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STATEMENT AS OF JUNE 30, 2026 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 ettt [reneneenna 1,074,827,868 |.......cooveveereririricicnnne [V 1,074,827,868 |............ 1,101, 156,842
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 20,019,475 | [V 20,019,475 |.oooveeenne 22,892,671
2.2 COMMON SEOCKS ...voetietieeiiaetie ettt ettt [eeeesesieieseceees 1,159,814 | (U 1,159,814 | 1,436,061
3. Mortgage loans on real estate:
B FIISEHENS .ot [ 87,013,794 ... [V 87,013,794 |.....ccooneee. 89,737,283
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ... 10,757,134 ), cash equivalents
[T 13,400,100 ) and short-term
investments (§ ... 18,000,000 ) ..o o 42,157,234 |.oococe [V 42,157,234 |...covvin. 82,077,225
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [oooeeeernenes 52,981,302 |o.cvovveveeeeeeienne 87,030 |...covveen 52,894,272 |.coooveeen. 55,183,368
7. DEIIVALVES ...ttt [erssns s 112,077 [ 0 e 112,071 [ 113,555
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 16,309,389 16,309,389 15,622,780
9. ReCEIVADIES fOr SECUMEIES .......vvuviaiiacieicieie e [eoreieineeeineieneas 639,645 |....ooiiercniieineen 0 [ 639,645 [....ccvieirine. 743,597
10. Securities lending reinvested collateral assets . 51,112,734 |.. 51,112,734 |.. 46,158,824
11.  Aggregate write-ins for iNVEStEd @SSELS ............ovueveeeiiiriririririeeieeeese s [rererieee s 0 oo 0 e (1 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 1,346,333,326 |......ccccvveveeeeen. 87,030 .o 1,346,246,296 |............ 1,415,122,206
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 11,673,417 oo [V 11,673,417 | 11,954,187
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. (9,552,475)|..c.cevieciien 53,010 |eeeirinne (9,605,485)|................. (6,405,671)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveveiiieiereeieiiee s [oeeeeeeenenenees 4,341,878 | (01 PO 4,341,878 | 4,196,541
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns (01 R 0 [ [V 1,474,685
18.2 Net deferred tax asset ..
19.  Guaranty funds receivable or 0N dePOSit ...........ccccveveveveveueeceieieieieieeeeeeenes [oeeeeeeeeenenenenees P20 1 [V 208,180 |[...ccvevereviene 206,068
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................c.ccocovveveieiiees foevereinniiiiiins 1,544 | 1,544 | [0 OO 0
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.coocoeerrrncccennns LS4 LS4 [V 0
25.  Aggregate write-ins for other than invested assets ............ccooeeeveieiieceeeenns v 494,744 oo, 1,498 | 493,246 |.....coovviinnne 384,975
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 1,435,881,939 |......coco.ec. 43,084,816 |........... 1,392,797,123 |............ 1,468,360,455
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt seeeee e ses s e ees e s sseeeses s s e s esesesas s sesesesesessnansesesennns [eresesisinanaes 453,390,241 | [V 453,390,241 |...ooovvrinnne. 451,318,339
28. Total (Lines 26 and 27) 1,889,272,180 43,084,816 1,846, 187,365 1,919,678,794
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Miscellansous assets ... e 494,744 |...oooo 1,498 | 493,246 |....oooovvvveeene 384,975
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. .0 0 |.. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 494,744 1,498 493,246 384,975




STATEMENT AS OF JUNE 30, 2026 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 $ .......cc..... 808,859,910 1€SS$ .orveerreeererireeirieieine 0 included in Line 6.3
(including $ v 214,771 MOACO RESEIVE) ...ttt ettt bbb nsnsens |eesesebenennas 808,859,910 |................ 820,552,318
2. Aggregate reserve for accident and health contracts (including $ 0 Modco Reserve) .. 35,826,923 |.. . 35,899,263
3. Liability for deposit-type contracts (including $ ceverereen 0 MOACO RESEIVE)......ovoveee e .. 32,686,605 |. . 33,986,215
4. Contract claims:
A1 LB 1ottt R RS Rh SRR E £ £ AR AR R R h bbbttt 12,949,002 14,433,860
4.2 ACCIAENT BNG NEAIN ...ttt bbbttt 19,095,674 24,613,495
5. Policyholders’ dividends/refunds to members $ .. 18,697 and coupons $
EETaTe IV 0T Y=T1c OO UOOURR TR NRSERERURRORRTRTt 18,697 | 13,914
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 $ ........ccccooeiiiiiiins 0
Modco)

6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 MOACO) .ot
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  eeevoeeeeeeeereereeeeene 0 accident and health premiums .............cccoeueuen. foorenennn 122,836 | 142,076
9. Contract liabilities not included elsewhere:
9.1 Surrender values on CanNCeled CONMTACES .......... ...

