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STATEMENT AS OF SEPTEMBER 30, 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 1,226,733,316 [.ococvericccine [V 1,226,733,316 |........... 1,256,713,416
2. Stocks:
2.1 Preferred STOCKS .......covovveiiicieececeieeeeeeeeietetetee et [eeesee s 3,747,467 [ [V O, 3,747,461 | 4,733,680
2.2 COMMON SEOCKS ...vuvetieeieeisiaetceeecsee ettt eneens [eeeesesecseneceees 2,145,197 | (U 2,145,197 | 2,373,624
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oo 110,416,828 |.....cooeceeveirccicine [V 110,416,828 |............... 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 ($ ... 24,620,655 ), cash equivalents
[ J 9,000,000 ) and short-term
investments (§ ..o 44,002,726 ) oo [ 77,623,381 [ 0 o 77,623,381 [.ovcecrnee 48,376,513
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [oroeerernenee 64,014,915 ..o 71,853 | 63,943,063 |...ccocvvnne 64,778,206
7. Derivatives ............... .. 1,024,076 |.. .. 1,024,076 |.. ..1,107,873
8. Other iNVESIEA @SSELS ......ouovurureeeeieieicieieieee ettt snsnsees [eoeesesesisecaenns 4,128,792 |0 [ 4,128,792 |oeieeee 5,542,301
9. ReCEIVADIES fOr SECUMEIES .......vuvuiviaciiecieicieice e [roreeeinseeineieneas 905,000 |....cvoveveeereeririirreenns 0 foocriiiii 905,000 |....c.ccvvrnnne 1,519,307
10. Securities lending reinvested collateral assets . 37,995,692 |.. 37,995,692 |.. 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 1,528,734,659 1,528,662,806 |............ 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 .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 12,495,923 | 76,718 | 12,419,205 |...ccooveeneeee 11,426,861
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. (7,020,589).....ccovvviennn. 117,802 |....oovcvnnee (7,138,391) ..o (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 5,070,636 |.cooveereereeeeeeee (01 PO 5,070,636 |....ccovevvennnn 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 ... |....ccccceeveenne 2,502,193 | [V O, 2,502,193 | 0
18.2 Net deferred tax asset ..
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvcveveveveeeeeeeeieieieieeeeeeenes [reeeeeeeeenenesenees 161,458 | [V 161,458 |..cocveeiie 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 ..............ccccevevevreeeiees oererereniririseenens 22,959 oo 22,959 oo [0 0
24. Healthcare ($ oooooererveneeeeeeenes 0 ) and other amounts receivable ...... |-.cococoeerrnenee 74,939 | 74,939 | (1 0
25. Aggregate write-ins for other than invested assets ............cccoceeeiirerieieeenenes [ 617,674 | 14,944 |, 602,730 |oeviiiiinen 421,155
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 1,628,581,395 |......cccee. 44,964,514 |........... 1,583,616,880 |............ 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 41,770,774 | (U 441,770,774 | 450,414,711
28. Total (Lines 26 and 27) 2,070,352, 169 44,964,514 2,025,387,654 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 aSSEtS ......occooooioiiieieieieieececee e [ 617,674 [ovoveeeeeeern 14,944 oo, 602,730
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) 617,674 14,944 602,730 421,155




STATEMENT AS OF SEPTEMBER 30, 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 $ ................ 942,831,825 less$ oorrrrceieinreeeen 0 included in Line 6.3
(including $ oo 1,050,336  MOGCO RESEIVE) .....ouvuivieviiiiiceeiete ittt bttt sn st ss s s [eescseeenenenn 942,831,825 |...coconenve. 958,687,702
2. Aggregate reserve for accident and health contracts (including $ 0 Modco Reserve) .. 26,731,889 |.. . 26,818,389
3. Liability for deposit-type contracts (including $ ceverneeen 0 MOACO RESEIVE)......cvove e .. 47,858,307 |. .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 12,021,372 14,529,988
4.2 ACCHAENE ANA NBAIN .......cvet ettt 32,208,247 27,985,552
5. Policyholders’ dividends/refunds to members $ ..31,092 and coupons $
EETaTe IV T Y= T1c OO NORSERERURROURTRNt 31,002 | 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 126,167 |.oooveeeeeee 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

6,210,868 |........cccoue. 2,702,148

9.4 Interest Maintenance Reserve 5,054,920 |...cccvevnenns 6,618,194
10. Commissions to agents due or accrued-life and annuity contracts $
[ 882,944 and deposit-type contract funds $  .oeeeeennceneeeeee 0 e e 918,580 |..ooveveereeen 890,170
11.  Commissions and expense allowances payable on reinSUranCe asSUMEA .........cceiiuieiiiiiiieiieriiesee sttt seeseesreesree s [eeee e [0 0
12, General EXPENSES AUE OF BCCIUB ...........ccviveueiueuiiteteetesieteseeteteseteseetessesessssesessesessese st esessesessesensasessssesessesessesesseseasesensasensssensssens [ressesensenensenenans 651,408 |...cooveveeres 695,745
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @lIOWANCES) ............ovoveueueueuieiririeieieieee et seses e [ereeeeeeeeeieeeas (121, 718) [ (140,462)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME tAXES ..........ceeueueriiririeieieieeeeeeee e foeseseeeeeeee e 409,783 |.cooiiine 1,623,230
15.1 Current federal and foreign income taxes, including $ ...4,344 408

15.2 Net deferred tax i@ability ...........ccooiiiiiii e SRR U TP TUTORPUORPUOPPTPON RUUEURRPERRERRERRRRREY | ) RO 0
16.  UNEarned iNVESIMENT INCOME ...........oueuiueiieieieeieieticeseeet ettt sttt se st s sse st et s ssss et es s s snseses et sssssassesessssssnsnsesas [eeesssscsesnsnnnnas 1,042,099 | 1,039,177
17.  Amounts withheld or retained by reporting entity as agent or trustee . 37,101 |.. ... 11,991
18.  Amounts held for agents' account, including $ .. 132,955 agents' credit balances . 132,955 .. 103,550
19. Remittances and items not allocated .. 12,803,449 |.. . 13,276,999
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............cocuiiiiiiiiiiiii s [ O RN 0
21. Liability for benefits for employees and agents if not included @bOVe ..o e O RN 0
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:

24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt e a e e et e et e ea e e et e st e aseea s e em e e eaeees e e es e e st e s e enseenbeenseanseenseeneenneenseannen

24.02 Reinsurance in unauthorized and certified ($ 0 ) companies

24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........ccccoooeviiiiccns
24.04 Payable to parent, subsidiaries and affiliates ...........c.cccoceveniiiiiiiiinnns

24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans ..
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

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.ceuiiiiieecteeeeeeece ettt es e esess s sesssesesesessassssssssesesesesssnsnsnsnns [eoeneneneneeeens 91,990,892 | 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 . 7,687,419 6,590, 121
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 1,154,692 ,956 1,209,075,395
27.  From Separate ACCOUNLS SAEMENL ...........cceuiuiieiiiiitetetetceeeee ettt ettt e e et e s et sttt ess s es st st esesesessssas s st et esesesesesnssesssesesasesesesns feneseseseaeanas 441,770,774 |............... 450,414,711
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeete e eeaeae et eessaeeeeesee s e aesese s s s s sssesesassssassssssasssssnsssesssssnsssesssasnssassneanas] 1,596,463,730 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 (SUPIUS) w.......veeuceeeeieieececeeeeteteeecscaeeeeesesesasaeaetesesessasassesesesssassssesesasssssssssesassssssssssssassassssesesasnssssassesasasananas |eesssssssesesanns 70,810,940
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) .............. 426,168,198 402,551,475
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 428,923,924 405,307,201
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 2,025,387,654 2,064,797,307
DETAILS OF WRITE-INS
2501, UNCIAIMEA PIOPEITY oottt s et s et e s ese s s esesesesenesennsnens [eeneseseneneneeaes 5,365,249 |.cocvoveee 3,459,980
2502, Marginal Call COITATErAl .....ooiiiicieti bbbttt ntnes [eeeneseieaenennae 1,081,821 oo 1,091,821
2503.  Lifeline depoSits PAYADIE ..c.cciiiiiicccc ettt e st [eenerenenee s 1,037,138 | 1,099,192
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.ceueueriiririririeieieieieee st se e ss s [eeeeeeieeenenenenas 203,212 [ 939,128
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 7,687,419 6,590, 121
3101, Deferred gain ON FEINSUFANCE ......cciiiiiuiiiieieiii ettt ettt b ettt ettt e st esebenens [oetetstennaenas 126,476,094 |................ 138,747,937
3102, s SO TN

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 SEPTEMBER 30, 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 .............ccccceoeveveeer oo 107,945,551 |.coeeeee. 101,551,204 |..ocoveeeeee 135,748,566
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 2,656,650 |.oooceceeeinne 2,295,652 | 2,669,479
3. Netinvestment INCOME ..o 53,755,487 |.. 49,104,488 |.. 66,442,850
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ....(419,461)/.. ....(143,352)|.. ....(207,860)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€s ...........cccocvvvvrveioriiiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 16,241,546 ..o 9,888,898 |.....c.o..... 11,912,302
7. Reserve adjustments on reiNSUranCe CEAEA ............cccovevviviveuererieieeeeeieieteteseese e seseses s s e (35,311,027) e (48,841,849)................ (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 7,822,474 ... 8,754,747 | 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 .. 1,155,360 1,691,445 1,977,947
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 153,846,581 124,301,234 170,520,840
10, DEAtH DENETILS ... ..o e e ee e 50,122,130
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccoovvvevereueueesereerens freeseeeeeeeeeeneeeenes 6,891 |..
12, ANNUILY DENETIES ..viviiiiiiitcictcececee ettt ettt es ettt s st esesess st es s sebesesesn s sseseses e eenieaenene 4,700,203
13. Disability benefits and benefits under accident and health CONtracts ...............ccceeueeeveeeiiievereueeeeeeens oo 52,595,078
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeiieiiiiiniiinnenien e 0. ..
15.  Surrender benefits and withdrawals for life contracts ..................... 22,038,091 |.. 28,802,759 |.. 35,771,816
16.  GrOUD CONVEISIONS ......eiiiiiieutieuteeuteasteauteasteaaeesseessee st asseaaseesseeseeeaeees e e s e e s e e s e enseenseanseaneeeneeeneenneenseenseena|esasseesiae st e saeesaessaeenes 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceevevevivererereeeeeeeeeeeee e 893,141 [ (1,853,297) |- ceceeeeeecene 397,383
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueuiieiieieeereeceeeeeeee e oo 2,789,618 |...covie 2,880,206 |.................. 3,586,586
19. Increase in aggregate reserves for life and accident and health contracts (15,441,110) (7,298,880) (13,737,374)
20.  Totals (LINES 10 10 1) .uuiiiiiurieeeieeeicieieeeteeeeesesseeeseeseseseseeeesseseseeesesssesesesesesssssesesesessssesssesesesnsnnsnss ornnansssssnnns 117,704,042 |................ 126,809,807 |......coenv.e. 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 5,967,198 |....ccovinnne 6,482,346 |.....ccooenv.c.... 8,879,512
22. Commissions and expense allowances on reinSUrance assUMEd ..........c.cieeieereereenieenieeneesieeseeseens foore s 0. ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 12,360,523 |.coooeecinne 21,567,424 |............... 28,879,246
24. Insurance taxes, licenses and fees, excluding federal iNcome taxes ..............cccceeveeeeeevevevereeeceeeeee o 4,448,216 | 4,593,393 | 6,073,435
25. Increase in loading on deferred and uncollected premiums ........... (157,222) (157,229)
26. Net transfers to or (from) Separate Accounts net of reinsurance 55,192,870) 66,273,701)
27. Aggregate write-ins for deductions .... 310,043 205,404
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 102,470,323 104,412,922 139,007,739
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 51,376,258 |................ 19,888,313 | 31,513,101
30. Dividends to policyholders and refunds to members 848,367 883,495 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 50,527,891 |.cooorene 19,004,818 |................ 30,333,482
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 6,879,951 5,480,330 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 43,647,940 | 13,524,488 |................ 24,157,275
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of § oo 35,621 (excluding taxes of $  .oeeeeereercenene (527,056)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (1,114,342) 3,224,543 950,013
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 42 533,598 16,749,031 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 42,533,598 |....coooine 16,749,031 | 25,107,288
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .(362,425) ... (1,408,932)|.. 1,313,749 |. ....(383,665)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeveveveveueeeceeeeeieieeeeeeeeeeseee s e ....(239,856)/.. ....(101,816)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas . ... (3,560,172)]|.. ... (1,742,614)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e (3,350,461)...ccccceennnee 1,938,280 |.. ... (3,051,393)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ...........c.eueveeeevevererereeeeea oo ..6,678,711 |. ..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 FEINSUTANCE .............c.ceueueeeieeeieeeeeeeieeeeeeie e e (12,271,844) ... (5,411,454)|....ccce (6,132,706)
52, DiVIdENdS t0 SIOCKNOIAETS ......uviiiieeecietririsieeieeetei sttt ese et seseeseeeaesseseseseeeae s s e nseaesesesseansese s es|ossenssscieeseseessiciceseennan (V1 (32,250,000) [....cvveenne (43,000,000)
53. Aggregate write-ins for gains and losses in surplus 0 (2,860,531) (2,860,531)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 23,616,723 (19,527,949) (27,730,004)
55. Capital and surplus, as of statement date (Lines 36 + 54) 428,923,924 413,509,257 405,307,201
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 953,258 |.ooeeeiee 1,191,788 | 1,539,150
08.302. MiSCEIIANBOUS TNCOME .......ovieeeeeeeeeeeee ettt e e a e e e s ea e s eseneeseneeteaseeeaneseansens fereeeneeeeaeeeennnens 202,103 [ 499 658 ..o 438,797
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
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) 1,155,360 1,691,445 1,977,947
2701. Miscel laneous expense ... . 289,671 |. . 183,454
2702. Resinsurance expense ...20,372 |.. ...21,951
2703, ettt e e e e eaneeeas et e s e e o e e e
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge ............cccueeeieveveieiereeceieeeeeeeeee e [0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 26,264 310,043 205,404
5301. Prior period adjusIments ........oooiiiiieeeccec ettt et (1 (2,860,531 (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 (2,860,531) (2,860,531)




STATEMENT AS OF SEPTEMBER 30, 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 ...........cuiieiiieiieiicieee ettt [oressinessnees 110,839,419 |............... 110,718,000 |........ceccee. 143,976,463
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 52,444,343 |................. 48,116,957 |.ovvcrrnee 65,876,916
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 13,112,700 14,490,810 14,923,259
4. TOtal (LINES 110 3) oottt 176,396,462 173,325,767 224,776,637
5. Benefit and 10SS related PAYMENTS ............c.cueviuiiiiiiieicieteeeeeeee ettt bessssnnns [oevesesesnnnas 153,070,669 |................ 130,212,841 |..oooeeee. 196,383,884
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeceeeveecne (38,258,581)......cccncc. (55,404,126)|................ (66,481,337)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 23,830,774 |.ocoeeennee 32,334,995 | 41,325,984
8. Dividends paid t0 POIICYNOIAETS .........ocvovviiveretieieieeeeie ettt ettt s s s seseseaes [feeeneeesenee e e nees 827,308 | 881,894 |..cocoi 1,167,644
9. Federal and foreign income taxes paid (recovered) netof $ ..................... 144 443 tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 13,330,381 2,733,922 3,985,145
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 152,800,551 110,759,526 176,381,321
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 23,595,911 62,566,240 48,395,317
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 284,623,435
12,2 SHOCKS -...veeeeucueeeeeeeicacace et eeeeeseses et eeeee e esssesesee e eseseseees s e e sesesesee s e seseseseses s sesesesesesnsesesesesesannnnaeses |oeteuetrernririeaenas 600,000 |..
12.3 Mortgage loans ... 12,192,614 |..
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 ......viuuieiieiricict ettt nesees |oetennsinenennenenes 415,708 ..o 0 foeereeee 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMents ................cccceceeeee |oervereeeinnennnnnns (219) ] (1,012) e (1,403)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 22,755,974 15,395,350 5,040,353
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovvevevereeeeieeeeeieeeieteeesee s esesn s [oeveresennnas 320,587,511 |.ccoeen 329,724,343 ..o 421,701,637
13. Cost of investments acquired (long-term only):
LT = T TSRO URUSPUSPSPPR ROTIUROTRR 256,714,720 |...ooovveneene 332,710,873 |.....ccecvnvee 418,317,452
1312 SEOCKS ..ottt |oeinne e (U 999,279 |..icvrierieieae 999,279
13.3 MOMGAGE 08NS .......ocvvvieieieieiie ettt ettt s et et s e bt esesss s st esesesesessasessnanasane |oesseseseneneas 16,500,000 |[....cooveererrcecerererireenees [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.ceueuiuiieieieieeeteteececee ettt s s 0 9,835,373 18,991,237
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 273,214,720 343,545,525 438,307,969
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns (864,850) (1,607,380) (1,776,350)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 48,237,642 (12,213,802) (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 (4,949,245)|............... (5,422,236)|..cvveennene (5,247,029)
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (L 32,250,000 |.oveevieenee 43,000,000
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (37,637,440) (1,838,607) 24,112,368
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (42,586,685) (39,510,843) (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 29,246,868 |................ 10,841,595 [...covveee 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) 77,623,381 49,787,433 48,376,513

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




STATEMENT AS OF SEPTEMBER 30, 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 INSUFANGE .........c.cuvvieieitetiiiiiictete ittt et bt ss s st ss s s b s st b b sssnses b s ssssnna eeseieienenanas 119,056,731 oo 122,308,932 |...ccoenve. 158,672,937

3. Ordinary individual BNNUITIES ...........ceuiriiriiiririeieieieeene sttt besese e s s s s s see et 333,318 | 1,082,692 |..coovvvine 1,335,686

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

5. Group lifE INSUMANCE .........ooveveeeeeeeeeeee et s e st e s e aessassns s seseseseasasanssenenenee e e ene s 7,905,766 |.......oooee.. 5,139,256 |....ccoovnvee. 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 [ 67,816,393 |......ccc.co..c. 62,825,080 |....coccveneee 85,024,499

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

9. A& H = OtNET oot [ 1,477,072 |...co 1,684,166 |.........ccoec. 2,219,101
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) ......cvieiuiueieiiiiicecteieieeeeeie et es bbb sse bbb s ebenennae 196,589,280 |................ 193,040,126 |............... 253,980,494
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13. Subtotal (LINES 11 throUGN 12) .....ceiueueiiiiieiieieteieeeeeie e bbb ss bbbt 196,589,280 |................ 193,040,126 |............... 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) 196,589,280 193,040, 126 253,980,494

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 SEPTEMBER 30, 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 (“NYDEFS”).

The NYDFS 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 September 30, 2023, there were 89 such policies with total face
amount of $20,610,000 and reserves of $217,066.

Other than the permitted practice above, the Company did not have any prescribed or permitted practices as of
September 30, 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 $ 42,533,598 $ 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 $ 42,533,598 § 25,107,288
Surplus:
(5) RNY State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 428923924 § 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 $ 428923924 $ 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 is 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 September 30, 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
B. Accounting Changes
Effective 1/1/23, Actuarial Guideline ("AG") XLIV (Group Term Life Waiver of Premium Disabled Life Reserves)
was revised. The Guideline incorporates the new 2023 Group Term Life Waiver ("GTLW") Mortality and Recovery
Valuation Tables. Following Section VI of the revised AG XLIV, the Company applied the new 2023 GLTW
valuation tables and the company-specific experience margins to the Group Term Life Waiver of Premium claims
effective on and after 1/1/2023.

The Company also exercised the option in Section V of the revised AG XLIV, which allows disability claims effective
on or after 1/1/2009 and on or before 12/31/2022 to be valued under Section VI. The impact of this retroactive
adoption is an increase in surplus of $501,268 with the tax impact of the valuation basis change of ($95,263) reported
on the Summary of Operations, Line 49.



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

3. Business Combinations and Goodwill
None

4. Discontinued Operations
None

5. Investments
D. Loan-Backed Securities
(1) Prepayment assumptions for loan-backed and structured securities are obtained from third party services, broker
dealer survey values or internal estimates.

(2) 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
September 30, 2023 due to intent to sell or inability or lack of intent to hold to recovery.

(3) The Company did not have any OTTI’s that were recognized in accordance with structured securities subject to
SSAP No. 43R for reporting period July 1, 2023 to September 30, 2023.

(4) The following table shows all impaired securities at September 30, 2023 in the aggregate for which an OTTI 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 $ 975,978
12 Months or Longer ~ $ 61,097,610

N

b. The aggregate related fair value
of securities with unrealized losses:
1. Less than 12 Months $ 26,205,543
2. 12 Months or Longer ~ $ 298,339,445

(5) If the fair value of a loan-backed or structured security is 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 is, 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 OTTTI 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.

7.1



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

As part of the quarterly review, the Company identifies 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) a review of the historical performance of the collateral in the deal; (c) 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.

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 $ 37,995,692

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.
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10. Information Concerning Parent, Subsidiaries and Affiliates
D. Amounts Due To/From Related Parties
As of September 30, 2023, the Company had $44,013,298 outstanding receivable including principle and interest
from Voya Financial, Inc. and no outstanding payable. under reciprocal loan agreement between the Company and
Voya Financial, Inc.

11. Debt
B. FHLB (Federal Home Loan Bank) Agreements
None

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
September 30, 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 S — 8 — 3 1,475206 $ — 3 1,475,206
Common stock 815,950 — 1,329,246 — 2,145,196
Separate account assets 441,770,774 — — — 441,770,774

Total assets at fair value/NAV $ 442,586,724 § — § 2,804,452 $ — §  445391,176

b.  Liabilities at fair value
Deposit type contracts S — 3 33,123,129 $ — 3 — 3 33,123,129
Total liabilities at fair value $ — 3 33,123,129 $ — — 33,123,129
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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 July 1, 2023 to September 30, 2023:

Total gains
and Total gains Ending
Beginning Transfers (losses) and (losses) balance at
balance at Transfers out of included in included in September
Description July 1,2023 into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 30,2023
a. Assets
Preferred Stock $ 1,563,524 S — —  $ — $ (88318) § —  $ —  § —  $ —  $1,475,206
Common Stock 1,271,894 — — — 57,352 — — — — 1,329,246
Total Assets $ 2835418 S — $ — 3 — 3 30,966) § — 8 — 8 — — _$2.804.452
b.  Liabilities

Total Liabilities S — S — S — S — 3 — 3 — 8 — S — S — S —
There were no transfers into or out of Level 3 during the period of July 1, 2023 to September 30, 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 is 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 I - 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;

* Inputs other than quoted market prices that are observable; and

* 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 is 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 September 30, 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 $  1,059,360,592  $1,226,733,316 $ 26,590,751 $ 993,109,894 $ 39,659,947 § — 3 —
Preferred stock 3,378,451 3,747.461 — — 3,378,451 — —
Common stock 2,145,196 2,145,197 815,950 — 1,329,246 — —
Mortgage loans 100,651,700 110,416,828 — — 100,651,700 — —
Contract loans 63,943,063 63,943,063 — 63,943,063 — — —
Other invested assets 1,531,863 2,413,087 — 1,531,863 — — —
Cash equivalents and short-term
investments 53,002,645 53,002,726 9,000,000 44,000,000 2,645 — —
Derivatives
Foreign exchange contracts 1,714,451 1,024,076 — 1,714,451 — — —
Separate account assets 441,770,774 441,770,774 441,770,774 — — — —
Total Assets S 1,727498735  $ 1905196528 $ 478,177475  $1,104299271 $ 145021989 § — s —
Liabilities
Supplementary contracts and immediate
annuities $ 14429507 $ 14735178 $ — 3 — § 14429507 $ — 3 —
Deposit type contracts 33,123,129 33,123,129 — 33,123,129 — — —
Derivatives
Foreign exchange contracts 3,732 300 — 3,732 — — —

Total Liabilities $ 47,556,368  § 47,858,607 $ — $ 33,126,861 $ 14429507 $ — 8 —

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 September 30, 2023 that may have a material effect on
the Company’s financial statements. The Company evaluated events subsequent to September 30, 2023 through
November 10, 2023, the date the statutory financial statements were available to be issued.

Type II — Nonrecognized Subsequent Events

The Company is not aware of any events occurring subsequent to September 30, 2023 that may have a material effect on
the Company’s financial statements. The Company evaluated events subsequent to September 30, 2023 through
November 10, 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 September 30, 2023, $22,197,591 has been paid for
incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $6,501,150 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
$11,598,579 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.

B. Significant Changes in Methodologies and Assumptions
None
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26.

27.

28.

29.

30.

31.

32.

33

34.

35.

36.

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 SEPTEMBER 30, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as reqUIred Dy the MOGEI AGE? .........c.c.cvccecueieieeeeeceeae et ettt e et ees e ae et eeee s ae e s e s en e s eaetesesenssseaeses et ensnssaesesesassnssaesesesensssssesesasansnssaesasanen Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIEY ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING ENELY? «...ovveeecececeeee et ceceete e et s aeaetete s s sssaese s s s sssassese s sasssassese s s s ssasseees s s asssseses s s ssansese s s s sssnsesesas s sssseses s ssassnsnseses s ssssansesesamsnassnsesara Yes[ 1 No[X]
LT F= (=N el i =g Lo L USSP
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes [ X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
Creation and acquISItioN Of @NHHIES ..o bbbt
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......ooviiiiiiiiueierieiiit sttt sesenas Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceieiiiiiiiiiciciccee 0001163710
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3

Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NA[ ]
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 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. .............ccoovverreerrereseresennne., 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
10 OO T PP TRR 06/15/2021
By what department or departments?
LIS 0T PP PP
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.cvveecueeeeeeeeeeeeeete e eaeaeeet et s s saeeeseses s sassesesesesssssaeseses s s asseses s s asassesesessssssnsesesasesssnsesssansanansnsesasnans Yes[ 1 N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ............c.cccoiiiiiiiiiices Yes[ X] N[ 1 NA[ ]
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 PEAOGA? ............ccueueuevieceeeeeeeeeeeeeeeeeeeeeteseeeae et e s s s e e et e s s s asaesesesessssassesesessanaseesesennas Yes[ 1 No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............c.cceveiiiiiiiiiiiiccccceeeee Yes[ 1 No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts Or SECUNItIES fIMS? .........ooiiiiiiiiiiieiiisss et esens Yes [ X] No [ ]

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2
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
Voya Investments, LLC
Voya Retirement Advisors, LLC
Czech Asset Management L.P. .........

Scottsdale, AZ
Scottsdale, AZ
Windsor, CT
New York, NY
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9.2
9.21

9.3
9.31

10.1
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12.

13.
14.1
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14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

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? .............ccccooiiiiiiiiiie,

(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 @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas
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 OffiCEIrS? ..........ooiiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins
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 agreemMENtS.) ........ccoiiiiiiiiiiiii
If yes, give full and complete information relating thereto:

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes [ ]

No [ X ]

L0 T OO OO OO OO SO OPSTTE PP U P ORU P OOUPRROPRPPO
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: ...........ccccccoeeeenene .
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ...ttt h R e bbb bbbk e R e R £ bR h b e e bt b ekt b et bttt neae s $ .7,543,530 S$.. 6,482,317
Preferred Stock .... - JS 0
Common Stock ... $. .0
Short-Term Investments 5. ..44,000,000
Mortgage Loans on Real Estate $..
All Other 3.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... $..
Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ............cocouiiiiiiiiiii s $

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........ccoiiiiiiiiiiieieeeeee s

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccooeiiiiicicicn. Yes [ X ]

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. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiii e $

8.1

Yes [ X ]
No[ 1]

No [ ]
NAT ]

....38,000, 169
... 37,995,692
................. 37,995,692



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 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? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon .......c.ccocoooiooeeeeeeeeeeeeeee e One Wall Street, New York, NY 10286 .........cccoocoioeieeeeeeeeeeeeeee e

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccceeeenen. Yes[ 1 No[X]

If yes, give full information relating thereto:

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

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

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

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 @SSEtS?..........ccoviiriirrieeieeirrree e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.covvereceienennnseeeene Yes[ 1 No[X]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
108934 ..o Voya Investment Management LLC ........ccocoviiirinnnccnrreene MzJU01BGQ7J1KULQSBSY ........ SEC e DS
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes[ 1 No[X]
If no, list exceptions:
95984*AA8
NTBBB AAB ...ttt ettt ettt ettt e st e st eb et h et e s et ee e et et e s £t h et e et e es e e e b oA e et e e £ et oA £t e s £t eh e e e h e e b e e eh e et e R £ et e Rt h et h et b et e a et ettt ettt e

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 SECUNMEIES? ..........c.cceuruiiiiiieieieteteiee ettt ettt s e st e s et esese e se s s et eseseseseesesesesesenenene Yes [ X] No [ ]

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeieiiiine Yes[ 1 No[X]
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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 106,043,463

1.14 Total Mortgages in GO0 SANGING .......c.cvevveeeeeeeeeeeeeeceete et eeaeaetetesessaeae s et es s s e aeteses s s assssesessssassesesasssssessesasanssanssensananans $ 106,043,463
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 $ 4,373,366
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 $ 110,416,829
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 77.102 %
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 10.171 %
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 SEPTEMBER 30, 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




SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

States, Etc.

