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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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 o [ronenees 1,280,148,833 |..cvoviiicieirccicine [V 1,280,148,833 |............ 1,256,713,416
2. Stocks:
2.1 Preferred STOCKS .......covovveiiicieececeieeeeeeeeietetetee et [eeesee s 4,557,883 | [V O, 4,557,883 |....cceveene 4,733,680
2.2 COMMON SOCKS ...ttt [oeseneneenensennas 2,120,553 | (U 2,120,553 |.oeriiiene 2,373,624
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oo 104,615,445 |...covviiiiinccieine [V 104,615,445 |............... 106,109,442
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDIANCES) ...ttt sesens [eeeeteenenesee ettt neee (L N [V RN [0 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $ oo 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($ ...22,223,690 ), cash equivalents
[ J 20,000,000 ) and short-term
investments ($ oo 0 ) s oo 42,223,690 |0 o 42,223,690 |..oovvvienne. 48,376,513
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [oroeerernenee 64,225,928 |.......ceeveveee..... 68,901 | 64,157,027 |.ocoveevenn. 64,778,206
7. Derivatives ............... ..1,185,834 |. .. 1,185,834 |. ..1,107,873
8. Other iNVESIEA @SSELS ......ouovurureeeeieieicieieieee ettt snsnsees [eoeesesesisecaenns 4,874,723 oo 0 o 4,874,723 | 5,542,301
9. Receivables fOr SECUMLIES ..........cccruiiiiiiieiririceieiee s [eoeeseneneneennas 2,325,507 [oooveeeerirccicreincene (U 2,325,507 |.eovveeririienee 1,519,307
10. Securities lending reinvested collateral assets . 62,712,076 |.. 62,712,076 |.. 57,078,342
11.  Aggregate write-ins for iNVEStEd @SSELS ............oiueueueriiiririricieieeeeese s [oeresieee et 0 oo 0 e (1 56,975
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 1,568,990,472 1,568,921,571 |........... 1,548,389,677
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14.  Investment income due and @CCTUET ............ccueureiiriuceeuniniicieieieeeeseeeieneens [ 12,275,284 | [V 12,275,284 ..o 11,426,861
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. (5,823,309) ..o 327,975 | (6,151,284)|................. (7,015,489)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled PremiumS) ..........ccccvoveveiiiiueeeciieeeeece s [eeeeeeeenenenees 5,348,565 |..cvevoeeeeeeeeee (01 PO 5,348,565 |..cccvovnnn 5,172,223
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccoeoeovnnrrieenenns (O O (O [0 0
18.2 Net deferred tax asset ..
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccveveveveverereecceeieieeieeeees |revereseeieeeeeneens 176,335 [ (1 176,335 | 176,365
20. Electronic data processing equipment and SOfWArE ............cccveveveeeeererinis foerereiininnseeccie [0 T [0 T [0 O 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oot (L N [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovvveviveiins foevereineiinnnnn, 226,040 |[..oooeiiine 226,040 [...cooiiiiecie [0 OO 0
24. Healthcare ($ oooooererveneeeeeeenes 0 ) and other amounts receivable ...... |--coocoeeernncccennns 926 [ 7 (1 0
25. Aggregate write-ins for other than invested assets ............cccccevevereririeeeeees foeveieiiinnns 2,480,469 |........ccoveiriees 8,023 | 2,472,446 | 421,155
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 1,664,564,027 |......cccen. 45,254,782 |............ 1,619,309,245 |............ 1,614,382,596
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt seeee e ses e e ee e s eseseses s e e s eseses e s snsesesesssnansesesennns [eresssisinanaes 463,825,496 |......ooovovieiiiiiien (U 463,825,496 |................ 450,414,711
28. Total (Lines 26 and 27) 2,128,389,524 45,254,782 2,083,134,742 2,064,797,307
DETAILS OF WRITE-INS
1101, Derivative receivables ... [ (L N (L N (U 56,975
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........c.cocove. feorcucrniniicccnnncenes 0 fererereeee (O O 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0
2501. Miscellaneous aSSELS ......occocioiiioieieeeieececee e 2,480,469 ..o 8,023 |vevereernnn, 2,472 446
2502. Margin call collateral ... foeeeere s (1 (1 0
2501 O RPN PPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0 |.. . 0 |.. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,480,469 8,023 2,472,446 421,155




STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......c.c..... 955,190,522 1€SS $ .rereoeeirieieiriieeeieinins 0 included in Line 6.3
(including $ oo 1,076,643  MOGCO RESEIVE) .....vuvuiiieieieriiieeetete ittt b s sns bbb sn bbb sn s [eeneeseeeeens 955,190,522 |.....cocoeee. 958,687,702
2. Aggregate reserve for accident and health contracts (including $ 0 Modco Reserve) .. 27,339,598 |.. . 26,818,389
3. Liability for deposit-type contracts (including $ ceverneeen 0 MOACO RESEIVE)......cvove e ..51,282,805 |. .52,807,552
4. Contract claims:
4.1 LB ettt E bR R R R LR R R R R R bR E R b e bbbttt n 14,758,078 14,529,988
4.2 ACCIHENT BNG NEAIN ...ttt st 21,719,434 27,985,552
5. Policyholders’ dividends/refunds to members $ ..62,153 and coupons $
BN UNPAIA ..ottt ettt ettt ae et ete et et et et e s et ess et eas et ese st ese et eseesese s et essebensesess et ess st eseesebe et ese s ebessebensebenseteseeseseeseresserennans [sereesenenrenentetenene 62,153 | 33,736
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 $ ........ccccooeiiiiinis 0
Modco)

6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..ooeoveeirciiiiiee 0 MOACO) ..ot
7. Amount provisionally held for deferred dividend policies not included in LiN€ 6 .........ccccooouiiiiiieniiiieieecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  eeeoveeeeeeeeerneeeenes 0 accident and health premiums .............ccccoeuevens foorrnnnnn 111,856 | 110,419
9. Contract liabilities not included elsewhere:
9.1 Surrender values on CanNCeled CONTACES ........... ..o

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 $ ........ccceeveveiencennee.
ceded

9.4 Interest Maintenance Reserve

10. Commissions to agents due or accrued-life and annuity contracts $
S s 1,031,825 and deposit-type contract funds $  .oeovoceerenncicieeen 0 e e 1,086,860 [ 890,170

11.  Commissions and expense allowances payable on reinSurance assUMEd ..........c.cooeerierierieiieiieeiiesee e e sieesreesreeseessneseesas [eenessnessnessnessnesseesnnesnes 0 o 0
12, General eXPENSES AUE OF GCCIUE ...........ccecveueiveuiieereieeteeteteeseseeteteestessssessssessssesessesessesessesessssesasessssessssessssesessesessesessesessssessssens [ressesessenenneneneenes 199,908 |iiiiiiiiiiiiis 695,745
13. Transfers to Separate Accounts due or accrued (net) (including $

1,589,665 |.....ccccenvne. 2,702,148
6,046,567 |......cccccoeue 6,618,194

allowances recognized in reserves, net of reinsured allOWaNCES) .............coeveeeieirrerinirieieeeseeeeesesesieeesesessesesesesessesesesssseens erenereneeereneneens (88, 099) i (140,462)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME taXES ............ccoeveuerrreiiiririeieeeeeeeseseeeeeieeeeseseseenens e (204, 466) [ 1,623,230
15.1 Current federal and foreign income taxes, including $ .......ccccoe... (1,217,095) on realized capital gains (losses) . . ...4,344,408
15.2 Net deferred tax i@ability ...........ccooiiiiiii e SRR U TP TUTORPUORPUOPPTPON RUUEURRPERRERRERRRRREY | ) RO 0

16.  Unearned iNVESIMENT INCOME ........cccoviirieieieieieieieiiieteteteie ettt sese e e s s sesesesesessseesssssesesessnssesssssssesesennnns oeneeeerenenenes 1,024,290 | 1,039,177
17.  Amounts withheld or retained by reporting entity as agent or trustee ... 11,991
18.  Amounts held for agents' account, including $ 67,362 agents' credit balances .. 103,550
19. Remittances and items not allocated ..
20. Net adjustment in assets and liabilities due to foreign eXxchange rates ............ccocviiiiiiiiiie s e Ol

21. Liability for benefits for employees and agents if not included @boVe ............ccccoiiiiiiiiiiii s e O L

22. Borrowed money $ ......ccoocoiiiiiiiiiinns 0 and interest thereon $

23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiie et b ettt et b et e saeesbeesbeesbeeneeens

24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ 0 ) COMPANIES ...t ereeensaeaes |reeeeeeneeeeeenennnens 190, 827 [ 135,945
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .....cccoevevvevrccnccen. 0 ) r@INSUrErs v [ 0 e 0
24.04 Payable to parent, subsidiaries and affiliates ............ccoooiiiiiiiiiii e ..
24.05 Drafts outstanding w0 [ 0
24.06 Liability for amounts held under uninsured plans .. .0
24.07 Funds held UNAEr COINSUIANGCE ...........cciiuiiiiiiiie e e e e e s ee s e e s e s e s ee s e e sneenesaeseeene e D 0

24,08 DEIVALVES .........voveeecececeeeeeeececeeeeeeteeessaeeete s sesasssaeseses s s aeseseses s ssssseseses s snasses et s s asansesas s s assseesasssasansneesassanasanensassaranenen . . ...227,326
24.09 Payable for securities ..... . ...5,040,353
24.10 Payable for SECUIMLIES IENAING ........c.ceuiiiiieecieeeeceeee ettt ss e s sesesess s sesssesesesessanssssssssesesesesssnsnsnsnns [eoeseneneneenenes 02, 112,076 | 57,078,342
24.11 Capital notes $ ..ccvovvvvvvvvvrecccenee. 0 @nd interest thereon $ ..o 0 e oo O o 0
25. Aggregate write-ins for liabilities . 6,490,531 6,590, 121
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 1,207,188,503 1,209,075,395
27.  From Separate ACCOUNLS SAEMENL ...........c.ceuiuiieiiiictetetetceeeee et ettt ettt e et s s ettt et ess s es et st esesesessssss s st et esesesesesnssesssesesasesesesns ereseseseseaeas 463,825,496 |................ 450,414,711
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeete e eeaeae et eessaeeeeesee s e aesese s s s s sssesesassssassssssasssssnsssesssssnsssesssasnssassneanas] 1,671,014,000 1,659,490, 106

29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special SUIPIUS FUNAS ..........ooiiiiiiiii ettt [eaeesaeeineenes
G2 ¥ o) (UL g To] (T RSP R TP

33. Gross paid in and contributed surplus
34. Aggregate write-ins for Special SUMPIUS FUNAS ..........ooiiiiiie ettt et e s s e e st e saeenae e b e e sneenseenreens [oreesaeesseesaessa e s ae s
35, UNaSSIGNEd fFUNAS (SUIPIUS) .......vueurueeeieeeeecececeeeeeeeeeceeeeee s saeaeee st s sasaeseses s sasaesese s sassssseesesssssssnsssesssasassssssassassssssasassasasanen |nesssssssesannns 48,777,713
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 29 $ SR UUURUURR RO 0
36.2 0 shares preferred (value included in Lin@ 30 $  .ovovoveceeerirenciccecinenes 0 ) e oo ...0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ........ccccorervrrerererinnnne 0 in Separate Accounts Statement) .............. 409,365,017 402,551,475
38, Totals Of LINES 29, 30 @NG 37 ....oiuiuiiieiieieietee ettt ettt b bbbttt b ettt ettt es 412,120,743 405,307,201
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 2,083,134,742 2,064,797,307
DETAILS OF WRITE-INS
2501, UNCIAIMEA PIOPEITY oottt s et s e sttt s s e s e s e s e st esesesene e e e s enenan
2502, Marginal Call COITATEIAL ...ttt bbbttt b
2503.  Lifeline epoSits PAYADIE ....c.iiiiiiiicecce ettt bbbttt

2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)

3101, Deferred gain ON FEINSUFANCE ......c.ciiiiiiiiieiieeii ettt b bbbttt ettt es e s
3102, s
3103. ..

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 .........oiiiiiiiiiiiiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0




STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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.cccoceeevenc|oveveveverenennns 37,791,019 |................. 35,706,841 |................ 135,748,566
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 1,847,590 | 723,800 [ 2,669,479
3. Netinvestment INCOME ..o 17,649,067 |.. 66,442,850
4. Amortization of Interest Maintenance RESErve (IMR) ............c.cccieieieievereeeeeeeeeeee ettt oo (59,628)].. ....(207,860)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€s ...........cccocvvvvrveioriiiiiiiis [0 OO | B TR 0
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 8,563,872 |...coveine 4,722,546 ..o 11,912,302
7. Reserve adjustments on reiNSUranCe CEAEA ............cccovevviviveuererieieeeeeieieteteseese e seseses s s e (10,190,682)|......cocennv (22,603,523)[....cccnvenee (59,413,843)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEParate ACCOUNES..........c.c.cviieeueuereiiieeeeese ittt ses e sese s s sssssess [eeseessesscececees 2,610,521 | 3,129,818 |................. 11,391,399
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiiiiiieeeteeeeccciee ettt [ee e eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 391,975 632,498 1,977,947
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 58,603,733 38,140,742 170,520,840
10, DA DENETIS .....eueucerieteieicceciee ettt s et e e s s s e e e e seseses e s s s seseseses s s sesesesesessssnsnsee|eennnanaeaennns 18,285,548 |..........c..c... 17,710,760
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccoovvvevereueueesereerens freeseeeeeeeeeeneeeenes 1,186 oo 2,694 |.
12, ANNUILY DENETIES ..viviiiiiiitcictcececee ettt ettt es ettt s st esesess st es s sebesesesn s sseseses e eenieaenene 1,231,549 | 3,137,415
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... 35,771,816
16.  GrOUDP CONVEISIONS .....ueiuiiiiieiieieasieanteaueeaueesaeesaeasseeseaseanseansesneeeseesseenseenseenseensesnsesnsesnsesseesneesseennesssesnafessessessesnnsssnssnessnesses 0 foeenieniesiesiesiesieenes 0 i 0
17. Interest and adjustments on contract or deposit-type contract funds .............ccccceeveeeverevereeeeeeeeeeeeeee o369, 317 . 686,426 [ 397,383
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueuiieiieieeereeceeeeeeee e oo 1,018,803 | 714,590 |...ococveeee 3,586,586
19. Increase in aggregate reserves for life and accident and health contracts (2,975,971) (746,414) (13,737,374)
20.  TOtalS (LINES 10 10 1) .uuiuiiiiueieeeeeieecseieteee e eeee s e e ses s s se e e eseseses e eseseseses s eseseseseeasssnsssesesesnns [ensesannnaesneen 39,128,179 | 47,159,211 | 161,401,072
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovviiiieete ettt ettt bbb bt sn st b b s s s b b s s s nsesesas |esensciciceseennas 1,989,409 | 2,158,672 |.....cocoeee.... 8,879,512
22. Commissions and expense allowances on reinSUrance assUMEd ..........c.cieeieereereenieenieeneesieeseeseens foore s 0. ..
23. General insurance expenses and fraternal expenses ................. Lol 4,211,930 |oooveeenee 7,550,850 |..cccoveeees 28,879,246
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 1,540,705 |..ocooveeees 1,605,990 |ooovoeiee 6,073,435
25. Increase in loading on deferred and uncollected Premiums ...........c.ccovoveveveveucucceieieieeeeeeee e e 553,729 |.. (157,229)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceeeeiveeeveeeeeeeeeeeeeeie e e (10,630,841) 66,273,701)
27. Aggregate write-ins for deductions .... 1,052 205,404
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 36,794,164 32,256,775 139,007,739
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 21,809,569 |......ccvvvunnee 5,883,967 |...ccoornnnne 31,513,101
30. Dividends to policyholders and refunds to members 350,399 319,679 1,179,619
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeuiiiiriueriiiiiieeeieteieese s sessssessese s se s sssnsesese s [eossciceseenenas 21,459,170 | 5,564,288 |................. 30,333,482
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 3,695,868 1,746,343 6,176,207
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.covoveueuerereiieneaeaens foreeeeeciceeens 17,763,302 |...cooveee 3,817,945 ... 24,157,275
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (1,049,293) (excluding taxes of $  ...eeeveerereucunne (167,802)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen 986,573 1,197,550 950,013
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 18,749,875 5,015,496 25,107,288
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 405,307,201 433,037,206 433,037,206
37, NELINCOME (LINE 35) -..cuuuiiiieeeieeeeete i eieteeeese e ssaeeeeeeseesesesesesaessesesesesas s sesesesasessansesesesasnsesesesesesanfonsesannnansneen 18,749,875 | 5,015,496 |..coooernnne 25,107,288
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .(365,493) .. (1,422,479)|.. ....(401,803)/.. ....(383,665)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccccceeevevevererereeeeeeeeeeeeeeeeesfeeeseeeseeeeenen 41,024 | . ....(101,816)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas . ... (2,050,130)|.. ... (1,742,614)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e (3,640,728)|.. ....(1,377,871)|.. ... (3,051,393)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ...........ceeeureveverererereeeea oo ..6,679,350 |. ..6,672,904
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
L1028 == T I o OO URTOY SRR 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS .........ooiiiiiiieei ettt sse s e s e e e e e e e e e e sseesneesme e e e e 0
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieie ..
51.4 Change in surplus as a result of FEINSUIANCE .............c.ccueiieieieeeieeeeeeeeee et e (7,041,798)|.....ccvnvee. (3,968,951) ... (6,132,706)
52, DiVIdENdS t0 SIOCKNOIAETS ......uviiiieeecietririsieeieeetei sttt ese et seseeseeeaesseseseseeeae s s e nseaesesesseansese s es|ossenssscieeseseessiciceseennan (V1 (10,750,000) [....cocvvnenvne (43,000,000)
53. Aggregate write-ins for gains and losses in surplus 0 (4,105,276) (2,860,531)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 6,813,542 (11,026,393) (27,730,004)
55. Capital and surplus, as of statement date (Lines 36 + 54) 412,120,743 422,010,813 405,307,201
DETAILS OF WRITE-INS
08.3071. FEE INCOME ~....eureieeeeterere ettt ees ettt es et et es e e e s e ees e e e e e e e e e s eEee e e s e e s e e et e s s e aesetetesesasnseseseseses fonsesssnnnanassennas 312,406 |..ooone 497,891 [ 1,539,150
08.302. MiSCEIIANBOUS TNCOME ......eoeeeeeeeeeeeeeee ettt ea s e eae s ee e e eeeeeenneeteneeeeneeseannaoeseeeeneeneaeeeeananees 79,569 | 100,271 [ 438,797
08.303. REINSUIANCE TNCOME .....eeveeeeeeeeeeteeeeteeeetee et et e eteae et teeeeteesete s stensstessseesseeeseeesseeseteesasensesenssennsseesesenseeienseseseeseseeeeseneaeeneeeanas [ T 34,336 oo 0
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 391,975 632,498 1,977,947
2701. Miscel laneous expense ... .1,052 |. . 183,454
2702. Resinsurance expense ..... 0] ...21,951
2703, ettt e e e e eaneeeas wre [ [
2798. Summary of remaining write-ins for Line 27 from overflow page ...........cccccveeiienieneeninieeiceie e 0 oo 0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 1,052 , 205,404
5301. Prior period adjusIments ........oooiiiiieeeccec ettt et (1 (4,105,276)|...c.ecee.... (2,860,531)
D302, ittt oo ea et e e et e oo et e e ae e e e et e e e an et e eaneeeaneeeaneeeeaneeenneeenneeeaneeennneeennneennneeenns|oeneeeanneeenneeeneeesaneeannnees [oeneeeeneeeaneeenaneenneeeaaneees [ereeeinne e e e e e e e e e e eneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge .............ccceveeeveieieiereeeeieeeeeeeeieeveesd|eeeee s [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 (4,105,276) (2,860,531)




STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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 ..........ccuiuiiiieiiiciieie ettt naens [oesssenesnenanes 38,036,800 |................ 31,188,942 | 143,976,463
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 16,721,772 |covicne. 14,905,675 |...cocvvveenee. 65,876,916
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 5,104,936 (13,100,969) 14,923,259
4. TOtal (LINES 110 3) oottt 59,863,507 32,993,649 224,776,637
5. Benefit and 10Ss related PAYMENLS ............ccceuiiiiiiiiieieiceieeee ettt sesesss s s e [oeseenesesenenane 44 462,130 |.cocoveeeenee (25,160,827)|................ 196,383,884
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeceeeveecne (10,733,248)...ccvcvnnee (26,607,650 |.........c.cc... (66,481,337)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccocueveveueuereeeeeievenens foeeeeenenenenens 8,882,058 |.......co.cc... 16,527,458 |......ccceeeevne 41,325,984
8. Dividends paid t0 POICYNOIAETS .........ccooivvivieeterceieee ettt ettt sesss s s s seses [ereseneenenenenneeas 310,290 [.oovviiciicieinne 273,192 oo 1,167,644
9. Federal and foreign income taxes paid (recovered) netof $ ... (212,585) tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 4,437,567 5,509,725 3,985,145
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 47,358,798 (29,458,102) 176,381,321
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 12,504,709 62,451,751 48,395,317
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 88,011,336 |.
12,2 SHOCKS ..eeeeeeueeeeeee ettt ee e eaes e et e e e e e e s eseeeeee e eaeseeee a2 e s e seseeee e e e e sesesesesassnseseseses s snsna et esesannanaesenes [eetesrtarnireea et erereenna 0[.
12.3 Mortgage loans ... ..1,493,997 |..
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st 0
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiiiiir et sienes [eosesise s sneneees 129 [ 0 foeereeee 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMents ................cccceceeeee |oervereeeinnennnnnns (788) [eeeeeereereeeeniriene (566) ... (1,403)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 1,298,970 13,880,757 5,040,353
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveveucuiiieeeiceceeieieeceeeee et foeseeenenesenas 90,803,645 |................ 139,507,071 |..cooveeee 421,701,637
13. Cost of investments acquired (long-term only):
LT = T TSSO ROTIURORR 111,673,093 | 178,497,247 | 418,317,452
132 SHOCKS .-euereaeeeeteese sttt s sttt nnenn et eee et (U R (U 999,279
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes (O [0 0
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......viuuieiieiiiecirieiee ettt nnies |oeiises s (U R (U R 0
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 6,517,896 4,658,234 18,991,237
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 118,190,989 183,155,481 438,307,969
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns (653,838) (726,545) (1,776,350)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (26,733,506) (42,921,865) (14,829,981)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoveveveeceeeieiens [oeveeeienencns (1,524, 747) ). (1,073, 751)[ccvcee (5,247,029)
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (L 10,750,000 |..coovveeeneee 43,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 9,600,721 (1,231,475) 24,112,368
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 8,075,974 (13,055,226) (24,134,661)
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 (I 728 7] | —— 6,474,660 |...ccovveenene 9,430,675
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ..ottt et s s st sesesessnnssesenes |eeseetesenneens 48,376,513 |..coernee 38,945,838 |.......coenve. 38,945,838
19.2 End of period (Line 18 plus Line 19.1) 42,223,690 45,420,498 48,376,513

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




STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

1o INAUSEIELTIE ..o bbb 0 [ 0 [ 0

2. Ordinary life INSUFAINCE .........cueviiiiieiietetiiiiiteceete ettt ss st be bt se s bbb ss st be s s st sese s s snsnseses s [ensennscseeenes 46,415,344 |......ccoeoee 43,955,424 |................ 158,672,937

3. Ordinary iNdividUal BNNUITIES .........c.ceviiriiiririeieeieiie sttt s e e e s s s seseseseo|oee e e 75,133 | 645,821 .o 1,335,686

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

5. GrOUP lifE INSUFBNCE ......coouvvieieeeeieeceeeeeeete ettt ettt ettt e et e et es et es et eseas et ensesessesessssenaeeeseneeseeeneneas 2,735,650 |oovoveiees 2,261,373 .o 6,728,271

6. GIOUD @NNUILIES ....c.e.viviveeiiieticiete ettt ettt et et et eae st ete et ese et ete s et e s et e s etesssaessstessssesessesessetesebesesensasensssedssesenees e tese e et es e s enennenn [0 U 0 [ 0

To A& H = GrOUP oot [ 22,751,961 |....ccoovvnvne. 21,038,330 |...ccccoevnneee 85,024,499

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

9. A& H = OtNET oo e 512,553 [ 588,450 |......cccevuunee 2,219,101

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) ....c.vieieieeiiieiieecie ettt ssse s st seaeneneas 72,490,640 |................. 68,489,399 |................ 253,980,494
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13.  Subtotal (LINES 11 throUGN 12) .......oiuiveiiiiiiiecieteieieeeeete et b bbb es s s et 72,490,640 |................. 68,489,399 |............... 253,980,494
14, DEPOSIt-LYPE CONFACES ......cvvevieiiieiiieieieteieieett ettt s s e s et e e e e et et esesesesesesssens [oeneeneseseseseaeieaea s eeeneeas [0 U 0 [ 0
15. Total (Lines 13 and 14) 72,490,640 68,489,399 253,980,494

DETAILS OF WRITE-INS

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




STATEMENT AS OF MARCH 31, 2023 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern
A. Accounting Practices
The financial statements of ReliaStar Life Insurance Company of New York (the "Company" or "RNY") are
presented on the basis of accounting practices prescribed or permitted by the New York Department of Financial
Services (“NYDFS”).

The NYDEFS recognizes only statutory accounting practices prescribed or permitted by the State of New York for
determining and reporting the financial condition and results of operations of an insurance company and for
determining its solvency under the New York Insurance Law. 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 State of New York. The Superintendent of the NYDFS has
the right to permit other specific practices that deviate from prescribed practices.

The NYDFS superintendent approved a permitted accounting practice that allows the Company to hold reserves
computed in accordance with VM-A and VM-C for individual term life policies that convert into universal life
policies, instead of Valuation Manual 20: Requirements for Principle-Based Reserves for Life Products ("VM-20")
reserves as required by the valuation manual. As of March 31, 2023, there were 78 such policies with total face
amount of $19,230,000 and reserves of $146,313.

Other than the permitted practice above, the Company did not have any prescribed or permitted practices as of
March 31, 2023 and December 31, 2022.

F/S F/S
SSAP # Page Line # 2023 2022
Net Income:
(1) RNY State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 18,749,875 $ 25,107,288
(2) state prescribed practices that are an increase/(decrease) from NAIC SAP:
None — —
(3) State permitted practices that are an increase/(decrease) from NAIC SAP:
None — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 18749875 §  25.107.288
Surplus:
(5) RNY State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 412,120,743 $ 405,307,201
(6) State prescribed practices that are an increase/(decrease) from NAIC SAP:
None — —
(7) state permitted practices that are an increase/(decrease) from NAIC SAP:
None — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 412,120,743  $ 405,307,201

C. Accounting Policy
(2) Bonds not backed by other loans are stated at either amortized cost using the yield to worst method or the lower
of cost or fair market value. The Company does not have any SVO-Identified investments as defined in SSAP
No. 26R, Bonds-Revised.

(6) Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair market value.
Amortized cost 1s determined using the interest method and includes anticipated prepayments. The prospective
adjustment method is used to determine the amortized cost for the majority of loan-backed and structured
securities. For certain securities, the retrospective adjustments methodology is utilized, including agency and
non-agency pools.

The Company made no significant changes to its accounting policies or practices as of March 31, 2023.

Certain amounts in the Company’s statutory basis financial statements have been reclassified to conform to the 2023
financial statement presentation.

D. Going Concern

None

2. Accounting Changes and Corrections of Errors
No significant change

3. Business Combinations and Goodwill
None

4. Discontinued Operations
None



STATEMENT AS OF MARCH 31, 2023 OF THE ReliaStar Life Insurance Company of New York

NOTES TO FINANCIAL STATEMENTS

5. Investments
D. Loan-Backed Securities

)

2

(&)

Prepayment assumptions for loan-backed and structured securities are obtained from third party services, broker
dealer survey values or internal estimates.

The Company did not have any Other than Temporary Impairment ("OTTI") recognized in accordance with
structured securities subject to SSAP No. 43R, Loan-backed and Structured Securities (“SSAP No. 43R”) as
of March 31, 2023 due to intent to sell or inability or lack of intent to hold to recovery.

The Company did not have any OTTI’s that were recognized in accordance with structured securities subject to
SSAP No. 43R for reporting period January 1, 2023 to March 31, 2023.

The following table shows all impaired securities at March 31, 2023 in the aggregate for which an OTTT has not
been recognized in earnings as a realized loss, including securities with a recognized OTTI for non-interest
related declines when a non-recognized interest related impairment remains:

a. Aggregate amount of unrealized losses:

1. Less than 12 Months $ 3,152,558
2. 12 Months or Longer  $ 51,001,997
b. The aggregate related fair value
of securities with unrealized losses:
1. Less than 12 Months $ 71,955,021

2. 12 Months or Longer  $ 297,391,837

If the fair value of a loan-backed or structured security 1s less than its amortized cost basis at the balance sheet
date, the Company determines whether the impairment is other-than-temporary. Amortized cost basis includes
adjustments made to the cost of an investment for accretion, amortization, collection of cash and previous OTTI
recognized as a realized loss.

The general categories of information that the Company considers in reaching the conclusion that an
impairment is other-than-temporary are as follows:

Intent to Sell - if the Company intends to sell the loan-backed or structured security (that s, it has decided to
sell the security), an OTTI is considered to have occurred.

Intent and Ability to Hold - if the Company does not intend to sell the loan-backed or structured security, the
Company determines whether it has the intent and ability to retain the investment in the security for a period of
time sufficient to recover the amortized cost basis. If the Company does not have the intent and ability to retain
the investment for the time sufficient to recover the amortized cost basis, an OTTI shall be considered to have
occurred.

Recovery of the Amortized Cost Basis - if the Company does not expect to recover the entire amortized cost
basis of the security, the Company would be unable to assert that it will recover its amortized cost basis even if
it does not intend to sell the security and the entity has the intent and ability to hold. Therefore, in those
situations, an OTTI shall be considered to have occurred. In assessing whether the entire amortized cost basis of
the security will be recovered, the Company compares the present value of cash flows expected to be collected
from the security with the amortized cost basis of the security. If present value of cash flows expected to be
collected is less than the amortized cost basis of the security, the entire amortized cost basis of the security will
not be recovered (that is, a non-interest related decline exists), and an OTTI shall be considered to have
occurred.

The Company conducts a thorough quarterly review of all loan-backed and structured security holdings to
conclude if the amortized cost basis of those securities is recoverable. This review is documented at a detailed
level and encompasses numerous factors and assumptions. The overall credit tracking process yields a variety of
key data that supports the impairment decision making process. The review process and related assumptions are
updated quarterly based on trends in the marketplace.

As part of the quarterly review, the Company 1dentifies securities whose ratio of credit enhancement to serious
delinquency does not exhibit ample protection against principal loss. Those securities are put through a more
detailed analysis which covers, among other factors, (a) an analysis of the underlying collateral characteristics;
(b) areview of the historical performance of the collateral in the deal; (¢) structural analysis of the security; and
(d) cash flow scenario analysis.

The prospective adjustment method is used to determine the amortized cost for the majority of loan-backed and

structured securities as well as securities that have experienced an OTTI. For certain securities, including
Agency-backed securities, the retrospective adjustment method is used to determine amortize cost.

7.1



STATEMENT AS OF MARCH 31, 2023 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

The market values for loan-backed and structured securities are obtained as follows:

1. For securities that are considered marketable - market values are received from third party pricing services
or by obtaining a bid price from brokerage firms engaged in the business of trading those securities.

2. For securities that were privately placed and for which no ready market exists - the Company establishes
fair market values using a matrix pricing system which considers key factors such as credit quality, industry
sector, size of the issuer and transaction structure. A limited portion of the private placement portfolio is
priced independently of the matrix system as described above.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
3) Collateral Received

Fair Value

b) The fair value of that collateral and of the portion
of that collateral that it has sold or repledged $ 62,712,076

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

H. Repurchase Agreements Transactions Accounted for as a Sale
None

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
None

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

R. Reporting Entity's Share of Cash Pool by Asset type
None

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

7. Investment Income
No significant change

8. Derivative Instruments

A. Derivatives under SSAP No. 86-Derivatives
(8) None

B. Derivatives under SSAP No. 108-Derivatives Hedging Variable Annuity Guarantees
None

9. Income Taxes
The Inflation Reduction Act (“Act”) was enacted on August 16, 2022. The Act included a new corporate alternative
minimum tax (“CAMT”). The Act and CAMT are effective for tax years beginning after 2022. The Company is part
of an affiliated group of entities who file a single consolidated return. Based upon available information, the
Company has determined that average “adjusted financial statement income” is below the thresholds for the 2023
tax year such that it does not expect to be required to perform the CAMT calculations. The financial statements do
not include any estimated impact of the CAMT, because a reasonable estimate cannot be made.

10. Information Concerning Parent, Subsidiaries and Affiliates
No significant change

11. Debt
B. FHLB (Federal Home Loan Bank) Agreements
None
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12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans
A. Defined Benefit Plan
None

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

14. Liabilities, Contingencies, and Assessments
No significant change

15. Leases
No significant change

16. Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk
No significant change

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
None

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
None

19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant change

20. Fair Value Measurements
A. Fair Value Measurements at Reporting Date
(1) The table below shows assets and liabilities measured and reported at net asset value ("NAV") or fair value in
which the fair value measurements use quoted prices in active markets for identical assets or liabilities (Level
1), significant other observable inputs (Level 2) and significant unobservable inputs (Level 3) as of March 31,

2023:
Net Asset Value
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a.  Assets at fair value
Preferred stock $ 106,800 $ — 8 1,578,828 § — 8 1,685,628
Common stock 879,463 — 1,241,090 — 2,120,553
Derivatives assets
Interest rate contracts — 447,883 — — 447883
Total Derivatives $ — 8 447,883 $ — 8 — 8 447,883
Separate account assets 463,825,496 — — — 463,825,496
Total assets at fair value/NAV $ 464,811,759 § 447883 $ 2,819918 § — $ 468,079,560
b. Liabilities at fair value
Deposit type contracts $ — S 35,612,800 $ — 8 — 8 35,612,800

Total liabilities at fair value $ — $ 35,612,800 $ — $ — $ 35,612,800
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(2) The table below summarizes the changes in fair value of the Company’s assets and liabilities using significant
unobservable inputs (Level 3) during the reporting period of January 1, 2023 to March 31, 2023:

Total gains
Beginning and Total gains Ending
balance at Transfers (losses) and (losses) balance at
January 1, Transfers out of included in included in March 31,
Description 2023 into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 2023
a.  Assets
Preferred Stock $ 1,548025 — 3 — 3 — $ 30803 $ — s — s $ —  $1,578,828
Common Stock 1,424,483 — — — (183,393) — — — 1241,090
Total Assets $ 2972508 § — 8 — 8 — $ (152.590) _$ — 8 — 8 $ — $2819.918
b.  Liabilities
Total Liabilities $ — 3 — 8 — 8 — 8 — 3 — 3 — 3 3$ — 3 —

There were no transfers into or out of Level 3 during the period of January 1, 2023 to March 31, 2023.

(3) The fair value hierarchy gives the highest priority to quoted prices in active markets for identical assets or
liabilities (Level 1) and the lowest priority to unobservable inputs (Level 3). If the inputs used to measure fair
value fall within different levels of the hierarchy, the category level is based on the lowest priority level input
that 1s significant to the fair value measurement of the instrument.

Financial assets and liabilities recorded at fair value on the balance sheet are categorized as follows:

Level 1 - Unadjusted quoted prices for identical assets or liabilities in an active market.

Level 2 - Quoted prices in markets that are not active or inputs that are observable either directly or
indirectly for substantially the full term of the asset or liability. Level 2 inputs include the following:

*  Quoted prices for similar assets or liabilities in active markets;
*  Quoted prices for identical or similar assets or liabilities in non-active markets;
e Inputs other than quoted market prices that are observable; and
e Inputs that are derived principally from or corroborated by observable market data through correlation

or other means.

Level 3 - Prices or valuation techniques that require inputs that are both unobservable and significant to the
overall fair value measurement. These valuations, whether derived internally or obtained from a third party,
use critical assumptions that are not widely available to estimate market participant expectations in valuing
the asset or liability.

(4) Fair values are based on quoted market prices when available. When market prices are not available, fair value
is generally estimated using discounted cash flow analyses, incorporating current market inputs for similar
financial instruments with comparable terms and credit quality (matrix pricing). In instances where there 1s little
or no market activity for the same or similar instruments, the Company estimates fair value using methods,
models and assumptions that management believes market participants would use to determine a current
transaction price. These valuation techniques involve some level of management estimation and judgment
which becomes significant with increasingly complex instruments or pricing models. Where appropriate,
adjustments are included to reflect the risk inherent in a particular methodology, model or input used.

Derivatives are carried at fair value, which is determined using the Company’s derivative accounting system in
conjunction with observable key financial data from third-party sources, such as yield curves, exchange rates,
S&P 500 Index prices, Secured Overnight Financing Rate ("SOFR") and Overnight Index Swap Rates ("OIS").
For those derivatives that are unable to be valued by the accounting system, the Company typically utilizes
values established by third-party brokers. Derivatives which qualify for special hedge accounting treatment are
reported in a manner that is consistent with the accounting for the hedged asset or liability.

(5) See Note 20A(1-4) for disclosures on derivative assets and liabilities.

B. Other Fair Value Disclosures

None
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21.

22.

23.

24,

25.

C. Aggregate Fair Value Disclosures
The following table shows all financial instruments and the level within the fair value or NAV hierarchy in which
the fair value measurements fall as of March 31, 2023:

Aggregate Fair Carrying Net Asset Not Practicable
Type of Financial Instrument Value Value (Level 1) (Level 2) (Level 3) Value (NAV) (Carrying Value)
Assets
Bonds $ 1,168,007,701 $ 1,280,148,833 $ 19,169,365 $1,110,445425 § 38392911 $ — $ —
Preferred stock 4,240,084 4,557,883 106,800 442,880 3,690,404 — —
Common stock 2,120,553 2,120,552 879,463 — 1,241,090 — —
Mortgage loans 98,717,416 104,615,445 — — 98,717,416 — —
Contract loans 64,157,027 64,157,027 — 64,157,027 — — —
Other invested assets 1,730,444 2,419,373 — 1,730,444 — — —
Cash equivalents and short-term
investments 20,000,000 20,000,000 20,000,000 — — — —
Derivatives
Foreign exchange contracts 1,668,571 737,952 — 1,668,571 — — —
Interest rate contracts 447,883 447,882 — 447,883 — — —
Separate account assets 463,825,496 463,825,496 463,825,496 — — — —
Total Assets $ 1,.824,915,175 $ 1,943,030,443 $ 503,981,124 $1,178,892,230  § 142,041,821 $ — $ —
Liabilities
Supplementary contracts and immediate
annuities $ 14,903,342  $ 15,684,113 $ — $ — $ 14903342 § — $ —
Deposit type contracts 35,598,692 35,598,692 — 35,598,692 — — —
Derivatives
Equity contracts 251,213 — 251,213 — — — —
Foreign exchange contracts (59.,874) 29,995 — (59,874) — — —

Total Liabilities $ 50,693,373 $ 51,312,800 $ 251,213 $ 35538818 $ 14,903,342 $ — $ —

D. Reasons Not Practicable to Estimate Fair Value
None

E. Investments measured using the NAV practical expedient pursuant to SSAP No. 100R, Fair Value
None

Other Items
No significant change

Events Subsequent

Type I — Recognized Subsequent Events

The Company is not aware of any events occurring subsequent to March 31, 2023 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to March 31, 2023 through May 11, 2023,
the date the statutory financial statements were available to be issued.

Type I — Nonrecognized Subsequent Events

The Company is not aware of any events occurring subsequent to March 31, 2023 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to March 31, 2023 through May 11, 2023,
the date the statutory financial statements were available to be issued.