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 $ .......ccccoeveeeeneennee.

ceded

19,521,607 |...ccovveennne 20,832,200

9.4 INterest MaiNtENANCE RESEIVE ............c.cucueuieiiiiieeieietetetetee et e ettt s e st e s e s e s e b esesese s et et et esesesesess s esssesesesesessssssesssasasesesesnns [ereneneensasaneens 3,096,172 |..ocvovene 1,304,288

10. Commissions to agents due or accrued-life and annuity contracts $ 63,922 , accident and health

$ 635,616 and deposit-type contract funds $  ......... [0TSR SUUURRTTRR 699,538 |..oeiinee 1,124,472
11.  Commissions and expense allowances payable On reinSUranCe asSUMEA .........cceiiuieiiiiiiieieerieesiee sttt seeseeseesreesree s [eeae s [0 0
12, General EXPENSES AUE OF ACCIUBH ...........ceivevieiitieiteeiteseetesesteseeteseesetesatessssessstesessesessesessesessesessasessssessssesessesessesensesensssensssenssns [resensesenseseneenenea 472,761 | 479,358
13. Transfers to Separate Accounts due or accrued (net) (including $ (381,264) accrued for expense

allowances recognized in reserves, net of reiNSUred @lIOWANCES) ............cceueririirinieieieeeeeeeeies s sesese e essseses [eeeeeeeieennenennaas 242,863 |......coovvvne 148,254
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ..........ccveueveueriiiiririeieieiee s [ (1,481,673) e (803,093)
15.1 Current federal and foreign income taxes, including $ ...........cccocc.... 240,071  on realized capital gains (losses) . . 1,032,897 |.
15.2 Net deferred tax i@ability ...........ccooiiiiii e et | 0

16, UNEarned iNVESIMENT INCOME ..........oiuiueueiiiieeeietetei e setete s sse s st s s et s s s s s et s s s sses et e s s s snsns et et s s s sesesesessssssnsesesesasans [ereseseeennacaeaeaes 935,489 947,868
17.  Amounts withheld or retained by reporting entity as agent or trustee . . ....89,181
18.  Amounts held for agents' account, including $ ...197,368 agents' credit balances .. 128,589
19. Remittances and items not allocated

20. Net adjustment in assets and liabilities due to foreign eXChange rates ............cociiiiiiiiiiiii s [ [OOSR 0
21. Liability for benefits for employees and agents if not included @DOVE ............cociiiiiiiiiiiii s o [OOSR 0
22. Borrowed money $ .......cccoiiiiiiiiniinns 0 and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:

24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans

24.02 Reinsurance in unauthorized and certified ($ 0 ) companies

24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooeviviiiccns

24.04 Payable to parent, subsidiaries and affiliates .............cccoceveniiiinininns

24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans ..
24.07 FUNAS held UNAET COINSUIANCE ......c.uiiuiiiuiiiieiiieeaiee st steeste e bttt et ea e et e saeesbeesbeesbe et e aabeeabeea bt am et aaeesaeesbeesbeenbeebeenbeenbeanneannn
2408 DEIVALIVES ...ttt ettt e et e e et e st e e st e e st e eae e s e e s e e s s e ea s e es e e ea e e ea e e st e s e e aseeA b e e At e eR b e eneeeR e e st e nneene e st enteenneaneens

24.09 Payable for securities ..... . . 24,975,387
24.10 Payable for SECUIMLIES IENAING ........c.ceuiieiieeeieeeeeee ettt es et esesss s sesssesesesessansssssssesesesssnsnsnsnsnns [eoeneneneneneees D1, 112, T34 |t 46,158,824
24.11 Capital notes $ ...covovvvvvvvverccccnee. 0 @nd interest thereon $ ..o 0 e oo O e 0
25. Aggregate write-ins for liabilities . 6,376,904 7,714,602
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 1,019,896, 188 1,060,324 ,226
27.  From Separate ACCOUNES SAEMENL ...........ccceviuiiieiiiiitetetetcecee et ettt s eseee e ee e s et tesessss s es et et esesesessssss s st asasesesesesnssssssssesasesesesns feseseseseseanas 453,390,241 | 451,318,339
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 1,473,286,430 1,511,642,565