Life Contracts

Direct Business Only
4 5

Life Insurance
Premiums

Annuity
Considerations

Accident and
Health Insurance
Premiums,
Including Policy,
Membership

and Other Fees

6 7
Total
Other Columns Deposit-Type
Considerations 2 Through 5 Contracts

1. Alabama ... AL
2. Alaska ......cccooiiiii AK
3. Arizona..... . AZ
4. Arkansas .. .. AR
5. California .. CA
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC
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 . .. MN
25.  Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e MO
27, MONtana ........ccccoiiiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ .. NV
30. New Hampshire ... NH
31. New Jersey .....ccccooverriieiiiicccieceeeceeces NJ
32.  New Mexico . NM s K
33. New York ..... ...95,493,133 |.
34. North Carolina .. 1,475,114 |. , ..
35.  North Dakota . ...67,893 |..
36.  ONiO coveeeeee .. 1,323,355 |..
37. Oklahoma . ..156,703 |..
38. Oregon......... ..390,333 |..
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas ....... ..
45, Utah ..... .. 152,878 |.
46. Vermont . ..155,170 |..
47, VIrginia .ooeeeeeceeeeeeeeeeseeeseeesesesesesesesenees. VA o L foo 712,345 | 4,969 665,801 | O | 1,383,115
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 210, K .
58. Aggregate Other Aliens . OT ....514,541 |, ...2,400 |.
59.  SUBLOtAl ..o.oiiiiie e 126,130,016 333,318
90. Reporting entity contributions for employee benefits
PIANS. oo XXX oo (1 [0 (1 (O (1 0
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX [ 862,528 ..o [0 (1 [V FR 862,528 ..o 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period............eeveveeeveerieereenes forrens XXX [ (1 [0 (1 (O [V 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 385,798 |. ..385,798 |..
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oceeoeeiiiiininis 0 Jeeeeeirrreeeieee 0 o 0 s O e 0.
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX . 127,378,342 |. 196,917,378 |..
96.  Plus Reinsurance ASSUMEd.........ccccoeeeeeenennaenns [oeees XKoo e 0 Jevreineereienene 0 e 0 i 0 [ 0.
97  Totals (All Business).... . 127,378,342 |. . ..69,205, oo 196,917,378 ..
98. Less Reinsurance Ceded...........ccevvrvevreererereneensfoveeees XXXeooos | 87,042,184 |..............337,005 |........... 1,355,688 |..ooevvieiieinnn 0 o 88,734,876
99. Totals (All Business) less Reinsurance Ceded XXX 40,336, 158 67,850,029 0 108, 182,501
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .........
58002. DOM Dominican Republic .
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE ....veveviniieniieiiriei et XXX [ (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 514,541 2,400 0 0 516,941 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniiieeiiieicieeieseieseesesee e XXX [ (U TN [V R (U TN (O (1 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
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Insurer/Non-
Entity Name insurer FEIN NAIC State
Voya Financial, Inc. 52-1222820 DE
Benefitfocus, Inc. 46-2346314 DE
Benefitfocus.com, Inc. 57-1099948 sC
BenefitStore, LLC 27-3519176 sC
Tango Health, Inc. 26-2060323 DE
Pen-Cal Administrators, Inc. 94-2695108 CA
Security Life Assignment Corporation 84-1437826 co
Voya Holdings Inc. 02-0488491 cT
Voya Custom Investments LLC 27-2278894 DE
Voya Benefits Company, LLC 83-0965809 DE
Benefit Strategies, LLC 26-0003294 NH
ReliaStar Life Insurance Company Insurer 41-0451140 67105 MN
Voya Special Investments, Inc. 85-1775946 DE
Pomona Capital VII, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment II, L.P. DE
Pomona Voya (US) Holdings IV, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
ReliaStar Life Insurance Company of New York Insurer 53-0242530 61360 NY
The Voya Proprietary Alpha Fund, LLC 20-8811107 DE
RiverRoch LLC 84-3548142 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Voya Financial Advisors, Inc. 41-0945505 MN
Voya Institutional Trust Company 46-5416028 cT
Voya Insurance Solutions, LLC 06-1465377 cT
Voya Investment Management LLC 58-2361003 DE
Voya Capital, LLC 86-1020892 DE
Voya Funds Services, LLC 86-1020893 DE
Voya Investments Distributor, LLC 03-0485744 DE
Voya Investments, LLC 03-0402099 AZ
Voya Investment Management Alternative Assets LLC 13-4038444 DE
Voya Alternative Asset Management Ireland Limited IRL
Voya Alternative Asset Management LLC 13-3863170 DE
Czech Asset Management, L.P. 45-3236373 DE
Czech GP, LLC 45-3559304 DE
SJC Direct Lending Fund Ill, GP, L.P. 37-1824603 DE
SJC Direct Lending Revolver Fund Ill GP, L.P. 86-2546922 DE
SJC Direct Lending Fund IV GP, L.P. 36-4822589 DE
SJC Capital Finance Fund Ill GP, LLC 84-4300363 DE
SJC Capitaal Finance Fund IV GP, LLC 82-1609649 DE
Voya MSR Opportunities GP LLC 87-1891874 DE
VAAM GP LLC 87-2198755 DE
Voya Renewable Energy Infrastructure Debt GP | LP 87-1885741 DE
The Voya Proprietary Alpha Fund, LLC 20-8811107 DE
Voya Multi-Strategy Opportunity Fund LLC DE
Voya CML GP LLC DE
Voya Pomona Holdings LLC 13-4152011 DE
Pomona G.P. Holdings LLC 13-4150600 DE
Opportunity Investor P Associates, L.P. DE
Opportunity Investor P, L.P. DE
Opportunity Investor P Secondary Associates, LLC DE
Opportunity Investor P Associates, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Associates V, LP 13-4197230 DE
Pomona Associates VI, LP 20-1779011 DE
Pomona Associates VI, L.P. 26-1701070 DE
Pomona Capital VII, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Energy Partners, L.P. DE
Pomona Associates VIII, L.P. 37-1698452 DE
Pomona Investors IV, L.P. 59-3794146 DE
Pomona Investors V L.P. 26-1939518 DE
Pomona Primary Associates IV LLC 59-3794146 DE
Pomona Investors IV, L.P. 59-3794146 DE
Pomona Primary Associates V LLC 26-1939443 DE
Pomona Investors V L.P. 26-1939518 DE
Pomona Secondary Associates V LLC 13-4196882 DE
Pomona Associates V, LP 13-4197230 DE
Pomona Secondary Associates VI LLC 20-1779002 DE
Pomona Associates VI, LP 20-1779011 DE
Pomona Secondary Associates VII LLC 26-1668484 DE
Pomona Associates VI, L.P. 26-1701070 DE
Parent/Subsidiary listing is not repeated
Pomona Secondary Associates VI, LLC 46-0666750 DE
Pomona Associates VI, L.P. 37-1698452 DE
Pomona Voya (US) Holdings Associates Il LLC 36-4577583 DE
Pomona Voya (US) Holdings Associates I, L.P. 37-1513803 DE
Pomona Voya (US) Holdings Co- Investment Associates II, L.P. DE
Pomona Voya (US) Holdings Co-Investment II, L.P. DE
Pomona Voya (US) Holdings Co-Investment Associates L.P. DE
Pomona Voya (US) Holdings Associates I, L.P. 37-1513803 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates Ill LLC 16-1771993 DE
Pomona Voya (US) Holdings Associates Ill LP DE
Pomona Voya (US) Holdings Associates Il LP DE
Pomona Voya (US) Holdings Associates IV LLC 26-1705350 DE
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Pomona Voya (US) Holdings IV, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates LLC 20-0554145 DE
Pomona Voya (US) Holdings Associates, L.P. 20-0585365 DE
Pomona Voya (US) Holdings Associates V, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

Insurer/Non-
Entity Name PART 1 - ORGANIZATIONAL CHART insurer FEIN NAIC State
Pomona Voya (US) Holdings Associates V, LLC DE
Pomona Voya (US) Holdings Associates V, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates, L.P. 20-0585365 DE
Pomona Voya (US) Holdings Co- Investment Associates Il, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment Associates L.P. DE
Pomona Voya Asia Pacific Associates, L.P. DE
Voya Pomona Asia Pacific G.P. Limited CYM
Voya Pomona Asia Pacific Private Equity Co-Invest | L.P. DE
Pomona Voya Asia Pacific Associates, LLC DE
Pomona Voya Asia Pacific Associates, L.P. DE
Parent/Subsidiary listing is not repeated
Voya Enhanced Middle Market Credit GP | LP DE
Voya Enhanced Middle Market Credit Fund | LP DE
Voya Enhanced Middle Market Credit Fund | Originator LLC DE
Voya Enhanced Middle Market Credit Fund | (RNF) LP DE
Pomona Management LLC 13-4149700 DE
Pomona Capital Asia Limited HKG
Pomona Europe, Ltd. GBR
Pomona Europe Advisers Limited GBR
Voya Realty Group LLC 13-4003969 DE
Voya Investment Management Co. LLC 06-0888148 DE
Voya Investment Management (UK) Limited GBR
Voya Investment Trust Co. 06-1440627 cT
Voya Investment Management Services (UK) Limited GBR
Voya Retirement Insurance and Annuity Company Insurer 71-0294708 86509 CT
Voya Special Investments, Inc. 85-1775946 DE
RiverRoch LLC 84-3548142 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Pomona Capital VII, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment II, L.P. DE
Pomona Voya (US) Holdings IV, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
Voya Financial Partners, LLC 06-1375177 DE
Voya Pomona Asia Pacific Private Equity Co-Invest | L.P. DE
Voya Institutional Plan Services, LLC 04-3516284 DE
Voya Retirement Advisors, LLC 22-1862786 NJ
Voya Payroll Management, Inc. 52-2197204 DE
Voya Services Company 52-1317217 DE
Voya Global Services Private Limited IND
VF! India Holdings LLC 93-1766128 DE
Voya Special Investments, Inc. 85-1775946 DE
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STATEMENT AS OF SEPTEMBER 30, 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 ... 26-0003294 .. Benefit Strategies, LLC .. Voya Benefits Company, LLC ... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ..| 46-2346314 .. Benefitfocus, Inc. .. . |Voya Financial, Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL ..| 57-1099948 .. Benefitfocus.com, Inc. . | Benefitfocus, Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 27-3519176 .. BenefitStore, LLC Benefitfocus.com, Inc. .. Ownership .100.000 ...|Voya Financial, Inc.
Voya Investment Management Alternative
4832 ...|VOYA FINANCIAL ... 45-3236373 .. Czech Asset Mangaement, L.P. .... Assets LLC Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 45-3559304 .. Czech GP, LLC . . | Czech Asset Management, L.P. ... . | Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... RelliaStar Life Insurance Company .. . | Ownership ..16.000 ....|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Company Ownership ..33.000 ....|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ownership ..51.000 ....|Voya Financial, Inc.
Opportunity Investor P Secondary
. 4832 ...| VOYA FINANCIAL Opportunity Investor P Associates, L.P. ..... . |Associates, LLC ..... Management. . |Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... Opportunity Investor P Associates, L.P. ..... Pomona G.P. Holdings LLC .. Management.... . |Voya Financial, Inc.
Opportunity Investor P Secondary Associates,
4832 ... VOYA FINANCIAL ... | eveeeeien ] e LLC ettt LDE] s NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Voya Financial, Inc.
L4832 ...|VOYA FINANCIAL ©.evvvvvvvnnnnnnennninnniinenn | eeeeeeees vvvveens| ceveeeeiieeens Opportunity Investor P, L.P. ............. DE.....[..... NIA....... Opportunity Investor P Associates, L.P. .. |Management.... .}..0.000 .... |Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ..|94-2695108 .. Pen-Cal Administrators, Inc . |Voya Financial, Inc. ........ Ownership.. .100.000 ...|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL ... 13-4197230 .. Pomona Associates V, LP Pomona G.P. Holdings LLC Management.... . |Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 13-4197230 .. Pomona Associates V, LP Pomona Secondary Associates V LLC ........... Management.... . |Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL .| 20-1779011 .. Pomona Associates VI, LP . |Pomona G.P. Holdings LLC .. |Management. . |Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 20-1779011 .. Pomona Associates VI, LP ... Pomona Secondary Associates VI LLC .......... Management.... . |Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 26-1701070 .. Pomona Associates VII, L.P. .. DE.....[..... NIA....... Pomona G.P. Holdings LLC ...ccoovvvveeeeeeennns Management.... . |Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ..| 26-1701070 .. Pomona Associates VII, L.P. ...NIA....... | Pomona Secondary Associates VII LLC .. |Management. . |Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL ... 37-1698452 .. Pomona Associates VIII, L.P. .... DE.....[..... NIA....... Pomona G.P. Holdings LLC ...ccoovveeeeeeeeennns Management.... ..|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 37-1698452 .. Pomona Associates VIII, L.P. ....... DE.....|...... NIA....... Pomona Secondary Associates VIII, LLC ..... Management.... .. |Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 37-1698452 .. Pomona Associates VIII, L.P. . .| Third Party Shareholders .. Ownership.. ..|Voya Financial, Inc. .
4832 ... VOYA FINANCIAL ..o | eveeeeeen e eeveeeeieeeeens Pomona Capital Asia Limited Pomona Management LLC Ownership .|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ... Pomona Capital VII, L.P. ...... Company Management.... . |Voya Financial, ....No
. 4832 ...| VOYA FINANCIAL Pomona Capital VII, L.P. . |Pomona Associates VII, L.P. . . [Management. .| Voya Financial, ....No..
4832 ...|VOYA FINANCIAL Pomona Capital VII, L.P. .. |ReliaStar Life Insurance Company . . |Management. . |Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL Pomona Energy Partners US, L.P. . |Pomona Capital VII, L.P. ..... . [Management. .| Voya Financial, ....No..
4832 ...|VOYA FINANCIAL Pomona Engery Partners, L.P. .... . |Pomona Associates VII, L.P. . . [Management. . |Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL Pomona Europe Advisers Limited . . |Pomona Europe, Ltd. ... . [Management. .| Voya Financial, ....No..
4832 ...|VOYA FINANCIAL . Pomona Europe, Ltd. .......... .. |Pomona Management LLC Ownership.. .|Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL ..| 13-4150600 .. Pomona G.P. Holdings LLC .. | Voya Pomona Holdings LLC Management. .| Voya Financial, ....No..
4832 ...|VOYA FINANCIAL Pomona Investors IV, L.P. .. . |Pomona G.P. Holdings LLC .. . |Management. . |Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL Pomona Investors IV, L.P. .. |Pomona Primary Associates IV LLC . . | Management. .| Voya Financial, ....No..
4832 ...|VOYA FINANCIAL Pomona Investors V L.P. . |Pomona G.P. Holdings LLC ......... Management. . |Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL Pomona Investors V L.P. .. |Pomona Primary Associates V LLC Management. .| Voya Financial, ....No..
4832 ...|VOYA FINANCIAL Pomona Management LLC .... .. | Voya Pomona Holdings LLC ... Ownership.. .|Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL Pomona Primary Associates IV LLC .. .. |Pomona G.P. Holdings LLC Ownership.. .|Voya Financial, ....No..
4832 ...|VOYA FINANCIAL Pomona Primary Associates V LLC ... .. |Pomona G.P. Holdings LLC Ownership.. .|Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL . . Pomona Secondary Associates V LLC . |Pomona G.P. Holdings LLC Ownership.. .|Voya Financial, ....No..
4832 ...|VOYA FINANCIAL ... 20-1779002 .. Pomona Secondary Associates VI LLC .. Pomona G.P. Holdings LLC .. Ownership .|Voya Financial, ....No
. 4832 ...|VOYA FINANCIAL ... 26-1668484 .. Pomona Secondary Associates VII LLC ........... Pomona G.P. Holdings LLC .. Ownership .|Voya Financial, ....No
4832 ...|VOYA FINANCIAL ..| 46-0666750 .. Pomona Secondary Associates VIII, LLC ........ . |Pomona G.P. Holdings LLC Ownership.. .|Voya Financial, ... No..
. 4832 ...|VOYA FINANCIAL ... 36-4577583 .. Pomona Voya (US) Holdings Associates |l LLC Pomona G.P. Holdings LLC .. Ownership .| Voya Financial, ... No.
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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... J}... 0.000 .... |Voya Financial, Inc. ......cccoeeunnnnnnn 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. ........... CDE] e 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. ........... CDE.... ... NIA....... | SR OWNership..cooeeeeeeieiiiieieeeeeeeeeee | .. 0.100 .... |Voya Financial, Inc. .......ccccccunneee. LNOL e
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. 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 Assomates 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 ool . |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 LN, RE........ ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc. ......ccccoeeuuunnnnnn N0
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..| 84-3548142 .. RiverRoch LLC . | Company ... . | Ownership.. ..53.700 ....|Voya Financial, Inc. . ....No..
4832 ...|VOYA FINANCIAL 84-3548142 RiverRoch LLC .. |ReliaStar Life Insurance Company . . | Ownership.. 10.800 ....|Voya Financial, Inc. . ....N0..
. 4832 ...| VOYA FINANCIAL 84-3548142 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 |11 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. 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 v . |Voya Alternative Asset Management LL Ownership.. .|Voya Financial, Inc. . ....N0..
. 4832 ...| VOYA FINANCIAL ..|93-1766128 .. VFI India Holdings LLC . . |Voya Financial, Inc. . Ownership.. .|Voya Financial, Inc. . ....No..
4832 ...|VOYA FINANCIAL Voya Global Services Prlvate lel’(ed . |Voya Financial, Inc. Ownership.. ..|Voya Financial, Inc. . ....N0..
. 4832 ...|VOYA FINANCIAL ... Voya Global Services Private Limited . . VFI India Holdings LLC .. Ownership . |Voya Financial, Inc. ... N0
Voya Alternative Asset Management Ireland Voya Investment Management Alternative
L4832 ... | VOYA FINANCIAL ©.vvvvvvvvennnnnennnnnnniinnnn | eeeeeeees vvvveens| cvveeeeeiennes Limited .ovveeeeeieeiiiiiiiiii e LRLL NIA....... Assets LLC oooveeeeeeeiieiieieeee ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc. ......ccccoeeuunnnnnnn N0
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ... 13-3863170 .. Voya Alternative Asset Management LLC ........ DE.....[..... NIA....... Assets LLC Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ..| 83-0965809 .. . Voya Benefits Company, LLC . .| Voya Holdings Inc. Ownership.. ..}.100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 86-1020892 .. NYSE . . |Voya Capital, LLC Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... Voya CML GP LLC Voya Alternative Asset Management LLC ..... Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL Voya Custom Investments LLC . .. .NIA....... | Voya Holdings Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... Voya Enhanced Middle Market Credl’( GP 1 LP DE.....|eeeee NIA....... VAAM GP LLC Ounership .100.000 ...|Voya Financial, Inc.
Voya Enhanced Middle Market Credit Fund | LP Voya Enhanced Middle Market Credit GP | LP
4832 ... JVOYA FINANCIAL .eoeeiieiereeeireenreees [rrreenine ] s | e | e | e | e LDE] e NIA....... OWNEISNIP..eeeeeeerree e .100.000 ...|Voya Financial, Inc.
Voya Enhanced Middle Market Credit Fund |
4832 ... | VOYA FINANCIAL ...oooiriiiiieenieeeneee [ ereeiiee e (RNF) LP ... oo | DB e NIA....... Ounership .100.000 ...|Voya Financial, Inc.
Voya Enhance
4832 ...  VOYA FINANCIAL ..o | eeeeeeeee | e | s | e . |Originator LLC LDE] s NIA....... Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 41-0945505 .. 0000073520 .. [NYSE . . |Voya Financial Advisors, Inc. ... LN NIA....... Voya Holdings Inc. Ownership .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ... 06-1375177 .. 0000912650 .. [NYSE . . |Voya Financial Partners, LLC LDE ] NIA....... Company Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ..|52-1222820 .. NYSE . . |Voya Financial, Inc. . LUIP.......| Third Party Shareholders Ownership.. ..}.100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 86-1020893 .. . [NYSE . . | Voya Funds Services, LLC ... LDE ] NIA....... Voya Capital, LLC Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL 02-0488491 .. | .eoviiiiiiiiin | eeeeeeinniinieen | e Voya Holdings INC. .....eeveeeeeeeeeeeiiiiiiiiiinnnes L CTe] e UIP....... Voya Financial, Inc. ....ccccoeiiiiiiiiiiinn, Ownership .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ... 04-3516284 .. Voya Institutional Plan Services, LLC ........ |..DE..... Company Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 46-5416028 .. Voya Institutional Trust Company .. .| Voya Holdings Inc. Ownership.. ..}.100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 06-1465377 .. Voya Insurance Solutions, LLC Voya Holdings Inc. . Ownership .100.000 ...[Voya Financial, Inc.
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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 SEPTEMBER 30, 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 03
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 17 0 0 0 0 3
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 3

o
—

0 3
0 3

o
—

o
— T E—
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STATEMENT AS OF SEPTEMBER 30, 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, MisCellaneous [1aDiTiTIES ...ttt ettt enns oeteneneaeaetenenean 203,045 | 913,943
2505, DErivative PAYANIE ..ottt ettt a et et b et et et et eneeteneetere st eae et eresseteesetennas [oesereneses e et eaeenens 167 [ 25,185
2597.  Summary of remaining write-ins for Line 25 from overflow page 203,212 939,128

15




STATEMENT AS OF SEPTEMBER 30, 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

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........ccccoevririririreierereerineseseseeieees e 106,109,442 |............... 124,162,812
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 110,416,828 106,109,442
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 5,542,304 4,390,781
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13.  Statement value at end of current period (Line 11 minus Line 12) 4,128,795 5,542,304
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 1,263,820,725 |............ 1,246,002,552
2. Cost of bonds and stocks acquired 257,948,433 ...427 115,667
3. Accrual of discount 1,620,262 3,371,462
4. Unrealized valuation increase (decrease) (133,449) ... (1,137,851)
5. Total gain (loss) on disposals .. (2,444 .257)|...
6. Deduct consideration for bonds and stocks disposed of
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 1,232,625,953 1,263,820,725
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STATEMENT AS OF SEPTEMBER 30, 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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt b ettt en b s e 584,731,942 |...ooccuinene. 43,712,159 |..ccovvene 59,291,049 |......cccoeneee 3,420,717 |.oeeee 581,691,272 |....cco.c... 584,731,942 |............... 572,573,769 |...coccvenv. 567,922,591
2. NAIC 2 () ettt h bbb b bk e b e b e bt et b et bt bt b s bbbt nnese e aeenens [e s 633,100,104 .o 7,007,645 |.......cc.c...... 23,700,979 |.oooovicinee (8,602,887)|............... 650,660,548 |............... 633,100,104 |...cocveeeeee. 607,803,883 |..........c.... 637,689,147
3. NAIC 3 (8) coveieieieiiieie ettt ettt ettt ettt s sttt s et b bR st st s b b et s s ettt et besesenene et es s senesenens |eesnenen e 36,384,695 | [V 2,969,960 |.ocvririennee 3,620,560 |................ 40,157,585 |....cccoeeeee 36,384,695 |....cocennne 37,035,295 |.....ccccuenee 43,306,692
L 7Y (@2 - STV RPURRTTY R 8,665,319 |..ooociiine 249,461 .o 582,206 |.....ccveriirenne 685,100 |.......ccoevvvnene 7,639,428 |.....ccccoeenee 8,665,319 |....ccovirne 9,017,674 |...oocvvvnee 7,738,985
5. NAIC B () et b et b et e bt n s [e e s (U R 2,726 | [V O 302,695 .o [0 [V 305,421 [ 0
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 0 0 0 0 0 0 0 56,000
7. Total Bonds 1,262,882,060 50,971,991 86,544,194 (573,815) 1,280, 148,833 1,262,882,060 1,226,736,042 1,256,713,415
PREFERRED STOCK
8. INAIC 1 bbbttt et ettt e b s ans [see s 2,022,255 | [V 300,000 [-voeeeeeeceeerereenceeeeeenes [V 2,322,255 | 2,022,255 | 1,722,255 | 2,322,255
N 2[RRI HOSRR 2,113,524 ..o (L RSN [V (88,320) ..o 2,128,828 |....ccovveene 2,113,524 |.......ccocuene. 2,025,204 |....ccvvvirinee 2,411,425
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 [0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [V 106,800 |.....ovoveeececeeirericcieinns [0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 200 0 0 (198) 0 200 2 0
14, Total Preferred StOCK ..o 4,135,979 0 300,000 (88,518) 4,557,883 4,135,979 3,747,461 4,733,680
15. Total Bonds and Preferred Stock 1,267,018,039 50,971,991 86,844,194 (662,333) 1,284,706,716 1,267,018,039 1,230,483,503 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:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5$ oo 2,726 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 44,002,726 XXX 44,002,726 222,880 0
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..oiuiiiiiiieieeeeee ettt st sse e e e neeaeeneen [eeeesiae s s [0 0
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.ceoiuiiieieieeeeeecece ettt ettt ettt et s e s s s et et esese s sssseseseseanas [ereseneenes 1,097,663,416 |................ 529,340,232
3. ACCTUAN OF GISCOUNL ...ttt ettt ee s eseeeeee e eseseeeeeeseseseseseeeeeaeseseeeeee e e s eseeeeee e s e s eseeee 22 s eaeseeee s e s e sesesee e s e ansesesesesssanansees [esnssaciessesensacacseeannas [V 11,727
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciuiiieiereeeeeeceeietetet et eeeaeas ettt et eaeas s s s s et et et esese s s s st esesesessssssasssesesesessssassssseseseseanns [oesesssseseseseseneneeaeanesenas [V (425)
6. Deduct consideration received 0N ISPOSAIS ................c.eueveuiuiieieeeeeeieteteseeee e et eseteteseseseees st esesesesesssssesesssesesesesessasesssasasesesesens [reseeseseens 1,053,660,690 |................ 529,351,473
7. Deduct amortization OF PrEIMIUM .............c.cuiueuiuiiiee ettt tctet et ee et ettt es e s s et et et et et essse s ssssesesesesesess s et st esesesesessssasssssasesesesesnns [oesesesesesesessneneeaeanesenas [0 61
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 44,002,726 |..ooceeeeeeeeceeeeeee 0
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 44,002,726 0
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STATEMENT AS OF SEPTEMBER 30, 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) ........cciuiiiiuiuereieiseesetetesssssessssesesessssssesesesessssssssesesassssssssesesessssssssesesass  sbesssstsssesesssnenes 880,547
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..ottt s st s e et et et et et e st e s e e s b e st et et et et et e nenens Sabeabsassassasssresresreareareas 0
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cvvuiueuereiiiseseseieieessesesese s ssssssssese s ssssssesese s s s s ssesese s s sssseses e s s s ssses et s s s e ses et s ssssses e st ssssesesessnans | fetatsetetesnentaseees 220,778

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviviiiieieeteteiiiesetete et stes et s et st es st s et sesesesebe st se et ese b s s se e s e b eb s s ssese s e bbb s ses b e b s es s et et et s s snsnsebesasas beeetatsseetesasnenes (203,918)
Considerations received/(Paid) ON tEIMINALIONS .............ceeiiiiurieieieiieetetetet s esete sttt s ssssesese s s s s s esese st s s seses et s s s sss et et ssansnsesessssssnsnsesesssnns thebesessttssietanas (203,918)
AAMIOTEIZAION ...ttt a2 s e s e s e e s £ s h £ s S s £ s h A £ A e A A A A S A AR E LA E LA E A a bbbttt ne Sheteeb e 2,848
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbbttt n eareaae e 0
Total foreign exchange change in BOOK/AGJUSIE CAMYING VAIUE ..........c.cueueuiuiriiiiririsieteteteseest sttt tesese st sssesseae e tesasesesessssesesesesese e ssssasesesesesasenssssses tetsssssseseseeranen (80,397)
Book/Adjusted Carrying Value at End of Current Period (LINEs 1+2+3+4+5-6+T+849) .......cccccuiiuirireieiieieieieieiieeseseie et se s esesesesens ebessestsssiesanns 1,023,776
Deduct NONAAMIEEA @SSELS ..........ciiiii i b e b bbb e b e s E e s b e e b e e b e e b e e E e e h e e R e e E e R SRR R R e R R R e b e ae s AReeEeaEeaeeeae e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.viuiuiuiiiiieiieteisiieieseiete e eeseae st ss ettt st b b ss e st b s ssen et bbbt snsssebesesssanens ebeseensesseerana 1,023,776
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc..iiiiiieieeteeit ettt ettt ettt et et e e e e e seeeaee e st e es e e ese e st e seenseesaeans Saeesseeesseiseanaesaesaaesaaeas 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ........c.cocuiiiiiiiiiiiieieeee s s 0
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceiiiriiiiiiiis e 0
3.12 Section 1, COIUMN 15, PHIOT YEAN .......cvcveveeieeeeeeeieteteeeeeeeeeeeee e tesessasenes eeeeeesesssseseseseseenesesees [0 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ..........ccceviiiiiiiiis e 0
3.14 Section 1, Column 18, prior year (870,260)
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceiciiiiiiiiiies e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieeeeeeeeeeieteteseeeeeeeteveaeseseseesnes seeeeesesssseseseseneeaesesees [0 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date minus
3.24 Section 1, Column 19, prior year plUS ...........cccoveereeneeneenenie e
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieieieiieeieteteeceee ettt enssens eeeeeeaesessesesesesee e sesees 0 o (870,260) ...ooveeeee. (870,260)
T8 o) o) =TI (I Lo o g UL IR L= 07 ST TPRPTROTRO 0
Cumulative variation margin on terminated contracts during the YEar ............cc.c.oveueueueuiieieeeeeeeeiercses e (440,124)
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA ...t seaeasanas eeseseseseeasseseees (440,124)
4.23 SSAP NO. 108 AQJUSIMENLS ......covvvicvetceieieieeieietetetcsceee s vetessseas seteteseseeassesssseseseseneneas 0 e (440,124)
T8 o) o) =TI (IR Lo o o T UL IR U= 0 ST PROTROTRO 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PrIOI VAT ........citiiiiiii ittt ettt e et b e sbe e s bt e bt e bt ea et eae e eaeesheeehe e eb e e bt e a b e e m bt embeembesaeeaheeas Seseeeaaeeseesasesanesaeeaaeaaes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for terminatioNs IN PrOT YEAT .........oo.ei ittt ae b e e b e et e eae Seseeeaaesseesaaesanesaeesaeenes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt ettt ettt et e s et e st e e e e b e e sbeens Sheesseesaeesaeeaaesaeeae e 0
Deduct total NONAAMIEA @MOUNLS ... et e e e b e e e e E e e et e e e e e e e e e e E e e R e £ R e SR e £ R e £ R e e R e s e e e R oo R e e Ee e ee e e e e eeseeseeseeebesee s mmeeseeseeeenenneeeeeeannnens 0
Statement value at end of current period (LINE 6 MINUS LINE 7) .....couiiiiiiiiiiiie ettt h bbbt e et e et e she e she e she e eb e e bt e b e e m bt eabeeabeaaeesheens Sesseeaaeeseesasesanesaeeaneenes 0
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STATEMENT AS OF SEPTEMBER 30, 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
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STATEMENT AS OF SEPTEMBER 30, 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 ......iuiiitiiiieeieiee ettt eeee sttt ses et ees et es et es e ees s ee s ees e ees s ens e ees s ens e ns e ensesens et e s e b st s ensebenns fessebsastesantes 1,023,776
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooiiiiiiiiiiiiiiiciiiies e 0
TOtAl (LINE 1 PIUS LINE 2) ..ottt sttt s s e e s s s s s s e s et essanss s sssesesesessannensnsnsneneninss e 1,023,776
Part D, SECHON 1, COIUMN B .......iuiiiiiieeieieie ettt s e e 22 s s s s e e s s s e s s e s ses s s sesensesenne fesstbesntesantes 1,024,076
Part D, SECHON 1, COIUMN 7 .....oiuiuieeeeiieeeiceeeeee e esee et ees e eses s eeees e esesesesee s e s eseeeeee e e s eseeeeee s e seseseeee e s e seseseses s e ses et esesasansnsetans | febsssssesesssrsasarees (300)
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiii ittt sttt sttt et st sie e e e sbeesteeniesnnesnes e 0
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt ettt et et et et et et et et et et et et et e e e e e e e e s e seeeeeseen eanevearesreeaeanes 1,718,184
Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt ettt et et et et et et et et et et e e et et et e e et e e e e eeeeeeeeeeseseeeen etestessesseeseaseaseeseeseereans 0
TOtal (LINE 7 PIUS LINE 8) .ottt s et et et easas s sasesesesesssssnanenssssenesnnenensnees e 1,718,184
Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ettt s e s s s s s e e s s s e s s e s e s st e s esessesenne fessebesntesntes 1,718,184
Part D, SECHON 1, COIUMN M0 ....ouiuiuiueieiiiieieeeeeee i eeteeeeses e eseseeeeeeaesessseseseeaeaeseseeesee s eseseseeee e e sesesesee e eseseseeee s nsesesesesasmansntess | febitessasessesssasasasereananas 0
Total (Line 9 minus Lin€ 10 MINUS LINE T7) .eouiiiiiiiiiiiie ettt bbbt st sne e sie e e e sbeenee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..uuiiitieitieetieetiseeses et cse et es b es b es b es bt s e e s b2 b2 b st b £ b £ e e b £ e bbb bbbt ntens febseebesecsesecnees 184,064
Part B, SECHON 1, COIUMN 20 .......c.iuiuitiieieieetetieni ettt te et st te et s te bbbt ee bbb e £ et h e b b e e e et h b b e et te bbb et tiebebes | febatsssnsneetesssinneneetnas 0
Part D, SECHON 1, COIUMN 12 ...ttt s bbbttt b et eies febeteebesecsesecnnes 184,064
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieeee et snenenneneee s 0
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STATEMENT AS OF SEPTEMBER 30, 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)