Reinsurance
No significant change

Retrospectively Rated Contracts & Contracts Subject to Redetermination
E. Risk Sharing Provisions of the Affordable Care Act ("ACA")
None

Change in Incurred Losses and Loss Adjustment Expenses

A. Changes in Incurred Losses and Loss Adjustment Expenses of prior years
Reserves at December 31, 2022 were $40,297,320. As of March 31, 2023, $16,957,857 has been paid for incurred
losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years
are now $10,792,261 as a result of re-estimation of unpaid claims and claim adjustment expenses principally on
group life, accident and health and stop loss lines of insurance. Therefore, there has been a $12,547,202 favorable
prior-year development since December 31, 2022. The change is generally the result of ongoing analysis of recent
loss development trends. Original estimates are increased or decreased as additional information becomes known
regarding individual claims. Included in this change, the Company experienced no favorable prior year loss
development on retrospectively rated policies. However, the business to which it relates may be subject to premium
adjustments.
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26.

27.

28.

29.

30.

31.

32.

33

34.

3s.

36.

B. Significant Changes in Methodologies and Assumptions

None

Intercompany Pooling Arrangements
None

Structured Settlements
None

Health Care Receivables
None

Participating Policies
No significant change

Premium Deficiency Reserves
No significant change

Reserves for Life Contracts and Annuity Contracts
No significant change

No significant change

. Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change

No significant change

Separate Accounts
No significant change

Loss/Claim Adjustment Expenses
No significant change

Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics

Premium & Annuity Considerations Deferred and Uncollected
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF

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, @s requIred DY the IMOGEI ACE? ........c . ittt h et b ettt et e eae e e bt e ehe e sh e e eb e e b e e b e e a bt ea bt ea b e eaeesheeebeeebeenbeebeenbeenneannennne
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii et

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
[CToToTa (1aTo T =T L1V PP ROS RS TR

LT F= (=N el i =g Lo L PRV RURUR RPN

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e

If the response to 3.2 is yes, provide a brief description of those changes.
Creation, dissolution of entities and change in ownership of various entities .............ccoiiiiiiiiii e

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

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveviiiiiiiiiiiiceee

NEW YORK

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes [ X] No[ ]

0001163710

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis

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
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccooiiiiiiiiiiiiieeeeeee

Yes[ 1 No[X]

[ 1 No[X] NAI

12/31/2019

]

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. ...........c.coccovviiiiiieiieneeneeceens

12/31/2019

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
{6 E=1 (= RSP P USRS UPRPR

06/15/2021

By what department or departments?
New York

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMTMENTST ... ettt et e e st e e st e e st e s e e s e e b e e aseea e e ea e e ea e e es e e eaeeaeeseenseenseeneeanseenseeneenneenneannen Yes

Have all of the recommendations within the latest financial examination report been complied With? ...........cccooieiieiiiiieiiccceeeeen Yes

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 PEHOA? .........c ittt e e e st e st e e e et e et e e e e eneeeneeeneeeneenneennes

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............c.cceveiiiiiiiiiiiiccccceeeee

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 SECUrtIES firMS? ..ot

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 No[ ]

[X] No[ 1 NAT

Yes[ ] No[X]

Yes [ ]

No [ X]

Yes [ X] No[ ]

1 2
Affiliate Name Location (City, State)

Voya Alternative Asset Management LLC
Voya Financial Partners, LLC
Voya Financial Advisors, Inc. .....cccceoeveenne
Voya Investment Management Co. LLC
Voya Investment Management LLC

New York, NY
Windsor, CT
Windsor, CT
. |New York, NY ..
Atlanta, GA

Voya Investments Distributor, LLC Scottsdale, AZ
Voya Investments, LLC Scottsdale, AZ
Voya Retirement Advisors, LLC .....coooiieiiiiiicceeeceeeee Windsor, CT .o

N/ATX ]

]
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16.

STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, 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? ..............ccooiiiiiiiins Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

INVESTMENT

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

use by another person? (Exclude securities under securities 1ending agré@MENtS.) ............ccceviiiiiriueriiiiieieseiese st ese e nses Yes [ X] No[ ]
If yes, give full and complete information relating thereto:

Investments in other pledged Collateral Of $2,583,250 ..........c.ccoiriiiriiieieieeiee ettt et e s e et ese e esesseseseeseseesas et ese st ese s esessesensese et esesenesenn

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: ...........cccccceeoeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

Ves [ X1 No[ 1

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BOMAS ettt ettt ettt et e te et ete e ae e teeaee e eeeteeeteeteeetteeeeae e ee e te e e e et e eteeeteeteeaeeeeeeeaaeas $ . .7,543,530

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) ....

LOLLee e

Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ............c.coiiiiiiiiiiii s
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiiccce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeviiiiiicncns Yes[ X] No[ 1 NAT ]

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. ..... .... 62,707,601
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ... 62,712,076
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveveeecueueeeieeeeceeeeeeeeeee et et $ e 62,712,076

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [

1 2
Name of Custodian(s) Custodian Address

Bank of New York Mellon One Wall Street New York, NY 10286

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
Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccceeeenen.
If yes, give full information relating thereto:

Yes [

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

X1

]

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
Voya Investment Management 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 assets?.............ccociiiiiiii e

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?...............cccoccoiiiiiiiiiiiicic.

Yes [

Yes [

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.

]

]

No [ ]

No [ X]

No [ X]

No [ X]

1 2 3 4

Central Registration

Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

108934

MZJU01BGQ7J1KULASBBY

Voya Investment Management LLC

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiie ettt ettt et e et et et et et e e e e eneas

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

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

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

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

8.2

Yes [

Yes [

Yes [

Yes [

X1

]

]

]

No[ ]

No [ X]

No [ X ]

No [ X]



STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvceeeeeieieeteeeeeeeeee ettt aea ettt s s s st s s et et e s eses s s st s s et e s e s e s s asa s s st es et e s e s e s s s s st esesesessss s s s s esesesessansnanaes B 0

1.12 RESIAENEIAI MOTLGAGES .....cvvvieieieeiieietetet ettt ettt ettt aese s et e s et et e b et e s e se et s es et e s et et esessas et sses et ebebesesnss s ssesesesesesesnsnanas B 0

1.13 COMMEICIAI IMOTGAGES ...........vvvvieieieeee ettt ettt ettt et s e st e s et et et et s e ae s s s s et e s e b e s e s e ss s et e s et et et et esesess s ss et esesesesesnssasasesasebesesn B 99,957,983

1.14 Total Mortgages in GO0 StANGING .......c.o.evvreeeeeeeeeeeeeceete et eeseaeeeteteses s e aesesesessaeaeteses s s assssesessssasaesesassassssssesesnssansssesannans $ 99,957,983
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS...........crueveveeeececeeeeeeeeeceete e eeesscaeae e esenssaese s esenssaesesesesensnaesenas $ 4,657,462
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAIMN MOTGAGES ...vvcveeieieieeeeeeeeeeeeee ettt aea ettt s s e s s s s s e s et e s e s e s s s st as s et e s e s e s e ae s s s st e s et e s eaesss s s st eseseseaeasssasaseses et esessansnanaes B 0
1.42 RESIAENEAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt e ettt et b et easse s et e s et et et e s e s e se st et ss et e s et et esessas et ssesese b et et esnss s asasasebesesesnsnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... v iueiiiie ittt ettt ettt ettt e b e b e e bt e bt e bt e a bt ea et ea et eRe e eh e e eb £ e b e e a bt eabeea bt eab e eaeesheesbeenbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ou ittt ettt e et e e e b e e e e et e eneeeneeeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cceverruruereeeeeeeeee e $ 104,615,445
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1,61 FAIM MOTGAGES ...vvveeieieieeteeeeeeeecee ettt ettt et et st s et et e s e s e s s s s s s et e s e s e s s s e s s s st e s et e s esesss st s s esesesesess s s st es et esesnansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt ettt et et eaese s et st et et et e s e s e se et s es et e s e b et esessas et eses et e b et et esnss s ssasasesesesesnrnana B 0
1.63 COMMEICIAl IMOTIGAGES .....veiueiiite ittt ettt ettt e et b e sb e e s bt e bt e bt e a et e e et ea e e e Re e eh e e eb £ e b e e a bt e mbeem bt eab e eseeeheesbeesbeenbeenbeenbeennenane B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ............cooiiiiiiiiiii e $ 0
2. Operating Percentages:
2.1 AGH IOSS PEICENT ......eceieieteteeceeeee ettt ettt ettt ee et et et et et e se et e s se e s et e s esesess s eses e s et et eseseas s eses s e ses et esese s et es s e b e s et esees s es s s et esesesess s eses et et et eseseas SAeAeattetesetesenenett et et et enenene 60.277 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiiieietetetcteeeeeeete s et s et esesee et st et eses et essseases st eses et et esesess s eseseseseseseseas s esesesesesesessas s ss s et et et et essas s esas e s e s e et eeseseeesesene e e s eseseeenenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiietetceieeeeeteteteteseseaees et e sesesesesessas et et s sesesesesessss s ssesesesesesesens Saeseaeaseseseseseneneeeasesesesenenens 10.350 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........ccceueiiieieeceeee e e et e eeeeaete et ee e ssae s et esenssaesetesesensssesesesesensssesesesanensransena Yes[ ] No[X]

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

3.3 Do you act as an administrator for health savings accounts? ...

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiieiei e B e 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............ccccccceveeune.n. Yes [ X] No[ ]

4.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMING ENLILY? .......cvvieieiecieieiiieeee ettt ettt et s et s et et s s s bttt eses s s et es s s anas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1 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.ovvecuceeeeeeeeeceee ettt e s s s nasaesesensananeesnnas Yes [ ] No [ I NAT ]

5.2 If no, explain:

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

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

Date Outstanding Lien Amount
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories
Direct Business Only

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type

States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

1. Alabama ... AL , L2 e O

2. Alaska ......cccooiiiii AK

3. Arizona..... ... AZ

4. Arkansas .. .. AR , ..
5. California .. ... CA . 1 631 205 |..
6. Colorado ...... ... CO ..291,145 |..
7. Connecticut .. . CT ...1,604,149 |..
8. Delaware. ............. ... DE

9. District of Columbia .

10. Florida .. .. FL
11.  Georgia .. GA
12.  Hawaii .. .. HI

13. Idaho .... . ID

14.  lllinois ... . IL

15. Indiana. . IN

16. lowa ..... - 1A

17. Kansas . ... KS
18.  Kentucky ......oocvviiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiie e LA
20. Maine .......

21.  Maryland

22. Massachusetts .............cccoiiiiiiis MA
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi

24. Minnesota .
25. Mississippi .
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e
27. Montana
28. Nebraska ..

29. Nevada ........ .

30. New Hampshire ... NH

31. New Jersey .....ccccooverriieiiiicccieceeeceeces NJ

32.  New Mexico . , K
33. New York ..... ...34,816,402 |.

34. North Carolina .. ....527,700 |.

35. North Dakota

36. Ohio.............
37. Oklahoma .
38. Oregon .........

39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

44. Texas .......

45.  Utah .....

46. Vermont .

A7, Virginia ....ooocoeeeiiiiicece e

48.  Washington ...

49. West Virginia

50. Wisconsin .... .

51, WYOMING ...cooiiiiiiiiiiiiiice e

52.  American Samoa .........cccceceeeiiieeiineenneeans AS

53. Guam .............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
Plans.......ooeeceeeeee e XXX e D O O e O U
91.  Dividends or refunds applied to purchase paid-up
additions and annuities. ... f . XXX e LU28 | O e O L O 028 |
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccceeveeeeeeeiinneees foees XXX e U L U e U e O e U
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oceeoeeiiiiininis K . .. O
95.  Totals (Direct Busingss)...........cccocveeuiiirieniinnnnnn. .
96. Plus Reinsurance Assumed. e XXX [ K . .. O ..
97  Totals (All Business).... ...46,326,592 |. . .69,488,767 |..
98. Less Reinsurance Cede 32,594,780 745 | .514,858 [ O 33,299,383
99. Totals (All Business) less Reinsurance Ceded XXX 13,731,812 (114,613) 36, 189,384
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......... ..800 |.
58002. DOM Dominican Republic . .0
58003. ..oiiiiiiriirienneeeee e XX e fe
58998. Summary of remaining write-ins for Line 58 from
OVEIfIOW PAGE ...vovveiiieieicicireenereseeeeee e XXX [ (U TN [V R (U TN [V R (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 148,031 800 0 0 148,831 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveviiicriciecrecieeiecie e[ XXX e e (1 [0 (1 [0 (VN PO 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c.ccoceveeerieereeeiins eriens 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11



STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

Entity Name

Voya Financial, Inc.
Benefitfocus, Inc.
Benefitfocus.com, Inc.
BenefitStore, LLC
Tango Health, Inc.
Pen-Cal Administrators, Inc.
Security Life Assignment Corporation
Voya Holdings Inc.
Voya Custom Investments LLC
Voya Benefits Company, LLC
Benefit Strategies, LLC
ReliaStar Life Insurance Company
Voya Special Investments, Inc.
Pomona Capital VII, L.P.
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment II, L.P.
Pomona Voya (US) Holdings IV, L.P.
Pomona Voya (US) Holdings V L.P.
Pomona Voya (US) Holdings V-A, L.P.
ReliaStar Life Insurance Company of New York
The Voya Proprietary Alpha Fund, LLC
RiverRoch LLC
Oconee Real Estate Holdings LLC
Voya Financial Advisors, Inc.
Voya Institutional Trust Company
Voya Insurance Solutions, LLC
Voya Investment Management LLC
Voya Capital, LLC
Voya Funds Services, LLC
Voya Investments Distributor, LLC
Voya Investments, LLC
Voya Investment Management Alternative Assets LLC
Voya Alternative Asset Management Ireland Limited
Voya Alternative Asset Management LLC
Czech Asset Management, L.P.
Czech GP, LLC
SJC Direct Lending Fund IIl, GP, L.P.
SJC Direct Lending Revolver Fund Ill GP, L.P.
SJC Direct Lending Fund IV GP, L.P.
SJC Capital Finance Fund Ill GP, LLC
SJC Capitaal Finance Fund IV GP, LLC
Voya MSR Opportunities GP LLC
VAAM GP LLC
Voya Renewable Energy Infrastructure Debt GP | LP
The Voya Proprietary Alpha Fund, LLC
Voya Multi-Strategy Opportunity Fund LLC
Voya CML GP LLC
Voya Pomona Holdings LLC
Pomona G.P. Holdings LLC
Opportunity Investor P Associates, L.P.
Opportunity Investor P, L.P.
Opportunity Investor P Secondary Associates, LLC
Opportunity Investor P Associates, L.P.
Parent/Subsidiary listing is not repeated
Pomona Associates V, LP
Pomona Associates VI, LP
Pomona Associates VII, L.P.
Pomona Capital VII, L.P.
Parent/Subsidiary listing is not repeated
Pomona Energy Partners, L.P.
Pomona Associates VIII, L.P.
Pomona Investors IV, L.P.
Pomona Investors V L.P.
Pomona Primary Associates IV LLC
Pomona Investors 1V, L.P.
Pomona Primary Associates V LLC
Pomona Investors V L.P.
Pomona Secondary Associates V LLC
Pomona Associates V, LP
Pomona Secondary Associates VI LLC
Pomona Associates VI, LP
Pomona Secondary Associates VII LLC
Pomona Associates VII, L.P.
Parent/Subsidiary listing is not repeated
Pomona Secondary Associates VIII, LLC
Pomona Associates VIII, L.P.
Pomona Voya (US) Holdings Associates Il LLC
Pomona Voya (US) Holdings Associates II, L.P.

Pomona Voya (US) Holdings Co- Investment Associates I, L.P.

Pomona Voya (US) Holdings Co-Investment II, L.P.
Pomona Voya (US) Holdings Co-Investment Associates L.P.
Pomona Voya (US) Holdings Associates I, L.P.
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates Ill LLC
Pomona Voya (US) Holdings Associates Il LP
Pomona Voya (US) Holdings Associates Il LP
Pomona Voya (US) Holdings Associates IV LLC
Pomona Voya (US) Holdings Associates 1V, L.P.
Pomona Voya (US) Holdings 1V, L.P.
Parent/Subsidiary listing is not repeated

PART 1 - ORGANIZATIONAL CHART

12

Insurer/Non-
insurer

Insurer

Insurer

FEIN
52-1222820
46-2346314
57-1099948
27-3519176
26-2060323
94-2695108
84-1437826
02-0488491
27-2278894
83-0965809

26-003294
41-0451140
85-1775946

53-0242530
20-8811107

85-1578755
41-0945505
46-5416028
06-1465377
58-2361003
86-1020892
86-1020893
03-0485744
03-0402099
13-4038444

13-3863170
45-3236373
45-3559304
37-1824603
86-2546922
36-4822589
84-4300363
82-1609649
87-1891874
87-2198755
87-1885741
20-8811107

13-4152011
13-4150600

13-4197230
20-1779011
26-1701070

37-1698452
59-3794146
26-1939518
59-3794146
59-3794146
26-1939443
26-1939518
13-4196882
13-4197230
20-1779002
20-1779011
26-1668484
26-1701070

46-0666750
37-1698452

36-4577583
37-1513803

37-1513803

16-1771993

26-1705350
26-1705523

NAIC

67105

61360

State
DE
DE
sC
sC
DE
CA
co
CcT
DE
DE
NH
MN
DE
DE

DE
DE
DE
DE
NY
DE
DE
DE
MN
CT
CT
DE
DE
DE
DE
AZ
DE
IRL
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE

DE
DE
DE
DE

DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE
DE

DE
DE
DE
DE
DE
DE
DE
DE

DE
DE
DE
DE
DE
DE



STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

Entity Name

Pomona Voya (US) Holdings Associates IV, L.P.
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates LLC
Pomona Voya (US) Holdings Associates, L.P.
Pomona Voya (US) Holdings Associates V, L.P.
Pomona Voya (US) Holdings V L.P.
Pomona Voya (US) Holdings V-A, L.P.
Pomona Voya (US) Holdings Associates V, LLC
Pomona Voya (US) Holdings Associates V, L.P.
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates, L.P.

Pomona Voya (US) Holdings Co- Investment Associates I, L.P.

Parent/Subsidiary listing is not repeated

Pomona Voya (US) Holdings Co-Investment Associates L.P.

Pomona Voya Asia Pacific Associates, L.P.
Voya Pomona Asia Pacific G.P. Limited

Voya Pomona Asia Pacific Private Equity Co-Invest | L.P.

Pomona Voya Asia Pacific Associates, LLC
Pomona Voya Asia Pacific Associates, L.P.
Parent/Subsidiary listing is not repeated
Voya Enhanced Middle Market Credit GP | LP
Voya Enhanced Middle Market Credit Fund | LP

Voya Enhanced Middle Market Credit Fund | Originator LLC
Voya Enhanced Middle Market Credit Fund | (RNF) LP

Pomona Management LLC
Pomona Capital Asia Limited
Pomona Europe, Ltd.
Pomona Europe Advisers Limited

Voya Realty Group LLC
Voya Investment Management Co. LLC

Voya Investment Management (UK) Limited

Voya Investment Trust Co.

Voya Investment Management Services (UK) Limited

Voya Retirement Insurance and Annuity Company

Voya Special Investments, Inc.
RiverRoch LLC
Oconee Real Estate Holdings LLC
Pomona Capital VII, L.P.

Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment II, L.P.
Pomona Voya (US) Holdings IV, L.P.
Pomona Voya (US) Holdings V L.P.
Pomona Voya (US) Holdings V-A, L.P.
Voya Financial Partners, LLC

Voya Pomona Asia Pacific Private Equity Co-Invest | L.P.

Voya Institutional Plan Services, LLC
Voya Retirement Advisors, LLC
Voya Payroll Management, Inc.
Voya Services Company
VFI SLK Global Services Private Limited
Voya Special Investments, Inc.

PART 1 - ORGANIZATIONAL CHART

12.1

Insurer/Non-
insurer

Insurer

FEIN
26-1705523

20-0554145
20-0585365

20-0585365

13-4149700

13-4003969
06-0888148

06-1440627

71-0294708
85-1775946

85-1578755

06-1375177

04-3516284
22-1862786
52-2197204
52-1317217

85-1775946

NAIC

86509

State
DE

DE
DE
DE
DE
DE
DE
DE

DE
DE

DE
DE
CYMm
DE
DE
DE

DE
DE
DE
DE
DE
HKG
GBR
GBR
DE
DE
GBR
CT
GBR
CT
DE
DE
DE
DE

DE
DE
DE
DE
DE
DE
DE
NJ
DE
DE

DE



STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

..| VOYA FINANCIAL

| VOYA FINANCIAL ..o | e v v
..| VOYA FINANCIAL ...
..| VOYA FINANCIAL
..| VOYA FINANCIAL ...

€l

..| VOYA FINANCIAL ...
..| VOYA FINANCIAL ...
..| VOYA FINANCIAL
..| VOYA FINANCIAL ...

..| VOYA FINANCIAL ...
..| VOYA FINANCIAL

..| VOYA FINANCIAL
..| VOYA FINANCIAL
..| VOYA FINANCIAL
..| VOYA FINANCIAL

..| VOYA FINANCIAL
..| VOYA FINANCIAL
..| VOYA FINANCIAL
..| VOYA FINANCIAL

..| VOYA FINANCIAL ...
..| VOYA FINANCIAL ...
..| VOYA FINANCIAL
..| VOYA FINANCIAL ...

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) *
..|VOYA FINANCIAL ... . 26-0003294 .. | ... UV ... |Benefit Strategies, LLC .. Voya Benefits Company, LLC ... Ownership .100.000 ...|Voya Financial,

..| VOYA FINANCIAL

. ..| 46-2346314 .. Benefitfocus, Inc. .. . |Voya Financial, Inc. . Ownership.. ..}.100.000 ...|Voya Financial,

..| VOYA FINANCIAL ..| 57-1099948 .. Benefitfocus.com, Inc. . | Benefitfocus, Inc. . Ownership.. ..}.100.000 ...|Voya Financial,

../ VOYA FINANCIAL ... 27-3519176 .. BenefitStore, LLC Benefitfocus.com, Inc. .. Ownership .100.000 ...|Voya Financial,
Voya Investment Management Alternative

..|VOYA FINANCIAL ... 45-3236373 .. Czech Asset Mangaement, L.P. .... LDE] s NIA....... Assets LLC Ownership .100.000 ...|Voya Financial,

..|VOYA FINANCIAL ... 45-3559304 .. Czech GP, LLC LDE ] NIA....... Czech Asset Management, L.P. ... Ownership .100.000 ...|Voya Financial,
Voya Retirement Insurance and Annuity

..| VOYA FINANCIAL 85-1578755 .. Oconee Real Estate Holdings LLC ................. LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee ..30.400 ....|Voya Financial,

..|VOYA FINANCIAL ... 85-1578755 .. Oconee Real Estate Holdings LLC ... DBt NIA....... ReliaStar Life Insurance Company ............ Ownership ..19.000 ....|Voya Financial,

..|VOYA FINANCIAL ... 85-1578755 .. Oconee Real Estate Holdings LLC ... LDE ] NIA....... Third Party Shareholders .............ccce.... Ownership ..42.000 ....|Voya Financial,

Opportunity Investor P Secondary
. |Associates, LLC .....
Pomona G.P. Holdings LLC ..

.| Voya Financial,
. |Voya Financial,

Management.
Management....

Opportunity Investor P Associates, L.P. .....
Opportunity Investor P Associates, L.P. .....
Opportunity Investor P Secondary Associates,
LLC ettt LDE] s NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Voya Financial,
Opportunity Investor P, L.P. ............. LDE ] NIA....... Opportunity Investor P Associates, L.P. .. |Management.... .}..0.000 .... |Voya Financial,
Pen-Cal Administrators, Inc . |Voya Financial, Inc. ........ Ownership.. .100.000 ...|Voya Financial,
Pomona Associates V, LP Pomona G.P. Holdings LLC Management.... .| Voya Financial,
Pomona Associates V, LP Pomona Secondary Associates V LLC ........... Management.... . |Voya Financial,
Pomona Associates VI, LP . |Pomona G.P. Holdings LLC Management. .| Voya Financial,
Pomona Associates VI, LP ... Pomona Secondary Associates VI LLC .......... Management.... . |Voya Financial,
Pomona Associates VII, L.P. .. LDE ] NIA....... Pomona G.P. Holdings LLC ...ccoovvvveeeeeeennns Management.... .| Voya Financial,
Pomona Associates VII, L.P. . .. |Pomona Secondary Associates VII LLC .. |Management. .| Voya Financial,
Pomona Associates VIII, L.P. .... LDE ] NIA....... Pomona G.P. Holdings LLC ...ccoovveeeeeeeeennns Management.... ..|Voya Financial,
Pomona Associates VIII, L.P. ....... WDE s NIA....... Pomona Secondary Associates VIII, LLC ..... Management.... .. |Voya Financial,
Pomona Associates VIII, L.P. . .| Third Party Shareholders .. Ownership.. ..|Voya Financial,
Pomona Capital Asia Limited Pomona Management LLC Ownership .|Voya Financial,
Voya Retirement Insurance and Annuity
Company
. |Pomona Associates VII, L.P. .
.. |ReliaStar Life Insurance Company .
. |Pomona Capital VII, L.P. .....
. |Pomona Associates VII, L.P. .
. |Pomona Europe, Ltd. ...
.. |Pomona Management LLC
.. | Voya Pomona Holdings LLC
. |Pomona G.P. Holdings LLC ..
.. |Pomona Primary Associates IV LLC .
. |Pomona G.P. Holdings LLC .........
.. |Pomona Primary Associates V LLC
.. | Voya Pomona Holdings LLC ...
.. |Pomona G.P. Holdings LLC
.. |Pomona G.P. Holdings LLC
. |Pomona G.P. Holdings LLC
Pomona G.P. Holdings LLC ..
Pomona G.P. Holdings LLC ..
. |Pomona G.P. Holdings LLC
Pomona G.P. Holdings LLC ..

..| VOYA FINANCIAL ...

..| 94-2695108 ..
13-4197230 ..
13-4197230 ..
..[20-1779011 ..
20-1779011 ..
26-1701070 ..
..| 26-1701070 ..
. 37-1698452 ..
...|VOYA FINANCIAL ... 37-1698452 ..
..| VOYA FINANCIAL . .| 37-1698452 ..
..| VOYA FINANCIAL ... R [ Y

...|VOYA FINANCIAL ...
..| VOYA FINANCIAL

Pomona Capital VII, L.P. ......
Pomona Capital VII, L.P.
Pomona Capital VII, L.P.
Pomona Energy Partners US, L.P.
Pomona Engery Partners, L.P. ....
Pomona Europe Advisers Limited .
Pomona Europe, Ltd. ..........
Pomona G.P. Holdings LLC
Pomona Investors IV, L.P. ..
Pomona Investors [V, L.P.
Pomona Investors V L.P.
Pomona Investors V L.P.
Pomona Management LLC ....
Pomona Primary Associates IV LLC ..
Pomona Primary Associates V LLC ...
Pomona Secondary Associates V LLC
Pomona Secondary Associates VI LLC ..
Pomona Secondary Associates VII LLC ...........
Pomona Secondary Associates VIII, LLC ........
Pomona Voya (US) Holdings Associates |l LLC

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

. |Voya Financial,
.| Voya Financial,
. |Voya Financial,
.| Voya Financial,
. |Voya Financial,
.| Voya Financial,
.|Voya Financial,
.| Voya Financial,
. |Voya Financial,
.| Voya Financial,
. |Voya Financial,
.| Voya Financial,
.|Voya Financial,
.|Voya Financial,
.|Voya Financial,
.|Voya Financial,
.|Voya Financial,
.|Voya Financial,
.|Voya Financial,
.| Voya Financial,

...| VOYA FINANCIAL
..| VOYA FINANCIAL

. .| 13-4150600 ..
...| VOYA FINANCIAL
..| VOYA FINANCIAL

...| VOYA FINANCIAL
..| VOYA FINANCIAL

20-1779002 ..
26-1668484 ..
..| 46-0666750 ..
36-4577583 ..

E555555555555585585858
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Pomona Voya (US) Holdings Associates II, L.P.
. 4832 ...| VOYA FINANCIAL ...eeee | eeeeeeeee e 37-1513803 .. | eeeeeeiiiiiinn | e LDE] s NIA....... Pomona G.P. Holdings LLC ....ccceeeeeeeeeeennns Management..........coeeeeeeeemiieeeenennasd ... 0.000 .... |Voya Financial, Inc. .......cccccuunnnee N0 e
Pomona Voya (US) Holdings Associates |l LLC
L4832 ...[VOYA FINANCIAL .ooeveeeieeenieeeieenine [ eeerirees e 37-1513803 .. | .eeeeeeeeeee [ e LDE] e NTA e | e Management........c.oeeveeerineencineennnnd .. 0.000 ... |Voya Financial, Inc. .....ccccovvrruneenn N0 e
. 4832 ...|VOYA FINANCIAL 161771993 | e | e LDE] s NIA....... Pomona G.P. Holdings LLC ....ccceeeeeeeeeeennns Ownership.. .100.000 ...|Voya Financial, Inc. ........ccccunneeee N0 e
. 4832 ...|VOYA FINANCIAL ..evvvnnnnnnnneninniiiiiiiinnn | eeeeeeeee wvvnnenn] ceveeeeiis | s | s Pomona Voya (US) Holdings Associates Il LP |..DE.....|...... NIA....... Pomona G.P. Holdings LLC .... Management .. 0.000 .... |Voya Financial, Inc. ......cccoeeunnnnnnn N0
Pomona Voya (US) Holdings Associates 11
. 4832 ...| VOYA FINANCIAL o] e | i | s Pomona Voya (US) Holdings Associates Il LP |..DE.....|...... NIA....... LLC i Management J}... 0.000 .... |Voya Financial, Inc. ......cccoevunnnnnnn N0
. 4832 ...|VOYA FINANCIAL .| 261705350 .. | .eeoiiiiiiiiis | s Pomona Voya (US) Holdings Associates IV LLC |..DE.....|...... NIA....... Pomona G.P. Holdings LLC ....ccceeeeeeeeeeennns Ownership.. .100.000 ...|Voya Financial, Inc. ........ccccunneeee N0 e
Pomona Voya (US) Holdings Associates IV, L.P.
. 4832 ...|VOYA FINANCIAL ..o | eeeeeeeee e 261705523 .. | eeeeeiiieinine | eereeneeninrinnn | e | e LDE] s NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management..........oeeeeeeeeimeeeennnennnsd ... 0.000 .... |Voya Financial, Inc. .......ccccccunnnee N0 e
Pomona Voya (US) Holdings Associates IV, L.P Pomona Voya (US) Holdings Associates IV LLC
4832 ... | VOYA FINANCIAL ...oooiieiiiieeiieeeeeee [ ereeeiee e 26-1705523 .. | oeeeeeienee [ reeriieini | e | e s LDE] e NTA e | e Management.......c.oeeveeerieeeniineennnnd .. 0.000 ... |Voya Financial, Inc. .....ccccoerrunennn N0
. 4832 ... | VOYA FINANCIAL ..evenennnnieies | evveveens e 20-0554145 .| eiiiiiiiiiii | eeereeriieieiees | e Pomona Voya (US) Holdings Associates LLC .... |..DE.....|...... NIA....... Pomona G.P. Holdings LLC ...cccovevveeeeeeennns ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc. ......ccccceurnnnnnn N0
Pomona Voya (US) Holdings Associates V, L.P.
L4832 ... | VOYA FINANCIAL ..evvvveennniinininiiiiiiiinn | eveeeeeee wvvnnnnn ] ceveeieiiis | s | e | veeeeeeeeeeeeeeeeeeeeeeeeeiiiees [ e LDE ] NIA....... Pomona G.P. Holdings LLC ...ccooeveveeeeeeennns Management...........oevvvvveveeeennennnnnsd ... 0.000 .... |Voya Financial, Inc. .......ccccounnnnnn N0
Pomona Voya (US) Holdings Associates V, L.P Pomona Voya (US) Holdings Associates V, LLC|
. 4832 ...|VOYA FINANCIAL ..evvvnnnnnnnneninniiiiiiiinnn | eeeeeeeee wvvnnenn] ceveeeeiis | s | s LDE ] NEA. e | e ... |Management J...0.000 .... |Voya Financial, Inc. ......cccoeeunnnnnnn N0
4832 ...|VOYA FINANCIAL o] e | e | e Pomona Voya (US) Holdings Associates V, LLC |..DE.....|...... NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Ownership.. .100.000 ...|Voya Financial, Inc. ........ccccunneeee N0 e
. 4832 ...| VOYA FINANCIAL ...] 20-0585365 .. | .ieeeeeiiiiies | eeeeeeeeeeiieens Pomona Voya (US) Holdings Associates, L.P. ..|..DE.....|...... NIA....... Pomona G.P. Holdings LLC ...ccooeveveeeeeeennns Management... J}... 0.000 .... |Voya Financial, Inc. ......cccceeunnnnnnn N0
4832 ...|VOYA FINANCIAL ..[20-0585365 ..| ceeiiiieeie | e Pomona Voya (US) Holdings Associates, L.P. ..|..DE.....|...... NIA....... Pomona Voya (US) Holdings Associates LLC . |Management... ... 0.000 .... |Voya Financial, Inc. .......cccccunnnnnee WNO e
Pomona Voya (US) Holdings Co - Investment Pomona Voya (US) Holdings Associates Il LLC|
4832 ... VOYA FINANCIAL ..o | eeeeeeeee ] e | i | e | oo Associates L.P. ......eeeeiimiiiie LDE] s NEA e | e Management..........oeeeeeeeeimeeeennnennnsd ... 1.000 .... |Voya Financial, Inc. ........ccccuunneee N0 e
Pomona Voya (US) Holdings Co - Investment
4832 ... VOYA FINANCIAL ..o | eeeeeeeee ] e | i | e | oo Associates L.P. ......eeeeiimiiiiii LDE] s NIA....... Third Party Shareholders .............cceeeeet Management..........oeeeeeeeeimeeeennnennnsd ...50.000 ....|Voya Financial, Inc. ........cccccunneeee N0 e
Pomona Voya (US) Holdings Co - Investment
. 4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Associates L.P. ......eeeeiimiiiiii LDE] s NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management..........oeeeeeeeeimeeeennnennnsd ...49.000 ....|Voya Financial, Inc. ........cccccunnnee N0 e
Pomona Voya (US) Holdings Co- Investment
. 4832 ...|VOYA FINANCIAL ...eeeeemniinniiin | eeeeeeeee e | e | s | e Associates II, L.P. ... LDE] s NIA....... Pomona G.P. Holdings LLC .... Management... ... 0.000 .... |Voya Financial, Inc. .......cccccunnnnnee N0 e
Pomona Voya (US) Holdings Co- Pomona Voya (US) Holdings Associate ,
B N1 N 1o N N [ I E Associates I, L.P. WDE s NIA....... L s Management..........coeeeeeeeimeeeennnnnnasd ... 0.000 .... |Voya Financial, Inc. .......ccccccunnene WNO e
Pomona Voya (US) Holdings Co-Investment |1, Voya Retirement Insurance and Annuity
. 4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e L P LDE] s NIA....... COMPANY e OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee ..21.980 ....|Voya Financial, Inc. .......cccccunnnneee N0 e
Pomona Voya (US) Holdings Co-Investment |1, Pomona Voya (US) Holdings Co- Investment
B 1) N 1o N R [ I I P e WDE s NIA....... Associates |1, L.P. woooveeiiieiiiieieeeanes OWNErship..cooeeeeeeeeeeeeeeee e ..0.100 .... |Voya Financial, Inc. ......ccccccunneee WNO e
Pomona Voya (US) Holdings Co-Investment |1,
. 4832 .| VOYA FINANCIAL ...eeeeinnnin | eeeeeeeee | e | i | e | oo L P LDE] s NIA....... ReliaStar Life Insurance Company ............ OWNErship..cooeeeeeeeeeeeeeeee e ..17.980 ....|Voya Financial, Inc. .......cccccuunnneee N0 e
Voya Retirement Insurance and Annuity
. 4832 .| VOYA FINANCIAL ...eeeeinnnin | eeeeeeeee | e | i | e | oo Pomona Voya (US) Holdings IV, L.P. ............ LDE] s NIA....... COMPANY e Management..........ooeeeeeeeemeiieennnnnnsd ... 0.000 .... |Voya Financial, Inc. .......ccccccunnnne N0 e
Pomona Voya (US) Holdings Associates IV,
L4832 .| VOYA FINANCIAL weveeeeeeeeeeeeeeieeeieee | eeeeiieee ] et | it | e Pomona Voya (US) Holdings IV, L.P. ............ WDE s NIA....... .P. .... |Management... ... 0.000 .... |Voya Financial, Inc. .......cccccunnnneee WNO e
. 4832 ...|VOYA FINANCIAL ..evvvennnnnenininniiiniiiinnn | eeeeeeeee wvvnnenn] ceveeeeics | i | e Pomona Voya (US) Holdings IV, L.P. ............ LDE ] NIA....... ReliaStar Life Insurance Company .. Management... ... 0.000 .... |Voya Financial, Inc. .......cccceunnnnnnn N0
Voya Retirement Insurance and Annuity
L4832 ... | VOYA FINANCIAL ..evvvnennnnnineinniniiinnn | eeeeeeeee wvnvnenn] ceveeiiiiics | s | e | e Pomona Voya (US) Holdings V L.P. ............... LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..33.300 ....|Voya Financial, Inc. ......ccccceunnnnnnn N0
Pomona Voya (US) Holdings Associates V,
L4832 ... | VOYA FINANCIAL ..evvveennnniinniiiiiiinnn | eeeeeeeee s ceveeeeiicis | s | e | e Pomona Voya (US) Holdings V L.P. ............... LDE ] NIA....... L P e ————— ONNErSNIP.ceeeeeeeeiieieeieiie e ..0.100 .... |Voya Financial, Inc. .....ccccoeeunnnnnnn N0 e
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | oo Pomona Voya (US) Holdings V L.P. ............... LDE] s NIA....... ReliaStar Life Insurance Company ............ OWNErship..coeeeeeeeeeeeeee e ..26.640 ....|Voya Financial, Inc. .......cccccnnnneee N0 e
Voya Retirement Insurance and Annuity
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Pomona Voya (US) Holdings V-A, L.P. ........... LDE] s NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee ..32.690 ....|Voya Financial, Inc. .......cccccunneee N0 e
Pomona Voya (US) Holdings Associates V,
4832 ...JVOYA FINANCIAL ...ovvveeveneeeeeeeneeeneeee | e i) e | i | e | el Pomona Voya (US) Holdings V-A, L.P. ........... WDE. NIA....... | SR OWNership..cooeeeeeeieiiiieieeeeeeeeeee | .. 0.100 .... |Voya Financial, Inc. .......ccccccunneee. LNOL e
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V-A, L.P. ........... ReliaStar Life Insurance Company ............ Ownership .}..27.250 ....|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL Pomona Voya Asia Pacific Associates, L.P. ... [.. . |Pomona G.P. Holdings LLC .. .. |Management. .. 0.000 .... |Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL Pomona Voya Asia Pacific Associates, L.P. ... [.. .. |Pomona Voya Asia Pacific Associates, LLC . |Management. .. 0.000 .... |Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL . . Pomona Voya Asia Pacific Associates, LLC .... . |Pomona G.P. Holdings LLC .. Ownership.. .100.000 ...|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL .. . [41-0451140 .. 0001108874 .. [NYSE .....oevvvvrvrennns . |ReliaStar Life Insurance Company Voya Holdings Inc. . ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc.
ReliaStar Life Insurance Company of New York
. 4832 ...| VOYA FINANCIAL . [53-0242530 .| ..cornennnnnn 0001163710 .. [NYSE ..oeiiiiiiiiiiiiiiiiiiiinns | eereeiieeieee et e e e e e e e e e e eeeeeeeeee ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc. ......ccccoeeuuunnnnnn N0
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL RiverRoch LLC . | Company ... . | Ownership.. ..53.700 ....|Voya Financial, Inc. . ....No..
4832 ...|VOYA FINANCIAL RiverRoch LLC .. |ReliaStar Life Insurance Company . . | Ownership.. 10.800 ....|Voya Financial, Inc. . ....N0..
. 4832 ...| VOYA FINANCIAL RiverRoch LLC ... .| Third Party Shareholders .. Ownership.. 24.700 ....|Voya Financial, Inc. . ....No..
4832 ...|VOYA FINANCIAL ..| 84-1437826 .. Security Life Assignment Corporation .. . |Voya Financial, Inc. . Ownership.. 100.000 ...|Voya Financial, Inc. . ....N0..
. 4832 ...| VOYA FINANCIAL ..| 37-1824603 .. SJC Capital Finance Fund |11 GP, LLC .. . | Czech Asset Management, L.P. Ownership.. 100.000 ...|Voya Financial, Inc. . ....No..
4832 ...|VOYA FINANCIAL ..| 86-2546922 .. SJC Capital Finance Fund IV GP, LLC .. .. |Czech Asset Management, L.P. .. | Ownership.. 100.000 ...|Voya Financial, Inc. . ....N0..
. 4832 ...| VOYA FINANCIAL ..| 36-4822589 .. SJC Direct Lending Fund II1 GP, L.P. . . |Czech GP, LLC .. . | Ownership.. ..}.100.000 ...|Voya Financial, Inc. . ....No..
4832 ...|VOYA FINANCIAL ... 84-4300363 .. SJC Direct Lending Fund IV GP, L.P. ........... | .. Czech GP, LLC Ounership .100.000 ...|Voya Financial, Inc. ...No
SJC Direct Lending Revolver Fund 111 GP, L.P.
4832 ...|VOYA FINANCIAL 82-1609649 .. | .oeervvienen [ reerieiiis | e | e s Czech GP, LLC ..veeeeeeiiieeeiee e OWNEISNIP..eeeeeeerree e .100.000 ...|Voya Financial, Inc. ....No
. 4832 ...|VOYA FINANCIAL ... 26-2060323 .. Tango Health, Inc. ...ccccovvvnnnnnnnnnnnnnne Benefitfocus.com, INC. ....evvvvvvvvvvevninnnnns Ownership .|Voya Financial, Inc. ....No
4832 ...|VOYA FINANCIAL ..| 20-8811107 .. The Voya Proprietary Alpha Fund, LLC . |Voya Alternative Asset Management LLC ..... |Ownership.. .. |Voya Financial, Inc. . ....N0..
. 4832 ...| VOYA FINANCIAL ..| 20-8811107 .. The Voya Proprietary Alpha Fund, LLC .. . |ReliaStar Life Insurance Company .... . | Ownership.. ..|Voya Financial, Inc. . ....No..
4832 ...|VOYA FINANCIAL ..| 87-2198755 .. VAAM GP LLC . |Voya Alternative Asset Management LL Ownership.. ..|Voya Financial, Inc. . ....N0..
. 4832 ...| VOYA FINANCIAL VFI SLK Global Services Private Limited .. .. |Voya Financial, Inc. ........ Ownership.. ..|Voya Financial, Inc. . ....No..
4832 ...|VOYA FINANCIAL VFI SLK Global Services Private Limited .. .| Third Party Shareholders Ownership.. ..|Voya Financial, Inc. . ... No..
Voya Alternative Asset Management Ireland Voya Investment Management
4832 ... ] VOYA FINANCIAL ..eoeeeieeenieeerreeeieees [ reeeie cevieee] e Limited oo SIRL) NIA....... AsSetS LLC .evveeiieiieee e OWNEISNIP..eeeeeeerree e .100.000 ... |Voya Financial, Inc. ....ccccocvvvercunennne N0
Voya Investment Management Alternative
4832 ...]VOYA FINANCIAL ..o | eeeeeeiee e 13-3863170 .. Voya Alternative Asset Management LLC ........ DE.....[...... NIA....... Assets LLC oooeeeeeeeeeieeieeeeee OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 83-0965809 .. ... |Voya Benefits Company, LLC . LDE ] NIA....... Voya Holdings Inc. .......cceeeens Ownership .100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 86-1020892 .. . |Voya Capital, LLC ... . |Voya Investment Management LLC .... . [Ownership.. ..}.100.000 ...|Voya Financial,
L4832 ... | VOYA FINANCIAL ©.vvvvvvvvennnnnennnnnnniinnnn | eeeeeeees vvvveens| cvveeeeeiennes Voya CML GP LLC . Voya Alternative Asset Management LLC ..... Ownership .100.000 ...|Voya Financial,
4832 ...]VOYA FINANCIAL ..o | eeeeeeiee e 27-2278894 Voya Custom Investments LLC .........ccccceunnneee CDE] s NIA....... Voya Holdings Inc. . Ownership .100.000 ...|Voya Financial,
L4832 ...|VOYA FINANCIAL .vvvvvveennennnennnnnnnninnnn | eeeeeeees vvvveens| cvveeeeieieens Voya Enhanced Middle Market Credit GP | LP . DE.....[..... NIA....... VAMM GP LLC ....... .. | Ounership .100.000 ...|Voya Financial,
Voya Enhanced Middle Market Credit Fund | LP Voya Enhanced Middle Market Credit GP | LP
L4832 L [VOYA FINANCIAL .oovvvieiiiieiiiiiiienine [ eveiiins i v [ i | i | i [ LDE] NIA e | e OWNErship....ccueeevveriniiniiieeiieens .100.000 ...|Voya Financial,
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit GP | LP
4832 L [VOYA FINANCIAL oo [ v | v | i [ i | (RNF) LP e DB NIA e | e OWNErship....ccueeevveriniiniiieeiieens .100.000 ...|Voya Financial,
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit Fund |
. 4832 ...|VOYA FINANCIAL ..evvvvnnnnneneninniiiiiiiinnn | eeveeeene wvvnnenn] ceveeeeiccs | i | e Originator LLC e | DE] s NIA....... Ownership .100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL ... 41-0945505 .. 0000073520 .. . |Voya Financial Advisors, Inc. ... LN NIA....... Voya Holdings Inc. .... Ownership .100.000 ...|Voya Financial,
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL 06-1375177 .| weeeeeieeeeee 0000912650 .. [NYSE ....oevveiiiieeieeeeeeeees Voya Financial Partners, LLC .................... LDE] s NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 52-1222820 .. ... |Voya Financial, Inc. ..... LDE ] UIP....... Third Party Shareholders .. Ownership .100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 86-1020893 .. . | Voya Funds Services, LLC . .NIA....... | Voya Capital, LLC Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 02-0488491 .. Voya Holdings Inc. ............ L CTe] e UIP....... Voya Financial, Inc. . Ownership .100.000 ...|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ... 04-3516284 .. Voya Institutional Plan Services, LLC ........ DE.....[..... NIA....... Company Ownership .100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 46-5416028 .. Voya Institutional Trust Company .. .| Voya Holdings Inc. Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 06-1465377 .. Voya Insurance Solutions, LLC ................... Voya Holdings Inc. . Ownership..... .100.000 ...|Voya Financial,
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L4832 ... | VOYA FINANCIAL ..evveeennnnniniiiiiiiinnn | eeeeeeeee wvvvnenn] cvveeeiiiiis | e | i | e Voya Investment Management (UK) Limited ...... LGBR.... ... NIA....... Voya Investment Management LLC ............... OWNErSNIP..eeeeeeiiiieiee e .100.000 ...|Voya Financial, Inc. ......ccccoevuuunnnnnn vl N0 e
Voya Investment Management Alternative Assets
. 4832 ...|VOYA FINANCIAL ... 13-4038444 .| i | e, . |LLC Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ..| 06-0888148 .. 0000033670 .. . |Voya Investment Management Co. LLC . |Voya Investment Management LLC . [Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 58-2361003 .. 0010542667 .. . |Voya Investment Management LLC Voya Holdings Inc. ..ot Ownership .100.000 ...|Voya Financial,

