .. PL Bromwel | Member, LLC .. . |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-3781513 .. Bromwell Investors LLC PL Bromwel | Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ....No
87-4017034 .. Bromwel | Owner LLC Bromwel | Investors LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ....No

..| 95-1079000 .. PL Canyon Park Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ... No..
88-3397042 .. Canyon Park JV LLC PL Canyon Park Member, LLC ... Ownership ..80.000 ....|Pacific Mutual Holding Company ... N0
95-1079000 .. PL Cedarwest Member, LLC ... Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ... No.

..| 84-1816250 .. Cedarwest JV LLC . |PL Cedarwest Member LLC . . | Ownership.. ..}..60.000 ....|Pacific Mutual Holding Company ... .. No..
84-1780378 .. Cedarwest Bend LLC Cedarwest JV LLC Ownership .100.000 ...|Pacific Mutual Holding Company ..No
95-1079000 .. PL Deer Run Member, LLC .. Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No

..| 831232815 .. 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 ......... ... N0
95-1079000 .. PL Del Sol Member, LLC Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ......... ... No.

..| 92-0432605 .. Bradbury/Felix Investors, LLC . |PL Del Sol Member, LLC . [Ownership.. ..|Pacific Mutual Holding Company ......... |....NO..
95-1079000 .. PL Denver Member, LLC Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ......... ..No
47-5579220 .. 1776 Curtis, LLC PL Denver Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 95-1079000 .. PL Dairies Owner, LLC . . |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ......... |....NO..
95-1079000 .. PL DTC Member, LLC Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ......... ... N0
88-1164622 .. Legacy/PL DTC JV LLC .. PL DTC Member, LLC .... Ownership ..|Pacific Mutual Holding Company ......... ... No.

..| 88-1192551 .. Legacy DTC Owner LLC ... . |Legacy/PL DTC JV LLC .. .. | Ownership.. ..|Pacific Mutual Holding Company ......... |....NO..
95-1079000 .. PL 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 Ouner, 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 ... . . |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 . 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 ... N0
95-1079000 .. PL Fusion Member, LLC .... Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ... No.

..| 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 «oooeeeeeeeeeeeeeeeeeeeeeeens Ownership ..|Pacific Mutual Holding Company ... N0

..| 88-3236761 .. GS AA Avenu Natick HoldCo, LLC . .. |Greystar Active Adult Venture I, LP . | Ownership.. .|Pacific Mutual Holding Company ... ... No..
..| 88-3236904 .. GS AA Avenu Natick Owner, LLC . |GS AA Avenu Natick HoldCo, LLC .... . [Ownership.. .|Pacific Mutual Holding Company ... ... NO..
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88-3219075 .. GS AA Draper HoldCo, LLC ... Greystar Active Adult Venture I, LP ........ Ownership .100.000 ...|Pacific Mutual Holding Company ..No
88-3222470 GS AA Draper Owner, LLC . .. |GS AA Draper HoldCo, LLC .. . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-3753100 GS AA Kierland HoldCo LLC .. |Greystar Active Adult Venture |, LP . | 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 ... ....N0..
92-1659428 GS AA Naperville HoldCo, LLC . .. |Greystar Active Adult Venture |, LP . | 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 ... ....N0..
84-4833452 GS AA Riverwalk HoldCo, LLC .. |Greystar Active Adult Venture |, LP . | 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 |, LP . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4923357 GS AA San Marcos Owner, LLC .. .. |GS AA San Marcos HoldCo, LLC ......... .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-5012344 GS AA Stapleton HoldCo, LLC .. |Greystar Active Adult Venture |, LP . | 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 Village5 HoldCo, LLC . .. |Greystar Active Adult Venture I, LP . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
88-3211782 GS AA Villageb Owner, LLC .. |GS AA Village5 Holdco, LLC ......... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..

..| 84-4963817 .. GS AA Vistas HoldCo LLC .. . |Greystar Active Adult Venture I, LP .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4944902 .. GS AA Vistas Owner LLC ... GS AA Vistas HoldCo LLC .....ceeeeeeeeeeeeennns 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 ... N0
83-2845622 .. Hana Place JV LLC PL Hana Place Member, LLC . | Ownership ..60.000 ....|Pacific Mutual Holding Company ... No.

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

..| 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 ......... ... N0
82-2835217 .. T8L Apartment Investor, LLC PL Kierland Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ......... ... No.

..| 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 ... N0
95-1079000 .. PL Little Italy Member, LLC Pacific Asset Holding LLC Ownership .100.000 ...|Pacific Mutual Holding Company ... No.

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

..| 95-1079000 .. PL Monterone Member, LLC ... . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ..No..
82-1850100 .. Monterone Apartment Investor, LLC .... PL Monterone Member, LLC Ownership ..|Pacific Mutual Holding Company ..No
95-1079000 .. PL Monte Vista Member, LLC . Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ... N0

..| 88-1939284 .. Monte Vista JV LLC ........... .. |PL Monte Vista Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ... No..
..| 88-1966680 .. Monte Vista Preservation LP . [Monte Vista JV LLC .... Ownership.. ..|Pacific Mutual Holding Company ... ... NO..
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95-1079000 .. PL Mortgage Fund, LLC Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ..No

95-1079000 PL One Jefferson Member, LLC . .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..

81-3664344 One Jefferson Venture LLC .. .. |PL One Jefferson Member, LLC . | Ownership.. ..90.000 ....|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 ... ....N0..

95-1079000 PL Pretium Trust Owner, LLC .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..

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..

..| 951079000 .. PL Reed Row Member, LLC ..... . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
46-4501749 .. KJ Florida Avenue JV LLC ... PL Reed Row Member, LLC . | Ownership ..|Pacific Mutual Holding Company ....No
46-4349991 .. KJ Florida Avenue Property LLC . KJ Florida Avenue JV LLC Ownership .|Pacific Mutual Holding Company ....No

..| 95-1079000 .. PL Reno Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ... No..
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.

..| 951079000 .. 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 ......... ..No

..|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 ......... ..No

.| 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 . | Qunership .|Pacific Mutual Holding Company ......... ... N0
87-4669683 .. SFR JV-2 2022-1 Equity Owner LLC SFR JV-2 LP .. | Ounership .|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 . | Qunership .|Pacific Mutual Holding Company ..No

..| 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 . | Qunership .|Pacific Mutual Holding Company ... N0
92-3610481 .. SFR JV-2 2023-1 Equity Owner LLC SFR JV-2 LP .. | Ownership .|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 ... N0
87-1318011 .. SFR JV-2 Equity LLC SFR JV-2 LP . | Ounership .|Pacific Mutual Holding Company ... No.

..| 87-1106735 .. SFR JV-2 Property LLC . . |SFR JV-2 Equity LLC Ownership.. .|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 . | Qunership ..|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..
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83-1613080 .. Tessera Owner LLC Tessera Venture LLC Ownership .100.000 ...|Pacific Mutual Holding Company .........
..| 95-1079000 .. PL Timber lake Member, LLC - . |Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ...
80 South Gibson Road Apartment Investors, LLC|
47-5512147 .. DE.....[...... NIA....... PL Timber lake Member, LLC .. | Ownership ..90.000 ....|Pacific Mutual Holding Company ......... N0 e
95-1079000 .. PL TOR Member LLC ... DE.....[...... NIA....... Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0
47-4506277 .. 2803 Riverside Apartment Investors, LLC ..... DE.....[...... NIA....... PL TOR Member LLC . | Ownership ..90.000 ....|Pacific Mutual Holding Company ..No

..| 951079000 .. PL Towerview Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... ... No..
87-3832863 .. Preston Ridge Holdings JV LLC ... PL Towerview Member, LLC Ownership ..85.000 ....|Pacific Mutual Holding Company ... No.
95-1079000 .. PL Town Center Member, LLC .... Pacific Asset Holding LLC Ownership .100.000 ...|Pacific Mutual Holding Company ..No

..| 92-2439030 .. Town Center MF Venture LLC . . |PL Town Center Member, LLC ... Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... .. No..
81-4517667 .. W 1300 Keller Parkway LLC .... Town Center MF Venture LLC Ownership .100.000 ...|Pacific Mutual Holding Company ... N0
95-1079000 .. PL Tranquility Lake Member, LLC ................ Pacific Asset Holding LLC Ownership .100.000 ...|Pacific Mutual Holding Company ... No.

..| 87-3715279 .. Tranquil ity Lake Apartment Partners, LLC .... |. . |PL Tranquility Lake Member, LLC .. .. | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....N0..
87-3630624 .. Tranquility Lake Apartments, LLC ............... . Tranquility Lake Apartment Partners, LLC . |Ownership .100.000 ...|Pacific Mutual Holding Company ....No
95-1079000 .. PL Trelago Member, LLC Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ....No
84-3836278 Trelago Way Investors JV LLC . .. |PL Trelago Member, LLC ..... . [Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Tupelo Member, LLC .... .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-2252135 Tupelo Alley Apartment Investors, . |PL Tupelo Member, LLC .......... Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....N0..
84-2492971 Tupelo Alley Ouner, LLC ..... .. | Tupelo Alley Apartment Investors, LLC ..... |Ownership.. ..}.100.000 ... |Pacific Mutual Holding Company ... ....No..
95-1079000 PL Van Buren Member, LLC .. |Pacific Asset Holding LLC .... .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
81-1841112 1035 Van Buren Holdings, L.L.C. .. |PL Van Buren Member, LLC .. . | Ownership.. ..}..43.000 ....|Pacific Mutual Holding Company ... ....N0..
61-1788296 1035 Van Buren, L.L.C. ... .. | 1035 Van Buren Holdings, L.L.C. .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Vantage Member, LLC ......... .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
38-4098145 Vantage Post Oak Apartments, LLC .. .. |PL Vantage Member, LLC ..... . | Ownership.. ..90.000 ....|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Wabash Member, LLC .... .. |Pacific Asset Holding LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
82-2382409 THC 1333 S. Vabash LLC ... .. |PL Wabash Member, LLC ... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Walnut Creek Member, LLC .. .. |Pacific Asset Holding LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
85-3269025 Del Hombre Walnut Creek Holdings LLC .. |PL Walnut Creek Member, LLC . . [Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Wardman Member, LLC ... .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 Viardman Hotel Owner, L.L.C. .. |PL Wardman Member, LLC ..... . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Wilder Member, LLC .... .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-2067254 Redwood PL Wilder, LLC .. |PL Wilder Member, LLC ... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

..| 87-2067063 .. RPL Wilder, LLC ......... . |Redwood PL Wilder, LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
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 ....No

..| 84-1953073 .. 1111 Wilshire Owner, LLC ... . [Wilshire Apartment Investors, LLC . | Ownership.. .|Pacific Mutual Holding Company ... ... No..
95-1079000 .. Wildflower Member, LLC Pacific Asset Holding LLC . | Ownership .|Pacific Mutual Holding Company ... N0
26-2387139 .. Epoch-Wi ldflower, LLC Wildflower Member, LLC Ownership .|Pacific Mutual Holding Company ... No.

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

..| 951079000 .. CAA-PPFA Opportunities |l 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 Il 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 ... .. No..
83-3584534 .. Pacific Co-Invest Credit Fund | L.P. ... Pacific Life Insurance Company . | Ownership ..|Pacific Mutual Holding Company ......... .. N0
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86-1729494 .. Pacific Co-Invest Credit Il GP LLC ............ Pacific Private Fund Advisors LLC Ownership .100.000 ...|Pacific Mutual Holding Company

Pacific Co-Invest Credit Fund Il L.P. -
Pacific Co-Invest Opportunities | GP LLC .... |..
Pacific Co-Invest Opportunities Fund | L.P.
Pacific Co-Invest Opportunities Fund | L.P.
Pacific Co-Invest Opportunities 11 GP LLC ..
Pacific Co-Invest Opportunities Fund Il L.P.
............................................................ .. DE.....]......NIA....... |Pacific Co-Invest Opportunities Il GP LLC |Ownership

.. |Pacific Co-Invest Credit Il GP LLC . . | Ownership..
.. |Pacific Private Fund Advisors LLC . | Ownership..
. |Pacific Co-Invest Opportunities | GP LLC Ownership..
. |Pacific Life Insurance Company ... . | Ownership..
Pacific Private Fund Advisors LLC ... . | Ownership

..}.100.000 ...|Pacific Mutual Holding Company ...
..}.100.000 ...|Pacific Mutual Holding Company ...

..0.100 .... |Pacific Mutual Holding Company ...
..99.900 ....|Pacific Mutual Holding Company ...
.100.000 ...|Pacific Mutual Holding Company

86-1814349 ..

.......... 86-1780626 ..

.. 0.070 .... |Pacific Mutual Holding Company

86-1780626 ..
81-2502241 ..
81-2527906 ..
..[81-2527906 ..
82-3306657 ..
82-327419%5 ..
..|82-3274195 ..

............................................................ . Pacific Life Insurance Company
Pacific Private Credit 11 GP LLC ............... . Pacific Private Fund Advisors LLC ...
Pacific Private Credit Fund 11 L.P. .... Pacific Private Credit 11 GP LLC

Pacific Private Credit Fund Il L.P . |Pacific Life Insurance Company ...
Pacific Private Credit Il GP LLC ... Pacific Private Fund Advisors LLC ...
Pacific Private Credit Fund I11 L.P. .. Pacific Private Credit 111 GP LLC ..
Pacific Private Credit Fund 111 L.P. . |Pacific Life Insurance Company ...

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

..83.790 ....|Pacific Mutual Holding Company
.100.000 ...|Pacific Mutual Holding Company
..0.110 .... |Pacific Mutual Holding Company
..75.790 ....|Pacific Mutual Holding Company ...
.100.000 ...|Pacific Mutual Holding Company
.. 0.070 .... |Pacific Mutual Holding Company
..74.370 ....|Pacific Mutual Holding Company ...

83-1866611 .. Pacific Private Credit IV GP LLC Pacific Private Fund Advisors LLC ... . | Ownership .100.000 ...|Pacific Mutual Holding Company
.......... 83-1842548 .. Pacific Private Credit Fund IV L.P. Pacific Private Credit IV GP LLC . Ownership ..0.080 .... |Pacific Mutual Holding Company
.......... 83-1842548 .. Pacific Private Credit Fund IV L.P. Pacific Life Insurance Company ... Ownership ..84.520 ....|Pacific Mutual Holding Company

Pacific Private Credit Opportunities 11 6 |

99-3596773 .. LLC . Pacific Private Fund Advisors LLC ...

. | Ownership .100.000 ...|Pacific Mutual Holding Company

Pacific

99-3578576 .. Pacific Life Insurance Company . | Ownership .100.000 ...|Pacific Mutual Holding Company
86-1871009 .. Pacific Private Fund Advisors LLC ... . | Ownership .100.000 ...|Pacific Mutual Holding Company
86-1843877 .. Pacific Private Credit Fund V L.P. ..... Pacific Private Credit V GP LLC .. Ownership .. |Pacific Mutual Holding Company

..| 86-1843877 .. Pacific Private Credit Fund V L.P. . |Pacific Life Insurance Company .. . | Ownership.. ..|Pacific Mutual Holding Company ...
95-1079000 .. Pacific Private Equity | GP LLC Pacific Private Fund Advisors LLC . . | Ownership ..|Pacific Mutual Holding Company
46-4081630 .. Pacific Private Equity Fund | L.P. Pacific Private Equity | GP LLC .. Ownership . |Pacific Mutual Holding Company

..| 46-4081630 .. Pacific Private Equity Fund | L.P. . |Pacific Life Insurance Company ... . | Ownership.. ..|Pacific Mutual Holding Company ...
93-2217732 .. Pacific Private Equity Il GP LLC Pacific Private Fund Advisors LLC ... .. | Ownership .|Pacific Mutual Holding Company
93-3964560 .. Pacific Private Equity I1-A GP LLC ............ Pacific Private Fund Advisors LLC ........... Ownership .|Pacific Mutual Holding Company

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

..|93-3941028 ..
93-3941028 ..
93-2228353 ..
93-2228353 ..