9,000,000

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

S108




STATEMENT AS OF SEPTEMBER 30, 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



STATEMENT AS OF SEPTEMBER 30, 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
30245 L.t T L P PPPPT L NSOy UUPPRTTTUUUTY REPPPPTTTI 07/06/2023 ..oevvvens |ovvinnniiiiiiiiiiiiieeens 5.780 |uveniiiiiiiiiiiiiiiiiieees 16,500,000 [..oevvvnnniiiiiiii i 0 i 28,200,000
0599999. Mortgages in good standing - Commercial mortgages-all other 16,500,000 0 28,200,000
0899999. Total Mortgages in good standing 16,500,000 0 28,200,000
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

[AVE|

3399999 Totals 16,500,000 0 28,200,000

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | 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
20391 .. REYNOLDSBURG 10/03/2016 .....J...... 08/22/2023 ..... |.......... 7,805,946 .01, 0 Ol O 0 el O 7,687,269 |.......... 7,704,383 |..
0199999. Mortgages closed by repayment 7,805,946 0 0 7,687,269 7,704,383
28092 .. ESCONDIDO .. feeeeeeneneeeenen Checeiiiiis e s [00002202/20/2008 o | s [ 2,701,849 0. 0. ....28,651 |..
20223 .. ... | SAN FRANCISCO .. 06/17/2015 0 0. 138,458 |..
20488 .. ... [DANA POINT ... .. 11/01/2016 0 0. .79,614 |..
20551 .. . | SAN JOSE ... ...02/24/2017 0 0. 73,070 |..
20967 El Segundo ... 03/18/2020 ..o fevvvnnnnnnnn s | 5 590,863 0. 0. 41,218 |
28909 0= R FOUTPRN ¢ MOUPTURRPPPN ISP N 08/01/2013 0. 0. 142,749 |..
20700 .. . |Englewood . .. 05/07/2018 0 0. .32,903 |..
28861 BOCA RATON ... ...08/12/2013 0. 0. ....73,554 |..
29157 NORTH FORT MEYERS 07/01/2015 0. 0. ....56,985 |..
30245 .. ... |Meridian 0 0. 17,129 |..
20468 .. . |ROCKVILLE . 0 0. .39,246 |..
20227 KANSAS CITY ovveieeiiiiiiiiiiniiieeeeeeeeees v MOus | s [ 0671172015 Lo [ 3,991,100 0. 0. 207,001 |..
20533 HENDERSON 02/02/2017 .ovvsfevnnnnnnnnnn s | 5,525,567 0. 0. 311,066 |..
20680 .. . [Tigard ...02/27/2018 18,741,455 |. 0 0. .89,511 |..
RICHVOND 08/07/2015 ..oofeeeeiiieiies e i, 7,232,874 .01, 0. 112,217 ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
20319 i WAUKESHA ...ivvviiiiiiiinincciiinnees |oreiiececeennn L PR UUUUURS AT 01/11/2016 ..o foeneiniees s | 4,485,381 [.ovvvvnnniiiiinnnn O oo [ [\ [ [\ [ [V AN 43,369 [.iiiiiiiiennn O e O e
0299999. Mortgages with partial repayments 98,303,496 0 0 0 0 0 0 0 1,486,741
0599999 - Totals 106, 109, 442 0 0 0 0 0 0 7,687,269 9,191,124




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 3

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

03

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38379J-09-5 ......... | GOVERNMENT NATIONAL MORTGAGE SERIES 2015-35 CLASS GZ  4.000% 03/20/45 ...covveeeeeeemniieeeee | evvvniiiiiiinn fend 09/01/2023 ..... Interest Capitalization .
38380M-6D-8 .........| GOVERNMENT NATIONAL MORTGAGE SERIES 2019-50 CLASS Z  3.000% 12/16/60 .......ccevvnvvrvvrrnnnnes | eommnnnnennennn fensd 09/01/2023 ..... Interest Capitalization
38380M-YW-5 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2018-173 CLASS ZA  3.000% 07/16/60 ....ccevvuneeeeernnnes | vevvvvnnninnns Jeennd 09/01/2023 ..... Interest Capitalization
38381E-F2-9 ......... GOVERNMENT NATIONAL AGENCY SERIES 2022-039 CLASS LZ ~ 1.500% 01/16/64 ........evvvvvvvnnnvinnn | eovvvennieeens |l 09/01/2023 ..... Interest Capitalization
38381E-XG-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2022-27 CLASS Z  2.000% 03/16/64 ........eoveeveennnceeeaee | vevvvininnenns eennd 09/01/2023 ..... Interest Capitalization .. N
912810-RJ-9 ......... US TREASURY N/B  3.000% 11/15/44 ....coevvveniiiiiiiiiiiiiiiiineccccvii v eecvvnieeeeennn | eeeeeenniineees fonnid 07/21/2023 ..... BMO CAPITAL MARKETS ..843,086 |. .. 1,000,000 |...
912810-TS-7 ......... US TREASURY N B 3.875% 05/15/43 ......eeeeeeeeeeeeeeeiie e eeeene e e eeene e e e eenne e e eennneneeees | cevvvnnniinnnns Jeennid 08/16/2023 ..... Various ... .. 19,545,156 |. ....21,000,000 ...
912820-CX-7 ......... US TREASURY N/B  0.375% 09/15/24 ....evviiiiiiiiiiiiiiiiiincccccii i ecvnnieeees | eeeeeenniieeens fonnnd 08/16/2023 ..... CITADEL ... 474,336 |. 500,000 |...
91282C-DB-4 ......... US TREASURY N/B  0.625% 10/15/24 .....eeeeeieeeeeeee e eeeennee e eeennneeeeeens | vevvviniiinnnns [onnid 08/24/2023 ..... Various ... 2,129,541 [oooeeiiiiiieeiis 2,250,000 |...
912820-FA-4 ......... US TREASURY N B 3.000% 07/31/24 .... T T T 07/24/2023 ..... Various ... I 4,690,066 [.......ccevvnniiiinnns 4,800,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 27,724,945 29,592,760
31418E-P3-8 ......... |FNMA POOL MA4941  5.500% 03/01/53 .....iiiiiiuuenniiiiiiiiiiiiiiiiiiiieciisinsessresnnnseseresnnnnees | enseeeeeennnnes [oeeees 09/11/2023 ..... CITIGROUP GLOBAL MARKETS ....ieeeuuuiiiiuunnniisiisnnnirsirsssnssssssessnnssssrnssnsssssrnssnnssssrnsssnns oosressnnsessrnnsnnssrsrnnnnnnenses |ooressnsssssrnsnnnnnnes 6,946,718 [.....oovivinnniiiiinns 7,069,327
0909999999. Subtotal - Bonds - U.S. Special Revenues 6,946,718 7,069,327
09581#-AA-2 ......... BLUE OWL GP STAKES V ISSUER A 7.110% 08/22/43 ......eviiiviiiiiiiiiiiininiiiiiineeeccviinneeees | eeeeeennieeens fonnd 09/07/2023 ..... PRIVATE DIRECT
095818-AA-4 ......... BLUE OWL GP STAKES V ISSUER B 7.110% 08/22/43 ... 09/07/2023 ..... PRIVATE DIRECT
09951L-AC-7 ......... BOOZ ALLEN HAMILTON INC ~ 5.950% 08/04/33 08/01/2023 ..... BANK OF AMERICA ....
15135B-AT-8 ......... CENTENE CORP SERIES WI  4.625% 12/15/29 08/18/2023 .....
19828T-AA-4 . ..| COLUMBIA PIPELINES OPCO SERIES 144A  5.927% 08/15/30 08/02/2023 TD SECURITIES USA . B
20602D-AC-5 . .. | CONCENTRIX CORP  6.850% 08/02/33 .. 08/16/2023 HSBC SECURITIES USA INC. . ..250,000 |.
316773-DK-3 . .|FIFTH THIRD BANCORP  6.339% 07/27/29 .. 07/24/2023 RBC CAPITAL MARKETS .... ,000,000 |.

337158-AJ-8 ......... FIRST HORIZON BANK SERIES BKNT ~ 5.750% 05/01/30 ..
49326E-EN-9 ......... KEYCORP SERIES MTN  4.78%% 06/01/33
526786-AB-6 ......... LERADO INVESTMENTS LLC ~ 6.290% 03/31/36 ....

08/14/2023 ..... JP MORGAN SECURITIES LTD ....
08/03/2023 ..... JP MORGAN SECURITIES LTD .
07/24/2023 ..... PRIVATE DIRECT

.. 1,000,000 |...

76711%-AA-8 ......... RIO GRANDE LNG LLC ~ 6.670% 07/11/33 07/12/2023 ..... PRIVATE DIRECT

05685E-AE-0 . ..|BAIN CAPITAL CREDIT CLO LIMITE SERIES 2023-4A CLASS B 144A  7.923% 10/21/36 08/08/2023 MORGAN STANLEY & C0. INC. ..500,000 |.
05685E-AG-5 . ..|BAIN CAPITAL CREDIT CLO LIMITE SERIES 2023-4A CLASS C 144A  8.234% 10/21/36 08/08/2023 MORGAN STANLEY & CO. INC. 500,000 |.
06763F-AF-7 . ..|BABSON CLO LTD SERIES 2023-2A CLASS B2 144A  5.980% 07/20/36 09/30/2023 BANK OF AMERICA .

12575R-AB-6 . ..|CIFC FUNDING LTD SERIES 2023-1A CLASS B 144A  7.608% 10/15/37 . 09/14/2023 BANK OF AMERICA . X
12575R-AC-4 . ..| CIFC FUNDING LTD SERIES 2023-1A CLASS C 144A  8.008% 10/15/37 . 09/14/2023 BANK OF AMERICA . 500,000 |
168829-AA-7 . ..| CHILE ELECTRICITY LUX SERIES 144A  6.010% 01/20/33 .......... 08/14/2023 GOLDMAN SACHS & CO. .. 300,000 |
21987B-BG-2 . ..| CORPORACION NACIONAL DEL COBRE SERIES 144A  5.950% 01/08/34 . 09/05/2023 BNP PARIBAS SECURITIES CORP 250,000 |
225401-BG-2 . ..|UBS GROUP AG SERIES 144A  6.301% 09/22/34 .........ccceunnnnns 09/18/2023 UBS v 500,000 |.
67115T-AQ-0 . .| OAK HILL CREDIT PARTNERS SERIES 2022-12A CLASS CR 144A  8.048% 07/20/36 07/06/2023 CITIGROUP GLOBAL MARKETS . 250,000 |

67402C-All-6 . .. OAKTREE CLO LTD SERIES 2019-4A CLASS CR 144A  7.838% 10/20/32 .............

. 08/24/2023
87211L-AL-6 ......... TEACHERS INSURANCE AND ANN SERIES 2016-1A CLASS B1R 144A  7.338% 07/20/31

08/24/2023

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

250,000 |.
..500,000 |...

mMTMNNTT T T T oM T

(6390@-AD-8 NAMPAK LTD 13.500% 03/31/25 09/28/2023 Tax Free Exchange . .. 248,385 |...

N5828#-AB-6 . .| MODEC FINANCE BV~ 7.790% 07/15/30 ... 07/18/2023 PRIVATE DIRECT .. 500,000 |. .
00695%-AA-0 ........| AURIZON FINANCE PTY LTD  6.750% 07/26/30 . 07/26/2023 ... | PRIVATE DIRECT .. 500,000 |. 3
03092*-AG-0 ......... DALRYMPLE BAY FINANCE PTY LTD  7.160% 07/06/35 ....ceevvuueeieemnnnnaneernnnnaseeennnnnasaeennnnnns .. 07/06/2023 ..... PRIVATE DIRECT I ..500,000 |..eeveeiiiiiiiiiiiieieeeeeennn. 0 |2.B FE L
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 12,297,602 12,470,389

018820-AC-4 .... ALLIANZ SE SERIES 144A  6.350% 09/06/53 08/30/2023 ..... CITIGROUP GLOBAL MARKETS ....ereeeeeeemnneeeeeemnnieeeeeennnaeeeemnnnaeeeeennnneeeeennnnnaseeennnnnns |reeennnnaaeeeennnnnseeeennnnnaenees Joemnnnannmeemmnnnnnnees 3,000,000 [.eeeeeemennaeeeeens 3,000,000 |...

654579-AN-3 . .. [NIPPON LIFE INSURANCE SERIES 144A  6.250% 09/13/53 .... .. |D.. 09/06/2023 ..... JP MORGAN SECURITIES LTD .... P T 1,000,000 J..eevvnniiiiiinnnnnnnns 1,000,000 |...

1309999999. Subtotal - Bonds - Hybrid Securities 4,000,000 4,000,000

2509999997. Total - Bonds - Part 3 50,969,265 53,132,476 297,453 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 50,969,265 53,132,476 297,453 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX

5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 3

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

5

10
NAIC

CUsIP
Identification

Description

Foreign

4

Date
Acquired

Name of Vendor

Number of
Shares of
Stock

Actual Cost

XXX
0

Par Value
XXX
XXX

Paid for Accrued
Interest and
Dividends
XXX
0

Designation,
NAIC
Designation
Modifier
and
SVO
Admini-
strative
Symbol
XXX
XXX

XXX

0

XXX

5989999998. Total - Common Stocks - Part 5

0

XXX

5989999999. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

50,969,265

XXX

297,453

6009999999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36202F-HX-7 |GNMA |1 POOL 004746  4.500% 07/20/40 ........ [....... . 09/01/2023 . |Paydoun ......coooeeeiiiiins i e 3,058 [oeeeiieinns 3,08 |l 3,204 |.... ... (146) |. (148) |0 e, 3,058 |.. . 07/20/2040 . [1.A ........
..912810-TS-7 |US TREASURY N B 3.875% 05/15/43 [ I . 08/23/2023 . |Various ... ... 14,973,477 |...... 16,000,000 |....... 14,891,250 |.... .0 . .......14,891,876 |.. . 05/15/2043 . [1.A ........
..012828-66-0 |US TREASURY N B 2.375% 02/29/24 ............. [....... . 07/10/2023 . | BMO CAPITAL MARKETS ... |oeeeeeeeiiieeniinnns |oeees 1,471,699 |........ 1,500,000 |........ 1,459,022 |..evvvvviiiiinnnnn 0 [0 s 14,717 foiiinnnne [V R 14,717 foeiiiinnnne [V R 1,474,638 . 02/29/2024 . (1.A ........
BNP PARIBAS SECURITIES
..91282C-BV-2 |US TREASURY N/B  0.375% 04/15/24 ........oevve [oeeennn . 07/07/2023 . | CORP ...evvvvvvvvvvnnnniiinns Jooeeeeeeeieeeneeeens foeeeens 1,782,359 |........ 1,800,000 |........ 1,728,070 |.ooooeeeeeeeeins 0 [ [V R 17,448 ... [V R 17,448 ... [V R 1,745,518 |t 0 f...... (13,159) |....... (13,159) |..coeeeenns 4,91 |. 04/15/2024 . [1.A ........
..91282C-CG-4 |US TREASURY N/B  0.250% 06/15/24 .......cccoe [eeennn . 07/10/2023 . | CITADEL ..vvvvvvvvnnnnnnnnnn Joereeeeeieeeeeeeenns | 6,674,336 |........ 7,000,000 |........ 6,656,836 |.................. (V2 [V R 34,798 |l [V R 34,798 |l 0 fnns 6,601,634 [.............nn 0 f...... (17,298) |....... (17,298) [cvvvvvvnnnns 9,993 |. 06/15/2024 . |1.A ........
BNP PARIBAS SECURITIES
..91282C-CX-7 |US TREASURY N/B  0.375% 09/15/24 .........eevv [oeeennn . 09/11/2023 . | CORP ..vvvvvvvvvvnnnniniinins Joeeeeeeeeeeeeeeeeees |, 475,586 |.......... 500,000 |........... YL {1 0 eeeenn 1,638 [oooinnnnnnnne 0 feeeennn 1,638 [cnnnnnnnns 0 s 475,974 |oovvvinnnnnnnns [V (388) [ovvvvvnnnns [2:1:) ) 922 |. 09/15/2024 . |1.A ........
..91282C-DB-4 |US TREASURY N/B  0.625% 10/15/24 ........evvvn [oeennn . 09/11/2023 . |NATWEST MARKETS ....cccoe |oreriiiiiiiiniinins oo 2,138,203 |........ 2,250,000 |........ 2,129,541 |l 0 [ [V R [T O [V R [T O, [V R 2,138,652 |...eevvvvnnnnns [V (449) ...t (449) |.evvvevnnnns 5,763 |. 10/15/2024 . [1.A ........
BNP PARIBAS SECURITIES
..91282C-EK-3 |US TREASURY N/B  2.500% 04/30/24 ........ceeve [ereenn . 07/10/2023 . | CORP ..evvvvvvvvivnniiiiiins Jooeeeeeeieeiennieees oo, 488,691 |.......... 500,000 |........... 489,004 [...eevvniiinnnnne 0 [ [V R 2,174 |l [V R 2,174 |l [V R 41,178 | [V (2,487) |........ (2,487) |.eeeeeees 8,69 |. 04/30/2024 . [1.A ........
..91282C-EX-5 |US TREASURY N/B  3.000% 06/30/24 ............. [..ceeen . 07/10/2023 . | CITADEL ..ovvvvvvvnnnnnnnnns Joereeeeiinineeeeeees | 2,442,773 |........ 2,500,000 |........ 2,432,520 |.ooooiiiiiennns (V2 0 fnns 18,161 |t 0 fnns 18,161 |t 0 fnns 2,450,680 [.....cceeennnnn [ (7,907) |........ (7,907) [euvvvnnnnnnn 39,742 . 06/30/2024 . |1.A ........
MORGAN STANLEY & CO.
..91282C-FA-4 |US TREASURY N B 3.000% 07/31/24 ............. [....... . 0971172023 L] INC. oovveiiiiiiiiiiiiiiiies e e 4,699,500 |........ 4,800,000 |........ 4,690,066 |........eeeennn [ 0 ooeeennn 14,776 [ovvvnnnnnnnns 0 foeeennn 14,776 [ovvnnnnnnes 0 fooeeennn 4,704,842 |....oovvvneenns [ (5,342)|......... (5,342) [.uunnnnnn 88,826 |. 07/31/2024 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 35,099,682 36,853,058 34,954,749 3,204 0 113,303 0 113,303 0 35,068,050 0 31,632 31,632 339,839 XXX XXX
SAUDI INTERNATIONAL BOND SERIES 144A 4.875%| | ‘
..80413T-BD-0 | 07/18/33 ..oovvvviiiiiiiiiiiiiiiiiiiiiiieiiieeeeeees D..... . 07/18/2023 . | GOLDMAN SACHS & CO. ... oeeeeeeereiieiiinens |oveeeens 756,000 |.......... 750,000 |........... 741,150 |oooeeeeiiinnnnls [ [ PP 329 |oiviiiiiiines [ PP 329 |oiviiiiiiiens [ PP 741,479 . 07/18/2033 . [1.E FE .
0309999999. Subtotal - Bonds - All Other Governments 756,000 750,000 741,150 0 0 329 0 329 0 741,479 XXX
..3128UN-VU-6 |FHLMC POOL 1B3426  6.058% 05/01/37 ......ccc. [.eennn . 09/01/2023 . |Paydoun ......cooeeeeiiiiins foniiiiniiiis e 6,249 |...oooiennnn 6,249 |............. 6,294 |............. 6,388 |.....ooeeeens [V R QKD [V R QKD I [V 6,249 . 05/01/2037 .
..3128KA-LC-3 |FHLMC GOLD POOL A49323  6.000% 06/01/36 .... |....... . 09/01/2023 . | Paydoun ... ....346 .. . 06/01/2036 .
..3128l6-M6-2 |FHLMC GOLD POOL GO4581  6.500% 08/01/38 .... |....... . 09/01/2023 . | Paydoun ... .1,653 |.. . 08/01/2038 .
..312929-FS-6 |FHLMC GOLD POOL A82877  5.500% 11/01/38 .... |....... . 09/01/2023 . | Paydoun ... ....333 |.. . 11/01/2038 .
..31202K-2X-4 |FHLMC GOLD POOL C03490  4.500% 08/01/40 .... |....... . 09/01/2023 . | Paydoun ... .3,884 |.. . 08/01/2040 .
..312030-A-5 | FHLMC GOLD POOL A91541  5.000% 03/01/40 .... |....... . 09/01/2023 . | Paydoun ... L4790 |.. . 03/01/2040 .
..312941-K7-1 |FHLMC GOLD POOL A93018  5.000% 07/01/40 .. 09/01/2023 . |Paydown .79 . 07/01/2040 .
..312041-UN-5 |FHLMC GOLD POOL A93297  5.000% 08/01/40 .. 09/01/2023 . |Paydown .942 . 08/01/2040 .
..312041-20-3 |FHLMC GOLD POOL A93451  4.500% 08/01/40 .. 09/01/2023 . |Paydown .1,488 . 08/01/2040 .
..3132GJ-T4-1 |FHLMC GOLD POOL Q03571  4.500% 09/01/41 .. . |. 09/01/2023 . | Paydown . 4,682 . 09/01/2041 .
..31326J-WJ-4 |FHLMC GOLD POOL Q03649  4.500% 10/01/41 ... |.......]. 09/01/2023 . |Paydown 1,252 . 10/01/2041 .
..31326K-AU-0 | FHLMC GOLD POOL Q03919  4.000% 10/01/41 .... |....... . 09/01/2023 . | Paydoun ... ..23,519 |.. . 10/01/2041 .
..31326K-CK-0 | FHLMC GOLD POOL Q03974  4.000% 10/01/41 .... |....... . 09/01/2023 . | Paydoun ... .. 1,975 |.. . 10/01/2041 .
..31326K-FD-3 |FHLMC GOLD POOL Q04064  3.500% 10/01/41 .... |....... . 09/01/2023 . | Paydoun ... .. 11,94 |.. . 10/01/2041 . (1.
..31335A-KH-0 |FHLMC GOLD POOL G60296  3.500% 07/01/45 .... |....... . 09/01/2023 . | Paydoun ... . 07/01/2045 . [1.A ........
..31335A-KWi-7 | FHLMC GOLD POOL G60309  4.000% 09/01/45 .... |....... . 09/01/2023 . | Paydoun ... . 09/01/2045 . [1.A ........
FANNIEMAE GRANTOR TRUST SERIES 1998-T2 CLASS
.. 31350U-4M-4 | A6 5.984% 01/25/32 ...ovvvvvviiiiiiiiiiiiiiiiiins [ . 08/25/2023 . |Paydoun .........cooeeiiiins Jeniniiiinniis e A T O 26 | F LU F2 I PO, 0 Jeeeeennnn (L) T 0 s (L) T 0 v P A (VO 0 | [V 0 | 01/25/2032 . |1.A ........
FANNIEMAE STRIP SERIES 265 CLASS 2 9.000%
.. 31364H-d8-1 | 03/25/24 ...evvniiiiiiin [ . 09/25/2023 . |Paydown ........ooooeiiiiins foeeiiiiininiis e 26 [ L PO P2 P 0 | (VO 0 | (VO 0 e P PO (VO 0 | [V 2 . 03/25/2024 . [1.A ........
FHLMC MULTIFAMILY STRUCTURED P SERIES KLU3
..3137H0-H7-6 | CLASS X1~ 2.078% 01/25/31 ......oooeeeeeneinnins [ oenn . 09/01/2023 . | Paydoun ... . 01/25/2031 .
..3138AQ-CO-5 |FNMA POOL A19995  4.000% 09/01/41 . 09/01/2023 . |Paydown . 09/01/2041 .
..3138AT-PB-0 |FNMA POOL AJ2217 ~ 4.500% 09/01/41 . 09/01/2023 . |Paydown . 09/01/2041 . [1.A .
..3138ET-PS-9 |FNMA POOL AL8532  3.426% 06/01/45 . [ I . 09/01/2023 . | Paydoun ... . 06/01/2045 . [1.A ........
FANNIEMAE GRANTOR TRUST SERIES 2003-T2 CLASS
..31392J-AT-6 |A1 5.569% 03/25/33 .. [ . 09/25/2023 . | Paydoun ... . 03/25/2083 . [1.A ........
FANNIEMAE WHOLE LOAN SE
..31393C-7G-2 |AV2  5.714% 10/25/33 ....eevvvviiiiiiiiiiiiiiiiins [ . 09/25/2023 . |Paydown ......oooeeeeiiiiins fooeeiiiiniiens | 10 |, 10 [ [ P [ O, [ P | PP [ P | P [ 10 [, [ [ P [ 0 |. 10/25/2033 . |1.A ........
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..026874-0B-0

AMERICAN INTL GROUP  4.375% 01/15/55 ...

. 08/07/2023 .

SANTANDER US CAPITAL
MARKETS ...

........ 1,225,000

. 01/15/2085 .
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FANNIE MAE SERIES 2003-46 CLASS T 6.000%
..31393C-ZC-0 |06/25/33 oo [ . 09/01/2023 . |Paydoun .......ooeeeeiieiins foeviiiinnieins e 1,655 [oeennnnnne 1,685 |oeeeeeenens 1,973 o 1,964 [ooovveeinnnnnns 0 s (309) |+vvvvvrrnnnnns (U (309) |+vvvvvrrennnns 0 e 1,685 |ooooeeeeeninns (VO 0 | [V 67 |[. 06/25/2033 . |1.A ........
FANNIE MAE SERIES 2810 CLASS ME  5.500%
L 31306A-JY=2 | 06/15/34 ooeiiiii [ . 09/01/2023 . | Paydoun ... 1,744 ). . 06/15/2034 . [1.A ........
FANNIE MAE
. 31396X-LZ-5 |08/25/37 oovveiieiiiiieiiiii [ . 09/25/2023 . |Paydown ........oooeeiiiiins Jeniiiiiniins e 630 |....ooeeenns 630 |..ooeeiiis 649 |.ooiiiiinnnns 659 |.oeeiiiiinnns 0 e (2] O 0 s (2] S 0 v 630 [oevvririnnnns (VO 0 | [V 23 |. 08/25/2037 . [1.A ........
FREDDIE MAC SERIES 3349 CLASS MY  5.500%
L 313970-VU-5 | 07/15/37 i [ . 09/01/2023 . |Paydown .......cooeveeiiiins foeniiiinnienis e 2,468 |oeeeriinnns 2,468 |............. 2,69 |...ooeeenns 2,682 |l 0 s (214) |veeeiiiinnes (U R (214) |veveiiiennns 0 e 2,468 |....ooeeennnn (VO 0 | [V 89 . 07/15/2037 . |1.A ........
FANNIE MAE SERIES 2009-19 CLASS TD  5.000%
L 31397N-UG-8 | 08/25/36 ooeeeeeieeeieeiieieee [ . 09/01/2023 . |Paydoun .......ooeeeeiieiins foeviiiinnieins e 1,824 |oeeennnnnne 1,824 |............. 1,628 |ovveeennnns 1,628 [oeeeviiiiinns 0 e (3] R 0 s (3] R 0 e 1,824 ool (VO 0 | [V 52 |. 08/25/2036 . [1.A ........
FANNIE MAE SERIES 2011-10 CLASS ZC  5.000%
. 313970-PY-8 | 02/25/41 o [ . 09/01/2023 . |Paydoun .......oooveiieiiins Joeeiiiiiniiiens e H710 [ 4,710 |l 49,827 |l 49,902 [ovvviiiiinnns 0 fnns (8,192) |..ceeeeeeenn 0 s (8,192) |..ceeeeeeenns [ SRR 710 | (VO 0 | [V 1,022 |. 02/25/2041 . [1.A ........
FANNIE MAE SERIES 2010-46 CLASS QP  5.500%
L. 31398P-UU-1 | 06/25/40 .o [ . 09/01/2023 . |Paydown .......cooeveeiiiins Joeeiiiiiiiins e 164 |l 164 |oeeeeeiiiinnns 181 | V(T A 0 e (12) forvrnnnninnnnns 0 s (12) ferveninninnnnns 0 v JLC 3 (VO 0 | [V 6 |. 05/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-108 CLASS BC ~ 4.000%
.. 31398T-68-5 |09/25/40 ..cooeiiiiiiiiiiie [ . 09/01/2023 . | Paydown 0 0 . 09/25/2040 . (1.A ........
..31407K-T7-4 | FNMA POOL 833174  3.692% 09/01/35 .....cevvven [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 09/01/2035 . [1.A ........
..31410K-JK-1 | FNMA POOL 889566  6.000% 05/01/38 ..........e. [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 05/01/2038 . [1.A ........
..31414M-CR-5 |FNMA POOL 969980  5.500% 05/01/38 ......ccccc [orennn . 09/01/2023 . | Paydoun ... .0 . 0 . 05/01/2038 . [1.A ........
..31415C-KH-9 | FNMA POOL 982796  5.500% 05/01/38 ............ [.eeeenn . 09/01/2023 . | Paydoun ... .0 . .0 . . 05/01/2038 . [1.A ........
INTL FCSTONE FINANCIA
..31418E-HK-9 | FNMA POOL MA4733 ~ 4.500% 09/01/52 .......eeunn [eeeennn . 07/17/2023 . | INC . 1,821,910 1,812,856 |.... .0 . 0 . 09/01/2052 . [1.A ........
..31418E-HK-9 | FNMA POOL MA4733  4.500% 09/01/52 . 07/01/2023 . |Paydown 10,574 10,127 |. 0 0| . 09/01/2052 . (1.
..314185-4V-8 | FNMA POOL AD5335  5.000% 07/01/40 . 09/01/2023 . |Paydown .539 | 0 0| . 07/01/2040 . (1.
..31418U-BS-2 |FNMA POOL AD6348  5.500% 05/01/40 . 09/01/2023 . |Paydown .3,282 | 0 0| . 05/01/2040 . (1.
..31418V-3A-8 |FNMA POOL AD7992  4.500% 07/01/40 . . |- 09/01/2023 . | Paydown .861 |. 0 0| . 07/01/2040 . (1.
..31418V-UM-2 | FNMA POOL AD7787  5.500% 08/01/40 . . |- 09/01/2023 . | Paydown 0 0| . 08/01/2040 . (1.
..31418X-EK-0 | FNMA POOL AD9137  4.500% 08/01/40 ............ [....... . 09/01/2023 . | Paydoun ... . .0 . 0 . 08/01/2040 . (1.
..31419B-SY-2 |FNMA POOL AE1434  4.500% 08/01/40 ............ [....... . 09/01/2023 . | Paydoun ... . ....678 |.... . .0 . 0 . . 08/01/2040 . (1.
..31419C-R4-7 |FNMA POOL AE2306  5.000% 08/01/40 . oo | eeeenn. [ 09/01/2023 . | Paydown ... ... 683 .683 L 127 . ... (44)). .0 . .0 . ....683 |.. . 08/01/2040 . [1.
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,017,566 2,088,473 2,023,736 0 (12,200) 0 0 2,011,535 XXX
ASSET BACKED FUNDING CERTIFIC SERIES 2006-HE1
..00075W-AP-4 | CLASS A2B  5.544% 01/25/37 ...oovvvvvveennnennns [ eeennn . 09/25/2023 . |Paydoun .......oooeeeiiiiins foniiiniiiinns e 1,551 [ 1,851 |oveiiiiiiieees LI R 920 |oveeiiiiiiinns [ R [T . [ R (X1 [V 1,851 |oeeeenennins (VR [V R [0 25 |. 01/25/2087 . [1.A FM .
Redemption 100.0000
..00229%-AA-3 | AP TUNDRA HOLDINGS LLC ~ 4.750% 02/15/42 .... |....... . 08/15/2023 . | .evvvrriiiniiiinininiiiiiinins e | 17,344 | 17,344 |............ 17,34 |............ 17,414 | [ R (VA D] R [ R (VA D] R [ R 17,344 |l (VR [V R [V 897 |. 02/15/2042 . (2.A PL
MILLENNIUM ADVISORS LLC.
..00287Y-AR-0 |ABBVIE INC ~ 4.500% 05/14/35 .....ccouunnnnnnnn [ereenn VTR R V(174 S OORORRORRRRPOR R R 264,506 |........... 285,000 |........... 285,402 |........... 285,338 [.....evvennnnee [ R (15 S [V R (15 S [V R 285,322 [oueveeiinnnnnes 0 f...... (20,817) |....... (20,817) |evvveenens 10,652 |. 05/14/2035 . |2.A FE
ACE SECURITIES CORP SERIES 2006-NC1 CLASS M1
..004421-UU-5 |6.049% 12/25/35 ...ovvvnnniniiiiiis [ . 09/25/2023 . |Paydoun .......oooeeiiiiiins i e 3,427 |eveeeiiiens 3,427 | 1,281 [ 1,650 [oeeveveennnnnes [V R 1,778 o [V R 1,778 o [V 3,427 oo (VR [V R [0 74 |. 12/25/2035 . |1.A FM .
AEROSTAR AIRPORT HOLDINGS LLC ~ 5.750% Redenption 100.0000
..00802#-AA-4 | 03/22/35 ... [ . 09/22/2023 . | evvvriiiiiiiiiiiiiiiiiininnns e | 9,989 [eeiiiiinns 9,989 [uuunnnnne 9,989 [cuunnnnnne 9,989 [couininnnnne [V (VR [V (VO [V 9,989 |.oooeiiiinnns (VR [V R [V 574 |. 03/22/2035 . [2.A FE
Redemption 100.0000
..02377B-AB-2 | AMER AIRLN 15-2 B PTT  3.600% 09/22/27 ..... [....... . 09/22/2023 . | .evvviiiiiiiiiinininiiiniinnns s | 47,389 | 47,389 |o.eeeennnee 43,989 |............ 44,453 |...ooenennnne [V R 2,936 | [V R 2,936 |t [ R 47,389 [oooeeiiiinns (VR [V R [V 1,706 |. 09/22/2027 . |1.G FE .
Redemption 100.0000
..02378L-AA-1 | AMERICAN AIRLINES 2017-1  5.180% 08/15/23 . |....... . 08/15/2023 . | .evvvrriiiniiiinininiiiiiinins e | 88,333 |........... 88,333 [............ 88,333 |............ 88,333 | [V (VR [V (VO [ R 88,333 [.occeeiiinnnn (VR [V R [V 4,576 |. 08/15/2023 . |3.A PL
Redemption 100.0000
..02379K-AA-2 | AMER AIRLINE 21 1A EETC  2.875% 07/11/34 .. |....... L 07/11/2023 . | evvvvviiininiiniiiiiiiininnns e o 6,703 |............. 6,703 |............. 6,703 |............. 6,703 |.......oeeetl [V (VO [V (VO (V1 6,703 |...eevvernnnnns (VR [V R [V 96 . 07/11/2034 .|1.G FE .