Voya Investment Management Services (UK)

Limited
Voya Investment Trust Co. ..
. |Voya Investments Distributor, LLC ...
Voya Investments, LLC

. 4832 ...[VOYA FINANCIAL ...
. 4832 ...[VOYA FINANCIAL
. 4832 ...[VOYA FINANCIAL ...
. 4832 ...[VOYA FINANCIAL ...

Voya Investment Management Co. LLC .......... |Ownership
. |Voya Investment Management Co. LLC . .. | Ownership..
Voya Funds Services, LLC .....covvvvverreennnnns Ownership
Voya Funds Services, LLC ....ccoovvveireiennnns Ownership

.100.000 ...|Voya Financial,
..}.100.000 ...|Voya Financial,

.100.000 ...|Voya Financial,
.100.000 ...|Voya Financial,

..| 06-1440627 ..
03-0485744 ..
03-0402099 ..

. 4832 ...| VOYA FINANCIAL ..|87-1891874 .. Voya MSR Opportunities GP LLC .. |Voya Alternative Asset Management LLC ..... |Ownership.. ..}.100.000 ...|Voya Financial,
L4832 ...[VOYA FINANCIAL ..cooeiiiiiiiiiiiiiceeees | eeeiiee e e Voya Multi-Strategy Opportunity Fund LLC .... |..DE.....|...... NIA....... Voya Alternative Asset Management LLC ..... Ownership .100.000 ... |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..evvennnniniies | evveeeees e 52-2197204 Voya Payrol | Management, Inc. .......ccoeeennns LDE ] NIA....... Voya Financial, Inc. ....ccccoeeeeeiennnnnnnns Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL .eeeeeeeiineiiiiiiiiiiiiiiinn | eeeeeeees eeeeeene| eveeeeeieeees Voya Pomona Asia Pacific G.P. Limited ........ oM. NIA....... Pomona Voya Asia Pacific Associates, L.P. |Ownership .100.000 ...|Voya Financial,
Voya Pomona Asia Pacific Private Equity Co- Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ..o | eeeeeeeee e Invest | L.P. ... e [ DE s NIA....... Company ... Management.... .}.. 0.000 .... |Voya Financial, N0 e
Voya Pomona Asia Pacific Private Equity Co-
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | oo Invest | L.P. oo LDE] s NIA....... Voya Pomona Asia Pacific G.P. Limited ..... Management..........ooeeeeeeeemeiieennnnnnsd ... 0.000 .... |Voya Financial, Inc. .......ccccceeuunnnnnee e N0 e
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ..o | eeeeeeeee e 13-4152011 | i | e | e Voya Pomona Holdings LLC ......cceeeeeeeieeeieenns LDE] s NIA....... Assets LLC oooeeeeeeeeeieeieeee Management..........oeeeeeeeeimeeeennnennnsd .. 100.000 ...|Voya Financial, Inc. .......cccccceunnnnnee e N0 e
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeeeee e 13-4003969 .. | ..eeeiiiiiiis | e | e Voya Realty Group LLC .....oovvvvvviviiiiiiiiiienes LDE] s NIA....... Assets LLC oooeeeeeeeeieieieeeee OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Voya Financial, Inc. .......ccccceeuunnnnnee e N0 e
Voya Retirement Insurance and Annuity
L4832 ...[VOYA FINANCIAL .ooeveeeieeenieeeieenine [ eeerirees e 22-1862786 .| ..eeevcveennn 0000028601 .. |NYSE ..coevveeirieiieeenieenn Voya Retirement Advisors, LLC .......cceeeee. N NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... |Voya Financial, Inc. ....ccccocvvvercunennne e N0 e
Voya Renewable Energy Infrastructure Debt GP
L4832 ...[VOYA FINANCIAL .ooveveeeireenieeereenee [ eeeirees e 87-1885741 .| eveeeieeece | e | e L LP e LDE] e NIA....... VAAM GP LLC .ot OWNEISNIP..eeeveeerree e .100.000 ... |Voya Financial, InC. ....ccccocvvvercunennne e N0 e
Voya Retirement Insurance and Annuity Company
. 4832 ...|VOYA FINANCIAL L[ 71-0294708 .. | ......eeennnnn 0000837010 .. [NYSE ooeeeieiieiiieeieeieeeeeee oo . Voya Holdings Inc. .....ooooeviiiiiiiiinnnniinn, OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 52-1317217 .. Voya Services Company Voya Financial, Inc. . Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ..| 85-1775946 .. Voya Special Investments, Inc. . |Voya Financial, Inc. . Ownership.. ..0.200 .... |Voya Financial,

. 4832 ...|VOYA FINANCIAL ... 85-1775946 .. Voya Special Investments, Inc. .... LDE ] NIA....... ReliaStar Life Insurance Company .... Ownership ..49.900 ....|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ..eevnnenennieies | evveeeens e 851775946 .. | evvvvvvviiinn | rerrriiiiiiieen | i Voya Special Investments, Inc. ....ccccevveeens LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..49.900 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn YES ]
[ Asterisk | Explanation |




STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

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

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

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

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

Explanation:

Bar Code:

6 1 3 6 0 2 0 2 3 4 9 0 0
6 1 3 6 0 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 1 3 6 0 2 0 2 3 4 4 5 0 0 01
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 1 3 6 0 2 0 2 3 4 4 7 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 1 3 6 0 2 0 2 3 4 4 8 0 0 0 0 A

o
—

0 1
0 1

o
—

o
— T E—
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year

2504, DErivative PAYADIE ..ottt a et ettt a et ae et et e et e et et ettt et ene et eneeteanaras
2505. Miscellaneous liabilities .........
2506. Suspense and clearing account
2597. Summary of remaining write-ins for Line 25 from overflow page 358, 111 939, 128

15



STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O R®

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c.coiuiiiiiiieieei et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year's depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar ...........ccocuviiiinininieiini e
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year’s other than temporary impairment recognized

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

106,109,442

104,615,445

124,162,812

106,109,442

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiee ettt

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

5,542,304

4,874,727

4,390,781

5,542,304

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2o o

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ..........ccoeiiiiiiiiiiiiiieceee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line

12)

1,286,827,267

............ 1,246,002,552
...427,115,667
3,371,462
... (1,137,851)

1,263,820,725

SI101
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

NAIC Designation

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 WD

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

BONDS

.................................................................................................................................................................... 637,689,147 |............... 32,184,948 |................. 15,283,563 |................. (3,920,984)

....................................................................................................................................................................... 7,738,985 ..o 0 foiiii00.383,597 | 254,040

................ 581,691,272
............... 650,660,548
................. 40,157,585
................... 7,639,428

................ 567,922,591
................ 637,689, 147
................. 43,306,692
................... 7,738,985

1,280, 148,833

1,256,713,415

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

PREFERRED STOCK

15. Total Bonds and Preferred Stock

............................................................................................................................................................................ 2,322,255 |0 [0 0
............................................................................................................................................................................ 2,411,425 | 0 0 [ (282,597)

................... 2,322,255
................... 2,128,828

0

................... 2,322,255
................... 2,411,425

4,557,883

4,733,680

1 2 3 4
Book/Adjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity
Beginning During During During
of Current Quarter Current Quarter Current Quarter Current Quarter
................ 567,922,591 |................. 77,900,679 |................. 69,513,737 |................... 5,381,739
................. 43,306,692 |..................2,571,718 |...................4,519,246 |................. (1,201,579)
................................. 0 Jeeeeeeeeeeeeeeieeeeens 0 o0 el 0
56,000 0 56,000 0
1,256,713,415 112,657,345 89,726,143 504,216
................................. 0 Jeeeeeeeeeeeeeeieeeeens 0 o0 el 0
................................. 0 Jeeeeeeeeeeeeeeeieeeeen 0 o0 .. 106,800
0 0 0 0
4,733,680 0 0 (175,797)
1,261,447,095 112,657,345 89,726,143 328,419

1,284,706,716

1,261,447,095

(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$

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




STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DA - PART 1

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiiiiuiiieieeee ettt st saeesseeneenees [eeeesae s et e s [0 0

2. Cost of short-term investments acquired

3. ACCTUAL OF AISCOUN ...t e oo e e e e e e e e e e e e e e e e e e e e se e e e e e e e e e e e aeeanaa

4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuueiuiiuieiiiiii it itie st e st ittt et ettt saeesheesbeesbe e be e bt eabeemeeeasesaeesbeesbeeabeebeenbeanneensesnnes [ernesaeaseeaaeeaessanesaeanes [0 0

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

6. Deduct consideration reCeived 0N ISPOSAIS ................ccueuiuiuirieeiieiitetetesieseeseese et seseseesesssesesesesesesssssssesesesesesssssssssssesesesessanas |oeesesesensnens 184,505,281 |.....coovnnee 529,351,473

7. Deduct amortization OF PrEMIUM .............c.ciueuiuiieiee ettt tetet et ee ettt ettt s ae st e s e s et et et essse s sssseses et et esess s esssssesesesessssasasssasesesesesnns [oesesesesesesessneneeanananenas [0 61

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

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiiiieieeeeeeeee e [ [0 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 0 0
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiriuereieiseesesetesesssessesesesessssssesesessssssssssesesessssssssesesessssssssesesass | ebessssssssesesssnsnes 880,547
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........oiiiiiiiii ettt a e st e st e s et et e st e st e st e s e e s b e st et e e et et et e e eeens Sabeassatsassatssresrnareareareas 0
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cvoviueueuereiieeieseteseiessesesesesssssssesesesssssesesese s s s s ses et e s s s s s e s e s s s s s e s e st ssnses et et s s e se s et e s s s s sesesesenns | ebesstsseetenasnenes 668,661

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviviiiieieeteiiieeesetete et es ettt et e es b et s e s seses b ese st se e s ese b s s se e s ebe b s s ssses s e bbb snses e b e b s es s e s et et s s snsnsebesases beeatstsseetesesnenes (283,645)
Considerations received/(Daid) ON tEIMINALIONS .............ceeueiiuiueietiieeeete et ettt sttt s s seses et s s s sesese st s s seses et s s s ses et et sssansssesesssssnsnsesessnnns | teebesssnttsetetanas (283,645)
AAMIOTEIZATION ...ttt s s a2 s s s e e e s s e £ s S a2 s E A A e s e £ A A A A AR LA AL E A E Rttt ne fheteeb e 2,848
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbbt earease i 0
Total foreign exchange change in BOOK/AGJUSIE CAMYING VAIUE ..........c.cueueuiriiriiiririeieietesestse sttt st ss et s tesesese e ssssesesesesesese st ssssesesesesenaessssanes aeressesesesessnnens (396,216)
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-6+T+849) .......cccccuiiiuiuereiriiiieieieieiieeese ettt s s sesens ebessestsssiesanns 1,155,839
Deduct NONAAMIEEA @SSELS ..........ciiiiii bbb b b s b e b s b e e h e s b e e b e s b e e b e e b e e b e e E e e R e e E e e R e e R e R e E R e R e R R e b e e e e s AReeEeeEeeeeeae e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) .....viuiueuiiiiiiieteiiiieieseieae et seseae st ss et s se bbb ss st be b s s st et be st sn et ebesesssanans ebebeenstsseesanas 1,155,839
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc. i ittt ettt ee et e st e s e e e e e seeeseeeaeees e e ese e st e seenseenneans Saeesseeeseesaeeaesaesaaeaaaeas 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ........c.coouiiiiiiiiieiieie e s 0
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHIOT YEAN .......cvcveveeieeeeeeeieteteseeeeseteseaeseseseasnes eseeeesesssseseseseneenesesenes [0 R 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............cccccoveieieieees covrerereresieeeeeens (457,403)
3.14 Section 1, Column 18, prior year (1,327,663)
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoiiiiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHIOT YEAN .......cvcvevieieeeeeeeeeieteteeeeeeeeete e ieseseseannes esesenesesssseseseseneenesesees 0 e 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoveeeieieeies covrerereresieeeeeens (457,403)
3.24 Section 1, Column 19, Prior YEAr PIUS ..........c.cuevevereeeeeeeiiieretesieseseisies ereresesseseseseenens 870,260
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieieiiieeieteteeeeeee ettt eeesens eseseeesessssesesesenee e sesees 0 e (1,327,663) ................. (1,327,663)
T8 o) o) =TI (I Lo o g UL IR L= 0 PP 0
Cumulative variation margin on terminated contracts during the YEar ............ccc.c.cveviveueueuiieeee e e 153,213
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA ...t seseses s s sesessanas eeseseseseseenesenees 153,213
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ceviicictceieieieeeieieee ettt sesees seteteseseeassesssseseseseneneas 0 e 153,213
T8 o) o) =TI (T Lo o o g UL IR L= 0 ST TPROTROTRO 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINAIONS IN PrIOT VAT ........cciuiiiiiiiiie ettt ettt ettt bt e sb e e s bt e bt e bt ea et eae e eaeeea e e SRt e eb e e bt e b e em bt embeembeeaeeaaeeas Seseeeseeeseesasesanesaeesanesnes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PrIOT YEAT .........co.iiiiiiiieee ettt e b e b e e b e eas Seseeeaaesseesaaesaeesaeesaneaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt ettt et e et e s et e s e e b e e b e e eeens Saeesaeeeaeesaeesaesaeeaeaaaeas 0
Deduct total NONAAMIEA @MOUNLS ..ot e e et e e e E e e et e et e e e e e e e R e e R e £ e e SR e £ R e £ R e e R e s e e e e e e R e e e e s ee s e e e eesaeseeseeseesee s mmeeseeneeeeneeeeeeeeaennens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) .....couiiiiiiiiiiiii ettt h e bbbt e et e ae e she e she e she e eb e e bt e b e ea bt embeemeeaaeeaheeas Seseeeaaeeseesasesanesaeesanaines 0

Si04



STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......iuiiiiiieeieiee ettt et ees ettt ees et ees et s s es e ee s e s ees e ees s es s ens e as e ens e ens s et e b et et ensebenns fessebssntesantaes 1,155,839

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooeiiiiiiiiiiiiiiiiieies i 0

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s s e e s s st s s e s et essas s nesssesesesesnssnensnsnsnenenins e 1,155,839
Part D, SECHON 1, COIUMN B ...ttt e s s s e e e e s s e s s s e s s s e s s s s e s e s e s e s esses e s ssessesenne fessetsssntesantes 1,185,834

Part D, SECHON 1, COIUMN 7 .....ouiiiiiitiieiete ettt ettt s s s e s s n s e s e s s e s e st n s e s s s s s s e s ensesensens febtiebseebaseenses (29,995)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ittt sttt ettt st sieesbe e e e ennesnnesnes e

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt et ettt et ettt et et et e e et et et et et e e et et e e et et e e et et e e e e eeseseeeaeen erneveereeseeseanes 2,176,328

Part B, SECHON 1, COIUMN 13 ... oottt ettt ettt et et et ettt ettt et et et et et et et et et et e e e e et e e et e e s e e e seeeeeseee areeseevessesseaaeans (251,213)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s s st et e s eas s s ssesesesesesssnnnssesenesensnensnees e 1,925,115
Part D, SECHON 1, COIUMN O ......uiiiiiiiiee ettt s e s e s e s s s e s e s s e es e s ssessesenne fessebesntesantes 2,183,553

Part D, SECHON 1, COIUMN 10 ..ottt e es et e s e e s e e s e s e 2 s s e s s e s e s e s e s e s e s e s e s s s s ns et ens et ensesnse sebessiesasiesneas (258,438)

Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiiiie ettt sttt ettt st st sneesieesbeesbeenee e snnesnes s

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..uiiiiiieitieetieetisetste et sttt eb s e es b s b es e £ b £ b2t E st b £ b4t E b £ e bbb bbb bbb et febsecbesecseseernes 219,570

Part B, SECHON 1, COIUMN 20 ......cuiuiuieireiaeiaeiseieiseese et sesssss s sse st ssesse s sttt s 882882858 b bbb b st enies eebessessessensennenns 974,400

Part D, SECHON 1, COIUMN 12 ...t eeiessessensenenns 1,193,970

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiiiee et nenennenene i

Slo7



STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

Year To Date

10.
1.
12.

Book/adjusted carrying value, December 31 Of PriOr YEAI .......c.coiiiiiiiiiee ettt
Cost of cash eqUIVAIENES ACQUITEA ..........ooiiiiiie et b e et e et e et e eaeeeaeess e e sae e s e enseenseeneeeneeeneeennenns
ACCTUAD OF AISCOUNL ... e e e e e e e e s e e e e e e e e e e e eanenns
Unrealized valuation iNCre@s@ (AECTEASE) .......iiuiiiiiiiiiie ettt ettt ettt be et e st et e e et ea e e saeesheesheesbe e be e bt enbeannesnnesneesreas
Total gain (I0SS) ON GISPOSALS ........eeiieiieieee ettt s e et e e st e ea e e s st e bt e s e eaeeeaeeem e e es e e ese e s e e aeenseenseanseeneeeneenneenneennen
Deduct consideration reCeived ON AISPOSAIS ..........couiiiiiiiiiiiie ettt ettt e bt ebe bt eaeesaeesaeesbeesbeesbeenbeebeennenane
[DI=To [WTer @=To g o] g (4= 1o o )l o T4 =144 1V ]y o PSSP

Total foreign exchange change in book/adjusted Carrying ValUE .............cocuiiiiiiiiiiiieiiee et

Deduct current year’s other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total NONadMItted @MOUNLS ..........oiuiiiiie ettt a e b et e e e e e s e e sseeeneeeseenaeeneesneenseeneeeneens

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

20,000,000

2
Prior Year Ended
December 31

................................. 0
............... 549,500,000
................................. 0
................................. 0
................................. 0
............... 525,500,000
................................. 0
................................. 0
................................. 0
................. 24,000,000
................................. 0

24,000,000
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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

3399999 Totals

SCHEDULE B - PART 3

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

. | RICHVOND

WAUKESHA

.......... 4,485,381

.7,232,874 |.

0299999 Mortgages with partial repayments

106, 109,442

1,493,997

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
ESCONDIDO 02/29/2008 ..... [ eeerrnnnnn s | 2,701,849 0. 0.
SAN FRANCISCO 06/17/2015 .ooofoeeiiiiiiins e [ 4,766,668 0. 0.
DANA POINT ... 11/01/2016 ..... 0. 0.
.. | SAN JOSE ... ...02/24/2017 0 0.
... |El Segundo 03/18/2020 0 0.
. [DENVER .. 08/01/2013 0 0.
... |Englewood . 05/07/2018 0 0.
. | BOCA RATON ... ...08/12/2013 0 0.
NORTH FORT MEYERS 07/01/2015 0. 0.
ROCKVILLE 08/01/2016 .....feeeeeeeiies ceeeeeeeen [ 5,626,100 0. 0.
... | KANSAS CITY .. 06/11/2015 .3,991,100 |. 0 0.
... | HENDERSON ... ...02/02/2017 .5,525,567 |. 0 0.
... | REYNOLDSBURG . .. 10/03/2016 .7,805,946 |. 0 0.
. [Tigard ..... ...02/27/2018 18,741,455 |. 0 0.
0 0.
0. ..0]..
0 0
0 0

0599999 - Totals

106, 109,442

1,493,997
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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
CusIpP 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
BALP02-07-9 ..... GREEN MOUNTAIN PARTNERS 11 LP ......ccene. QUECHEE .......ceevvvvvvnnnnnnnnnnns |ooeeeens VT......... DISTRIBUTION ....uveiiiiiiiiiiiiiiiiiiiinnnee, ....07/11/2002 ...|....01/12/2023 ...|............ 129, [\ PP [V AP [V P [\ P [\ P [\ P, 129 ]eeenns 1290 i, [\ P [\ AP 0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 129 0 0 0 0 0 0 129 129 0 0 0
6099999. Total - Unaffiliated 129 0 0 0 0 0 0 129 129 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38379J-09-5 ......... | GOVERNMENT NATIONAL MORTGAGE SERIES 2015-35 CLASS GZ  4.000% 03/20/45 ...covveeeeeeemniieeeee | evvvniiiiiiinn fend 03/01/2023 ..... Interest Capitalization 1.A ... .
38380M-6D-8 .........| GOVERNMENT NATIONAL MORTGAGE SERIES 2019-50 CLASS Z  3.000% 12/16/60 .......ccevvnvvrvvrrnnnnes | eommnnnnennennn fensd 03/01/2023 ..... Interest Capitalization
38380M-YW-5 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2018-173 CLASS ZA  3.000% 07/16/60 ....ccevvuneeeeernnnes | vevvvvnnninnns Jeennd 03/01/2023 ..... Interest Capitalization
38381E-F2-9 ......... GOVERNMENT NATIONAL AGENCY SERIES 2022-039 CLASS LZ ~ 1.500% 01/16/64 ........evvvvvvvnnnvinnn | eovvvennieeens |l 03/01/2023 ..... Interest Capitalization
38381E-XG-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2022-27 CLASS Z  2.000% 03/16/64 ........eoveeveennnceeeaee | vevvvininnenns eennd 03/01/2023 ..... Interest Capitalization .. N
912810-RK-6 ......... US TREASURY N B 2.500% 02/15/45 ......oiviiiiiiiiiiiiiiiiiiecciiinecccciii e eeccvnineeecvnnineeees | eeeevenniineees fonnid 02/16/2023 ..... BMO CAPITAL MARKETS .. 5,002,461 |. .. 6,500,000 |...
912810-TM-0 ......... US TREASURY N B 4.000% 11/15/42 ....eemenieeeeeeeee e e eeen e eeennn e eeenne | eevvvinniineens [eennid 02/06/2023 ..... Various ... .... 18,207,207 |. .... 18,000,000 |...
912810-T0-1 ......... US TREASLRY N B 3.875% 02/15/43 .... 03/27/2023 ..... T T R KOS . 111,20 -7 £ T FO R, 8,000,000 |...
912828-6G-0 ......... US TREASURY N B 2.375% 02/29/24 .. 02/21/2023 ..... NOMURA SECURITIES ... eeeeeeeee e e e eeeeee e e e e e et e e e e e mmee e e e e emne e e e eemnnna e e e eennnnnaaeeennnnnnes [oeeernnnnnnreermnnnnneeernnnnnnenee [oeernnnnnnneennnnnnnneaa 1,450,922 s 1,500,000 |...
912820-AB-7 . .|US TREASURY N B 0.250% 07/31/25 . 03/07/2023 Various ... 2,015,000 |. .. 488
91282C-EX-5 . ..|US TREASURY N B 3.000% 06/30/24 .... 02/27/2023 ..... HACHOV LA .. eeee e e e e eett e e e eiese e e e e eense s e e eeennisaserennnneeeeennnnnneeeennnnnneeennnnnnseeeennnns  [seeernnnnnereernnnnaaeeernnnnnneeee [eerrnnnnereernnnnaeeeeey 02,020 |rerrunaarrerrennnaarea 2,500,000 |... . 12,224
0109999999. Subtotal - Bonds - U.S. Governments 38,557,075 186,297
30216J-AG-0 ......... EXPORT IMPORT BK INDIA SERIES 144A  5.500% 01/18/33 ...ceeeerreeiiiiieiieiee e | ISR IR 01/10/2023 ..... BARCLAYS CAPITAL . eeeee e e e e eeet e e e et e e e e e et e e e e e e e e e e e e e e e e e e e ennne e e e eennnnn
445545-AT-3 ......... [HUNGARY SERIES 144A  6.750% 09/25/52 D.. 01/04/2023 DEUTSCHE BANK SECURITIES ....
718286-CX-3 . ..|REPUBLIC OF PHILIPPINES ~ 5.500% 01/17/48 D.. 01/09/2023 HSBC SECURITIES USA INC. .
731011-AV-4 . .|REPUBLIC OF POLAND  4.875% 10/04/33 ... D.. 03/28/2023 CITIGROUP GLOBAL MARKETS .
731011-Al-2 REPUBLIC OF POLAND  5.500% 04/04/53 ... D.. 03/28/2023 ..... CITIGROUP GLOBAL MARKETS .... . .
T7586R-AR-1 ......... ROMANIA SERIES 144A  7.125% 01/17/33 D.. 01/05/2023 ..... HSBC SECURITIES USA INC. 800,000 |...
80413T-BD-0 .........[SAUDI INTERNATIONAL BOND SERIES 144A  4.875% 07/18/33 ... D.. 01/10/2023 ..... JP MORGAN SECURITIES LTD .... .. 1,000,000 |...
0309999999. Subtotal - Bonds - All Other Governments 3,650,000
00687Y-AB-1 ......... ADIENT GLOBAL HOLDINGS SERIES 144A  7.000% 04/15/28 ...oereeeeeeeeeieeeeeeeneeeeeennieeeeeenn | vevvviniiinnnns feennid 02/28/2023 ..... BANK OF AMERICA ... 50,000 |. 50,000 |...
013092-AE-1 ......... ALBERTSONS COS SAFEWAY SERIES 144A  4.875% 02/15/30 ..evvvivvivinnniiiiiiiiiiiiiiiiiiiinnecinnins | eeeevennieeens fonnid 02/21/2023 ..... CITIGROUP GLOBAL MARKETS . ... 26,888 |. ...30,000 |...
02005N-BS-8 ......... ALLY FINANCIAL INC ~ 6.700% 02/14/33 ....eeeeeeeeeeieeeeeeneeeeeeeeenieeeeeennneeeeeennnnneeeennnns | cevevnnnninnnes Jonnid 02/09/2023 ..... MORGAN STANLEY & CO. INC. ... ... 58,691 |. ...60,000 |...
02376A-AA-T ......... AMER AIRLINE 17-2 AA PTT SERIES AA  3.350% 10/15/29 ....ovviviiiiiiiiiiiiiiiiiiiciviineeccviiins | eeeeeeniieeens ol 01/05/2023 ..... MORGAN STANLEY & CO. INC. ... .. 325,273 |.
026874-DB-0 ......... AMERICAN INTL GROUP  4.375% 01/15/55 01/05/2023 ..... MORGAN STANLEY & CO. INC. ........ .
03789X-AF-5 ......... APPLEBEES |HOP FUNDING LLC SERIES 2023-1A CLASS A2 144A  7.824% 03/05/53 .. 03/29/2023 ..... GUGGENHE IM CAPITAL MARKETS LLC .. 250,000 |...
055531-AC-1 BLP COMMERCIAL MORTGAGE TRUST SERIES 2023-IND CLASS B 7.019% 03/15/40 . 02/17/2023 ..... CITIGROUP GLOBAL MARKETS .... ..500,000 |...
05606K-AJ-1 . ..|BX TRUST SERIES 2019-MMP CLASS C 144A  6.134% 08/15/36 .. 02/14/2023 JP MORGAN SECURITIES LTD .
05608B-AJ-9 . .| BX TRUST SERIES 2019-IMC CLASS C 144A  6.284% 04/15/34 JP MORGAN SECURITIES LTD .
06051G-KL-2 . ..|BANK OF AMERICA CORP  3.846% 03/08/37 . CITIGROUP GLOBAL MARKETS .
073096-B*-9 . .| BAYPORT POLYMERS LLC ~ 5.150% 02/15/35 . PRIVATE DIRECT .....
084659-BF-7 . .| BERKSHIRE HATHAWAY ENERG SERIES WI ~ 4.600% 05/01/53 Tax Free Exchange .

.[BX TRUST SERIES 2021-SDMF CLASS E 144A  6.271% 09/15/34

12434C-AN-4 ...

12477B-AG-9 ......... CAMB COMMERCIAL MORTGAGE TR SERIES 2021-CX2 CLASS C 144A  2.771% 11/10/46 ...
1248EP-C0-4 ......... CCO HLDGS LLC CAP CORP SERIES 144A  4.750% 02/01/32
14180L-AA-4 ......... CARGO AIRCRAFT MANAGEMEN SERIES 144A  4.750% 02/01/28
14855l1-AA-4 ... CASTLELAKE SECURED AVIATION AS  6.500% 07/31/36
15189X-BC-1 ......... CENTERPOINT ENER HOUSTON  5.300% 04/01/53

184496-A0-0 ......... CLEAN HARBORS INC SERIES 144A  6.375% 02/01/31 .
18530U-AD-7 ......... CLEARNAY ENERGY OP LLC SERIES 144A  3.750% 02/15/31
185899-AH-4 . ..| CLEVELAND CLIFFS INC SERIES Wl ~ 5.875% 06/01/27 .....
237266-AJ-0 . ..|DARLING INGREDIENTS INC SERIES 144A  6.000% 06/15/30 .
26442E-AK-6 . .| DUKE ENERGY OHIO INC  5.650% 04/01/53 .

26884L-AG-4 ......... EQT CORP  7.000% 02/01/30

20478J-AJ-9 ......... EQUS 2021 EQAZ MORTGAGE TRUST SERIES 2021-EQAZ CLASS C 144A  6.034% 10/15/38 ..

30227F-AG-5 ......... EXTENDED STAY AMERICA TRUST SERIES 2021-ESH CLASS C 144A  6.384% 07/15/38
33883D-AE-4 ......... FLATIRON CLO LTD SERIES 2023-1A CLASS C 144A  8.008% 04/17/36 ....
345397-A8-6 ......... FORD MOTOR CREDIT CO LLC ~ 4.125% 08/17/27
345397-C6-8 ......... FORD MOTOR CREDIT CO LLC  7.350% 03/06/30

01/13/2023
...... 02/21/2023
...... 02/21/2023
...... 03/30/2023
...... 03/20/2023
...02/13/2023
...02/21/2023
02/21/2023

...... 01/05/2023
...... 01/27/2023
...... 01/13/2023
...... 03/27/2023
...... 02/21/2023

...... 01/03/2023

INTL FCSTONE FINANCIA INC ...
JP MORGAN SECURITIES LTD ....
BANK OF NEN YORK

PRIVATE DIRECT ..
MITSUBISHI UFJ SECS USA ..
Various
CITIGROUP GLOBAL MARKETS ...
DEUTSCHE BANK SECURITIES .
GOLDMAN SACHS & CO. ..
CITIGROUP GLOBAL MARKETS .
JP MORGAN SECURITIES LTD ....
Various
JP MORGAN SECURITIES LTD .
JP MORGAN SECURITIES LTD ....
JP MORGAN SECURITIES LTD ...
DEUTSCHE BANK SECURITIES
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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-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
362938-BB-7 ......... GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ2 CLASS A16 144A  5.500% 05/25/53 ...ceevvvvneeee | vevvvinnnnnnnns onnnd 02/21/2023 ..... GOLDMAN SACHS & CO. ........ 1.A FE
428102-AF-4 ......... HESS MIDSTREAM OPERATION SERIES 144A  5.500% 10/15/30 ..eevvvvviivvnniiiiiiiiiiiiiiiiiiiiiieeiiinn | eeeeeeniieeens fonnd 02/21/2023 ..... JP MORGAN SECURITIES LTD .
45138L-BH-5 ......... IDAHO POWER CO SERIES MTN  5.500% 03/15/53 ...eeeeeeeeieeeienieeeeeennneeeeeeenniaeeeeeennnneeeees | eveeeennnnnnnns Joeeen 03/09/2023 ..... JP MORGAN SECURITIES LTD ...
45258L-AA-5 ......... IMOLA MERGER CORP SERIES 144A  4.750% 05/15/29 .....evvvniiiiiiiiniiiiiiiiiininiciriinneecciniieees | eeeeeeeennies foeeens 02/13/2023 ..... CITIGROUP GLOBAL MARKETS ....
454889-AV-8 ......... INDIANA MICHIGAN PONER  5.625% 04/01/53 .....eeeieeeiiiiieeeeeeneiee e e eeeee e e eeeene e eeennnneees | neeeeennnnnns Joeeens 03/21/2023 ..... PNC CAPITAL MARKETS LLC
45688C-AB-3 ......... INGEVITY CORP SERIES 144A  3.875% 11/01/28 ...ccevvvieniiiiiiiiiiiiiiiiiincccccnn e ccciineeees [ veeeeeeennis e, 02/21/2023 ..... ROBERT W. BAIRD & CO. INC. ....
46117N-AJ-1 ... INTOWN 2022 STAY SERIES 2022-STAY CLASS E 144A  9.858% 08/15/39 ..cevvvemneeeeenniiieeecenneees | eeeeeeeviiinns oeeens 03/02/2023 ..... BARCLAYS CAPITAL
46146G-AG-7 ......... INVESCO CLO LTD SERIES 2023-1A CLASS C 144A  8.520% 04/22/35 ......ceevvvvvnniiiiiinnnnniiniinnnns | eveeeeeeeinnes e 01/19/2023 ..... MITSUBISHI UFJ SECS USA ..
465978-AF-1 ......... JP MORGAN MORTGAGE TRUST SERIES 2023-1 CLASS A2 144A  5.500% 06/25/53 ...cevvveneeeeemnnieees | eevvvvnnienens feennd 01/10/2023 ..... JP MORGAN SECURITIES LTD .
46654K-BE-6 . ..| JP MORGAN MORTGAGE TRUST SERIES 2021-11 CLASS A11 144A  5.000% 01/25/52 01/11/2023 BANK OF AMERICA ..........
46656D-AF-8 . ..| JP MORGAN MORTGAGE TRUST SERIES 2023-2 CLASS A2 144A  5.500% 07/25/53 02/22/2023 JP MORGAN SECURITIES LTD .
49177J-AL-6 . ..|KENVUE INC SERIES 144A  5.100% 03/22/43 ....... 03/08/2023 GOLDMAN SACHS & CO. ..
513075-BT-7 ......... LAMAR MEDIA CORP SERIES Wl 4.000% 02/15/30 .eeeeveuneeeeemenneeeeemmnneeeeeeneneeeeennnieeeeenne | cevvvnnnninnnns Joennid 02/21/2023 ..... BANK OF NEW YORK
513272-AD-6 . ..|LAMB WESTON HLD SERIES 144A  4.125% 01/31/30 ...eevvvvnniiiiiiiiiiiiiiiiiiieeeccviineeecviiinnees | eeeeeeniieeeens ol 02/21/2023 ..... RBC CAPITAL MARKETS ..
52532X-Ad-4 ......... [LEIDOS INC  5.750% 08/15/33 ...eeeeeeeieeieeimnnaeeeeeenee e e e eeene e e e eeennneeeeeennneeeeennnnenees | sevnninnennnnns [eeeed 02/16/2023 ..... BANK OF AMERICA
53218C-AG-5 ......... LIFE FINANCIAL SERVICES TRUST SERIES 2021-BMR CLASS D 144A  6.084% 03/15/38 ......ccvvvuvveee | corvvennnneenns fonnnd 02/14/2023 ..... JP MORGAN SECURITIES LTD ....
548661-ER-4 ......... LOWES COMPANIES INC ~ 5.750% 07/01/53 ....eeeeeeeeeeeeeeeeeeeeeee e e eeene e eeeene e e eennnees | evvvvnniiinnens Joennid 03/28/2023 ..... JP MORGAN SECURITIES LTD ...
548661-ES-2 ......... LOWES COMPANIES INC ~ 5.850% 04/01/63 ......ccevvuniiiiiiiiiiiiiiiiineeccviineeecvvieeeennnies | eeeeeennineens fonnid 03/28/2023 ..... JP MORGAN SECURITIES LTD ....
55293B-AH-8 ......... MERIT SERIES 2021-STOR CLASS D 144A  6.034% 07/15/38 . 01/13/2023 ..... JP MORGAN SECURITIES LTD ...
57110P-AA-9 MARLETTE FUNDING TRUST SERIES 2023-1A CLASS A 144A  6.070% 04/15/33 .. 02/23/2023 ..... JP MORGAN SECURITIES LTD ....
57667J-AA-0 . ..|MATCH GROUP HLD I LLC SERIES 144A  3.625% 10/01/31 ..covvvenieeeeinnnnnnns 03/29/2023 MITSUBISHI UFJ SECS USA
585491-BC-6 . .. [MELLO MORTGAGE CAPITAL ACCEPA SERIES 2021-INV3 CLASS A11 144  5.000% 10/25/51 . 01/11/2023 BANK OF AMERICA ....
61747Y-FB-6 . .| MORGAN STANLEY ~ 5.948% 01/19/38 ......ceeeeeenn 01/17/2023 MORGAN STANLEY & CO. INC.