29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special SUIPIUS FUNAS ..........ooiiiiiiiii e e s srees oo sae e
L2 ¥ o] (U1 g To] (T SRR UPP

33. Gross paid in and contributed surplus
34. Aggregate write-ins for Special SUMPIUS FUNAS ..........oiuiiiiii ettt et e s ee e st e sseesaeeaeeaeenseeneeens [ereeeanesanesse s s ae s
35, UNaSSIGNEd FUNAS (SUPIUS) w........eeeeceeeeeeeecececeeteee e caeeeeese s s s aeaese s s s sasassesesesssassssesesas s ssssessessssssassssssasasssssaesesasnssssansesasasasanan |eesssssssesesacns 59,558,808
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 29 $ SO UUURUURE R 0
36.2 0 shares preferred (value included in Lin@ 30 $  .ovovvevecerirencicecicinenes 0 ) e oo ...0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccovrrvrrerererinnne 0 in Separate Accounts Statement) .............. 370,145,209 405,280,503
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 372,900,935 408,036,229
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 1,846,187,365 1,919,678,794
DETAILS OF WRITE-INS
2501, UNCIAIMEA PIOPEITY oottt ettt et s ettt s et e s e s e et es et esene e e e s s enen
2502.  Lifeling epoSits PAYADTE ..c.c.iiiiiiiiiicccce ettt bttt ettt
2503, MisCel1aneous [1aDiTiTTeS ..ottt
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 6,376,904 7,714,602
3101, Deferred gain ON FEINSUFANCE ......coiiiiiiiiieieiicc ettt ettt stttk ettt ettt nenans oesennaeseaeeens 81,705,237 |.ceveeens 91,034,462
3102, s SO N