2BFE ...
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JP MORGAN SECURITIES LTD
..03027X-BW-9 | AMERICAN TOWER CORP ~ 4.050% 03/15/32 ........ |..ev... L 07/12/2023 . | eeveeeeiiiieeeeeiiieeees i e 569,388 |[........... 625,000 |........... 522,431 |oeveeeens 523,946 |..eevvvrrinnnns 0 eeeeenn 4,392 [ 0 feeeennn 4,392 [ 0 s 528,338 [..vvvvrvrnnnnns (U 41,049 |......... 41,049 |............ 21,023 |. 03/15/2032 . |2.C FE ....
AMERIQUEST MORTGAGE SECURITIES SERIES 2004
..030728-VR-3 |R10 CLASS M1 6.484% 11/26/34 .......ooooeveies [oeennn . 09/25/2023 . |Paydoun ........oooeeiiiiins Joeniiiinniiies e 1,818 ...l 1,818 [oenennnns 1,781 o 1,773 o 0 e 45 [, [V TR 45 [, 0 e 1,818 [oeviiiiiiinis (VO 0 | [V 51 [ 11/25/2034 . |1.A FM ...
ARBYS FUNDING LLC SERIES 2020-1A CLASS A2
..038779-AB-0 | 144A  3.237% 07/30/50 ...oevvvvvvrvriiiiiiiininns [ eeeenn . 07/30/2023 . |Paydown ........coeeeeiiiins Joeniiiiiiiiniens e 1,250 [ooeennnnnnne 1,200 |oeeeeeennnns 1,260 [ooevveennnens 1,264 |oeeeviinnnnns 0 Jeeeeennnn (L) T 0 s (L) T 0 e 1,250 |oeeeeeeeenens (VN 0 | [V 30 . 07/30/2050 . |2.C FE ....
BANC OF AMERICA MERRILL LYNCH SERIES 2016-1SQ
..05523G-AL-5 |CLASS D 144A  3.727% 08/14/34 ... [ oo . 08/31/2023 . | 1350_600_CORPOALI ....... |oeeeeeeeeeeeeenieees |oeeeeeens 329,375 |........ 1,000,000 |........... 976,720 |........... 981,344 [....ovnnnnnnnn 0 eeeenn 2,126 |l 0 feeeennn 2,126 |l 0 e 983,471 |..ooeeiiinnnnn 0 f..... (654,096) |...... (654,006) |............ 27,448 |. 08/14/2034 . |3.A ........
BLP COMMERCIAL MORTGAGE TRUST SERIES 2023-IND CITIGROUP GLOBAL MARKETS
..055531-AC-1 [CLASS B 7.524% 03/15/40 ....ccvvvvvvvvvvnnnnnns | uunnnns L 09/12/2023 . | eeeeieiiiiieeeeeeeieeees i e 498,125 |.......... 500,000 |........... 498,749 [ovvvnnnnninnnnnns {1 0 fnns (3,047) |.eeeeeeeeens (U . (3,047) |eeeeeeeees 0 s 495,703 |.vvvvvvvinnnnns [ 2,422 |.......... 2,422 |oeeennnnne 19,872 |. 03/15/2040 . (1.D FE ....
UNION PACIFIC CORP SER A-1  3.930% 02/23/26 Redemption 100.0000
L 08577@-AP-5 [ .eeereeeiiiie s | s L 08/23/2023 . | .eeieieiiiiieeeeeeieiieeees i e 1,736 |oeeeeinns 1,736 |oeeeeenns 1,736 | 1,736 |oveeeiniinnns [V FUSURRRRR (VO 0 | (VN 0 e 1,736 [oveeininnnnns (VO 0 | [V 68 . 02/23/2026 . |1.D ........
UNION PACIFIC CORP SER A-2  3.930% 02/23/26 Redemption 100.0000
085778-A0-3 [ .evveeneeeieiie s | s L 08/23/2023 . | eeeeiieiiiiieeeeeeeiieeeees e e -2 VA O -1 VA F -1 VA PO -1 VA PO [V FUSURRRRR (VO 0 | (VN 0 e 817 [ovvrriiiinnnns (VO 0 | [V 32 |. 02/23/2026 . (1.D ........
BX TRUST SERIES 2021-LBA CLASS EV 144A
..05600B-BH-1 |7.447% 02/15/36 ..ooovveveeeeiiieeeeeis [ . 07/15/2023 . |Paydoun .......cooovviiiiins |oeneiiiiininens e 104,595 |........... 104,59 |........... 104,5% |........... 106,353 |..ooeeeeennns 0 s (788) [cevvvnnnnnnnnns (U (788) [cevvennnnnnnnns 0 s 104,59 [...ccooeennnnn (VO 0 | [V 4,209 |. 02/15/2036 . |1.A ........
BX TRUST SERIES 2022-LP2 CLASS D 144A
..05610H-AG-8 |7.293% 02/15/39 ... oo . 07/15/2023 . |Paydoun .......cooeveiiiiins Joeniiiiininienns e, 29,580 |............ 29,580 [.ennnnne 20,454 |.......... 29,655 [...uviiiinnnnne 0 Jeeeeennnn (75) fervvnnnnnnnnnns 0 s (75) [euvvnnnnnnnnnns [ SRR 29,580 [.ooeeiiiiinnnnn (VO 0 | [V 1,170 |. 02/15/2039 . |[1.A ........
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
..05951G-BE-1 |CLASS 1A16  6.000% 03/25/37 ........ceeeeeeeees [eeeennn . 07/25/2023 . |Paydoun .........ooeeveeiins Joeneniiiininiinns e 905 [ovuiiiiiininnns 905 |..oeeiiiiins [ P (V2 0 e P2 I A, 0 s P2 I PO, 0 v 905 |oeeeiiienens (VO 0 | [V 8 |. 03/25/2037 . |1.A FM ....
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
..05951G-BE-1 |CLASS 1A16  6.000% 03/25/37 ........cceeeeeeees [eeennn . 08/25/2023 . |Paydown .........ooeeiiiiins |oeeiiiiiiiiis e [V O 884 ...l (315 0 {1 0 s [(C551:) ) (U [(C551:) ) 0 e (U O (VO 0 | [V 12 |. 03/25/2037 . |1.E FM ....
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
..05951G-BE-1 |CLASS 1A16  6.000% 03/25/37 ........cceeeeeeees [eeeennn . 09/25/2023 . |Paydown ........oooeiiiiiins foeniiiiiiii e [V O 88 ...l [S151 {1 0 s (669) [...vvvnnnnnnnns (U (669) [..evvvvnnnnnnnn 0 e (U O (VO 0 | [V 16 |. 03/25/2037 . |2.A FM ....
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
..05951G-BG-6 | CLASS 1A18  6.000% 03/25/37 ........cceeeeeeees [eeennn . 07/25/2023 . |Paydoun .........coeeeiiiins Joenenniiininiinns e 942 o 7 702 |oveeeieiiiiiennns (VO 0 Jeeeeennnn 2 R P, 0 s 2 R O, 0 v o7 (VO 0 | [V 8 |. 03/25/2037 . |1.A FM ....
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
..05951G-BG-6 | CLASS 1A18  6.000% 03/25/37 ........cceeeeeeees [eeeennn . 08/25/2023 . |Paydown .........ooeeiiiiins |eeiiiiiiiiiis e [V O R1 |l 686 [....cvnnnnnnnnns {1 0 s (686) [c.vvvnnnnnnnnnn (U (686) [..vvvvnnnnnnnn 0 e (U O (VO 0 | [V 12 |. 03/25/2037 . |1.E FM ....
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
..05951G-BG-6 | CLASS 1A18  6.000% 03/25/37 ... U RRTT . 09/25/2023 . | Paydoun ... . 03/25/2037 . [2.A FM ....
BANK SERIES 2017-BNK8 CLASS XA 8484
..06650A-AF-4 | 11/15/50 .eevvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeins [ . 09/01/2023 . | Paydown . 11/15/2050 . [1.A FE ....
BAYER US FINANCE |1 LLC SERIES 144A  4.875% MORGAN STANLEY & CO.
07274N-AQ-6 | 06/25/48 .ooovveeeeieieii [ . 07/14/2023 . | INC. .... . 06/25/2048 . (2.B FE ....
BEACON CONTA
..07359B-AA-5 |CLASS A 144A  2.250% 10/22/46 ................. [.oeeees . 09/20/2023 . |Paydoun .........ooeeeiiiins Joeniiiiiiinienis e 12,500 |....oeneneee 12,500 |............ 12,496 |............ 12,495 [oennnnnnnns [V FUSURRRRR S 0 | L [ SRR 12,500 [vevvvvvnnnnns (VO 0 | [V 187 |. 10/22/2046 . |1.F FE ....
BEAR STEARNS MORTGAGE FUNDING SERIES 2006-AR5
..07401N-AP-4 | CLASS 2A1  5.624% 01/26/37 ... P . 09/25/2023 . | Paydoun ... . 01/25/2037 . (1.A FM ...
BENCHWARK MORTGAGE TRUST SERIES
..08162Y-AM-4 | CLASS D 144A  2.500% 12/15/62 ..........cceeees [eeennn . 08/31/2023 . | 1350_600_CORPOALI ....... |oeeeeeeeeeeieenienes |oeeeeees 565,696 |........ 1,000,000 |.......... 900,677 |........... 911,510 |l 0 eeeenn 6,656 [......vvennnns 0 feeeennn 6,656 [......ovvnnnes 0 eeeennn 918,166 |....coeeeennns 0 f..... (352,470) |...... (352,470) [...vvvvnnnen 18,750 |. 12/15/2062 . |3.A ........
Redemption 100.0000
..09539%-AA-9 [BLUE DOLPHIN FRAC LLC ~ 4.650% 10/31/24 ..... |....... L 07/3172023 . | eeeeeeeieiieeeeieeieeeees i e 11,634 |............ 11,634 |............ 11,634 |............ 11,634 | 0 | (VO 0 | (VO [ SRR 11,634 [oveeeiiiinnns (VO 0 | [V 406 |. 10/31/2024 . [2.C Z .....
BOJANGLES SSUER LLC SERIES 2020-1A CLASS A2
..00748R-AA-6 | 144A  3.832% 10/20/50 ....covvvvvvvviriiiiiinnnns [ eeeens . 07/20/2023 . |Paydoun ........cooeeeiiiins Joeneiiniiiineens e 5,000 [.cccoeunnnnnn 5,000 |oooeeeeen 4,849 | A8TT |0 [ 128 0 L 128 0 5,000 [.evvvrrnnnnnns (VO 0 | [V 144 (. 10/20/2050 . |2.B FE ....
BRAVO RESIDENTIAL FUNDING TRU SERIES 2021-
..105690-AA-9 | NQM3 CLASS A1 144A  1.699% 04/25/60 ......... [....... . 09/07/2023 . | BANK OF AMERICA ...cccooe |ovveneenniiineeennns |oeees 1,276,128 |........ 1,463,136 [........ 1,392,722 |........ 1,396,222 |........ceeeetl 0 oo 4317 |0 i d,317 [0 s 1,399,639 |...oooeeeenns 0 f..... (123,411) |...... (123,411) |............ 15,191 |. 04/25/2060 . [1.A ........
BRAVO RESIDENTIAL FUNDING TRU SERIES 2021-
..105690-AA-9 | NQM3 CLASS A1 144A  1.699% 04/25/60 ......... [....... . 09/01/2023 . |Paydoun .......cooeveiiiiins Joeeiiiiieiiies e 71,300 [ovvrnnnnnne 71,300 |............67,869 |............67,990 [.......oeeennn0 fooninnnnnn3,309 |0 03,309 |l 0 i, 71,300 |oeeveieennnnns (VO [V FUSURRRRRR [V 585 |. 04/25/2060 . [1.A ........
BRITISH AIR 21 1 A PPT SERIES 144A  2.900% Redemption 100.0000
..110420-AA-8 [03/15/35 ovvviviiiiiiiiiiinieiiin s | s . 09/15/2023 . | eeenieiiiie e . . 03/15/2035 . |1.F FE ....
.. 11135F-BV-2 | BROADCOM INC SERIES 144A  4.926% 05/15/37 .. |....... . 07/17/2023 . | GOLDMAN SACHS & CO. ... .... 875,000 709,070 |.. . 05/15/2087 . [2.C FE ....
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JP MORGAN SECURITIES LTD
..115236-AE-1 |BROWN & BROWN INC ~ 4.200% 03/17/32 .....cceves [oeennnn L 07/12/2023 . | evveeiininiiiiininiiiniininns e e 448,905 |.......... 500,000 |........... 431,540 |........... 432,899 |..oovviinnnnns 0 eeeeenn 2,944 [, 0 feeeennn 2,944 [, 0 s 435,844 |...oiiiiiinnnns [ 13,061 |........ 13,061 [ooevvnnneee 17,325 |. 03/17/2032 . [2.C FE ....
CREDIT-BASED ASSET SERVICING SERIES 2007-CB2
.. 1248\B-AH-8 | CLASS A2B  3.540% 02/25/37 ....covvvvvveveeennns [ eenenn . 09/01/2023 . |Paydown .......cooeeeiieiins foeniiiiniiinis e 1,284 |ooeennnnnn. 1,244 |l X LY P, 0 Jeeeeennnn 24T 0 e 24T 0 e 1,284 |ooooeeiiiinis (VO 0 | [V 17 |. 02/25/2037 . |1.A FM ....
CD COMMERCIAL MORTGAGE TRUST SERIES 2017-CD5
..12515H-BJ-3 | CLASS XA  0.924% 08/15/50 ....coeevvvveeeeeeenns [eeennn . 09/01/2023 . |Paydoun .......coooveiiiiins |oeeiiiiiiniiis e [V [V LKL 746 |oveeevviinnnns 0 s (746) [c.vvvnnnnnnnnnn 0 s (746) [c.vvvnnnnnnnnnn 0 e (U O (VN 0 | [V 135 . 08/15/2050 . |1.A FE ....
Redemption 100.0000
..125238-AA-9 [ CC TUGS LLC TUGS LLC ~ 6.400% 09/30/30 ....... |eeeeens . 09/30/2023 . | .evviiniiiiiii ..18,285 |.... . 09/30/2030 . (3.B PL ....
..12527G-AD-5 |CF INDUSTRIES INC ~ 4.950% 06/01/43 ........... [....... . 08/07/2023 . | JANE STREET CAPITAL .... . 06/01/2043 . (2.B FE ....
CIM TRUST SERIES 2018-INV1 CLASS A4 144A
.. 12553X-AD-5 |4.000% 08/25/48 ........cevvvvviiiiiiiiiiiiiiiiiiins [ . 09/01/2023 . |Paydoun ......cooeeeiiiiiins foneniiiiis e L7 I O, M3 e 439 | 437 v [V [ [V [ [V M3 0 [ [V R [0 11 |. 08/25/2048 . |1.A ........
CIM TRUST SERIES 2019-INV2 CLASS A3  4.000%
.. 12554T-AC-5 |05/25/49 ....oevunniiniiin [ . 09/01/2023 . |Paydoun ......coooviiiiiiins foniininiii e 9,010 [oeennnnnnne 9,010 |t 9,537 [ 9,728 |.ooeeeiinnens [V R [WAL) ] R [V R [WAL) ) [V 9,010 |oeevevvrnnnnnns (VR [V R [V 227 |. 05/25/2049 . [1.A ........
CIM TRUST SERIES 2020-INV1 CLASS A13 144
.. 12560A-AN-4 13.000% 04/25/50 .....ccoevvvvviieiiiiiiiiiis [ . 09/01/2023 . |Paydoun ......cooeeeeiiiiins v e 1,944 ... 1,94 | 2,050 |oooooeeennns 2,061 |t [V R [RRTA] [V R [RRTA] [V 1,944 |l (VR [V R [0 31 [. 04/25/2050 . |1.A ........
CLI FUNDING LLC SERIES 2021-1A CLASS A 144A
.. 12565K-AA-5 | 1.640% 02/18/46 .........evvvvvvvvveennnnnnnnnnnnnnn [eeeeen . 09/18/2023 . |Paydoun ......coooeeiiiiiins v e 10,899 |............ 10,899 |............ 10,256 |............ 10,314 |l [ R 586 [...evvnnnnnnnns [ R 586 [..evvvennnnnnns [ R 10,899 [o.eevevvvennns (VR [V R [V 119 . 02/18/2046 . |1.F FE ...
CIM TRUST SERIES 2021-J3 CLASS A31 144A
.. 12565V-BG-7 |2.500% 06/25/51 ...ocooveeeiiiiiiiiiiiiii [ . 09/01/2023 . |Paydoun ......cooeveiiiiiins foviiinnniin e 3,858 [oeeeiiiinns 3,858 |l 3,884 |l 3,884 |l [ R (23 S [V R (23 S [V 3,858 |oooeiiiiiinns 0 [ [V R [0 67 . 06/25/2051 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2017-HL1
.. 12504X-AM-6 | CLASS A12 144A  3.500% 06/25/47 .............. [.eeennn . 09/01/2023 . |Paydoun ......cooeveeiiiiins foviiinnniiin e 1,282 oo 1,282 | 1,245 ... 1,245 |l [V (3] R [V (3] R [V 1,282 |ooooeeeeinnns (VR [V R [0 29 |. 06/25/2047 . [1.A ........
COMM MORTGAGE TRUST SERIES 2013-CR11 CLASS C
.. 12626L-AN-2 | 144A  4.828% 08/10/50 .....evvvvvrnnnnnnnnnnnnnnn [ereeenn . 09/01/2023 . |Paydoun ......coooeveiiiiins |oeeniiiinn e, 429,807 |oveeeeeens 429,807 |........... 430,945 |........... 433,772 o [V R (3,965) |..ooeeeeeenns [V R (3,965) |..coeeeeeenns [V R 429,807 |.ooeeiieiennns (VR [V R (VR 16,156 . 08/10/2050 . |1.A ........
COMM MORTGAGE TRUST SERIES 2013-CR11 CLASS B
.. 12626L-BP-6 |5.004% 08/10/50 ......eevvvvvvvvevvnnnnnnnnnnnnnnnns [eeeeen . 08/01/2023 . |Paydoun .......coeeeeeeeiens |oveeinnnnnnnnnnnns 0000 900,000 | 900,000 |........... 916,121 |........... 906,040 |............... [V R [(H0Z0) R, [V R [(H0Z0) R, [V R 900,000 |...ocevveennns (VR [V R (VR 30,699 |. 08/10/2050 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-IVR2
.. 12648H-AK-1 | CLASS A2 144A  3.778% 04/25/44 ......cccceees [ eeennn . 09/01/2023 . |Paydoun ......cooevveeiniins feveiiiiiniininnns e 4,134 4,134 . 04/25/2044 . [1.A ........
..126650-EA-4 | CVS HEALTH CORP  6.000% 06/01/63 ............. [..ccen . 07/12/2023 . | VIRTU FINANCIAL . .. 500,000 . 06/01/2063 . (2.B FE ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2022-ATH2
.. 12665W-AC-4 | CLASS A1 144A  4.547% 06/25/67 .........cceeee [ eennnn . 09/01/2023 . | Paydoun ... ...11,090 . 05/25/2067 . [1.A FE ....
COUNTRYWIDE HOME LOANS SERIES 20057
.. 12669G-UL-3 |2A1  4.019% 04/25/35 ..ooeeeeeeeeeeeeeeee [ . 09/01/2023 . |Paydoun .......cooeeeeiiiins Joeniniiiiiiiis e T21 |, 21 e [315: 0 72 I A, 0 s (101) [orvnnnnnnnnnnns 0 s (101) forvnnnnnnnnnns 0 v 2L (VO 0 | [V 18 |. 04/25/2035 . |1.A FM ....
CARDINAL HEALTH INC SERIES 30YR  4.368%
B LB U Y U [P . 07/12/2023 . | CITADEL ... . 06/15/2047 . 2.B FE ....
CASTLELAKE
.. 14855W-AA-4 | CLASS A 6.500% 07/31/36 ...evvvvvvvriininnnnnns [ eeeenn . 08/08/2023 . |Paydoun .......cooeveiiiiins Jeniiiiiniiis e 2,901 |........... 2,901 [ 22,320 [overiininnnnnnnns {1 0 Jeeeeennnn [ 7 P, 0 s [ 70 A, [ SRR 22,901 [oeiiiiiinnnn (VO 0 | [V 570 |. 07/31/2036 . [1.F Z .....
CASTLELAKE SECURED AVIATION AS SERIES 2023-1
.. 14855W-AA-4 | CLASS A 6.500% 07/31/36 ...ovvvvvvvvvirinnnnnns [ eeeens . 09/15/2023 . | Paydoun ... . 07/31/2036 . [1.F PL ....
CHASE MORTGAGE FINNACE COHPOH
..16159G-AC-3 | ATR2 CLASS A3 144A  3.500% 07/25/49 ......... [....... . 09/01/2023 . | Paydown . 07/25/2049 . [1.A ........
CHICAGO PARKING METERS LLC  5.070% 12/30/33
L 167885-A%-9 [ ooeeiee e | . 09/30/2023 . | Various ......cceeevviinnnn foereeeneniiiininnnns foeeeennns 17,224 ... 17,224 |............ 17,224 |............ 17,224 ... 0 | (VO 0 | (VO [ SRR 17,224 |l (VO 0 | [V 655 |. 12/30/2033 . (2.C PL ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
.. 17323)1-AD-7 | CLASS B2 144A  4.500% 06/25/58 ................ [.eeenn . 09/01/2023 . |Paydown .......cooeveeiiiins feniiiiinienins e 3,310 [eeveirinnnns 3,310 | 340 |, 341 | 0 s (101) [orvnnnnnnnnnnns 0 s (101) forvnnnnnnnnnns 0 e 3,310 | (VO 0 | [V 94 |. 06/25/2058 . [1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4
.. 17326F-AF-4 | CLASS XA 1.172% 10/12/50 .coovvvvvrerieeieeins [ eeenn . 09/01/2023 . |Paydoun .......cooeveiiiiins |oeeiiiiiniiiis e [V [V 4 [, 100 oo 0 s (100) [evvvvennnnnnnns 0 s (100) [vvvvennnnnnnns 0 e (U O (VO 0 | [V 19 |. 10/12/2050 . |1.A FE ....
COLT FUNDING LLC SERIES 2022-5 CLASS A1 144A
.. 19688L-AA-0 |4.550% 04/25/67 ....ccoeeeeeeeeeeeeieeeeeeeeeeeeeees [ . 09/01/2023 . |Paydoun .......cooeveiiiiins Joeeiiiiieiiies e 21,430 |............ 21,430 [oeennnnne 21,424 |............ 21,488 |..........l [ TR (60 O 0 s (50 O [ TR 21,430 [oooeiiiiinnnns (VO [V FUSURRRRRR [V 674 |. 04/25/2067 . [1.A FE ....
COMMONBOND STUDENT LOAN T SERIES 2018-BGS
..20268\-AC-0 |CLASS B 144A  3.990% 09/25/45 .......eevvvvunnn [eerenn . 09/25/2023 . | Paydoun ... . 09/25/2045 . (1.B FE ....
CREDIT SUISSE FIRST BOSTON MOR SER
.. 22540V-G6-3 | CLASS 1A1  7.000% 03/25/32 ...cceeeeeeeeeeeieees [oeenn . 09/01/2023 . |Paydown .....ooeveeieeiieies Joeveeeiieiiiiiiiiees | L T, 459 fiiiiiiinnnn. 423 | [ 0 Joeeeeeeeens L 0 Joeeeeeeeenns L 0 e, 459 |, [ 0 Jooeeeeeeieens [ 11 [. 03/25/2032 . |2.B FM ....
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CS FIRST BOSTON COMM MORTGAGE SERIES 2003-25
..225410-YG-1 [CLASS 1A4  5.500% 10/25/33 ....cevvvvnnvvviinnnn | unnnns . 09/25/2023 . |Paydonn .....eeuvveriiiininn Jevenninniiiniiins e 2,024 |oeeiiiine 2,024 |......ooeeens 1,915 | (U1 P [ P 108 [oeiiiiiinnnns (U PO (0751 O [V PR 2,024 |ooeiiiniinnnns (1 P [ PO [V 37 | 10/25/2033 . |[1.A FM ...
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-AS-0 |A23 144A  2.791% 11/20/51 .. R ISR . 08/20/2023 . | Paydown ... ... 1,250 1,250 01,250 |.. . 11/20/2051 . |2.B FE ....
DELAWARE NORTH COMPANIES INC
..24618#-AG-5 |NORTHCOMPANIESINC ~ 3.930% 07/31/23 ...ccvvvvrs | uunnnns . 07/31/2023 . Maturity .ooooovvvvniinnins Jovvniiinniiiiiins e 100,000 |.......... 100,000 |.......... 100,000 |.......... 100,000 |......cevnnnnne [ PO (VN P [ PO {1 P (U 100,000 ...cevevvnnnnns (VN P [ PO [V F 3,930 |. 07/31/2023 . [2.C Z .....
DOMINOS P1ZZA MASTER ISSUER L SERIES 2018-1A
..25755T-AJ-9 [CLASS A21 144A  4.116% 07/25/48 .....evvveen | annnnns . 08/10/2023 . | BARCLAYS CAPITAL ..evvves |ovvvvnnnnirriiinnnns Jovnnnnnns 544,287 |...oovnnnnn 571,500 |o.eeeennnns 571,500 |oeeeeennnns 571,475 [.oovvieinnnnnns 0 Jeeeeennnn () [V P () (U 571,452 [.ooooiiinnnnnns 0 f...... (27,165) |....... (27,165) |vvvveenens 18,884 |. 07/25/2048 . [2.A FE ....
DOMINOS P1ZZA MASTER ISSUER L SERIES 2018-1A
..25755T-AJ-9 [CLASS A21 144A  4.116% 07/25/48 ......oeveeee | annnnns . 07/25/2023 . |Paydonn ....cevvnvvviiinnnnn Joevvnnnniieiiiinns foineneens 1,500 |oeeeennnnns 1,500 |oeeeennnnns 1,500 [oeeeniiinnns 1,500 |oveeeeiiiinnns [ PO (VN P [ PO {1 P [V PR 1,500 [oeeiiiiinnnnn (1 P [ PO [V 46 |. 07/25/2048 . |2.A FE ....
DOMINOS P1ZZA MASTER ISSUER L SERIES 2019-1A
..25755T-AL-4 [CLASS A2 144A  3.668% 10/25/49 ......ovvvvvvees | unnnns . 07/25/2023 . |Paydomn ....ovvenvviiinnnnns Joevnninieiiiiinnes foeieeeeniiinns 500 fooeiriiiiiiinnns 500 [.oeiiiiinnnnns 500 |..ooeieinnnnns 500 |..oeeeeinnnnnns [ PO (1 P [ PO {1 P [ PR 500 |everniiinens (VN P [ PO [V 14 . 10/25/2049 . |2.A FE ...
DOMINOS P1ZZA MASTER ISSUER L SERIES 2021-1A
..25755T-AN-0 [ CLASS A2l 144A  2.662% 04/25/51 ....ccovvvnes | uunnnns . 07/25/2023 . |Paydonn ....cevvnvvvviinnnnn Joevenninniiiiininns foinieneens 2,525 | 2,525 [ooiiiiiinnnns 2,128 |t 2,155 [oooiiiiiiinnnns [V P L 7(V I PO (U P F (VI PO [V PR 2,525 [oooeiiiiiinnnns (VN P [ PO [V 50 |. 04/25/2051 . |2.A FE ....
DOMINOS P1ZZA MASTER ISSUER L SERIES 2021-1A
..25755T-AP-5 [CLASS A2I1 144A  3.151% 04/25/51 ....ccvvvvees | unnnnns . 07/25/2023 . |Paydonn ....cevvnvvviiinnnnn Joevvnninnieiiiiinns foneneens 1,250 [oooiiiinnnnns 1,250 |oeeeennns 1,250 |oiinnnnns 1,250 |oeeeinininns [ PO (1 P [ PO {1 P [V PR 1,250 |oovevinenns (1 P [ PO [V 30 |. 04/25/2051 . |2.A FE ....
DRIVEN BRANDS FUNDING LLC SERIES 2022-1A
..26209X-AF-8 |CLASS A2 144A  7.393% 10/20/52 ......ccvvvuees | uunnnns . 07/20/2023 . |Paydonn .....eeeveviiinnnnn Joevenninniieiininns o 1,250 [oooiiiinnnnns 1,250 |oeeeennns 1,250 |oeeiinnnnns 1,250 |oeeeninininnns [ PO (VN P [ PO {1 P [V PR 1,250 |ooveeinennes (1 P [ PO [V 69 |. 10/20/2052 . |2.C FE ....
ELFI GRADUATE LOAN PROGRAM SERIES 2018-A
..268571-AB-2 |CLASS A2 144A  3.430% 08/25/42 .........covees | unnnns . 09/25/2023 . |Paydonn .....eeeveviiiininns Jovvnininiiiiiinens feeeeeeens 14,756 |...ooonnnens 14,756 |oeevennnnnns 14,752 |oeeennnnnns 14,753 | [ PO 2 P [ PO -2 P (U P 14,756 |oeenieiiinnnnn (VN P [ PO [V 341 |. 08/25/2042 . |1.A FE ....
FIRST FRANKLIN MTG LOAN ASSET SERIES 2006-
..30247D-AE-1 |FF13 CLASS A2D  5.917% 10/25/36 .....evvvvvees | uunnnns . 09/25/2023 . |Paydown .......coeereiinnnnn . 10/25/2036 . |1.A FM ....
FLNG LIQUEFACTION 3 LLC SERIES 144A  5.550% Redempt ion 100.0000
..30306V-AA-7 03/31/39 ... P IR . 09/30/2023 . | .eenniieiii e . 03/31/2039 . |2.C FE ....
ELLINGTON F
..31572Y-AA-6 [CLASS A1 144A  4.299% 04/25/67 ........ovvvvves | unnnns . 09/01/2023 . |Paydown .......eeveririnnnnn . 04/25/2067 . |1.A FE ....
..31620M-BU-9 [FIDELITY NATL INFO SERV ~ 3.100% 03/01/41 .. |....... . 07/12/2023 . | GOLDMAN SACHS & CO. .... . 03/01/2041 .|2.B FE ....
FIRST REPUBLIC MORTGAGE TRUST SERIES 2020-1
..33616L-AN-0 [CLASS A5 144A  2.886% 04/25/50 ....cvvveneeeeee | uunnnns . 09/01/2023 . |Paydomn .cevvuneeeeennins e eeeenieeee feeeeeeeees 13,684 |...cconnnnnt 13,684 |ooeennnnnns 13,435 |..oeeeeennns 13,627 |oveeeneeeeenee (1 PO 57 |oeeeeeieeees (1 I 57 |oeeeeeieeees 0 Joeeeeees 13,684 |oeeeiieeennnnn (VI PO [ PO [V PO 264 |. 04/25/2050 . |1.A ........
FIVE GUYS FUNDING LLC SERIES 2017-1A CLASS A2 GUGGENHE IM CAPITAL
..33830J-AA-3 [ 144A  4.600% 07/25/47 ..eeeeeeeeeniieeeeenns | s . 08/10/2023 . |MARKETS LLC ..oeevvvveiees Jeeneeeeeeennieees feeeeeens 96,457 |oeeeuunnnnns 98,500 |.....oeennnn 98,500 |....cevnnnnn 98,500 |..eevvrnunnnnns [ PO (VI PO [ PO (VI PO 0 Joeeeeees 98,499 |....ccovnnnnnns [V AU (2,043) |......... (2,043) |eveennes 3,637 |. 07/25/2047 .|2.C FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2017-1 CLASS
..33850B-AG-2 | 1A7 144A  3.500% 03/25/47 ...oeeeeeveeennneeeee | s . 09/01/2023 . |Paydomn .cevvuuneeeeeennis Jeeenniieeeeeeniees e 2,031 [ 2,031 |oeeins 1,99 | 1,986 |oeeveneeeennes (1 PO L3 O (1 I L IO [V PO 2,031 [oeeeeiiinns (VI PO [ PO [V PO 46 |. 03/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-2 CLASS
..33850R-AG-7 |A7 144A  3.500% 10/25/47 ..oeoeeeeennieeeeen | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 30,272 |eeeeennnnns 30,272 |oeeeeeennnns 29,870 |..eceenennnn 29,728 |oeeeeiinns 0 Joeeeeees 544 | 0 Joveeeeees 544 |t 0 Joeeeeees 30,272 [oeeeeeiininnnns (VI PO [ PO [V PO 748 |. 10/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS
..33850T-AN-8 [A13 144A  3.500% 03/25/48 .....ovvevvveeennnans | ennnns . 09/01/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieees e 19,258 ... 19,258 |oeeeeennnnns 18,653 |oeevennnnnns 18,687 |.ooeeeeeennnnnn 0 Joeeeeees L7 I PO (1 P L7 I PO 0 Joeeeeees 19,258 |eevevieees (VI PO [ PO [V PO 402 |. 03/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AC-7 [A3 144A  4.000% 04/25/48 ......oeevvvvenenaaeee | s . 09/01/2023 . |Paydomn .cevvveneeeeennin feeemnnineeeeeeies e L PO 4 | 49 [t 49 [t [ PO (VI PO [ PO (VI PO [ 48 |t (VI PO [ PO [V PO 1 | 04/25/2048 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AP-8 [A14 144A  3.500% 04/25/48 .....oeveevveeennnaes | s . 09/01/2023 . |Paydomn .cevvveneeeeennnis Joeeeniieeeeeeniees e 6,293 [oeiieeene 6,293 [....cconnnnnn 6,164 |ooooeeennnnes [T VA 0 Joeeeeees LR VA (1 P L R VA [V PO 6,293 [oeeveininnnnns (VI PO [ PO [V PO 147 |. 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2020-1INV
..33851Y-AC-0 [CLASS A3 144A  3.000% 03/25/50 ...cevvvuueeeeee | unnens . 09/01/2023 . |Paydomn .cevvueneeeeeennis Joeerniieeeeeeniees feeeeees 6,092 [ceiieeenne 6,002 |eeriuieenns 6,229 [...cceennnnns 6,264 |oeeernnnnnnns (U [QVE) ) (U [RVE) ) [V PO 6,092 [.coovrnnnnnnns (VI PO [ PO [V PO 90 |. 03/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-2 CLASS
..33852B-AJ-4 A9 144A  3.500% 12/25/49 ....ceevvrenieieeennnas | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 63,066 |............ 63,066 |...eeennnnnn 64,122 |..cconnnnnns 64,318 |..ccovnnnnnnnns (U (1,251) |eeeeeeeeenee (U (1,251) |eeeeeeeeeee 0 Joeeeeees 63,066 |..covunnrennnn (VI PO [ PO (VI PO 1,553 |. 12/25/2049 . |1.A ........
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%
L. 34107@-AA-7 [ 08/15/38 ..eeeeeeeeeeeeeeeeeeneeeeeeeneeeeeenen | s . 08/15/2023 . |Various ......cceeeueeeeeenn Joemmminreeeennninnes foeeeeeeens 33,689 |....connn. 33,689 |............ 33,689 |............ 33,689 |..ccovnnnnnnnns [ PO (VI PO [ PO (VI PO 0 Joeeeeees 33,689 [....ccevvunnnns (VI PO [ PO [V PO 984 |. 08/15/2038 . |2.B PL ....
..341099-CH-0 |DUKE ENERGY FLORIDA INC ~ 6.350% 09/15/37 ... |....... . 07/13/2023 . |Various ........ccceeeeeenns foevvvnninnnniiinnns Jovnens 1,661,327 |........ 1,530,000 |........ 1,693,983 |........ 1,675,394 [....ooovnennnns 0 fnns (1,070) forvvvvnnnnnnnns (U . (1,070) founneiiinnnnns (U . 1,574,324 |..covvennn [V P 87,002 |........ 87,002 |oeevennnnnns 81,238 |. 09/15/2037 . |1.F FE ....
GSR MORTGAGE LOAN TRUST SERIES 2006-1F CLASS
..362341-78-2 [4A1  5.500% 02/25/36 ....ovvvniviiinnnnniiiiiinnn | s . 07/01/2023 . |Paydonn ...ccevvnvvviiinnnnn Joevvnninnnieiiinns fenneneens 1,236 [oooiieiennnns 2,882 |iiiinnns P V£ T O (U P 0 s (943) |vevvvrinnnnns (U R (943) |.ovvvvinnns [V PR 1,236 |oeeeveenens {1 P [ PO [V 40 |. 02/25/2036 . |2.B FM ....