670001-AE-6 .
670001-AH-9 . .
67116M-AC-5 .........
683720-AC0 .........
694308-GY-7 .........
744448-CY-5 .........
74841C-AA-9 .........
758750-AE-3

758750-AF-0 .
773903-AE-9 .
78409V-BL-7 .
81749B-AA-9 .
85172F-AR-0 . .
86614R-AN-7 .........
87612G-AD-3 .........
88033G-DR-8 .........
88033G-DR-8 .........
896239-AE-0 .........
898813-AV-2 ...
92345Y-AH-9 ...
92553P-AU-6 ..
925550-AF-2 .
988498-AR-2 .
361680-AF-1 .
76774L-AB-3 .

00177R-AE-7

..|NOVELIS CORP SERIES 144A
.| NOVELIS CORP SERIES 144A

PACIFIC GAS & ELECTRIC
PUBLIC SERVICE COLORADO

REGAL REXNORD CORP SERIES

..|REGAL REXNORD CORP SERIES
.. | ROCKWELL AUTOMATION INC
..| S&P GLOBAL INC SERIES Wl
..| SEQUOTA MORTGAGE TRUST SERIES 2023-1 CLASS A1 144A
.| ONEMAIN FINANCE CORP  5.375% 11/15/29
SUMMIT MATERIALS LLC FIN SERIES 144A
TARGA RESOURCES CORP  6.500% 02/15/53 ...

TENET HEALTHCARE CORP 4
TENET HEALTHCARE CORP 4
TRIMBLE INC ~ 6.100% 03/1

..| TUCSON ELECTRIC POWER CO
.. | VERISK ANALYTICS INC  5.750% 04/01/33
.. | PARAMOUNT GLOBAL  5.850%
.| VIAVI SOLUTIONS INC SERIES 144A

..| YUM BRANDS INC ~ 5.375% 04/01/32 ...
..| GFL ENVIRONVENTAL INC SER
-|RITCHIE BROS AUCTIONEERS SERIES 144A

QUICKEN LOANS LLC QUICKN SERIES 144A

4.750% 01/30/30 .
3.875% 08/15/31 ...

ONSLOW BAY FINANCIAL LLC SERIES 2023-J1 CLASS A3 144A
OPEN TEXT OPEN TEXT HOLD SERIES 144A

4.500% 12/15/41
5.250% 04/01/53

1444 6.300% 02/15/30
144A  6.400% 04/15/33
6.250% 12/01/37 ..
3.700% 03/01/52 ...

.375% 01/15/30 ..
.375% 01/15/30 ..
5/33

5.500% 04/15/53 ..

09/01/43

IES 144A

AMERICAN MONEY MANAGEMENT SERIES 2023-26A CLASS C 144A

4.500% 01/25/53 .
4.125% 12/01/31 ...

3.625% 03/01/29 ...

5.250% 01/16/29 ...

3.750% 10/01/29 .

" 6.750% 03/1/28 ...
8.058% 04/15/36 .

...... 02/16/2023
...... 02/15/2023
...... 01/06/2023
...... 03/27/2023
02/21/2023
01/09/2023
01/09/2023
03/30/2023
03/08/2023
01/18/2023
02/21/2023
...... 02/21/2023
...... 03/28/2023
...... 02/21/2023
...... 01/20/2023
...... 02/23/2023
...... 02/13/2023
...03/02/2023
...01/09/2023
02/17/2023

02/21/2023
02/21/2023
03/01/2023

02/03/2023

CITIGROUP GLOBAL MARKETS .
JP MORGAN SECURITIES LTD .
BANK OF AMERICA
JEFFERIES & COMPANY INC
MORGAN STANLEY & C0. INC. ...
JP MORGAN SECURITIES LTD .
BANK OF AMERICA
JP MORGAN SECURITIES LTD ....
JP MORGAN SECURITIES LTD .
Mizuho Securities USA Inc
Tax Free Exchange .
WACHOVIA ...
BARCLAYS CAPITAL
SUNTRUST
Various
CITIGROUP GLOBAL MARKETS .
Tax Free Exchange .
BANK OF AMERICA ....

BANK OF AMERICA ....
BANK OF AMERICA ....

RBC CAPITAL MARKETS
WACHOVIA .............
GOLDMAN SACHS & CO.

RBC CAPITAL MARKETS ..