Pacific Private Equity Fund II-A L.P
Pacific Private Equity Fund I1-A L.P. ........
Pacific Private Equity Fund Il L.P.
Pacific Private Equity Fund Il L.P. ..
Pacific Private Equity 0pportun|t|es Il GP

. |Pacific Private Equity 11-A GP LLC . .. | Ownership..
Pacific Life Insurance Company ............... Ownership
Pacific Private Equity Il GP LLC ............ Ownership
Pacific Private Equity Fund I1-A L.P. ..... |Ownership

............................................................................ 81-2508604 .. | ..oeevvvvveinn | eevvrrnniiininnn | e [LLC iiiiiiieeeveeeeeeeeeeeeeeeeeeenens | W DBl o NTAGLLL [Paci fic Private Fund Advisors LLC ........... |Ownership.......cccceeeeiiiiinnnnnnnnnnnnnp. 100,000 ... |Pacific Mutual Holding Company ......... |....NO..coo|veeee i
Pacific Private Equity Opportunities Fund |1 Pacific Private Equity Opportunities I GP

............................................................................ 81-2546748 .. | .evvvveeeiiinn | evveniniiiiinnn | e [LPL iieeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeens |2 DB | et T [LLC eeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSAIDL el 00110 L [ Pacific Mutual Holding Company ......... | N0 s il
Pacific Private Equity Opportunities Fund |1

............................................................................ 81-2546748 .. | .evevvveeiiinn | evveniniiininnn | e [LPL iiiiiieieeiieeeeeeeeeeeeeeeeeeeeeeeeeeeeens |2 DEeeiil] e NIAGLLLL. [Pacific Life Insurance Company ............... |Ownership.......cccooevvvvivcinnnnnnnnnnnnh .. 78.510 ... Pacific Mutual Holding Company ......... |....NO.....|eeeee i
Pacific Private Equity Opportunities Fund

............................................................................ 92-0559885 .. | .ieeevvreveenn | eeveevvnnnnnnnnn | i [ B LLC coeiiiiiieeeeeeeeeeeeeeeee | WL DB NTALLL [Paci fic Private Fund Advisors LLC ........... |Ownership.......cccceeveveiiuunennnnnnnnnib .. 0.010 ... |Pacific Mutual Holding Company ......... |....NO...oo|veeee i
Pacific Private Equity Opportunities Fund Pacific Private Equity Opportunities Fund

............................................................................ 92-0559885 .. | .ieeeveriiiinn | eevernnnirinnnnn | i [ B LLC coiiiiieiceeeeeeeeeeee | G DB NTA [T LR e | OWNEESRDL e .. 99,900 .| Pacific Mutual Holding Company ......... |....NO...oo]er il

Pacific Private Equity Opportunities I GP
........................... 82-4117401 .. Pacific Private Feeder Fund |1 LP . . DE.....]...... NIAL...... [ LLC . | Qunership .. 0.010 .... |Pacific Mutual Holding Company ......... |....NO..cooi]veeee nns
........................... 82-4117401 .. Pacific Private Feeder Fund Il LP ..DE.....]......NIA....... |Pacific Life Insurance Company ... . | Ownership ..35.710 ....|Pacific Mutual Holding Company ......... |....NO.cooi] ceeee enn

Pacific Private Equity Opportunities |11 GP
............................................................................ 82-3293185 .. | .iiieieeeiiis | eevveiiiiiiinnnn | i [LLC e [ W DB NTALLLLL [Pacific Private Fund Advisors LLC ........... | Ownership........cccociiiiiiinnnnneeee..} . 100,000 ... [Pacific Mutual Holding Company ......... [....NO..ooofoeeee .onnn
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Pacific Private Equity Opportunities Fund Pacific Private Equity Opportunities |11
............................................................................ 82-3258645 .. | ..eeeeiiiiiinn | eeeeeenneeeninnn | e [ L L | DB NTA [ GPLLC s | OWNEPSRPL e 1. 02050 L. |Pacific Mutual Holding Company ......... | N0 ol
Pacific Private Equity Opportunities Fund
............................................................................ 82-3258645 .. | ..eeeeiiiiiinn | eeeeeeeneenninnn | e [ DL e | L DB NTALLL. [Paci fic Life Insurance Company ............... | Ownership.......cccccooiiiiiiiiiinnnnnnnd . 79.770 ... |Pacific Mutual Holding Company ......... |....NOoooi] eeee oonis
Pacific Private Equity Opportunities IV GP
............................................................................ 831886805 .. | .eevvvvverennn | weverrmmmnnnnnnn | e [LLC e | W DB NTALLLLL. [Paci fic Private Fund Advisors LLC ........... | Ownership........cccccoiiiiiiiiinnnnnnnenn . 100,000 ... |Pacific Mutual Holding Company ......... |....NOoooi]ceeee onns
Pacific Private Equity Opportunities Fund IV Pacific Private Equity Opportunities IV GP
............................................................................ 831828750 .. | eveveeveeeenn | wvvemmmnmnnnnnnn | e [LPe e [ DB NTA L [LLC e eeeeeeeeeeeeeeeeeeeeeeees | OWNETSRIPL el .. 0,040 L. |Pacific Mutual Holding Company ......... | N0 s
Pacific Private Equity Opportunities Fund IV
............................................................................ 831828750 .. | .evvveeveeeenn | weveeemmmnnnnnnn | e [LPL eeieeeeeeeeeeeeeeeeeeeens | DB NIALLLL... [Pacific Life Insurance Company ............... | Ownership.......ccccocoiiiiiiiiiinnnnnnnnnd .. 79,160 ....|Pacific Mutual Holding Company ......... |....NO.oooi]eeee oonn
Pacific Private Equity Opportunities V GP
............................................................................ 86-1953348 .. | ..eeeiiiiiiinn | eeeeeeneienninnn | e [LLC e | W DL 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 .. | wevvevveeenenn | eeveemmnnnnninnn | e [LPe e [ DB NTA L [LLC eeeeeeeeeeeeeeeeeeeeeees | OWNETSRIPL e ). 0,040 L. |Pacific Mutual Holding Company ......... | N s
Pacific Private Equity Opportunities Fund V
............................................................................ 86-1896517 .. | .eveveveeenenn | eevremmnnnnninnn | e [LPL eeeeeeeeeeeeeeeeeeeeeeeens | DB NIALLL.... [Pacific Life Insurance Company ............... | Ownership........ccccoooiiiiinnnnnnnnnnnn .. 88,790 ... Pacific Mutual Holding Company ......... |....NO.oooi]eeee i
Pacific Private Equity Opportunities VI GP
.......... ..| 93-4089687 .. LLC .... ..DE.....|......NIA....... |Pacific Private Fund Advisors LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO..cooe] eeee i
Pacific Pacific Private Equity Opportunities
............................................................................ 93-4075957 .. | eeeeeiiiiiinn | e DB e NTAL L [LLC eeeeeeeeeeeeeeeeeeeeeeeees | OWNETSRPL el .. 0,060 ... |Pacific Mutual Holding Company ......... |....NO.oooeeeee oonn
.......... ..| 93-4075957 .. .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.. 100.000 ...|Pacific Mutual Holding Company ..
.......... ...| 83-3991753 .. Pacific Private Feeder Fund I11 L.P. .......... | .. DE.....] ......NIA....... [Pacific Private Feeder IIl GP, LLC .. Ownership.. .. 0.020 .... |Pacific Mutual Holding Company
.......... ...| 83-3991753 .. Pacific Private Feeder Fund |11 L.P. Pacific Life Insurance Company .... . | Ownership.. ..30.610 ....|Pacific Mutual Holding Company
.......... ...| 95-1079000 .. Pacific Private Feeder IV GP LLC .... Pacific Private Fund Advisors LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... ..| 85-3467221 .. Pacific Private Feeder Fund IV L.P. .. Pacific Private Feeder IV GP LLC .. . | Ownership.. .. 0.010 .... |Pacific Mutual Holding Company
.......... 85-3467221 .. Pacific Private Feeder Fund IV L.P. . .. |Pacific Life Insurance Company .... . | Ownership.. .23.070 ....|Pacific Mutual Holding Company ..
.......... ..| 83-1842548 .. Pacific Private Credit Fund IV L.P. .. . |..DE.....[......NIA....... |Pacific Private Feeder Fund IV L.P. . Ownership.. ..15.220 ....|Pacific Mutual Holding Company
Pacific Private Equity Opportunities Fund IV
.......... ...| 83-1828750 .. . Pacific Private Feeder Fund IV L.P. . Ownership.. ..9.080 .... |Pacific Mutual Holding Company
.......... ...| 85-1055644 .. Pacific Private Fund Advisors LLC ... Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... ..| 85-1023345 .. PPFA Credit Opportunities Fund | L.P. .. PPFA Credit Opportunities | GP LLC .. . | Ownership.. .. 0.270 .... |Pacific Mutual Holding Company
.......... 85-1023345 .. PPFA Credit Opportunities Fund | L.P. .. .. |Pacific Life Insurance Company .... . | Ownership.. .9.660 .... |Pacific Mutual Holding Company ..
.......... 85-1004202 .. CAA PPFA Credit Opportunities Fund | L.P. . . |PPFA Credit Opportunities | GP LLC Ownership.. .0.027 .... |Pacific Mutual Holding Company ..
0709 ...|Pacific Life Group . 95-3769814 .. Pacific Life & Annuity Company Pacific Life Insurance Company . . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
.......... 61-1521500 .. Pacific Life Fund Advisors LLC ........cccuue.ee. .|Pacific Life & Annuity Company . . | Ownership.. ..1.000 .... |Pacific Mutual Holding Company
.......... ...|61-1521500 .. Pacific Life Fund Advisors LLC ..........eeuuuens [ -2 Pacific Life Insurance Company . .. | Ownership.. ..99.000 ....|Pacific Mutual Holding Company
.......... ..|61-1521500 .. Pacific Life Trade Receivable GP LLC .......... [.. Pacific Life Fund Advisors LLC .. . [ Ownership.. .100.000 ...|Pacific Mutual Holding Company
Pacific Life Investment Grade Trade
.......... ...| 83-0796120 .. Receivable Fund L.P. .......cccceeeeeiiieeeeeeeeeee. | DE.LLul]oenn i NIALLLLLL. [ Pacific Life Trade Receivable GP LLC . | Management | Pacific Mutual Holding Company
.......... ..| 95-1079000 .. Pacific Life Purchasing LLC .... ..DE.....]......NIA....... |Pacific Life Insurance Company . | Ownership.. .100.000 ...|Pacific Mutual Holding Company

Pacific Private Equity Incentive Allocation
LLC ....
Pacific Select Distributors, LLC
Pacific Life Re Holdings LLC

46-4076972 ..
95-2504489 ..
..| 33-0769203 ..

.|Pacific Life Insurance Company .
. |Pacific Life Insurance Company .
Pacific LifeCorp

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

............................... Pacific Life Re Services Limited Pacific Life Holdings Bermuda Limited ...... |Ownership..
............................... Pacific Life Holdings Bermuda Limited Pacific Life Re Holdings LLC .................. | Ownership..
Pacific Life Re Services Singapore Pte.
.............................................................................................. Limited ....ooeeeeeiieeeenieiniiiiiiininininnenneenennnns | .SGP....) ool  NIALL..... [Pacific Life Holdings Bermuda Limited ...... [Ownership......oooooiiiiiiiiiiiiniinnnn|

Pacific Life Re (Shanghai) Information
.............................................................................................. Consulting Services Co., Ltd ......ceeveveeennnnnn |.CHN....) ...... NIA....... [Pacific Life Holdings Bermuda Limited ...... |Ownership......oooeeiiiiiiiiiiiiinnnnnn |

.100.000 ...

.100.000 ...

.100.000 ...
.100.000 ...
.100.000 ...
.100.000 ...
.100.000 ...

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
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STATEMENT AS OF JUNE 30, 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) *
. UV ... |Pacific Life Services Bermuda Limited ........ Pacific Life Holdings Bermuda Limited ...... Ownership .100.000 ...|Pacific Mutual Holding Company ......... .
Pacific Life Re Global Limited .
Pacific Life Re International Limited .
Pacific Life Re (Australia) Pty Limited ..
Pacific Life Re Holdings Limited ..
Pacific Life Re Limited ...........
Pacific Services Canada Limited
UnderwriteMe Limited ...
UnderwriteMe Technology Solutions Limited
UnderwriteMe North America Corp. ........
UnderwriteMe Australia Pty Limited

..|98-1012719 ..

..|Pacific Life Re Holdings LLC ...
. |Pacific Life Re Global Limited .
.|Pacific Life Re International Limited
..|Pacific Life Re International Limited
..|Pacific Life Re Holdings Limited ....
.. |Pacific Life Re Holdings LLC ...... . | Ownership..
. |Pacific Life Holdings Bermuda Limited . Ownership..
. [UnderwriteMe Limited .. | Ownership..
.. |UnderwriteMe Technology Solutions Limited |Ownership..
. |UnderwriteMe Limited ........... . | Ounership..

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

..}.100.000 ...|Pacific Mutual Holding Company ...
..}.100.000 ...|Pacific Mutual Holding Company ...
..}.100.000 ...|Pacific Mutual Holding Company ...
..}.100.000 ...|Pacific Mutual Holding Company ...
..}.100.000 ...|Pacific Mutual Holding Company ...
..}.100.000 ...|Pacific Mutual Holding Company ...
..}.100.000 ...|Pacific Mutual Holding Company ...
..}.100.000 ...|Pacific Mutual Holding Company ...
..}.100.000 ...|Pacific Mutual Holding Company ...

.100.000 ...|Pacific Mutual Holding Company

..[46-0520835 ..
..[98-0391994 ..
..[98-1018533 ..

87-4269708 ..

. IF 2010-355 N Rock Island LLC ... . |Pacific Life Insurance Company Influence..
95-3433806 .. Pacific Life Foundation ..... . |Pacific Life Insurance Company Influence..
Pacific Life Funding, LLC .. .. |Pacific Life Insurance Company Influence..
Pacific Life Global Funding .. . |Pacific Life Insurance Company Influence..

E55555555555558558

................. . Pacific Life Global Funding I1 . Pacific Life Insurance Company ... .. | Influence

........................... 93-6392580 .. | ..eeevrrrrnnns Pacific Life Group Trust .........eevvvvvvvvvvnnnns [0 Pacific Life Insurance Company ............... | Influence
Pacific Life Insurance Company Retirement

........................... 95-1079000 .. Incentive Savings Plan eeeeeeei] o OTH....... [Pacific Life Insurance Company ... Influence

........................... 95-1079000 .. Pacific Life Short Term Funding, LLC ... ..DE.....]......OTH....... |Pacific Life Insurance Company ... Influence

Pacific Pilot Funding ..CYM... Pacific Life Insurance Company ... Influence

Pacific Pilot Funding I11 ..CYM.... . |Pacific Life Insurance Company Influence..

.......... Pacific Select Fund .. MA..... Pacific Life Insurance Company ... Influence

Asterisk Explanation

0001 ... Entities over which Pacific Life Insurance Company has significant influence or beneficial INTErest, DU [itt1e 0 MO OWNEISNID. euiiiiiiiiii oottt e et e et e ettt e et e e et e e e aeeeeaseeeaaseeessseesasee e st eeeasaeeanseeeasseeaaseeeeaseeenseeanssaeanseeeasseeeasseeeaseeeanseeaasseeesseeeanseeensseeanseeessseeanseeeanseeessseeanseeennseeensseesnseeennsasenneennns




STATEMENT AS OF JUNE 30, 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. .............. NO

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 YES

Explanation:

Bar Code:

T SO RN ARV

9 7 2 6 8 2 0 2 4 4 9§ 0 0
MO AT R

9 7 2 6 8 2 0 2 4 3 6 5 0
e |
XXXV [Document Identifier 445]

9 7 2 6 8 2 0 2 4 4 4 5 0 0
byt | NIINLAM AN QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 7 2 6 8 2 0 2 4 4 4 7 0 0
resassssetais = | IR A A
Actuarial Guideline XXXVI [Document Identifier 448]

9 7 2 6 8 2 0 2 4 4 4 8 0 0
vttt e e | AR RO

9 7 2 6 8 2 0 2 4 7 0 0 0 0

0

o
—

0 2
0 2
0 2
0 2
0 2
[]

o o
I — E—
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STATEMENT AS OF JUNE 30, 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 4,061,839 ..o 7,781,902
2597. Summary of remaining write-ins for Line 25 from overflow page 14,061,839 17,781,902

15



STATEMENT AS OF JUNE 30, 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 20,112,500 121,046,264
2.2 Additional investment made after acquisition .... 9,666,461 468,915
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 16,954,760 ... 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) 510,387,177 497,329,191
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) 25,964,101 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.coveviuiiiiuiieeieieeceeeeceeteeeteee ettt s s seese s ese e sensesessssessesesessesessesesesennesenes |reeneeenenen. 403,807,122 [ 1,656,931,455
3. Accrual of discount ORI ISTURURTUSRPRRRE. 3L 0 .Y £ I 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) 6,616,515,756 6,402,614,097
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STATEMENT AS OF JUNE 30, 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

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

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

1. NAIC 1 (a)
NAIC 2 (a)
NAIC 3 (a) ...
NAIC 4 (a)
NAIC 5 (a)
NAIC 6 (a)
Total Bonds

BONDS

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

1,486,402

S 152,543,206 |....
R 94,308,336 |....

200,000

............ 103,016,951
............. 49,234,309

2,711,171

................. (2,429,382)
................ (11,803,140)
................. 15,415,661
..................... (181,927)
..................... (312,296)

2,428,610

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

1,486,402

............ 3,850,941,184
............ 2,714,789,256
................. 38,786,326
................... 1,815,154
................... 1,725,113

1,403,841

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

3,555,061

6,514,266,405

247,051,542

154,974,599

3,117,526

6,514,266,405

6,609,460,874

6,397,666,985

10. NAIC3
11. NAIC4
12. NAIC5
13. NAIC6
14. Total Preferred Stock

PREFERRED STOCK

15. Total Bonds and Preferred Stock

6,514,266,405

247,051,542

154,974,599

6,609,460,874

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 JUNE 30, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

‘ Paksj for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended

Year To Date

December 31

1. Book/adjusted carrying value, December 31 Of PriOT YEAI ........c..ooiiiiiiieiei ettt e seesse e e e saees [eseee e s e s 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
7. Deduct amortization Of PrEMIUM ........oiiiiiiiiei ettt ettt b e et eae e sheesheesbeesbe e beenbeenbeansesaeesanesneesbeesbeenbeensesnses |ooueeisesineseeses s saeesaeenes
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiii e |
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-748-9) .......ccoiiiiiiiiiiiieee e o
11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (Line 10 minus Line 11)

S103




-

S © ® N o o s w N

_ A
N =

3.2

3.3
4.1
4.2

STATEMENT AS OF JUNE 30, 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) ON AAGIIONS .............ceueiiiiuieeeereiiieesetesetetee e sese s s sese s s sssseseses s ssssesese s ssssssesesessssssssesesesssssssesesesassssnsesesesss teebebesssnsstsssetanns 833,692
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 (6,212,465)

SSAP No. 108 adjustments

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 (3,235,523)
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 (3,235,523)
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 (837,348)
Adjustment to the Book/Adjusted Carrying Value of hedged item

... 72,628
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes (22,200,786)

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 (22,200,786)

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 (2,064,133)
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 ............ccccceveveieeeies covrererereseeeeeeens (678,176)
5,571,910

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 ............cccccoveveieieees covrerereresieneeenns (678,176)
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 5,571,910 ..o 5,571,910
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 4,670,230
[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 4,670,230
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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, COIMN 14......cuieiiieieeereeseieeee e e eesee e es s ees s e e e e e e e s8££ 8458282t n st nrens | eeseesenasnaiens (22,200,788)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 4,670,230

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s (17,530,558)
Part D, SECHON 1, COIUMN B ......vueuireereireerceeeeeeeeeseesesseeseeseesees e e e e ee e ee e e e s s e s es s e e e e e e e e e et e s e s ss s e s esseennanes eesessessesscnniens 7,838,886

Part D, SECHON 1, COIUMN 7 ....uiuieeeeereeeeeece e eee e es s esees e e e e e e e e s e a2 s st s et e e esstnas eesesssssseaions (25,369,444)

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

Fair Value Check

Part A, Section 1, Column 16 (22,200,788)