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




STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.ccococeeeven|oveveveverenennns 63,452,409 |....ccovene. 63,324,607 |................ 126,830,393
2. Considerations for supplementary contracts with life Contingencies................ccceeeereveieeereeeeeeeeeee e 592,409 |...ocoiine 154,396 |.ooceeenee 1,445,189
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 32,609,904 |.. 35,230,527 |.. ....70,734,133
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ....(797,544)/.. ....(959,626)/.. (1,931,815)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 11,573,381 | 6,404,009 |................ 27,056,718
7. Reserve adjustments on reiNSUranNCe CEAET ............ccccvevoviviviveveuieieeeeeeeieieseseess e es s e (25,758,012) [cececvenene (26,028,041) ....cocveennene (53,788,409)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEParate ACCOUNES............c.euiireurueieiiieeeiete i iesese ettt s s s s s sssssess [oeseessenscececees 4,499,705 |.....coovnvee 4,637,502 ..o 9,342,321
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 658,799 637,097 1,406,984
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 86,831,051 83,400,472 181,095,514
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... . 23,516,535 |.. 41,322,747
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17. Interest and adjustments on contract or deposit-type Contract fuNdS ..............cccceeeeveverevercreueeieeeeees e 393,467 |.oooeeeeeene 670,250 |.ooeeeeirene 689,427
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 2,670,241 | 2,408,772 |.ocoeeen 5,019,454
19. Increase in aggregate reserves for life and accident and health contracts (11,764,748) (22,506,116) (24,261,337)
20.  Totals (LINES 10 10 1) .iuiuiiiiiieieieiceet ettt ettt ettt n e s [eae e 77,566,857 |....ccoovnvee. 68,243,846 |................ 152,508,362
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....ovvviicite ettt ettt bt b bt s n st b s ss s st eb s s s nse s s |eeemsciceceseennas 2,946,370 ..o 2,994,033 |...coovree 5,981,196
22. Commissions and expense allowances on reinSUrance assUMEd ..........c.cieeieereereenieenieeneeseeseeseens foee e 0. ..
23. General insurance expenses and fraternal EXPENSES ..........c.cccveveveveueueeeeeeeeeiesesesesee s sesesssee e eeeseseeeenes 9,498,167 |..ccvvnenee 7,969,387 |.ooovenn. 18,069,610
24. Insurance taxes, licenses and fees, excluding federal income taxes ..............cccceeveeeeeeveveveeveeceeeeefeoecccennn. 2,856,729 | 2,839,261 |.cocveevee 6,023,257
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions ....
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 63,859,660 52,538,349 121,310,580
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 22,971,391 | 30,862,123 | 59,784,934
30. Dividends to policyholders and refunds to members 646,268 641,339 1,319,693
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 22,325,128 | 30,220,784 |.....cocee... 58,465,241
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 3,867,944 7,849,948 13,089,027
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 18,457,179 | 22,370,836 |................ 45,376,214
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $ ... (24,248) (excluding taxes of $  ...c.ocovvvreininnne 264,319
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 63,650 (1,871,268) (1,244,891)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 18,520,829 20,499 569 44 131,323
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 408,036,229 426,662,167 426,662,167
37, NEtiNCOME (LINE 35) ...ttt s ettt s e n st eseseae s nanaes 44 131,323
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. 115,681 .
39. Change in net unrealized foreign exchange capital gain (I0SS) ........cccceeieerieriiniieniieeie e
40. Change in net deferred INCOME 18X .........oiiiiiiiieeee e
41. Change in nonadmitted asSets ..........ccccoreiriiiiiieeieee s
42. Change in liability for reinsurance in unauthorized and certified companies ............
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccccceeuee.
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
L0 I0  =T oSSTY SO TR RSSO
50.2 Transferred from surplus (stock dividend)
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (stock dividend) ..
51.3 Transferred from capital ............c..ccoceeieee ..
51.4 Change in surplus as a result of FEINSUIANCE .............c.cceiveveveveeeeeeeeee e e (9,329,227) (22,387,789)
52, Dividends t0 SIOCKNOIAETS .....c..iiirureeeriririeicieteisi ittt ees st eses e e e e eesessse s sesesssesesssssansesesessseeooescieieesnanas (45,000,000) (42,000,000)
53. Aggregate write-ins for gains and losses in surplus 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (35,135,294) 15,011,010 (18,625,938)
55. Capital and surplus, as of statement date (Lines 36 + 54) 372,900,935 441,673,177 408,036,229
DETAILS OF WRITE-INS
08.3071. FEE INCOME ~....eeerereetetriei ettt sttt ettt sttt s es e ae e s e ees e e e e e e e s se e seseee s e s ee e ses et eses s ansesesesssasnsnsesassses fonsesnsnnnasansananas 628,636 |...cooereeeenn 618,498 |....cccoieeee 1,255,070
08.302. MiSCEIIANBOUS TNCOME .....eeeeeeeeeeeeeee ettt eea e e eae e eee e eeseeeennseseneeeeasesennnaoeseeeeeeeeaeeeeaeanees 30,162 | 18,599 |, 151,914
08,3003, it — e a e e e e e e e e et e ean et e e et e e e et e eae et e ae e e e e et e eane e e nn e e e nn e e naneeeeaneeenneeeaneeeas
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccuverieniiiiiic i
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Reinsurance expense ...
2702. Miscellaneous expense
27003, ettt e et e e eneeeas
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocceveeiieiiiiiii e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
£ 3010 T o KOTSRS RO TSP ORE R PR RSO RTTTO PR RUPTTRURTRTUPRN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF JUNE 30, 2026 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 ..........ccuiuiuiiciiiciiieie ettt siens [oeennensinenanes 66,870,980 |......coceunee. 61,563,112 |.cooverennn 128,008,263
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 32,154,740 |......ccene.. 33,619,537 |.ccovicnnee 67,935,042
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 6,813,979 5,861,907 16,570,375
4. TOtal (LINES 110 3) oottt 105,839,699 101,044,557 212,513,680
5.  Benefit and 10SS related PAYMENTS ..............ccueveviiiieeiieieieieeceeeee ettt es s sesenes [oeveseveseaenis 119,821,014 | 101,371,222 | 224,997,523
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (29,327,967) | ececeevenene (29,565,912)|......cccvneevne (61,089,274)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 16,621,235 |..ooovienene 13,969,918 |....coovvveee 29,237,646
8. Dividends paid t0 POIICYNOIAETS .........cocvovviieveretieieieee ettt ettt es e st n s st beseseaes [feeeteeesenee e nenees 633,920 .o 626,656 |.......cccvrenve 1,294,299
9. Federal and foreign income taxes paid (recovered) netof $ ... (141,180) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 1,600,433 4,656,234 11,480,733
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 109,348,634 91,058,118 205,920,927
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (3,508,935) 9,986,440 6,592,753
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 104,222,910 73,409,805 |.. 169,182,835
12.2 Stocks .............. 3,554,058 |.....covverriinne 536,251 |.. 3,588,935
12.3 Mortgage loans ... ..2,723,489 5,110,188 |.. ... 12,863,025
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Oher iNVESIEA @SSELS ......cuviuiiiiiirci ittt [eosessns s nensenenes 37,275 | 1,739,607 |.cooveevicinne 1,739,677
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStMents .............cccccceceeee |oevrerecieinnennnnens (304) [eeeeeerrccieins (90,744) ..o (91,364)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 105,436 702,779 23,968,283
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 110,642,863 |................. 81,407,886 |................ 211,251,391
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOURRRR 76,240,131 | 80,983,069 |......cccnuene. 170,820,041
1312 STOCKS ..ottt oot 425,000 |....cocoerennne 2,812,950 |...ccvirne 4,321,010
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuiuuieiieciieeiccice ettt nnnies |oesines s (U (U R 1,915,284
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 29,671,669 16,288,574 7,043,954
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 106,336,801 100,084,593 184,100,289
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (2,287,718) (1,931,722) (1,666,905)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 6,593,781 (16,744 ,986) 28,818,007
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns (1,299,610)....cccvvvenenne (2,414,048)......ccceve.n. (4,753,650)
16.5 Dividends t0 SLOCKNOIAETS ...........c.cuiuriieiiieiiieesie ettt ssiens [enessinessnees 45,000,000 |....ocvreenneee 24,000,000 |...oocvrennee 66,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 3,294,772 12,838,798 (376,586)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (43,004,838) (13,575,251) (71,130,236)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (39,919,991) (... (20,333,797)...cceveceenne (35,719,476)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 82,077,225 |.oeeenne 117,796,701 |.coreeee. 117,796,701
19.2 End of period (Line 18 plus Line 19.1) 42,157,234 97,462,904 82,077,225
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Principle Based Bond Definition ..o [oerereree s (01 24,958,250 |.....c.co....... 24,958,250