GSR MORTGAGE LOAN TRUST SERIES 2006-1F CLASS
.. 362341-78-2 |4A1 5.500% 02/25/38 .vvvvreeiiiiiiiiiiiiiiiiis | e . 09/01/2023 . [Paydown ...ooovvivveeeieens foreeiiiiiiiiiiiiinns foieiiinn 2,566 [............ 5,848 |....oooee.. 4821 oo, [ PPN 0 f.... (1,885) ). 0 feenns (1,855) ). 0 foeeeinnns 2,566 |....ooouveennns [\ PPN [V [V PPN 120 |. 02/25/2036 . [2.C FM ....
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GS MORTGAGE-BACKED SECURITIES SERIES 2019-PJ2
..36257L-AA-5 |CLASS A1 144A  4.000% 11/25/49 .........cooeees [ oeennnn . 09/01/2023 . |Paydown .......ooeeeeiiiiins foeniniiinieins e 2,875 |oeeiiiennns 2,875 |l 2,988 | 3,020 |...ooeeeenns 0 s (145) |vvveeriinnnns (U (145) |veveeriennnns 0 e 2,875 |oooeeeeinennn (VO 0 | [V 78 [ 11/25/2049 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36250V-AB-9 | CLASS A2 144A  3.000% 01/25/51 ......coeeeeeees [ oeennn . 09/01/2023 . | Paydoun ... ... 3,828 ....4,082 |.... .3,828 |.. . 01/25/2051 . [1.A ........
GS MORTGAGE BACKED SECURITIES SEH PJ
..36262D-AA-6 | CLASS A1 144A  3.500% 07/25/50 ........covvvees [eeennn . 09/01/2023 . |Paydoun .......oooeveiiiiins foeeiniiiiiinins e 9,731 |oveiiininns 9,731 |l 10,317 [oveinnnnne 10,419 |l [V USRI (117 (U (117 0 e 9,731 | (VO 0 | [V 179 [. 07/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AD-1 |CLASS A4 144A  2.500% 02/26/52 ......cceeeeeen [eeeennn . 09/01/2023 . |Paydown .......cooeveiiiiins foeniiininiinis e 6,792 |oeeiiirnnns 6,792 |............ 5,673 |.oeeeeeenns 5,674 |l 0 eeeenn 17 [, 0 Jeeeenn 17 [, 0 e (472 R (VO 0 | [V 113 [. 02/26/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ4
..36264R-Bli-4 | CLASS A34 144A  2.500% 09/25/52 .......eevvvves [eeeennn . 09/01/2023 . |Paydown .......cooeveeiiiins foeniiiiniiins e 5,184 |eeiiiennns 5,184 ... 4,446 |............. 4,444 e, 0 Jeeeeennnn LV 0 s LV 0 e 5184 | (VO 0 | [V 82 . 09/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ3
..362024-AE-2 | CLASS A4 144A  2.500% 08/25/52 .....cceeeeeeenn [eeeennn . 09/01/2023 . |Paydoun .......oooveiieiiins Joeeiiiiiniiiens e 2,518 |........... 2,518 |...eenen. 30,741 |l 39,659 [o...uiiiiinnnns 0 eeeenn 2,859 |l 0 feeeennn 2,859 |l [ SRR R.518 [ (VO 0 | [V 708 |. 08/26/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ2
..362938-BB-7 |CLASS A16 144A  5.500% 05/25/53 ......ccooeees [oeeennn . 09/01/2023 . |Paydoun .......coovveiiiiins foeeeniiiiiiis e 21,276 [oveennnnns 21,276 [oeeennnnnne 20,930 |oeeiiiiiiienns (VO 0 e R LI A 0 s R LT A [ SRR 21,276 |oeeeeeeeennns (VO 0 | [V 608 |[. 05/25/2053 . |1.A FE ....
GVRF MORTGAGE AQUISITION CO SERIES 2018-1
..36417J-BU-2 | CLASS B1 144A  3.800% 11/25/57 ...evvvvvvvvvnns [ eeennn . 09/01/2023 . |Paydoun .......cooeveeiiiins foeeiiiiiiiiies | 23,982 | 23,982 |oeeieiinns 23,884 |............ 23,894 [oiiiiinnns 0 e 88 | 0 e 88 |l [ SRR 23,982 [oeiiiiiiinnnn (VO 0 | [V 600 [. 11/25/2057 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-2
..36418A-AG-2 | CLASS A21 144A  4.000% 06/25/59 .............. [..eeeen . 09/01/2023 . |Paydown ............oeeenns ....481 . 06/25/2089 . [1.A ........
..37940X-AR-3 | GLOBAL PAYMENTS INC ~ 5.950% 08/15/52 ........ [....... . 07/17/2023 . |RBC CAPITAL MARKETS .... .. 875,000 .731,530 |.. . 113,886 |.... 47 290 . 08/15/2052 . [2.C FE ....
SMBC NIKKO SECURITIES
..38141G-FD-1 | GOLDMAN SACHS GROUP INC ~ 6.750% 10/01/37 ... |....... . 07/17/2023 . | AMERICA ...evvvviniiiiiinnns oo | 2,150,520 |........ 2,000,000 |........ 1,989,060 |........ 1,992,068 |............... [ R 175 |l [V R 175 |l [V R 1,992,244 |..oooooeeens 0 f...... 158,276 |....... 158,276 |.......... 108,000 |. 10/01/2037 .|2.B FE ....
GOLDMAN SACHS GROUP INC/THE ~ 6.450% 05/01/36 JP MORGAN SECURITIES LTD
L 3B14BY-ACT7 | eeeeeeiiiiiiiieiieieeeeeeeeeeeeeeeeeeeeeeen [ L 07/17/2023 . | evvvviiinininninnnininininnns e | 2,085,320 |........ 2,000,000 |........ 1,994,120 |........ 1,996,105 |[....oevnnnneee [ R [T F [V R 108 oot [V R 1,996,208 |.....cceeennnn [V 89,112 |........ 89,112 |ovveeeees 92,450 |. 05/01/2036 . |2.B FE ....
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS
..382371-AA-0 |CLASS A 144A  2.100% 05/20/48 .......eevvvvvenn [erreenn . 09/20/2023 . |Paydoun .......oooeeiiiiiins foniiiniiii e 8,367 |[.cccnnnnnne 8,367 |...ooeee. 8,363 |............. 8,364 |l [V L3 [V L3 [V 8,367 |.evvvrrnnnnns (VR [V R [V 117 |. 05/20/2048 . |1.F FE ....
GOODLEAP SUSTAINABLE HOME | 2022-2CS CLASS A
..38237K-AA-8 | 144A  4.000% 04/20/49 ......covvvvvvvvviinnnnnnns [eeeeen . 09/20/2023 . |Paydoun .......oooeeiiiiiins feniiinniis e 4,576 |oeeeeeeeanns 4,576 ..ol 4,515 |............. 4,527 [ [V 49 [ [V 49 [ [V 4,576 |ooeeeeeeenns (VR [V R [V 121 [. 04/20/2049 . |1.F FE ...
..30813#-AA-9 | GRIDFLEX GENERATION LLC  5.210% 12/31/30 ... |....... . 09/30/2023 . | Various ......ceeevvvinnnnn foereeeieniininnenens foeeeennns 26,087 [oeveennnnn 26,087 |............ 26,087 |oeeeveennnns 26,087 |oeeveerrinnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 26,087 |ooeeeeeeenenns (VN 0 | [V 1,019 |. 12/31/2030 . [3.B PL ....
HARBORVIEN MORTGAGE LOAN TRUST SERIES 2007-5
..41165A-AB-8 | CLASS A1A  5.631% 09/19/37 .. [eeenn . 09/19/2023 . |Paydoun ........oooeeeiiiins foeniiiiiiiiniens e 1,649 [oeennnnnnn. 1,649 |ooeeeennnns 1,618 [ 1,630 [oevevvvinninns 0 Jeeeeennnn "9 |l 0 s "9 |l 0 e 1,649 |t (VO 0 | [V 32 |. 09/19/2037 . [1.A FM ....
HILTON WORLDWIDE FINANCE LLC / SERIES W1 MORGAN STANLEY & CO.
.. 432891-AK-5 |4.875% 04/01/27 .covvvvvvviiiiiiiiiiiiiiiiiiiiiiins [ L 07/18/2023 | INC. oooeeeiiiiiiiiiiiiiiens e e 39,000 [oeevrennnns 40,000 |............ 37,797 |oeeeeens 38,753 |oeeeieiiinns 0 Jeeeeennnn 145 [ 0 s 145 [ [ SRR 38,898 . 04/01/2027 . 3.B FE ....
HUDSON TRANSMISSION PARTNERS L TRANSHISSION Redemption 100.0000
..44416%-AB-2 |PARTN  4.420% 05/31/33 ....ovvvvrrmnnnnnnnnnnnnnn [eeneenn . 08/31/2023 . | .. . 05/31/2033 . [2.A PL ....
IMPERIAL FUND LLC SERIES 20
..45276K-AA-5 | 144A  4.380% 05/25/67 ......cevvvvvvevvivnnnnnnns [eenenn . 09/01/2023 . |Paydown ............oeeenns . 05/25/2067 . [1.A FE ....

..458140-BL-3 | INTEL CORP  4.600% 03/25/40 I IO . 07/12/2023 . | GOLDMAN SACHS & CO. ... . 0 [ . 03/25/2040 . [1.F FE ...

..459200-KB-6 | IBM CORP  4.150% 05/15/39 ..vvveveverenres | verenes . 07/12/2023 . [ GOLDMAN SACHS & CO. vvov [oeveveervriririees [reeenns 327,465 |1t 375,000 |ovveverenn297,713 [ovvini 298,226 [ O [ 1,487 [0 o 1,487 o (U A 299,713 . 05/15/2039 . |1.G FE ....
IPALCO ENTERPRISES INC SERIES Wl ~ 4.250% MILLENNIUM ADVISORS LLC.

L AB2613-AP-5 | 05/01/30 vovvrereeiieeeieiereneneeee s | oo L 07/12/2023 . [ ceveeeeerereeieieeeeeieine [ [eeens 225,995 |..vcveee 250,000 |.......... 21,703 |ovveee. 222,423 | (U P LN (L[ A LN [(J A 224,042 . 05/01/2030 . |2.C FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-2 CLASS

. 4B591T-AC-8 |A3 1447  3.500% 07/25/50 ..evovveveverrrnnnns | veenen . 00/01/2023 . [Paydoun .veveveeevririen forreereririeieiees [oeeeeeans 9,198 [oovererenenen 9,198 [overrrinne 9,866 [ovovrnnnne 10,070 [ovvevrenene [(J A [C:173] (U P [E:173] T (] PR 9,198 . 07/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-INV1

.. 46591V-AC-3 | CLASS A3 144A  3.500% 08/25/50 ....vvveveves | verenee . 00/01/2023 . [ Paydown ... 14,838 | .5,085 |.. . 08/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020~

. 465920-BH-6 | A15 144 3.500% 08/25/50 ...evervrvvverererns | veenen . 00/01/2023 . [Paydoun .veveveneerieien forreereririeieiees [oeeeeeans 8,154 [oovererennne 8,154 [oevriinne 8,750 |ovverererrn 8,857 [ooiieiiiinnn0 [ (€073 (U P (€073 (] PR 8,154 [ooeeeeieiennn (L1 FU (| PR (U O 194 | 08/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS

. 465020-BP-0 | A15 144  2.500% 02/25/52 ..vvevevererrnrris | oo . 09/01/2023 . [ Paydown ... 173 .8,577 |.. . 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI

. 46502K-BP-8 | A15 144  2.500% 04/25/52 ...veveveveernrrrins | veenn . 00/01/2023 . [Paydoun ..veveveeevrieien forreereririeieiees [oeeeeenns 8,012 | 8,012 [ieviirnnne 6,712 |orrrnnnen. 6,702 |ovurrrenen (L[ 1,310 foorerererennes (U A 1,310 foorererereenes | 8,012 . 04/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-1 CLASS