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et et ettt et et et et et et et et et et et et e e et e e e e e e eee e e e e seeneeanse eaeeaeesessesseeseaseas 216,237

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e (21,984,551)
Part D, SECHON 1, COIUMN O ..ot ee s s ees s e ee e e e s s e s s e et es e e e esseenines eesessesssssennions 3,464,326

Part D, SECHON 1, COIUMN 10 .....ouiueereaeeaeececeeeseeeeeeseesees s ees e e ees e e e ee e s ese2s e s es s e e e e e e e e ee e e e en e e sseeseenesnanes eesessssssnaions (25,448,877)

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

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uiuuiuuieiiiiiieiieirete et se b ss ettt eniee | sosessesinsinsneas 4,215,836
Part B, SECHON 1, COIMN 20 ......cuuiuuieuieieiieiieeretseeeeee et sse st se s ssesse st b bbbttt eniee | sosessesiesnsneas 4,670,230
Part D, SECHON 1, COIUMMN T2 .....uiuieieieiieiiei ittt sosessesissinsneas 8,886,066
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF JUNE 30, 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 532,503,394 |................ 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 QISPOSAIS ..........ccoveeieieeeteecieeieeeteteteteteaeae sttt et et es s e s st et esesesesss s s s s sesesesesessassssasesesesessansnsssasesesesens [oesesssesesesesenenenennes (05
6. Deduct consideration received ON ISPOSAIS ............c...cviviueuiueriiieieeeeieietetesesees e esese et sesee et et esesesesesessssesssssesesesesessssasasesasaseses [oeeeessnsennas 468,309,217 |........... 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) ..........cceceiriivrrererereeeeeeeieieeseeseeenenens [ereeeeeeeeeenens 262,993,850 |..cccceeenene 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) 262,993,850 198,800,377
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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

222620601 ... MENLO PARK ... 12/13/2022 ... 838,916 |... 52,269,980
223620301 BURL INGAVE ... . 05/30/2023 ... 3,613,828 ... 12,671,330
223900101 AUSTIN ..... . 07/27/2023 ... O 1,924,468

524900021 . San Marcos ... 04/17/2024 ... 10,125,000

0599999 Mortgages in good standing - Commercial mortgages-all other 10,125,000 6,377,212 84,205,125
0899999. Total Mortgages in good standing 10, 125,000 6,377,212 84,205,125

1699999. Total -

Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

3399999 Totals

6,377,212

10,125,000 84,205,125
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
206630401 ... | MARKHAM . .. 01/08/2007 ..... .1,843,524 |. . (56,338)[. 162,385 |..
210620401 ... | SAN JOSE .. 07/28/2010 ..... ... 10,983,998 |. 87,918 |..
210800501 . |ATLANTA ... .. 12/16/2010 ..... ... 31,049,406 |. 365,089 |..
210970201 ... PEBBLE BEACH .....evvvvieiiiiiiiiiiniinnnns 10/01/2010 26,318,383 238,952 |..
211900301 ... HOUSTON 09/13/2011 Loovsfevnnnnniiins s | 87,170 |oeeeeeeeiiins e 18T [ e e BT [ [ 50,972
213900101 ... | HOUSTON ... ...06/27/2013 ..... 17,896,914 |. 108,764 |..
215900201 . | PINEHURST . ...00/03/2015 L.uui [ e [ 9,360,896 |. .55,086 |..
222801601 . CHICAGO . 01/10/2023 ..o ovvvevvnnnns ceviiiiin |t 18,867,476 592,476 |..

125,112,767

7,040

(55,338)

1,651,641

0299999 Mortgages with pamal repayments

0599999 Totals

125,112,767

7,040

7,040

(55,338)

1,651,641




€03

STATEMENT AS OF JUNE 30, 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 JUNE 30, 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
PPGKAA-4U-4 ......... Aquila Funding ASSET BACKED SER 24-1  7.400% 09/30/41 ....ceeeeemeniiieeeiniiiieeeeenniieeeeenees | eevvviniinnnns feennd 05/10/2024 ..... DIRECT PLACEMENT ... ....10,000,000 |. ....10,000,000 |...
08516*-AA-8 ......... BERLIN STATION LLC SR NT SER A 7.000% 09/30/31 ..eevvunriiiiiiiiiiiiiiiiiiieeecviiinneecciniinees | eeeeeenniieeens fonnnd 04/01/2024 ..... DIRECT PLACEMENT ... 200,000 |. 200,000 |...
097023-DK-8 ......... The Boeing Company SR NT 144A  6.388% 05/01/31 ...eeerrmeiiiiiiiiiieieeeeeeee e eeeeenneees | cevvviniinnnes e 04/29/2024 ..... WELLS FARGO BANK NLA. e eeeeee e e e e et e e e e e e e e e eee e e e e emnne e e e eemnnn e e e eennnnnnneeennnn  reeennnnaaeeeennnnnneeeennnnnnerees Joermnnaanreemnnniannees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
097023-DN-2 ......... The Boeing Company SR NT 144A  7.008% 05/01/64 .......ovviiivnnniiiiiiiiiiiiiniiiiiiinceecvininenees | eeeeeenniieeens il 04/29/2024 ... CITIGROUP SECURITIES INC . .. 15,000,000 |. .. 15,000,000 |...
126650-EF-3 ......... CVS CORPORATION SR NT  6.050% 06/01/54 ...eeeeneeeeeeeeiieeeeeeeeieeeeeeennee e e eeennee e e eennnneeeees | ovvvvnnniinnnns Jeennid 05/07/2024 ..... GOLDMAN SACHS & CO
12669G6-D3-2 ......... COUNTRYWIDE HOME LOANS 2005-13  5.500% 06/01/35 ..eevvviviiiriiiiiiiiiiinieeiiiiiinieecciiinneeees | eeeeeenniieeens foannd 05/01/2024 ..... Interest Capitalization .. .
255123-AA-9 ......... Diversified ABS ASSET BACKED SER A-1  7.076% 05/31/44 05/21/2024 ..... BARCLAYS CAPITAL INC .... 15,000,000 ...
30321L-26-6 ......... F&G Global Funding SEC 144A  5.875% 06/10/27 06/05/2024 ..... J P MORGAN SECURITIES INC ... ....10,000,000 ...
361448-BR-3 ......... GATX CORPORATION SR NT  6.050% 06/05/54 06/03/2024 ..... CITIGROUP SECURITIES INC ..eeeeeneeeeeeeneeeeeenne e e eeenee e e e eenene e e e eemnnn e s e eernnnnaeeeeennnnnnes [oeeernnnnneeeermnnnnneeeemnnnnnnnee Jreeennnnneeeeennnneeees 4,997,950 |oiiiiiiiiins 5,000,000 |...
44148J-AH-2 . .. |HWIRE SERIES 20241A CLASS A2  5.893% 06/20/54 .. 05/22/2024 BARCLAYS CAPITAL INC . 13,000,000 |. . 13,000,000 |.
47587#-AA-6 . ..| JEN HOLDCO 23 LLC ASSET BACKED SER FRN  8.689% 12/15/28 . 04/01/2024 DIRECT PLACEMENT ... ..996,29 |. .. 996,29 |.
50177B-AA-5 . ..|LBA Logisitics SERIES 2024BOLT CLASS A 6.923% 06/15/26 05/21/2024 MORGAN STANEY & CAPITAL SVCS .. . 19,949,538 |. .20,000,000 |.
576323-AT-6 ......... MASTEC INC SR NT  5.900% 06/15/29 06/05/2024 ..... J P MORGAN SECURITIES INC ... 9,995,600 |. ....10,000,000 |...
72703P-AG-8 ......... PLANET FITNESS SERIES 20241A CLASS A211  6.237% 06/05/54 .. 06/06/2024 ..... GUGGENHE IM CAPITAL MARKETS . ....10,000,000 [. ....10,000,000 ...
T44448-DA-6 ......... PUBLIC SERVICE CO COLORADO 1ST MTG  5.750% 05/15/54 ..ceovveeeeeeiiiiieeeeeneieeeeeeenneeeeeene | eevvvvniiinnnns Jeennid 04/01/2024 ..... J P MORGAN SECURITIES INC ... ... 14,962,050 |. .... 15,000,000 |...
758750-AP-8 ......... REGAL REXNORD CORP CO GUARNT  6.400% 04/15/33 ....cevvveniiiiiiiiiiiiiiiiiiineeecciiineeecvniinnes | eeeeeennineens fonnid 05/02/2024 ..... Tax Free Exchange . ... 14,956,641 |. .... 15,000,000 ...
84467F-AA-4 ......... SOUTHPORT ISSUER ASSET BACKED SER 2024  7.652% 05/15/54 ......ceeeeeeeiieeeceniiieeeeceniieeeeeee | evvvviniiinnnns feennd 04/24/2024 ..... JEFFERIES LLC ..10,000,000 |. ....10,000,000 |...
88655A-AG-5 ......... TIF Funding |11 LLC SERIES 20242A CLASS A 5.540% 07/20/49 ......ovvvvviivniiiiiiiniiiiiiniiiniins | eeeeveniieeens o 06/25/2024 ..... WELLS FARGO BANK N.A. ........ ....10,000,000 ...
89616V-AA-8 ......... Tricon Residential SERIES 2024SFR2 CLASS A 4.750% 06/17/40 ....eoveeeeeeeieieeeeiieeeeeeneees | evvvviniiinens e 05/22/2024 ..... NOMURA SECURITIES INTL INC . 7,728,989 | 8,000,000 |...
89616V-AB-6 Tricon Residential SERIES 2024SFR2 CLASS B 5.700% 06/17/28 .....ccevvvvvnviiiinnnnniiiiiiinnnns | eeeeveniiieeens il 05/22/2024 ..... NOMURA SECURITIES INTL INC .... 8,889,059 |..eevvnniiiiiiiiins 9,000,000 |...
89616V-AC-4 . ..|Tricon Residential SERIES 2024SFR2 CLASS C  5.900% 06/17/28 . 05/22/2024 NOMURA SECURITIES INTL INC . 5,926,801 |. 6,000,000 |.
98920M-AA-0 . ..|Zaxby's Funding LLC SERIES 20211A CLASS A2  3.238% 07/30/51 . 05/03/2024 GUGGENHE IM CAPITAL MARKETS . 1,713,499 | .. 1,945,000 |.
98920M-AC-6 . ..| Zaxby's Funding LLC SERIES 20241A CLASS A2l  6.594% 04/30/54 05/03/2024 GUGGENHE IM CAPITAL MARKETS . . 11,750,000 |. . 11,750,000 |.
034863-BF-6 . ..| ANGLO AMERICAN CAPITAL PLC CO GUARNT 144A  6.000% 04/05/54 .. D.. 04/03/2024 MORGAN STANEY & CAPITAL SVCS .. 4,930,850 5,000,000
06875V-AC-4 . ..|Barrow Hanley CLO LTD SERIES 20243A CLASS A2  7.145% 04/20/37 D.. 04/12/2024 ARISTOTLE PACIFIC CAPITAL .. 4,000,000 4,000,000
26874R-AP-3 . ..|ENI SPA SR NT 144A  5.950% 05/15/54 ..........ccuvunnn D.. 05/08/2024 GOLDMAN SACHS & CO ......... 9,882,800 .10,000,000 |.
28249N-AB-7 . ..|EIG PEARL HLDGS SARL SR SEC 144A  4.387% 11/30/46 .. D.. 06/06/2024 ..... ING BARING SECURITIES INC 2,338,500 |.eevvuiiiiiiiinies 3,000,000 |... .. ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 226,143,005 227,856,933 82,385 XXX
BLAOCG-1K-8 .........|BLUE OWL GP 06/12/27 et eennnnne e | e e 05/22/2024 ..... GOLDMAN SACHS & CO ....20,000,000 [. ....20,000,000 ...
90140%-AA-0 . ..| Twin Brook Capital Funding XIV 10/18/28 .. 06/01/2024 DIRECT PLACEMENT ... .. 360,268 |. 360,268 |.
G9312#-AA-1 . .| VISTA EQUITY PARTNERS LLC NAV TL 09/12/28 06/01/2024 Interest Capitalization .. 146,385 |. 146,385 |.
G93120-AA-3 ......... VEPF VII HOLDINGS TL TRANCHE A 02/28/28 ...oeivviiiiiiiiiiii e rciniin | eeeeeeeeeeeens [oa 02/29/2024 ... Interest Capitalization 401,884 |. ..401,884 |...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 20,908,537 20,908,537
2509999997. Total - Bonds - Part 3 247,051,542 248,765,470 82,385 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 247,051,542 248,765,470 82,385 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
31373#-10-0 ......... |FHLB SAN FRANCISC0 CL B oevvuuiiiiiiiuniniiiiiiinisiisiiusiisssiessuiniesseesnnnssesseesnnnseessssnnnsnesse | oeesessnnneeees | ...... 04/18/2024 ..... DIRECT PLACEMENT ... iiiiuuuniiiiinunniiiiints s s siiusti s tssteeei s sesesannssssenessnsssesrsnnnnssssrnsnns  |oeseessnnssesseesnnsesennes 0.000 [ooiiiiiinnniiiiiiinnnns 1,450,900 |.uuuuiiiiiininiiiiiiiiniiiiiiins foeeiiiiiiiiinieiriiin i | ceesseeeeseeinns
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,450,900 XXX XXX
5989999997. Total - Common Stocks - Part 3 1,450,900 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 1,450,900 XXX XXX
5999999999. Total - Preferred and Common Stocks 1,450,900 XXX XXX
6009999999 - Totals 248,502, 442 XXX 82,385 XXX
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STATEMENT AS OF JUNE 30, 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

.. 31394P-PA-5

.. 31394V-N5-5
.. 31395H-RC-6
..31396G-BS-9

.. 35564K-2F-5

.. 35564K-3F-4

.. 35564K-36-2

.. 35564K-E3-9

.. 35564K-H3-6

.. 35564K-L3-1

.. 35564K-P3-7

.. 35564K-T5-8

.. 35564K-X7-9

FREDDIE MAC 2755 CL ZM  5.000% 02/01/34 ....
FANNIE MAE STRUCTURED CL ZA  5.500% 03/01/36

FREDDIE MAC CL VZ ~ 5.000% 10/01/34 ..
FREDDIE MAC 3087 CL NZ ~ 4.500% 12/01/35 ....
Freddie Mac - STACR SERIES 2023HQA2 CLASS M1A
7.335% 06/25/43 ..
Freddie Mac - STACR SERIES 2023HQA3 CLASS A1
7.185% 11/25/43
Freddie Mac - STACR
7.185% 11/25/43 ..o
Freddie Mac - STACR SERIES 2022HQA3 CLASS M1A
1448 7.635% 08/25/42 ......oeeeeiiiiiiieennne
Freddie Mac - STACR 2022-DNA6 CL M1A 144A
7.485% 09/25/42 ..o
Freddie Mac - STACR SERIES 2022DNA7 CLASS M1A
1448 7.835% 03/25/52 ....eeeeeiiiiiiiieeeie
Freddie Mac - STACR SERIES 2023DNA1 CLASS M1A
1447 7.435% 03/25/43 ..oooeeiiiiieeees
Freddie Mac - STACR SERIES 2023DNA2 CLASS M1A
1447 7.435% 04/25/43 ...ooeoiiiiieeiis
Freddie Mac - STACR SERIES 2023HQA1 CLASS M1A
1440 7.335% 05/25/43 ..oveeeiiiiiieeeinns

. 06/01/2024 .

. 06/01/2024
06/01/2024 .
. 06/01/2024 .

. 06/25/2024 .

. 06/25/2024 .

. 06/25/2024 .

. 06/25/2024 .

. 06/25/2024 .

. 06/25/2024 .

. 06/25/2024 .

. 06/25/2024 .

. 06/25/2024 .

Paydoun ...

Paydoun

. | Paydoun ...

Paydoun ...

Paydoun

Paydoun ...

Paydoun
Paydoun
Paydoun
Paydoun
Paydoun
Paydoun

Paydoun

......... 484,766

..101,782

......... 196,624
......... 487,423
...... 1,005,699
....... 1,353,190
......... 939,238
....... 1,335,075

......... 853,707

........... 484,766

.. 101,782

........... 196,624
........... 487,423
........ 1,005,699
........ 1,353,190
........... 939,238
........ 1,335,075

........... 853,707

....9,263 |....

........... 484,766

........... 196,624
........... 487,423
........ 1,005,699
........ 1,353,190
........... 939,238
........ 1,335,075

........... 853,707

... 101,782 |....

........... 484,766

........... 196,624
........... 487,423
........ 1,005,699
........ 1,353,190
........... 939,238
........ 1,335,075

........... 853,707

. 101,782 |....

........... 484,766

........... 196,624
........... 487,423
........ 1,005,699
........ 1,353,190
........... 939,238
........ 1,335,075

........... 853,707

.. 101,782 |..

. 02/01/2034 .

. 03/01/2036 .
. 10/01/2034 .
. 12/01/2035 .

. 06/25/2043 .

. 11/25/2043 .

. 11/25/2043 .

. 08/25/2042 .

. 09/25/2042 .

. 03/25/2052 .

. 03/25/2043 .

. 04/25/2043 .