STATEMENT AS OF JUNE 30, 2026 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
INGIVIAUAL T ... s 73,969,295 |................. 71,014,402 |............... 138,796,372
GIOUP T .. e 5,099,670 [...covvevrrnnne 4,711,084 |......ccocoee 9,912,868
INIVIAUAI @NNUITIES ... e (34,574) [ . 138,921 | 176,724
GIOUP @NNUILIES ......vcviiveeeievieeeteeetee sttt ettt ete et e te et et e e et eas et e s s tese st esessese st ese et ebessasessssessssessssesessesessesessesedstesenseseeesene et eneeseneenens 0 freeeeeeeee 0 [ 0
ACCIABNE & NEAIN ..o 39,872,931 ..o 41,903,510 |..coovvvenvne 82,916,824
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 thIOUGN 7) ...oveeeiveriiieecie ettt sttt b bt 118,907,321 | 17,767,917 | 231,802,788
DEPOSIt-LYPE CONFACES ......vveeiiiiiieieieteeeie ettt ettt se e e s s s eses e s e e esens [oese e et es et e eeneeas [0 U [0 OO 0
Total (Lines 8 and 9) 118,907,321 117,767,917 231,802,788




STATEMENT AS OF June 30, 2026 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

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

The 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 NYDEFS 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 June 30, 2026, there were 113 such policies with total face
amount of $27,157,000 and reserves of $503,492.

Other than the permitted practice above, the Company did not have any prescribed or permitted practices as of
June 30, 2026 and December 31, 2025.

F/S F/S
SSAP # Page Line # 2026 2025
Net Income:
(1) RNY State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 18,520,829 $ 44,131,323
(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 $ 18,520,829 § 44,131,323
Surplus:
(5) RNY State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 372,900,935 § 408,036,229
(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 $ 372,900,935 § 408,036,229

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
Statement of Statutory Accounting Principles ("SSAP") No. 26, Bonds (“SSAP No. 26”).

(6) Asset-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 asset-backed 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 June 30, 2026.

Certain amounts in the Company’s statutory basis financial statements have been reclassified to conform to the 2026
financial statement presentation.

D. Going Concern

None

2. Accounting Changes and Corrections of Errors
No significant change

3. Business Combinations and Goodwill
None

4. Discontinued Operations
None



STATEMENT AS OF June 30, 2026 OF THE ReliaStar Life Insurance Company of New York

NOTES TO FINANCIAL STATEMENTS

5. Investments
D. Asset-backed Securities

(1

)

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

The following table discloses in aggregate the Other than Temporary Impairment ("OTTI") recognized in
accordance with asset-backed securities subject to SSAP No. 43, Asset-backed Securities (“SSAP No. 43”) as of
June 30, 2026 due to intent to sell or inability or lack of intent to hold to recovery.