..465978-AF-1 | A2 1447  5.500% 06/25/53 ..vvvvrveverernninnes | aenenes . 09/01/2023 . | Paydoun ... .. 14,215 .. 14,164 |.... .. 14,215 |.. . 06/25/2053 . |1.A FE ....
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J G WENTWORTH XXXIX LLC SERIES 2017-2A CLASS
..46620V-AA-2 A 144A  3.530% 09/15/72 .oovvveeviiiiiinininees | s . 09/15/2023 . |Paydonn ....cevvnviiiiiinnnn Jevvniinnniiiiiins feneneens 2,552 | 2,552 fooiiiiiinnnns 2,566 |ieeuennnnnns 2,566 |..eoovnnnnnns 0 Jeeeeennnn (L) T (U PO (14) | [V PR 2,552 [ooeeiiiiiiinnnn (1 P [ PO [V 59 |[. 09/15/2072 . [1.A FE .
JPMBB COMMERCIAL MORTGAGE SECU SERIES 2013-
..46639N-AV-3 [C12 CLASS B 3.973% 07/15/45 .. R IR . 07/01/2023 . | Paydown ... ... 34,503 ... 34,503 ... 34,607 |.... .. 34,503 |.. . 07/15/2045 . |1.A ........
JP MORGAN CHASE COMMERCIAL MOR S
..46640J-AC-1 [C13 CLASS D 144A  4.115% 01/15/46 ........o. | unnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 79,733 |oeeennnn 79,733 |ooiiiiinnnns 77,857 |eveennnnns 79,213 |oiiiiiins [V P 521 | (U P (72 I (U P 79,733 . 01/15/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2016-3 CLASS
.46647E-AE-1 [ 1A5 144A  3.388% 10/25/46 ....oevvvvvvvnnnnnns | unnnnns . 09/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniiiniiiiiiiinees foeeieeeens 20,413 |oeeeennnnns 20,413 |.ooooennees 20,537 [oooviinnnnns 19,592 [.oovvivennnnnns [ P -2 I FO [V P -2 I FO (U P A YK (1 P [ PO [V 520 |. 10/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-1 CLASS
..46648C-AH-7 A8 144A  3.449% 01/25/47 ...oovvvenrvvviinnnes | nnnnns . 09/01/2023 . |Paydonn ....ceuunveriiiinnnn Jeveniinniiiiiiins feneneens 1,964 [.....ooeeees 1,964 |oeeeeenns 1,959 [ooiiiiinnnns 1,958 |oveeiiiiinns [ PO (1 P [ PO (1 P [V PR 1,964 | (1 P [ PO [V 45 [. 01/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
.. 46648H-AG-8 |A7 144A  3.500% 05/25/47 .....evvvvvvvinnnnnnnns | unnnnns . 09/01/2023 . |Paydonn .....euvviriiiinnnn Joevvnninniiiiiiins feeneens 2,086 |[.....covvnnns 2,086 |...oennnnnnn 2,069 |ieevennnnnns 2,068 |.....oeunnnnnnn [ R 12 O [ R 12 O [V PR 2,086 |oeuuniiiiinnnn (VN P [ PO [V 51 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
.. 46648H-AZ-6 B2 144A  3.648% 05/25/47 ...covvvvvnviviinnnnes | nnnnns . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,072 e 1,072 | 1,068 [...cccevnnnns 1,068 [oooeiviiinnnnns [ PO L3 P [ PO L3 P [V PR 1,072 fooeeeiiiiinnnn (VN P [ PO [V 27 | 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-1 CLASS
..46648R-AG-6 |A7 144A  3.500% 06/25/48 .......coovvvvnnniinenn | unnnnns . 09/01/2023 . |Paydonn .....eueviriiinnnns Jovvniiniiniiiiinens feeeeeeeens 12,163 |....coeeeens 12,163 |oooeenennnns 12,0586 |ooevennnnnns 12,086 |oevveeniiinnns [ P LV [V P V7 (U P 12,163 o (1 P [ PO [V 306 |. 06/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-AG-9 [A7 144A  3.500% 11/25/48 .....oovvvvvvnnniinees | unnnnns . 09/01/2023 . |Paydonn ....ceuunveriiiinnnn Jeveniinniiiiiiins feneneens 1,637 [ooeiiiiinnnns 1,537 | 1,634 | 1,632 | [ PO LI P [ PO LI P [V PR 1,837 | (1 P [ PO [V 37 | 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-3 CLASS
..46649T-AG-1 A7 144A  3.500% 09/25/48 .......covvvvvvnnnennes | unnnnns . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 21,947 e 21,947 |.ooooinnnins 20,825 |..ocvvnennnn 20,360 |....covnnnnnnns (U 1,588 [oooiiiiiinnnnns (U 1,588 [oooeiiiiiinnnns (U P 21,947 [oooiiiinninnnns (VN P [ PO [V 514 |. 09/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46649Y-AG-0 [CLASS A7 144A  4.000% 02/25/49 ......oevvvvveee | uunnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 10,716 |oeeeennnnns 10,716 [oeennnenene 10,337 |ovevennnnnns 10,269 |oevveennnnnns [V P M7 | (U P [ R (U P 10,716 [ooeeieeennnnnns (VN P [ PO [V 261 |. 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46640Y-BG-9 [CLASS B1 144A  4.264% 02/25/49 .......ccevvvees | unnnns . 09/01/2023 . |Paydonn .....eueviriiinnnns Jovvniiniiniiiiinens feeeeeeeens 11,569 |[..ooceeenens 11,569 |oovvenennnns 11,663 |.....oeeeeee 11,653 |ooveeeniiiene 0 Jeeeeennnn (84) [cevvnnnnnnnnnns [V P (84) |evveninannns (U P 11,569 |oveniiiiinnnn (1 P [ PO [V 327 |. 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-6 CLASS
..46650J-AG-9 [ 1A7 144A  3.500% 12/25/48 .....eovvvvvvvnnnnees | unnnnns . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 19,315 [ooeeiinne 19,316 |oeeenns 18,905 |oovveennnnns 18,816 [ooeiivvinnnnnn [ P 498 | (U PO 498 | (U P 19,315 | (1 P [ PO [V 446 |. 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 . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 2,029 [eeiiiinne 2,029 [..oocoennnns 2,211 e 2,729 [oooiiiiiinnnnns 0 s () PO (U (699) |.oevvvvnnnnnnns [V PR 2,029 [ooiiiiiiinnnns (VN P [ PO [V 47 | 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BA-9 [CLASS B1 144A  4.676% 12/25/49 .....covvvvvvees | nnnnns . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 4,998 [ 4,98 [.....ooeeens 5,382 [.ooovinnnnns 5,344 [.ooiiiiinnnnns [V USRI (346) |vvvverennnnnns (U (346) |..ovvvnnnnnnnns [V PR 4,998 [..coovvnnnnnns (VN P [ PO [V 156 | 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BB-7 [CLASS B2 144A  4.676% 12/25/49 ......covvvvves | nnnnns . 09/01/2023 . |Paydonn ....ceuunviviiiinnnn Joevvnnininiiiiiins feneeeens 2,650 [ooeeiiiene 2,650 |iiiiiennns 2,823 [oooiiinnnnns 2,807 |oeierinnnns 0 s [T (U (156) [oevneevinnnnns [V PR 2,650 |...coovnnnnnnns (VN P [ PO [V 83 | 12/25/2049 . |1.A ........
J G WENTWORTH XLI LLC SERIES 2018-1A CLASS A
..46651T-AA-9 [ 144A  3.740% 10/17/72 weeeviiviiiiiiiiiiiiinies | s . 09/15/2023 . |Paydonn .....eunvviiiinnnns Jovnninnniiiiiiinees foeeieeeens 21,892 | 21,892 |[.ooiiennnns 22,385 [oeeiiieenne 22,364 [oooeiiiiinnnnns [V USRI YR R (U (74D ) (U P 21,892 [oooiiiiinnnnns (VN P [ PO [V 523 . 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 . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 45,290 |oeeennnnnns 45,290 [o.oeenne 46,238 |............ 46,516 |...ccevvnnnnnns 0 fnns (1,227) |eeeeeeeees (U . (1,227) |evveinienns (U P 45,290 [.oooeevvnnnnnns (VN P [ PO [V F 1,149 |. 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-AC-4 A3 144A  3.000% 03/25/51 ..eovvvenviviiinnnnnnns | annnnns . 09/01/2023 . |Paydonn ....ceuunviriiiinnnn Jevvnninniieiiiins e 4,414 |............ 4,414 ...l 4,625 |....ccovnnnnn 4,651 |oiiiiiins [V USRI (237) |vevveeennnnns (U (237) |oevveennns [V PR 4,414 |, (VN P [ PO [V 70 |. 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021 15 CLASS
..46654T-B0-0 [A15 144A  2.500% 06/25/52 .....evvvnvvvvvrnnnnns | unnnnns . 09/01/2023 . |Paydonn ....ceuunviiiiiinnnn Joevrnniiniiiiiiins feneneens 6,645 [............ 6,645 |..ooennn 5,566 |.eovunnnnnnn 5,562 [..ooovviinnnnns (U 1,083 [oooeiiiiinnnnns (U 1,083 [oooeiiiiinnnnns [V PR 6,645 |....ooovnnnnnns (VN P [ PO [V 107 . 06/25/2052 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-3 CLASS
..46654U-AC-9 [A3 144A  2.500% 08/25/52 ....cevvvnvvvvvnnnnnns | unnnnns . 09/01/2023 . | Paydown ... ..21,684 |.. . 08/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..466556-AB-1 [A2 144A  3.500% 10/25/52 ....cevvvnvvivinnnnnns | unnnnns . 09/01/2023 . |Paydonn .....euunveriiiinnnn Jevvnninnniiiiiiins feeeeens 9,388 [.coeeeeennn 9,388 |..nnns 8,915 |t 8,916 |..ccovunnnnnnns [ P LY R (U P LY R [V PR 9,388 |....covvnnnnnns (VN P [ PO [V 213 |. 10/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AD-7 [A3 144A  3.000% 10/25/52 .....evvvrviiinnnnnnes | unnnnns . 09/01/2023 . | Paydown ... .9,388 |.. . 10/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46656D-AF-8 [A2 144A  5.500% 07/25/53 ....ovvvvnnvvviiinnnns | annnnns . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 46,111 [o........... 46,111 |oeeennens 5,477 |oovviiiiiieeene (U1 P [ P [ R (U P [ R (U P 46,111 | (VN P [ PO [V F 1,191 |. 07/25/2053 . [1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2023-3 CLASS
..46656R-AN-0 [A4B 144A  5.500% 10/25/53 ....cevvvnivviinnnnns | unnnnns . 09/01/2023 . | Paydown ... .. 17,253 .. . 10/25/2063 . |1.A FE .
KKR PINE BROOKE ISSUER LLC Redemption
.. 482558-AA-7 . 09/15/2028 . | .eeiiiiiiiiiineeeiiiiieeees | e 5,462 |............ 5,462 |............. 5,462 |............. 5,462 |.........eeunns [ U 0 o [U [ I (U 5,462 [....oovvunnnnns [ I A [U T [ 131 |. 03/15/2051 . |2.A PL ....
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LCSS FINANCING LLC SERIES 2018-A CLASS A 144A
..50200X-AA-8 | 4.700% 12/15/62 ......ceveviueveerieciiiciiicies [ e . 00/15/2028 . {Paydonn .....c.covevevieiis [oviieiiieiieens [ 16,658 |..ooveunnnne 16,658 |.veennene 16,658 |....ocuunen. 16,658 [..ovevienene (L PR (L1 FURN (L PR (L1 FUPON (L O 16,658 |.vouvveienne 0 | (L PR 0 | 523 | 12/15/2062 . |1.A FE ....
LACKANANNA ENERGY CENTER LLC ENERGY CENTER
..50550#-AA-3 |LLC  5.880% 03/31/24 ... R IR . 08/04/2023 . | Call 100.0000 ... ... 790,000 ... 790,000 [.......... 790,000 |.... ... 790,000 |.. . 03/31/2024 . |3.C ........
LOANPAL SOLAR LOAN LLC SE
.. 5394BK-AA-7 | 2.750% 07/20/47 .. [ e . 09/20/2023 . {Paydonn .......ccvvveiiiens foerieiiiiiiiies [ 7,988 |ooooeunne 7,988 | 7,980 [ooeoieinnne 7,981 [ (L PR LA FUSTN (L PR LA PN (L R 7,988 [ooovciennne (L1 FUPTN (L PR (L1 FUT 112 |. 07/20/2047 . |1.F FE ...
LOANPAL SOLAR LOAN LTD SERIES 2021-1GS CLASS
..53048P-AA-6 | A 144A  2.290% 01/20/48 ......ooveuvrvcvricnns [ . 09/20/2023 . {Paydonn .......ccvvveviiens foeviiiiiiiiiies [ 8,055 [ooeoveiinne 8,055 |cveuenene 8,037 [ooeeiinne 8,038 [oooviieinnne (L] P A7 | (L] P A7 | (L R 8,055 |ceoveiinnne 0 | (L PR (L1 FRTRN 93 |. 01/20/2048 . |1.F FE ....
..548661-ES-2 | LOWES COMPANIES INC ~ 5.850% 04/01/63 ........ [....... . 08/07/2023 . | BARCLAYS CAPITAL ..evovee |oveveeeririerinens [eeennes 955,120 |........ 1,000,000 |....e.e.. 998,460 |-v.veuvveeeene (| FUR (L] PR L7 RO (L] AR L7 RO (L A 998,465 |[...eoveueeee 0 e (43,345) |....... (43,345) |- 20,963 |. 04/01/2083 . [2.A FE ...
NFRA TRUST SERIES 2022-NQM2 CLASS A1 144A
..552850-AA-0 | 4.000% 05/25/67 ....ecevveeereerrreienieieneeens [ e . 09/01/2023 . {Paydonn ....coveuerveeeniene |oereereinieenee foerieenn 4,280 fooeieinne 4,230 |ooorreeenne 4138 [ 47 e (| PO 3 O (| PO 3 O (] PO 4,230 | (L1 PO (L] AR (11 RO 107 |. 05/25/2067 . |1.A FE ....
MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-NHC
..55316V-AJ-3 |CLASS E 144A  7.547% 04/15/38 ...eevvveeenren [ v . 00/15/2028 . {Paydomn .....cveveveeerens [oeerieinieenieens [eeeeieens 38,755 [oeeeveeene 38,755 |ovrveuenne 38,882 [...couene. 39,222 |covreiiiinene (L A (€170 N (L A (€170 U (L1 O 38,755 [coveeerieeenns (L1 RO (L] AR (L1 F 2,071 |. 04/15/2038 . |1.B ........
MAPLELEAF MIDSTREAM INVESTMENT MIDSTREAN Redenption 100.0000
..565404-AA-3 | INVES  4.560% 09/30/25 . IO IO . 07/05/2023 . | .. . . 09/30/2025 . |3.B PL ...
MERLETTE FUNDING TRUST SE
L5T109K-AB-1 | 144A  2.340% 04/15/82 ...evvneveerenniennns [ . 08/10/2023 . | GOLDMAN SACHS & C0. oo |-veveveerierinies [eevne 488,125 | 500,000 |...eeeenee 495,028 |....c....e496,528 |oeoecricenn0 [ 1,285 oo (] A 1,285 [oveeeieene (L A 497,813 . 04/15/2032 . |1.D FE ...
MARLETTE FUNDING TRUST SERIES 2023-1A CLASS
..57110P-AA-9 | 144A  6.070% 04/15/33 .. IO IRV . 09/15/2023 . | Paydown ... ... 92,986 ...92,986 ... 92,984 |.... ..92,986 |.. . 04/15/2033 . |1.A FE ...
MELLO MORTGAGE CAPITAL AC
..585491-BC-6 | INV3 CLASS A11 144  5.000% 10/25/51 ..cevee [oeeee . 00/25/2028 . {Paydomn ..c..eveeevererens [oeerieinieeneens feeeeieen 27,080 |oeeeernene 27,080 |ovreeenne 24,800 [eevvverneinee 0 o0 [ 2,280 [0 [ 2,280 [0 o 27,080 |eeerenenee (L1 RO (L] AR (11 RO 905 [. 10/25/2051 . [1.A ........
MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018-
..585499-AJ-5 |MTG2 CLASS A9 144  4.320% 10/25/48 ......coce. [.eeeee. . 09/01/2023 . {Paydonn ....ccveeerveeereene |oerenierinieenee e 2,150 [oovereiine 2,150 |oereeenne 2,168 [ooeeeeenene 2,164 [oecicennne (| O (1) | (L U [G73]) P (] PO 2,150 [oeeveiienne (L1 PO (L] AR (L1 FRUR 62 | 10/25/2048 . |1.A ........
MERITAGE HOMES CORP SERIES Wl  6.000%
.59001A-AY-8 | 0B/01/25 ...eveeeieveeeieinieeeseeeseeeeeeiens [ e . 09/15/2023 . | Cal | 100.5848 .ot fereeerieerieiees e 8,047 |ovevrveernne 8,000 [ooerveenene 8,000 [eevrvennne 8,000 [euveveeeene (L] PR (L1 PO (L] PR (L1 RO (] PO 8,047 [oeeerviinne (L1 RO (L] AR (11 RO 425 | 06/01/2025 . |3.A FE ...
MILLENNIUM ADVISORS LLC.
..59562V-AP-2 | BERKSHIRE HATHAWAY ENERG ~ 5.950% 05/15/37 . |....... L 07/12/2028 . | .o [t [ 412,424 |.......... 400,000 ... 398,056 |.......... 398,664 |..ecveneenne (| PO k720 FOSN (| A k720 RSN (L A 398,696 |-..evevennne (L1 R 13,728 |.ecnee 13,728 v 15,801 | 05/15/2087 . |1.6 FE ...
MILEAGE PLUS HLDINGS LLC SERIES 144A  6.500% Redenpt ion 100.0000
.599191-AA-1 | 08/20/27 ..t [ . 00/20/2028 . [ .uvveiiiieiiiieiieieeies [ [ 25,49 [ooooeeee 25,49 |ooeennne 25,210 [ocevreneene 23,997 [oevrveiiinne (] A 1,499 [ovveeeenne (] A 1,499 [ (L1 O 25,49 [ooveeieeenne (L1 RO (L] AR (L1 1,251 |. 06/20/2027 . [2.C FE ...
MILL CITY MORTGAGE TRUST SERIES 2017-3 CLASS
..50980C-AF-0 |M2 144A  3.250% 01/25/61 ..ooeovevvcernrcnnns [ . 09/01/2023 . {Paydomn .....oveeeveenrens [oevieiinieeninens [ PV N 260 o 256 [oeeeeeiiiins 257 [ (L] PR 4 | (L] PR 4 | (] AR 260 [oeeeenene (L1 RO (L] AR (11 F 6 | 01/25/2061 . |1.A ........
MILL CITY SOLAR LOAN LTD SERIES 2019-2GS
..50982V-AA-7 | CLASS A 144A  3.690% 07/20/43 ....oevveevnren [ . 00/20/2028 . {Paydonn ....ccveuerveeereeee |oerinieiiniennee [eereeieens 6,196 [oovrveennne 8,19 |eerenene 8,191 [ 8,191 [oreeiricenne (L] PR L7 RO (L] PR L7 RO (] PO 6,196 [ooovveeennne (L1 RO (L] AR (11 RO 153 |. 07/20/2043 . |1.F FE ...
MILLENNIUM PIPELINE CO LLC PIPELINE CO LLC Redempt ion 50.0000
..B0040#-AA-0 | 5.330% 06/30/27 ..ceveverveerereeneeiereeniee [ e L 07/13/2028 . | v [ [ (L1 PR | PN (11 (| FUR (L] PR (L1 PO (L] PR (L1 RO (L RO (L1 R (L1 RO (L] AR (L1 2,908 . 06/30/2027 .|2.A Z ...
MILLENNIUM PIPELINE CO LLC PIPELINE CO LLC Redempt ion 100.0000
..B0040#-AB-8 |6.000% 06/30/32 ......ocverevemenrenenreeniecrins [ e L 07/13/2028 . [ v [ [ KA SN 0z R 307 [oeeeriiiins 207 [ooeeeiieine (| PO 0 |oveeereeeneens (| A 0 | (] AR 307 [oveeeeeene (L1 RO (L] AR (L1 1,776 |. 06/30/2032 . |1.G PL ...
MORGAN STANLEY BAML TRUST SERIES 2013-C8
..B17610-AN-3 |CLASS D 4.250% 12/15/48 ....cevvveeeeieneens [ . 09/01/2023 . {Paydomn .....cveveverevens [oorrieinieenieens feeeeieens 28,291 [ooeeenee 28,201 oo 28,214 .cevnee. 28,202 oo (| PO (6] (| PO (6] (L1 O 28,291 [ooveiine (L1 RO (L] AR (11 RO 839 [. 12/15/2048 . [1.A ........
MORGAN STANLEY RESIDENTIAL MO SERIES 2022-
. 61777W-AA-0 | INV1 CLASS A1 144A  3.000% 03/25/52 ........ [.eveee. . 09/01/2023 . | Paydoun . 03/25/2052 . |1.A ........
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A
..B1946F-AA-3 | 144A  4.010% 06/22/43 ..ceevervcerricnnrcens [ . 09/20/2023 . | Paydoun . 06/22/2043 . |1.F FE ...
MOSAIC SOLAR LOANS LLC SERIES 2018-26S CLASS
..B1946L-AA-0 |A 144A  4.200% 02/22/44 RV PO . 09/20/2023 . | Paydown ... . 02/22/2044 . |1.G FE ...
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS
..B1946N-AA-6 | 144A  2.100% 04/20/48 ....eoevveereenrecnes [ . 09/20/2023 . | Paydoun . 04/20/2046 . |1.D FE ...
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS B
..B1946N-AB-4 | 144A  3.100% 04/20/48 ....eoevveeereenrecnes [ . 09/20/2023 . | Paydown ... . 04/20/2046 . |1.F FE ...

MOSAIC SOLAR LOANS LLC SE
..61946R-AB-5 | 144A  2.090% 04/22/47 woevveeennnieeeeeeiiaes | e . 09/20/2023 . [Paydown .....oecouveeeeeeien foveeeeiiiiieieeeen e, 12,36 |............ 12,396 |............ 12,333 |...oeeeee.. 12,335 |eeeennnnnns 0 foreeenns 61 |, 0 [ 61 |eeeeinnes 0 fooreeeenn. 12,396 |..ccveeen. 0 loeeeeiee 0 [, 0 |oeeeeiiee 131 |. 04/22/2047 . [1.G FE ....
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NATIXIS COMMERCIAL MORTGAGE S 2019-MILE CLASS
..63875F-AA-4 [A 144A  6.910% 07/15/36 ...oovvvvvvnnniiviinnnn | nnnnns . 07/15/2023 . |Paydonn ....cevunvviiinnnns fevvnnininniiiinns foninns 181,371 |ooeeennns 181,371 |oeeeennnns 181,446 |........... 183,027 [oeeiiiiinnnnns 0 fnns (1,656) [covvvvnnnnnnnnn (U . (1,656) [ceeeeinnnnns (U 181,371 [t (1 P [ PO [V 3,526 |. 07/15/2036 . |1.A ........
NAVIENT STUDENT LOAN TRUST SERIES 2018-A
..63940P-AD-7 [CLASS B 144A  3.680% 02/18/42 .....evvvvvvvnnnn | unnnns . 09/15/2023 . | Paydown ... ..4,064 ... 4,064 4,058 f.............4,083 |.... 4,064 |.. . 02/18/2042 . |1.B FE .
MILLENNIUM
..64110L-AT-3 [NETFLIX INC ~ 5.875% 11/15/28 .....cccvvvvneees | unnnnns L 07/12/2023 . | eeeeeeeeiiiieeeeeeieeees e e 155,885 |.......... 150,000 [oeeeennnnns 148,388 |ouevennnnn. 148,949 |....inns [ PO L1 I PO [ PR -1 I PO (U 149,030 . 11/15/2028 . |2.B FE
JP MORGAN SECURITIES LTD
..64110L-AX-4 [NETFLIX INC ~ 6.375% 05/15/29 ......coevvvvvnnnn | unnnnns L 07/12/2023 . | eeeeeeeiiiieeeeeeiieeeees i [ 63,671 |............ 60,000 |oeeeunnnnns 60,000 |oeevuunnnnns 60,000 |oeeeeuniiiinnns [ PO (VN P [ PO {1 P (U P 60,000 . 05/15/2029 . |2.B FE
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2022-
..648310-AA-1 [NQM3 CLASS A1 144A  3.900% 04/25/62 ......... |....... . 09/01/2023 . |Paydonn .....euuvvvriiinnnns Jovvniinniiiiiiiinees foeeneeeens 20,066 |............ 20,066 |.eeeennnnns 19,789 |ovveiiiiiiinnnns (U1 P [ P 27 e (U PO 27 | (U P 20,066 . 04/25/2062 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2020-INV1
..67113C-AE-6 |CLASS A5 144A  3.500% 12/25/49 .......ccevvuees | unnnns . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,705 |oeeeennnnnns 1,705 |oeeeenns 1,79% oo, 1,820 |oveeeiininns 0 s [ (U [RE) ) O [V PR 1,705 [oeiiiiinnnns (VN P [ PO [V 28 | 12/25/2049 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP2
..67113K-AX-6 | CLASS 1A3144A  4.000% 06/25/59 .....cevvvvvveee | uunnnns . 09/01/2023 . |Paydonn .....euuvvriiinnnnn Jevvnninieiiiiins foneneens 2,229 | 2,229 |ooeiiiiinnnns 2,217 |oveevinnns A 0 Jeeeeennnn ({707 TR [V P ({70 ) A [V PR 2,229 |ooeeiiiiiinnnnn (1 P [ PO [V 61 |. 06/25/2089 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2021-NaM4
..67115D-AA-0 [CLASS A1 144A  1.957% 10/25/61 ...oevvvvvvnnnn | unnnns . 09/01/2023 . |Paydonn .....uuevviiiiinnnns Jovvniinneiiiiiinees foeeneeeens 15,903 [o..einneee 15,908 |ooeeennnnnns 14,352 |...ocovnenns 14,352 [oooviiiinnnnnns (U 1,851 | (U 1,851 | (U P 15,903 |oevviininnns (1 P [ PO [V 168 [. 10/25/2061 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-J1 CLASS
..67116M-AC-5 [A3 144A  4.500% 01/25/53 ...covvvvnnvviiiinines | nnnnns . 09/01/2023 . |Paydonn .....euuvvvriiinnnns Jovvniinniiiiiiiinees foeeneeeens 35,060 |............ 35,060 |............ 33,680 |...coevnnniiiinnn (U1 P (U 1,380 [oooiiiiiiinnnns (U 1,380 [ooeiiiiiiinnnns (U P 35,060 |..eevuuninnnns (VN P [ PO [V 772 |. 01/25/2053 . |1.A FE .
ONSLOW BAY FINANCIAL LLC SERIES 2022-J1 CLASS
..67116W-AP-4 [A14 144A  2.500% 02/25/52 ....ccvvvvnnvvvvinnnnn | nnnnns . 09/01/2023 . |Paydonn ....ceuunviiiiiinnnn Joevrnniiniiiiiiins feneneens 6,404 |[............ 6,404 |..coeeins 5,441 [ooiiiiinnnns 5,452 [oooiiiiiiinnnns [V P [S52 I (U P 951 | [V PR 6,404 |.......oeennnns (VN P [ PO [V 105 |. 02/25/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-INV5
..67448J-AA-5 |CLASS A1 144A  4.000% 10/25/52 ....cevvnvvvvenn | uunnnns . 09/01/2023 . |Paydonn .....eueiviiiinnnns Jovvniiiniiiiiiinees foeeeeeeens 15,135 [ooeiiiene 15,135 |oeeennns 13,621 |ovevennnnnns 13,625 |ovvveenininns (U 1,510 [oooeiiiinnnnnns (U 1,510 [oooeiiiinnnnnns (U P 15,135 |ovviiinns (VN P [ PO [V 396 |. 10/25/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-INV1
..67448K-AA-2 [CLASS A1 144A  3.000% 01/25/52 ...oevvvnnvvvenn | unnnns . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 23,735 |eeeenns 23,735 [oeeiiiinne 19,771 [ (U1 P (U 3,965 |.iiiiininnns (U 3,965 |.iiiiiinnnns (U P TR S R (1 P [ PO [V 174 . 01/25/2062 . |[1.A FE .
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP1
..674480-AC-5 [CLASS 1A3 144  4.000% 01/25/59 ....cvvvennvveen | unnnns . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 3,347 | 3,347 |oeeiiiiinnnns 3,371 | 3,378 |eviiiiinns 0 Jeeeeennnn (K20 AT (U PO (31) |evennnieinns [V PR 3347 [ (VN P [ PO [V 88 |. 01/25/2089 . |1.A ........
OCEANVIEW MORTAGE TRUST SERIES 2022-1 CLASS
..67647A-AA-3 [ A1 144A  4.500% 11/25/52 ...oovvvviviiinnnannns | annnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 13,476 |............ 13,476 |ooeveennnnns 12,356 |oeeveennnnns 12,346 |oeveeninnne (U 1,181 [ (U 1,181 [ (U P 13,476 | (VN P [ PO [V 389 |. 11/25/2052 . |1.A ........
BAYVIEW OPPORTUNITY MASTER FU SERIES 2022-6
..67647F-AA-2 [CLASS A1 144A  3.500% 05/25/52 .....ccvvvvnees | uunnnns . 09/01/2023 . |Paydonn .....euunveriiiinnnn Jevvnninnniiiiiiins feeeeens 9,367 [oeiiiiinnne 9,367 |ieerinnnns 8,917 | 8,915 | [ P 452 | (U PO 452 | [V PR 9,367 [.ooviirnnnnnns (VN P [ PO [V 216 |. 05/25/2052 . |1.A ........
PSNMC 2018 1 TRUST SERIES 2020-2 CLASS A14
..693652-AP-4 [ 144A  3.000% 05/25/50 ....evvvnvvvivinnnnniininnn | unnnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 2,977 |eerennn 2T A R 23,489 |............ 23,602 |..ociiiiinnnnns [V USRI (75 (U (7557 (U P 2 T R (VN P [ PO [V 350 |. 05/25/2050 . |1.A ........
PSMC TRUST SERIES 2018-1A CLASS A12 144A
..69371V-AM-9 [3.500% 02/25/48 .....cevvvnvviviiiiiiiiiiiiiiiinees | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 12,380 [oooeeiennnns 12,380 |oeveennnnnns 12,248 |oooveennnnnn 12,260 |oveeeeniinnns [ P 120 [ooeiiiiiiiinnns (U P 120 [oooeiiiiiiinnns (U P 12,380 |oveeniiiiiinnnn (VN P [ PO [V 259 . 02/25/2048 . [1.A ........
PRKCM TRUST SERIES 2022-AFC2 CLASS A1 144A
..69377T-AA-4 |5.335% 08/25/57 .. 09/01/2023 . | Paydoun . 08/25/2057 . |[1.A FE .
..70450Y-AM-5 | PAYPAL HOLDINGS INC  5.050% 06/01/52 [ . 08/07/2023 . | CITADEL ... . 06/01/2052 . |1.G FE .
PROVIDENT FUNDING MORTGAGE TR SERIES 2020-1
.. T43874-AC-3 |CLASS A2 144A  3.000% 02/25/50 .. JUT I . 09/01/2023 . | Paydown ... . 02/25/2050 . |1.A ........
PROVIDENT FUNDING MORTGAGE TR SERI
.. 74387V-AJ-8 | INV1 CLASS A9 144A  2.500% 08/25/51 ...cevve | uunnnns . 07/01/2023 . |Paydomn ocevveeeeeeenniins Jeenniieeeeennieees feeeeeeeeeeis [V [ PO [ PO (U1 PP [ PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 0 |. 08/25/2051 . |1.A ........
RCKT MORTGAGE TRUST 2020 1 SERIES 2020-1
..749389-AA-0 [ CLASS A1 144A  3.000% 02/25/50 ...ovvvueveeenn | unnens . 09/01/2023 . |Paydomn .cevvveneeeeennnis Joeeennieeeeeeniees e 3,141 [ 3,141 | 3,212 [oeeieiiiinnns I 7 (U [Q[0X) ) (U [Q[0X) ) [V PO 3141 [t (VI PO [ PO [V PO 47 |. 02/25/2050 . |1.A ........
SLM STUDENT LOAN TRUST 2010-1 SERIES 2010-1
..78445X-AA-4 [CLASS A 5.829% 03/25/25 ....ceeevvvueeeeeeennnn | s . 09/25/2023 . |Paydomn .eevvuneeeeeninns Jennnieeeeeniees fereeeeeennnas 387 foeeeeeeeeiiinnns 387 |oeeeeeeiiieees 389 |oieeiiiies 392 [ (1 PO (£ PO (1 P (£ PO (1 PO 387 |oeeeeeeeeeees (VI PO [ PO [V PO 14 |. 03/25/2025 . |4.B FE
SEQUOIA MORTGAGE TRUST SERIES 2003-1 CLASS 1A
..81743P-AA-4 [6.199% 04/20/33 ..eeeeeeieeeeeeeieeeeeeeeeeeee | s . 09/20/2023 . |Paydomn .ceevuuneeeeennnis Joeennieeeeeeniees e 4,347 | 4,347 |ooeeeeennnnns 3,884 |eeiiiiiiiieeeee (U1 PP 0 Joeeeeees 463 |..oeoneinnnns 0 Joveeeeees 463 |..oeoninnnnes [V PO 4,347 |t (VI PO [ PO [V PO 89 |. 04/20/2033 . |1.A FM .
SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS A7
..81745X-AG-2 [ 144A  3.500% 07/25/47 coevveeeeeeeeiniieeeeennn | s . 09/01/2023 . |Paydomn .cevvveneeeeennnis Joeeeneieeeeeeniees e 2,345 |iinns 2,345 [ooiieennnnns P ) I 2,352 [eeeiiiiiiiinnns (1 PO ()] PP (1 P ()] PO [V PO 2,345 oo (VI PO [ PO [V PO 60 |. 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AA-9 [A1 144A  4.000% 08/25/47 ....cceveeevenaeeeeennn | s . 09/01/2023 . |Paydomn oeevvueeeeeennins Jennnieeeeeniiees e eeenenas LT 267 |oeeeeeeeiaeens 285 |oeeeeeiies 308 |.oeeeiniinnns 0 Joeeeeees (1) | (1 P (41) | (1 PO 267 |oeeeneeeeeees (VI PO [ PO [V PO 5 |. 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AN-1 [A13 144A  4.000% 08/25/47 ....ceeveevvvnninnnnee |unnnnns . 09/01/2023 . |Paydomn .eevvuureerennnnns Joorennnnaeeennnnnns Jornannaaeens 1,337 [ooeiiiiinnnns 1,337 |t 1,367 |oeeeeeeenes 1,397 | [U N [(0)) [U N [(0)) T (U N 1,337 | [V PP (U T [ PP 32 |. 08/25/2047 . [1.A ........
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SEQUOIA MORTGAGE TRUST SERIES 2017-CH2 CLASS
..81746J-AN-7 [A13 144A  4.000% 12/25/47 ..oovvvvvvvvinnnnnnes | unnnns . 09/01/2023 . |Paydonn ....cevunvvriiinnnnn Jevvnninniieiiiins feneneens 2,918 [eeiiiine 2,918 | 2,961 | 2,970 |ooviiiiinns 0 Jeeeeennnn (650 O (U PO (£S5 FO [V PR 2,918 [t (1 P [ PO [V 70 | 12/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-2 CLASS
..B1746K-AN-4 [A13 144A  3.500% 02/25/47 ...covvvvnvvvviinnnnns | nnnnns . 09/01/2023 . | Paydown ... ... 53,634 ... 53,634 ...50,533 |[.... ..53,634 |.. . 02/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES
..817460-AG-6 | 144A  3.500% 02/25/48 ......ovvvvvvvivinnninnens | nnnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 14,433 |........... 14,433 |............ 14,399 |............ 14,398 |oeveeiiins [ O 3B | [ R 3B | (U P 14,433 oo (VN P [ PO [V 335 [. 02/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH3 CLASS
..81746II-AN-8 [A13 144A  4.500% 08/25/48 .....evvvvvvvvnnnnnees | unnnnns . 09/01/2023 . |Paydonn .....euunviriiiinnnn Jevvnniinniiiiiins foeneens 4,104 [ 4,104 s 4,136 |eeenennnnnns 4,182 |l 0 Jeeeeennnn [W£:) 1 [V P (£ ) [V PR 4,104 [.oooiinnnnnnns (1 P [ PO [V 109 |. 08/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019 2 CLASS A1
..81746Y-AA-2 [4.000% 06/25/49 ......evvvvviiriniiiiiiiiiiiiiieeees | s . 09/01/2023 . |Paydonn ....ceuuveriiiinnnn Joevvniinniiiiiiins feeneens 2,168 [..ooceennnnns 2,168 |.enns 2,317 | 2,343 [oooiiiiiiiinnns 0 s QL) (U (174) [eeeeiiiinnnnns [V PR 2,168 |oeeeiiiiinnnn (1 P [ PO [V 53 |. 06/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH2 CLASS
..81747C-AA-9 [A1 144A  4.500% 08/25/49 .......ovvvvvvnnnanees | unnnnns . 09/01/2023 . |Paydonn ....ceuunviviiiinnnn Joevvnnininiiiiiins feneeeens 2,720 | 2,70 | 2,827 |oveeiinns 2,942 [ooooiiiiinnnnns 0 s (22X ) 1 (U (223) |oevvennnnns [V PR 2,720 |ooeeiiiinnnnnns (VN P [ PO [V 71 | 08/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLASS
..81747D-AN-9 [A13 144A  4.000% 03/25/48 .....eevvvvvvvnnnnnnns | nnnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 12,004 |........... 12,004 s 12,152 |oeeeennnnns V20 VAT P 0 e (W) A (U P (W) PO (U P 12,004 | (VN P [ PO [V 334 . 03/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH2 CLASS
..B1747E-AQ-0 [A15 144A  4.000% 06/25/48 ........ccvvvvvnvvennn | uunnnns . 09/01/2023 . |Paydonn ....ceuuviviiiinnnn Jevvniiiniiiiiiins e 2,687 |oooiiiiinnnns 2,687 |iiennns 2,679 |oeeriins 2,676 |oceerennnnnnns [ R 1 PO [ PR 12 | [V PR 2,687 |oeeriiiiinnnn (1 P [ PO [V 71 |. 06/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH4 CLASS
.B1747L-AN-1 [A13 144A  4.500% 10/25/48 ....ovvvvvvvvvnnnnnens | nnnnns . 08/01/2023 . |Paydomn ....euunnvviiinnnnns Jovvnininiiiiiiinees foenieeeens 23,531 | 23,531 [oeeiiiinne 23,570 [.oevvenennns 23,625 [.coieiiinnnnnn 0 Jeeeeennnn (94) [ouvvnninnnnnns (U PO (L P (U P 23,531 [ooiiiiiiinnnns (1 P [ PO [V 705 |. 10/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BN-0 [A19 144A  4.000% 09/25/49 .....covvvvvvvvrnnnnns | unnnnns . 09/01/2023 . |Paydonn ...covvunvvriiiinnnn fevenninniiiiiiins feinnd 83 |oiiiiiiiiiiinns - T L I N 80 |viiiiienns [ PO T PO [ PO T P [ 83 [t (VN P [ PO [V N 2 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-2 CLASS A1
..B1748K-AA-0 [ 144A  3.500% 03/25/50 ....cevvvnnvvvivinnnninnens | nnnnns . 09/01/2023 . |Paydonn ....ceuunviviiiinnnn Joevvnnininiiiiiins feneeeens 2,911 [ 2,911 | 3,083 [..ccevinnnnnn 3,062 |oevirinnnnns [V USRI [RE10 ) (U (151) [ouneiiiinnnnns [V PR 2,911 [t (VN P [ PO [V 47 | 03/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-1 CLASS A7
..81748M-AG-3 [144A  3.500% 02/25/50 ....cevvvnnvvvivinnnniinnns | nnnnns . 09/01/2023 . |Paydonn .....eueviriiinnnns Jovvniiniiniiiiinens feeeeeeeens 13,385 [ooeiiiinnne 13,385 |oveeennnnns 13,652 |ovvvennnnnns 13,675 |oeveenniniens 0 s (290) |+vvvverrennnns (U R (1) E (U P 13,385 |evvviininens (1 P [ PO [V 330 |. 02/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2023-1 CLASS A1
..8174B-AA-9 [ 144A  5.000% 01/25/53 ....evvvvviviiinnniiiiiinn | nnnnns . 09/01/2023 . |Paydonn ....cevunviriiiinnnn Jovvniinniiiiiiins feneneens 8,675 |[..occevnnnns 8,675 |evunnns 8,683 |iiiiiiiiiiiiins (U1 P [ R [ F [ R [ F [V PR 8,675 |oviiiiiinnnn (1 P [ PO [V 252 . 01/25/2053 . [1.A FE ....
SOCIAL PROFESSIONAL LOAN PROG SERIES 2017-B PERFORMANCE TRUST CAP
..83403Y-AC-8 [CLASS BFX ~ 3.700% 05/25/40 ......coevvvvrnnnnnes | unnnns . 09/12/2023 . |PARTNERS .....evvvvvivnnnns Jovnnnniieiiiiiinees foeneeeeens 95,875 |oeunnnn. 100,000 |.......... 100,560 |ovveennnnn. 100,358 [oeuiiiinnnnns 0 s (141) [ (U [0 S (U 100,217 [ooeeeiiinnnnnns (U (4,342) |......... (4,342) [cnnnnnnnnnnn 2,662 |. 05/25/2040 . |1.B FE ....
SOCIAL PROFESSIONAL LOAN PROGR SERIES 2017-E
..83404K-AD-5 [CLASS B 144A  3.490% 11/26/40 ......evvvvvvvnnn | uunnnns . 09/12/2023 . | BANK OF AMERICA .......c. |oevvvveirirriiinnns Jovnnnnnns 261,270 |........... 214,739 |........... 273,403 |........... 274,147 |ooovveiinnns [V P 24 | (U P 24 | (U R 214,371 |ooeeeeeiens 0 f...... (13,101) |....... (13,101) [oevvveennns 6,898 |. 11/26/2040 . |1.B FE ....
SOCIAL PROFESSIONAL LOAN PROGR SERIES 2017-E
..83404K-AD-5 [CLASS B 144A  3.490% 11/26/40 ......eevvvvvvnnn | uunnnns . 08/25/2023 . |Paydomn .....eueeviiiinnnns Joenniiniiiiiiinens feeeeeeens 20,993 |oeeeennnnns 20,993 [ 20,891 |.....ceeeens 20,948 |..ocovvinnnnnns [ R 45 | [ R 45 | (U P 20,993 [..ooeiiinnnnnns (VN P [ PO [V 455 . 11/26/2040 . [1.B FE ....
SONIC CAPITAL LLC SERIES 2020-1A CLASS A2l
..83546D-AG-3 [ 144A  3.845% 01/20/50 ..cevvvvnviviiininniiininn | nnnnns . 09/20/2023 . |Paydonn .....euunviriiiinnnn Jovinninniiniiiins e 1,250 [oooiiiinnnnns 1,250 |oeeeeennnns 1,250 |oeeiinnnnns 1,250 |oeeeiiininnns [ PO {1 P [ PO {1 P [V PR 1,250 |ooveeinennes (VN P [ PO [V 32 [. 01/20/2050 . [2.B FE ....
SONIC CAPITAL LLC SERIES 2021-1A CLASS A211
..83546D-A0-1 [144A  2.636% 08/20/51 ..oevvvvviiiinniniiiiinnnn | nenens . 09/20/2023 . |Paydonn .....euuveriiiinnnn Jevvnninnniiiiiiins e 1,250 [oooiiiinnnnns 1,250 |oeeeeennnns 1,250 |oeeiinnnnns 1,251 | 0 e (1] R [ R [ PO [V PR 1,250 |ooveeinennes (VN P [ PO [V 11 |. 08/20/2051 . |2.B FE ....
MORGAN STANLEY & CO.
..845011-AE-5 | SOUTHWEST GAS CORP  4.050% 03/15/32 ......... |.eeeen. . 07/12/2023 .| INC. wevenvviiiiiiiieiiins foevniineneiieiis e 108,276 |.......... 120,000 [oeeeennnnns 101,224 |........... 101,594 |..oeeeennnns [V P 803 |oueriiiiiiinns (U P 803 |ouveenriiiinns (U 102,397 |oveeniieiinnnn [V O 5,879 |ouunnnns 5,879 |eennns 4,037 |. 03/15/2032 . |2.A FE ....
STARWOOD MORTGAGE RESIDENTIAL SERIES 2021-6
..85573R-AA-6 |CLASS A1 144A  1.920% 11/25/66 ......oeevvvvnnn | unnnns . 09/01/2023 . |Paydonn .....euunvvriiiinnnn fevvniiiniiiiiiins feneeeens 7,830 [ooiiiiiinnnns F: < N 6,773 |oeeerinns 6,771 [ooeeiiiiinnnnns (U 1,089 |oeeeniiiinns (U 1,089 |oveeiiiinnns [V PR 7,830 |oeenriiiiinnnn (VN P [ PO [V 104 |. 11/25/2066 . |1.A FE ....
STRUCTURED RECEIVABLES FINANCE SERIES 2006-B
..86361Y-AA-5 [CLASS A 144A  5.189% 03/15/38 ...cevvvvvvvivnnn | unnnnns . 09/15/2023 . | Paydown ... ... 17,508 ... 17,508 |............17,507 |.... ..17,508 |.. . 03/15/2038 . |1.A FE ....