. 05/25/2043 .
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PHILADELPHIA DEVELOPMENT AUTH PHILADELPHIA PA Redenption 100.0000
..71783D-AD-7 [AUTH FOR INDLD  3.964% 04/15/26 .........ccooee | eunnens . 04/15/2024 . | .eenniiiiiiiiiieeeeiiiiieeens i e 7,225,000 |........ 7,225,000 |........ 7,225,000 |........ 7,225,000 fovvvvvevennnnnne fooveiiiiiiiiiinn o e e foiinns 7,225,000 fooooeiiiiiiiiiee ooeeeiiiiiiiie e eveiiieens 143,200 |. 04/15/2026 . |1.E FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ons 7,225,000 7,225,000 7,225,000 7,225,000 7,225,000 143,200 XXX XXX
FANNIE MAE - CAS SERIES 2023R03 CLASS 2i1
..20753A-CJ-1 | 144A  7.835% 04/25/43 ..coooeeeviiiiiiiiiiiieiees s . 06/25/2024 . |Paydoun .......ooooeiiiiiins | e 626,046 |........... 626,046 |........... 626,046 |........... 626,046 |......ooooiiiins | e e fo e 626,046 |...oooooiiiiiins | e e, 21,264 |. 04/25/2043 . |1.A ........
FANNIE MAE - CAS SERIES 2023R07 CLASS 21
..20753B-AA-0 |7.285% 09/25/43 .....oevniniiiiin [ . 06/25/2024 . |Paydoun .......ooooviiiiiins | e B1,122 |l 931,122 [o.eeeeeeee 931,122 |........... 931,122 [oeveniiiiiiiis oo e e e e B1,122 [ foiiiins o 29,154 . 09/25/2043 . |1.E ........
FANNIE MAE - CAS SERIES 2023R04 CLASS 1M1
..207540-AA-6 | 144A  7.635% 05/25/43 ...cooeeiiiiiiiiiiiiiiens [ . 06/25/2024 . |Paydoun ........ooooeiiiiins i | 1,286,8% |........ 1,286,8% |........ 1,286,895 |........ 1,286,895 [.ococeiiiiiiiies oo i e o s 1,286,895 |.ooooeeeeiiiiies i e o, 42,511 |. 05/25/2043 . |1.A ........
FANNIE MAE - CAS SERIES 2023R02 CLASS 1M1
..20755A-AB-8 | 144A  7.635% 01/25/43 .....oooeeeeieinnnnis s . 06/25/2024 . |Paydoun .......ooooeiiiiiins i e 875,745 |........... 875,745 |........... 875,745 |........... 875,745 [oevvveeiiiiiis oo e e e e 875,745 |.ooveviiiiiiiins | e e 28,811 |. 01/25/2043 . [1.A ........
Fannie Mae - CAS SERIES 2022R08 CLASS 1M1
.. 20755D-AA-4 | 7.885% 07/25/42 ...ccooeeeeeiiieiii [ . 06/25/2024 . |Paydoun .......ooooeiiiiiins | e 261,442 |........... 261,442 |........... 261,442 |........... 261,442 [oveeniiiiiies o e e e e 261,442 [ooevvviiiiiiiinn foiiiins o e 8,845 |. 07/25/2042 . [1.A ........
FANNIE MAE - CAS SERIES 2023R01 CLASS 1M1
.. 207932-AA-2 | 144A  7.735% 12/25/42 .coooiiiiiiiiiiiiiis [ . 06/25/2024 . |Paydoun .......ooooeiiiiiins e e 374,297 |........... 374,297 |........... 374,297 |........... 374,297 v oo e e e e 374,207 [ovvvvveiiiiiinnn foiiiiies oo 13,571 | 12/25/2042 . [1.A ........
Connecticut Avenue Securities SERIES 2023R05
..207942-AA-1 | CLASS 1M1 144A  7.235% 06/25/43 .....ccccoen [eeeennn . 06/25/2024 . |Paydoun ........ooooeiiiiins i | 1,077,853 |........ 1,077,853 |........ 1,077,853 |........ 1,077,853 |ooeeeiiiiiiiiies e [ fos e e 1,077,853 |oooeeeiiiiiiiies i e o, 33,606 |. 06/25/2043 . |1.A ........
FREDDIE MAC FHR 2235 TZ COIN PROGRAM  6.500%
.. 3133TP-60-7 | 06/01/30 ...evvvvvvvvrnnniniiieiiiiiiiiniiiiiiniinnnes [ eeeeenn . 06/01/2024 . |Paydoun .....coooeeeeiiiiins e e 1,807 |l 1,807 [oeeennnnnne 1,510 [oeeeeinnns 1,669 [oevvveiiiiiiiinn ferniiiiinne LI R R JECIC T R R 1,807 [eeeeeniiiiiiinn o e 65 [. 06/01/2030 . |1.A ........
FANNIE MAE STRUCTURED CL ZJ  5.500% 09/01/33
LB1393E-NB-8 | eeviiiiiiiiiieeeeieeeeeeeee [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins v e, 85,667 [............ 85,667 |............ 81,473 |.......... 83,968 |..ocooiiiiiiiins |oeieeeens 1,699 [ovviiiiiiiiiins [ 1,699 [ovvviiiiiiiiies [ L1 A U R (SO N 2,036 |. 09/01/2033 . [1.A ........
FANNIE MAE STRUCTURED SER 2004-35 CL AZ
..31393X-V8-7 |4.500% 05/01/34 ...ooooeeeiiriiiiii [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foneiiiiniiis e 27,587 foeernnnnnen 27,587 |oeeennnnee 23,184 |l 25,693 [oevveeiiiiniinn foeeeiinn 1,803 [oviiiiiiiiiiies [ 1,893 [oveiiiiiiiiiins [ /07 RO R SR RN 514 |. 05/01/2034 . [1.A ........
FANNIE MAE STRUCTURED 2004-67 CL ZA  4.500%
L. 31394A-M3-7 109/01/34 oo [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins v e, 60,375 |[............ 60,375 |............ 52,212 [oeeeennnee 57,028 |ooeeiiiiiiiiies oo [T 7.7 PO N FCTR< 77 FO (S04 AU IR [ R, 1,119 |. 09/01/2034 . [1.A ........
FANNIE MAE STRUCTURED CL Z ~ 5.000% 04/01/35
LB1304C-6F-4 | [ . 06/01/2024 . | Paydoun ... . 04/01/2035 . [1.A ........
..31394D-QR-4 |FANNIE MAE CL Z  4.500% 05/01/35 . |. 06/01/2024 . | Paydown . 05/01/2035 . [1.A .
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MAS ASB COGEN LLC FULTON CNTY GA DEV AUTH
..359900-3X-3 [TAXBLE ~ 6.132% 04/01/25 ......ccvvvvnnviviiinnnns | unnnns . 04/01/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn e 194,000 |........... 194,000 [oeeeennnnns 193,922 |........... 193,993 [.oovvviiiiiens oot L O A L O R 193,997 [ooovviiiiiiiiins e, N O 3 [ 5,048 |. 04/01/2025 . ]2.C ........
NATIONAL PUB FIN GUAR - MBIA SER B MBIA Redemption 100.0000
.. 476624-BH-3 [5.470% 05/15/27 .oevvveniiiiiiiiiiiiiiiiiiiineeeeen | s L 05/16/2024 . | .evnniiiiiiiieeeeeiieeeees i e 45,000 |............ 45,000 |............ 45,000 |............ 31 O U R F L 00 U U (SRR AN 21,470 |. 05/15/2027 . |1.D FE ....
MUNICIPAL ELEC AUTH GA PROJ J PROJ J  6.637% Redemption 100.0000
..626207-YF-5 [04/01/57 .oevvviiiiiiiiiiiiiiiiiiiiininciiiienneeeinn | s . 04/01/2024 . | eevenneeeiiiieeeeiiiiieeees i e 121,000 |.......... 121,000 [oeeeennnns 121,000 [oeeeenenns 172 100 O O N S RN (RN 121,000 [ovvvvvvvvivinnnn forviiiiins fovii e 4,015 |. 04/01/2057 . [1.G FE ....
MUNICIPAL ELEC AUTH GA PROJ J PROJ M 6.655% Redemption 100.0000
..626207-YM-0 [04/01/57 .uvvviiiiiiiiniiiiiiiiiiininiiiiiiniiiiins | neeees . 04/01/2024 . | .eenniiiiiiiiiieeeeiiiiieeees i et 132,000 [........... 132,000 |eeeennnnns 132,000 Joeeennnnns 200 O S O T (PO PPPP TTTOOr 132,000 |oveeeeeeeeeees Jeeeviiiiiiiiees o foviiiiinnn, 4,392 |. 04/01/2057 . |1.F FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 13,017,596 13,017,5% 12,984,445 13,003,390 14,201 14,201 13,017,503 3 3 440,279 [ XXX XXX
ADJUSTABLE RATE MORTGAGE TRUST 2006-2
..007034-AF-8 |4.535% 05/01/36 ...coooeeeeeiiiiiiiiiiiiiiiiiieeeees [ . 06/01/2024 . |Paydoun .....ooooeeeieiiiins Jonenniiii e 325 [ 325 [ P4 PO, 272 O N [CZ 3 IO RN L7 O R 325 | e e e 6 |. 05/01/2036 . |5.A FM ....
AGATE BAY MORTGAGE LOAN TRUST MTG LOAN TR
..00842A-AD-1 |2015-4 C  3.496% 06/01/45 .......evvvvvrnnnnnnnn [ereeenn . 06/01/2024 . |Paydoun ......cooeeeiiiiiins foniniiniii | 6,558 |.eooeeiinns 6,558 |............ 6,567 |t (1K U N [£5)] R R [£2] SRR R LT O R RN 96 |[. 06/01/2045 . |1.A FE ....
AMER|SOURCEBERGEN CORPORATION SR NT  3.400%
..03073E-AL-9 |05/15/24 oo [ . 05/15/2024 . |Maturity ....ooeveeeninnnnn Jooveniniiiis s 5,000,000 |........ 5,000,000 |........ 4,985,750 |........ 4,999,378 |ooeevviiiiiiiens e (7720 PO (77200 P LR[040 U A R RN 85,000 |. 05/15/2024 . [2.A FE ....
ARROW ELECTRONICS INC SR NT ~ 6.125% 03/01/26
L 042730-AD-3 | eeeiieiiiiiiiieieeeeeeeeeeeeeeeeeee [ . 04/11/2024 . | Call 100.0000 ..... foeeeeniiiiiiiiiiin oo 10,000,000 |...... 10,000,000 |........ 9,998,100 |........ 9,998,595 |..ccevviiiiiiins ferniiiiinns (VN R L(V N R 9,998,765 |...eevvvevennnnn fornnnnnne 1,235 |t 1,285 o 374,306 |. 03/01/2026 . |2.C FE ....
BX TRUST SERIES 2022GPA CLASS A 144A  7.404%
..05608U-AA-6 | 08/15/25 ....cooeeeiiiiiiiiiii [ . 04/15/2024 . |Paydoun ......cooeeveiiiiins e e, 137,516 |........... 187,516 |.......... 137,001 |...coeeeee VA K- T R U LT A R, LC T PP R BTN (T U R (U R, 3,495 |. 08/15/2025 . |1.A FE ....
BX TRUST SERIES 2022GPA CLASS B 144A  7.993%
..05608U-AJ-7 |08/15/25 .oooooviiiiiiiiiiiii [ . 04/15/2024 . |Paydoun .......oooeeiiiiiins e e, 68,758 |[............ 68,758 |........... 68,500 |............ 68,669 |......ooovvviinr ferniiiiiinnnns L1 IO R L1 SR R 68,758 |.oooeeiiiiiiiins e e o 1,864 |. 08/15/2025 . [1.A FE ....
BANC OF AMERICA FUNDING CORP 2006-3  5.500%
..058931-BD-7 |03/01/36 .eevvvviiiiiiiiiiiiiiiiiiieiieeeceeeeeeeeens [ . 06/01/2024 . |Paydoun .....ccooeeeiniiiins foviiiiiii e 2,936 |oeeeiiinnnns 3,533 [oiiinnnnne 3,234 [ TR T R R (5170 1 PO (5170 1 PO 2,936 | i e o 80 |. 03/01/2036 . |3.C FM ....
BANC OF AMERICA FUNDING CORP 2003-3  5.500%
..05946X-EY=5 | 10/01/33 ..oovvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeens [ . 06/01/2024 . |Paydoun .....coooeeeeiiiiins e e, 17,666 |............ 17,666 |............ 16,998 |............ 17,425 | e 2 I PO 2 I PO N 17,666 [.eeeiiiies oo e e 405 |. 10/01/2033 . [1.A FM ....
BANC OF AMERICA FUNDING CORP 2 5.500%
..05946X-P8-0 | 10/01/35 .oovvviviiiiiiiiiiiiiiiiiiiiiccciieeeeeeeens [ . 06/01/2024 . |Paydoun .....coooeeeieiiiins foriiiinni e 4,203 |oeeeiinnens 17,038 |ooeveveenes 15,948 |............ 16,930 |ooovvviiiiiiiins feveenee [QETR:10K) ) PO RN [QE2R:10K) 1 A N L3V RO R RN . 723 |. 10/01/2035 . [5.A FM ....
BANC OF AMERICA MTG SECURITIES SECUR 2004
..05048X-T3-5 |5.624% 02/01/34 ..coooeeeiiiiiiiiiiiiiiiiiiiieens [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foeiiinniii e 6,213 [oeeiiiinnes 6,213 | 5219 [ 5,568 [ocooiiiiiies oeeiiiiens (ST P N (SIS N 6,213 | e e o 288 |. 02/01/2034 . [1.A FM ...
BANC OF AMERICA MTG SECURITIES SECUR 2004
..05949A-DG-2 |6.470% 05/01/34 ...ooovvvvviiiiiiiiiiiiiiiiiiieieens [ . 06/01/2024 . |Paydoun .....coooeveiiiiiins Joveiiiini e, 19,795 |ovevveeens 19,795 |........... 17,345 |............ 18,515 |ovvviiiiiiiiins e 1,280 [ oo 1,280 [ oo B Y R RN 400 |. 05/01/2034 . [1.A FM ....
BANC OF AMERICA MTG SECURITIES SECUR 2004
..05940A-XG-0 |5.194% 12/01/34 ..ooooiiiiiiiiiiiiiiiiiiiii [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins Joneiiiinn e 13,682 |............ 13,682 |............ 13,428 |............ 13,549 [ oo LI ISR RN LI SRR R 13,682 |ovvveviiiiiiins forneniiiiiiiiis o 307 |. 12/01/2034 . [1.A FM ...
BANC OF AMERICA FUNDING CORP 2006  5.750%
..059490-AT-2 |03/01/36 .eovvvvviiiiiiiiiiiiiiiiiiiiiicciceeeeeeeees [ . 06/01/2024 . |Paydoun ......oooeeeiiiiiins Joneniiinis e 434 o 667 [oevrrriininnnne 649 |.oooiiiiiiins [51: 0 U N [22X) 1 PO (225 1 PO N L O R R RN 17 |. 03/01/2036 . |4.A FM ....
BRAZOS SANDY CREEK CRK SR NT SER 200  6.540% Redempt ion 100.0000