749,363 |.
..996,940 |.
..564,715 |.
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1 2 3 4 5 6 7 8 9 10
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Designation
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CUsIP Date Shares of Interest and strative
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037989-AG-5 APIDOS CLO SERIES 2023-44A CLASS C 144A  8.066% 04/26/35 D.. 03/24/2023 BANK OF AMERICA 1.F FE
05685N-AG-5 . ..| BAIN CAPITAL CREDIT CLO LIMITE SERIES 2023-1A CLASS C 144A  7.658% 04/16/36 D.. 02/09/2023 JEFFERIES & COMPANY INC 1.FFE ..
05874V-AE-3 . ..| BALLYROCK LTD SERIES 2023-23A CLASS B 144A  7.859% 04/25/36 .... D.. 01/26/2023 BARCLAYS CAPITAL ........ 1.F FE ..
06762H-AC-1 . ..| BABSON CLO LTD SERIES 2023-1A CLASS B 144A  6.939% 04/20/36 . D.. 02/01/2023 MORGAN STANLEY & CO. INC. 1.CFE ..
06762H-AE-7 . ..|BABSON CLO LTD SERIES 2023-1A CLASS C 144A  7.739% 04/20/36 .... D.. 02/01/2023 MORGAN STANLEY & CO. INC. 1.F FE ..
08186K-AC-8 . ..|BENEFIT STREET PARTNERS CLO LT SERIES 2023-30A CLASS B1 144A  7.409% 04/25/36 . D.. 01/13/2023 BANK OF AMERICA .... 1.CFE ..
08186K-AG-9 . ..|BENEFIT STREET PARTNERS CLO LT SERIES 2023-30A CLASS C 144A  8.216% 04/25/36 D.. 01/13/2023 BANK OF AMERICA . 1.F FE ..
21987B-BF-4 ......... CORPORACION NACIONAL DEL COBRE SERIES 144A  5.125% 02/02/33 D.. 01/30/2023 BANK OF AMERICA .... . . 1.G FE
225401-AP-3 CREDIT SUISSE GROUP AG SERIES 144A  4.194% 04/01/31 D.. 03/17/2023 CITIGROUP GLOBAL MARKETS . .. 1,000,000 |... 2.BFE
22823A-AG-1 . .| CROWN CITY CLO SERIES 2023-5A CLASS B 144A  8.239% 04/20/34 . D.. 03/03/2023 BANK OF AMERICA .......... 1.EFE ..
363190-B0-4 . .. | GALAXY X1X CLO LTD SERIES 2015-19A CLASS A2RR 144  6.215% 07/24/30 . D.. 11/08/2022 MORGAN STANLEY & CO. INC. 1.C FE ..
39541E-AA-1 ......... GREENSAIF PIPELINES BIDC SERIES 144A  6.129% 02/23/38 D.. 02/09/2023 JP MORGAN SECURITIES LTD .... . . . 1.F FE
39541E-AC-7 ......... GREENSAIF PIPELINES BIDC SERIES 144A  6.510% 02/23/42 ... D.. 02/09/2023 BNP PARIBAS SECURITIES CORP ... 550,000 |. 550,000 |... 1.F FE
404280-DI-6 . ..|HSBC HOLDINGS PLC ~ 6.332% 03/09/44 ........covvvvrvvriinnnnnnns D.. 03/02/2023 HSBC SECURITIES USA INC. . ,500,000 |. ,500,000 |. 1.G FE ..
671027-AC-4 . .| 0SD CLO 2023 27 LTD SERIES 2023-27A CLASS B 144A  7.058% 04/16/35 D.. 03/14/2023 CITIGROUP GLOBAL MARKETS . 500,000 ..500,000 |. 1.B FE ..
67116H-AE-2 . ..|OCP CLO LTD SERIES 2023-26A CLASS C 144A  8.079% 04/17/36 ............ D.. 01/26/2023 CITIGROUP GLOBAL MARKETS . 250,000 250,000 |. 1.FFE ..
67575X-AS-0 . ..| OCTAGON INVESTMENT PARTNERS SERIES 2017-1A CLASS CR 144A  6.858% 07/20/30 D.. 03/30/2023 BANK OF AMERICA .... 482,600 500,000 |. 1.F FE ..
67590A-BV-3 . ..| OCTAGON INVESTMENT PARTNERS X| SERIES 12-1A CLASS BRR 144A  6.930% 07/15/29 . D.. 02/09/2023 INTL FCSTONE FINANCIA INC . 244,531 250,000 |. 1.FFE ..
69702T-AC-6 . ..| PALMER SQUARE CLO LTD SERIES 2023-1A CLASS B 144A  7.259% 01/20/36 . D.. 01/19/2023 BANK OF AMERICA .......... 500,000 500,000 |. 1.C FE ..
73730E-AE-3 . ..|POSCO SERIES 144A  5.875% 01/17/33 .....eevvvnnnnne D.. 01/09/2023 HSBC SECURITIES USA INC. . 197,698 ..200,000 |. 2.AFE ..
78081B-Al-5 . ..|ROYALTY PHARMA PLC SERIES WI ~ 3.550% 09/02/50 .. D.. 01/05/2023 BANK OF AMERICA . 653,670 1,000,000 |. 2.CFE ..
83368R-BS-0 . ..| SOCIETE GENERALE SERIES 144A  6.691% 01/10/34 .. D.. 01/03/2023 SOCIETE GENERALE ... 500,000 ..500,000 |. 2.BFE ..
87169N-AJ-2 . ..| SYMPHONY CLO LTD SERIES 2023-38A CLASS C2 144A  6.346% 04/24/36 D.. 02/10/2023 BNP PARIBAS SECURITIES CORP 500,000 500,000 |. 1.F FE ..
872373-AG-0 . ..| TCW GEM LTD SERIES 2023-1A CLASS B1 144A  7.591% 04/28/36 ......... D.. 01/24/2023 JEFFERIES & COMPANY INC .. 500,000 ..500,000 |. 1.CFE ..
BINIXE-21-2 . ..| ISRAEL DISCOUNT BANK LTD SERIES 2013-12A CLASS AR 144A  5.375% 01/26/28 D.. 01/19/2023 CITIGROUP GLOBAL MARKETS . N N .. 999,350 |. 1,000,000 |. 1.F FE ..
L9082%-AX-7 . .| TRAFIGURA FUNDING SA  7.340% 03/02/33 ............ D.. 03/30/2023 PRIVATE DIRECT ..... N N ..500,000 |. ..500,000 |. 202Z.
06634@-AL-5 . .| NEWCASTLE COAL INFRASTRUCTURE  8.750% 01/19/30 . D.. 01/19/2023 PRIVATE DIRECT .. N . 300,000 |. 2.C FE
08806#-AH-0 ......... TABCORP HOLDINGS LTD  6.860% 03/01/33 ............ .. |D.. 03/01/2023 ..... PRIVATE DIRECT I ..500,000 |... 2027 ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 68,193,955 71,896,723 369,344
0B055H-AB-9 .........|BANK OF AWERICA CORP SERIES TT  6.125% PEIPET. ..vuvvuveereursuerersessseeseeesescssesninnsens | coveesnesnsenes [roeene 03/16/2023 ... | Various 934,083 [ovvovvoerrrrreirnnes 1,000,000 |... ..9,017
556079-AF-8 ......... | MACQUARIE BANK LTD SERIES 144A  6.798% 01/18/33 .. 01/10/2023 ..... | BANK OF AVERICA . 1,500,000 |. ,500,000 |. .
632525-BC-4 ......... [NATIONAL AUSTRALIA BANK SERIES 144A  6.429% 01/12/33 . .. |D.. TP 01/04/2023 ..... GOLDMAN SACHS & 0. .. I 500,000 . 500,000 |...
1309999999. Subtotal - Bonds - Hybrid Securities 2,934,063 3,000,000
59160U-AC-9 ......... [VETREA SPECIAL AEROSPACE LLG 02/14/28 oo | vreeisnecnnes oo 02/22/2023 ... PRIVATE DIRECT ...ttt sttt siensi e ssennienns |osessassssssssssnsesnnsesnnsasanes |ooeessssassssssnsessanees 940,000 [o.oooeiiiiiiiien, 1,000,000 [1eueureieniiiininieciiiinns 0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 940,000 1,000,000 0
2509999997. Total - Bonds - Part 3 112,657,345 118,103,798 564,658
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 112,657,345 118, 103,798 564,658
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 112,657,345 XXX 564,658
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..36202F-HX-7 |GNMA |1 POOL 004746  4.500% 07/20/40 ........ [....... . 03/01/2023 . |Paydoun ......oooeeeeiiiiins v e 2,855 L. 2,991 | .0 . ...2,8%5 |.. ....22 |. 07/20/2040 . [1.A ........
..912810-PX-0 |US TREASURY N B 4.500% 05/15/38 ......ccooeen [oreennn . 03/20/2023 . |Various ... ...... 6,705,547 .6,907,982 |.... .0 . ........6,899,981 |.. .82,169 |. 05/15/2038 . [1.A ........
..912810-RK-6 |US TREASURY N B 2.500% 02/15/45 ........eevun [oeeennn . 03/10/2023 . | BMO CAPITAL MARKETS ... |oeeeeeerieiiiniinnns |oeees 5,049,180 J Y PO - . T ISR | B R 5,005,286 |.. 11,671 |. 02/15/2045 . [1.A ........
..912810-TL-2 |US TREASURY N B 4.000% 11/15/52 .....ccoeeee [oennnn . 01/03/2023 . | WACHOVIA .eovvvviiiiiiiins Joeeeeieeeiieeeeeeens | 5,115,820 |........ 5,000,000 |........ 5,013,281 |........5,013,281 [.... 0 el 0 0 L 5,013,281 |.. .27,624 | 11/15/2082 . [1.A ........
..912810-TM-0 |US TREASURY N B 4.000% 11/15/42 ..........oo. [oeennnn . 03/13/2023 . | Various .......ccceevunnnnn Joorerennninninnnnnns foeees 15,877,734 |....... 15,500,000 |....... 15,623,711 |.... 0 s R O (/) 1 SR | B R 15,623,637 |.. . . 120,939 |. 11/15/2042 . |1.A ........
..912810-TQ-1 |US TREASURY N B 3.875% 02/15/43 ........evvvn [oeennn . 03/15/2023 . | Various ... PR O R 1,486,719 |[........ 1,500,000 |........ 1,470,391 |.... L0 e 0 10 [0 1,470,400 |.. .. 16,319 |.... . 02/15/2043 . [1.A ........
CITIGROUP GLOBAL MARKETS
..912833-LS-7 |STRIPS  0.000% 08/16/24 ......eevvvveeeeeeeeeeees oo L 03/17/2023 . | .uvveiiiiiiiiiiiiiiiiiiiiiiies e | 1,079,060 |........ 1,140,000 |........ 1,128,433 |........ 1,135,368 [....ccvnnenes 0 Joeeeeeeennn (<74 1 0 Joeeeeeeens (<74 1 0 fooeeennn 1,135,980 |..ooeeeeeennnnn 0 f...... (56,920) ....... (56,920) |.ooeeeeeeeiennn 0 |. 08/15/2024 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 35,316,915 35,642,855 35,666,292 13,059,612 0 (4,755) 0 (4,755) 0 35,151,420 0 165,495 165,495 246,546 XXX XXX
STATE OF QATAR SERIES 144A  3.750% 04/16/30 MORGAN STANLEY & CO.
CTAT2TP-BD-2 | e D..... . 03/14/2023 .| INC. ooooeiiiiiiiiiiiiiiiees e e 227,010 [oeeeeeenns 235,000 [.......... 234,554 |........... 234,659 |.....oovvneens [V L [V L [V R 234,667 . 04/16/2030 . (1.D FE .
RUSSIAN FOREIGN BOND - EUROBON SERIES 144A
..78307A-DE-0 |5.625% 04/04/42 .......cccvnnnnnnnnnnnnnnnnnnnnen. [Deeees . 01/26/2023 . |BNP PAIRBAS .....ooooeeeees |ooeeeeeeeeeeeeeeeens e, 124,500 |.......... 200,000 [............ 56,000 |............ 56,000 |.....ceeeennns [ PP [ [ PP 0 fooiiiinnnnnes [ PP 56,000 . 04/04/2042 . [6. Z .......
0309999999. Subtotal - Bonds - All Other Governments 351,510 435,000 290,554 290,659 0 8 0 8 290,667 XXX
..3128UN-VU-6 |FHLMC POOL 1B3426  5.432% 05/01/37 ........... ...t . 03/01/2023 . | Paydoun ... .5,954 |.... .0 . 5,824 |.. . 05/01/2037 .
..3128KA-LC-3 |FHLMC GOLD POOL A49323  6.000% 06/01/36 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 06/01/2036 .
..3128\6-M6-2 |FHLMC GOLD POOL GO4581  6.500% 08/01/38 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 08/01/2038 .
..312029-FS-6 |FHLMC GOLD POOL A82877  5.500% 11/01/38 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 11/01/2038 .
..31202K-2X-4 | FHLMC GOLD POOL C03490  4.500% 08/01/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 08/01/2040 .
..312030-A-5 | FHLMC GOLD POOL A91541  5.000% 03/01/40 .. 03/01/2023 . |Paydown 0 . 03/01/2040 .
..312941-K7-1 |FHLMC GOLD POOL A93018  5.000% 07/01/40 .. 03/01/2023 . |Paydown 0 . 07/01/2040 .
..312041-UN-5 |FHLMC GOLD POOL A93297  5.000% 08/01/40 .. 03/01/2023 . |Paydown 0 . 08/01/2040 .
..312041-20-3 |FHLMC GOLD POOL A93451  4.500% 08/01/40 .. 03/01/2023 . |Paydown 0 . 08/01/2040 .
..3132GJ-T4-1 |FHLMC GOLD POOL Q03571  4.500% 09/01/41 .. 03/01/2023 . |Paydown 0 . 09/01/2041 .
..31326J-WJ-4 |FHLMC GOLD POOL Q03649  4.500% 10/01/41 ... |....... . 03/01/2023 . | Paydoun ... .0 . . 10/01/2041 .
..31326K-AU-0 | FHLMC GOLD POOL Q03919  4.000% 10/01/41 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 10/01/2041 .
..31326K-CK-0 | FHLMC GOLD POOL Q03974  4.000% 10/01/41 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 10/01/2041 .
..31326K-FD-3 |FHLMC GOLD POOL Q04064  3.500% 10/01/41 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 1070172041 . (1.
..31335A-KH-0 |FHLMC GOLD POOL G60296  3.500% 07/01/45 .... |....... . 03/01/2023 . | Paydoun ... .0 . . 07/01/2045 . [1.A ........
..31335A-KWi-7 | FHLMC GOLD POOL G60309  4.000% 09/01/45 .... |....... . 03/01/2023 . | Paydown 0 . 09/01/2045 . [1.A ........
FANNIEMAE GRANTOR TRUST SERIES 1998-T2 CLASS
.. 31350U-4M-4 | A6 5.396% 01/25/32 ..oovvveveiiiiiiiiiiiiiiiens [ . 03/25/2023 . |Paydown .......ooovveiiiiins |evnnnninnnnnnnns el 1,519 [ 1619 [ 10678 [ 1,508 [0 L (TA) | 0 s (74) [orvnninninnnns . 01/25/2082 . [1.A ........
FANNIEMAE STRIP SERIES 265 CLASS 2 9.000%
.. 31364H-d8-1 | 03/25/24 ...ovvnniiiiiin [ . 03/25/2023 . |Paydoun .......ooovviiiiiins |eeniiniiiiniiinnnns e 87 e AT e 88 [ AT [0 L0 0 | [V | EOOU . 03/25/2024 . (1.A ........
FHLMC MULTIFAMILY STRUCTURED P SERIES KLU3
..3137H0-H7-6 | CLASS XI ~ 1.937% 01/25/31 . . 03/01/2023 . | Paydoun ... .0 . . 01/25/2031 .
..3138AQ-CO-5 |FNMA POOL A19995  4.000% 09/01/41 . 03/01/2023 . |Paydown (473) |. 0 . (473) . 09/01/2041 .
..3138AT-PB-0 |FNMA POOL AJ2217  4.500% 09/01/41 . 03/01/2023 . |Paydown (263) |. 0 . (263) . 09/01/2041 .
..3138ET-PS-9 |FNMA POOL AL8532  3.426% 06/01/45 . 03/01/2023 . |Paydown .42 0 42 . 06/01/2045 .
FANNIEMAE GRANTOR TRUST SERIES 2003~
.. 31392-AT-6 | A1 5.247% 03/25/33 ...oovvvviiiiiiiiiiiiiiiieeens [ . 03/25/2023 . | Paydown (X)) S [ R (43) fovvvernrnennnnn 0 foini 8,338 ool 0 0 0 [ . 03/25/2083 . [1.A ........
FANNIEMAE WHOLE LOAN SERIES 2003-W13 CLASS
..31303C-7G-2 |AV2  5.125% 10/25/33 ..ooooeeiiiiieiieei [ . 03/27/2023 . |Paydoun .......oooeeeiiiiins foeeiiiiii e U P 10 [ [ PO [ PO, [V T [V T [V 10 | (VR [V R [V 0 |. 10/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-46 CLASS T 6.000%
.. 31398C-ZC-0 |06/25/33 .o [ . 03/01/2023 . |Paydoun ......cooeeeeiiiiins Joneniiiiiis e L7 . L2 S 506 |.oevviiiiinnns 503 |oeeeiiiiiiiens [ R (4] [ R (4] [V 4 ool (VR [V R [V 4 |.06/25/2033 . [1.A ........
FANNIE MAE SERIES 2810 CLASS ME  5.500%
.. 31306A-JY-2 |06/15/34 ...oooeieiiiiiiiii [ . 03/01/2023 . |Paydown .....oooeeeeeieieins Jooveieniiiiiiiieens | 1,389 [......eeee. 1,389 |.ovveeeeens 1,491 |oooveeeeenns 1,487 |oovveeeeeenns [ PP (€10 [ PP [£1:))] [V PP 1,389 |.ooeeeeninnns [ [ P [ 12 |. 06/15/2034 . |1.A ........
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FANNIE MAE SERIES 2007-84 CLASS FN  5.345%
. 31396X-LZ-5 |08/25/37 ooeveiieieiieiiiiii [ . 03/25/2023 . |Paydown ........oooeeeiiiiis Joeniniiiinins e 610 |..ooeeeeiins (5] [V O [372: I O [ A, 0 Jeeeeennnn (28) [ouvvvnnnnnnnnn 0 s () O 0 e [ [V (VO 0 | [V 5 . 08/25/2037 . [1.A ........
FREDDIE MAC SERIES 3349 CLASS MY  5.500%
IR T (VR L7 Y K U [P . 03/01/2023 . | Paydoun ... . 07/15/2037 . [1.A ........
FANNIE MAE
L 31397N-UG-8 | 08/25/36 ooeeeeeeeieieeieeieee [ . 03/01/2023 . | Paydown . 08/25/2036 . [1.A ........
FANNIE MAE SERIES 2011-10 CLASS ZC  5.000%
L 313970-PY-8 | 02/25/41 e [ . 03/01/2023 . | Paydown . 02/25/2041 . [1.A ........
FANNIE MAE SERIES 2010-46 CLASS QP  5.500%
L. 31398P-UU-1 | 06/25/40 e [ . 03/01/2023 . |Paydoun .......cooeveeiiiies Joeniniiiininis e 161 | LS PO, 166 |..coeeeeeenns 162 [ovvniiiinnnnns 0 Jeeeeennnn A 0 s A s 0 v 151 [ (VO 0 | [V 1| 05/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-108 CLASS BC ~ 4.000%
.. 31398T-68-5 |09/25/40 .ccoeeieiiiieiiiiiii [ . 03/01/2023 . | Paydown 0 0 . 09/25/2040 .
..31407K-T7-4 | FNMA POOL 833174  3.692% 09/01/35 .....cevvven [oreennn . 03/01/2023 . | Paydoun ... .0 . 0 . 09/01/2035 .
..31410K-JK-1 | FNMA POOL 889566  6.000% 05/01/38 ..........e. [.eeenn . 03/01/2023 . | Paydoun ... .0 . 0 . 05/01/2038 .
..31414M-CR-5 |FNMA POOL 969980  5.500% 05/01/38 ......cccce [oeennn . 03/01/2023 . | Paydoun ... .0 . 0 . 05/01/2038 .
..31415C-KH-9 | FNMA POOL 982796  5.500% 05/01/38 .........cc. [.eeennn . 03/01/2023 . | Paydoun ... .0 . 0 . 05/01/2038 .
..31418E-HK-9 | FNMA POOL MA4733  4.500% 09/01/52 ......eeuunn [ereennn . 03/01/2023 . | Paydoun ... .0 . 0 . 09/01/2052 .
..314185-4V-8 | FNMA POOL AD5335  5.000% 07/01/40 . 03/01/2023 . |Paydown 0 0| . 07/01/2040 .
..31418U-BS-2 |FNMA POOL AD6348  5.500% 05/01/40 . 03/01/2023 . |Paydown 0 0| . 05/01/2040 .
..31418V-3A-8 | FNMA POOL AD7992  4.500% 07/01/40 . 03/01/2023 . |Paydown 0 0| . 07/01/2040 .
..31418V-UM-2 | FNMA POOL AD7787  5.500% 08/01/40 . 03/01/2023 . |Paydown 0 0| . 08/01/2040 .
..31418X-EK-0 | FNMA POOL AD9137  4.500% 08/01/40 . 03/01/2023 . |Paydown 0 0| . 08/01/2040 .
..31419B-SY-2 |FNMA POOL AE1434  4.500% 08/01/40 ............ [....... . 03/01/2023 . | Paydoun ... .0 . .0 . . 08/01/2040 .
..31419C-R4-7 | FNMA POOL AE2306  5.000% 08/01/40 ........coen [eennnn . 03/01/2023 . | Paydown 0 0 . 08/01/2040 .
GAM RESECURITIZATION TRUST SERIES 2022-FRR3
.. 36459D-AA-9 | CLASS AK27 14 0.000% 12/27/45 ....oevvvvvvreen [ oeeennn . 0170172023 . |Paydown ......cooeeeieieiins |oniniinnii | 4,000,000 |........ 4,000,000 |........ 3,959,531 |........ 3,089,144 |............... 0 fnns 10,856 [o.vvvvvvnnnnnee 0 s 10,856 [o.vvvvvvnnnnne 0 fnns 4,000,000 |...ceevrennnns (VO 0 | [V 0 | 12/27/2045 . |1.D FE .
GAM RESECURITIZATION TRUST SERIES 2022-FRR3
.. 36450D-AC-5 |CLASS BK 144A  0.000% 12/27/45 .....ovvvvvvvres [ eeeennn . 01/30/2023 . | Call 100.0000 ..... foereiiiiiiiiiiiin oo 500,000 |.......... 500,000 |........... 488,635 |........... 499,930 [.evvvrrrinnnns 0 eeeeenn 1,012 [ 0 feeeennn 1,012 [, 0 s 500,942 |...evviiiinnns [V (942) |- (942) |vvvvenviniiinnns 0 | 12/27/2045 . |1.F FE .
GAM RESECURITIZATION TRUST SERIES 2022-FRR3
.. 36459D-AE-1 | CLASS CK27 14  0.000% 12/27/45 ......eevvveeees [oennnnn . 01/30/2023 . | Call 100.0000 ... foeeeeiiiiiiiiiiiiins foreeennn 250,000 |.....ee.... 250,000 |........... 243,134 |........... 249,958 |....oevveennnns 0 Joeeeeeeennn 613 [ooiinnnnnnns 0 Joeeeeeeens SR 0 eeeeenns 250,571 [.oooiiiiiinnnn 0 fooennnne (571) fovvvvnnnnns (YA 0 |. 12/27/2045 . |2.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,011,567 5,011,567 4,968,469 5,016,210 0 (3,132) 0 (3,132) 0 5,013,080 0 (1,513) (1,513) 2,341 XXX XXX
ASSET BACKED FUNDING CERTIFIC SERIES 2006-HE1
..00075W-AP-4 | CLASS A2B  4.955% 01/25/37 .oovvvvvveeecieeeens [ eeeens . 03/27/2023 . |Paydoun .......oooeeeiiiiins foniiininii e 1,685 [ 1,685 |, 94 |l 910 |ovvveiiiiieees [ R 625 |..ooiiiiiiinnns [ R 625 |..ooiiiiiiinnns [V 1,635 |oooeieieeeeens (VR [V R [V 6 |. 01/25/2037 . |1.A FM .
Redemption 100.0000
..00176@-AA-4 | AMF FLORENCE LLC ~ 3.210% 12/31/35 ...cccceees [ eeennnn . 03/31/2023 . | uvvvriiniinnnnnninininiiiiins e e .8,558 [ 8,558 |........... 8,558 ...l 8,558 |l [V (VR [V (VO [V 8,558 |....oooeeinns (VR [V R [0 69 . 12/31/2035 . [2.C PL
..00229%-AA-3 | AP TUNDRA HOLDINGS LLC ~ 4.750% 02/15/42 .... |....... . 02/15/2023 . | .evviiiiiinriiniiiiiiniininins e [ 19,2220 |oi019,2220 019,222 (19,300 [ 0 e (78) el 0 e (T8) | 0 19,222 [l 0 [V R [V 457 |. 02/15/2042 . [2.A PL
AEROSTAR AIRPORT HOLDINGS LLC ~ 5.750%
..00802#-AA-4 1 03/22/35 ...evviiiiiiin [ . 03/22/2023 . | .. . 03/22/2035 . |2.A FE
ALASKA AIRLINES 2020 TR SERIES 144A  4.800%
. 01166V-AA=7 | 08/15/27 .covvviviiiiiiiiiiiiiiiiiiiiiicciicicceeeens [ . 02/15/2023 . | evvviiiiiniininiiniiiiiiiiins e [ 78,388 | 78,388 | 78,388 [ 78,388 [ O e O 0 0 0 [l 78,388 [l 0 e, [V R [V 1,881 |. 08/15/2027 . |1.G FE .
..02377B-AB-2 | AMER AIRLN 15-2 B PTT  3.600% 09/22/27 ..... [....... . 03/22/2023 . | evvriiiiinniniiniiiiiiiiinins e o 47,387 | 47,387 | 43,987 [ 44,451 [l 0 02,086 [0 2,936 |0 [ 47,387 [l 0 e, [V R [V 853 |. 09/22/2027 . (2.A FE
Redemption
..02378L-AA-1 | AMERICAN AIRLINES 2017-1  5.180% 08/15/23 . |....... . 02/15/2023 . | .. . 08/15/2023 . |3.A PL
Redemption
..02379K-AA-2 | AMER AIRLINE 21 1A EETC  2.875% 07/11/34 .. |....... L 01/11/2023 . | evvvvviivniinniiiniiniininens e 8,708 | 6,708 | 6,703 [ 6,708 [ 0 e 0 o0 0 0 [ 6,703 [0 e [V R [V 96 . 07/11/2034 .|1.G FE .
AMERIQUEST MORTGAGE SECURITIES SERIES 2004
..030728-VR-3 |R10 CLASS M1 5.847% 11/25/34 .......ceevvveees [oennnn . 03/27/2023 . |Paydown ......ooeeeeiiiiiins Jooveieniineiieens | 1,374 |............. 1,374 |ooveeeeennns 1,316 |ooveveeennns 1,340 |ovvveeeeennes [ PP F 2 [ P f 2 [V PP 1,874 |t 0 [ [ P [ 9 |. 11/25/2034 . [1.A FM .
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ARBYS FUNDING LLC SERIES 2020-1A CLASS A2
..038779-AB-0 | 144A  3.237% 07/30/50 ...ovvvvvvvvvririiiiiinnnns oo . 01/30/2023 . |Paydown ............oeeeens . (14)). (4. 0 e ...0 . 07/30/2050 . (2.C FE ....
..040555-Ch-4 | ARIZONA PUBLIC SERVICE ~ 5.050% 09/01/41 .... |....... . 03/28/2023 . | JANE STREET CAPITAL .... ..6,365 |..........6,365 . 09/01/2041 . (1.G FE ....
AVIATION CAPITAL GROUP SERIES 144A  3.500% JP MORGAN SECLRITIES LTD
..05369A-AA-9 | 11/01/27 ..evvvviiiiiiiiiiiiiiiiiiiiiiieiiiiiiiiiiiaes [ e . 03/03/2023 . | .evvviiiiiniiiiniiiiiiiiininns e | 2,207,400 |........ 2,500,000 |........ 2,459,200 |........2,478,508 |.........cccces0 Joveeeieeinnn 782 v O et 732 o0 . 2,479,240 |0 |, (271,840) |...... (271,840) . 11/01/2027 . [2.C FE ....
BLUE CROSS BLUE SHIELD M SERIES 144A  3.790%
..05490L-AA-7 | 05/01/25 .oooeeiiiiiiiiiiiii [ . 02/23/2023 . .... 150,000 . (6,721) . 05/01/2025 . [2.A FE ....
..055665-AA-1 |BURLINGTN NO SF 05 3 TR 4.830% 01/15/23 ... |....... . 01/17/2023 . . 01/15/2023 . (1.B FE ....
UNION PACIFIC CORP SER A-1  3.930% 02/23/26
0BBTT-AP-5 | ettt [ e L 02/23/2028 . [ o [ [ 1,738 e 1736 [ 1,786 [ 1,736 [ 0 [ 0 [0 o0 o0 e 1736 [0 o0 o (L1 FRTRN 34 |. 02/23/2026 . |1.D ........
UNION PACIFIC CORP SER A-2  3.930% 02/23/26
085778-A0-3 [ .evvrnneeeiiiie s | s . 02/23/2023 . . 02/23/2026 . (1.D ........
BANK OF AMERICA CORP SERIES MTN ~ 3.970%
..06051G-HG-7 03/05/29 ...cceeieeieiieiieieeeieeeeeeeeee [ . 02/22/2023 . | eveeeiiiiiiiiiiiiiiiiiiiiiinn e |-e..4,669,150 |........5,000,000 |........ 5,000,000 |........ 5,000,000 |....ceeeennnns [V FUSURRRRR 0 . 03/05/2029 . 1.F FE ....
BANK SERIES 2017-BNK8 CLASS XA  0.713%
..06650A-AF-4 | 11/15/50 .eevvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeins [ . 03/01/2023 . |Paydown .......cooeviiiiiins |oeeiiiiniii e [V [V 1,228 |oeeeeeenns LR VR PO, 0 fnns [P TK) N (U . (RPN TK) N 0 e (U O (VO 0 | [V 52 |. 11/15/2050 . [1.A FE ....
BEACON CONTAINER FINANCE Il LL SERIES 2021-1A
..07359B-AA-5 |CLASS A 144A  2.250% 10/22/46 ................. [.oeees . 03/20/2023 . |Paydoun ........oooeeeiiiins Joeniiiiininninns e 12,375 |oeeeeenns 12,375 |............ 12,370 |l 12,370 |ooooeeeeees 0 | L 0 | L [ SRR 12,375 | (VO 0 | [V 46 . 10/22/2046 . |1.F FE ....
BEAR STEARNS MORTGAGE FUNDING SERIES 2006-AR5
..07401N-AP-4 | CLASS 2A1  5.035% 01/25/37 .oevvvvvvvvrviiinnns [ eeeenn . 03/27/2023 . |Paydoun ........cooeeeiiiins foeeiiiniininins e 4,254 ... 4,254 |oiinnnns 4,05 [ounnnnne 4,104 |l 0 Jeeeeennnn 150 |, 0 e 150 |l 0 e 4,254 fooeiiiiiiinns (VO 0 | [V 19 |. 01/25/2037 . |1.A FM ....
BERKSHIRE HATHWAY ENERGY SERIES 144A  4.600%
..084659-BE-0 | 05/01/53 ooeeeeieieiiiiiieii [ . 02/13/2023 . | Tax Free Exchange ....... |.cooeeeeeennnninnns |oeeenes 994,661 |........ 1,000,000 |........... 994,580 [........... 994,651 [...uvviinnnnnn 0 e 10 | 0 s 10 |, 0 e 994,661 |......cceennnnn (VO 0 | (VO 13,033 |. 05/01/2083 . [1.G FE ....
Redemption 100.0000
..09539%-AA-9 [BLUE DOLPHIN FRAC LLC ~ 4.650% 10/31/24 ..... |....... L 0173172023 . | eeeeeeieiiieeeeeieieeees i e 16,148 |............ 16,148 |..oeeeeenns 16,148 |............ 16,148 [oovvvninnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 16,148 [oovvvvvvvnnnns (VO 0 | [V 188 |. 10/31/2024 . |1.G PL ....
BOJANGLES SSUER LLC SERIES 2020-1A CLASS A2
..00748R-AA-6 | 144A  3.832% 10/20/50 ....cevvvvvvvveiiiiiiinnnns oo . 01/20/2023 . |Paydoun .......oooeveiiiiins foeniiiiiiienis e 5,000 [..ccoeunnnnne 5,000 |...ooeeenns 4,849 |...ooennnnn. 4,877 |oeeeeeeeeens 0 Jeeeeennnn 123 [ 0 s 123 [ 0 e 5,000 [.evvvrrnnnnnns (VO 0 | [V 48 . 10/20/2050 .|2.B FE ....
BORGWARNER INC SERIES 144A  5.000% 10/01/25
L 099724-A-8 [ eeveeeeeee e | s . 02/23/2023 . | BANK OF NEW YORK ........ |oeeeeevevveivnninnns fooereneens 59,164 |............ 60,000 |............ 59,228 [.....eueeeee 59,560 [...uvvviunnnnns 0 e 2 O 0 s 2 O [ SRR 59,574 [.oooeiiiiinnns [V (410) fovvvvvnnnns (410) [ouvvennnnnnne 1,217 |. 10/01/2025 . [2.A FE ....
BRAVO RESIDENTIAL FUNDING TRU SERIES 2021-
..105690-AA-9 | NQM3 CLASS A1 144A  1.699% 04/25/60 ......... [....... . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, .24 o, AT B 67,812 |oeeveeeenns 67,797 |ovevrrininnnnns 0 eeeenn 3,443 [, 0 feeeennn 3,443 [, [ SRR 24 | (VO 0 | [V 193 . 04/25/2060 . |1.A ........
BRITISH AIR 21 1 A PPT SERIES 144A  2.900% Redemption 100.0000
..110420-AA-8 [03/15/35 .ovrvvreiiiiiiiiiiiiiiiin s | s . 03/15/2023 . | evveriiiinininiiiiiiiiiininnn e e 7,216 fooennnnnnne 7,216 |oeeeeeeenns 7,216 |ooeeeeennns 7,216 |ooeeeeeeenns [V FUSURRRRR (VO 0 | (VN 0 e 7,276 |ovvvervnnnnnnns (VO 0 | [V 53 |. 03/15/2035 . [1.F FE ....
CREDIT-BASED ASSET SERVICING SERIES 2007-CB2
.. 1248\B-AH-8 | CLASS A2B  3.534% 02/25/37 .....ceeveveeeeeeeens [ eeenn . 03/01/2023 . |Paydoun .......cooeveeiiiins Joeeeiiiiiniiis e L3 Y O, 91 | F 7 353 | 0 e ST feeeennnnnnnns 0 s ST foeernnnnnnnns 0 v [SX2 I U (VO 0 | [V 3 . 02/25/2037 . [1.AFM ...
CD COMMERCIAL MORTGAGE TRUST SERIES 2017-CD5
..12515H-BJ-3 | CLASS XA 0.789% 08/15/50 ...evvvvvvvveeeeeeeens oo . 03/01/2023 . |Paydoun .......cooeviiiiiins foeeiiiniinin e [V [V 845 | L6 P 0 s (759) |+vvvvvrrnnnnns (U (759) |vvvvvernnnnns 0 e (U O (VO 0 | [V 34 |. 08/15/2050 . [1.A FE ....
Redemption 100.0000
..125238-AA-9 [CC TUGS LLC ~ 6.400% 09/30/30 ..evvvvnvvvvvvnnnn | uunnnns L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 17,684 |............ 17,684 |............ 17,684 |............ 17,684 [o.oeeennnnnnn. 0 | (VO 0 | (VO [ SRR 17,684 |..ovvvvvinnnnns (VO 0 | [V 283 |. 09/30/2030 . 3.B PL ...
CIM TRUST SERIES 2018-INV1 CLASS A4 144A
.. 12553X-AD-5 |4.000% 08/25/48 ........evvvvvviiiriiiiiiiiiiiiienns oo . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiies e 1,621 |l 1,621 |oeeeennnns 1,605 [oooeveennens 1,59 |l 0 e 7 0 s 7 0 e 1,621 [oeeniiininnns (VO 0 | [V 10 |. 08/25/2048 . |1.A ........
CIM TRUST SERIES 2019-INV2 CLASS A3  4.000%
.. 12554T-AC-5 |06/25/49 .....evvnnniiiiiiiiiiiiiiiiii [ . 03/01/2023 . |Paydown .......oooeveeiiiins foeniiiiiiiiis e [0 V< I PO 4973 |l 447 | 4,505 [ooooennnnnnnns [V USRI (333) |evvverrrnnnns (U [(5X) 1 0 e 473 | (VO 0 | [V 31 [. 05/25/2049 . |1.A ........
CIM TRUST SERIES 2020-INV1 CLASS A13 144
.. 12560A-AN-4 13.000% 04/25/50 ....ccvvveveeiiiiiiiiieiieeeees [ . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiies e 2,389 |oeeriiinnnns 2,389 [oeinnnne 2,520 [ooeennnnnnn 2,529 [oooeiiiinnnns 0 s (KD P (U (KD P 0 e 2,389 | (VO 0 | [V 13 |. 04/25/2050 . |1.A ........
CLI FUNDING LLC SERIES 2021-1A CLASS A 144A
.. 12565K-AA-5 | 1.640% 02/18/46 ........eevvvvrvvnvrrnnnnnnnnnnnnnns [eeeeen . 03/18/2023 . |Paydoun .......cooeveiiiiins Joeniiiiiniii e 10,899 |............ 10,899 |............ 10,256 |............ 10,314 |l 0 Jeeeeennnn 586 [..uvernnnnnnnnn 0 s 586 [..vvvrnnnnnnnns [ SRR 10,899 [o.vvvvvviinnnns (VO 0 | [V 30 . 02/18/2046 . |1.F FE ....
CIM TRUST SERIES 2021-J3 CLASS A31 144A
.. 12665V-BG-7 |2.500% 06/25/51 ..oovvvveeeeiiiiiiieiee [ . 03/01/2023 . |Paydoun .......ooeeveiiiiins Joeniiininieies e 5,107 [oooennnnnne 5107 |.ooeeeeens 5,142 [nnnnnne 5,142 [, [ TR (£ ST 0 s (35) [euvvnnnnnnnnnns 0 Joeeieeenns 5,107 |oeverrrnnnnns (VO [V FUSURRRRRR [V 26 . 06/25/2061 . |1.A ........
..125720-AF-2 | CME GROUP INC ~ 5.300% 09/15/43 .......eevvuuunn [errenn . 01/09/2023 . | JANE STREET CAPITAL ... |oeeeeeiiiiiiiiiieies | 270,148 |........... 250,000 |........... 267,848 |........... 267,698 |.........cet [ R (L) A [ R (L)) [V R 267,684 |............ns [V R 2,464 |.......... 2,464 |............. 4,269 |. 09/15/2043 . |1.D FE ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2017-HL1
.. 12504X-AM-6 | CLASS A12 144A  3.500% 06/25/47 .............. [....... . 03/01/2023 . |Paydown ......ooeeeeeieieees Jooveeeieniiiiieeens | M5 e M5 |................ L2 PO, L2 PO, [ PP (1] R [ P (1] A [V PP 45 ... 0 [ [ P [ 2 |. 06/25/2047 . [1.A ........
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CREDIT SUISSE MORTGAGE TRUST SERIES 2014-IVR2
.. 12648H-AK-1 | CLASS A2 144A  3.772% 04/25/44 ........evvnnnn [eeeenn . 03/01/2023 . |Paydown ......oooevveinnnins |oeveninnininninnnns e 1,250 [, 1,200 |oeeeveeennns 1,326 [oeeveeeennns 1,339 |l 0 Jeeeeennnn (89) [cevvvvnvnnnnnn 0 s (89) [cevvvvnnnnnnnns 0 e 1,250 |oeeeeeeeenens (VO 0 | [V 8 |. 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2022-ATH2
..12665W-AC-4 |CLASS A1 144A  4.547% 05/25/67 .. N R . 03/01/2023 . | Paydown ... .8,376 |.. . 05/25/2067 . [1.A FE ....
COUNTRYWIDE HOME LOANS SERIES 2005
.. 12669G-UL-3 |2A1  4.021% 04/25/35 ..ooeeeeeeeieeeeeeee [ . 03/01/2023 . |Paydoun .......cooeveeiiiins Joeeeiiiiiniiis e 48 | 48 | [C7£: T 853 |oviiiiiiiinns [V USRI [V (U [V 0 v L1 (VO 0 | [V 4 1. 04/25/2035 . [1.AFM ...
Redemption 100.0000
..14268*-AA-6 | CARLSBAD HOLDCO LLC ~ 4.210% 12/31/38 ........ |.eeeen. L 02/25/2023 . | eevnnieiiiiiieeeeeinieeees i [ 10 | (U PN (U1 PO (U PO [V FUSURRRRR (VO 0 | (VN 0 e 10 | (VO 0 | [V 0 | 12/31/2038 .|2.CPL ....
Redemption 100.0000
..147528-F*-9 | CASEYS GENERAL STORES INC ~ 3.750% 12/17/28 |....... VA VAVR VP07 R U UUU FRR RN R (30,000) [..ecennnee (30,000) |.......... (30,000) |.......... (30,000) [+evvvvrrrnnnnns [V FUSURRRRR (VO 0 | {1 P 0 eeeennn (30,000) |-eeeveeeeennns (VO 0 | [V 0 | 12/17/2028 .|12.B PL ....
CHASE MORTGAGE FINNACE CORPOR SERIES 2019~
..16159G-AC-3 | ATR2 CLASS A3 144A  3.500% 07/25/49 ......... [....... . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiies e 1,074 ... 1,074 |oeeeennnes 1,103 [ooeeeennes 1,108 [oeeeinnnnnns 0 Jeeeeennnn (33) [orvvvnnnnnnnnns 0 s [£5) ) ST 0 e 1,074 [, (VO 0 | [V 6 |. 07/25/2049 . |1.A ........
CHICAGO PARKING METERS LLC  5.070% 12/30/33
..167885-A#-9 |... [ U . 03/30/2023 . |Various ... ... 12,753 ... 12,753 12,753 [l 12,783 .. 12,753 |.. . 12/30/2033 . |2.CPL ....
CHUGACH ELECTRIC ASSOCIATION ~ 4.750% Redemption .
L A71265-A8-0 [ 03/15/41 ovvveeiiiiiiiieeeeen | s L 03/15/2023 . | eeeeeiiiiiieeeeeieieeeees i e 10,000 |.eeeennnnn. 10,000 [o..oenenee 10,000 f[o..oeeeene 10,000 [oeiiivinnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 10,000 [ooeeeiiiiinnns (VO 0 | [V 238 |. 03/15/2041 . [1.G ........
CHUGACH ELECTRIC ASSOCIATION ~ 4.780% Redemption 100.0000
.. 171265-B8-9 [03/15/42 ovvvvviiiiiiiiiiecis | s L 03/15/2023 . | eeeeeiiiiiieeeeeieieeeees i e 10,000 |.eeeennnnns 10,000 [o..oenenee 10,000 f[o..oeeeene 10,000 [oeiivvinnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 10,000 [ooeeeiiiiinnns (VO 0 | [V 239 |. 03/15/2042 . |1.G ........
BNP PARIBAS SECURITIES
.. 172967-NU-1 |CITIGROUP INC ~ 4.910% 05/24/33 ......evvvvvvens [eeeennn . 01/27/2023 . | CORP ..vvvvvvvvvvninniniinins Joeeeeeeeeeeeieeeeees e, 492,405 |.......... 500,000 |.......... 500,000 |.......... 500,000 |.......oeennnn [V FUSURRRRR (VO 0 | (VN 0 eeeennn 500,000 |..coeerrrnnnnns (U (7,59) | (7,59) |..cceeeenn 4,501 |. 05/24/2033 . [1.G FE ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
.. 17323)1-AD-7 | CLASS B2 144A  4.500% 06/25/58 ................ [.eeenes . 03/01/2023 . |Paydown .......ooeeveiiiiins Joeeiiiniiiiis e 8,405 [oeeeiiinnnns 8,405 |............. 8,661 [ 8,663 |............... [V USRI (257) |veveeiienanns (U (257) |veveeeeennnns 0 e 8,405 |....ooeeennnn (VO 0 | [V 58 |. 06/25/2068 . |1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4
.. 17326F-AF-4 | CLASS XA 1.027% 10/12/50 ..oovvvvrveeereeeeens [ eeeenn . 03/01/2023 . |Paydoun .......cooeviiiiiins |oeeiiiiiiiiis e [V [V N7 103 [oveeiiiiiinns 0 s [R10X) ) (U R [R10X) ) 0 e (U O (VO 0 | [V 5 |. 10/12/2080 . [1.A FE ....
COLT FUNDING LLC SERIES 2022-5 CLASS A1 144A
.. 19688L-AA-0 |4.550% 04/25/67 ....ccoeeeeeeeeeeeeeeeeeieeeeeeeeee [ . 03/01/2023 . |Paydoun .......cooeveeieiins Jonniiiiiiiies e 28,281 [oeeennnee 28,281 [ennnnnee 28,272 |.oeeeennnnn 28,357 |oeiiieieinns 0 Jeeeeennnn [W:) ) 0 s (W5 [ SRR 28,281 |oooeeeeenns (VO 0 | [V 225 |. 04/25/2067 . |1.A FE ....
COMM MORTGAGE TRUST SERIES 2013-LC6 CLASS C
..20048E-BC-4 |4.242% 01/10/46 ....oooeeeveiiiiii [ . 0170172023 . |Paydoun ......oooeviiiiiiins |oeniiiiiinins e, 500,000 |.......... 500,000 |........... 491,884 |........... 505,423 |..oovvvininnnns [V R (5,423) [cvvvnnnnnnnnn (U A (5,423) [cvvvnnnnnnnnn 0 eeeennn 500,000 |..coeerrrnnnnns (VO 0 | [V 1,715 |. 01/10/2046 . [1.A ........
COMMONBOND STUDENT LOAN T SERIES 2018-BGS
..20268\-AC-0 |CLASS B 144A  3.990% 09/25/45 ........evvvvunnn [eerenn . 03/25/2023 . |Paydoun ........oooeeiiiiins Jeeiniiiiiin e 34,563 |............ 34,563 |..eeveennns 34,539 [oeeeennnee 34,560 [ovuviiiinnnnns 0 e LT R 0 s LT R [ SRR 34,563 [ooeiiiiiinnnn (VO 0 | [V 226 |. 09/25/2045 . (1.B FE ....
DB MASTER FINANCE LLC SERIES 2017-1A CLASS
..233046-AF-8 | A211 144A  4.030% 11/20/47 ....ooooeeeeeeeeenins [ oeinns . 02/20/2023 . |Paydoun .........ooeeeiiiins feniiiniiiinins e 3,750 [eevevrernnns 3,750 |oeeieeeins 3,750 |oeeeeeeeens 3,750 |ooeeeeiinins [V FUSURRRRR (VO 0 | (VN 0 e 3,750 |oeeieiinnnnnn (VO 0 | [V 38 . 11/20/2047 .|2.B FE ....
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-AS-0 | A23 144A  2.791% 11/20/51 «ooooeieeiiniiiiiiiins e . 02/20/2023 . |Paydoun .........ooeeeiiiins foeniiiniiinnins e 1,250 [oeennnnnnns 1,200 |oeeeeeennnns 1,250 [oevveveennns 1,250 [oevvevinnnnnnns 0 | (VO 0 | (VO 0 e 1,250 |ooeeeenennens (VO 0 | [V 9 |. 11/20/2061 . [2.B FE ....
MORGAN STANLEY & CO.
..266677-AL-9 | DOLLAR GENERAL CORP  5.000% 11/01/32 ........ [..eeen . 01/09/2023 .| INC. ooooeiiiiiiiiiiiiiiiin e e 812,864 |.......... 800,000 |........... 797,232 [ouvnnnnnnn 797,298 |..evvvnnnnnnnnn 0 e L PO 0 s L PO 0 s 797,309 |.oooiiiiiinnns (U 15,556 |......... 16,555 |............ 12,333 |. 11/01/2032 . |2.B FE ....
DOMINOS PIZZA MASTER ISSUER L SERIES 2017-1A
..25756T-AH-3 | CLASS A23 144A  4.118% 07/25/47 .............. [.eeeens . 01/25/2023 . |Paydown ........cooeeeiiiins Joeneiiiinininins e 250 foiiiiiiiinnns 250 | U 250 |oveeeiiiiiinns 0 | (VO 0 | (VO 0 v 250 |t (VO 0 | [V 3 |. 07/25/2047 . [2.A FE ....
DOMINOS PIZZA MASTER ISSUER L SERIES 2018-1A
..25755T-AJ-9 | CLASS A2l 144A  4.116% 07/25/48 .............. [.oeees . 01/25/2023 . |Paydoun ........oooeeiiiiins foeniiiiiniiies e 1,600 |............. 1,500 |oeevvvrnnnns 1,500 [ovevvvvnnnns 1,500 [oeevvvvvnnnnnns [V FUSURRRRR (VO 0 | (VN 0 e 1,500 [oovvevinnnnnnns (VO 0 | [V 15 |. 07/25/2048 . |2.A FE ....
DOMINOS PIZZA MASTER ISSUER L SERIES 2019-1A
..25755T-AL-4 | CLASS A2 144A  3.668% 10/25/49 ................ [..eeees . 01/25/2023 . |Paydown ........cooeeeiiiins Joeneiiiinininins e 500 |..oeeiiiiienns 500 |..ooeiiiinnns 500 |ovveveiiiiiinns 500 |oveveriiinnnns 0 | (VO 0 | (VO 0 v 500 fovvvvrrrnnnnnns (VO 0 | [V 5 |. 10/25/2049 . [2.A FE ....
DOMINOS PIZZA MASTER ISSUER L SERIES 2021-1A
..25755T-AN-0 | CLASS A2l 144A  2.662% 04/25/51 .....ccccoeees [oeennn . 01/25/2023 . |Paydoun ........oooeeiiiiins foeniiiiiniiies e 2,525 |l 2,525 [ooiiinnnne 2,128 |l 2,155 [ 0 Jeeeeennnn 7V 0 s 7V 0 e 2,525 [oiiiiiiinnnns (VO 0 | [V 17 |. 04/25/2051 . |2.A FE ....
DOMINOS PIZZA MASTER ISSUER L SERIES 2021-1A
..25755T-AP-5 | CLASS A211 144A  3.151% 04/25/51 .....evvvvnnn [oeennn . 01/25/2023 . |Paydoun ........oooeeiiiiins foeniiiiiniiies e 1,250 [oeennnnnnns 1,200 |oeeeeeennnns 1,250 [oevveveennns 1,250 [oevvevinnnnnnns [V FUSURRRRR (VO 0 | (VN 0 e 1,250 |oeeeeeeeenens (VO 0 | [V 10 |. 04/25/2051 . |2.A FE ....
DRIVEN BRANDS FUNDING LLC SERIES 2022-1A
..26209X-AF-8 | CLASS A2 144A  7.393% 10/20/52 .....ccoeeennn [eeeennn . 01/20/2023 . |Paydown .......cooeveiiiiins Joeniiiiiniiis e 1,250 [ooeeennnnnne 1,200 |oeeeeeeennns 1,250 [oevvevvnnnns 1,250 [ovvvvvvnnnnnnns [V OO (VO [V TR (VN 0 Joeeieeenns 1,250 |oeeeeeeennnns (VO [V FUSURRRRRR [V 23 |. 10/20/2082 . (2.C FE ....
ELFI GRADUATE LOAN PROGRAM SERIES 2018-A
..268571-AB-2 |CLASS A2 144A  3.430% 08/25/42 U R . 03/25/2023 . | Paydoun ... ...21,218 ...21,218 ..21,212 | ..21,218 |.. . 08/25/2042 . (1.A FE ....
EXTENDED STAY AMERICA TRUST SERIES 2021-ESH JP MORGAN St
..30227F-AG-5 [CLASS C 144A  6.384% 07/15/38 .....eovvvvvvinnn | unnnnns . 08/21/2028 . | aeeeeiiiiiiiiieeeeiiiiiiees i e 812,741 |........... 844,406 |........... 822,241 [.ooiiiinnnnnns [ 0 feeennn (1,818) [ouvvvvnnnnnnnns [ U (1,818) [ouvvvnnnnnnnns [V PO 820,423 |....ovvvvnnnnns 0 [ (7,682))........ (7,682) [............. 9,806 |. 07/15/2038 . [1.A ........
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FIRST FRANKLIN MTG LOAN ASSET SERIES 2006-
..30247D-AE-1 |FF13 CLASS A2D  5.325% 10/25/36 ......ccvvvvnnn | uunnnns . 03/25/2023 . |Paydonn .....ceuvveriiinnnnn Jevenniiniiiiiiins feneeeens 2,178 |foooiiiinnnnns 2,178 | 1,546 |ooeeennnnne 1,549 | [ P [CX IV FO (U PO [V FO [V PR 2,178 oo (1 P [ PO [V 11 . 10/25/2036 . |[1.A FM ...
FLNG LIQUEFACTION 3 LLC SERIES 144A  5.550% Redempt ion 100.0000
.. 30306V-AA-7 [03/31/39 .iivviiiiiiiiiiererr s | s L 08/3172023 . | eeeneeiieiieeeeeenieeeees i e 28,140 |............ 28,140 |.......eeens 28,140 |.....ceveens 28,140 |..ocovvennnnnns [ PO (1 P [ PO {1 P (U P 28,140 |ooevvennns (1 P [ PO [V 781 |. 03/31/2039 . |2.C FE ....
FAIR ISAAC CORP SERIES 144A  5.250% 05/15/26
.303250-AE-4 [ .eeriiniiiii s | s . 02/13/2023 . JWACHOVIA .evviiviiiiiiiies Jovvniiiiiciiiiinees foeeeeeeens 64,350 |........... 65,000 |oeeeeunnnnns 65,000 |oeevennnnnns 65,000 |..eevvvrrnnnnns [V FUSURRRRR (VO [ PO {1 P (U P 65,000 |..oooeennnenns 0 [ennnnnne (650) [vvvvvvnnns [(CISI0) ) PO 853 |. 05/15/2026 . |3.B FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2022-2
..31572Y-AA-6 [CLASS A1 144A  4.299% 04/25/67 .......covvveees | unnnns . 03/01/2023 . |Paydonn .....eeuveriiiinnnn Jovenninniieiiiinns foieneens 5,046 [ 5,046 |..ovnnnnnns 5,025 [....ccevnnnnn 5,042 [oooooiiiinnnnns [ PO L3 P [ PO L3 P [V PR 5,046 |....covvnnnnnns (1 P [ PO [V 37 | 04/25/2067 . |1.A FE ....
FIRST REPUBLIC MORTGAGE TRUST SERIES 2020-1
..33616L-AN-0 [CLASS A5 144A  2.884% 04/25/50 ........cevovees | uunnnns . 03/01/2023 . |Paydonn .....euuvvriiinnnnn Joevenniniieiiiins o 4,074 oo 4,074 s 3,999 [..ooeiinnnns 4,057 |oveiiinns [ R L 1A [ R L 1A [V PR 4,074 |oooviinnnnnnns (VN P [ PO [V 26 | 04/25/2050 . |1.A ........
FIVE GUYS FUNDING LLC SERIES 2017-1A CLASS A2
..33830J-AA-3 [ 144A  4.600% 07/25/47 ...oevvvvvvvvnnnniiiiiinn | nnnnns . 01/25/2023 . |Paydomn ...c.vvvnvviiiinnnns Jovvnninieiiiiiines foreneeeiiiinns 250 | 20 [ 250 |ooiiiiiiis 20 |oiiiiiiins [ PO (VN P [ PO {1 P [ PR TV (VN P [ PO [V N 3 |. 07/25/2047 .|2.C FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2017-1 CLASS
..33850B-AG-2 | 1A7 144A  3.500% 03/25/47 ....ovvvvvvvvvnnnnnens | unnnnns . 03/01/2023 . |Paydonn .....euuvvriiiinnnn Jevvnninniiiiiiins foeneens 5,082 [eeiiiinns 5,082 [oooiiennnns 4,946 |............. 4,922 [oooeiiiiinnnnns [ P L[ O [V P L [ O [V PR 5,082 [ooiiiiiiinnnns (1 P [ PO [V 22 |. 03/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-2 CLASS
..33850R-AG-7 [A7 144A  3.500% 10/25/47 ...oevvvvvviinnnnnnnnn | nnnnns . 03/01/2023 . |Paydonn .....euunveviiinnnnn Joeveniinniniiiiins o 9,499 |..coeiins 9,499 [............ 9,373 [ooiiiinnnnns 9,328 [.cooviiinnnnns [ P L VA B O (U PO L VA B O [V PR [ N (1 P [ PO [V 36 | 10/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS
..33850T-AN-8 [A13 144A  3.500% 03/25/48 ......ovvvvvvviinnnnns | unnnnns . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 19,482 |............ 19,482 |ooveennnnns 18,869 ..o 18,904 |ooeeveniinnnn [ P ST7 e (U PO 577 e (U P 19,482 |oovvvennnns (VN P [ PO [V 131 |. 03/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AC-7 [A3 144A  4.000% 04/25/48 .......ovvvvvvnnnenees | unnnnns . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 1,030 |oeeeeennnnns 1,080 |oeveeennnns 1,088 |oeeeiiinnnns 1,033 | 0 e (3] R [ R [ PO [V PR 1,030 [oeeiiiiinnnns (VN P [ PO [V N 5 |. 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AP-8 [A14 144A  3.500% 04/25/48 ......oevvvvvvvinnnns | unnnnns . 03/01/2023 . |Paydonn ....ceuunveviiinnnnn Joevvniiinnieniiins feneneens 8,199 ... 8,199 |..cooeiis 8,031 |ovevennnnns 8,047 |oovviinnnnns [V P L1572 F (U P L1572 PO [V PR 8,199 [.oooovnnnnnnns (VN P [ PO [V 48 |. 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2020-1INV
..33851Y-AC-0 [CLASS A3 144A  3.000% 03/25/50 .....cevvnvvveee | uunnnns . 03/01/2023 . |Paydonn .....euevevriiinnnn Joevvniinnieiiiiins o 8,356 [ceiirennnn 8,356 |iiurunins 8,545 [..ooevinnnnns 8,573 |viiiiinns 0 s (217) [ouvninninnnnne (U V210 ) A [V PR 8,356 |...covvnnnnnns (1 P [ PO [V 43 . 03/25/2050 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-2 CLASS
..33852B-AJ-4 A9 144A  3.500% 12/25/49 .....ccvvvvnnviviinnnnns | nnnnns . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 11,644 |............ 11,644 |.ooeeeninns 11,838 [ooeeinee 11,875 [ 0 s (231) |veveeeiinnnns (U (231) |oevvennnns (U P 11,644 | (VN P [ PO [V 68 | 12/25/2049 . |1.A ........
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%
. 34107@-AA-7 [ 08/15/38 evvveiiiiiiiiiiiiiiiiiiineeciinieeeenn | s . 02/15/2023 . |Various .......ccceeevrevins Jovvnninnnniinnninnns foennennnns 27,938 |oennnns 27,938 |....covnnnns 27,938 |..ocovvennns 27,938 |..oeiviiinnnns [ PO {1 P [ PO {1 P (U P 27,938 [..ooovvinnnnnns (VN P [ PO [V 408 |. 08/15/2038 .|2.B PL ....
GLP CAPITAL LP / FIN Il SERIES WI  5.375%
L361841-AF-6 [ 11/01/23 ovveniiiiiiiiiiiiiiiieccnieeeen | s . 02/13/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn e 20,000 |............ 20,000 |oeeerunnnnns 20,000 |oeeeennnnnns 20,000 |oeeeenniiiinnns [ PO (1 P [ PO {1 P (U P 20,000 |.eeevunniinnns (VN P [ PO [V 305 |. 11/01/2023 . |2.C FE ....
GS MORTGAGE-BACKED SECURITIES SERIES 2019-PJ2
..36257L-AA-5 [CLASS A1 144A  4.000% 11/25/49 .....oevvvvvvinn | unnnns . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 900 fooeiriiiiiinnnns 900 |.oeeiirnnnnnns 935 [ooeiiiiiiiiinnns 945 [oeiiiiiiiinnns 0 e (45) [euvvnnnnnnnnnns (U P (157 P [ PR 900 |evvrinniieeens (VN P [ PO [V N 4 | 11/25/2049 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36259V-AB-9 [CLASS A2 144A  3.000% 01/25/51 ..oovvvenvvininn | unnnns . 02/28/2023 . | BANK OF NEW YORK ........ |oeeeeevevreinninnns foonirriiiiinnnnns [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 01/25/2051 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36259V-AB-9 [CLASS A2 144A  3.000% 01/25/51 ..covvvenvvvvinn | unnnns . 03/01/2023 . | Paydown ... .3,656 |.. . 01/25/2051 . |1.A ........
GS MORTGAGE BACKED SECURITIES SEH
..36262D-AA-6 | CLASS A1 144A  3.500% 07/25/50 ...eevvenvvvvnnn | unnnnns . 03/01/2023 . |Paydonn .....euuvvriiiinnnn Jevvnninniiiiiiins feeneens 7,168 |[.oooieinnnnns 7,168 [ 7,599 [oooiiiinnnnns 7,650 |iviiiinnnnns 0 s (220 S (U (481) [oevnniiinnnnns [V PR 7,168 |oeeeiiiiinnnn (VN P [ PO [V 27 | 07/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AD-1 [CLASS A4 144A  2.500% 02/26/52 ........evvvees | unnnns . 03/01/2023 . | Paydown ... .4,295 .. . 02/26/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES
..36264R-BW-4 [CLASS A34 144A  2.500% 09/25/52 .........ccvvun | uunnnns . 03/01/2023 . |Paydoun ....ceeunvevieinnnns Joevvninineiiinninns foveenennnn 1,826 [ 1,326 [ 1,138 | 1137 [l 0 e 189 [l 0 e 189 0 e 1,326 . 09/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ4
..36264R-BW-4 |CLASS A34 144A  2.500% 09/25/52 .........ccvvun | uunnnns . 01/01/2023 . | Paydown ... .1,780 |.. . 09/25/2052 . |1.B FE ....
GS MORTGAGE BACKED SECURITIES SER
..362924-AE-2 |CLASS A4 144A  2.500% 08/25/52 ......cevvvuvers | unnnns . 01/01/2023 . |Paydoun ....cevvnvvvviinnnns Joevvninnnieinnnnes foeeennnnn 10,1260 [iii0010,126 [ooeieinnnn 9,465 | 9,445 [0 e 881 0 e 881 [0 [ 10,126 |ooveeieiinnnnn (VN P [ PO [V 21 |. 08/25/2052 . |[1.A FE ....
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ3
..362924-AE-2 |CLASS A4 144A  2.500% 08/25/52 ......cevvvuers | unnnns . 03/01/2023 . |Paydomn .....euevivriiinnnns Jovvnninnniiiiiinens foeeieeeens 12,047 |ooooeennnnns 12,047 Joeeeennnnns 11,261 [oeeennnnnne 11,238 |oeveeeeiiie [ P L [V O (U P 810 |oveeiiiiinns (U P 12,047 | (VN P [ PO [V 58 |. 08/25/2062 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ2
..362938-BB-7 [CLASS A16 144A  5.500% 05/25/53 .....ccvvvves | uunnnns . 03/01/2023 . |Paydonn .....ouuvvviiiinnnns Jovvniinniiiiiiiinees foeeieneens 13,229 [oeeeiiene 13,229 |[o.ooceennnns 13,013 |ovveiiiiiiiiiinnns (U PO [ P 215 | (U P 215 | [V PR 13,229 |ovviiinnns {1 P [ PO [V 61 |. 05/25/2053 . |1.A FE ....
GMRF MORTGAGE AQUISITION CO SERIES 2018-1
..36417J-BU-2 [CLASS B1 144A  3.800% 11/25/57 ....ovvvvvvvnnn | unnnnns . 03/01/2023 . |Paydonn .....eeeviiiiiininns Jovvniinniiiiiiiinnns foiiiinnnns 13,626 ... 13,625 |.oenns 13,570 Joivveennnnns 13,575 |ovvveeiiiinns U T 50 |iiiirenannns U 50 |iiiiinnnnns [U 13,625 |ovvvvennnnns [ I A [U T [ o 87 |. 11/25/2057 . |1.A ........
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GMRF MORTGAGE ACQUISITION CO SERIES 2019-2
..36418A-AG-2 | CLASS A21 144A  4.000% 06/25/59 .............. [..oeeen . 03/01/2023 . |Paydown .......cooeveeiiiins Joeeiiiiiininns e L7 L7 FO LX) I O 433 e 0 e [£5)] R 0 s [£5)] R 0 v [ R (VO 0 | [V 3 | 06/25/2089 . [1.A ........
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS
..382371-AA-0 | CLASS A 144A  2.100% 05/20/48 ... [ . 03/20/2023 . | Paydoun ... . 05/20/2048 . [1.F FE ....
GOODLEAP SUSTAINABLE HOME | 2022-2( A
..38237K-AA-8 | 144A  4.000% 04/20/49 ......covvvvvvvriiinnnnnnns [ eeeen . 03/20/2023 . | Paydoun ... . 04/20/2049 . (1.F FE ....
..30813#-AA-9 | GRIDFLEX GENERATION LLC  5.210% 12/31/30 ... |....... . 03/31/2023 . | Various ... . 12/31/2030 . |2.CPL ....
MORGAN STANLEY & CO.
..404121-AJ-4 |HCA INC ~ 5.625% 09/01/28 ......evvvnnnnnnnnn [ eeeenn . 03/23/2023 . | INC. oooeieiiiiiiiiiiiiies e | 65,743 |............ 65,000 |............ 65,000 |.......cc.. 65,000 |...ooevvrnnnnns [V (VR [V (VO [ R 65,000 |.oooeeinnnnns (VR L L5 T P 2,002 |. 09/01/2028 . |2.C FE ....
HARBORVIEN MORTGAGE LOAN TRUST SERIES 2007-5
..41165A-AB-8 | CLASS A1A  4.951% 09/19/37 .....eevvvrrvrnnnnnnn [erreenn . 03/20/2023 . |Paydoun .......oooeeeiiiiins foeiiiiiiiinns e 1,355 [oeeinnnnne 1,355 |l 1,244 ... 1,257 [oeeeeiiiiiinns [V (10 IO [V (1 0 IO [V 1,355 |ooeeeeeennnns 0 [ [V R [V 4 1.09/19/2037 . [1.AFM ....
Redemption 100.0000
..44416%-AB-2 | HUDSON TRANSMISSION PARTN ~ 4.420% 05/31/33 . |....... . 02/28/2023 . | .evvviiiiiinininiiiiiiiininnns e | 5,077 fooennnnnnne 5,077 |l 5,077 |ooeeeeeeens 5,077 |oeeeeeeeinnns [V (VR [V (VO [V 5,077 |oveveveevnnnns (VR [V R [0 56 . 05/31/2033 . |2.A PL ....
IMS HEALTH INC SERIES 144A  5.000% 10/15/26 JP MORGAN SECURITIES LTD
L A49934-AD-0 | eeiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 03/20/2023 . | .evvvrrriniiniinninirinininnns e | 192,500 |.......... 200,000 |........... 196,500 |........... 198,242 |............... [V 93 [ [V 93 [ [V R 198,335 [..coeeeiennnns 0 foeeenee (5,835) ... (5,835) |..coeeeenns 4,361 |. 10/15/2026 . [3.C FE ....
IMPERIAL FUND LLC SERIES 2022-NOM3 CLASS A1
..45276K-AA-5 | 144A  4.380% 05/25/67 .......cevvvvvvvvinninnnnns [eeeeenn . 03/01/2023 . |Paydoun ......cooeveeiiiiins foriiinniin e 4,554 ... 4,554 | 4,554 |............. 4,568 ...l [ R (L) A [ R (L)) [V 4,554 |o.oeeeiinnnnns (VR [V R [0 37 |. 05/25/2067 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-2 CLASS
..46591T-AC-8 | A3 144A  3.500% 07/25/50 ....ccoevveveeeeeeenees [eeeenn . 03/01/2023 . |Paydoun ......coooveeeiiiins fovinnninnii e 4,533 ...l 4,533 [oiinnnnne 4,862 |............. 4,958 [ [V R (7)) [V R (420) |+vvvvveennnnns [V 4,533 [oeeiiiiiiinnns 0 [ [V R [0 35 |. 07/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-INV1
..46591V-AC-3 | CLASS A3 144A  3.500% 08/25/50 .........ccceees [eernnn . 03/01/2023 . |Paydoun ......cooeveiiiiiins foviiininis e 5,837 |oeeiiiiinnns 5,837 |l 5,585 [.ccounnnnnen 5711 |l [ R 126 |l [V R 126 |l [V 5,837 |oooeiiiiiinnns (VR [V R [0 38 |. 08/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLASS
..46592A-BH-6 | A15 144A  3.500% 08/25/50 .......ccoovviviieeens [ereenn . 03/01/2023 . |Paydoun ......oooeeeeiiiiins v e 1,656 |t 1,656 |ooeeveeennnns 1,777 [ 1,79 o [V R QLX) [V R QLX) [V 1,656 [o.eevvveennnnes (VR [V R [0 10 |. 08/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS
.. 465920-BP-0 | A15 144A  2.500% 02/25/52 .......eevvvvvvunnnnnn [ereeenn . 03/01/2023 . |Paydoun ......cooeveiiiiiins v e 4,743 e 4743 | 3,96 |............ 3,90 |.oooeeeiennnns [ R 783 [ [V R 783 [ [V 4743 |l (VR [V R [0 20 . 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-13 CLASS
..46592X-BP-8 | A15 144A  2.500% 04/25/52 ........eevvevevunnnnn [ereeenn . 03/01/2023 . |Paydoun ......cooeeeiiiiiins v e 6,676 |............. 6,676 |.......ceo.. 5,592 [oooeinnnnnn 5,585 [.ccounnnnnnne [V R 1,092 [oeeiiiiiienns [V R 1,092 [oeeeiiiiienns [V 6,676 |....cevvvennns (VR [V R [0 25 |. 04/25/2052 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-1 CLASS
..465978-AF-1 | A2 144A  5.500% 06/25/53 ......cccoeviiiiiices [ereeenn . 03/01/2023 . |Paydoun ......oooeeeeiiiiins i e 20,459 |............ 20,459 |oeeeeeeenn 20,353 [oeeiiiiiiiiinnnee 0 [ [ R 106 |oooeeeeeeeenns [V R 106 |oooeeeeeeeenns [ R 20,459 [..ooeeeiinnnnns (VR [V R [V 213 |. 06/25/2053 . [1.A FE ....
J G WENTWORTH XXXIX LLC SERIES 2017-2A CLASS
..46620V-AA-2 | A 144A  3.530% 09/15/72 R [ . 03/15/2023 . | Paydoun ... . 09/15/2072 . (1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2016-3 CLAS
..46647E-AE-1 | 1A5 144A  3.404% 10/25/46 ...........evvnnnneeee . 03/01/2023 . | Paydown . e, 6,234 | . . 10/25/2046 . [1.A ........
..46647P-DC-7 | JPMORGAN CHASE & CO  4.586% 04/26/33 . 01/27/2023 . | BARCLAYS CAPITAL ... ..969,450 |........ 1,000,000 |........ 1,000,000 |........1,000,000 [.....ovvunnnnna® fooveiiiiiinnnnn0 0 0 el 0 e, 1,000,000 |. . 04/26/2033 . [1.E FE ....
MORGAN STANLEY & CO.
..46647P-DF-0 | JPMORGAN CHASE & CO  4.565% 06/14/30 ........ [....... L 0172772023 | INC. oooeeiieiiiiiiiiiiiiee e | 1,956,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |...ceeeeennnns [V FUSURRRRR (VO 0 | (VN 0 fnns 2,000,000 . 06/14/2030 . [1.E FE ....
JP MORGAN MORTGAGE TRUST SERIES 2017-1 CLASS
..46648C-AH-7 | A8 144A  3.448% 01/25/47 ...ccceeeeeeeeeeeeeeess [ oeenn . 03/01/2023 . | Paydoun ... ... 3,162 3154 e 3,182 .3,162 |.. . 01/25/2047 . (1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46648H-AG-8 | A7 144A  3.500% 05/25/47 ....ccceveeeeeeeeeeeees [eeeenn . 03/01/2023 . |Paydown .......ooevveiiiiins feviiiniiiin e 2,243 |l PZ 2,225 [oooinnnnnn 2,223 [oooeiinnnnns 0 e 20 [oniinininnnns 0 e 20 [oeiinininnnns 0 e 2,243 [ovniiiiiiinns (VO 0 | [V 14 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AZ-6 |B2 144A  3.652% 05/25/47 ......evvvvvvvvvnvnnnnns [eeeeenn . 03/01/2023 . |Paydoun .......cooeveeiiiins Joeeeiiiiiniiis e 986 |....oeeeeeennn 986 |..oeeeeennn o172 982 |ovvviiiiiinnns 0 | I 0 | I 0 v 986 [vvvvrrrrrnnnns (VO 0 | [V 6 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-1 CLASS
..46648R-AG-6 | A7 144A  3.500% 06/25/48 .......ooovvveeiieenins [oeennn . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 19,789 |............ 19,789 |............ 19,615 |............ 19,583 ...l 0 e 207 [oererininnnnns 0 s 207 foeiriinnnnnns [ SRR 19,789 [o.vvvivviinnns (VO 0 | [V 115 [. 06/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-AG-9 | A7 144A  3.500% 11/25/48 ....cooovveeeiiiininins [ oennn . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiies e 1,207 [ 1,207 |eeeeiinnnns 1,204 ... 1,203 |l 0 | L 0 | L3 0 e 1,207 |oeeeeeeeenens (VO 0 | [V 5 |. 11/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-3 CLASS
..46649T-AG-1 | A7 144A  3.500% 09/25/48 .........cceeveeeeeeees [oeennn . 03/01/2023 . |Paydoun .......cooeveeiiiins Joenniiiiniinins e 27,752 |oeeeeeennn 27,752 [oeennnnnne 26,333 [oeeiinnnnne 25,744 fiiniinnnnns 0 eeeeenn 2,008 [o.oevvurinnnnns 0 eeeenn 2,008 [...vvvuennnnnns [ TR 27,752 [oeeeeiiiiinnnnn (VO [V FUSUTRRRRRN [V 143 [. 09/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018~ SERIES 2018-9
..46649Y-AG-0 | CLASS A7 144A  4.000% 02/25/49 ..............o. [oeennn . 03/01/2023 . |Paydoun .......cooeveiiiiins Joeiniiiiiis e 12,32 |oeeeiennns 12,392 [oeeeennnns 11,953 |............ 11,875 [, [ SRR LU 0 Jeeeeenns LU [ TR 12,32 | (VO [V FUSUTRRRRRN [V 51 [. 02/25/2049 . |1.A ........

JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46649Y-BG-9 | CLASS B 144A  4.223% 02/25/49 ....ooeveeeenns | eveees . 03/01/2023 . [Paydown ....oooovveeeeeninn foveeeniiiiiiiiiiisn foreeeenn 11,238 [ 11,238 |...oovveens 11,329 ). 1,319 | 0 foeeeennn. (82)].cvvenannnnn 0 foeeeennn. (82) v 0 foreeeennns 11,238 [ooeeeennnnns [\ PPN [V 0 loeeiiiiiennn 79 |. 02/25/2049 . [1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2018-6 CLASS
..46650J-AG-9 [ 1A7 144A  3.500% 12/25/48 ......ovvvvvvvnnnnens | unnnnns . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 12,428 |............ 12,428 |ooeeennnnns 12,164 |ooooeeennnns 12,107 [ooeeiiiiinnnnns [ P 72 I (U PO 72 I (U P 12,428 |oovvennnns (1 P [ PO [V 88 | 12/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-AT-9 [CLASS A18 144  4.000% 12/25/49 ......ovvvvvvvee | unnnns . 03/01/2023 . | Paydown ... . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20
..46651A-BA-9 [CLASS B1 144A  4.685% 12/25/49 ......covvvvers | unnnns . 03/01/2023 . | Paydoun . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BB-7 [CLASS B2 144A  4.685% 12/25/49 .......ccvvvvees | unnnns . 03/01/2023 . | Paydown . 12/25/2049 . |1.A ........
J G WENTWORTH XLI LLC SERIES 2018-1A CLASS A
..46651T-AA-9 [ 144A  3.740% 10/17/72 weeevivviiiniiiiiiiiiees | s . 03/15/2023 . |Paydomn .....eueniviiiinnnns Jovvninniiiiiiiinees foeeneeeens 17,983 [oeeeiiine 17,933 |oeeeennnnns 18,336 |oveveennnnns 18,321 |oveeiiiiinne (U 25151 ) PR (U 25151 ) PR (U P 17,983 |evveiiis (1 P [ PO [V 125 |. 10/17/2072 . |[1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-9 CLASS
..46651Y-AH-3 A5 144A  3.500% 05/25/50 .....cevvvnvvvvvnnnnnns | uunnnns . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 44,250 |oooennnnnns 4,250 |............ 45,177 . 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-AC-4 A3 144A  3.000% 03/25/51 ..cevvvvnviviiinnnnnes | annnnns . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 3,330 [oeiiiiinnne 3,330 [ooiiiinnnns 3,490 . 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-11 CLASS JP MORGAN SECURITIES LTD
..46654K-BE-6 | A11 144A  5.000% 01/25/52 .. N . . 03/02/2023 . | eeeeniieiiiieeeeeeenieeeees e [eeen.. 944,105 [l 1,023,420 938,988 |.... . 01/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46654K-BE-6 [A11 144A  5.000% 01/25/52 .....eovvvvvvvnnniinnn | unnnns . 02/25/2023 . |Paydonn ......eevevviinnnnn foevvvninnniiiiniens foveeen 7,549 [ 7,549 [oooiiiiinnnns 6,926 . 01/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021 15 CLASS
..46654T-B0-0 [A15 144A  2.500% 06/25/52 .....evvvnvvvvvnnnnns | unnnnns . 03/01/2023 . | Paydown ... ... 2,489 2,085 ... .2,489 |.. . 06/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46654T-B0-0 [A15 144A  2.500% 06/25/52 .....evvvnvvvvinnnnns | unnnnns . 01/01/2023 . |Paydonn ...coevvnvvvvrinnnnn foevvvniiieiiiiiiens foveeennnnnn 2,376 [, 2,376 |oeeeiinnnnns 1,990 [oeiiinnnns 1,989 | [ P 387 e (U PO 387 e [V PR 2,376 . 06/25/2052 . |1.B FE .
JP MORGAN MORTGAGE TRUST SERIES 2022-3 CLASS
..46654U-AC-9 [A3 144A  2.500% 08/25/52 ....cevvvnvvvvinnnnnns | unnnnns . 01/01/2023 . | Paydown ... L 4732 4,385 . L4732 .. . 08/25/2052 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERI
..46654U-AC-9 [A3 144A  2.500% 08/25/52 ....cevvvnvvvvvnnnnnns | unnnnns . 03/01/2023 . |Paydonn ......euvevviiinnnn foevenninnneiiiniens foveennnn5,903 [, 5,903 [....ccennnns 5,470 |ovvevennnnnns 5,456 [.oooiiiiinnnnns [ P M7 | (U PO [ R [V PR 5,903 [.ooviiiiinnnns (VN P [ PO [V 29 |. 08/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..466556-AB-1 [A2 144A  3.500% 10/25/52 ....cevvvnvvvviinnnnnns | unnnnns . 01/01/2023 . |Paydonn ...coevvnvvvriinnnnn foevvvninnneiiiiens foveeennnnn 2,856 [ 2,556 [.oooiiiinnnns 2,428 |...oooonnnnnn 2,428 |.oooiiiinnnnns [ P 128 [ (U P 128 [oeeiiiiiiinnns [V PR 2,556 [ooeiiiiiinnnns (VN P [ PO [V N 7 | 10/25/2052 . |[1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..466556-AB-1 [A2 144A  3.500% 10/25/52 ....cevvvnvvivinnnnns | unnnnns . 03/01/2023 . |Paydonn .....euunvvviiinnnnn foevvvniinneeiiiniens foveeennnn 3,766 [ 3,766 |.coovnnnnnnn 3,577 |ovveiennns 3577 v [ P 189 [ (U PO 189 [oeiiiiiiiinnns [V PR 3,766 |oeveniieinnnnn (VN P [ PO [V 30 |. 10/25/2082 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AD-7 [A3 144A  3.000% 10/25/52 .....evvvvvvviinnnnnnes | unnnnns . 01/01/2023 . |Paydonn ...coevvnvvvriinnnnn foevvvninnneiiiiens foveeennnnn 2,856 [ 2,556 [.oooiiiinnnns P S I P S [ P 203 | (U P 203 | [V PR 2,556 [ooeiiiiiinnnns (VN P [ PO [V N 6 | 10/25/2052 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AD-7 [A3 144A  3.000% 10/25/52 .....evvvvvviinnnnnnnns | unnnnns . 03/01/2023 . |Paydonn .....ceunvvvriinnnnn foevvvniinnneiiiiiens fovieennnn 3,766 [ 3,766 |.....eeeennn 3,467 |oeninnnnn 3,468 [0 [ 299 | (U PO 299 | [V PR 3,766 |oeveniieinnnnn (VN P [ PO [V 26 | 10/25/2082 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-2 CLASS
..46656D-AF-8 [A2 144A  5.500% 07/25/53 ...ccvvvennvvvviinnnns | nnnnns . 03/01/2023 . |Paydonn ......euvevviinnnnn foevvvniinnieiiiiiens feveeenn 6,654 [l 6,654 |..oeeeennn 8,562 |oiiiiiiiiiinnnn 0 [l 0 e (LI [ PR [ [V PR 6,654 |.....oovnnnnnns (VN P [ PO [V 31 |. 07/25/2083 . |[1.A FE .
KKR PINE BROOKE ISSUER LLC ~ 3.000% 03/15/51 Redemption 100.0000
..482558-AA-7 . 03/15/2023 . | v 2710 .. . 03/15/2051 . [2.A PL
..494368-BG-7 |KIMBERLY CLARK CORP  5.300% 03/01/41 01/09/2023 . | JANE STREET CAPITAL .260,275 . 03/01/2041 . |1.F FE .
..497266-B*-6 |KIRBY CORPORATION  3.290% 02/27/23 ... . 02/27/2023 . |Maturity .....ccovvnnnnnns 400,000 |.. . 02/27/2023 . |2.C ........
LA QUINTA MORTGAGE TRUST SERIES 2022-LAQ
..50172L-AJ-9 [CLASS C 144A  7.650% 03/15/39 ....cevvvvnvrenn | unnnnns . 03/15/2023 . |Paydomn .....eevvviiiinnnns Jovvninieeciiiis 375,000 . 03/15/2039 . |1.A ........
LCSS FINANCING LLC SERIES 2018-A CLASS A 144A
..50200X-AA-8 [4.700% 12/15/62 ....evvvvvviiininiiiiiiiniiiiniiiins | s . 03/15/2023 . |Paydonn .....uuevviiiinnnns Jovvnnininiiiiiinens feeeieeeens 10,957 |[.oooeeeenens 10,957 |oveveennnnns 10,957 |oveeennnnnns 10,956 |ovvveenniinnns [ PO {1 P [ PO {1 P (U P 10,957 |oveeniiiiinnnnn (VN P [ PO [V 101 . 12/15/2062 . [1.A FE .
Redemption 100.0000
..50512#-AB-8 [LA STADIUM FINANCE CO LLC  4.210% 03/31/32 |....... . 03/31/2023 . | .. U R R 5,013 [eeiiinnne 5,013 |iiiiinns 5,013 |oeveieinns 5,013 |oovviiiinns [ PO (1 P [ PO {1 P [V PR 5,013 [ooeiiiiiinnnns (VN P [ PO [V 106 . 03/31/2032 . [2.A PL
LACKAWANNA ENERGY CENTER LLC ~ 5.880% Redemption 100.0000
..50550#-AA-3 [03/31/24 . ceovvriiiiiiiiiiiiiiiiii s | s L 08/3172023 . | eeeeeiiiiiieeeeeeiieeeees e e 17,500 [oooveeeennns 17,500 [oeenenneene 17,500 |o.eenenennee 17,500 [oeiiiiinnnnns [ PO (1 P [ PO {1 P (U P 17,500 |oveeniiiinnnnn (VN P [ PR [V 257 |. 03/31/2024 . |3.C ........
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A
..53948K-AA-7 [2.750% 07/20/47 .ovvvviiiiiiniiiiniiiniiinieiiinn | s . 02/28/2023 . | BANK OF NEW YORK ........ |oeeeeevirrevnninnns foonniriiiiinnnnns [V [ [ N (U P [ PO (1 P [ PO (V1 P [ (VN {1 P [ PO [V N 0 |. 07/20/2047 . |1.F FE .
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A
..53948K-AA-7 [2.750% 07/20/47 \eevvvnniiiiinnnnniiiiiiiiiniiiiins | nnnens . 03/20/2023 . |Paydomn ....ceeeiiiiiinnins fovenninniniiiiiinns Joveinninnnns 6,955 ... 6,955 |[........... 6,949 [............. 6,949 [.......oooeeens [ U {2 [U {2 (U 6,995 [.iiiiininnnns [ I A [U T [ o 32 |. 07/20/2047 . [1.F FE .
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LOANPAL SOLAR LOAN LTD SERIES 2021-1GS CLAS
..53048P-AA-6 | A 144A  2.290% 01/20/48 PO [P . 03/20/2023 . |Paydown .............cee.s P Y - F 7,342 .16 ... . 01/20/2048 . [1.F FE ....
..540424-AP-3 | LOEWS CORP  6.000% 02/01/35 ... U IR . 03/28/2023 . | JANE STREET CAPITAL .... .... 300,000 . 02/01/2035 . [1.G FE ....
MFRA TRUST SERIES 2022-NQM2 CLASS A1 144A
..552850-AA-0 |4.000% 05/25/67 ......ccvvvvviiiiiiiiiiiiiiiiiiiiins [ oo . 03/01/2023 . |Paydoun ......coooveeeiiiins fovinnninnii e 5,328 |oeeeiiiinnns 5,328 104 |l 0 328 [0 0 0 . 05/25/2067 . [1.A FE ....
MERIT SERIES 2021-STOR CLASS D 144A  6.034% JP MORGAN SECLRITIES LTD
..55293B-AH-8 | 07/15/38 .coevvvviiiiiiiiiiiiiiiiiiiiieiececeeeeeeens [ . 03/21/2023 . .... 500,000 477,969 [oevvveenniiiiinn 0 o0 5,694 |0 [ 5,694 [0 [l 483,663 [0 | (12,413) | (12,413) . 07/15/2038 . [1.A ........
..56540#-AA-3 | MAPLELEAF MIDSTREAM INVES ~ 4.560% 09/30/25 |....... . 03/03/2023 . | CORPORATE ACTIONS 629,582 629,581 (18,855) . 09/30/2025 . [3.A PL ....
Redemption 100.0000
..56540#-AA-3 | MAPLELEAF MIDSTREAM INVES ~ 4.560% 09/30/25 |....... L 01/05/2023 . | eeveneeeiiiieeeeeieiieeees i e 130,002 |........... 130,002 |.......... 130,001 |[.......... 130,001 [oovevvvenennns [V FUSURRRRR (VO 0 | (VN 0 s 130,002 |............... (VO 0 | 0 . 09/30/2025 . [3.A PL ....
MELLO MORTGAGE CAPITAL ACCEPA SERIES 2021-
..585491-BC-6 | INV3 CLASS A11 144  5.000% 10/25/61 ......... [.eeees . 02/25/2023 . |Paydown ........oooeeiiiiiis Joeniiiininis e 8,937 |oeeeriiinns 8,937 |l 8,200 |..ooeiiiieeeens (V2 0 e AT 0 s FE T 0 e 8,937 |.oeiiiiiinnn (VO 0 | [V 51 [. 10/25/2051 . |1.A FE ...
MELLO MORTGAGE CAPITAL ACCEPA SERIES 2021-
..585491-BC-6 | INV3 CLASS A11 144  5.000% 10/25/61 ......... [.eeenn . 03/25/2023 . |Paydown ........oooeeiiiiins feniiininiii e 8,157 [ooeeiinnnne 8,157 |l 7484 | {1 0 Jeeeeennnn [ZE ) 0 s 7K 0 e 8,157 |ovvvriiininnns (VO 0 | [V 101 |. 10/25/2051 . |1.A ........
MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018~
..585498-AM-0 |MTG1 CLASS A12 144  3.500% 03/25/48 ......... [....... . 0170172023 . |Paydown ......oooeeeiiiiiins Joeeiiiniiie e 2,195 i, 2,196 [oiinnnne 2,182 |l 2,172 |l 0 e 23 [ 0 s 23 [, 0 e 2,19 | (VO 0 | [V 6 |. 03/25/2048 . |1.A ........
MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018~
..585499-AJ-5 |MTG2 CLASS A9 144  4.362% 10/25/48 ........... [.eennn . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 27,310 [ouennnnnnne 27,310 [oennnnnne 27,544 |............ 27,486 | 0 s (176) [cvvvvnnnnnnnnne (U (176) [cevvvnnnnnnnnns [ SRR 21,310 |oeeeeieeennns (VO 0 | [V 191 [. 10/25/2048 . |1.A ........
MILEAGE PLUS HLDINGS LLC SERIES 144A  6.500%
..509191-AA-1 | 06/20/27 ..oovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieieeeees [ . 03/20/2023 . | Various ......ceeevvviiinnn foeveeeeeniininnnnens foeeeennns 25,034 |........... 25,034 |oeeeeeenns 24,753 [oennnnnnnn 24,723 [oiiiiiiinnnns 0 e L[V 0 s L[V [ SRR 25,034 [ooooiiiiinns (VO 0 | [V 406 |. 06/20/2027 . [2.C FE ....
MILL CITY MORTGAGE TRUST SERIES 2017-3 CLASS
..50980C-AF-0 |M2 144A  3.250% 01/25/61 .....cceeeeeeeeeeeeeess [ oeennn . 03/01/2023 . |Paydown ......ccoeeveeiiiins Joeeiiiiiininis e I N 306 |.ooeeeeeinnns F L0 I O 301 | [V FUSURRRRR L 0 | L3 0 v 306 [ovvvrrrrrnnnnns (VO 0 | [V 2 |.01/25/2061 . [1.A ........
MILL CITY SOLAR LOAN LTD SERIES 2019-2GS
..50982V-AA-7 |CLASS A 144A  3.690% 07/20/43 .....ooovvvveeees [eeeennn . 03/20/2023 . |Paydoun ........oooeeiiiiins foeniiiniiiines e 6,879 [...cccounnn. 6,879 |............. 6,873 |............. 6,874 |.............. [V FUSURRRRR [ 0 | [ 0 e 6,879 |.evvviiiiinns (VO 0 | [V 42 . 07/20/2043 . [1.F FE ....
MILLENNIUM PIPELINE CO LLC PIPELINE €O LLC Redemption 100.0000
..60040#-AB-8 [6.000% 06/30/32 .....ceevvvvveniiiiiiniiiiieiiiiien | s L 0170172023 . | eeeeeeeeiiieeeeeeeiieeeees i feeee 10,420 |............ 10,420 |............ 10,420 |............ 10,420 ..o [V FUSURRRRR (VO 0 | (VN [ SRR 10,420 [oovvvvvvnnnnnns (VO 0 | [V 165 . 06/30/2032 . |1.G PL ....
MORGAN STANLEY BAML TRUST SERIES 2013-C8
..617610-AN-3 |CLASS D 4.550% 12/15/48 .....eevvvvvvvvvnnnnnnns [ eeeenn . 03/01/2023 . |Paydown ........oooeeeieiies |oeneiiiiinieens | 1,388,743 |........ 1,388,743 |........ 1,384,981 |........ 1,388,783 |............... 0 Jeeeeennnn (00 O 0 s (40) [ovvvvvnnnnnnnn 0 fnns 1,388,743 |..cooeeennnnn (VO 0 | [V 9,302 |. 12/15/2048 . |1.A ........
MORGAN STANLEY RESIDENTIAL MO SERIES 2022-
. 61777W-AA-0 | INV1 CLASS A1 144A  3.000% 03/25/82 ......... [..eenn . 0170172023 . |Paydoun ......oooeeeiiiiiins v e 1,840 |............ 1,840 |oeeevrnnnens 1,670 [oennnnnnne 1,664 [ooeevveennnnns 0 e 76 |l 0 s 76 |l 0 e 1,840 [ovvvvinnnnnns (VO 0 | [V 5 . 03/25/2052 . [1.A FE ....
MORGAN STANLEY RESIDENTIAL MO SERIES 2022-
. 61777W-AA-0 | INV1 CLASS A1 144A  3.000% 03/25/52 ......... [..eeeen . 03/01/2023 . |Paydown ......cooeveeiiiiins Joeniiiniiien e 7,807 fooeennnnnnn -\ PO 7,087 [oueeiinnnnnn 7,083 |..oooeeeennns 0 Jeeeeennnn L5 T PO, 0 s L5 T PO, 0 e 7,807 |ovevevvrnnnnnns (VO 0 | [V 53 |. 03/25/2052 . [1.A ........
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A
..61946F-AA-3 | 144A  4.010% 06/22/43 .....ovvvvvvrvriviiininnnns [ eeeens . 03/20/2023 . |Paydoun ........ooeeeiiiiins Joeniiiiiiienies e 8,758 |[.cceunnnne 8,758 |........... 8,747 |oeeeeeel 8,747 |l 0 e L PO 0 s L PO 0 e 8,758 |ouvvvrrrrrnnns (VO 0 | [V 60 . 06/22/2043 . |1.F FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS A
..61946N-AA-6 | 144A  2.100% 04/20/46 .......evvvvvvvrvrnnnnnnnnn [eeeeenn . 03/20/2023 . |Paydoun ........oooeeiiiiins foeeiiiiiiiiiinens e 27,753 |oeeeeeeens 27,753 [ooeennnnnnn 21,577 |eeeeeenns 27,578 |oeeeeeeeens 0 Jeeeeennnn 76 |l 0 s 76 |l [ SRR 27,753 [ooeiiiiiiinnnn (VO 0 | [V 92 |. 04/20/2046 . (1.D FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS B
..61946N-AB-4 | 144A  3.100% 04/20/46 .......evvvvvrvrvrrnnnnnnnn [eeneenn . 03/20/2023 . |Paydoun ........oooeeeiiiins Joeniiiiininninns e 18,502 |............ 18,502 |............ 18,329 |............ 18,328 |............. 0 e 78 |l 0 s VKT [ SRR 18,502 [.vvvvvvinnnnns (VO 0 | [V 91 . 04/20/2046 . |1.F FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B
..61946R-AB-5 | 144A  2.090% 04/22/47 ......ooovvvvviiiinnnnnnins [ oenn . 03/20/2023 . |Paydoun ........oooeeiiiiins foeeiiiiiiiiiinens e 10,269 |............ 10,269 |............ 10,216 [ovvvenneeee 10,218 [ovviiininnnns 0 e 51 [ 0 i 51 [ [ SRR 10,269 [o.vvvvvvinnnnns (VO 0 | [V 34 | 04/22/2047 . (1.G FE ....
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2022-
..648310-AA-1 |NQM3 CLASS A1 144A  3.900% 04/25/62 ......... [....... . 0170172023 . |Paydoun ......oooeeeiiiiiins e e 7,800 [ooeunnnnnne 7,800 [oeevrrrenns 7,692 |........... 7,684 |l 0 e 16 |l 0 s 16 |l 0 e 7,800 [ovevvvrvnnnnnns (VO 0 | [V 25 |. 04/25/2062 . [1.A FE ....
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2022-
..648310-AA-1 |NQM3 CLASS A1 144A  3.900% 04/25/62 ......... [....... . 03/01/2023 . |Paydown ......oooevveiiiiins foeniiiiiiiene e 8,687 [...cccunnnnn 8,687 |.eoeeveenns 8,567 |............ 8,558 ...l 0 Jeeeeennnn 129 [, 0 s 129 [, 0 e 8,687 |..evvvvirinnns (VO 0 | [V 64 [. 04/25/2062 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2020-INV1
..67113C-AE-6 | CLASS A5 144A  3.500% 12/25/49 ........cccvenn [eerenn . 02/28/2023 . | BANK OF NEW YORK .....oee |oeeeeeeeeiininiinins oo [V [V [V (VO [V FUSURRRRR (VO 0 | (VN 0 e (U O (VO 0 | [V 0 | 12/25/2049 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2020-INV1
..67113C-AE-6 | CLASS A5 144A  3.500% 12/25/49 ........cccvnn [eerenn . 03/01/2023 . | Paydown . 12/25/2049 . (1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP2
..67113K-AX-6 | CLASS 1A3144A  4.000% 06/25/59 ...........ccees [eernnn . 03/01/2023 . | Paydoun ... . 06/25/2059 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2021
..67115D-AA-0 |CLASS A1 144A  1.957% 10/25/61 ...oevvvvvvveene [oennn . 03/01/2023 . | Paydown . 10/25/2061 . [1.A ........
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ONSLOW BAY FINANCIAL LLC SERIES 2023-J1 CLASS
..67116M-AC-5 |A3 144A  4.500% 01/25/53 ....cccovviiiiiiiiiiins [ eeeenn . 03/01/2023 . |Paydoun .......cooeveeiiiins Jooeiiiiiiiins e 21,418 [oeeennnnne 27,418 |.....eeee 26,339 [oeviiiiiiiiinnns {1 0 eeeenn 1,080 [.evnnnnnnne 0 feeeennn 1,080 [.evnnnnnnnnns [ SRR 21,418 |l (VO 0 | [V 103 [. 01/25/2053 . |1.A FE ....
ONSLOW BAY FINANCIAL LLC SERIES 2022-J1 CLASS
..67116W-AP-4 | A14 144A  2.500% 02/25/52 .......evvvvvvvvvnnnnn [ereennn . 01/25/2023 . | Paydoun ... . 02/25/2052 . (1.A FE ....
ONSLOW BAY FINANCIAL LLC SERI
..67116W-AP-4 | A14 144A  2.500% 02/25/52 .......eevvvvvvvvvnnnn [eeeeenn . 03/01/2023 . | Paydown . 02/25/2052 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-INV5
..67448J-AA-5 |CLASS A1 144A  4.000% 10/25/52 ......ccvvvveees [ eeennn . 01/01/2023 . | Paydown . 10/25/2052 . [1.A FE ....
ONSLOW BAY FINANCIAL LLC SERIES 2022-INV5
..67448J-AA-5 |CLASS A1 144A  4.000% 10/25/52 ......ccevvveees [eeennn . 03/01/2023 . | Paydown . 10/25/2082 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP1
..67448Q-AC-5 |CLASS 1A3 144  4.000% 01/25/59 .........cceeee [eernnnn . 03/01/2023 . |Paydoun .......cooeveiieiins Jeeiiiieniiies e, 20,768 [...eveennnn 20,768 |....evnnnee 20,981 |l 30,041 |l 0 s (P21 0 s (21 [ SRR 20,768 |ooeeiieinnnnns (VO 0 | [V 191 [. 01/25/2059 . |1.A ........
..675232-AB-8 | OCEANEERING INTL INC ~ 6.000% 02/01/28 ...... |[....... . 02/01/2023 . | SWRIDGE PARTNERS ....... |oeeeeeeeeiiiiiinnins |oeeeeeens 19,225 |..oooeeenes 20,000 |............ 12,510 |l 14,065 |............... [V . T [V . T [V R 14,136 [ooeveeeninnnns [V R 5,089 [.......... 5,089 |.ooeiiiiinnns 607 |[. 02/01/2028 . |4.A FE ....
OCEANVIEW MORTAGE TRUST SERIES 2022-1 CLASS
..67647A-AA-3 | A1 144A  4.500% 11/25/52 ..ccooevvveieeeeeeeness [eeeenn . 0170172023 . |Paydoun ....ccooeeeeiiiiiins v e 2,013 [oeiiiiiies 2,013 |l 1,846 |..oooeennnnns 1,844 | [ R 169 |t [V R 169 |t [V 2,013 | (VR [V R [V 8 |. 11/25/2052 . |1.A FE ....
OCEANVIEW MORTAGE TRUST SERIES 2022-1 CLASS
..67647A-AA-3 | A1 144A  4.500% 11/25/52 ..ccoeeevveieeieeienees [ereenn . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 11,684 |............ 11,684 |............ 10,713 oo 10,704 foeeeennnnnnee [ R 980 [..evernnnnnnnne [ R 980 [..evvvnnnnnnnns [ R 11,684 |..ooovvvnnnene (VR [V R [V 115 [. 11/25/2052 . |1.A ........
BAYVIEW OPPORTUNITY MASTER FU SERIES 2022-6
..67647F-AA-2 | CLASS A1 144A  3.500% 05/25/52 ......ccceeeeen [errenn . 0170172023 . |Paydoun ....ooooeeeeeiiiiins i e 1,836 |.ooooeeens 1,836 |ooeeveeennnns LI L T 1,747 e [V L1 [V L1 [V 1,836 [coveeeveennnnns 0 [ [V R [V 5 |. 05/25/2052 . [1.A FE ....
BAYVIEW OPPORTUNITY MASTER FU SERIES 2022-6
..67647F-AA-2 | CLASS A1 144A  3.500% 05/25/52 ......cceeeeeen [errenn . 03/01/2023 . |Paydoun ......ooooeeeiiiiins foviiinniii e 4,493 | 4,493 ... 4277 |ooeeeeeees 4217 |ooeeeeiieis [ R 207 fooiiiinns [V R 207 foiiiinns [V 4,493 |.oeeeinnnnnne (VR [V R [0 33 |. 05/25/2052 . [1.A ........
PSIC 2018 1 TRUST SERIES 2020-2 CLASS A14
..693652-AP-4 | 144A  3.000% 05/25/50 ......cevvvvviviiiiiinnnnns [eeeeenn . 03/01/2023 . |Paydoun ......oooeeiiiiiiins i e 9,882 [oeeeiiiinns 9,882 |........... 10,102 |............ 10,125 |l [V R (X)) [V R (X)) [V 9,882 |.oeeiiiiinnns (VR [V R [0 33 |. 05/25/2050 . [1.A ........
..693656-AC-4 |PVH CORP SERIES WI  4.625% 07/10/25 ......... [....... . 02/23/2023 . | JANE STREET CAPITAL ... |oeeeeeiiiiineenieees |oeeeeees 980,620 |........ 1,000,000 |........... 996,435 |.....ceeunn 998,036 [...vvvunnnnnnnn 0 Jeeeeennnn 16 |l 0 s 16 |l 0 s 998,152 [.vvvvvvvvnnnnns 0 f...... (17,532) |....... (17,532) |.oeeeennn 29,163 |. 07/10/2025 . |2.C FE ....
PSIC TRUST SERIES 2018-1A CLASS A12 144A
..69371V-AN-9 |3.500% 02/25/48 ......cceeieiiiiiiiieiieieeeee [ . 03/01/2023 . |Paydoun .......cooeveiieiins Jeeiiiieniiies e, 18,453 |oeevveeens 18,453 |............ 18,257 |............ 18,275 |l 0 Jeeeeennnn 79 |l 0 s 79 |l [ SRR 18,453 |..oooeeeeenns (VO 0 | [V 108 |. 02/25/2048 . |1.A ........
PRKCM TRUST SERIES 2022-AFC2 CLASS A1 144A
..69377T-AA-4 15.335% 08/25/57 ....vvvvnnnnniiiiiiiiiiiiiiiie [eeeenn . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 17,180 |............ 17,180 |ovevveeenns 7,179 [ 17,19 |l 0 e (L) T 0 s (L) T [ SRR LEA LV (VO 0 | [V 146 . 08/25/2057 . |1.A FE ...
POLAR TANKERS INC SERIES 144A  5.951%
.. 731020-AA-4 | 05/10/37 eovvvvviiiiiiiiiiiiiiiiiiiiiiiieiiiieeeeeens [ . 03/28/2023 . | JANE STREET CAPITAL ... |oeeeeeereiiieeeeenns |oeees 1,016,066 |........... 978,897 |........... 978,897 |........... 978,897 |......oeeeetn [V FUSURRRRR (VO 0 | (VN 0 e 978,897 |..oooeeiiiennns [ 37,169 |........ 37,169 |ovevveennns 22,654 |. 05/10/2037 . |1.F FE ....
PRIMOSE SCHOOLS SERIES 2019-1A CLASS A2 144A
..T4166Y-AA-8 |4.475% 07/30/49 ...ccoeeeeeeieeeeeiiee [ . 01/30/2023 . |Paydown .......cooeveeiiiins Joeeiiiiiiien e 1,250 [oeennnnnnns 1,200 |oeeeeeennnns 1,250 [oevveveennns 1,250 [oevvevinnnnnnns 0 | (VO 0 | (VO 0 e 1,250 |oeeeeeeeenens (VO 0 | [V 14 |. 07/30/2049 . |2.B FE ....
PROVIDENT FUNDING MORTGAGE TR SERIES 2020-1
.. 743874-AC-3 | CLASS A2 144A  3.000% 02/25/50 .........cceeees [eeennn . 02/28/2023 . | BANK OF NEW YORK .....oee |oeeeeeeeeiininiinins oo [V [V [V {1 [V FUSURRRRR (VO 0 | (VN 0 e (U O (VO 0 | [V 0 | 02/25/2050 . |1.A ........
PROVIDENT FUNDING MORTGAGE TR SERIES 2020-1
.. 743874-AC-3 | CLASS A2 144A  3.000% 02/25/50 .. U [P . 03/01/2023 . | Paydoun ... . 02/25/2050 . [1.A ........
RCKT MORTGAGE TRUST 2020 1 SERIES
..749389-AA-0 | CLASS A1 144A  3.000% 02/25/50 ........ccvvvres [eeennn . 03/01/2023 . | Paydown . 02/25/2050 . [1.A ........
S&P GLOBAL INC SERIES 144A  3.700% 03/01/52
L T8409V-BD-5 [ .eeveiiiiiii s | s . 03/08/2023 . | Tax Free Exchange ....... |ocevvevrvrviinnnns Jovunnnnns 984,262 |........ 1,000,000 |........... 983,980 [........... 984,198 [.....ovvvnnnnee 0 e S O 0 s S IO 0 s 984,262 [..vvvvviinnnnns (VO 0 | (VO 19,219 |. 03/01/2052 . [1.G FE ....
SLM STUDENT LOAN TRUST 2010-1 SERIES 2010-1
..78445X-AA-4 |CLASS A 5.245% 03/25/25 .....ccovvvveeeeeeeeenns [ . 03/27/2023 . |Paydoun ........cooeeeiiiins Joeneiiinininins e 574 [ 574 |l A P 582 |oiviiiiiiiinns 0 e [£:)] R 0 s [£:)] R 0 v I A (VO 0 | [V 5 |. 03/25/2025 . [4.B FE ....
SABINE PASS LIQUEFACTION SERIES Wl 4.200% MITSUBISHI UFJ SECS USA
.. 785592-AU-0 | 03/15/28 oooveeiiieiiiiii [ . 03/03/2023 . | .evvverininnniniiininiinininns e | 467,990 |.......... 500,000 |........... 527,805 [....vvneee 517,440 |...oovnnnnnnne [V USRI [(RL) 0 s [(RL) 0 e 516,826 |.......ceennnn 0 f...... (48,836) |....... (48,836) |..evvvennns 10,033 |. 03/15/2028 . (2.B FE ....
SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS A7
..B1745X-AG-2 | 144A  3.500% 07/25/47 ...covvvvvvvvviviiiiiinnnns [ eeeenn . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiies e 1,877 |l 1,877 [ 1,881 [ 1,882 [ovvviiiiinnns 0 e [£5)] R 0 s [£5)] R 0 e 1,877 [oeeiiiiininnns (VO 0 | [V 11 |. 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..B1746H-AA-9 | A1 144A  4.000% 08/25/47 ....cevvvvvvvvvvnnnnnns [ eeeenn . 03/01/2023 . |Paydoun .......cooeveeiiiins Joeriiiiiiniiis e 497 o, 497 | 530 |ovvrrriiiininnns 563 |oveeeiiiiinnns [ TR (66) ..ceeeeeennns 0 s (66) ..ceeeeeennns 0 o [T A (VO [V FUSUTRRRRRN (U 3 . 08/25/2047 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..B1746H-AN-1 | A13 144A  4.000% 08/25/47 .......coeeveeeeeeeens [ oeenn . 03/01/2023 . |Paydown .......cooeveeiiiins Joeniiiiiiiiins e 2,483 |oeeiiiienas 2,483 [oiinnnns 2,539 [ 2,594 [, 0 s (112) o 0 s (112) o 0 e 2,483 | (VO [V FUSUTRRRRRN [V 13 |. 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH2 CLASS
..81746J-AN-7 | A13 144A  4.000% 12/25/47 ..ooovveeeeeeeeeeeeens oo . 03/01/2023 . |Paydown .....ooeveeeeeeeiees Joveeeeiiiiiiieieeees e 564 [iiiiiinnnn. 564 ... Y2 A 574 |ovvvvevienanns 0 Joeeeeeennn [ Q10D OO 0 Joeeeeeennn (0D OO 0 e, 564 |oiiiiiiinnns [ 0 Jooeeeeeeieens [ 4 1. 12/25/2047 . [1.A ........
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SEQUOIA MORTGAGE TRUST SERIES 2017-2 CLASS
..81746K-AN-4 [A13 144A  3.500% 02/25/47 ...covvvnnvvviinnnnns | nnnnns . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 13,413 [oeeiee 13,413 s 12,703 |oeeennnnnns 12,637 |oeeeiiiiens [ P V2T (T (U PO V2T (T (U P 13,413 | (1 P [ PO [V 75 | 02/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLASS A7
..817460-AG-6 | 144A  3.500% 02/25/48 ......ovvvvvvvivinnnnnnenn | nnnnns . 03/01/2023 . | Paydown ... . 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI
..81746II-AN-8 [A13 144A  4.500% 08/25/48 .....eevvvvvvvvnnnnens | nnnnns . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 451 | 451 | 455 [oeiiiiiiiiinnns 460 |..ocovvennnnnns 0 e [£2)) R [ R [CS) ) PO [ PR 451 [ (VN P [ PO [V N 3 |. 08/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019 2 CLASS A1
..81746Y-AA-2 [4.000% 06/25/49 .....oevvvvviirinniiiiiiiiiiiieeees | s . 03/01/2023 . |Paydonn .....euuvvriiiinnnn Jevvnninniiiiiiins foeneens 1,070 |ooeeeennnnnns 1,070 [ooeeieennnnns 1,144 e 1,156 |oeeeeeeinnns 0 Jeeeeennnn (86) |.eeveeeeeennns [V P (<157 O [V PR 1,070 [oeeeiiiiinnnns (1 P [ PO [V N 8 | 06/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH2 CLASS
..81747C-AA-9 [A1 144A  4.500% 08/25/49 .......ovvvvvnnnnannes | unnnnns . 03/01/2023 . |Paydonn .....eueviiiiinnnnn Joevvnninniieiiiins foeeeens 4,962 [oeeiiiinne 4,962 |......ooennns 5,158 |vevennnnns 5,360 |iiieiinnnnns 0 s (398) |vvvverrnnnnns (U (398) |.oevvvvnnnnnns [V PR 4,962 |..ocoovnnnnnnns (1 P [ PO [V 37 | 08/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLASS
..81747D-AN-9 [A13 144A  4.000% 03/25/48 .....eevvvvvvvnnnnnees | nnnnns . 03/01/2023 . |Paydomn ...cevuunviiiiinnnns Joernnineniiiiines foeineneens 25,345 |............ 25,345 [ooeeiiinne 25,468 |............ 25,510 |oovviiiinnnnns 0 s (166) [cvvvvnnnnnnnnns (U (166) [ovverevennnnns (U P 25,345 |oooiiiiiiinnn (VN P [ PO [V 201 |. 03/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH2 CLASS
..B1747E-AQ-0 [A15 144A  4.000% 06/25/48 ........cevvvvvnvvenen | unnnnns . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 3,363 [oeiiiiinnne 3,363 [.....cevnnnnn 3,352 [oeviiiiinnnns R N [ O L T PO [ R LT PO [V PR 3,363 [ooeiiiiiinnnns (VN P [ PO [V 22 |. 06/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH4 CLASS
B1747L-AN-1 [A13 144A  4.500% 10/25/48 ....ovvvvvvvvvnnnnnnns | nnnnns . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 22,962 |oeuennnnnnn 22,962 [ooeeieenne 23,000 |.......eeen. 23,054 [ooeiiiiinnnnns 0 Jeeeeennnn [£57 ) O [V P (529 PO (U P 22,962 [..ooeivinnnnnns (1 P [ PO [V 255 . 10/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BN-0 [A19 144A  4.000% 09/25/49 ......ovvvvvvvvrnnnnns | unnnnns . 03/01/2023 . |Paydonn .....eueviiiiinnnnn Joevvnninniieiiiins foeeeens 1,426 |....oooeeeens 1,426 |oeeveennnnnns 1,301 | 1,378 | [ PO L1 [ PR L1 [V PR 1,426 |oovveenns (1 P [ PO [V N 7 | 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-2 CLASS A1
..B1748K-AA-0 [ 144A  3.500% 03/25/50 ....cevvvnnvvvivinnnninnens | nnnnns . 02/28/2023 . | BANK OF NEW YORK ........ |oeeeeevevreinninnns foonirriiiiinnnnns [V [ [ N (U1 P [ PO (1 P [ PO {1 P [ (VI (VN P [ PO [V N 0 |. 03/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-2 CLASS A1
..B1748K-AA-0 [ 144A  3.500% 03/25/50 ....cevvvnnvvvivinnnninnens | nnnnns . 03/01/2023 . |Paydonn .....euuveviiiinnnn Joevvniininiiiiiins feeneens 6,734 | 6,734 | 7,017 | 7,061 [ooeeeiiiinnnnns [V USRI (K720 ) (U (K720 . [V PR 6,734 |.oooiiinnnnnns (VN P [ PO [V 31 |. 03/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-1 CLASS A7
..81748M-AG-3 [144A  3.500% 02/25/50 ....cevvvnnvvvivinnnniinnns | nnnnns . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 19,607 |..occevnnnns 19,607 [o..eenenne 19,998 |oveeennnnns VNV ) 0 s (424) |vevviiiinnnns (U R (424) |.oovvninnne (U P 19,607 |oeeeiiiiinnnnn (1 P [ PO [V 139 |. 02/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2023-1 CLASS A1
..81749B-AA-9 | 144A  5.000% 01/25/53 P IR . 03/01/2023 . |Paydown .......everirinnnnn . 01/25/2063 . |1.A FE ....
..817565-CD-4 [SERVICE CORP INTL ~ 4.625% 12/15/27 ....cccevvn | uunnens . 03/20/2023 . | STIFEL NICOLAUS & CO ... |.... . 12/15/2027 . |3.C FE ....
SONIC CAPITAL LLC SERIES 2020-1A CLASS A2l
..83546D-AG-3 [ 144A  3.845% 01/20/50 eevvvveeveeeinniieeeeennn | s . 03/20/2023 . |Paydomn .ceevuuneeeeennnis Jeeeennieeeeeenies e 1,250 [oeereeennnnns 1,250 |oeeeenenes 1,250 |oeeeeieeeenee 1,250 |oveeeieeeenee [ PO (VI PO [ PO (VI PO [V PO 1,250 |oeeeeieeeeees (VI PO [ PO [V PO 8 |. 01/20/2050 . |2.B FE ....
SONIC CAPITAL LLC SERIES 2021-1A CLASS A211
..83546D-A0-1 [ 144A  2.636% 08/20/51 ..eeeveeeeeenieeeeennns | s . 03/20/2023 . |Paydomn .ceevueneeeeeennis Jeeenniieeeeeeniees e 1,250 [oeereeennnnns 1,250 |oeeeenienns 1,250 |oeeeeeeeenee 1,251 | (1 PO (1) |eeeeeeeeene (1 I (1) |eeeneeeeeene [V PO 1,250 |oeeeeieeeeees (VI PO [ PO [V PO 6 |. 08/20/2051 .|2.B FE ....
STARWOOD MORTGAGE RESIDENTIAL SERIES 2021-6
..85573R-AA-6 | CLASS A1 144A  1.920% 11/25/66 ....eeveeeennne | ennnns . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 14,497 |............ 14,497 |ooeeeeens 12,540 |oeeeeennnnns 12,536 |oeeeeneeeenee (U1 1,961 [ooeeieieinnnnns [V 1,961 [ooeeieeeennnens 0 Joeeeeees 14,497 | (VI PO [ PO [V PO 43 |. 11/25/2066 . |1.A FE ....
Redemption 100.0000
..860838-AA-5 [STIM STAR IV LLC ~ 4.950% 04/30/23 .....evueeee | uunnnns L 01/31/2028 . | eeveiiiiiiiieieicininneees e e 36,211 [ 36,211 [oeeeennnnns 36,211 |oeeeeennnnn 36,211 |oeeieiiees [ PO (VI PO [ PO (VI PO 0 Joeeeeees 36,211 |oeeeeeeees (VI PO [ PO [V PO 448 |. 04/30/2023 . |2.A PL ....
STRUCTURED RECEIVABLES FINANCE SERIES 2006-B
..86361Y-AA-5 [CLASS A 144A  5.189% 03/15/38 ..eevvvereeeeennn | aennnns . 03/15/2023 . |Paydomn .cevveneeeeeennins Jenneeeeeenieees feeeeeeeens 11,5156 |..oeeeees 1,516 s 1,515 |ooeeeeees 1,515 | [ PO (VI PO [ PO (VI PO 0 Joeeeeees 11,515 | (VI PO [ PO [V PO 114 |. 03/15/2038 . |1.A FE ....
STRUCTURED RECEIVABLES FINANCE SERIES 2006-B
..86361Y-AB-3 [CLASS B 144A  6.302% 03/15/38 ..eevvvvneeeeennn | eunnens . 03/15/2023 . |Paydomn ecevvuneeeeennins Jeenneeeeeeniees fereeeeeeennens 973 e 7K T A ST T A 978 |oeeeeiiiens [ PO (VI PO [ PO (VI PO (1 PO 7K R (VI PO [ PO [V PO 15 |. 03/15/2038 . |1.A FE ....
STRUCTURED RECEIVABLES FINANCE SERIES 2006-B
..86361Y-AB-3 [CLASS B 144A  6.302% 03/15/38 ..cevvveneeeeennn | unnnns . 02/15/2023 . |Paydomn .eevvuneeeeennins Jennnieeeeenneees e eeennnns 861 [oeeieeiinnnnns 861 |oeeeeniieeennes 861 |oeeeeieeennnnns 861 |oveeeeeeenee [ PO (VI PO [ PO (VI PO (1 PO 861 |oeeeeeeens (VI PO [ PO [V PO 7 | 03/15/2038 . |1.D FE ....
HELI0S ISSUER VI LLC SERIES 2021-B CLASS B
..86744T-AB-2 [ 144A  2.010% 07/20/48 ....cceeeeeeeeeeeeeennees | s . 03/20/2023 . |Paydomn .ceevuuneeeeennnis Jeeeennieeeeeenies e 2,591 [ 2,591 [oiiiiiinnns 2,586 |oeeernnnnnnns ) I [ PO (VI PO [ PO (VI PO [V PO 2,591 [t (VI PO [ PO [V PO 10 |. 07/20/2048 . |1.G FE ....
SUNNOVA HLS VII1 SERIES 2022-A CLASS B 144A
..86745A-AB-2 [3.130% 02/22/49 ...ceeeeeeeeieeeieeeeeeeees | s . 03/20/2023 . |Paydomn .ceevuuneeeeennnis Jeeeennieeeeeenies e 3,353 |eeeiiiieees 3,358 [ooiiiieiinnns 3,278 |oeeeeinns 3,204 [oooiiiiiinnnns (1 PO 59 |oeeeiiieeees (1 P [ IO [V PO 3,353 |oeeieieeennnn (VI PO [ PO [V PO 16 |. 02/22/2049 . |1.G FE ....
HELLOS ISSUER LLC SERIES 2021-1 CLASS A 144A
..867450-AA-9 [2.580% 04/28/56 ...evvuueeeeeenneeeeeenieeeeeen | s . 01/30/2023 . |Paydomn .cevveeneeeeeennis Joeeeniieeeeeenies e 8,119 [..oeeiies 8,119 |t 8,108 [ceeeeeenee 8,108 [ooeeeeeenennnn (1 PO L T (1 P L T [V PO 8,119 | (VI PO [ PO [V PO 52 |. 04/28/2056 . |1.G FE ....
HEL10S ISSUER LLC SERIES 2020-AA CLASS A 144A
..86746C-AA-9 [2.980% 06/20/47 ..oveeeeeeeeeneieeeeeeeniieeeeeenn | s . 03/20/2023 . |Paydomn .ceveeneeeeeennins Jeennieeeeeenieees e 18,451 |...oooeeeees 18,451 |ooeeeennens 18,197 oo 18,316 [cooeeeeeennnnnn 0 Joeeeeees LKL T 0 Joveeeeees 136 [ooeeeeeeeennnns 0 Joeeeeees 18,451 o (VI PO [ PO [V PO 87 |. 06/20/2047 . |1.G FE ....
HEL10S ISSUER LLC SERIES 2021-A CLASS A 144A
..86746E-AA-5 [ 1.800% 02/20/48 ......ccevmmeeeeeeeeinieeeeeeens | s . 03/20/2023 . |Paydomn .ceevuuneeeeennnis Jeeennnieeeeeenies e 5,640 [.....coce.n. 5,640 |eeereunnnnns 6,771 | 6,564 |.covninnnnns (U (925) |+ eeeennnnaees (U (925) |+ eeeeennnnes [V PO 5,640 |.ccovvnnnnnnns (VI PO [ PO [V PO 17 |. 02/20/2048 . |1.G FE ....
SUNRUN JUPITER ISSUER 2022 SERIES 2022-1A
..86772R-AA-3 [CLASS A 144A  4.750% 07/30/57 wevvvueeeevennne |unnnnns . 01/30/2023 . |Paydomn .eevveueerrernnnns Joorennnnarrennninns Jonnaaeens 1,350 [oooiieinnnnns 1,350 Jooeeeeienes 1,339 fooieiinnnnns 1,340 |ooeeeiiieenns [U T LR 0 Joeeeeeennns LR (U N 1,350 |eeevniiianes [V PP (U T [ PP 16 ). 07/30/2057 . |1.G PL ....
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SUNRUN CALLISTO ISSUER LLC SERIES 2019-1A
..86773P-AA-6 |CLASS A 144A  3.980% 06/30/54 .....ovvvvvvvnnn | unnnnns . 03/30/2023 . |Paydomn .....euuviiriiinnnns Jevvniininiiiiiiinees foeeeeeeens 16,308 |[....covvnnns 16,308 [....enneeee 16,170 |.......eeeee 16,181 [ooeiiiiinnnnns [ P 126 [oeeiiiiinnnnns (U PO 126 [ooeeiiiiinnnnns (U P 16,308 |ovvvnieiinnnnn (1 P [ PO [V 162 |. 06/30/2054 . |1.G FE ....
Redemption 100.0000
..87054#-AA-6 | SWEETWATER ROYALTIES LLC ~ 5.320% 09/30/40 . |....... L 08/3172023 . | eeeneeiieiieeeeeenieeeees i e 10,629 |............ 10,629 |oooeeeennnns 10,629 |o.oeeennnnns 10,629 |ooeveennnns [ PO (1 P [ PO {1 P (U P 10,629 |ovveeniiiinnnnn (1 P [ PO [V 283 |. 09/30/2040 . |2.B PL ....
TIF FUNDING || LLC SERIES 2021-1A CLASS A
..872480-AE-8 [ 144A  1.650% 02/20/46 ......oovvvvvvnniiiiiiinnnn | nnnnns . 03/20/2023 . |Paydomn .....eueviriiiinnnns Jovvniiniieiiiiinees feeeneeeens 10,104 |............ 10,104 |............ 10,103 |..........ee 10,103 [oeiiiiinnnnns [ PO L O [ PO L O (U P 10,104 |oeeeniiiinnnn {1 P [ PO [V 28 |. 02/20/2046 . |1.F FE ....
TOORAK MORTGAGE CORP SERIES 2022-INV2 CLASS
..87265X-AA-2 [A1 1448 4.350% 06/25/57 ..covvvnnvviinnnnnnnns | annnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 12,330 [oeeriennne 12,330 |oeeeennnnns 12,225 |oooviennnens 12,260 |oeeeeeninnnnns [ PR (SIS [ PO (SIS (U P 12,330 |oeeeiiinenns (VN P [ PO [V 98 |. 06/25/2057 . |1.A FE ....
TACO BELL FUNDING LLC SERIES 2021-1A CLASS
..87342R-AG-9 [A21 144A  1.946% 08/25/51 ..oovvvvvviiinnnnnens | annnnns . 02/25/2023 . |Paydonn .....ceevvvviinnnnn foevvvniinnniiiininns fovveennna 1,250 [, 1,250 |oeeeeennnn 1,049 [ 1,062 [oeeinnnnn 0 o 188 0 o 188 0 e 1,250 |ooveeinennes (VN P [ PO [V N 6 |. 08/25/2051 .|2.B FE ....
TACO BELL FUNDING LLC SERIES 2021-1A CLASS
..87342R-AJ-3 |A23 144A  2.542% 08/25/51 ...coovvvvvvnniiininnn | unnnnns . 02/25/2023 . |Paydonn ......eevvvviiinnnn foevvvninneeiiinins foveeen 1,875 [ 1,875 | en 1,875 [t 1,875 [0 [0 [0 0 0 e 1,875 [ooeeiiiiiiinnns (1 P [ PO [V 12 |. 08/25/2051 . |2.B FE ....
TENET HEALTHCARE CORP SERIES 144A  4.375%
..88033G-DN-7 |01/15/30 . 01/20/2023 . | Tax Free Exchange ....... . eeeeen... 160,000 ieeeennn... 135,803 |.. . 01/15/2030 . |3.C FE ....
..887315-AM-1 | TIME WARNER COS INC ~ 9.150% 02/01/23 ... . 02/01/2023 . |Maturity .....ccoooeeieeees Joennniieeeeeineees [eee2. 2,000,000 f........ 2,000,000 |........2,531,100 |........2,004,022 |.....cceeeeeeenO |oeeeeennn(4,022) |ooeeennneeee O oo (4,022) | 0 e 2,000,000 |. . 02/01/2023 . |3.A FE ....
Redemption
..89255#-AA-9 | VANDERBILT TRADEMARK ROYA  4.920% 07/01/48 |....... . 03/01/2023 . | .eveniiiiiiiiieeeiiniiinees Jeerreeeeeeeies e 383 [ K I 353 [oeereeeiiinns KX [ PO (VI PO [ PO (VI PO (1 PO 353 . 07/01/2048 . |1.F PL ....
..90932V-AA-3 [UNITED AIR 2020 1 B PTT  4.875% 01/15/26 ... |....... . 01/15/2023 . ...19,250 |.... ..19,250 |.. . 01/15/2026 . |2.C FE ....
..911365-BG-8 [UNITED RENTALS NORTH AM  4.875% 01/15/28 ... |....... . 03/21/2023 . |Various ... . 148,616 |.... 148,670 |.. . 01/15/2028 . |3.A FE ....
MORGAN STANLEY & CO.
..91150H-JG-6 |US BANCORP ~ 4.967% 07/22/33 .....evvvvvvvnnnnnes | unnnns . 0172772023 .| INC. weveviiiiiiiiieiniinns foevenineeeciniis e 247,910 f........... 250,000 |....eeennns 250,000 |eeeunnnnns 250,000 |oeeveeniiinnns [ PO {1 P [ PO {1 P (U R 250,000 . 07/22/2033 . |1.F FE ....
VERUS SECURITIZATION TRUST SERIES 2022-5
..924921-AA-7 [ CLASS A1 144A  3.800% 04/25/67 .....eovvvvvvnnn | unnnns . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 12,396 [ooeeenne 12,396 |oevennnnnns 12,131 | 12,165 |oovveennnnne [ P 7 R [V P 22 | (U P 12,396 |oeveneninns (1 P [ PO [V 85 |. 04/25/2067 . |1.A FE ....
VERUS SECURITIZATION TRUST SERIES 2022-4
..92538N-AA-5 [CLASS A1 144A  4.474% 04/25/67 ......oovvvvveee | unnnns . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 10,051 |[...oceeeeens 10,051 [o...eeeeeeee 10,051 |......eeeeee 10,080 [ooiiivennnnns 0 Jeeeeennnn (2] O (U PO (22 FO (U P 10,051 |oeeniiiinnnnn (1 P [ PO [V 83 |. 04/25/2067 . |1.A FE ....
VERUS SECURITIZATION TRUST SERIES 2021-7
..925380-AA-8 | CLASS A1 144A  1.829% 10/25/66 .......oeevvvvnn | unnnns . 03/01/2023 . |Paydonn .....euuveviiiinnnn Joevvniininiiiiiins feeneens 6,652 [.ccceenne 6,652 |.iiins 5,995 [.ooiiiinnnns 6,007 [oooeiiiiinnnnns [ P 646 |o.eenniiininnn (U P 646 |o.ovniiininnn [V PR 6,652 |...coovvnnnnnns (VN P [ PO [V 20 |. 10/25/2066 . |1.A FE ....
Redemption 100.0000
..92838@-AA-1 [ VISTA RIDGE LLC ~ 2.570% 10/14/49 .........c. | unnnns . 0373172023 . | eeneeeiiiie e s s s O [0 [ (1 P [ PO {1 P [V PR 3,041 [oeeiiiiiinnnns (VN P [ PO [V 20 |. 10/14/2049 . |[1.F PL ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2005-
..92922F-4V-7 [AR13 CLASS A1C3  5.825% 10/25/45 .......ccevvn | unnnns . 03/25/2023 . | Paydown ... . 10/25/2045 . |[1.A FM ...
WR GRACE HOLDING LLC SERIES 144A X
. 92943G-AC-5 [10/01/24 .evvviiiiiiiiiiiiiii e | s . 03/09/2023 . | Call 100.4106 ... [ooreieiiiiiiiiiiienn oo 15,062 |.....ceeeens 15,000 [o.oennnne 16,845 |..oovennnnns 16,075 [ooeiiiiinnnnns 0 s (112) o (U (112) o (U P 15,964 |...oovennnns [V (964) [ovvvvvnnnnn (964) |.oevvvnnnnnnnns 432 . 10/01/2024 . [4.A FE
Redemption 100.0000
..92966%-AG-4 | WABASH VALLEY POWER ASSOC  6.140% 01/31/28 |....... L 0173172023 . | eeeeeieieiieeeeeiineeeees i e 17,400 |............ 17,409 |oooeenennnns 17,409 |oooveennnnns 17,408 |o.ooeivinnnnns [ PO {1 P [ PO {1 P (U P 17,409 |oeeniiiinnnn (VN P [ PO [V 267 |. 01/31/2028 . |1.F ........
WELLS FARGO BANK NA SERIES BKNT ~ 6.600%
.. 92976G-AJ-0 [01/15/38 .evvvriiiiiiiiiiiiiiiiiiineecvinieeeien | s . 03/28/2023 . | JANE STREET CAPITAL ... |eeevvevvvrrivnnnns Jovnnnn 1,109,900 |........ 1,000,000 |........... 997,920 |........... 998,585 |......evvunnnns [ R L L FO [ R L L3 FO (U 998,599 [......cevnnnnns 0 |oeeens 111,301 |....... 11,301 [ 46,750 |. 01/15/2038 . |2.A FE
WAMU ASSET BACKED CERTIFICATES SERIES 07-HE4
..93363X-AD-5 [CLASS 2A3  5.001% 07/25/47 ..covvvvvvvvviinnnnns | nnnnns . 03/25/2023 . |Paydonn .....euuviviiiinnnn Jevvnninnniiiiiins feneeeens 2,707 foerriiinnnnns 2,707 |oeeeinns 1,751 | 1,728 | [V P [S7£: T PO (U P 978 | [V PR 2,707 |oeeriieinnnnn (VN P [ PO [V 15 |. 07/25/2047 . |[1.A FM ...
WAMU ASSET BACKED CERTIFICATES SERIES 07-HE4
..93363X-AD-5 [CLASS 2A3  5.001% 07/25/47 ..covvvvvvvvviinnnnns | nnnnns . 01/24/2023 . |Paydomn ....ovvvnvveiivnnnns Jovvnnniiiiiiiiinnes foeeieeeiiiis [V [ [V [RY() ] S [ P LT O (U P 76 [ooeeiiiiinnnnns [ (VI (VN P [ PO [V (1)) 07/25/2047 . |[1.D FM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR6
..93935F-AC-5 [CLASS 2A  4.098% 08/25/46 .......evvvvvvvvnnnns | unnnnns . 03/01/2023 . | Paydown ... . 08/25/2046 . |1.A FM ....
WASHINGTON MUTUAL MORTGAGE SE
..93935Y-AA-8 [CLASS A1 5.045% 12/25/36 .....ccvvvvnvvvrinnnnn | unnnnns . 03/25/2023 . |Paydonn .....ouevviiiiinnnns Jeevnniininiiiiines foeeeeeeeiinns 970 fooeeiiiiiinnnnns [TV R TE T 558 |.iiiiiiiins [V P 42 | (U P 42 | [ PR [ST(V I (VN P [ PO [V N 3 |. 12/25/2036 . |1.A FM ...
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR10
..93935Y-AA-8 [CLASS A1 5.045% 12/25/36 .....covvvvnvvvvennnnn | unnnnns . 01/25/2023 . | Paydown ... . 12/25/2036 . |1.D FM .
WELLS FARGO MORTGAGE BACKED S
..949796-AA-4 [ CLASS A1 144A  3.000% 05/25/50 ....eevvnvvvenn | unnnnns . 03/01/2023 . |Paydonn ....ceuunveviiinnnnn Jevvnninniieiiiinns foneneens 6,584 |............ 6,584 |..oooeiins 6,979 |eveinnnns 7,069 |oveeriinnnns 0 s (485) |.vvvverrennnnns (U R (157 [V PR 6,584 |.....oovvnnnnns {1 P [ PO [V 34 . 05/25/2050 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..949831-AS-0 [CLASS A17 144A  3.500% 07/25/49 ......coooeves |uunnnns . 03/01/2023 . | Paydown ... . 07/25/2049 . |1.A ........
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WELLS FARGO MORTGAGE BACKED S SERIES 2022-2
..949930-AD-3 | CLASS A4 144A  2.500% 12/25/51 ...cccounnnnnnnn [oeennn . 0170172023 . |Paydown ......oooeeeeiiiiins e e 1,245 |oeennnnnnnne 1,245 |............. 1,146 [oeeveenenns 1,148 [ 0 e 97 foerriininnnns [V TR (7 IO 0 e 1,245 |oooeeeneiinns (VO 0 | [V 3 | 12/25/2051 . [1.A FE ....
WELLS FARGO MORTGAGE BACKED S SERIES 2022-2
..949930-AD-3 [CLASS A4 144A  2.500% 12/25/51 [T [ . 03/01/2023 . | Paydoun ... ... 7,210 ....6,648 |.... .7,210 .. . 12/25/2051 . [1.A ........
WELLS FARGO MORTGAGE BACKED SERIES 2!
..95002F-AE-4 | CLASS A5 144A  3.500% 09/25/49 ........cccoeen [eerenn . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 228,716 ...l 28,715 [ P2 VX T 24,201 |l [V USRI (2150 (U (2150 [ SRR 2,715 [ (VO 0 | [V 112 (. 09/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-1
..95002K-AA-1 | CLASS A1 144A  3.000% 12/25/49 .............oo. [oeennn . 03/01/2023 . |Paydown .......ccoeveiiiiins Joeniiiniiiinens e 2,454 ... 2,454 |oeeennnnn. 2,514 [, 2,522 [oeeeiiiinnnnns 0 Jeeeeennnn (68) .cceeeeeennns 0 e (68) .ceeeeeeennns 0 e P (VO 0 | [V 12 |. 12/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-2
..950020-AA-8 | CLASS A1 144A  3.000% 12/25/49 ............ooe. [ oeennn . 03/01/2023 . |Paydown .......coeeveiiiiins foeniiiniininens e 9,454 |............. 9,454 |.innnnnn. 9,96 |............ 10,035 |............... 0 s (6220 (U (6220 0 e 9,454 [ooviiiiininnns (VO 0 | [V 51 [ 12/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-3
..95002T-AS-3 | CLASS A17 144A  3.000% 06/25/50 .......cevvvvr [oreennn . 03/01/2023 . |Paydown ......ooceeveiiiiins foeniiininienens e 3,681 [ocennnnne 3,681 ...l 3,837 |oeveeinnns 2.7 F 0 s (166) [cvvvvnnnnnnnnns (U (166) [cvvvvrnnnnnnnns 0 e 3,681 [ovvviiiiinnns (VO 0 | [V 17 |. 06/25/2050 . |1.A ........
WENDYS FUNDING LLC SERIES 2018-1A CLASS A2II
..95058X-AE-8 | 144A  3.884% 03/15/48 .....ovvvvvvvviiiiiiiiiiins [ eeeens . 03/15/2023 . |Paydown ........cooeveiiiins Joeniiiiiiienins e 4,875 |oeeeiinenns 4,875 ...l 4,872 | 4,873 | 0 | 2 0 | 2 R 0 e 4,875 oo (VO 0 | [V 47 (. 03/15/2048 . |2.B FE ....
WENDYS FUNDING LLC SERIES 2021-1A CLASS A2!1
..95058X-AL-2 | 144A  2.775% 06/15/51 ...evvvvvvvrnnnnnnnnnninnns [eeeens . 03/15/2023 . |Paydoun ........oooeeeiiiins foeniiiniiiiins e 3,750 [eevevrrinnns 3,750 |ooeeeeieins 3,719 |, 3,723 [ooeiiinnnns 0 e P2 [V OO P O 0 e 3,750 |oeeieiiiinnns (VO 0 | [V 26 . 06/15/2051 .|2.B FE ....
WENDYS FUNDING LLC SERIES 2022-1A CLASS A2l1
..95058X-AP-3 | 144A  4.535% 03/15/52 ...evvvnniiiiiiiiiiiiiies oo . 03/15/2023 . |Paydoun ........cooeeeiiiins Joeneiiiiininins e 625 [o.iiiiiinns 625 |l (S PO (S PO, [V FUSURRRRR (VO 0 | (VN 0 v 625 |l (VO 0 | [V 7 |. 03/15/2052 . |2.B FE ....
WESTERN VISTA SOLAR HOLDINGS LLC ~ 3.460% Redemption 100.0000
..95984*-AA-8 [03/31/40 ..evvvvniiiiiiiiiiiiiiiiiieeceiieeen | s . 01/31/2023 . | .. . 03/31/2040 . |2.CPL ....
..973148-AA-3 [ WIND ENERGY TRANSMISSION  3.670% 12/18/34 .. |....... . 03/31/2023 . . 12/18/2034 . [1.F PL ....
ZAXBY S FUNDING LLC SERIES 2021-1A CLASS A2
..98920M-AA-0 | 144A  3.238% 07/30/51 ..evvvvvvriiiiiiiiiiiiiinns oo . 01/30/2023 . |Paydown .......oooeeiiiiiins foeeiiiiiiiis e 1,250 [ooeennnnnnne 1,200 |oeeeveeennns 1,250 [oevveveennns 1,251 [ 0 e (1] R 0 s (1] R 0 e 1,250 |oeeeeeeeenens (VO 0 | [V 10 |. 07/30/2051 .|2.B FE ....
AIR CANADA 2017 1AA PTT SERIES 144A  3.300% Redemption 100.0000
..00908P-AA-5 [01/15/30 ..evvviiiiiiiiiiiiiiiie e A..... L 01/15/2023 . | eeeeeeeeiiieeeeeieieeeees i e 25,600 [............ 25,600 |............ 23,184 |.....oeeeens 23,564 [...oviiiinnnns 0 eeeenn 2,036 |...oooeeeenns 0 feeeennn 2,036 |...oooeeeennns [ SRR 25,600 |oooiiiiiennnns (VO 0 | [V 422 1. 01/15/2030 . |1.F FE ....
AIR CANADA 2015 1B PTT SERIES 144A  3.600% Redenption 100.0000
..009090-AA-9 [ 03/15/27 evvveniiiiiiiiiieeiii e A..... L 03/15/2023 . | eeeeeieiieiieeeeeeeieeees i e 7,287 oo 7,287 |oeeeiinnns 7,287 | 7,287 |oeeeeeeeeens [V FUSURRRRR (VO 0 | (VN 0 e 7,287 |oeeeeeiieeenn (VO 0 | [V 130 . 03/15/2027 . |1.F FE ...