STRUCTURED RECEIVABLES FINANCE SER

..86361Y-AB-3 | CLASS B 144A  6.302% 03/15/38 .....cccovivrres | eeeeens . 09/15/2023 . [Paydown .....oovinrieiienn foreeneniiiii e 2,788 |oeieeennn. 2,788 | 2,788 |ooeeiiiiens 2,788 [oeeiiiiiinn [V T (U IO [V T [V IO 0 foreeiianns 2,788 . 03/15/2038 . |1.A FE ...
HEL10S ISSUER VI LLC SERIES 2021-B CLASS B

..86744T-AB-2 | 144A  2.010% 07/20/48 .....oevvvevviiiiiiiaiiis | eeeeens . 09/20/2023 . |Paydown ... .3,320 |.. . 07/20/2048 . |1.G FE ....
SUNNOVA HLS VII1 SERIES 2

..B6745A-AB-2 |3.130% 02/22/49 .....vvvviiiiiiiiiiiiiiiiiiieeins [ e . 09/20/2023 . [Paydown ....ooovvviiiieinn forneeeniiiiinnien e 4,453 [ 4453 [ 4,353 [ 4374 [0 79 0 79 0 4,453 . 02/22/2049 . |1.G FE ...
HELLOS ISSUER LLC SERIES 2021-1 CLASS A 144A

..867450-AA-9 12.580% 04/28/56 .....cuvviiiiiiiiiiiiieeiiiiins [ e . 07/30/2023 . |Paydown ... .6,862 |.. . 04/28/2056 . |1.G FE ....

HEL10S ISSUER LLC SEf
..86746C-AA-9 12.980% 06/20/47 ..ovevveevriiieiiiiiiiiiiiiiiiiins | eeeens . 09/20/2023 . [Paydown .....oooouveiiiiiinn foveeeiiiiiiiiiiiiin foeeeenn 22,163 |...covee.. 22,163 |............ 21,857 |..vennn. 22,000 J...ovvernnnnnn 0 foeeeennn. 163 | 0 foeeeennn. 163 | 0 foreeeennns 22,163 |..ovveiiennnn [\ PPN [V [V PPN 431 |. 06/20/2047 . |1.G FE ....
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HEL10S ISSUER LLC SERIES 2021-A CLASS A 144A
..86746E-AA-5 | 1.800% 02/20/48 .........evvvvvrrrnrrnnnnnnnnnnnnnns [eeeeen . 09/20/2023 . |Paydown ........ocoeeeiiiins foeniiiiiininis e 7,59 [oeeerenennns 7.5% |oooeeeeens 9,120 |..ooeeeens 8,842 |............L 0 fnns (1,246) |.oooeeeeens 0 s (1,246) |.oooeeeeen 0 e 7,596 |oooeeiinnnnns (VO 0 | [V 91 . 02/20/2048 . |1.G FE ....
SUNRUN JUPITER ISSUER 2022 SERIES 2022-1A
..B6772R-AA-3 | CLASS A 144A  4.750% 07/30/57 ...evvvvvvvvvnnnn [eeeenn . 07/30/2023 . | Paydoun ... ....2,045 .2,045 |.. . 07/30/2057 . [1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES
..86772Y-AA-8 |CLASS A 144A  5.750% 01/30/59 ....oovvvvrrreens [eeeenn . 07/31/2023 . |Paydown ......cooevveeeiiins Joeviiiiiiienis e 4,45 |............. 4,459 |oeinnnnnn. 4,373 [, (VO [V OO 85 [oiiiiiiiinnns 0 e 85 [oiiiiiiiinnns 0 e 4,459 [ooiiiiiininns (VO 0 | [V 58 . 01/30/2059 . |1.G FE ....
TIF FUNDING |1 LLC SERIES 2021-1A CLASS A
..872480-AE-8 | 144A  1.650% 02/20/46 ........evvvvrvrvrnnnnnnnnn [eeeeenn . 09/20/2023 . |Paydoun ........cooeeeiiiins Joeniiiiininienns e 10,313 [oeennnnne 10,313 |l 10,312 |............ 10,312 |l [V FUSURRRRR T [V ST T [ SRR 10,313 [ovvvviiiiinnns (VO 0 | [V 114 (. 02/20/2046 . |1.F FE ...
TOORAK MORTGAGE CORP SERIES 2022-INV2 CLASS
..B7265X-AA-2 | A1 144A  4.350% 06/25/57 ....ccceeeeeeeeeeeeeees [eeeennn . 09/01/2023 . |Paydoun .......cooeveiiiiins Joeeieiiiiinie e 18,548 |.......e.. 18,548 |............ 18,390 |............ 18,443 |l 0 Jeeeeennnn 104 |l 0 s 104 |l [ SRR 18,548 [ovvvvvvvinnnnns (VO 0 | [V 531 |. 06/25/2057 . [1.A FE ....
TACO BELL FUNDING LLC SERIES 2021-1A CLASS
..87342R-AG-9 | A21 144A  1.946% 08/25/51 ....oooeeeeeeeeeennnns [oeennn . 08/25/2023 . |Paydoun ........oooeeeiiiins Joeniiiiiiiinis e 1,250 [ooennnnnnnne 1,200 |oveeeennnnnn 1,049 [ 1,062 [onnnniiiininnnn 0 [ 188 0 188 |l 0 i, 1,250 |oeeeeeeeenens (VO 0 | [V 18 |. 08/25/2051 .|2.B FE ....
TACO BELL FUNDING LLC SERIES 2021-1A CLASS
..87342R-AJ-3 | A23 144A  2.542% 08/25/51 ..oevvvvviviiiiiiiinns [ eeenn . 08/25/2023 . |Paydoun .........oooeeiiiins foeniiiiiiieniens e 1,875 |l 1,875 |evveeeeeen s 1,875 [t 1,875 [0 [ 0 0 0 el 0 i, 1,875 [oveiiiiininns (VO 0 | [V 24 |. 08/25/2051 . (2.B FE ....

Redemption 100.0000

..89255#-AA-9 | VANDERBILT TRADEMARK ROYA ~ 4.920% 07/01/48 09/01/2023 . | .. 587 587 0 . 07/01/2048 . |1.F PL ...
..896239-AE-0 | TRINBLE INC ~ 6.100% 03/15/33 ....oovovnvnvee . 07/12/2023 . | SWRIDGE PARTNERS ..... 500,000 499,240 |.. 7,850 . 03/15/2033 . |2.C FE ...
UNITED AIR 2016-2 AA SERIES AA  2.875%
+.90032E-AA-1 [ 10/07/28 .evvveereeeeieresieieieieeseeseenies [ eevenes . 00/11/2023 . | JANE STREET CAPITAL ... 638,333 570,278 |.... 587,952 |.. (26,876) . 10/07/2028 . |1.G FE ....
MORGAN STANLEY & CO.
..90932V-AA-3 |UNITED AIR 2020 1B PTT  4.875% 01/15/26 ... |....... L 00/11/2023 . [ INC. +eveveveeeiererieiees [oerieeeieesieens [eeeeeenes 313,207 |eeenee 323,250 |eeeeene 323,250 [covreenn328,250 [ooeriieiiiennn0 e 0 [0 o0 o0 o, 323,250 (10,043) |............ 14,358 |. 01/15/2026 . |2.B FE ...
Redemption 100.0000
..90932V-AA-3 |UNITED AIR 2020 1B PTT  4.875% 01/15/26 ... |....... L 07/15/2023 . | 1evvieenieeeireiieeiniees [eeeeeseeseees [eieeeen 19,250 |oveveeinnne 19,250 [oovreeee 19,250 |ovevrinnne 19,250 |ovenverenennne [(J A (L1 P [(J A (L1 P (] 19,250 oveverierriens (L1 I [ A (L 704 |. 01/15/2026 . [2.B FE ....
VERUS SECURITIZATION TRUST SERIES 2022-5
..924921-AA-7 | CLASS A1 144A  3.800% 04/25/67 ..ovvvevevens [ evee . 00/01/2023 . {Paydonn .c.vevevevereerens [ooeeieerieniieens [eenereens 17,326 |ooveeennee 17,326 [ooeeeeee. 16,955 |ovoveenene 17,008 [oveverrennne (| K72 I (] K72 (] 17,326 |oveerenennns (L1 I [(J A (L 819 |. 04/25/2067 . [1.A FE ...
VERUS SECURITIZATION TRUST SERIES 2022-4
..92538N-AA-5 | CLASS A1 144A  4.474% 04/25/67 .....covvvevens [ evee . 00/01/2023 . {Paydonn .c.vevevevereerens [oreeieesieeiieens [eenereens 16,59 |vevennnne 16,596 [covenveee. 16,596 |ovevenennne 16,644 |overerenrnnne (| (1) I (] (48) |ovvenrennne (] 16,59 |.veverrrennns (L1 I [ A (L 504 |. 04/25/2067 . [1.A FE ...
VERUS SECURITIZATION TRUST SERIES 2021-7
..925380-AA-8 | CLASS A1 144A  1.829% 10/25/66 ...o.eovevevens [ ervee . 00/01/2023 . |Paydonn .....cvevvrveuennens . 10/25/2066 . |1.A FE ...
VICI PROPERTIES NOTE SERIES 144A  5.750%
1 92564R-AJ-4 | 02/01/27 .evveerieeiieieeee e [ . 09/11/2023 . | CITADEL ... . 02/01/2027 . |2.C FE ....
VIRGINIA ELEC & PONER CO SERIES A 6.000% D SECURITIES AUTOMATED
L 927804-FB=5 | 05/15/37 .vveueveneienesieiesieeeseeeeseeieeeiens | eeiens . 07/14/2023 . | TRADIN <..vovvenrnnene . 05/15/2037 . |2.A FE ...
Redemption 100.0000
..928380-AA-1 |VISTA RIDGE LLC  2.570% 10/14/49 ...coevvvvens [vee L 00/30/2023 . [ .evvrveririerininieinienines | [ 3,205 [ooeerrinnne 3,205 |overerenne 3,205 |oerennne 3,205 |oeevereinne [(J A (L1 P [(J A (L1 P (] P 3,205 |ooeereierennns (L1 I [ A (L1 P 62 |. 10/14/2049 . |1.F PL ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2005
. 92922F-4V-7 | AR13 CLASS A1C3  6.414% 10/25/45 ...vevveee [ e . 00/25/2023 . {Paydonn .o.veveeeveeeiens |oeriererieieiiees feeeieienns 1,085 [ovreeennes 1,085 [ooeeviinnne 1,045 [ooevnnnne 1,059 [ovverrinene (| (23] I (] (23] (] P 1,085 [oreereernnee (L1 I [ A (L1 P 29 |. 10/25/2045 . |1.A FM ...
WIAMU MORTGAGE PASS THROUGH SERIES 2004-AR7
..92922F-TB~4 | CLASS A6 5.008% 07/25/34 ..veevevereerrverens [ . 00/25/2023 . {Paydonn .e.veveveverierens [eeeeieesieniieens [eeiereens 96,570 |oveveennne 96,570 |oveveunnne 89,178 |ovevrrereinene [\ P [(J A 7,32 [oorrienne [\ A 7,32 [oirienne (] 96,570 |vvererenene (L1 I [ A (U1 A 1,796 |. 07/25/2034 . [1.A FM ....
IIF RBS COMVERCIAL MORTGAGE TR SERIES 2013-C16
..92938E-BJ-1 |CLASS C  5.175% 00/15/46 vovvvevevererieeres [ ervene . 00/01/2023 . | Paydonn ...vevevevereerens |oerieesieesieens [ereeeenes 500,000 [.......... 500,000 |........... 459,003 |........... 483,176 |.vverennnne [(J A 16,824 [ovrverrinnne (o A 16,824 [ovrverrinene [(J A 500,000 [vevrvernens (L1 I [ A [U) 18,938 |. 09/15/2046 . |1.A ........
WIABASH VALLEY POWER ASSOCIATIO PONER ASSOC Redempt ion 100.0000
..92966%-AG-4 |6.140% 01/31/28 ..vovvvenieieieieieieesieeeies [ e L 07/31/2023 . | eevveveeieeeiseieeieee [eeeeesieeseens [eieieens 17,947 |ooveeennnne 17,947 |oeeeee 17,947 oo 17,947 oo [(J A (L1 P [(J A (L1 P (] 17,947 |ovieiens (L1 I [(J A (L 826 [.01/31/2028 . [1.F ........
WAMU ASSET BACKED CERTIFICATES SERIES 07-HE4
..93363X-AD-5 | CLASS 243 5.602% 07/25/47 .evvevvvereaiannns [ v . 00/25/2023 . {Paydonn .o.veveeeveeeiens |oerieerieeiiees [eeeieienns 1,613 e 1,613 [ooeieinne 1,043 [ovveeenne 1,025 [oveeerenene (| -T2 I (] -T2 I (] P 1,613 | (L1 I [ A (L1 P 29 |. 07/25/2047 . |1.A FM ...
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR6
..93935F-AC-5 |CLASS 24  5.586% 08/25/46 ..covoveveeareeaens [ ervene . 00/01/2023 . {Paydonn ...veveeevereeiens foeeieesieesieens [ereeeeeeienns LT 890 |vrererrriennne 72 720 I (| 256 [eveeerennnne (] 256 [oovrierenennn (] A 3 (L1 I [ A (L1 P 23 |. 08/25/2046 . |1.A FM ...
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR10
..03935Y-AA-8 | CLASS A1 5.632% 12/25/36 .eoveveveersieneries [ v . 00/25/2023 . {Paydonn .o.veveeeveeeiens |oerieerieeiiees [eeeieienns 1,057 e 1,057 fooverereiennne (72 {01 (| L 3 (] L (] P 1,057 |oveereieneine (L1 I [ A (L1 P 18 |. 12/25/2036 . [1.A FM ....
..94973V-AL-1 | ANTHEM INC  5.850% 01/15/36 ...oveveververeres [ v . 07/12/2023 . | BANK OF NEW YORK .o.eove |ovevererieririeens [oeenenes 509,600 |......... 500,000 |...eceune 477,815 | 485,419 |veeereee (| (' (| (' [(J A 485,817 |oveueieniinne (L P 23,783 | 23,783 [oovveneene. 29,169 |. 01/15/2036 . 2.B FE ...