M (@] 3

Amortized Cost  Other-than-Temporary Impairment

Basis Before Recognized in Loss

Other-than-

Temporary (2a) (2b)

Impairment Interest Non-interest Fair Value

OTTI recognized 1st Quarter

a. Intent to sell $ 1,003,974 $ 153,974 $ — 3 850,000

b. Inability or lack of intent to retain the investment
in the security for a period of time sufficient
to recover the amortized cost basis — — — —

c. Total 1st Quarter (a+b) $ 1,003,974 $ 153974 $ — $ 850,000

OTTI recognized 2nd Quarter

d. Intent to sell $ 1,335,948 $ 237,803 $ —  $ 1,098,144

e. Inability or lack of intent to retain the investment
in the security for a period of time sufficient
to recover the amortized cost basis — — — —

f.  Total 2nd Quarter (d+e) $ 1,335,948 § 237,803 $ — 1,098,144

m. Annual Aggregate Total (c+f+i+l) $ 391,778 § —

(3) The Company did not have any OTTI’s that were recognized in the current reporting period in accordance with
asset-backed securities subject to SSAP No. 43 for the period April 1, 2026 to June 30, 2026.

(4) The following table shows all impaired securities at June 30, 2026 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 ~ $ 183,175
2. 12 Months or Longer  § 28,481,867

b. The aggregate related fair value

of securities with unrealized losses:
1. Less than 12 Months $ 31,190,697
2. 12 Months or Longer  § 169,147,294
(5) If the fair value of an asset-backed 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 asset-backed 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 asset-backed 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

7.1



STATEMENT AS OF June 30, 2026 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

situations, an OTTI shall be considered to have occurred. In assessing whether the entire amortized cost basis of
the security will be recovered, the Company compares the present value of cash flows expected to be collected
from the security with the amortized cost basis of the security. If present value of cash flows expected to be
collected is less than the amortized cost basis of the security, the entire amortized cost basis of the security will
not be recovered (that is, a non-interest related decline exists), and an OTTI shall be considered to have
occurred.

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

As part of the quarterly review, the Company 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 asset-backed
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 asset-backed 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.

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 $ 51,112,734

Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

Repurchase Agreements Transactions Accounted for as a Sale
None

Reverse Repurchase Agreements Transactions Accounted for as a Sale
None
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STATEMENT AS OF June 30, 2026 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

L. Restricted Assets
(1) Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted
2026 6 7
1 2 3 4 5

Total
G/A Separate S/A Assets
Total Supporting Account (S/A) Supporting Increase/
General Account S/A Activity Restricted G/A Activity Total Total From  (Decrease) (5
Restricted Asset Category G/A) (a) Assets (b) (1 plus 3) Prior Year minus 6)

Subject to contractual
a. obligation for which liability
is not shown $ — 3 — 3 — 3 — 8 — 8 — 8 —

b. Collateral held under
security lending agreements 62,245,668 — — — 62,245,668 61,377,495 868,173

Subject to repurchase
agreements — — — — — — _

d Subject to reverse
" repurchase agreements — — — — — — _

Subject to dollar repurchase
agreements — — — — — — _

£ Subject to dollar reverse
" repurchase agreements — — — — — — _

Placed under option
contracts — — — — — — —

Letter stock or securities
p, Testricted as to sale-
" excluding FHLB capital
stock — — — — — — —

i. FHLB capital stock — — — — — — _
Jj- On deposit with states 4,629,439 — — — 4,629,439 4,704,569 (75,130)

Kk On deposit with other
" regulatory bodies — — — — — — _

Pledged as collateral to
| FHLB (including assets
* backing funding
agreements) — — — — — — _

Collateral assets received
and on the balance sheet,
excluding collateral held
m under security
lending and repurchase
agreements reported on the
balance sheet — — — — — — —

Assets held under modco
reinsurance agreements — — 433,843,330 — 433,843,330 432,412,354 1,430,976

Assets held under funds
o. withheld reinsurance
agreements — — — — _ _ _

Pledged as collateral not
captured in other categories — — — — — _ _

q. Other restricted assets — — — — — _ _

Total Restricted Assets
(Sum of a through q) $ 66,875,107 § — § 433,843,330 $ — $ 500,718,437 $498,494,418 $ 2,224,019

(a) Subset of column 1
(b) Subset of column 3

7.3



STATEMENT AS OF June 30, 2026 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