.. 10623%-AA-4 1 06/30/24 ..o [ . 06/30/2024 . | .evviiiiiiiiiiiiiiiiiiiniinnns | | 3,165,249 |........ 1,207,636 |.......... 861,179 |............ 42,561 |....... 848,972 |ooveiiiiiiiiins | s 848,972 |.oooeeiiiiiiins et 2,717 | e 454,071 |....... 454,071 |........... (51,065) |. 06/30/2024 . 16. * .......
BRISTOL MYERS SQUIBB CO SR NT  3.625%
L 110122-DB-1 | 05/15/24 e [ . 05/15/2024 . |Maturity .....oeeveveennnnn Jooreniiniiins s 2,500,000 |........ 2,500,000 |........ 2,496,368 |........ 2,499,625 |.....coovvviiinn fevniiinnnns KT PO KT T PO N 2,500,000 [oiiiiiiiies oo e e 45,313 . 05/15/2024 . |1.F FE ....
CIM TRUST 2019-J2 CL A1 144A  3.500%
.. 12558T-AA-5 | 10/01/49 ..ooovvviiiiiiiiiiiiiiiiiiiiiiicciicieeeeeees [ . 06/01/2024 . |Paydoun .....coooeeeieiiiins v e, 4,537 ...l 44,537 |oveeiieeans 45,205 |............ 45,158 |ooeeiiiiiiiiies |, [(:74) ) AR RN [(:74) ) SR AR 4537 [oiiies e e e 650 |. 10/01/2049 . (1.A FE ....
CITIMORTGAGE ALT LOAN TRUST LOAN TR -2007
..12566Q-AD-5 |6.000% 01/01/37 oooeeeiiiiiiiiiiiiiiiiiieees [ . 06/01/2024 . |Paydoun .....coooeeeieiiiins v e, 14,810 |............ 21,916 |............ 18,407 |............ 2,764 |ooeiiiiiiiiiies e e e e e 20,278 [oooeiiiiiiiiiies e (14,468) |....... (14,468) |..oovvvveeennns 657 |. 01/01/2037 . [4.C FM ...
COUNTRYWIDE HOME LOANS 2005-17  5.500%
.. 12669G-5T-4 109/01/35 ..ooooeeiiiiiiii [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiiiniiis e 2,262 |eeeeiienns 1,224 | e e e o e e s e o 2,262 |oeeennnn 2,262 |ooeeeeeenns 1,948 |. 09/01/2035 . [1.A FM ...
COUNTRYWIDE HOME LOANS 2005-13  5.500%
.. 12669G-D3-2 | 06/01/35 .oovvvvviiiiiiiiiiiiiiiiiieieeceneeceeeeeens [ . 02/01/2024 . |Paydoun ....cooooeeiiiiiiins i |l 9,816 |[.eennneee 64,771 |l 36,073 |ooeeeiiiiinenns ()] R R T s | I P AR R R 9,816 |....eeee. 9,816 [cevveerennnnnne 835 |. 06/01/2035 . [1.A FM ....
COUNTRYWIDE HOME LOANS 2005-12  5.250%
.. 12669G-XM-8 | 05/01/35 ..ooooeiiiiiiiii [ . 06/01/2024 . | Paydoun ... . 05/01/2035 . [4.C FM ...
..127656-A*-7 |CAERUS GNB ABS | LLC  7.480% 04/28/40 ....... | ....... . 04/25/2024 . |Paydown ... . 04/28/2040 . |1.G PL ....
CHASE MORTGAGE FINANCE CORP 2019-ATR CL
..16159G-AC-3 [83.500% 07/01/49 ..eevvviiiiiinnnnniiiiiiiiiniiiins | nnnens . 06/01/2024 . | Paydoun . 07/01/2049 . |1.A FE ....
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CHASE MORTGAGE FINANCE CORP 2019-1 CL A
..1615911-AC-8 [3.500% 03/01/50 ..evvvvniivvirniniiiiiiniiinieiiinn | neenns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 36,680 |............ 36,680 |.eeeennnnns 37,144 |............ FY /P (VI P R [Z0)) F R (0D F R L 1V ) ) R RN 608 |. 03/01/2050 . |1.A FE ....
CHASE MORTGAGE FINANCE CORP 20  5.500%
LAB1620-MR-7 [ 10701735 wevveiiiiiiieiervieceieeeenn | s . 06/01/2024 . | Paydown ... . 10/01/2035 . |[1.A FM ...
CITICORPORA .
L AT2973-8D-7 [ 02/01/36 wovveeiiiiiiiiiiiiciiieececcini e | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 3,745 | 3,745 |oooiiiiinnnns 3,624 |............. FC (0T FOR F 7 R O, L. O F [T LT U KPR E R RN 86 |. 02/01/2036 . |1.A FM ....
CITICORPORATION MTG SECS INC SECS 2006-2
L 17310A-AK-2 [5.750% 04/01/36 oevvveniviiiniiiiiiiiniinieeiinn | s . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 1,579 [ooiiiiennnns 2,200 fooiiiiiinnnns 2,191 | P/ R RN (WA D PO (WA (O TN L IS-7CC N R FO R R RN 55 [. 04/01/2036 . [3.A FM ....
COLONY AMERICAN FINANCE LTD 2019-1 C  4.226%
L21B72F-AE-7 [ 03/01/52 ovvviiiiiiiiiieiecciieeceiieeeen | s . 06/01/2024 . |Paydonn ....cevvevveviinnnn foovvvninineiiiinns Jovnens 1,100,842 |........ 1,100,842 |........ 1,100,836 |........ 1,100,836 [oooivvveeinenns fooriiiiinnns [ P RN (S P FN LI (0872720 R AR IR AN 49,532 |. 03/01/2052 . [1.E FE ....
COREVEST AMER FIN 2022-1 CL A 144A  4.744%
L21B73E-AA-T [ 07/01/52 weveiiiiiiiiiieiiiiiiien i eeeeen | s . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 443,275 |...oovnenns 443,275 |oeeennnnnn 43,256 |..oeennnnn. 443,260 [...ocovvnnieienn fooriiiiinnnnns LT PO AN LIS PR A3.275 [ oo [ s 11,375 |. 07/01/2052 . |[1.A FE ....
CREDIT SUISSE MORTGAGE CAPITAL MTG CAPITAL
..225470-P7-2 (2006  5.500% 04/01/36 ....ooevvvvvenniiriiinnnnns | nnnnns . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 2,045 [oeeiiiine 2,045 [.....ooeeeens 1,839 | 0T S R R R R R 201 R R R AN 47 . 04/01/2036 . |5.A FM ....
Diversified ABS Phase VI LLC SERIES VI CLASS
.. 25512V-AA-7 [A 7.500% 11/28/39 ....covvviiiiniiiiiiiiiiiiiiens | s . 05/28/2024 . |Paydonn .....eeuuvvviiiinnnn foevenniinineiiiins o 101,674 |.......... 101,674 |oeeeennnnns 99,001 [.....cvvnnns 99,215 [ooeviiiiiiiiiies [ PR R RN PRI R RN 101,674 [oooeeiiiiinnes oo [ s 2,827 | 11/28/2039 . |2.A FE ....
Ellington Financial Mortgage T SERIES 2024RM1
..26843H-AA-6 [ CLASS A1A  4.500% 03/25/54 ....cevvvvnnvvviinnnn | nnnnns . 06/25/2024 . |Paydonn .....eevnvvviiiinnnn foevenniininniiiiins Joninns 252,566 |........... 252,566 |........... P v R R RN 28,376 |oeeeeiiiiiinnns s 28,376 |oeeeeiiiiiinns e 252,566 [..oooeevvninnns fooriiiiii [ s 1,646 |. 03/25/2054 . |[1.A FE ....
ENTERGY LOUISIANA INC 1ST MTG ~ 5.400%
.. 293641-AK-4 [ 11701724 oeeeeiiiiiiiiiiiiiiieeeen | s . 04/10/2024 . | Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 5,000,000 |........ 5,000,000 |........ 4,982,900 |........ 4,998,648 |.....coovviiiin Joerinnnnnnns L2 R F L2 R M 4,999,003 |.iviiiiiiinns foveeniiinnns 907 |eerrninnnns 907 |oveeennnnns 119,250 |. 11/01/2024 . |1.F FE ....
EVERBANK FINANCIAL CORP LOAN TR 2018-1 CL
..20978C-AA-8 [3.500% 02/01/48 ...ovvvviiiiiiniiiiiiiiiiiniiiiinn | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 33,006 |............ 33,006 |............ 32,634 |............ 7K T O R P21 R E P21 R E B0 R O R RN 508 |. 02/01/2048 . |1.A FE ....
FNA Trust SERIES 20231A CLASS A1 144A
..30327H-AB-1 [6.900% 04/15/38 ...ovvvviiviiiniiiiiiiiiiiinieiiinn | s . 06/15/2024 . |Paydonn .....cevevvvvriinnnn foveinninnieiiiinns Jovnees 1,189,001 |........ 1,189,001 |........ 1,189,090 |........ 1,189,000 [oevivvivveninns forrviiiiins LI PO AN L PO A 1,189,091 |oveeniiiiiiiiins foeiniiiiiiins o oo 37,190 |. 04/15/2038 . |1.F FE ....
FLAGSTAR MORTGAGE TRUST TR 2017-2 CL A3 1
..33850R-AC-6 [3.500% 10/01/47 .eevvvvviiiiiiiiiiiiiiiiieeceiinn | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 11,363 [oooeinnnens 11,363 |ooeveennnnns 10,825 |oovveennnnns 10,861 [ooovivviiiieees o L5107 R F L1072 R F R G T R AR RN RN 145 |. 10/01/2047 . |[1.A FE ....
FLAGSTAR MORTGAGE TRUST TR 2021-1 CL A4 1
.. 33852D-AD-3 [2.500% 01/08/51 ..evvvviiiiiniiiiiiiiiiiiieeciiinnn | s . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 219,822 |........... 219,822 |........... 226,073 |........... 2T A R RN (5,645) |veveenniiiiinn Jovninnnns (5,645) |.vvvveniiiiiinn Jovvininnnns 219,822 [oooeiiiiiiiinnns oo [ s 2,217 |. 01/08/2051 . |1.A FE ....
GSR MORTGAGE LOAN TRUST LOAN TR 2006-1F C
..362341-6R-5 [5.500% 02/01/36 ..evvvvnvvvinniniiiiiiniiinneiiinn | s . 06/01/2024 . |Paydonn ....covvnvvvvernnnnn Jevvnninnieiiiinnns foinneneens 3,126 [oeeeriinne 3,534 [oiiiiinnnns 3,338 [.ooovinnnnnn TR R AR [ReicE5) ) AU E (1552 R R, [ LI R R R AN 90 |. 02/01/2036 . |5.B FM ....
GSR MORTGAGE LOAN TRUST LOAN TR 2005-9F CL
..362341-R7-6 [1A1  5.500% 12/01/35 ...ovvvviiriniiiiiiiiiiinns | s . 06/01/2024 . |Paydoun ....ceuvnvvvvernnnnn Jevvnnnnieiiiininns foviiieneens L7 3,630 |iieiinnnns 3,383 [.ooovinnnnnn O O R AN TV Y/ R RN (L5551 P () 84 |. 12/01/2035 . |[1.A FM ....
GSR MORTGAGE LOAN TRUST LOAN TR 2005-9F CL
..362341-R8-4 [1A1  5.500% 12/01/35 ...ovvvviiiiniiiiiiiiiiinns | nennns . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 1,381 | 1,800 [ooeveenenns 1,748 o 1,759 |oeeiiiiiiiiies o (20 PO R [R:<[0) N PO N LR R [N RN R 41 1. 12/01/2035 . |[4.A FM ...
GSR MORTGAGE LOAN TRUST LOAN TR 2005-AR2 CL
..36242D-H7-1 [2A  5.008% 04/01/35 ..ovvveniiiiiiiiiiiiiiiiiins | s . 06/01/2024 . |Paydoun ....cevvnvvvvernnnnn Joevvnnnniiiiiiiinns foiiieneens 8,288 |[....covnnnns 8,288 |..cooeennn 8,284 | 8,286 |..eevviiiiiiinn eriiiinieeens /2 PO RN /2 PO R L1 T R O RN NN 217 |. 04/01/2035 . |1.A FM ....
GSR MORTGAGE LOAN TRUST LOAN TRUST 2005-2
.. 36242D-YD-9 [5.500% 03/01/35 .evvvvvniiiiiiiiiiiieiiiiiineeeees | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 3,995 | 3,995 [.oiiiiinnns 3,731 | 3,980 |eiiiiiiiiiiiin v LT PO AN LS PO AR 3,995 [oooiiiiiiiiiinns feeeiiiiiiiin e [ 94 . 03/01/2035 . [1.A FM ....
GOODLEAP SUSTAIN HM IMP LN TST 2021-4GS-CL-A-
.. 38237G-AA-7 [ 144A  1.930% 07/20/48 ...oevvvvviviniiiniiiiiinnn | s . 06/20/2024 . |Paydonn ......eeveviiiinnnn foovenniininiiiiiins e 149,307 |........... 149,307 |.......... 126,771 |eveeennnnns 128,200 [oveeviiviinnnns fovennnns 4 1 (V7 PO AR 4 1 (V7 PO AR 149,307 . 07/20/2048 . |1.F FE ....
Gracie Point International Fun SERIES 20231A
..383931-AA-0 [CLASS A 7.299% 09/01/26 ....oevvvvvvvvrnnnnens | unnnnns . 06/03/2024 . | Paydown ... .. 215,351 215,351 215,351 ..215,351 .215,351 . 09/01/2026 . |1.A FE ....
Hilton Grand Vacations Trust
..43283G-AB-8 [CLASS B 4.740% 01/25/37 .eevvvnnviviiinnnanees | nnnnns . 06/25/2024 . |Paydonn .....eeuevvviiiinnnn foevennininniiiiinns Joiinns 277,853 [ 277,853 |........... 217,790 |oveevennns - VI P R L O O, (ST PO R 277,853 . 01/25/2037 . |1.F FE ....
Hilton Grand Vacations Trust SERIES 20231A
..432917-AB-8 |CLASS B 144A  6.110% 01/25/38 ... [ [ . 06/25/2024 . | Paydown ... .. 753,320 753,320 753,142 |...........753,163 |.... .753,320 |.. . 01/25/2038 . |1.G FE ....
Hudson Transmission Partners SR SE  4.420% Redemption .
L A4416%-AB-2 [06/31/33 oiiiiiiiiiiiiiir s | s L 06/31/2024 . | eeeeeeeiiiiieeeeeiiiieeees i e 129,644 |........... 129,644 |........... 129,644 |........... 2 O O R RO 129,644 . 05/31/2033 . |2.A PL ....
IROQUOIS GAS TRANSHISSION SR NT 144A  6.100% Redempt ion 100.0000
.. 463556-AD-2 [10/31/27 eevveiiiiiiiiiiiiiiiiiiinieiieni e | s . 04/30/2024 . | eeeeniiiiiiiieeeeeiiieeees i e 500,000 |...ceeennn 500,000 |.......... 500,000 |.......... L0000 O O O R A 500,000 . 10/31/2027 . |2.A FE ....