ALIMENTATION COUCHE TARD INC SERIES 144A

..01626P-AP-1 | 3.439% 05/13/41 .. . 05/13/2041 .

.698,040

. 03/28/2023 . [ JANE STREET CAPITAL .. .. 738,570 ..1,000,000 ..693,710 |. ..695,853 |.

. . 2.BFE ..
..136385-AY-7 | CANADIAN NATL RESOI [ . 03/28/2023 . | JANE STREET CAPITAL ... ..870,470 |........ 1,000,000 .... 690,000 [.......... 700,760 |.... 701,801 . 06/01/2047 . |2.A FE ..
Redemption 100.0000
..C41114-AF-8 | GRAYMONT LTD ~ 6.870% 01/10/23 ... [ . 01/10/2023 . | .. ... 92,308 ...92,308 192,308 |............92,307 |.... ..92,308 |.. . 01/10/2023 . |2.C PL ...
ANGLO AVERICAN CAPITAL SERIES 144A 5.
..034863-A-0 | 04/01/30 +.veeeveneienieieeeeieie e D.... . 03/23/2023 . | JANE STREET CAPITAL ... |ovevvererieririeens [eeenenes 501,535 |.......... 500,000 |........... 497,170 |o.e.... 497,798 |ovoverrenene (| A LY O (| A LY O [(J A 497,856 . 04/01/2030 . |2.B FE ...
AUTO METRO PUERTO RICO METROPOL I TANAS Redempt ion 100.0000
..05330K-A8-4 | 7.500% 12/31/38 ...eovereeereienieiereeeeeeenns Covee L 03/31/2023 . [ .evvrveeireeiinieieeinenines | [ 6,000 [oorrvennnen 6,000 [ooeeverinnne 6,000 [oeevevnnnnn [0 [(J A (L1 P [(J A (L1 P (] P 6,000 [oorrverenee (L1 I [ A (L 113 |. 12/31/2038 . |2.B FE ...
AUTO METRO PUERTO RICO SERIES 144A  6.750% Redempt ion 100.0000
..05330K-AA-3 | 0B/30/35 ..veververeeereieseeeeeeeeee e D.... L 03/31/2023 . [ .evvrveeirierinieeinenines |oeerieenieeinees [ 8,99 |oovirinnne 8,99 |ovvreene 8,789 [ooerinene 8,802 [couerrrennns (| 193 |oveeereienne (] L <IN I (] P 8,99 |oveeirieeennns (L1 I [ A (L 152 |. 06/30/2035 . |2.C FE ....
Redemption 100.0000
. 08866T-AB-8 |BIB MERCHANT VOUCHER RECE  4.180% 04/07/28 |D..... L 01/07/2023 . | 1evveveeiieeeirieiieieiniees [eeeeieeseeseens [eieieens 7,551 [ooveeennne 17,551 [ooerenee 17,551 |oveerinnne 17,551 |oeereeernne [(J A (L1 P [(J A (L1 P (] 7,551 |oveeereneinns (L1 I [ A (L 183 |. 04/07/2028 . |2.A FE ...
BRITISH AIR 18 1 AA PTT SERIES 144A  3.800% Redempt ion 100.0000
L A1042T-AA=1 [09/20/31 . Covee L 03/20/2023 . [ 1euviveiiiieiieieieeieees [ [eeeieens 48,498 |............ 48,498 |............ 48,498 |............ 48,498 |...oovevnnne [(J A (L1 P [(J A (L1 P (] 48,498 [.ooveenennn. (L1 I [ A (L 461 [. 09/20/2031 . [1.F FE ...
CREDIT SUISSE GROUP AG SERIES 144A  3.869% CITIGROUP GLOBAL MARKETS
L 225801-AF-5 | 01/12/29 c.veeiieieeiee e D.... L 03/17/2023 . | evvveeeireeieieiineneninen | [ 630,000 [........ 1,000,000 [........ 1,000,000 |........ 1,000,000 [.veveveneene [(J A (L1 P [(J A (L1 P [\ A 1,000,000 [ooveeveuennee 0 | (370,000) |...... (370,000) |-...vnvee 26,761 |. 01/12/2029 . |2.B FE ...
FMG RESOURCES AUG 2006 SERIES 144A  5.125%
L 30251G-AN-7 | 05/15/28 vt D... . 02/14/2023 . | TD SECURITIES USA wovvev [oovevenerienniieens [eevevenns 19,782 |ooveeennne 20,000 [oovoeeeee. 20,000 |ovovrennnne 20,000 |ovverrenene [(J A (L1 I [ A (L1 P (] 20,000 |rverrnennee 0 |oveeeeene (218) [rvevnen (218) [eveeeveienne 259 |. 05/15/2024 . |3.A FE ...
HSBC SECURITIES USA INC.
. 60687Y-AT-6 |MIZUHO FINANCIAL GROUP  4.254% 09/11/29 ... [D..... L 01/27/2023 . | oo . 4,761,700 .5,000,000 |.... . 09/11/2029 . |1.G FE ..
..62877C-AA-1 | NAC AVIATION 29 DAC  4.750% 06/30/26 ........ D..... . 03/10/2023 . | Cal | 100.0000 ... ... 13,320 ...13,320 |.... . 06/30/2026 . |4.B FE ..
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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
NISSAN MOTOR CO SERIES 144A  3.522% 09/17/25 SMBC NIKKO SECURITIES
L BOATAA-AB=T | eerreneeeeeeie e D..... . 03/03/2023 . |AMERICA ...oovvvvvnnniinens fevenneeeciinines feenn.... 233,458 [l 250,000 |........... 250,000 |........... 250,000 |...cooeeeennns 0 | (VO 0 | (VO 0 e 250,000 [.oooeeiiiiennnn 0 f...... (16,543) |....... (16,543) |...coeen 4,158 |. 09/17/2025 . [2.C FE ....
PRIMA CAPITAL LTD SERIES 2015-4A CLASS C 144A
..T4165G-AB-6 |4.000% 08/24/49 ........oovvvvvriiiiiiiiiiiiniinn, [ . 03/20/2023 . |Paydown .............cees 228,423 227,287 |....vv0.... 227,567 |.... ....228,423 |.. . 08/24/2049 . (1.G FE ....
..767201-AL-0 |RIO TINTO FIN USA LTD ~ 5.200% 11/02/40 ..... D..... . 01/09/2023 . |RBC CAPITAL MARKETS .... ..4,000,000 ..4,091,400 |........4,070,473 |.... .4,070,405 |.. . 11/02/2040 . (1.F FE ....
SWEIHAN PV POIER CO PJSC SERIES 144A  3.625% Redempt ion 100.0000
..870674-AA-6 |01/31/49 ...oooeiiiiiiiiiiiii D..... VR V3 V(174 S O OOORORORORRRR R R 4,908 |oeeiiiinnns 4,908 |............ 4,908 | 4,908 |oooeiieiein 0 e 0 [ 0 o0 0 4,908 . 01/31/2049 . 2.A FE ....
CREDIT AGRICOLE
..902613-AP-3 |UBS GROUP AG SERIES 144A  4.751% 05/12/28 .. [D..... . 01/27/2023 . | SECURITIES .. .. 490,800 .... 500,000 .... 500,000 |.......... 500,000 |.... ... 500,000 |.. . 05/12/2028 . [1.G FE ....
..G1969#-AD-8 |BALFOUR BEATTY PLC ~ 5.140% 03/05/23 ......... D..... . 03/05/2023 . |Maturity .... U . 1,000,000 ..1,000,000 .. 887,500 |...........996,854 |.... .1,000,000 |.. . 03/05/2023 . [3.B ........
CAYMAN UNIVERSE HOLDINGS LLC ~ 3.800% Redemption 100.0000
..G1981%-AA-2 100/30/45 ....cooeeiiiiiiii . 03/31/2023 . ... 12,677 ... 12,577 L A2,577 e 12,577 | .. 12,577 |.. . 09/30/2045 . (1.D PL ....
..G3198@-AG-2 |ESSENTRA PLC ESSENTRA PLC ~ 3.900% 07/27/31 ..... |- 01/05/2023 . | Cal | 100.0000 .. 294,983 ..204,983 ..204,983 |. ..204,983 |. .204,983 . 07/27/2031 . |2.C Z .....
..G3198@-AH-0 |ESSENTRA PLC ESSENTRA PLC  4.000% 07/27/33 |D..... . 01/05/2023 . | Call 100.0000 ..... LATLe72 | 471,972 471,972 |...........471,972 |.... 471,972 | . 07/27/2033 . [2.C YE ....
GALAXY PIPELINE ASSETS BIDCO L SERIES REGS Redenption 100.0000
..G3R238-AD-5 |2.940% 09/30/40 D..... . 03/31/2023 . e e [ 8,340 |... , ...8,340 |.. . 09/30/2040 . 1.C FE ....
..G6390@-AB-2 |NAMPA LTD  5.250% 05/28/23 . .. |D..... . 01/27/2023 . | Call 100.0000 ..... . e | (47,990) ... ..(47,990) |... .(47,990) |.. . 05/28/2023 . [4.A ........
..G7770#-AC-6 | SAGE GROUP PLC ~ 3.710% 05/20/23 .............. D..... . 03/20/2023 . | Call 100.0000 ..... foereiiiiiiiiiiiin oo 400,000 |.......... 400,000 |...........403,612 |...........400,208 |...............0 |eeeeerennns (135) forvirnnnnnnnnnn O oot (138) |0 | 400,073 . 06/20/2023 . (2.A ........
Redemption 100.0000
. K7017#-AA-8 |MERIDIAN SPIRIT APS ~ 4.110% 08/01/30 ........ D..... L 08/31/2023 . | eeeeieiieiieeeeeiiiieeees i e 6,898 |[.....ceennns 6,898 |............6,8%8 |.............6,8%8 |0 fernnniniiinnnnn 0 [0 L0 0 6,898 |.....ovvvnnnns (VO 0 | [V 71 (. 08/01/2030 . |2.A FE ....
Redemption 100.0000
..L8038*-AA-4 [SBM B BALEAI AZUL  5.500% 09/15/27 .......... D..... L 03/15/2023 . | eeeeeieiiiiieeeeeeeieeeees i e 9,400 [...oeeennne 9,400 ...ttt 9,400 | 9,400 |eiiiiiiiiennh 0 i 0 e 0 L0 0 9,400 |.oooeeiieennns (VO 0 | [V 129 . 09/15/2027 . |3.C ........
..P3753#-AA-0 |ERGON PERU SAC ~ 4.870% 06/30/34 .............. D..... . 01/12/2023 . . 06/30/2034 . (2.B PL ...
..P4001#-AA-8 |EOLIC MESA LA PAZ SDE R 5.980% 12/20/44 . |D..... . 03/20/2023 . . 12/20/2044 . |2.CPL ....

..P7003*-AA-3 | LA BUFA WIND SAPI DE GV 6.770% 09/30/37 ... [D..... . 03/31/2023 . . 09/30/2037 . |3.B PL ....
BROOKFIELD WA RAIL PTY LTD  4.230% 03/27/23
S Q18428-AC-2 | eeeeeieiieiee D..... . 03/27/2023 . |Maturity ....oevveniiiiis Joeveniiiininis e, 200,000 |.......... 200,000 |.......... 200,000 |.......... 200,000 |....vvveiennn 0 foreeeieiinnns (U IO [V T [V IO 0 foreeeenns 200,000 |..cooirrenenns (U IO 0 forreeiiiinnns [ PP 4,230 |. 03/27/2023 . [2.B ........