2026
8 9 Percentage 12 13 14
10 11
Gross Admitted
Total (Admitted & Restricted to Amount
Total Admitted Nonadmitted) Total Reported Difference
Nonadmitted Restricted Restricted to Admitted in General from Annual GI

Restricted Asset Category Restricted (5 minus 8) Total Assets (c) Assets (d) Interrogatories Note and GI Ref

Subject to contractual
. obligation for which liability

is not shown $ — 3 — 0.000 % 0.000 % XXX XXX XXX

Collateral held under
* security lending agreements — 62,245,668 3.295 % 3372 % XXX XXX XXX

Subject to repurchase
© agreements — — 0.000 % 0.000 % XXX XXX XXX
. Subject to reverse

repurchase agreements — — 0.000 % 0.000 % XXX XXX XXX

Subject to dollar repurchase
' agreements — — 0.000 % 0.000 % XXX XXX XXX

Subject to dollar reverse
* repurchase agreements — — 0.000 % 0.000 % XXX XXX XXX

. Placed under option
contracts — — 0.000 % 0.000 % XXX XXX XXX

Letter stock or securities
restricted as to sale-
" excluding FHLB capital

stock — — 0.000 % 0.000 % XXX XXX XXX
i. FHLB capital stock — — 0.000 % 0.000 % XXX XXX XXX
j- On deposit with states — 4,629,439 0.245 % 0.251 % XXX XXX XXX
On deposit with other
" regulatory bodies — — 0.000 % 0.000 % XXX XXX XXX

. Pledged as collateral to FHLB
(including assets backing
funding agreements) — — 0.000 % 0.000 % XXX XXX XXX

Collateral assets received
and on the balance sheet,
excluding collateral held
under security

lending and repurchase
agreements reported on the

balance sheet — — 0.000 % 0.000 % XXX XXX XXX
Assets held under modco
* reinsurance agreements — 433,843,330 22.964 % 23.499 % XXX XXX XXX

Assets held under funds
. withheld reinsurance

agreements — — 0.000 % 0.000 % XXX XXX XXX
Pledged as collateral not
" captured in other categories — — 0.000 % 0.000 % XXX XXX XXX
. Other restricted assets — — 0.000 % 0.000 % XXX XXX XXX

. Total Restricted Assets
(Sum of a through q) $ — $ 500,718,437 26.503 % 27.122 % XXX XXX XXX

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

(2) Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar
Characteristics, Such as Reinsurance (excluding modco/FWH) and Derivatives, Are Reported in the aggregate)

None
(3) Detail of Other Restricted Assets (Contracts that Share Similar Characteristics, Such as Reinsurance (exclude

modco/FWH) and Derivatives, Are Reported in the Aggregate)
None
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STATEMENT AS OF June 30, 2026 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

(4) Collateral Received and Assets Held under Modco/Funds Withheld (FWH) Reinsurance Agreements Reflected
as Assets Within the Reporting Entity's Financial Statements

1 2 3 4 5 6 7 8
Book/ Book/ Book/ % of BACV % of
Adjusted Adjusted  Adjusted to Total ’
. . . . BACYV to
Carrying Carrying Carryin Fair Value  Fair Value Fair Assets Total
Assets Value Value g Value Collateral Modco Value (Admitted Admitte
(BACY) (BACV)  (BACYV) FWH and 4
Collateral Modco FWH Nonadmitte Assets®*
ekt desedese edededed d)* ssets
General Account
a. Cash, Cash Equivalents and
Short-Term Investments $ — 3 — 3 — 3 — S — 8 — — % — %
b. Schedule D, Part 1 Section 1 — — — — — — — % — %
c. Schedule D, Part 1 Section 2 — — — — — — — % — %
d. Schedule D, Part 2, Section 1 — — — — — — — % — %
e. Schedule D, Part 2, section 2 — — — — — — — % — %
f. Schedule B — — — — — — — % — %
g. Schedule A — — — — — — — % — %
h. Schedule BA, Part 1 — — — — — — — % — %
i. Schedule DL, Part 1 51,112,734 — — 51,116,328 — — 3560 %  3.670 %
j. Other — — — — — — — % — %
k. Total Assets
(atbtctdtetftgthtit)) $51,112,734  $ — 3 — $51,116,328 § — 3 — 3.560 %  3.670 %
1. Percentage to Total FWH
Assets (including Modco) % % % % % % % %
1 2 3 4 5 6 7 8
% of BACV
Book/ Book/ to Total % of
Book/ Adjusted  Adjusted Assets BACY to
Assets Adjusted Carrying Carryin (Admitted Total
Carrying Value g Value and Admitte
Value (BACY) (BACYV) Fair Value Fair Value Fair Nonadmitte d
(BACY) Modco FWH Collateral Modco Value d)* Assets**
Separate Account:
m. Cash, Cash Equivalents and
Short-Term Investments $ — $ — 3 — 3 — S — 3 — — % — %
n. Schedule D, Part 1 Section 1 — — — — — — — % — %
0. Schedule D, Part 1, Section 2 — — — — — — — % — %
p. Schedule D, Part 2, Section 1 — — — — — — — % — %
q. Schedule D, Part 2, section 2 — 433,843,330 — — 433,843,330 — 95.689 %  95.689 %
r. Schedule B — — — — — — — % — %
s. Schedule A — — — — — — — % — %
t. Schedule BA, Part 1 — — — — — — — % — %
u. Schedule DL, Part 1 — — — — — — — % — %
v. Other — — — — — — — % — %
w. Total Assets
(mintotprqirtsttiuty) S 8433843330 S S $433843330 8 95089 % 95689 %
x. Percentage to Total FWH
Assets (including Modco) % % % % % % % %