JP MORGAN MORTGAGE TRUST MTG TR 2005-S3 CL 1A

..466247-A2-9 15.500% 01/01/36 ..vvvveeeiiinniiiiiiiiiiiiiiiiiiis | eeeees . 06/01/2024 . [Paydown ...ooovvovveeeienns foreeieiiiiiiiiiiinns foieiiins 3,368 [............ 3,368 |............. 3,128 |..ooevinn 1,034 [ o foviiiiiiiiiis o o i, 957 . 01/01/2036 . [1.A FM ....
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JP MORGAN MORTGAGE TRUST MTG TR 2019-LTV CL A
..46651H-AC-1 [3.500% 03/01/50 ..evvvvnviiiiininiiiiiiiniiiniiiiinn | neeens . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 21,009 ... 21,009 |......oeeens 21,288 |.....coeeenn 21,185 | |t (1L ) PO R [RESLC) ) PR AR 24 001 R ) R R RN 250 |. 03/01/2050 . |1.A FE ....
Maritime Partners LLC SERIES 20231A CLASS A
..553427-AA-3 [ 144A  7.167% 05/15/63 ....orvvvvvnniiiiiiinnns | nennns . 06/15/2024 . | Paydown ... . 05/15/2063 . |1.F FE ....
MVW Owner Trust SERIES 20
..55400V-AA-9 [6.110% 10/21/41 ..cooiiiiiiiiiiiiiiiieiievciniies | s . 06/20/2024 . |Paydonn ......euviriiiinnnn fevenniininiiiiins e 769,376 |........... 769,376 |.........n. 769,253 |........... Y(C° T A PR RN o1 R O, o1 R A, (I T/ RN RO RN A, 19,123 |. 10/21/2041 . |[1.A FE ....
MVW Owner Trust SERIES 20222A CLASS B 144A
..55400V-AB-7 [6.550% 10/21/41 ..oevvviiiiiiiiiiiiiiiiiiiiiieiiinn | s . 06/20/2024 . |Paydonn .....oevveiiiiinnns Joevniinneniiiiines feens 1,638,752 |........ 1,638,752 |........ 1,638,573 |........ 1,638,608 [..oooovvveennes forriiiinnnns L L F R AL O M 1,638,752 |evvvviiiiiiiinn Jovviniiiiiiiins v Jovveinnnns 41,000 |. 10/21/2041 . |1.F FE ....
MVW Owner Trust SERIES 20232A CLASS A
..55400W-AA-7 [6.180% 11/20/40 ......ccvvvveniiiiiiiiiiiiiiiiiies | s . 06/20/2024 . |Paydonn ......eeoviriiiinnnn fovenniinineiiiiins e 690,149 f........... 690,149 |[........... 690,009 |........... 690,014 |ovvveeiiiiiinns o LIS PR AR LIS PR FRR Lo1e[0 8 1 ) ) M, 17,447 |. 11/20/2040 . |[1.A FE ....
MVW Owner Trust SERIES 20232A CLASS B
..5540011-AB-5 [6.330% 11/20/40 ...oevvviiiiiinniiiiiiiiiiiiieeiinn | s . 06/20/2024 . |Paydonn ......eeveviiiinnnn foevenniininiiiiiins e 690,149 |........... 690,149 |........... 690,089 |........... 690,091 |oovvveiiiiiiins i 51 O O, 52 R FRRR Lo1e[0 8 1 ) ) M 17,871 |. 11/20/2040 . [1.F FE ....
MARSH & MCLENNAN COMPANIES INC SR NT ~ 3.500%
L571748-AV-4 [06/03/24 .oovvviiiiiiiiiiiiiiiiieeeeceiieeeen | s . 06/03/2024 . |Maturity .....ooovviniinns Jovviniiniiiiiiinns foveen 10,000,000 |...... 10,000,000 |........ 9,980,700 |........ 9,999,084 [.cooiviinniinns forriiiinnnns [T R E [T R R 10,000,000 |..eevvvnniieiinn foovernnniniinins Jevvriiiieieenen fovveennnns 175,000 |. 06/03/2024 . [1.G FE ....
MAS RNG HOLDCO LLC SEC SER B 3.650% Redemption 100.0000
L57456#-AB-1 [12/31/39 .oivvviiiiiiiiiiiis s . 06/20/2024 . | .. . 12/31/2039 . |2.C PL
..50020U-SH-9 [02/01/35 eevveniiiiiiiiiiiiiiiie e | s . 05/01/2024 . |Paydown .....oeevvvevinnnnn Joevvnninnnniinniinns foveennnn 9,890 [ 9,890 [ 9,804 | 9,849 | o2 e o2 [ e 9,890 [ e [ [ 202 |. 02/01/2035 . |1.A FM ...
MORGAN STANLEY MTG LOAN TRUST MTG LOAN T 2004
..61748H-BQ-3 [5.477% 08/01/34 ..ovvvvniiiiiiiiiiiiiiiiniiiniiiiinn | s . 06/01/2024 . | Paydown ... . 08/01/2034 . |[1.AFM ....
MORONGO BND OF MISSION INDIANS SER A SEC Redenption
L.B61773%-AA-5 [8.320% 07/12/51 oovvveiiiiiiiiiiiiiiciiiineeeees | s . 06/30/2024 . | .eueniiiiiiiieeeeinieeeees i e 53,527 |oerreinns 53,527 |oeeiiiiinn 53,527 |ooeeriiiinn LS R R S R (RN N LS TR R R R RN 1,335 |. 07/12/2051 . |1.G PL ....
MOSAIC SOLAR LOANS LLC SERIES 20223A CLASS B
..61946K-AB-0 [ 144A  7.360% 06/20/53 .....ovvvvvvvnnniieiiinnnn | nnnnns . 06/20/2024 . |Paydonn ......eeviviiiinnnn fovinniinnniiiiiins e 118,210 |.......... 118,210 [ovvvennnnns 115,613 |oveennnnns 115,920 |oovvveeiiiiiiin Jvviinnnns 2,201 | e P2 N FORT FRRR, 118,210 [ooovevivininnns oo [ s 3,534 |. 06/20/2053 . |1.G FE ....
NEI CARDINALS STADIUM LLC SR S 6.180% Redemption 100.0000
..643188-AA-9 [06/30/32 ..evvvnriiiiiiiiiieiiiiecerieeeen | s . 06/30/2024 . | .eeenieeiiiieeeeeiiieeees i e 185,534 |....eennnn. 185,534 |........... 185,534 |........... L O O R RO QLCISTRSCT N R R R RN 11,466 |. 06/30/2032 . [2.B PL
OAKS MORTGAGE TRUST SERIES TR SER 2015-1 CL
..6738M-AC-5 [A3 1  3.500% 04/01/46 ....oovvvvvvnnniiiiiiinnns | nnnnns . 06/01/2024 . |Paydoun ....cevvnvvvieinnnnn Jevennnniniiniinns foiineneens 4,846 |............. 4,846 |...oonnnnnn. 4,942 ...t LN 1o I R R (57 PR AR (57 F R LR L O O O RN 71 |. 04/01/2046 . |1.A FE .
OHI0 VALLEY ELECTRIC CORP SR NT SER 200 Redenption 100.0000
..677730-A@-2 [6.500% 06/15/40 ...evvvvvvvrniiiiiiiiiiieieiiiinnn | s . 06/15/2024 . | .. ....23,325 ... 23,35 ...23,35 |[.... ..23,325 |.. . 06/15/2040 . |2.C ........
PACEWell 5 Trust SER
..69410A-AA-4 [6.635% 04/10/41 ..ovvvvniiiiiiiiiiiiiiiiniinieeiinn | s . 06/10/2024 . | Paydown ... e 123,823 il 123,823 123,820 |vvvennnnn 123,820 |ovveeniiiiinnns Joniniieeennn3 e o3 s e 123,823 [ oo s s 4,275 |. 04/10/2041 . [1.A FE ....
..717081-DM-2 [PFIZER INC SR NT  3.400% 05/15/24 . 05/15/2024 . |Maturity . 10,000,000 10,000,000 ..9,959,700 |. .9,998,244 |.. 10,000,000 170,000 |. 05/15/2024 . |1.F FE ....
Redemption
..731020-AA-4 | CONOCOPHILLIPS 144A  5.951% 05/10/37 .....eee | wunnnns . 05/10/2024 . | .eveeiiiiiiiiiieiiiiiienees e s 230,430 |eeeeennnns 230,430 |........... 230,430 |........... 280,430 [-oieeeenniiieee foreeeniieeeees e e e s 280,430 [ooeeeeeeniiieee foeeeeeeei e et 6,856 |. 05/10/2037 . |1.F FE .
PURENEST FUNDING LLC SERIES 20221 CLASS A1
.. T46246-AA-5 [5.813% 12/05/37 eevvreeeeeeeeeeeeeeeeieeeeeen | s . 06/05/2024 . |Paydomn ...ceeveueeeeeennnnn feeennneeeeennes s 543,929 |........... 543,929 |.....enn.n. 543,929 |........... 543,929 |oeeeiiiieiinnns ereeeeeeennies e e e e 543,929 |eeveiiieiiins e e e 13,121 |. 12/05/2037 . |1.G FE .
REGAL REXNORD CORP SR NT 144A  6.400%
L. 758750-AF-0 [ 04/15/33 .eeeeeiieieeeeeeee e eeeeeneeeee | s . 05/02/2024 . | Tax Free Exchange ....... |oeeeeeiireeeemmnnns Jounnn 14,956,641 |....... 15,000,000 |....... 14,954,100 |....... 14,957 177 |oeeeeeieeeeiies o (536) |+eeveennereeenn oeemnnaens (536) |+eevevnnareeeenn eemnnnn 14,956,641 |oeveeeeiiinis Joeneieneeeines Joereeeeeeens s 525,333 |. 04/15/2033 . |2.C FE
Residential Funding Mtg Sec | MTG SEC |
L. 76111X-P2-3 [5.500% 03/01/36 evvveeeeeeinenieeeeenniieeeeeenn | s . 06/01/2024 . |Paydomn .ceevveneeeeeennnns Joeeennieeeeeeniies foreeeeeeens 8,524 |oceiiieenne 9,564 |............. 8,549 ...t [T 1 I O FUUPPRRRUUPPPT IOPPPRRRUURRPE ASURRRRPPPRR ISUPTRRRPUUPR AP 9,390 |oeeeeriiiiiieeen [eeeeeennnns (866) [.....ce... (866) [eneeeeerennnnn 325 |. 03/01/2036 . [4.C FM
RES ASSET MORTGAGE PROD INC LN 2005-ARS CL 3
L.76112B-YB-0 [4.545% 09/01/35 ...eeeveneieeeeeeiieeeeeeenees | s . 06/01/2024 . |Paydonn .ccevveeeeeeennnns Jeennineeeenniens o 40,776 [l 40,782 [l li87,529 i 89,504 | e 1,278 | e 1278 [ [ 0,782 [ e [ [ 724 |. 09/01/2035 . |4.C FM
Sequoia Mortgage Trust TR 2014-1 CL 2A5 1
..81745N-AR-0 [4.000% 04/01/44 ..ooeeiiiieiiiieieeeeeeeeeeenn | s . 06/01/2024 . | Paydown ... . 04/01/2044 . |1.A FE ....
Sequoia Mortgage Trust TR 2015-3 CL A19 1
..81746L-AU-6 [3.500% 07/01/45 .oveeeeieeiieieeeeeeeiieeeeeenn | s . 06/01/2024 . |Paydomn .ccevvenveeeeennns Joeemniieeeeenniees o 56,212 [ 056,212 [l l86,178 el 86, 181 [ B s o3 [ [ 86,212 [ e [ [ 814 |. 07/01/2045 . |1.A FE ....
Sequoia Mortgage Trust TR 2016 CL 2A1 144
..81746R-AA-7 [3.500% 08/01/46 ....ooeeeeeeeeeeeeeeneeeeeeenns | s . 06/01/2024 . | Paydown ... . 08/01/2046 . |1.A FE .
Sequoia Mortgage Trus
..81747D-AA-7 [4.000% 03/01/48 . 06/01/2024 . |Paydonn .eevveeeeeeennnnns Joovnnnnnnneeennnnnns Jovnneeeeeend,160 oo 4,160 [ 4,227 | 4246 | e (86) [ e (86) [ [ 40180 [ e rrreniieeeieee feeeeeineeeeens 69 |. 03/01/2048 . |1.A FE .
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Sequoia Mortgage Trust TR 2019-3 CL A2 14
..81748B-AB-8 |3.500% 09/01/49 .......ooovvviiiiiiiiiin [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 13,809 [............ 13,809 |............ 14,053 |............ 14,030 |ooevveeiiiiiiins e (7 ) PO N (7] PO 13,809 [vvvvvvvivviiens fornnniiiiiis fo 199 (. 09/01/2049 . |1.A FE ....
STADIUM FUNDING TRUST SER 1 SR 5.000% Redenption 100.0000
..85234#-AB-1 [04/01/39 ..evveniiiiiiiiiiiiiiiiiiinneecciieeen | s . 04/01/2024 . | eevenneiiiiiieeeeeiiiieeees | e 309,408 |........... 309,408 |........... 309,408 |........... B O P Y N R O P 7,735 |. 04/01/2039 . [2.CPL ....
Trademark Royal SR SEC NTS D 4.920% Redenption 100.0000
..89255#-AA-9 [07/01/48 ...ooviiiiiiiiiiiiieeeccccciiin | s L 06/01/2024 . | eeveneeiiiiiieeeeeiiiineees i e 5,99 [eiiiiiinnns 5,99 [coiiunnne 5,969 [.ccconnnnne TR O R (S R LT R N 122 |. 07/01/2048 . |1.F PL ....
U.S. Bank National Association SERIES 20231
..90357P-AV-6 |CLASS B 6.789% 08/25/32 ....cceeveeeeeeeeeeeees e . 06/25/2024 . |Paydoun .........ooooeeiiins Jeniniinininn | 1,705,583 |........ 1,705,583 |........ 1,705,583 |........ 1,705,583 [oooeeiiiiiieiies e i e o s I (T X O S N 51,745 |. 08/25/2032 . |1.F FE ....
WAMU Mor tgage Pass-Through Cer 2003-S11 CL
.. 92022F-GU-6 15.500% 11/01/33 ..ovvvvrviiiiiiiiiiiiiiiiiiiiiieeins oo . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 39,597 |............ 39,507 |ovvvviiins 38,125 |............ 38,876 |oeevvrriiiiiiins ferniiniinnns [\ O RSN [V O RSN R P N 908 |. 11/01/2033 . [1.A FM ....
WASHINGTON MUTUAL MTG PT PASS-THROUGH CER
..930336-23-0 | 2005  5.158% 03/01/35 ...ovvvvvvviiiiiiiiiiiiinns [ . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 7,333 |oveeiiinnnns 7,333 [ooeeinnnnnne 7,217 |oeeeeeeens (L O RN P2 PO AN A PO R < T O S N 161 |. 03/01/2035 . |2.C FM ....
WELLS FARGO MTG BACKED SECS MTG SEC 2019-3 CL
..949831-AA-9 13.500% 07/01/49 ...covvvvvviiiiiiiiiiiiiiiiiiiininns [ . 06/01/2024 . |Paydown .......oooeeeiiiiins e e, 19,385 |oevvveenns 19,385 |............ 19,658 |............ 19,639 |oovvveeiiiiiiins e (70 PO (70 PO B S (SN 288 |. 07/01/2049 . [1.A FE ....
WELLS FARGO MTG BACKED SECS MTG SEC 2019-1 CL
..95001T-AS-4 13.933% 11/01/48 ...oooovveririri [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 13,140 [oeeennnnne 13,140 |........... 13,015 |............ L O N L PO AN L PO A 13,140 [ovvevvevivininns [ fo 246 |. 11/01/2048 . [1.A FE ....
Redemption 100.0000
..96188#-AA-6 |WETT HOLDINGS LLC SR NT ~ 4.310% 12/18/24 ... |....... . 06/30/2024 . | .eeeniiiiiii e ... 34,444 ... 34,444 ... . 12/18/2024 . (2.B PL ..
..20250N-AH-8 |ENBRIDGE INC SR NT ~ 3.500% 06/10/24 ......... A..... . 06/10/2024 . |Maturity .....cccvvennnnes .7,500,000 . 7,474,200 |.... . 06/10/2024 . [2.B FE ..
AIMCO CLO SERIES 202114A CLASS B 144A ARISTOTLE PACIFIC
..00144G-AE-1 |6.936% 04/20/34 .........oooeiiiiiiiiiiiinin, D..... . 05/08/2024 . | CAPITAL .evvvvvvnnnnnnnnnns Jooveeiiieiieeeeeeens | 4,007,320 |........ 4,000,000 |........ 3,835,000 |........ 3,852,525 |..ccvvviiiiiiins feveiinns 15,537 |ovveviiiiiiiiies e 15,537 |ovviiiiiiiiiies e 3,868,062 [.ccooeeiiiiiiins oo 139,258 |....... 139,258 . 04/20/2034 . [1.C FE ....
Atlas Senior Loan Fund CLO LTD SERIES 201913A
..04042V-Ali-4 | CLASS AINR 144A  6.666% 04/22/31 ............. D..... . 04/22/2024 . |Paydoun .......oooeiiiiiiins i e, 526,336 |........... 526,336 [........... 515,810 |........... 517,027 |ooooeviiiiiiiins Joveeeeees 9,300 |oeviiiiiiiiiiins e 9,300 |oeviiiiiiiiiiins e 526,336 [..evvvvvrrnnnnnn forvnniniiiiins oo e 17,845 |. 04/22/2031 . [1.A FE ....
CIFC FUNDING CLO LTD SERIES 20211A CLASS B
.. 12563E-AC-7 | 144A  7.135% 04/25/33 .....ocooeiiiiiiiiiiiinns D..... . 06/25/2024 . |Paydoun .......ooooiiiiiiins i e 740,000 |.......... 740,000 |........... 717,430 |........... 719,694 [oeeeeniiiiiins oo 20,306 |oeoveeiiiiiiiins fernnnnns 20,306 |oeeveiiiiiiiiins fernennnnns 740,000 |ooeeeiviiiiiins foveeiiiiiiiiens feiiiiiiiii o, 35,306 |. 04/25/2033 . |1.C FE ....
CARLYLE GLBL MKT STRAT CLO SERIES 20154A
.. 14311IN-AL-8 | CLASS AR 144A  6.926% 07/20/32 .............. D..... . 04/20/2024 . |Paydoun .......ooooeiiiiiins i | 11,600,000 |...... 11,600,000 |....... 11,453,565 |....... 11,471,677 |eveeeeeiiiiiiins [e0nnnn 128,328 [ [ 128,328 | s 11,600,000 [..oevvveeveennnn fornnmmnnnnninns oo s 390,917 |. 07/20/2032 . |1.A FE ...
CATAMARAN CLO LTD SERIES 20181A CLASS A1R
.. 14900C-AL-9 | 144A  6.685% 10/25/31 ....eevvvrvvvrnnrnnnnnnnns D..... . 04/25/2024 . | Paydoun ... ....667,615 |.......... 667,615 656,399 [...........657,908 [....ccccoeeiiiss |oeeeeinn 9706 |oeeeiiiiiiiiiins [ 9,706 [ouniiiiiiiiiii e 667,615 |.. ....22,783 |. 10/25/2031 . [1.A FE ....
..25152R-XA-6 | DEUTSCHE BANK AG LONDON  3.700% 05/30/24 ... [D..... . 05/30/2024 . |Maturity . R 10,000,000 |...... 10,000,000 ..9,961,900 |........9,998,130 [oeeeevvrrrrnnnns fooeeeeennn 1,870 e 1870 | [, 10,000,000 |.. .. 185,000 |. 05/30/2024 . [2.A FE ....
ENA NORTE TRUST TR NT 144A  4.950% 10/25/27 Redemption 100.0000
1 29248D-AA-0 | 1ot Deveer |- 0478072024 . [ oo [ [ (241,074) |cevenne (241,074) |ovunee. (241,074)|......... (281,074) .o oeereeeeeieiee Joeeeeieieeee Joeeeeeeeeeees ferereieeees oo (241,078) |ovovvevereeiens Joreeeiiiiies oo foeveieinnns 3,244 | 10/25/2027 .|3.B FE ...

GLOBAL SC FINANCE SRL SRL 2020-2A CL  2.260%

.. 37959P-AC-1 | 11/19/40 ... -oon |- 0671772024 . | Paydown .. 437,290 ..394,333 |.. .437,290 . 11/19/2040 . |1.F FE ...

..553205-AC-9 |MP CLO 111 .836% D..... . 04/20/2024 . |Paydoun ... . 1,404,672 01,302,147 |.... 1,404,672 |.. . 10/20/2030 . [1.A FE ...
MADISON PARK FUNDING LTD CLO SERIES 2017:

..55820R-AL-6 | CLASS AR 7.235% 04/25/29 ........cccuunnneeen D..... . 04/30/2024 . [Paydown ......cccoiiiiiiiis feeneiiiies [ 3,275,000 |........ 3,275,000 |........ 3,236,977 |........ 3,243,673 |.cvveiiiiieiis e 31,327 | e 31,327 | e 3,275,000 [oeeeeeiiiiiiies foiiiieeieiii oo e 124,208 |. 04/25/2029 . (1.C FE ....
0ZLM CLO LTD SERIES 20146A CLASS A1S 144A

..67108L-All-3 |6.65%% 04/17/31 ...oooriiiiiiiiiiiiies D..... . 06/20/2024 . [Paydown ......ccevviiiiiiis feeneeeiiiiiees [ 2,430,889 |........ 2,430,889 |........ 2,404,510 |........ 2,408,699 |....ccceeeeeees fenenis 31,190 [coeeeeiiiiies s 31,190 [ooeeeeiiiies s 2,439,889 |.oociiiiiiiiiis e e e 108,502 |. 04/17/2031 . |1.A FE ...
0ZLM CLO LTD SERIES 201615A CLASS A1AR 144A

..67111D-AN-6 | 6.876% 04/20/33 .....cceeevriiiiiiiiiiieeees D..... . 05/23/2024 . [Paydown ......ccceiiiiiiiis feenieiiiiees [ 1,000,000 |........ 1,000,000 |........... 980,690 |........... 983,071 | e 16,929 | el 16,929 | el 1,000,000 |oooueniiiiieiins [ e e 41,484 |. 04/20/2033 . [1.A FE ....
0ZLM CLO LTD 2018-22A-CL-A1-144A  6.649%

SB7T1V-AC-0 | 01/47/31 e D..... . 04/17/2024 . [Paydown .....occvviiiiiiiis foeneeiiiees e 80,585 |............ 80,585 |............ 79,575 |...oeeee.. 79,840 |oveiiieiiiiis e 715 | o 715 | [ 80,585 [..uvveieieiiiis oo e e 2,740 |. 01/17/2031 . |1.A FE ....
0ZLM LTD 2018-18A CL A 144A  6.610% 04/15/31

CBTTI2G-AA-6 | eeeeiiiieee D..... . 04/15/2024 . [Paydown ......ccceiiiiiiiis [t [ 531,896 |........... 531,8% |.......... 524,390 |........... 526,328 [oeeeeeiiiiins e 5,567 |oeeeeeiiiieees [ 5,567 [oeeeeeiiiiiies e 531,895 [oeeeiiiiiiies e e o 17,844 |. 04/15/2031 . |[1.A FE ....
0ZLM CLO LTD SERIES 201820A CLASS A1 144A

..671120-AA-3 |6.636% 04/20/31 ...ooooinniiiiiiiiiieees D..... . 04/20/2024 . [Paydown ......ccoviiiiiiiis feeeeeiiiis [ 50,207 |........... 50,207 |............ 49,408 |............ 49,490 foveviiiiiiiiins i T | o T | o 50,207 |eeeiiiiiieens o e e 1,724 . 04/20/2031 . |1.A FE ...
OAKTREE CLO LTD SERIES 20194A CLASS A1R

..67402C-A0-9 |6.706% 10/20/32 ....oevveeeiiiiiiieeiiiiieee, D..... . 06/18/2024 . [Paydown ......ccvviiiiiiiis [oeeeiiiiieees [, 500,000 |.......... 500,000 |........... 490,470 |........... 491,575 [oeeieiiiiiis e 8,425 oo ol 8,425 |ooiieiiiiins e 500,000 |ooeuiiiiieiens [ e e 22,653 . 10/20/2032 . |1.A FE ....