WELLS FARGO MORTGAGE BACKED S SERIES 2020-RR1
..949796-AA-4 | CLASS A1 144A  3.000% 05/25/50 ..eeeveeeuvvvres | uveenes . 09/01/2023 . [Paydown ...ooovvivveeeieens foreeiiiiiiiiiiiiinns foieiiinn 2,306 [..cecoo. 2,306 J....coveens 2,444 ..o 2,476 |..oooiinnnnns 0 foreeeenn. A70) | [V PO A70) v 0 foeeeinnns 2,306 |..oooinneennn [\ PPN [V 0 loeeiiiiiennn 50 |. 05/25/2050 . 1.A ........
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WIELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..949831-AS-0 [CLASS A17 144A  3.500% 07/25/49 ....evvvvne | covenee . 09/01/2023 . |Paydomn ..e.veuveverienies forerienienieneniens oo 169 [oveererreenens AT R AT TR AT A (| P (L A (| P (L A (| P 169 [ooviiriinnn (L AR (| P (L AR 4 |.07/25/2049 . [1.A oo
WIELLS FARGO MORTGAGE BACKED S SERIES 2022-2
..949930-AD-3 [CLASS A4 144A  2.500% 12/25/51 RV . 09/01/2023 . | Paydown ... . 12/25/2051 . [1.A e
WIELLS FARGO MORTGAGE BACKED SERIES 2
..95002F-AE-4 [CLASS A5 144A  3.500% 09/25/49 ....cvvvvevuenns | covenee . 09/01/2023 . |Paydomn ..cveveverienies forerienienienenens oo 12,083 |oeereerinnns 12,063 [ooevreeenne 12,270 foveevennee 12,310 |oeiiiiine (L A (247) |- [(J A (247) v 0 [ 12,083 |oveveeeiens (L AR (| P 0 [ 268 | 09/25/2049 . [1.A ........
WIELLS FARGO MORTGAGE BACKED S SERIES 2020-1
..95002K-AA-1 [CLASS A1 144A  3.000% 12/25/49 ...eovvevvveens | covenes . 09/01/2023 . |Paydomn ..evevevenienies forerienienienenens oo 2,945 |oioiirene 2,045 o 3,017 v 3,083 [orerreriiene (U O (€2 R (1] [€:1:)) (| P 2,945 [oooiiinn. (L AR (| P (L A 42 | 12/25/2049 . [1.A ........
WIELLS FARGO MORTGAGE BACKED S SERIES 2020-2
..950020-AA-8 [CLASS A1 144A  3.000% 12/25/49 ...oovvvrvvvuens | covenee . 09/01/2023 . |Paydomn ..cveververienies forerienienieneniens oo 7,153 e 7,153 Jovvrieene 7,540 [oreeeiinene 7,598 |oeiiiiinne (L A (440) |- [(J A (440) [ (| P 7153 | (L AR (| P (L AR 132 | 12/25/2049 . [1.A ........
WIELLS FARGO MORTGAGE BACKED S SERIES 2020-3
..95002T-AS-3 [CLASS A17 144A  3.000% 06/25/50 ..eovvvvvrens | covenee . 09/01/2023 . |Paydomn ..cvevervenienies forereenienieneniens oo 4,219 v 4,219 o 4,461 [ 4,482 o (L A (203) |- [(J A () ) (| P 4,279 e (L AR (| P (L A 65 |. 06/25/2050 . |1.A ........
IIENDYS FUNDING LLC SERIES 2018-1A CLASS A211
..95058X-AE-8 [144A  3.884% 03/15/48 ....eovvrververienininns | e . 09/15/2023 . |Paydomn ..c.veveverienies forerrenienienenens oo 4,875 i 4,875 |ovrreenne 4,872 | 4,873 | 0 [ 2 [ (| P 2 [ (| P 4,875 e (L AR (| P 0 [ 142 | 03/15/2048 . 2.B FE
IIENDYS FUNDING LLC SERIES 2021-1A CLASS A211
.. 95058X-AL-2 [144A  2.775% 06/15/51 ..evevevererierierienns | ceeees . 09/15/2023 . |Paydomn ..c.veveverienies Jorereenienienenens oo 3,750 |viriienen 3,750 |oveeerienens 3,719 | 3,723 | [(J P P R ([ P P20 TR (| P 3,750 |overveieienn (L AR (| P (L A 78 |. 06/15/2051 . |2.B FE
IIENDYS FUNDING LLC SERIES 2022-1A CLASS A2I1
.. 95058X-AP-3 [144A  4.535% 03/15/52 .vevervevinrerienieiens | ceeees . 09/15/2023 . |Paydomn ..e.veveverienies forenienienienenens oo 625 |erriirienn (7T R 730 R (770 R (| P (L A (| P (L A (| P (7230 F (L AR (| P (L A 21 |. 03/15/2052 . |2.B FE
WESTERN VISTA SOLAR HOLDINGS LLC ~ 3.460% Redemption 100.0000
..95984%-AA-8 | 03/31/40 ..veveveniieneieeeee e [ e . 07/31/2023 . | .. 1,720 .. . 03/31/2040 . |2.CPL ....
..960413-AZ-5 [WESTLAKE CHEMICAL CORP  3.125% 08/15/51 .... |....... . 08/07/2023 . 604,640 |........ 1,000,000 [........... 636,090 |-.eovererriininnne (| A (| 1,551 [ereeieriinine (| 1,551 [ereereriinins 0 [ 637,641 |..cuvvennne 0 | (33,001) |....... (33,001) [.veeee 15,104 |. 08/15/2051 . |2.B FE ....
WIESTLAKE AUTOMOBILE RECEIVABLE SERIES 2022-2A
..96042V-AE-9 [CLASS B 144A  4.310% 09/15/27 .eevevevennen [ ceeenes . 08/10/2023 . | BARCLAYS CAPITAL .cvvvvr |ovevevenvenieniens foeriennn 489,941 ..o 500,000 [.eoverene 499,919 ... 499,929 [oviuviiienne (| P K I (| P 3 [ 0 [ 499,932 [.vcviiinene 0 |ennne (9,991) | (9,991) |- 14,307 |. 09/15/2027 . |1.C FE ....
WIND ENERGY TRANSMISSION TEXAS TRANSHISSION Redenption 100.0000
L 973140-AA-3 | 3.670% 12/18/34 ...eoveveeveireirieieieesieens [ e L 00/30/2023 . [ eevvveeieeeiiinieinieinee Joenieenieeneiee [ 7,35 oo 7,345 | 7,871 [oreinne 7,369 |erriininnns (U O (1) I 0 [ [ (| P 7,385 | (L AR (| P 0 [ 202 |. 12/18/2034 . [1.F PL ...
ZAXBY S FUNDING LLC SERIES 2021-1A CLASS A2
..98920M-AA-0 [ 144A  3.238% 07/30/51 weovvruvreereenenninniines | ceeees . 07/30/2023 . |Paydomn ..c.vevevenienies forereenienienenens oo 1,250 [oreeieriinnns 1,250 v 1,250 [oreeieininnne 1,251 [erriiiiine (L] P (G)) S ([ P (G)] PR (| P 1,250 [ooveveienns (L AR (| P (L A 30 |. 07/30/2051 . |2.B FE ....
AIR CANADA 2017 1AA PTT SERIES 144A  3.300% Redenption 100.0000
..00908P-AA-5 [01/15/30 ... A . 07/15/2023 . | .. ... 25,600 ... 25,600 ...23,184 |.... ..25,600 |.. . 01/15/2030 . |1.F FE ..
ALIVENTATI0
..01626P-AP-1 [ 3.439% 05/13/41 . 07/12/2023 . | VIRTU FINANCIAL ......... ... 35,783 ...50,000 ...34,686 |.... ..35,035 |.. . 05/13/2041 . |2.B FE
..13648T-AD-9 [ CANADIAN PACIFIC RAILWAY ~ 4.300% 05/15/43 . |A..... [. 08/07/2023 . |JANE STREET CAPITAL ..211,240 ..250,000 220,396 [oveeeeeieirnne . 220,647 . 05/15/2043 . |2.B FE
..02364W-AJ-4 [ AVERICA MOVIL SAB DE CV  6.375% 03/01/35 ... |D..... . 08/04/2023 . | BARCLAYS CAPITAL ... 534,118 | 496,000 |..vvenne 534,437 |...........521,732 |.... .520,841 . 03/01/2035 . |2.A FE
AUTO METRO PUERTO RICO METROPOLITANAS Redempt ion 100.
..05330K-A8=4 | 7.500% 12/31/38 ...vovvrveniicnirieieseeieeains [ L 00/30/2023 . [ eevirveeineeiieinieiniennee [ [ 6,000 [oovrvenrnen 6,000 |eirriene (30001 A (50001 A (| P (L A (| P (L A (| P 6,000 . 12/31/2038 . |2.B FE
AUTO METRO PUERTO RICO SERIES 144A  6.750% Redenption 100.0000
..05330K-AA-3 | 06/30/35 Do L 00/30/2023 . [ vevvveiieeeiininieinennee | [ 9,000 8,741 | ...9,000 |.. . 06/30/2035 . |2.C FE .
..05964H-AF-2 [BANCO SANTANDER SA  3.800% 02/23/28 ......... D..... . 09/11/2023 . | JANE STREET CAPITAL ... . 1,821,960 21,995,201 |.... .1,995,550 |.. . 02/23/2028 . |1.G FE .
BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE Redempt ion 100.0000
. 08866T-AB-8 [4.180% 04/07/28 ....eeueereeeeeeeeieeieeieaeenes D..... L 07/07/2023 . | ceveeeeinennienienienininee |oeereneenenenene feeneiens 17,920 |eeeenenne 17,920 [ooeeennne 17,920 |oveoreeee 17,920 [0 [0 o0 i 0 o0 e 17,920 |oeeeeiirens (L A (] (| A 562 |. 04/07/2028 . |1.G FE ..
BRITISH AIR 18 1 AA PTT SERIES 144A  3.800% Redempt ion 100.0000
L 11042T-AA-1 [09/20/31 oeonieiiie e |G . 09/20/2023 . | .. . 09/20/2031 . |1.F FE
CORPORAC ON
..21987B-BF-4 [5.125% 02/02/33 D..... . 08/15/2023 . | BBVA SECURITIES INC oo oerverernerrerninns ferreenens 288,000 [ooeeenne 300,000 |eeeveeennne 299,814 [ovoveriieieeen 0 [0 o8 o0 o8 o0 el 299,822 [oooeiienne. (U - (11,822) |....... (11,822) . 02/02/2033 . |1.G FE
CREDIT SUISSE GROUP AG SERIES 144A  4.282%
..225401-AC-2 [ 01/09/28 ... o |D..... . 09/11/2023 . | SOCIETE GENERALE ......c. |oeeeeereesrnnnene [errenn. 931,540 [ 1,000,000 |[........ 1,000,000 |........1,000,000 [o.eerrcraeencO fooerrriinenn 0 Joeeiiiieeen 0 o0 o0 e 1,000,000 |.. . (68,460) |....... (68,460) . 01/09/2028 . |1.G FE ....
CREDIT SUISS!
L. 225401-AF-5 [01/12/29 wveineiieeee e D..... . 09/11/2023 . | GOLDMAN SACHS & C0. ... ..1,000,000 ..1,000,000 |.... .1,000,000 |.. . (85,640) |....... (85,640) . 01/12/2029 . |1.G FE ..
..225401-BG-2 UBS GROUP AG SERIES 144A  6.301% 09/22/34 .. [D..... . 09/20/2023 . | Various ......cccceeereene ... 500,000 ... 500,000 |.... ... 500,000 |.. e 918 [ 018 . 09/22/2034 . |1.G FE ..
DANSKE BANK A S SERIES 144A  4.298% 04/01/28
..23636A-BC-4 D..... . 09/11/2023 . | JANE STREET CAPITAL .... .. 468,055 ... 500,000 ... 500,000 |.......... 500,000 [.... ... 500,000 |.. L (31,945) ... . 04/01/2028 . |2.A FE ..
..29003M-AE-7 [ELM18_22-5A  8.658% 07/17/33 .... D..... . 08/09/2023 . |Paydown ....eoeeiieennie. . 1,000,000 ..1,000,000 ..1,000,000 |........ 1,000,247 |.... .1,000,000 |.. .. . 07/17/2083 . | 1.F FE ..
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..29266\-AF-6 | IBERDROLA INTL BV 6.750% 07/15/36 .......... D..... . 07/14/2023 . | JANE STREET CAPITAL ... [ooeeveoeeerireines [enen 1,185,314 [........ 1,050,000 |........ 1,052,846 |........ 1,052,031 [oveeveviinnns [ P 1) P [ P (1) R [ 1,051,979 [oovoviiennnns [ 133,334 |....... 133,334 [coveeernnn 71,466 |. 07/15/2036 . [2.A FE
HGI CRE CLO LTD SERIES 2021-FL2 CLASS E 144 SANTANDER US CAPITAL
..40390J-AJ-1 |7.891% 09/17/36 . . 00/18/2023 . | MARKETS ..vvvevvveeees L (22,941) |....... (22,941) . 09/17/2036 . |2.C FE
..B2877C-AA-1 | NAC AVIATION 29 DAC ~ 4.750% 06/30/26 . 09/18/2023 . | Cal | 100.0000 0 0| . 06/30/2026 . |4.B FE
NATIONNIDE BLDG SOCIETY SERIES 144A 4.
..63861V-AB-3 |03/08/29 Do . 09/11/2023 . | Various (231,608) |...... (231,608) . 03/08/2029 . |1.G FE ..
..73730E-AA-1 |POSCO SERIES 144A  4.375% 08/04/25 ... D.... . 08/07/2023 . | BARCLAYS CAPITAL I .. (5,478) |........ (5,478) . 08/04/2025 . |2.A FE .
HSBC SECURITIES USA INC.
..T3730E-AB-9 |POSCO SERIES 144A  4.500% 08/04/27 ... D.... . 08/07/2023 . 250,000 248,983 |.... )|oeenenn. (6,671) . 08/04/2027 . |2.A FE
..T3730E-AE-3 |POSCO SERIES 144A  5.875% 01/17/33 ........... [D..... . 08/07/2023 . | BARCLAYS CAPITAL ... 200,000 197,698 |.... 8 . 01/17/2033 . |2.A FE
PRIMA CAPITAL LTD SERIES 2015-4A CLASS C 144A
.. T4165G-AB-6 | 4.000% 08/24/49 ......cvereevineeienerienerienennns Do . 09/20/2023 . {Paydomn .c.cveverveeriens foerieieniieienee [ LK 57 1,352 e 1,385 [ 1,387 [0 o5 o0 o5 [0 i 1,352 | 0 [0 o0 i . 08/24/2049 . |1.G FE ..
ROYALTY PHARMA PLC SERIES Wl 3.550% JP MORGAN SECURITIES LTD
L T80BTB-AN-5 | 09/02/50 ...vveuvrieereieeeeeieeeeee e Do L 07/12/2023 . | eeeveeeinieinieineieees [ereeeriieeieiens [erreeen.. 668,630 [oonii 1,000,000 |...eee. 653,670 [voverereinnns O [0 o 2,564 |0 [ 2,564 | O [ 856,234 [0 [ 12,396 [ 12,396 | . 09/02/2050 . |2.C FE ....
SHEIHAN PV POIIER CO PJSC SERIES 144A  3.625%
..B70674-AA-6 | 01/31/49 ..vevvveeiieerieeieeieieseseenee [ D L 07/31/2023 . [ eveeeeieeeiieeeenneenies foevieenieeneiens [eeeieeenn 1,018 i, 1,018 [ooereennee 1,018 |ovevveee 1,018 [0 o0 Jociicieenn 0 o0 ot 0 et 1,018 [0 o O o0 s . 01/31/2049 . |2.A FE ...
..902613-AL-2 |UBS GROUP AG SERIES 144A  3.179% 02/11/43 .. [D..... . 07/12/2023 . ... 500,000 327,385 |.... . 02/11/2043 . |1.G FE ...
CAYMAN UNIVERSE HOLDINGS LLC ~ 3.800%
LG19B1¥-AA-2 | 09/30/45 ...vveeeieereeeieeeiee e Do L 07/21/2023 . [ e oo [l 514 [ [TRTS T P 5 [ 5,18 [0 i 0 [0 e 0 L0 e 5,941 o0 [0 o0 [ . 09/30/2045 . |1.D PL .
CAYMAN UNIVERSE HOLDINGS LLC ~ 3.800%
LG19B1¥-AA=2 | 09/30/45 ...vvveeeiiereeeiee e Do . 00/30/2023 . [ +veveeineeiieeeieinieenies Joerieenineneies [oeeneeenn 8,856 [, 8,456 |evenene 8,456 [cvvevreeen 8,456 [0 i 0 [0 o0 L0 o 8,456 o0 [0 o0 [ . 09/30/2045 . |1.D FE ..
GALAXY PIPELINE ASSETS BIDCO L SERIES REGS Redenption 100.0000
..G3R238-AD-5 | 2.940% 09/30/40 .. . 09/30/2023 . | .. ..8,365 .8,365 .6,792 |. . 09/30/2040 .
..G63908-AC-0 | NAWPAK LTD 12.0009 . 09/28/2023 . | Ca . .. 314,822 ..314,822 ..314,822 |. . 06/30/2024 .
..663908-AC-0 | NAVPAK LTD 12.000% 06/30/24 ... . 09/28/2023 . | Tax Free Exchange ....... 248,385 248,385 |.... . 06/30/2024 .
NERIDIAN SPIRIT APS SPIRIT APS  4.110% Redempt ion 100.0000
KT017#-AA-8 | 08/01/30 .vevvevrereniieneeieesiere e Do L 00/30/2023 . [ +evvrveeineeiieinieinieines |oenieenieeneiee [ ART: I 7186 [ooeeeeinnne 7186 [ovveeeeeen 7,186 [0 [0 o0 foieiieecnn 0 o0 e 7,186 |0 o0 i 0 e . 08/01/2030 . |2.A FE
SBM BALEIA AZUL SARL BALEAI AZUL  5.500% Redenption 100.0000
.LB038¥-AA-4 | 09/15/27 .verieeriieiiieiee e Do L 00/15/2023 . | 1evveiinieiinieieieneees [ [ 10,250 [oovrvenenes 10,250 [oovveenee 10,250 |oveveenene 10,250 |ovevereeniiene (| PR (L FU (| PR (L1 FU (| 10,250 |ovenervenenane (L1 FU (| PR (L1 F 423 | 09/15/2027 . |3.C ........
..N14920-AE-6 |BOSKALIS FINANCE BV ~ 3.660% 07/22/23 ........ D.... L 07/22/2023 . [ MAtUr ity ooveveeerieene |oerieeeieerieens [eeeeeenes 500,000 [.......... 500,000 |.......... 500,000 |-......... 500,000 [-vevevenennne [(J A (L1 P [(J A (L1 P [(J A 500,000 [veveeernens (L1 I [ A [U) 18,300 | 07/22/2023 .|2.B ........
Redemption 100.0000
..P3753#-AA-0 | ERGON PERU SAC ~ 4.870% 06/30/34 .............. D.... L 07/08/2023 . | +ovvveniseeiieierinieiniees [eeerieesenseees [eeeereeieeens () J) (1) A (€1 [£0) [(J A (L1 P [(J A (L1 P [ (€:)] (L1 I [ A (L 108 |. 06/30/2034 . |2.B PL
EOLICA MESA LA PAZ S DE AL DE  5.980% Redenpt ion 100.0000
L PAOOTE-AA-8 | 12/20/84 ..o D.... L 00/20/2023 . [ 1euviveniiieiieieiieeinne [ [ Ll I 969 |evverrinnne [ 969 [oovervrrenrnn [(J A (L1 P [(J A (L1 P (] A Ll A (L1 I [(J A (L1 P 43 |. 12/20/2044 . |2.C PL
LA BUFA WIND SAPI DE CV WIND SAPI DE CV Redenpt ion 100.0000
..P7003%-AA-3 |6.770% 09/30/37 ..cvevveverrreneeenesieresieeenens D.... L 00/30/2023 . [ .evvrveririerininieinienines | [ 3,04 [ooeirinne 3,034 |ororrrennnen 3,034 |oerernene. 3,01 fooereee (| A 2 o [(J A 2 o (] P 3,034 |ooeeerieeenns (L1 I [ A (L 153 |. 09/30/2037 . |3.B PL
Redemption 100.0000
..06489*-AA-7 | NHK PTY LTD  7.130% 11/15/32 wovovenrvannnnes D..... L 08/15/2023 . [ .evviieiiiiiiiiiiseiiie |oeeieieineeinies e 5,579 |oivriinnns 5,579 |ororeeennanes 5,579 |oerinnne. 5,579 |oeiieriinnns [ A 0 Joeeeeieennn 0 [0 o0 e 5,579 |oovoirierennas U PP [ A (L PP 208 |. 11/15/2032 . [2.C FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 43,692,832 47,588,176 44,572, 160 36,993,680 0 102,271 44,718,630 0| (1,025,806)| (1,025,806) 1,656,213 XXX XXX
|WESTPAC BANKING CORP SERIES EMTN  4.322% | ‘
..961214-DF-7 | 11/28/31 ... .. [D..... |. 09/11/2023 . |NOWURA SECURITIES ..ovvve foervreriiciiiiaies fornne 2,791,500 |........ 3,000,000 |........ 3,000,000 |........3,000,000 |.... . 0] .0 | 0 Lo 3,000,000 |..ooeieenn0 fonvee (208,500)|...... (208,500) ...104,448 |. 11/23/2031 . |2.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 2,791,500 3,000,000 3,000,000 3,000,000 0 0 0 0 0 3,000,000 0 (208,500) (208,500) 104,448 XXX XXX
|VOYA CLO LTD SERIES 2022 24 CLASS C 1444 | | Redemption 100-0000|
. 92910M-AC-2 | 9.376% 07/20/34 .vvvvevirieriiereieiessienenens D..... L 08/18/2023 . | .euviveiiiiiiieiiieiieies |oeieieiieieineeines foenns 1,000,000 |........ 1,000,000 |[........ 1,000,000 |........ 1,003,481 [oovoviiennnes [\ (3,481) |.vevvvininnns [ (3,481) |.vovvivrninnns [\ 1,000,000 [oovivennnene. U PP [ A U PP 83,339 | 07/20/2034 . |1.F FE ....
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 1,000,000 1,000,000 1,000,000 1,003,481 0 (3,481) 0 (3,481) 0 1,000,000 0 0 0 83,339 XXX XXX
|INTERNATIONAL CRUISE & EXCURSI TERM LOAN | Redenption 100-0000|
.. 45938B-AB-3 | 06/06/25 .....eiveuiiisriiisiinisieisiensienesieene | eerenes . 09/29/2023 . [ eevviveiiiiiiiciieiiie | | 3,000 [oooriernes 3,000 |ooriennne 2,970 | 2,972 | o A P2 o A p.: 1 o PO 3,000 [oooriiiinnne, [ AP [\ A 0 |veciianne, 210 ). 06/06/2025 . [4B Z .....
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
PONERGRID SERVICES ACQUISITION TERM LOAN Redempt ion 100.0000
.. 73%40B-AC-9 |09/21/28 .oovvveiiiiiiiiiiiii [ . 09/29/2023 . | evvriiiiiniiinniniiniiininnns e | 1,000 |............. 1,000 [oeeeeininnnnns 990 |oeveriiiiiiinns 1) I 0 | [ 0 | [ 0 e 1,000 [ooeveevnnnnnnns (VO 0 | [V 102 . 09/21/2028 . |2.C PL ....
POWERGRID SERVICES ACQUISITION TERM B-2 LOAN Redemption 100.0000
.. 73940B-AD-7 09/21/28 \oovveieeiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeees [ . 09/29/2023 . | .uvvviiiiiiiiiiiiiiiiiiiiiiies s | 500 |eieiiiiie... 500 |.eiiiiiinn. 488 |oiveiiiiiiennns 488 |iviiriieeenns 0 Joeeeeeeeeens | 0 Joeeeeeeeeens 2 i, 0l 500 fo.evverrennnnns [ 0 Joeeeeeeeeens [ 63 |[. 09/21/2028 . |2.C PL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 4,500 4,500 4,448 4,451 0 49 0 49 0 4,500 0 0 0 375 XXX XXX
2509999997. Total - Bonds - Part 4 85,362,080 91,284,207 86,295,793 43,028,552 0 200,271 0 200,271 0 86,544,194 0 (1,182,122) | (1,182,122) 2,261,992 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 85,362,080 91,284,207 86,295,793 43,028,552 0 200,271 0 200,271 0 86,544,194 0 (1,182,122)| (1,182,122) 2,261,992 XXX XXX
Redemption 1000.0000
..09257@-12-5 | BLACKSTONE GSO PFD HYBRID ......cvvvvvvvvvvnnnnnns feeeeenn R 71 R O F 200.000 |......... 200,000 [....ounnnnnes 0.00 |oeerenns 200,000 |.......... 200,000 |...ooeeeeennnnn [V FUSURRRRR (VO 0 | (VO 0 eeeennn 200,000 |..ooeeeernnnnns (VO 0 | [V 543 [ e 1.FFE ....
Redemption 1000.0000
..09258*-12-6 | GSO LONG-SHORT PFD HYBRID ..........eevvvveeeeeees oo . 07/27/2023 . | ... v e 100.000 |......... 100,000 |.............. 0.00 J...oeeuen. 100,000 |.......... 100,000 f....ovvnnnnnnee 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 Joeeeeennn 100,000 |......oeveeees [ 0 Joeeeeeeeeens [ 2,706 |oeeees oo 1.FFE ...
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 300,000 XXX 300,000 300,000 0 0 0 0 0 300,000 0 0 0 8,119 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 300,000 XXX 300,000 300,000 0 0 0 0 0 300,000 0 0 0 8,119 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 300,000 XXX 300,000 300,000 0 0 0 0 0 300,000 0 0 0 8,119 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 300,000 XXX 300,000 300,000 0 0 0 0 0 300,000 0 0 0 8,119 XXX XXX
6009999999 - Totals 85,662,080 XXX 86,59,793 43,328,552 0 200,271 0 200,271 0 86,844,194 0 (1,182,122)] (1,182,122) 2,270,111 XXX XXX
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid 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 1,683 [...cccnn (75571 IR 7,569 [ceeeeeennnns [V PO 850 [oeeeeeeeen [V O (U STA T [ (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 [0 1,633 [ (15571 I 8,506 [...ooevvvnnnnnns [V PO LIS TU N AN [V R [N R 1,255 coveeennns (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 640 [ oI5 R (S 3 VN [ . (1,765)[.ceeeeeeennes [V O [ 1,386 | oo (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)[...ccccvvnnnnnns [0 2,558 |uvis 380 [eeveeeeens [ 16,522 [.oeieviinnnnns [V . (7,080)]..cccvnnnennns [V R [N R 5,546 | ..ooennnn (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 675 1,085 |oeeeeeinen Jereeees 4,082 |eeeieeeennnn [ . (1,765)[.ceeeeeeennes [V O [ 1,087 oo (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))cvveneiiinnnn [0 2,026 [oeunnnnens 3,195 | [ 12,097 [t [V . (5,295)]cvvenieiinnnnn [V R [N R 3,260 | ..oceennn (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 1,825 [t (V6 T LX) [V PO 850 [oeeeeeeeen [V O (U 280 oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2023 ... | AFS Security .. P 1 AT, Currency..... International ...... W22LROWP2|HZNBBBKS28 ). 11/18/2016 |. 12/08/2023 |.... 211,600 [12/8/2023 ...3,649].... .[(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))eeeiiieieeee O e 1,673 [t (V6 FTTTT 3,483 |oeeeiieeeinn [V PO 850 [oeeeeeeeeenen O oo O e 1,206 ..ooeeeee (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 4,623 ... ... (7,060))..... ...5,920 .| (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 6,934 |.......... 30,750 [eeveneenes o 69,519 |ouueeeieennn 0fnes (10,590)f-- e eeeeveeee O Jeeeeieeeeeee O [ 8,880 ..ovunnnns (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 4,320 |.covunnnnns KRVZET PR 7,495 | [V . [EST255) PO | R | RN 1,701 e (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  [........ (81,770)|.ceuuunieeeennn O [ 18,720 |.......... LRI 7: ) R 32,478 |oeeeeeeeeennn 0fnes (22,945). e O e O e FARTE T . (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 8,944 |.......... 31,725 | e [ 42,408 | [0 L3108 FOR | R | R, 5,580 | ..ocennnnn (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  |oeeeeeeen(69,450).ccceveneeeee O [ 17,888 | 63,450 | ..covvnnnns founnens 84,815 ... [V 8,500 [oeeeeeenieeee O e O e 11,160 | ..o (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 151,040 [7/26/2027  |eeeeeee e (T470) e O e (456).......... 21,960 [.evueeenns [ 17,007 |ooveeiis [0 6,550 [eooeieiiiiinnn O v O [ 1,476 | o.eeee (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 ....19,650 |.... .| (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 7,299 |ceuennnns 33,700 [eeveneenes [ 34,426 |..covvnin [0 1V [V N R | ) AP |l RN 2,048 ..o (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  |oeeeeeeeeees (885 O e 1,825(........... 8,425 | e feeeieeee 8,607 |-eeveeniaaens [V PO 850 [veeeeeeeen O e O e 512 i (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  |oeeeeeueenn 4740 [ O e 2,782 s 18,390 [.eneeeeins i 20,7R |coviiinieen [V . [RTX 1)) FORR | RN | RN 2,586 | ..oeevnnnn (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 6,956 |.......... LITCTE IR 74,481 | [ . (8,825 eeeeveeeee O e O [ 6,465| .......... (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  |..eeeeveeeeeen 10 e O e 2,484 |..ouunnnn. 21,490 | .eeeeeien [ 31,440 |ovueniiiiinnnnn [V . [RTX 1)) AR | RRI | RN 2,685| ....oeeeen (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 9,937 |eveennnns 85,960 [..ooverens [oereennnn 125,760 |.eeeevnnees 0fnes (14,120)).eeeeeeeenn O o O e 10,740 | .......... (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  |eeeevvvveennd0 oo O [ 10,103 |.......... 85,960 [...oeeeennn [ornennnn 139,288 [ 0 e (14,120)).eneeeeiiienn O o O e 13,113 .| (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  |.oeeeeeeieeeena 10 [ O e 2,526 |ceuennnnn 21,490 | .ooevine [ 34,809 |..uuneeeeeennn [ . (3,580)]-+vveeeeeeennn O oo O e KTV . (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 [ooeeeeeen 1,495 | O [, 2,12 11,895 [t | 12,297 [ (V) PO FISTVN PR | FPPR | N S]] [ (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 K11 RN 15,601 f.oeiiiiinn foeeennnnns 12,754 [t [ 4,283 |ceeeieieee O O 1,056 oooennns (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 1,928 |.......... 21,045 | .ooeviii [ 30,109 |veeeeeeeeenn [ . (1,765)[.ceeeeeeennes [V O [ 1,818 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 1,028 1., ...1,818 .| (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 1,928 |.......... 21,045 | .ooeiii [ 30,109 |veeeeeeeeenn [ . (1,765 [V O [ 1,818 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 [0 1,867 |vveennnns 20,865 [.evunneeees o 26,180 |.ooevvvnnnnnns [V . (1,765)[...cceevvnnnnnns [V R [N R 1,328 coveeennns (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 1,867 |eeeennnns 20,865 [.evunnieees foreeeeeee 26,180 |.eeeeennnens [ . (1,765 [V O [ 1,328 covneennns (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 [0 2,410 ... 10,985 [.eneeeeens | 18,597 [oiiiiininnnns [V PO LIS TU N AN [V R [N R 1,518 et (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 2,410 |.......... 10,985 [.eveeeeens Joevenennns 18,597 [t [V PO 850 [oeeeieeeeenn [V O [ 1,518 oo (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 [0 2,410 ... 10,985 [.eneeeeens | 18,597 [cieiiiiinnnnns [V PO LIS TU N AN [V R [N R 1,518 et (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)] .. (31,770)|.... .| (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 [V . 12,535 |ovveennnns 39,515 | eeveeiie [ 109,582 [.vvevievnnnnnns [\ IO [PR)) F [V R Ofeienes 10,162 | .......... (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 7,097 [eeenneeeen 19,835 [cevveiees o 35,654 |.ceeennns [V 2,550 |-eeueeieeeennnn [V O [ KA . (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 9,462 |.......... 25,780 [.eveneeenns [ 47,539 | [0 3,400 [oiiiiiiinnnns [V R [N R 4,762 oo (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 3,204 .ot 6,705 [.uuviveeinn foeeennnnns 31,999 |oeeiies [ . (5,295)]-vveeeeeeeennnn [V O [ 5,263| .ooevvnnnn (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 [0 1,008 [.........e. P IR I 10,666 |...ovvvnnnnnnnns [V . (1,765)[...cceevvnnnnnns [V R [N R 1,754 coeeeeeens (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 1,008 |.....c..... 2,285 [eiieiiiinn Jeeeeennns 10,666 |-oeevvneneees [ . (1,765)[.ceeeeeeennes [V O [ 1,754 oooeeennns (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 [V . 11,968 |.......... 26,775 [eeveeeeeee [ 35,983 [ 0 e 5,980 o O e O [ 6,336 | ..........[(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 [ 200 [.......... 44,730 | oo [ 44,286 .o [ 22,925 | eeeiiieeees [V T Ofiieennnns 6,651 .ouennnns (100/100) .....
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (216,955 0 217,745 1,023,776 | XXX 1,718,184 0 (80,397 0 0 184,064 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (216,955 0 217,745 1,023,776 | XXX 1,718,184 0 (80,307 0 0 184,064 | 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
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 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
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
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 0 217,745 1,023,776 | XXX 1,718,184 0 (80,397 0 0 184,064 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps (216,955 0 217,745 1,023,776 | XXX 1,718,184 0 (80,397 0 0 184,064 | 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 0 217,745 1,023,776 | XXX 1,718,184 0 (80,397 0 0 184,064 | 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 0 0] XXX 0 0 0 0 0 0] 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 0 217,745 1,023,776 | XXX 1,718,184 0 (80,397 0 0 184,064 | XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

EO7
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STATEMENT AS OF SEPTEMBER 30, 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

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 0 0 0 0 0
Barclays Bank, PLC G5GSEF7VJP5170UK5573 . |... Y .. 64,365 - 1 1:<) I RN 9,051
BNP Paribas .... ... ROMUWSFPUBMPROBKS5P83 . Y. ...0 .. 57,775 s ... 15,770
Citibank, N.A. ... ... 570DZWZ7FF32TWEFATG .. Y. ...0 . 539,971 s .. ... 44,477
CREDIT AGRICOLE CORPORATE & INVES . 1VUV7VQFKUOQSJ21A208 . Y. ...0 . 11,175 s
Goldman Sachs International ................ W22LROWP2HZNBBBKS528 . Y. ...0 . 141,600 415,748 | ... 0.
Morgan Stanley Capital Services LLC . ... |7331LVCZKQKX5T7XV54 . Y. ...0 .. 44,730 44,246 | ... 44,246 |..
Societe Generale ........... . 02RNE8IBXP4ROTDBPU41 . Y. ...0 .. 45,115 . .
Wells Fargo Bank, N. A. ........ KB1H1DSPREMYMCUFXT09 . |... Y 0. ... 119,345 |... 119,345 |... 169,497 |...

0299999999. Total NAIC 1 Designation

1,024,076

342,505

730,615

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

1,081,821

1,024,076

342,505

730,615

0999999999 - Gross Totals (300) 1,718,184 184,064 107,092
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 1,024,076 (300)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 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 (I, Vor V)

0199999999 - Total

XXX XXX
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 (I, VorIV)

Goldman Sachs International

Citibank, N.A. ..o,

570DZNZTFF32TUEFATS ...

. Wi22LROWP21HZNBBEK528 ..

000000-00-0
000000-00-0

571,821
510,000

571,821

510,000 |..

0299999999 - Total

1,081,82

1,081,821
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STATEMENT AS OF SEPTEMBER 30, 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 SEPTEMBER 30, 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
36829J-AA-9 ......... R | I R 3470 [ 3,470 |....... 08/25/2036 .......
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured
Securities 3,470 3,470 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,470 3,470 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 3,470 3,470 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 3,470 3,470 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 ........ BANK OF NOVA SCOTIA - USD 600,495 [..vvveeeneiiiens 600,000 [-...... 01/10/2024 .......
000000-00-0 . ..| COMMONWEALTH BANK OF AUSTRALIA - USD . 500,308 500,062 |....... 01/12/2024 .......
000000-00-0 . ..| ROYAL BANK OF CANADA (NEW YORK - USD . 300,256 300,000 01/10/2024
000000-00-0 . ..| SOCIETE GENERALE (NEW YORK BRAN - USD . 374,956 .375,000 02/16/2024
000000-00-0 ......... WESTPAC BANKING CORP - USD 1,000,618 |... 1,000,000 .. 01/08/2024
000000-00-0 ......... TOYOTA MOTOR CREDIT CORP = USD ...evvvueiiiiiriiniiniiiri s e ceris s s enni e e rean e 299,920 |... 300,000 02/22/2024
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 3,076,552 3,075,062 XXX
063670-2(4 ......... BANK OF MONTREAL (CHICAGO BRANC = USD ....uvvveniiiiiiii e 550,558 |... ...550,000 |....... 12/05/2023 .......
13606K-RB-4 ......... CANADIAN IMPERIAL BANK OF COMME - USD .. ...550,000 |....... 12/07/2023 ..
173300-CC-9 . | CITIBANK NA = USD ....vvvvvvnnnnnnnnnnnnnns ...400,000 |....... 12/13/2023 ..
20271E-C3-1 ..........| COMMONIEALTH BANK OF AUSTRALIA = USD ..vuveveeeeeeeeseeeeeeeeeeeeeeeessesseseseeneeeennenens | 12/18/2023 ...
21684L-G4-8 .........| COOPERATIEVE RABOBANK UA (NEW Y = USD ...ovoueevereeeeeeeeeeesessnseeeeeeeeeesennenenenennens | oo 02/26/202 ...
40435R-0D-6 . .| HSBC BANK USA NA - USD ....ccceennnnnnnn .. 10/10/2023 ..
63253T-3R-7 . .| NATIONAL AUSTRALIA BANK LTD (NE = USD v.vvereeeeereverceeenneeseeeeseveseesenenenenennnenen | oo, 02/22/20% ...
638730-A9-5 NATIXIS (NEW YORK BRANCH) = USD ....vevveeeeeeseseeseseseeeeseesenessnseseseeeeesenenensnsenen | oo 01/19/202 ...
638730-B4-5 NATIXIS (NEW YORK BRANCH) - USD L 01/19/2024 ..
69033M-Y7-6 .........| OVERSEA CHINESE BANKING CORPORA - USD L 01/17/20% .
86565F-YB-2 .........| SUMITOMO MITSUI BANKING CORP (N - USD ... 10/11/2023
86565F-2X-3 . ..| SUMITOMO MITSUI BANKING CORP (N - USD ... 11/29/2023
8695R-T3-4 . .| SVENSKA HANDELSBANKEN AB (NEW Y - USD .. .. 01/24/2024
89115B-V7-2 . .| TORONTO DOMINION BANK (NEW YORK - USD 02/23/2024
284220-Y1-3 ......... JOHN DEERE CAPITAL CORPORATION - USD 11/01/2023
59515N-XX-6 ......... MICROSOFT CORPORATION - USD .. 10/31/2023 ..
78015M-AA-8 . .| ROYAL BANK OF CANADA (NEW YORK - USD . 10/05/2023
830500-GL-2 ......... SKANDINAVISKA ENSKILDA BANKEN A - USD 11/09/2023
87019Y-DY-4 ......... SWEDBANK AB - USD 10/30/2023
90477E-XW-9 . ..| UNILEVER CAPITAL CORP - USD .. 10/30/2023
93114F-XX-7 . .| WALMART INC = USD ....ccvvunnnnns 10/31/2023 .......
BYM403-Y9-0 CITIGROUP GLOBAL MARKETS INC. S - USD 10/02/2023 .......
BYM403-XH-3 DAIWA CAPITAL MARKETS AMERICA | - USD .. 9,123,063 |...
BYM403-XX-8 . .| HSBC SECURITIES (USA) INC. SLRP = USD ....uveeeereneeeeernnieeeeeennnneeeeennnnnneennnnnnnes | ovviiiiiss freemeeeee A FE o |, 250,138 |...
BYM403-XV-2 ......... TD SECURITIES (USA) LLC SLRPA 5 = USD .evuvnivviiinnniiiiininieeneinnnnensvensnnnessnnnnnns [ ooneiniis foeeeenenn LAFE o |, 9,123,063 |... .
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 34,920,147 34,917,160
9999999999 - Totals 38,000, 169 37,995,692
General Interrogatories:
1. Total activity for the year Fair Value $ - --(19,086,920)  Book/Adjusted Carrying Value $ .- (19,082,650)
2. Average balance for the year  Fair Value $ -..52,455,475  Book/Adjusted Carrying Value $ --- 52,452,515
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 37,9222 NAIC2 $ ..o, 0 NAIC3 $ .o, 0 NAIC4 $ .o, 0 NAIC5 $ . 0 NAIC6 $ ..cocvvn. 3,470
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STATEMENT AS OF SEPTEMBER 30, 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 SEPTEMBER 30, 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 9
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 .ooooeveeeeeees o .0.000 [ O e 0 927,380 .. 470,074 . 1,096,524 [..XXX.
Cayman National Bank Ltd. .... George Town, BWI .......ccc. | e 10,000 | 0 i 0 [nn.3,907,268 .............3,918,576 |............ 3,919,901 [.XXX.
Citibank, N.A. oo Sioux Falls, SD .ooooeveeeeeea o ..0.000 oo 0 e 0 .. 8,001,149 ..........8,083,451 |........... 8,085,388 |..XXX.
JPMorgan Chase Bank, N.A. ... Columbus, OH .... o ]-..4.530 |.. ..7,865,522 [..XXX.
The Bank of New York Mellon .. New York, NY ... ...2.250 |.. ..3,349,790 |.. XXX.

e 303,530 | xxx.

Wells Fargo Bank, N.A. ......... Sioux Falls, SD ...cccooenen. ..|...0.000
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 [ Xxx
0199999. Totals - Open Depositories XXX [ XXX 78,175 0 23,867,728 25,782,954 24,620,655 | XXX
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 [ XxXx
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0 [ XxXx
0399999. Total Cash on Deposit XXX [ XXX 78,175 0 23,867,728 25,782,954 24,620,655 | XXX
0499999. Cash in Company's Office XXX [ XXX XXX XXX 0 0 0 [ XXX

0599999, Total - Cash XXX | XXX 78,175 0 23,867,728 25,782,954 24,620,655 | 30X
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STATEMENT AS OF SEPTEMBER 30, 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

Description Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

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 ....eeeiiiisstttettiitttttte ettt ettt e ettt ettt ettt et et ettt e e e sttt e e esiibeeeeeesnnbeeeeeenns | eesnnneees [oiniiiennnn 09/29/2023 ....oovvvs foviiiiii, 0.000 |..cceeiiiiiiiiiies e

............................... 9,000,000

8309999999

. Subtotal - All Other Money Market Mutual Funds

9,000,000

9,000,000
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