Redemption 100.0000

..B489*-AA-7 |NHK PTY LTD  7.130% 11/15/32 ... Do . 02/15/2023 . | .. ..5,579 ....5,579 105,579 | 5,579 | .5,579 |.. . 11/15/2032 . [2.C FE ...
STAR ENTERTAINVENT FINANCE LTD ENTERTAINVENT

..08718#-AD-6 |FINANCE ~ 4.410% 08/22/27 ..oovvvvrvcrrinnnne Do L 03/31/2023 . [ evvreeeirieiieieieeneenes [ [ 205,789 |vrveunnen 295,789 [ovveeunee 295,789 |vvevnnen 295,789 |vvevrennne (| PR (L FU (| PR (U (U A 205,789 |ovovevererennne (L (L1 PO (U1 6,789 |. 08/22/2027 . [2.C PL ...
STAR ENTERTAINVENT FINANCE LTD ENTERTAINVENT

..08718#-AF-1 |FINANCE  4.410% 08/22/27 vevevvvvvrvreenens D..... L 03/31/2023 . [ cvoeeiiiescciiiiies o | 1,563,454 |........ 1,563,454 |........ 1,563,454 |........ 1,563,454 |.ooooviiinnnn. 0 |oeeienns (L 0 |oeeienns (L [\ A 1,563,454 |.veiiieiiins 0 Joviiininins [\ A (o PP 24,760 |. 08/22/2027 . [2.CPL ....

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 46,222,995 47,971,031 47,535,734 44,806,241 0 28,060 0 28,060 0 47,178,313 0 (955,381) (955,381) 853,645 XXX XXX
BANK OF AVERICA CORP SERIES TT  6.125% | ‘

..06055H-AB-9 |Perpet. ..voveveievovieiererescscsesesensnenenenenes | oeeens . 03/20/2023 . [ 1350_100_WRETOALI .ovo. fooveveveiiieieiaes fooiiianns 934,063 |........ 1,000,000 |........... 934,063 |.vvovevercennn [\ [ P (L [ P (L [ 934,063 |.vvevevennns (L [ P (U 9,358 [ 01/01/9999 . |2.C FE ...

1309999999. Subtotal - Bonds - Hybrid Securities 934,063 1,000,000 934,063 0 0 0 0 0 0 934,063 0 0 0 9,358 XXX XXX
INTERNATIONAL CRUISE & EXCURSI TERM LOAN Redempt ion 100.0000

. 45038B~AB=3 | 06/06/25 ......ouveveierererereneneeeesesieneienens | e . 03/31/2023 . . 06/06/2025 . [3.A PL ...
NETA SPECIAL AEROSPACE LLC 2018 INCREVENTAL

..59100H-AG-2 | TERM LOAN 06/30/23 vovevverererenenens [ e . 02/14/2023 . . 06/30/2023 . [2.A PL ...
POLYMER SOLUTIONS GROUP THIRD RESTATEMENT

..704666-AA-6 | TERM LOAN 07/01/23 e [ e . 03/31/2023 . . 07/01/2023 . (4B Z .....

POWERGRID SERVICES ACQUISITION TERM LOAN

..73940B-AC-9 109/21/28 .ooovvviiieiiiiiiiiiiiiiiiiiiieeiiiiiees | eeens . 03/31/2023 . . 09/21/2028 . |2.CPL ....
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PONERGRID SERVICES ACQUISITION TERM B-2 LOAN Redempt ion 100.0000
.. 73940B-AD-7 [09/21/28 ..evvvnriiiiiiiiiiiiiiiiiieeeeceiieeeeen | s L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 500 |..oeeiiiiienns 500 |..ooeiiiinnns 488 |oeveeiiiiiiens 488 |oeeveiiiiienns 0 e 12 [ 0 s 12 [ 0 v 500 fovvvvrrrnnnnnns (VO 0 | [V 13 |. 09/21/2028 . |2.C PL ....
ECUADOR MERCHANT VOUCHER RECEI TERM LOAN Redenption 100.0000

..BINTAG-CD-5 [05/15/24 . .ievvvniiiiiiiiiiiiiiiiiiiiccciiiis C..... . 02/06/2023 . | .uvvvveeiiiiiiiiiiiiiiiiiiiinn Jeeeeiiiiiiieeeieees |, 362,941 |........... 352,941 |........... 352,941 |..oveeeees 352,941 |ovvvvinnnnnns 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ [V PO 362,941 |.vvvvvinnnnnns [ 0 Joeeeeeeeeens [ 8,463 |. 05/15/2024 . |4.A Z .....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1, 158,600 1,158,600 1,156,272 1,157,555 0 1,045 0 1,045 0 1, 158,600 0 0 0 19,361 XXX XXX
2509999997. Total - Bonds - Part 4 88,995,650 91,219,053 90,551,384 64,330,277 0 21,226 0 21,226 0 89,726,143 0 (730,556) (730,556) 1,134,923 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 88,995,650 91,219,053 90,551,384 64,330,277 0 21,226 0 21,226 0 89,726,143 0 (730,556) (730,556) 1,134,923 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 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 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 88,995,650 XXX 90,551,384 64,330,277 0 21,226 0 21,226 0 89,726,143 0 (730,556) (730,556) 1,134,923 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L P 112,400 [9/23/2026  |oeeeueennee VS I [V O 550 [ceeeneees KIVE S R 7,368 [.coeeeeennannns [ . (1,920)fceeeeinns [V O [ 1,049 ...oeenens (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2028 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 09/14/2016 |. 09/23/2028 |............... L 112,400 [9/23/2028  |...eeennnnnnne LS P [V PO (72 . RIE ) R 9,522 |ouvuiiiiiiinnnn [V . (1,920)f.eeeviinnnnns [V R [N R 137 et (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/14/2016 |. 11/23/2028 |............... L P 122,150 [11/23/2028  |.......... (1,840)[...cceeeenennnns [V O 205 [ (1,495)] cevvnnee o 4,016 [.oeeeennennnns [ . [RTRCISLS)) PO [V O [ L IR7 (. (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: Forgign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS28  |. 10/14/2016 |. 11/23/2028 |............... L 488,600 |11/23/2028  |.......... (7,360)]..ccoeeeeennnn [V PO 819 [.......... (5,980)] .evvvnneens o 16,066 |..coevnnnnnnnnns 0feens (13,4200 [V R [N R 5,809| ... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. |AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/19/2016 |. 11/10/2026 |............... L P 123,120 [11/10/2026  |.......... (1,715)[c et [V O 222 e (5755 I 3,504 |.eeveieeeennn [ . [RTRCISLS)) PO [V O [ 171 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/19/2016 |. 11/10/2026 |............... L 369,360 (11/10/2026  |.......... (5, 145))cvvvviriinnnnns [V PO 667 |.......... (1,575)] ceveeeeens o 10,512 [ [V (10,085)]...ccvvnnnnnnens [V R [N R 3,512 oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2023 .... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 11/18/2016 |. 12/08/2023 |............... L P 105,800 |12/8/2023  |............ [K115)) R [V O 602 [.......... [P5:755)) PR R (2,408)[....ccevnnnnnnns [ . (1,920)fceeeeinns [V O (U 40 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: Forgign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2023 ... | AFS Security .. D1 Currency..... International ...... W22LROWP2|HZNBBBKS28 ). 11/18/2016 |. 12/08/2023 |.... 211,600 [12/8/2023 .. (5,690)....nnnnnns beenn... (4,817)]. .[(100/100) .....
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... International ...... W22LROWP2|HZNBBBKS528  |. 11/18/2016 |. 12/08/2028 105,800 |12/8/2028  |ceeeeeeeen (B15))eeeeiieeeeee O e 548 |.......... (2,845)] cevveeeee foeeeeeenn 4,398 | [ . (1,920 eeeeevieeee O e O [ 1,263 covveennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .. .- BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 | 02/27/2029 |.... .... 508,720 [2/27/2029 1,624 ...l 14,140 | ...6,188 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 |. 02/27/2029 763,080 [2/27/2029  |eeeeee 14,970 oo O e 2,435 |eenennnn 21,210 [eevenenens [ 72,264 | 0fnes (20,130)f- e eeeeeeeeee O Jeeeiieeeeeee O [ 9,282 .oevivnnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 8/5/2024 ..... AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.03/01/2017 |. 08/05/2024 369,240 18/5/2024 ... (18,870)...ceuuniiiienn O s 1,502 ... (1,695)] cevveeeeee foeeeeiennnn 5,363 |ovvieeeeeann [V (10,085)]...cevveneeeenn O feuniiiiiiiee 0 e 2,146 | .ooeeeeenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 8/5/2024 ..... AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.03/01/2017 |. 08/05/2024 1,600,040 18/5/2024 ... (B1,770)|ueenieeiinnn O e 6,509 |.......... (7,345)] cevveeeee o 23,240 e 0fnes (43,615)[..ceeeeeeeeeen O e O [ 9,208 | ..oevvnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 [. 09/13/2027 561,100 [9/13/2027  |eeeeeenn (B34,725)] v O e 2,962 |.couunnnnn 17,875 [ | 44,582 [ [V . (9,600)f....ccevvveeeen O fvennieeeeennn O [ 5,923 oot (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |.09/13/2027 |......eeeeeeeend feeeees 1,122,200 [9/13/2027  |.........(89,450)].....euueeeeenn O e 5,928 |oeeeennnns 35,749 | .oovveni [ 89,163 | 0fnes (19,200)f- e eeeeeveeen O o O e 11,846 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 161,040 [7/26/2027  |eeeeeeee e (T 470) oo O [ (P225)) 17,000 [.eneeeeens e 12,953 [ [0 108 RN 1 RO | RN 1,570 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .. . Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 |.... .... 453,120 |7/26/2027 . (748)... ..5,040|.... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 7/19/2024 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/29/2017 |. 07/19/2024 457,200(7/19/2024  |ooeeeeesi (3,540 ueniiiiiiin O e 2,434 |ooeuennnns 22,620 |.eeeennnnnn fennenn 26,081 | [V . [:5:11)) R 1 SRR | EP, 2,611 eeenens (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 7/19/2024 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/29/2017 |.07/19/2024 114,300 [7/19/2024  |eeeeeeeeees (885)[eeeeeeieeee e O e 609 [........... 5,655 | eevuenens feeeeeeeennn 6,520 |oeeiieee [ . (1,920)f e eeeeeeeee e O e O et 653 ..ooeenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SIIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... |D-1 ..o [Currency..... |eeeeeieeiinnnnnnnnnnns GSGSEF7VJP5170UK5573  |. 07/27/2017 |. 08/17/2027 262,500 8/17/2027  |oeeeeeeen 740 [ O e 91 [o.enennes 15,210 [.eneeeeeeis e 30,308 [ [V . ((TrA (1)) FOR 1 SRR | R, 2,748 | cooeennnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SIIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... |D-1 ... [Currency..... |.eeeriiiiininnnninnnnns G5GSEF7VJP5170UK5573  |. 07/27/2017 |. 08/17/2027 656,250 8/17/2027  |oeeeeernn11,850 [eueniiiiiin O e 2,476 |.......... 38,025 |..eevvnenns ferneeeen 15,758 | [ (16,775)]«eeeeveeeeeee O [ 0 e [SI:7( ) . (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel s Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... NoA KB1H1DSPRFMYMCUFXTO09  |. 10/04/2017 |. 10/31/2027 265,600 [10/31/2027  |..eeeeveeeen 10 e O e 852 [unnnnnns 18,310 [.eneeeeeis e 31,969 [ [V . ((TrA (1)) FR 1 SRR | R, 2,845 ..oooieees (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated VWells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... No A s KB1H1DSPRFMYMCUFXT09  |. 10/04/2017 |. 10/31/2027 1,062,400 [10/31/2027  |oeeeeeeeeeennnd0 | O e 3,407 |.......... 73,240 | .oovvvnnnn [ 127,876 o 0fnes (26,840)...ceeeeeeeeen O | O e 1,879 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 1,062,400 [10/31/2029  |eevvvveennnnd0 | O [ 3,467 |.......... 73,240 | ooeeevnnn fevnnnn.. 146,860 |ooeeennnnneen O e (26,840)...vvvvvvvnnnnnn O e O L 13,638 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 265,600 10/31/2029  |.eeeeeeieeee 10 [ O e 867 |..eeeennn 18,310 [.evveeeins Joeeennn 36,715 [t [ . (6,710)] e evvveeeeeeenn O e 0 e 3,410 .ooeeeenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: EUR/USD
EUR/USD 10/30/2024 ... | AFS Security .......... NoA KB1H1DSPRFMYMCUFXTO09  |. 10/18/2017 |. 10/30/2024 117,770 11073072024 [ooeeeeeenn 1,495 | O [ 698 [........... 9125 | e [l 10,677 e [V . (1,920)feevvvvieee O v O [ L7 R (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 15-MAR-2028 . | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/31/2017 |. 03/15/2028 100,000 |15-MAR-2028 ... (2,190)]ccvveennneeeen O feniiiiiinnnns 10f.ccenees 12,47 ... | 10,309 [ [ 1,08 [ 0 O e 1,114 s (100/100) .....
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/25/2018 |[.03/14/2030 |............... L P 143,100 [14-MAR-2030  |........... 3,645 |.eeveiiieann [V O 646 |.......... 19,455 [ .ovveeens o 32,044 oo [ . [RTRCISLS)) PO [V O [ 1,887 | oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . |AFS Security .. .. |D-1 .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/25/2018 |[. 03/14/2030 |.... ... 143,100 [14-MAR-2030 ... 3,645 ...1,887 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/25/2018 |[.03/14/2030 |............... L P 143,100 [14-MAR-2030  |........... 3,645 |.eeneieieennn [V O 646 |.......... 19,455 [ .ovveeens o 32,044 oo [ . [RTRCISLS)) PO [V O [ 1,887 | oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/25/2018 |.03/14/2027 |............... L 142,920 [14-MAR-2027  |........... 3,465 |euveniiiiinnnn (V) O 626 |.......... 19,275 [ceveeeeeees o 26,781 | [V . [R5 PO [V R [N R 1,421 eeeennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/25/2018 |[.03/14/2027 |............... L P 142,920 [14-MAR-2027  |........... 3,465 |.eeveeeeennnnn [V O 626 |.......... 19,275 [ ceveeeeees o 26,781 oo [ . [RTRCISLS)) PO [V O [ 1,421 oeeenens (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/14/2018 |.06/29/2030 |............... L 116,860 [29-JUN-2030  |........... 1,080 |oevveniieiinnnn [V PO FEL T . 8,215 | eveeeeees [ 20,414 | [V . (1,920)f.eeeviinnnnns [V R [N R 1,573 weveeennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/14/2018 |.06/29/2030 |............... L P 116,860 [29-JUN-2030  |........... 1,080 |-eveeeeeeennnn [V O 798 e 8,215 | .evveeees e 20,414 | [ . (1,920)fcceeeeiennns [V O [ 1,573 vt (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/14/2018 [.06/29/2030 |............... L 116,860 [29-JUN-2030  |........... 1,080 |oevveniieiinnnn [V PO FEL T . 8,215 | evveeeens [ 20,414 | [V . (1,920)f.ieviiinnnns [V R [N R 1,573 weveeennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .. .. |D-1 .| Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/31/2018 |. 11/29/2028 |.......eveeeen 1 feueenees 2,298,600 [29-Nov-2028 ... (1,350)] ...(60,390).... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS28  |. 10/31/2018 |. 11/29/2028 |............... L 893,900 [29-NOV-2028  |..eevvunnnnns [£57)) R [0 4,095 |...ooennn. 28,385 | .ceeennnnnn [ 15,114 | 0feens (23,485))..cvvneeeinnnnn [V R Ofeienes 10,644 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... D-1 s Currency..... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.03/11/2019 |.03/27/2028 |............... L P 336,960 [27-MAR-2028  |............ [(CI0[0)) PP [V 2,319 | 11,025 [ .o e 39,021 |oveeeeeeeenn [ . (5,760)[..ceeeeneennns [V O [ 3,765| .ooevvnnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... D-1 s Currency..... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |. 03/27/2028 |............... L 449,280 [27-MAR-2028  |[............ [R:[0[0)) E [0 3,092 |..cuunnnn. 14,700 [.eeeeeeens v 52,028 |.uuuniiiiiinnnn [V . (7,680)]..cccvnnnennns [V R [N R 5,020 | ..oeeeenn (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... D-1 s Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |......ccenennnn L P 372,870 [17-SEP-2031  |.......... (1,635)[..cceeeenennns [V 1,108 |oceeeeenns 1,985 [ v o 34,617 |oveeeeeeeeennn [ (10,085)].ccvvveeeees [V O [ 5,426 | ...coeunn (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... D-1 s Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |.........cenenn L 124,290 [17-SEP-2031  |.........eees (£ PR [V PO 369 [ 645 | oo [ 11,830 [t [V . [R5 PO [V R [N R 1,809 .oeeeeees (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... D-1 s Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |......ccevennnn L P 124,290 |17-SEP-2031  [...ceeeeeeen (G215 PO [V O 369 [ [SL53) IR 11,539 [t [ . [RTRCISLS)) PO [V O [ 1,809 oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 20-JUN-2026 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 02/06/2020 [. 06/20/2026 |............... L 767,900 [20-JUN-2026  |........... 3,220 |oevueniieiinnnn 0 foeeeeeenenn 3,997 | 7,385 [ 032,902 [ 0 e (13,440)....cccvvnnnnnns [V R [N R 6,895 .| (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: AUD/USD
AUD/USD 02-DEC-2030 . | AFS Security .......... D-1 s Currency..... LLC tovrveiiieeennnns 17331LVCZKOKX5T7XV54 |. 09/23/2020 |. 12/02/2030 |....cevvuunrees 1 496,510 J02-DEC-2030  |......... (20,195)f....ceeeennnnnns [ (51 27,685 [ o 35,912 | ceieiiees [ 5,880 [..oooeiinnnnnnns [V T Ofiieennnns 6,880 [ ...oennnns (100/100) .....
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (216,955 0 72,529 707,956 | XXX 1,728,445 0 (396,217 0 0 196,706 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (216,955 0 72,529 707,956 | XXX 1,728,445 0 (396,217 0 0 196,706 [ XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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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)
Variable Annuity | (| e REC
TRS, TRSWAP: 10YR Liabilities (RHO INTEREST RISK| Goldman Sachs VARIABLE/PAY
1.125 15-FEB-31 ...... Hedge) wovveeiiiieennnnns Exhibit 5 ... |.eeeiiiiiiiinnns International ...... W22LROWP2IHZNBBBKS528  |. 02/27/2023 |. 05/23/2023 |..... 4,000,000 |....... 4,000,000 |VARIABLE  [oceeieeeiiennns (U S [ . (3,040)f......... 151,843 [.eveneeees oo 151,843 |......... 151,843 [.coeeeeiines (U [V O [ 7,621 cevnennnns 0001 .ovenneeees
Variable Annuity | (L e REC
TRS, TRSNAP: 10YR Liabilities (RHO INTEREST RISK| Goldman Sachs VARIABLE/PAY
1.125 15-FEB-31 ...... Hedge) ..oovovvviiiinnnnn Exhibit 6 ... |.eeeeieiiiiiinns International ...... W22LROWP2HZNBBBKS528  |. 02/27/2023 |. 05/23/2023 |..... 2,000,000 |....... 2,000,000 |VARIABLE ~ [oooeeiiiiinnnnns [ [V . (2,160)f.......... 82,888 [...cooeeees [ 82,888 |.......... 82,888 [.......ccevnnnnn [ [V R [N R 3,811 eeeennns 0001 .evvnennens
Variable Aonuity | (L REC
TRS, TRSNAP: 10YR Liabilities (RHO INTEREST RISK| Goldnan Sachs VARIABLE/PAY
1.125 15-FEB-31 ...... Hedge) wevveiiiiiinnnnns Exhibit 5 .. ] oeeiiiiiiinnnns International ...... W22LROWP2|HZNBBBKS528  |. 02/27/2023 |. 05/23/2023 |.... 6,000,000 |....... 6,000,000 VARIABLE  [occoiieeiennnns (U] [ (6,667)]......... 213,152 | ooeveviin [ 213,152 ]......... 213,152 |oeeeeieeeees (U] [V T (V)] R 11,432 .ooveenens 0001 ..oenneeees
1149999999. Subtotal - Swaps - Hedging Other - Total Return 0 0 (11,867 447,883 | XXX 447,883 447,883 0 0 0 22,864 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 (11,867 447,883 | XXX 447,883 447,883 0 0 0 22,864 | XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange (216,955 0 72,529 707,956 | XXX 1,728,445 0 (396,217 0 0 196,706 [ XXX XXX
1389999999. Total Swaps - Total Return 0 0 (11,867 447,883 | XXX 447,883 447,883 0 0 0 22,864 | XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps (216,955 0 60,662 1,155,839 | XXX 2,176,328 447,883 (396,217 0 0 219,570 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (216,955 0 72,529 707,956 | XXX 1,728,445 0 (396,217 0 0 196,706 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 (11,867 447,883 | XXX 447,883 447,883 0 0 0 22,864 | XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (216,955 0 60,662 1,155,839 | XXX 2,176,328 447,883 (396,217 0 0 219,570 | XXX XXX

Description of Hedged Risk(s)

@ |
[

Code |
[

(b)

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

Economic hedge of liability products
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge

of ltem(s) Gain Margin Effectiveness

Hedged, Date of (Loss) Used| Cumulative Gain at

Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception

Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
CME- Chicago
JUNE 23 Mini S&P 500 |VA Guaranteed Benefit Mercantile Exchange
=S O N 87 |........ 17,541,810 [Futures ................ Hedge ...ooovvvvvennnnns Exhibit 5 ... |Equity/Index [.06/18/2023 .|........cccceunnnnnnnnn SNZ20JLFKBMNNCLQOF39 . |.03/09/2023 .|...4,032.6000 |...4,137.7500 |........... (251,213) e [V A [ P [\ A [V (457,403)|....... (457,403)|........... 974,400 {0002 .....ccooeeefinnnninnnnnees 50
1609999999. Subtotal - Short Futures - Hedging Other (251,213) 0 0 0 0 (457,403) (457,403) 974,400 XXX XXX
1649999999. Subtotal - Short Futures (251,213) 0 0 0 0 (457,403) (457,403) 974,400 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (251,213) 0 0 0 0 (457,403) (457,403) 974,400 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (251,213) 0 0 0 0 (457,403) (457,403) 974,400 XXX XXX
nning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

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

Equity Future used to hedge the increase/decrease in the equity market
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

BNP Paribas ....
Citibank, N.A. ...

CREDIT AGRICOLE CORPORATE & INVES
Goldman Sachs International ................

... ROMUWSFPUBMPROBKSP83 .
... 570DZWZTFF32TWEFATG ..

. 1VUV7VGFKU0QSJ21A208 .
W22LROWP2 [HZNBB6KS28 .

Morgan Stanley Capital Services LLC . ... |7331LVCZKOKX5T7XV54 .
Societe Generale ........... . 02RNE8IBXPAROTDBPU4T .
WelIs Fargo Bank, N. A. ........ KB1H1DSPRFMYMCUFXTO9 . |...

SESEEss

cocococoo

100,675 |...

170,522

L711,021 ...
57,6% | ...
. 883,485 | ...
35,912 | ...
91,048 |...

.. 127,807 |...

91,048 |..
170522 |-

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 0 0 (251,213) 0 974,400 974,400
Barclays Bank, PLC G5GSEF7VJP5170UK5573 . |... Y ...53,235 |... .. 106,062 |.evvveneviinnnnnennnd 9,618 | 9,618

0299999999. Total NAIC 1 Designation

,185,834

2,183,553

589,047

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

1,741,821

1,185,834 (29,996)

249,650

(258,438)

589,047

0999999999 - Gross Totals 2,183,553 1,193,970 1,040,211
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 1,185,834 (29,995)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Morgan Stanley & Co. LLC 9R7GPTSO7KV3UQJZQ078 .. | TREASURY BOND ... 912810-PX-0 ........ Treasury Bond Coupon Rate: 4.5 ..2,054,375 |.... +...2,000,000 [..eevvrrrrnnnnninnnnnnns 2,066,600 |....05/15/2038 ...|....... | I
Intercontinental Exchange Holdings, Inc./Morgan Stanley & Co. LLC 549300R41G1TIPZTEU32 .. | TREASURY BOND 912810-PX-0 .. | Treasury Bond Coupon Rate: 4.5 . . 513,5% 500,000 .. . 516,650 |....05/15/2038 . l..

2,567,969 2,500,000 2,583,250
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIpP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Citibank, NoA. oo e e e e e e e e e e nnnaaan 570DZWZ7FF32TWEFATE ... 000000-00-0 ........ ... 821,821 |.... 821,821 [eeneeeeec . XXX fo et IV.......
Goldman Sachs International W22LROWP2 | HZNBB6KS528 .. .| 000000-00-0 . 920,000

920,000 |..

0299999999 - Total

1,741,821

1,741,821
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase Liability Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Liakili & 85 820 Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
36829-AA-9 ......... [ GEVNC2006-TGENNC 2008-1 A2A = USD ..eovocvicrcecicieceecssesensens s [ | I [T 30662 |ovoveeeeerrrerereennn 3,662 |....... 01/25/2063 .......
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured

Securities 3,662 3,662 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,662 3,662 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 3,662 3,662 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 3,662 3,662 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 .| ANZ_AU1AUST & NZ BANKING GROUP - USD .. .1DFE. ....525,403 |.. ....525,000 |....... 09/15/2023 ...
000000-00-0 .| BAC_14BANK OF AMERICA NA 4.73% 09/05/ - USD . 1.CFE. ....350,016 |.. ....350,000 |....... 09/05/2023 ...
000000-00-0 .| BAC_14BANK OF AMERICA NA CREDIT 4.55% - USD . .CFE . ....325,153 |.. ....325,000 |....... 01/08/2024
000000-00-0 .| BMO_CN_1@CHICAGOBANK OF MONTREAL (CHICAGO) - USD . .CFE . ....550,952 |.. ....550,000 |....... 12/05/2023 ...
000000-00-0 .........| BNS_CN_1BANK OF NOVA SCOTIA - USD .CFE .... ....600,036 |.. ....600,000 |....... 01/10/2024
000000-00-0 .........| BARC_LNGNEVWYORKBARCLAYS BANK PLC (NEW YORK) CD - USD .... .EFE ... .674,6% |.. .675,000 08/18/2023
000000-00-0 .| BARC_LNGNEWYORKBARCLAYS BANK PLC NY. - USD .EFE ... .499,805 |.. .500,000 08/01/2023
000000-00-0 .| BNP_FP@NEWYORKBNP PARIBAS (NEW YORK) CDI 2.8 - USD DFE ... 475,232 |.. .475,000 09/08/2023
000000-00-0 .| CM_CN_1@NEWYORKCANADIAN IMPERIAL BANK OF COMME - USD .... ....550,719 |.. ....550,000 |....... 12/07/2023 ...
000000-00-0 .........| CM_CN_18BNEWYORKCANADIAN IMPERIAL BANK OF COMME - USD .... ....599,992 |.. ....600,000 |....... 09/22/2023 ...
000000-00-0 .........[ C_11CITIBANK NA 4.53% 08/22/2023. - USD ....285,422 |.. .... 285,302 |....... 08/22/2023 ...
000000-00-0 .........| C_11CITIBANK NA CDI 4.5% 12/13/2023 - USD . ....400,535 |.. ....400,000 |....... 12/13/2023 ...
000000-00-0 .| CCPFLX_1COLLAT CP FLEX CO LLC - USD ...... A1GFE. ....549,994 |.. ....550,000 |....... 08/02/2023 ...
000000-00-0 .| CBA_AUCOMMONWEALTH BANK AUST 42D1B 4. - USD .... 1DFE. ....499,717 |.. ....500,171 |....... 01/12/2024 ...
000000-00-0 .| CBA_AUGNEWYORKCOMMONWEALTH BANK OF AUSTRALIA - USD . .DFE . ....550,546 |.. ....550,000 |....... 12/18/2023 ...
000000-00-0 .........| RABO_NA_1@NENYORKCOOPERAT IEVE RABOBANK UA (NEW Y - USD . .CFE .... ....274,059 |.. ....275,000 |....... 02/26/2024 ...
000000-00-0 .........| BFCM_26BNENYORKCREDIT INDUSTRIEL ET COMMERCIAL - USD .. DFE ... .499,913 |.. .500,000 09/01/2023
000000-00-0 .| DNB_NO_1DNB BANK ASA 42DIB 2.23% 07/27/ - USD .CFE .... . 425,679 |.. .425,000 07/27/2023
000000-00-0 .| HSBC_7HSBC BANK USA NA - USD DFE ... .400,119 |.. .400,045 09/06/2023
000000-00-0 .| HSBC_7HSBC BANK USA NA CDI 3.01% 08/1 - USD . DFE ... .325,317 |.. .325,000 08/11/2023
000000-00-0 .........| HSBC_7HSBC BANK USA NA CDI 4.85% 10/1 - USD .499,827 |.. .500,383 10/10/2023
000000-00-0 .........| LBBW_1@NEWYORKLANDESBANK BADEN-WURTTEMBERG (N - USD .. ....299,915 |.. ....300,000 |....... 08/16/2023
000000-00-0 .........| LLOYLLOYDS BANK PLC - USD ... 324,859 |.. .... 325,000 |....... 08/17/2023
000000-00-0 .| LLOYLLOYDS BANK PLC CPIB 4.53% 8/1/ - USD . ....524,935 |.. ....525,000 |....... 08/01/2023
000000-00-0 .| LLOYLLOYDS BANK PLC CPIB 4.56% 07/1 - USD . ....325,019 |.. .... 325,000 |....... 07/18/2023
000000-00-0 .| MIZUHO_3@NEWYORKMIZUHO BANK LTD/NY - USD .. ... 249,953 |.. ....250,000 |....... 07/18/2023
000000-00-0 .........| MIZUHO_3@NEWYORKMIZUHO BANK LTD (NEW YORK) - USD ... 449,963 |.. ...450,000 |....... 07/13/2023 ...
000000-00-0 .........| MIZUHO_3@NEWYORKMIZUHO BANK LTD (NEW YORK) CDI - USD 424,693 |.. .425,000 08/14/2023
000000-00-0 .| MTFG_JP_2@NEWYORKMUFG BANK LTD (NEW YORK) CDI 4. - USD .... 349,828 |.. .350,000 07/26/2023
000000-00-0 .| NAB_AUGNEWYORKNAT ONAL AUSTRALIA BANK LTD (NE - USD .. 423,942 |.. .425,000 02/22/2024
000000-00-0 .| KNFP_1@NEWYORKNATIXIS SA (NEW YORK) - USD .EFE ... .624,519 |.. .625,148 01/19/2024
000000-00-0 .........| KNFP_1GNEWYORKNATIXIS SA (NEW YORK) 01/19/202 - USD .EFE ... 574,466 |.. .575,000 01/19/2024
000000-00-0 .........| NORZ_JP_1@NEWYORKNORINCHUKIN BANK (NEW YORK) CDI - USD .. ....209,932 |.. ....300,000 |....... 07/27/2023 ...
000000-00-0 .........| OCBC_SP_1@NEWYORKOVERSEA-CHINESE BANKING CORP LT - USD .. .... 349,662 |.. .... 350,000 |....... 01/17/2024
000000-00-0 .| RY_CN_3GNEWYORKROYAL BANK OF CANADA (NEW YORK) - USD . ....300,118 |.. ....300,000 |....... 01/10/2024
000000-00-0 .| RY_CN_3@NEWYORKROYAL BANK OF CANADA NY - USD ....500,188 |.. ....500,000 |....... 10/05/2023 ...
000000-00-0 .| SEBA_SS_1SKANDINAV ENSKILDA BANK - USD ..... ....574,897 |.. ....575,000 |....... 07/21/2023 ...
000000-00-0 .| SOCGENSOCIETE GENERALE 42DIB 3.89316% - USD . ....374,318 |.. ....375,000 |....... 02/16/2024 ...
000000-00-0 .| STT_1STATE STREET BANK & TR - USD .......ccc... ... 425,440 |.. ....425,528 |....... 07/14/2023 ...
000000-00-0 .........| SUMIBK_3GNEWYORKSUMITOMO MITSUI BANKING CORP (N - USD ... ....349,843 |.. ....350,000 |....... 10/11/2023
000000-00-0 .........| SUMIBK_3ENEWYORKSUMITOMO MITSUI BANK NY - USD . 324,353 |.. . 325,000 11/29/2023
000000-00-0 .| SUMITR_JP_4GNEWYORKSUMI TOMO MITSUI TRUST BANK, LTD - USD .. 549,516 |.. .550,000 08/24/2023
000000-00-0 .........| SHBA_SS_1@NEWYORKSVENSKA HANDELSBANKEN AB (NEW Y - USD . . 449,280 |.. .450,000 01/24/2024
000000-00-0 .........| SWEDA_1@NEWYORKSIEDBANK AB (NEW YORK) - USD ....325,193 |.. ....325,000 |....... 09/13/2023 ...
000000-00-0 .........| SWEDA_1SWEDBANK AB CPIB 10/30/2023 - USD ... 324,735 |.. ....325,000 |....... 10/30/2023 ...
000000-00-0 .| SWEDA_1SWEDBANK AB CPIB 4.55% 07/25/20 - USD ... ....549,966 |.. ....550,000 |....... 07/25/2023 ...
000000-00-0 .| TD_CN_2GNEW YORKTORONTO-DOMINION BANK (NEW YORK - USD ....275,000 |.. ....275,000 |....... 07/21/2023 ...
000000-00-0 .| TD_CN_2@NEW YORKTORONTO DOMINION BANK NY - USD .... 498,046 |.. ...500,000 |....... 02/23/2024 ...
000000-00-0 .| TOYOTA_JPTOYOTA MOTOR CREDIT CORP - USD . .... 299,295 |.. eeeenn. 02/22/2024 ...
000000-00-0 .........| WBC_AUNESTPAC BANKING CORP - USD R IR A T ....999,812 |.. .... 1,000,000 |....... 01/08/2024
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 22,204,747 22,211,577 XXX
06417L-UM-7 .........[ BNS_CN_1BANK OF NOVA SCOTIA = USD ...evivvrnniiiiiiniiniiiiiniin i enccnnineeeeeniieeseennnees | i, 550,365 [...ccvvneniiiiiiiiis 550,000 |....... 06/05/2023
05586F-N8-6 BNP_FPGNEWYORKBNP PARIBAS (NEW YORK) CDI 1.3 - USD ....400,218 |.. ....400,000 |....... 05/19/2023 ...
21684L-DE-9 RABO_NA_1@NEWYORKCOOPERAT IEVE RABOBANK UA (NEW Y - USD . ....400,026 |.. ....400,000 |....... 04/06/2023 ...
21684L-DS-8 .........| RABO_NA_1@NEIIYORKCOOPERAT IEVE RABOBANK UA (NEW Y - USD .... ...350,133 |.. ...350,000 |....... 05/09/2023 ...
22532X-SF-6 ......... | ACA_FP_1@NEWYORKCREDIT AGRICOLE CIB (NEW YORK) - USD .... . 425,237 |.. .425,000 05/23/2023
22532X-SD-1 ......... | ACA_FP_1@NEWYORKCREDIT AGRICOLE CIB (NEW YORK). - USD ... . 250,135 |.. . 250,000 05/19/2023
22536U-5N-6 ......... | BFCM_2@NEWYORKCREDIT INDUST ET COMM NY - USD .300,155 |.. .300,000 05/09/2023
55380U-DZ-7 ......... | MTFG_JP_26NENYORKMUFG BANK LTD (NEW YORK) CDI 4. - USD .... ....550,218 |.. ....550,010 |....... 06/07/2023
63254G-UB-9 .........| NAB_AUNATIONAL AUSTRALIA BANK LTD 42D - USD .... ....425,154 |.. ....425,000 |....... 05/08/2023 ...
63254G-VB-8 .........| NAB_AUNATIONAL AUSTRALIA BANK LTD 42D - USD .... ...300,167 |.. ....300,000 |....... 06/01/2023
65602Y-6C-9 ......... NORZ_JP_1@NEWYORKNORINCHUKIN BANK (NY) = USD ..evvvvviiiiiiiniiniesceiinsneeccevieeeeeenns [, 500,005 |.evveeeeeeiieeeeeeann 500,000 |....... 04/24/2023 .......

E11



STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

78014X-HP-5 ......... RY_CN_3GTORONTOROYAL BANK OF CANADA - USD . 1.BFE. ...275,161 |.... +...275,000 |....... 05/26/203 ...
86564-G5-1 ......... SUMI TR_JP_4@NENYORKSUMITOMO MITSUI TRUST NY. - USD .... 1.E FE .. .600,036 600,000 06/01/2023
86950R-C6-5 ......... SHBA_SS_1BNEWYORKSVENSKA HANDELSBANKEN AB (NEW Y - USD ACFE .. 375,065 375,000 04/12/2023
86950R-YZ-7 .| SHBA_SS_1@NENYORKSVENSKA HANDELSBANKEN AB (NEW Y - USD .. 1.C FE .. 400,085 400,000 04/21/2023
89114H-XX-8 ......... TD_CN_26NEW YORKTORONTO-DOMINION BANK (NEW YORK - USD ... ACFE .. 325,200 325,000 05/25/2023
270990-06-8 ......... BZREPOBARC 1G (BBB Corps) - USD AAFE 925,000 925,000 05/05/2023
286158-95-9 ...| MERREPOBOFA A (T Bills, Notes, Bonds & - USD 1.A FE .. . 1,605,358 . 1,605,358 04/03/2023
147250-66-9 ......... MERREPOBOFA 1G (BBB Corps) - USD 1.A FE .. 357,000 357,000 05/05/2023
286158-97-1 ......... DAIWAREPODAIWA A (T Bills, Notes, Bonds - USD ... AAFE 15,042,234 15,042,234 04/03/2023
245041-05-6 .... | DBREPODEUTSCHE 16 (BBB Corps) - USD 1.A FE .. ... 1,100,000 ... 1,100,000 05/04/2023
286158-96-2 ......... JPUREPOJP A (T Bills, Notes, Bonds & S - USD - AAFE L e 15,042,234 [oviiiieeiine 15,042,234 |....... 04/03/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 40,499,192 40,496,836 XXX
9999999999 - Totals 62,707,601 62,712,076 XXX
General Interrogatories:

1. Total activity for the year FairValue $ -oooeveeieneenns 5,620,513 Book/Adjusted Carrying Value $ .ooovevninnnns 5,633,734

2. Average balance for the year ~ Fair Value $ 58,211,811 Book/Adjusted Carrying Value $ .. 58,201,919

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC deS|gnat|on
NAIC1 § ... 62,708,414 NAIC2 § ..o 0 NAIC3 § . 0 NAIC4 $ .. 0 NAIC5 $ .. 0 NAIC6 $ ..o 3,662

E11.1




STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9999999999 - Totals XXX

General Interrogatories:
1. Total activity for the year Fair Value $
2. Average balance for the year Fair Value $

Book/Adjusted Carrying Value $ -
Book/Adjusted Carrying Value $ oo
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bank of America, N. A. ......... Charlotte, NC ..ocoooveiiees oo ..0.000 [oooveeieeee (01 (| 1,133,467
Cayman National Bank Ltd. .... George Town, BWI ... |....... ..0.000 [oooveeieeee (01 (| 3,847,088
Citibank, N.A. oo Sioux Falls, SD .o | 120,000 [ [V R (V1 7,441,049
JPMorgan Chase Bank, N.A. ... Columbus, OH .... .]--.0.000 |.. 0. ..5,447 807 |..
The Bank of New York Mellon .. New York, NY ... . ].-.2.200 |.. .. 0. 4,970,223 |..
Wells Fargo Bank, N.A. ......... Sioux Falls, SD ..o o ]-0.000 | (01 [V 1,665,069
Canadian Imperial Bank of
COMMErCe ..oveveeeeereeeeeeerenn Toronto, Canada ........cccc... | ..0.000 [ (01 (L DT 276,641
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX | XXX 18,481 0 24,781,344 26,466,979 22,223,690
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 18,481 0 24,781,344 26,466,979 22,223,690
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

24,781,344

26,466,979

22,223,690
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STATEMENT AS OF MARCH 31, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Description Code Date Acquired Rate of Interest Maturity Date

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

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

61747C-70-7 .......

|MOHGAN STANLEY INSTITUTIONAL L MSILF GOVERNMENT-INST ..................

............................. 20,000,000

8309999999

. Subtotal - All Other Money Market Mutual Funds

20,000,000

20,000,000
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