OAK HILL CREDIT CLO PARTNERS SERIES 201715A
. 67707B-AB-6 | CLASS B 6.956% 01/20/30 ....ccvvveeeennnnnees D..... . 03/28/2024 . [Paydown .....oecveeeeeeein | e 800,000 |.......... 800,000 |........... 792,176 |........... 79,276 oeveeeeeeiiaes oo 1728 oo e 1728 oo o 800,000 J..oeovvieeeeees fereeeeiiiiis e e 24,914 |. 01/20/2030 . |1.C FE ....
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STATEMENT AS OF JUNE 30, 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
Park Avenue Institutional Advi SERIES 20191A
. 70017W-AA-1 | CLASS A1 144A  7.064% 05/15/32 ................ [D..... . 05/15/2024 . |Paydoun ........oooeeiiiiins |oenininiiinns e, 151,640 |........... 161,640 |........... 150,579 |........... SIS I R AN L O N [ R L O O R N 5,432 |. 05/15/2032 . |1.A FE ....
Regatta Funding CLO Ltd. SERIES 20173A CLAS!
..75884B-AC-2 |B 144A  7.029% 01/17/31 U | . 06/17/2024 . |Paydown .......coooeeeieiies |oeneniiniiinnns s 8,000,000 |........ 8,000,000 |........ 7,804,400 |........7,834,125 |.... .. 165,875 | [ 8,000,000 |.. ...367,233 |. 01/17/2031 . [1.B FE ....
SOUND POINT CLO LTD SERIES 20
..83611J-AA-3 | 144A  6.686% 07/26/31 ...oooeeeeeeeieienennenns D..... . 04/26/2024 . |Paydoun ........oooeiiiiiins |oeeiniiinnnns e 363,013 |ooeeeeenns 363,013 [oeeeennee 357,207 [ovvennnne 357,847 [ovvnniiiiis oo 5,167 [ovvviiiiniiinns e 5,167 [ovvvriiniiiiin e B O P 12,389 |. 07/26/2031 . [1.A FE ....
Voya CLO Ltd SERIES 20183A CLASS A1A  6.740%
S 92017K-AA-2 | 10/15/31 v (D . 05/15/2024 . |Paydoun ........oooeeiiiiins |oenininiiinns e, 458,292 |........... 458,292 |........... 452,939 |......oee. 453,395 |oeeviiiiiiiiiins feriiiiinns 4,897 |oviiiiiiiiiiins e LN A O 458,292 [ovvvvvviiiiiiins foriis e e 17,367 . 10/15/2031 . |1.A FE ....
Redemption 100.0000
..G1981%-AA-2 | CAYMAN UNIVERSE SR NT ~ 3.800% 09/30/45 ..... D..... L 03/31/2024 . | eeveeeiiiiieeeeeieiieeees i e 171,479 |........... 171,479 |.......eee 170,187 |........... LA X 7 PO RN B o o B o o L L O O R N 3,258 |. 09/30/2045 . |1.DPL ....
NASSAU AIRPORT DEVELOPMENT CO DEV CO LTD SR N Redenption 100.0000
..P7077@-AF-1 [7.000% 11/30/33 ....oiiiiiiiniiiiiiiiiiiiiienans D..... . 06/30/2024 . | .eeiiiiiiiiiiieeeeiiiieeees i e 150,000 |.......... 150,000 J.......... 150,000 J...oonn.. 150,000 |.vvvvvvvveveeeee fovvvvvvvvnnnnnn fovviiiiiiiiiiiin foiiiiiii o e 150,000 |..vvvvvvvvvnnene fovvviiiiiiiiiins o e 7,938 |. 11/30/2033 . |3.CPL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 129,027,250 127,193,796 125,785,670 124,970,893 848,972 556,619 1,405,591 128,432,889 594,362 594,362 3,598,364 XXX XXX
Twin Brook Capital Funding XI11 Redemption 100.0000
..001398-AA-1 | 10/18/28 .....evvvvviiiiiiiiiiiiiiiiiiiiiiiiiiniieiees [ eeeeenn L 06/27/2024 . | .evviiiiiiiiiiiiiiiiiiiininins | | 3,500,083 |........ 3,590,053 |........ 3,590,053 |........ 2,116,607 |ooeeeeeiiiiiiees e o e o o 3,500,083 [eeveviiiiiininn fornnniiiiiiiiin foi e 646,690 |. 10/18/2028 . |1.E PL ....
Twin Brook Capital Funding XIV Redemption 100.0000
..90140%-AA-0 | 10/18/28 .....evvvvrriiiniiiiiiiiiiiiiiiiiiiiiiiiiiees [ eeeeenn L 06/27/2024 . | .evviiiiiniiiiiiiiiiiiininiins e [0 2,438,780 |, 2,438,780 |........ 2,438,780 |........ 1,782,603 |.oooovvvveiinnnn feveennne L3 {1 PO N L3 {1 PO N 2,438,780 [ooiiiiies oo i e 534,211 [. 10/18/2028 . |1.E PL ....
HARBOURVEST DOVER STREET X INVANT TL Redenption 100.0000
..G42880-AA-4 | 01/05/28 ....covvvviiiiiiiiiiiiiiiiiiiicccecceceeeeens [ . 06/28/2024 . | .. ..3,79 |. 01/05/2028 . [1.G PL ....
VISTA EQUITY PARTNERS LLC NAV TL
..GO312#-AA-1 09/12/28 ..ooooeeeiiiiiiiiiiiiiieeeeec [ . 05/20/2024 .| .eveiiniiiiiiiiiiiiiiiiiiiinnn e e 98,779 | 98,779 i 98,682 [l 98,588 [ o P23 I PP N P23 I PP N 98,779 |ooeeeeieeeieees Joveeiviiiiiiins foveiiiiiiiiiine foriiinnnnee. 4,716 |. 09/12/2028 . [1.F PL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 6,299,117 6,299,117 6,298,870 4,169,253 51,948 51,948 6,299,117 1,189,412 XXX XXX
2509999997. Total - Bonds - Part 4 155,568, 963 153,735,509 152,293,985 149,368,536 848,972 622,768 1,471,740 154,974,599 594,365 594,365 5,371,255 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 155,568, 963 153,735,509 152,293,985 149,368,536 848,972 622,768 1,471,740 154,974,599 594,365 594,365 5,371,255 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 155,568, 963 XXX 152,293,985 149, 368,536 848,972 622,768 1,471,740 154,974,599 594,365 594,365 5,371,255 XXX XXX
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STATEMENT AS OF JUNE 30, 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 CALL SPREAD INDEXED LIFE PRODUCTS GOLDMAN SACHS
OPTION wevivvviiis Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 07/14/2023 |. 07/15/2024 |....ovvvervvvinn fonnnnns 2,429,998]..... 4,505/4,843 |........... 2,591 | [ e 181,500 | .oeeveevnnn |evennnns 181,500 |......... LT U A (54,541)).ceveiiiiiini [ (LR 85/85 ..........
1 YR SPX CALL SPREAD
OPTION Equity/Index |BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 07/14/2023 |.07/15/2024 |.... ....839,9911..... 4,505/4,693 |.. ... 34,8% |... ... 19,479 |. . |85/85 ..
1 YR SPX CALL SPREAD
OPTION wovevvviiis Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 08/16/2023 |. 08/14/2024 |.........cevves |ovvrnn 3,910,007 |..... 4,490/4,82%6 |.......... 116 | [ s 288,533 | ..eeevnnnnn [ 288,533 |......... 163,828 85/85 ..........
1 YR SPX CALL SPREAD
OPTION e Equity/Index |BNP Paribas SA .... ROMUWSFPUSBMPROBKSP83 |. 08/14/2023 |. 08/14/2024 |..........coees |ovvvnnnnns 329,904 (..... 4,490/4,677 |...u.n..... IR A [CIN ORI AP RN 13,571 [ o 13,6571 [ VAT 4 T I, (351573 O FRRN (LR 85/85 ..........
09/16/2024 4842.98 INDEXED LIFE PRODUCTS
..................... ... |EXH 5 ........ [Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 09/14/2023 |. 09/16/2024 |..........cevunn |ooenn 2,850,016 |.....4,505/4,843 |..........20,186 |.....ccevvvnennees |oevennnnnnnnnnnnns forne..... 206,579 e 17,372 [ e (83,033 e |0 85785
09/16/2024 4692.96 INDEXED LIFE PRODUCTS
107 Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 . 09/14/2023 |. 09/16/2024 |.......ccvvvvnns ovvenn 1,710,001 ]..... 4,505/4,693 |.......... LECTR:IC N AU (RPN R, (S22 2 I I 69,248 |.......... 38,507 [coiiiiiiiieeees Jovninnns (223870 PO RN (LR 85/85 ..........
10/14/2024 4701.65
107 Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 10/16/2023 |. 10/14/2024 |.......ccvvvvens |oveennn 1,580,018]..... 437474702 | [ i [ 13,789 [eeeeeeeees o 13,789 |.......... 59,009 |..evvnniiiiiniins foeeennnnn [RZN- VA D) R A, (LR 85/85 ..........
10/14/2024 4556.01
..................... Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5I70UKS573 . 10/17/2023 |. 10/14/2024 |.....oovvvvvnnns |ovvennnnn. 529,996 ... 4,374/4,556 |..oovvvvnnnnniins [ fovvveninnnceennn oo 21,312 o [ 21,312 10,942 [ e (6,8B8)[ e [ |0 e |85/85
11/14/2024 4832.88
107 Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 11/16/2023 |. 11/14/2024 |.....ceevvvvenns |oeeeene 2,259,988 1..... 4,496/4,833 |.....ovvniiiiiinn [ e [ 158,482 [.eveneeeees oo 168,482 |.......... 88,414 [ |t (49,189)).ccvveniviiininns [ (LR 85/85 ..........
11/14/2024 4683.17
107 Equity/Index |BNP Paribas SA .... ROMUWSFPUSMPROBKSP83 |. 11/16/2023 |. 11/14/2024 |.......cccvvvens |oereene 1,300,022]..... 4,496/4,683 |.....ovvniiiiiinnn oo e [ 51,106 [.eveneeees [ 51,106 |.......... P2 T R RPN [RICTE:KL)) R (LR 85/85 ..........
12/16/2024 5073.52 JPMorgan Chase &
..................... Equity/Index |Co. .................. T7HBGLXDRUGQFUS7RNEQ7 |. 12/18/2023 |. 12/16/2024 |.......ccevvunns |oeeennnn2,239,993|.....4,720/5,074 |..ooevvvnnniiiins [ foevveninneeeennn oo 148,627 | oo [ 148,627 |00 95,560 [ v (47,537 e |0 e 85785
12/16/2024 4916.36 JPMorgan Chase &
CALL - Equity/Index |Co. .. 7HBGLXDRUGQFUSTRNES7  |. 12/18/2023 |. 12/16/2024 |.....evvvvvvvnnn foennnns 2,860,000]..... 4,720/4,916 |.. .. 107,391 .. ....107,391 |... P PR (36,375)).. L]0 ........ |85/85 ..
01/14/2025 5123.43
107 Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 01/18/2024 |.01/14/2025 |........cevvves |oevenn 1,690,017 ..... 4,766/5,123 |oevveniiiiinnnns foeeeiinnns 2K PO RPN 109,051 [.eeeeeeees [ 109,051 |.......... 69,366 [......covvnniienns feunnnnnns (R ) R . (LR 85/85 ..........
01/14/2025 4964.72
..................... Equity/Index |BNP Paribas SA .... ROMUWSFPUSMPROBKSP83 |. 01/18/2024 |.01/14/2025 |...........eees |eeennnn2,979,977 |.....4,766/4,965 |.....ovvvnnrnvenns fooeeeeenn 76,854 |oeinnnncnininnnn [o00002109,097 | e ol 109,097 0 ........ [85/85 ..........
02/14/2025 5400.67 WELLS FARGO BANK NA
CALL . Equi ty/Index . KB1H1DSPRFMYMCUFXTO09  |. 02/16/2024 |. 02/14/2025 |......euvvvvvvnn fens 1,919,988]..... 5,001/5,401 |.. ...119,534 ... ... 119,534 |... L]0 ........ |85/85 ..
02/14/2025 5209.15 A
107 Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 02/16/2024 |. 02/14/2025 |....eevvvvvvvnnn foerrnnnnne 490,011 1..... 5,001/5,209 |vvvennivviinnnnns foreeiinnnn PRCIe ) O RN 16,540 [.eeeeeeens | 16,540 (LR 85/85 ..........
03/14/2025 5562.52
..................... Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 03/18/2024 |. 03/14/2025 |............eet |-oeen..1,939,980.....5,150/5,563 |....oovvvnnnvvennn fooeeeeenn 86,524 |ooeinnnnnnniinnnn [ 111,258 | el 111,258 0 ........ [85/85 ..........
03/14/2025 5365.26
107 Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 03/18/2024 |. 03/14/2025 |.......ccevvnnn |ovvennn 1,080,004 ]..... 5,150/5,365 |...cevvnnniiiiinnn foeneeeeens 27,313 | o 34,075 | ceveeeiinnn [ 34,075 | L0/ AR [WAR°CL.)) PO EN (LR 85/85 ..........
04/14/2025 5466.77
..................... Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 04/17/2024 |. 04/14/2025 |.........cevvnn |oeeennnn2,069,981.....5,062/5,467 |....oovvvnnvvvnnn fooeeeeee 93,771 | oo 123,208 | o [0 123,208 48,955 [ e (19,428) e v |0 el |85/85
04/14/2025 5272.9 CALL
........................... Equity/Index |BNP Paribas SA .... ROMUWSFPUSMPROBKSP83 |. 04/17/2024 |. 04/14/2025 |.........ceeves |oevennnn.. 469,990 .....5,062/5,273 |...coovvvnnnvvvnns foneeee e 11947 | ot 15,187 | [ 15,187 B TE [ e (20475 e |0 e 85785
05/14/2025 5666 .41 JPMorgan Chase &
107 Equity/Index |Co. ..eeevvrivirnnnnns 7HBGLXDRUGQFUSTRNES7  |. 05/16/2024 |. 05/14/2025 |.....evvvvvvvnnn fonnnnns 2,819,986 ..... 5,247/5,666 |....ovrvvrnnnnnns |oerennnnn VAR ST R 151,489 [.eeeeeeeecn oo 161,489 |.......... 41,581 [ s [RETRCZ ) O RN (LR 85/85 ..........
05/14/2025 5465.47 JPMorgan Chase &
107 Equity/Index |Co. ..vevvvrvvirnnnnns 7HBGLXDRUGQFUSTRNES7  |. 05/16/2024 . 05/14/2025 |...eevvvvvvnnnn foerrninns 260,0251..... 5,247/5,465 |....oovvvniiiiiinn feeeeees (C05151< ) R T 720 [eeeeeeeas | 7,720 feennnnnens L IRCLCICN PR AN [£EKC5) PR RN (LR 85/85 ..........
06/16/2025 5866. 13
..................... Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 06/18/2024 |.06/16/2025 |............eee. |-ooee...4,109,983.....5,432/5,866 |......cevvnrvvnnn feunnnenn 187,005 |ooveennnnnnnnnnnn foenennna 193,503 | oo [0 193,503 [t 13,195 [ e (6,897 v |0 e |85/85
06/16/2025 5658.1 CALL|
...................................................... EXH5 ........ |Equity/Index [BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 06/18/2024 |. 06/16/2025 |................ [.......1,760,001].....5,432/5,658 |.......ccevvnnnes Jovvennnnnn 45,631 [ o 46,956 [ | 46,956 [ 3,095 | fovneeeee (1,631 v [0 el [85/85 LLiiiieees
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 51,786 833,692 2,432,742 | XXX 2,432,742 1,190,862 (620,264) XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 51,786 833,692 2,432,742 | XXX 2,432,742 1,190,862 (620,264) 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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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 20 22
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit
Hedged, Price, of Un- Un- Total Adjustment Quality
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign to Carrying of
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange Value of Refer-
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in Hedged ence
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. Iltem Entity
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 51,786 833,692 2,432,742 | XXX 2,432,742 1,190,862 XXX
0449999999. Total Purchased Options - Put Options XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX
0489999999. Total Purchased Options - Other XXX XXX
0499999999. Total Purchased Options 51,786 833,692 2,432,742 | XXX 2,432,742 1,190,862 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX
0939999999. Total Written Options - Put Options XXX XXX
0949999999. Total Written Options - Caps XXX XXX
0959999999. Total Written Options - Floors XXX XXX
0969999999. Total Written Options - Collars XXX XXX
0979999999. Total Written Options - Other XXX XXX
0989999999. Total Written Options XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
RCV SOFRR PAY 6.05 Interest (0t 0 | | SOFRR 2.24
02/15/2026 USD/USD ... | 758750AC7 .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/24/2023 |. 02/15/2026 |.......eevvvvven founnns 15,000,000(6.05)  feeeiiiiiiiees e [ 128,031 |......... 240,128 [.evenneees [ 240,128 |......... 149,838 [.vvveiiieieies v [ e 95,758 |
RCV 3.18 PAY SOFRR
05/27/2040 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/20/2023 |. 05/27/2040 |......evvnvvvvnn feunnns 37,000,000 ... 3.18 (SOFRR) |.evvvunvevermnnnns foovervvnnnineinns founnnns (456,648)|..... (3,460,800)( ... [nnne (3,460,800)|..... (1,964,560)[.....cccvvnnnvrnns foumnnnneiiiinns [ e 738,097 | el
RCV 2.98 PAY SOFRR
12/11/2050 USD/USD ... |BOND PORTFOLI0 HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/20/2023 |. 12/11/2050 |......evvnvvvenn feunnns 14,500,000 |....2.98 (SOFRR) [o.euvvvvervnnnnns Jovvvnnnnnneieinnns [ (179,613)f..... (2,017,300) vevvnneeees [nnne (2,017,300))..... (1,017,430)[ oo Jveeeeeciiis [ [ 372,975 | Ll
RCV 3.15 PAY SOFRR
07/03/2041 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/20/2023 |. 07/03/2041 |....evvvnnvvvnn feunnns 13,000,000 ....3.15 (SOFRR) [o.evvvvvrrnnnnnns Jovvnnnniieciinnns [ (161,360)f..... (1,321,767 ceeeneeeen | (1,321,767)....... (721,333)].cevvneeeeennnns fooveevvinicees e e 268,163 | ceeeeennns
RCV 3.42 PAY SOFRR
06/08/2033 USD/USD ... |BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 06/08/2023 |. 06/08/2033 |.. P 27,000,000 [....3.42 (SOFRR) |..eeeveeeeeennnnns [ feees (298,822)|..... (1,144,007 .cevneenen | (1,144,007)..... (1,017,762)]...ccvvvennenne (LR
RCV 3.69 PAY SOFRR
01/26/2054 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/26/2024 . 01/26/2054 |......evvvvvvnnn fonnnns 9,900,000 [....3.69 (SOFRR) |-.evvvvenrvvrnnnn foorerriinniinenes Jovvnnnnns (72,79%)....... (136,484)(...cevvnens |unnnen (136,484)|....... [QECTIEY  EURN R, (LR
RCV 3.81 PAY SOFRR
01/26/2034 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/26/2024 . 01/26/2034 |.......vvvvvvnn foennnns 6,000,000 ... 3.81 (SOFRR) [ceveunvvvrrmnnnnns Joovevmnnieieinns foriennnns (41,048)f......... [R:Z307455) | U (84,205)|......... [REZ307:555) | R KRR (LR
RCV 3.99 PAY SOFRR
05/31/2054 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 05/31/2024 |. 05/31/2054 |....evvvvvvvinnn foennnns 2,500,000 [....3.99 (SOFRR) |.eevvvnnvrvvrnnnnn fooverevniiiiiiins founnnns (2,904)...0unnn.. 99,248 | .ooeeiiin [ 99,248 |.......... Jeic 2 2 R AR R (LR
RCV 1.73 PAY SOFRR
01/11/2042 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/11/2022 . 01/11/2042 |......evvvvvien feunnns 10,200,000 |... 1.73 (SOFRR) [c.evvvvvrrrnnnnnns Joevnnnniieiiinnns [ (202,904)|...... (2,867,427 .ceuveeecn | (2,867,427)....... (469,893)]....evnnvvviinnnns forreiiiii e (LR
RCV 1.75 PAY SOFRR
01/12/2042 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/12/2022 . 01/12/2042 |....evvevvvvnnnn fonnnns 1,800,000 ... 1.75 (SOFRR) [..ooevvvvenneeenes Jovnniiieiiiins [ (36,085)|....... (503,040)( ...cevnnene Jeunneen (503,040)|........ (KT (070 S RN RN (LR
RCV 1.62 PAY SOFRR
02/02/2032 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/02/2022 |. 02/02/2032 |...evvvnrvvvinnn foeeens 2,900,000 ... 1.62 (SOFRR) |-evvvvuenrvvrnnnn fooreeeeinninnenes Jovvnnnnns (59,756)f....... (448,839)] ..evennns [oennnns (448,839)|......... (W27 (<5 R AR RN (LR
RCV 1.86 PAY SOFRR
02/14/2032 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/14/2022 |. 02/14/2032 |......evvnvvvvnn feunnns 13,000,000 ... 1.86 (SOFRR) [o.euvvvvrvvnnnnns Joevnnnniieiiinnns [ (249,632)...... (1,819,148)( ....eeeeeen | (1,819,148)|....... [RZIV (0] R FUUN . (LR
RCV 1.91 PAY SOFRR
02/16/2042 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/16/2022 |. 02/16/2042 |.. o feeeeenn 1,500,000]... 1.91 (SOFRR) |.. .(28,782)....... (390,474)] ... Loee (390,474)......... (71,362)[ v .. (U
RCV 1.95 PAY SOFRR
03/16/2032 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/16/2022 |. 03/16/2032 |.....vvvvvvvvnnn foennnne 7,200,000 ....1.95 (SOFRR) [ceevivveennnnnnns Joevvnnnneneeiinnns oo (133,728)|....... (973,520)] cevvevnne [oennnns (973,520)|....... (193,143)].ceevveeviinnnnn [ e (U
RCV 1.95 PAY SOFRR
03/16/2052 USD/USD ... | BOND PORTFOLI0 HEDGE CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/16/2022 |. 03/16/2052 |......ovvvvvenn foennns 2,500,000 ....1.95 (SOFRR) |..eevvvenvivvrnnnn fooninniinnninnnnns Jovennnnns (46,453)....... (783,029) ..cvennene Jovnnnen (783,029)....... (150,080)]..evevvnninvennnn fooniiiiiiiiiiinies Joniiiniiiiinannns 0 iveeens
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
RCV 2.30 PAY SOFRR Interest
03/29/2032 USD/USD ... | BOND PORTFOLIO HEDGE |EXH 5 ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/29/2022 |. 03/29/2032 |.....evvvnvvvnn feunnns 10,200,000 |..... 2.3 (SOFRR) [.ovvvvvvennrrnrnnn froneeerennninens foeeenns (173,282)|..... (1,146,950)( ..ovvneeen | (1,146,950)f....... (293,462)]...vvveeeeennnnns fooreeiiniiinieens feiiiiii e 141,984 (0 ........ 0002 .oovvvnnnnne
RCV 2.30 PAY SOFRR Interest
03/29/2042 USD/USD ... | BOND PORTFOLIO HEDGE |EXH 5 ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/29/2022 |. 03/29/2042 |.....evvvvvvvnnn foennnns 9,600,000]..... 2.3 (SOFRR) [.ovvvvvvennrrnrnnn froneeerennninens foeeenns (163,088)f..... (2,031,888)(....ccceees | (2,031,888)....... (487,981)[...eevveeninnns Jevnnnieeieinins [ fois 202,263 |0 ........ 0002 .oovvvnnnnne
RCV 2.17 PAY SOFRR Interest
03/29/2052 USD/USD ... | BOND PORTFOLIO HEDGE |EXH 5 ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/29/2022 [. 03/29/2052 |....evvvnvvvvnnn foenns 3,000,000 ... 2.17 (SOFRR) [ceeeunvvvimnnnnnns Joovevnnnnineeinns foriennns (53,015)f....... (827,960)( .evvunnean fonnnns (827,960)f....... [QE-TAR:1: 1) RPN IR IO RN 79,038 (0 ........ 0002 .oovvvnnnnne
RCV 2.56 PAY SOFRR Interest JPMorgan Chase &
05/26/2042 USD/USD ... | BOND PORTFOLIO HEDGE |EXH 5 ........ Rate........... [0 7HBGLXDRUGQFUSTRNES7  |. 05/26/2022 |. 05/26/2042 |.....evvvvvvvnnn foenns 6,000,000 ]....2.56 (SOFRR) [ceeeunvvvvemnnnnns Joovevmnnninieinns foreennnns (92,483)|..... (1,077,400)] ...ccvvvnen |oreee (1,077,400)....... (318,517) (LR 0002 .oovvvnnnnne
RCV 2.83 PAY SOFRR Interest JPMorgan Chase &
06/08/2042 USD/USD ... | BOND PORTFOLIO HEDGE |EXH 5 ........ Rate........... [0 7HBGLXDRUGQFUS7RNES7  |. 06/08/2022 |. 06/08/2042 |........evvvven feunnns 19,000,000 ....2.83 (SOFRR) [o.euvvvvevennnnns fovvvnnneeeiiinnns [ (266,551)|..... (2,753,145)] cevvvvnnnns fennns (2,753,145)|...... (1,050,700), (LR 0002 .oovvvnnnnne
RCV 2.65 PAY SOFRR Interest JPMorgan Chase &
06/08/2052 USD/USD ... |BOND PORTFOLIO HEDGE |EXH 5 7HBGLXDRUGQFUS7RNES7  |. 06/08/2022 |. 06/08/2052 |.... o feeeeenn 6,000,000]....2.65 (SOFRR) |.... (89,725)f..... (1,167,09)] ....cevvven |oeee (1,167,006)....... (410,047)|.. 0. 0002
RCV 2.81 PAY SOFRR
07/20/2042 USD/USD ... | BOND PORTFOLIO HEDGE [EXH 5 ........ Rate........... CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39 ). 07/20/2022 |. 07/20/2042 |......ovvvvvvnn foennnns 2,800,000]... 2.81 (SOFRR) |oeeeuvivvvunnnnns foovrvnnnnniniiinns fovennnns (39,152)....... (414,915)] .o evvvnnnns |ovennn (414,915)........ (155,103)[...vevvvennnnnns fovvvvnnniniiinnns foonniiiiiiiiinns o 59,5050 ........ 0002 ..oevvnnnnns
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (2,719,744)  (25,030,068) XXX (25,030,068)  (8,976,896), 4,148,340 | XXX XXX
ROV 6.97 PAY 6.36 NORTGAGE LOAN ‘ ‘MEHHILL LYNCH CAP ‘ | ‘ ‘ |
02/01/2027 USD/CAD ... | #206630401 ............. B1. oot Currency..... SERVICES ............ GDWTXX03601TB7DW3UB9 |. 01/02/2007 [. 02/01/2027 |....evvnvvvvinnn foornns 1,801,802)..... 6.97 (6.36) [.ooevvereiiiiiins foveinnniiiiiiinnns [ oo 338,156 |..eveeeeen [ 338,156 |........ (88,036)].......... 72,628 |.eeiiiiiiiinnns fovviiniiiniiiiiinn foees 14,504 [0 ........ 0004 ...oevnnnnns
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 338,156 | XXX 338, 156 (88.,036), 72,628 14,504 [ XXX XXX
ROV SOFRR P Tot Ret | ‘ _ GOLDMAN SACHS ‘ | ‘ ‘ |
08/19/2024 USD/USD ... | VARIABLE ANNUITY ..... EXHS ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 08/15/2024 |......evvvvvven ovnnns 28,635,542]... SOFRR 0.5 () [ooevvvvvvvnnnnnnns Jovvnnnniniiiinnns oo (3,337,292).......... 58,382 |..ccevin | 58,382 ......... 332,810 [ouuuniiiiiiiinnns foevvnininiiiines oo | 52,992 (0 ........ 0001 .ooennnnnns
1149999999. Subtotal - Swaps - Hedging Other - Total Return (3,337,292) 58,382 XXX 58,382 332,810 52,992 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (6,057,036) (24,633,530 XXX (24,633,530 (8,732,122) 72,628 4,215,836 | 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 (2,719,744)  (25,030,068) XXX (25,030,068)  (8,976,896), 4,148,340 | XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 338,156 | XXX 338, 156 (88.,036), 72,628 14,504 [ XXX XXX
1389999999. Total Swaps - Total Return (3,337,292) 58,382 XXX 58,382 332,810 52,992 | XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps (6,057,036) (24,633,530 XXX (24,633,530 (8,732,122) 72,628 4,215,836 | 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 51,786 833,692 2,432,742 | XXX 2,432,742 1,190,862 (620,264) XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other (6,057,036) (24,633,530 XXX (24,633,530 (8,732,122) 72,628 4,215,836 | 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 51,786 833,692 (6,057,036)  (22,200,788) XXX (22,200,788) (7,541,259) 72,628 (620,264) 4,215,836 | 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 asset ..
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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Futures Contracts Open as of the Current Statement Date

Broker Name

Cash Balance

Cash Change

Cash Balance

JP MORGAN SECURITIES LLC

MERRILL LYNCH PIERCE FENNER & SMITH INC ..

.......... 5,789,000 |....

(842,007)]....
(1,222,126) ...

.......... 4,566,874

Total Net Cash Deposits

6,734,363

(2,064, 133)

4,670,230

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
S&P 500 EMINI
ESU4 ... [ 236 |........ 64,933,896 |09/20/2024 ............ VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.09/20/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/28/2024 .]...3,991.8400 |...5,521.5000 |............ 2 U R AN (219,806)]....... (219,805)f........ 1,613,725 [0001 ...oovvvvenene] e 50
MINI MSCI EMG MKT
MESU4 ........ |eeeeeieees LRI 5,990,305 | 09/20/2024 ............ VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.09/20/2024 .| ICE .........ccevnnnnn 5493004R83RILVX2IL36  |.06/28/2024 .|..... 989.2600 |...1,088.2000 |............ (11,366) [vvvvvvnnnnnnnnnninns fooeeeeinieeeeens o e s (49,205)]........ (49,205)f........... 758,998 0001 ...ooeeeeeeen s 50
MINI MSCI EAFE
MFSU4 ... feveeennnns 164 |........ 19,108,905 [09/20/2024 ............ VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.09/20/2024 .| ICE .........ccevnnnnn 5493004R83R1LVX2IL36  |.06/14/2024 .]...1,988.4900 |...2,343.2000 |............ (26,240) |.eeeeeeeeeeeieiieeens e o e (105,335)f....... (105,335)f........ 1,121,402 {0001 ...oovvveeenns] e 50
EMINI RUSSELL 2000
RTYU4 ..o e 72 |........ 17,455,169 | 09/20/2024 ............ VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.09/20/2024 .JOME .................. SNZ20JLFKBMNNCLQOF39 . 1.06/28/2024 .]...1,809.5600 |...2,065.0000 |............ (41,827) ] eeeeeeeeeeeieieeeens e e o o, (303,831)]........ (303,831)]........ 1,176,105 10001 ....vvvennnnnn|vvnrrniinnnnes 50
1609999999. Subtotal - Short Futures - Hedging Other 216,237 (678,176) (678,176) 4,670,230 XXX XXX
1649999999. Subtotal - Short Futures 216,237 (678, 176) (678, 176) 4,670,230 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 216,237 (678, 176) (678,176) 4,670,230 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 216,237 (678,176) (678, 176) 4,670,230 XXX XXX
Beginning Cumulative Ending
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 4,670,230 4,670,230 295,670 (79,433) 295,670 4,670,230 4,670,230
BARCLAYS BANK PLC GSGSEF7VJPS170UK5573 . |... Y ... 450,000 |.... ... 445,003 |... 445,003 ..

BNP Paribas SA .............
CREDIT SUISSE INTERNAT IONAL

. ROMUWSFPUSMPROBK5P83 .
E5SBDKGMJYYYJLNBC3B68 .

290,000

270813

.270,813

Y.

GOLDMAN SACHS INTERNAT |ONAL W22LROWP2 [HZNBB6KS528 . Y. . 239,882 . 239,882 52,992 |...

JPhorgan Chase & Co. ......... .. THGGLXDRUGQFUS7RNESY . Y. . 415,227 . (4,997,641) 415,227 | ... .(4,997,641) ..688,106 ...

MERRILL LYNCH CAP SERVICES .... ... GDNTXX03601TB7DII3U6Y . Y. . 338,156 . 338,156 14,504 |...

MORGAN STANLEY & CO. INTERNATIONAL PLC .. . 4PQUHN3JPFGFNF3BBE53 . D P P R

SOCIETE GENERALE O02RNES IBXP4ROTD8PU41 . Y. . 984,125 . 984,125

WELLS FARGO BANK NA ... KB1H1DSPRFMYMCUFXTO9 . |... Y .... 136,074 |... . 136,074 |... 136,074 136,074 |... 136,074

0299999999. Total NAIC 1 Designation 2,540,000 2,829,280 (4,997,641) 136,074 2,829,280 (4,997,641) 136,074 755,602 136,074
339,376 (20,371,803) 339,376 (20,371,803) 3,460,234 3,460,234

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals

2,540,000

7,838,886

(25,369, 444)

4,806,304

3,464,326

(25,448,877)

431,744

8,886,066

8,266,538

1. Offset per SSAP No. 64

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

7,838,886

(25,369, 444)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

CHICAGO MERCANTILE EXCHANGE SWP (MERRILL LYNCH PIERCE FENNER & SMITH INC) .

SNZ20JLFKBMNNCLQOF39 ..

.9,803,238 |

.2,789,830 |....
.9,803,238 |

.2,789,830 |....
.9,803,238 |-

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
JPMorgan Chase & C0. weevveeeeieermmnuieieeernieeeeeennie s THBGLXDRUGQFUS7RNESY .. .4,140,000 |.... .4,140,000 |.... .4,140,000 |....
INTERCONT INENTALEXCHANGE (JP MORGAN SECURITIES LLC) .... 5493004R83R1LVX2IL36 .. .1,880,400 |.... .1,880,400 |.... .1,880,400 |....
CHICAGO MERCANTILE EXCHANGE (MERRILL LYNCH PIERCE FENNER & SMITH INC) .............. SNZ20JLFK8MNNCLQOF39 .. .2,789,830 |....

0199999999 - Total

18,613,468

18,613,468

18,613,468

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)

BARCLAYS BANK PLC .
BNP PARIBAS ...............

GOLDMAN SACHS INTERNAT IONAL .
MERRILL LYNCH CAP SERVICES
SOCIETE GENERALE ..

.. GBGSEF7VJPSI70UKS573 ..
.. ROMUNSFPUBMPROBKSP8S ..
. W22LROWP2|HZNBB6KS528 ..
GDITXX03601TB7DI3UGY ..

O2RNE8 IBXPAROTD8PU41 ..

0299999999 - Total

2,540,000

2,540,000




STATEMENT AS OF JUNE 30, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

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 JUNE 30, 2024 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo
CITIBANK ..o NEW YORK, NY oo fo
FEDERAL HOME LOAN BANK .......... SAN FRANCISCO, CA .oveveees o

JPMORGAN CHASE BANK .. NEW YORK, NY ......
PNC BANK ...coocvenen. . PITTSBURGH, PA ...
US BANK .o BLOOMINGTON, MN .................

WELLS FARGO BANK SAN FRANCISCO, CA

(9,285,757)

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

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX 71,895 72,449,688 51,335,766 54,152,490
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 71,895 72,449,688 51,335,766 54,152,490
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

72,449,688

51,335,766

54,152,490

E13
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STATEMENT AS OF JUNE 30, 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-33-6 .......
825252-41-4 .......
857492-70-6 .......
40428X-10-7 .......

. | INVESCO GOVT & AGENCY PORT INVESCO STIT GOVT & AGENCY CAV

DS MONEY MARKET SERIES--INST DWS MONEY MARKET SERIES--INST
First American Funds Inc. - G FIRST AMERICAN GOVERNVENT OBLI

State Street Master Funds - St US .
HSBC US GOVT MMKT GOVT MMKT-1

U R 06/14/2024
U U 06/03/2024
[ 06/01/2024 ..........

06/28/2024 .
06/03/2024 ..........

84,318,962 ..
..31,397,986 |..
83,962,060 |..

..... 3,222,761

..... 1,613,962
..779,943
..... 2,305,400

8309999999.

Subtotal - All Other Money Market Mutual Funds

262,993,850

8,640,568

8609999999 - Total Cash Equivalents

262,993,850

8,640,568
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