*k = Sum of Column 1, 2, and 3 divided by Asset Page, Line 26 (Column 1)
*w=Sum of Column 1, 2, and 3 divided by Asset Page, Line 27 (Column 1)
**k=Sum of Column 1, 2, and 3 divided by Asset Page, Line 26 (Column 3

**w=Sum of Column 1, 2, and 3 divided by Asset Page, Line 27 (Column 3)
***k (Collateral BACV) should equal Note SL(1) Column 1, Line o.

***w (Collateral BACV) should equal Note 5L(1) Column 2, Line o.

****k (Modco BACV) should equal Note 5L(1) Column 1, Line p.

***%w (Modco BACV) should equal Note SL(1) Column 2, Line p.

**F%*k (FWH BACV) should equal Note 5L(1) Column 1, Line q.

*HF**w (FWH BACV) should equal Note SL(1) Column 2, Line q.
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STATEMENT AS OF June 30, 2026 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

9 10 11 12 13 14 15
Book/
Adjusted
Carrying
Value
Assets (BACY) Related Party Code
FWH
Including
Modco 1 2 3 4 5 6
General Account
a. Cash, Cash Equivalents and
Short-Term Investments $ — $ — $ — $ — $ — $ — $ —
b. Schedule D, Part 1 Section 1 — — — — — _ _
c. Schedule D, Part 1 Section 2 — — — — — _ _
d. Schedule D, Part 2, Section 1 — — — — — _ _
e. Schedule D, Part 2, section 2 — — — — — — —
f. Schedule B — — — — — — _
g. Schedule A — — — — — — —
h. Schedule BA, Part 1 — — — — — _ _
i. Schedule DL, Part 1 — — — — — _ _
j. Other — — — — — — —
k. Total Assets
(atbtctdtetftgthtit)) $ — $ — $ — $ — $ — $ — $ —
1. Percentage to Total FWH
Assets — % — % — % — % — % — % — %
9 10 11 12 13 14 15
Book/
Adjusted
Carrying
Value
Assets (BACYV) Related Party Code
FWH
Including
Modco 1 2 3 4 5 6
(including Modco)
Separate Account:
m. Cash, Cash Equivalents and
Short-Term Investments $ — S — 3 — 3 — 3 — 3 — 3 —
n. Schedule D, Part 1 Section 1 — — — — — _ _
0. Schedule D, Part 1 Section 2 — — — — — _ _
p. Schedule D, Part 2, Section 1 — — — — — — _
g. Schedule D, Part 2, section 2 433,843,330 — — 410,909,254 — — 22,934,076
r. Schedule B — — — — — — —
s. Schedule A — — — — — — —
t. Schedule BA, Part 1 — — — — — — _
u. Schedule DL, Part 1 — — — — — — _
v. Other — — — — — — —
w. Total Assets
( m+nto+p+qtrs+t+utv) $433,843,330 § — 8 —  $410,909,254 $ —  $ —  $22,934,076
x. Percentage to Total FWH
Assets 100 % — % — % 95 % — % — % 5%
1 2
% of
Liability to
Total
Amount Liabilities#
y. Recognized Obligation to Return Collateral Asset (General Account) $51,112,734 5.01 %
z. Recognized Obligation to Return Collateral Asset (Separate Account) — — %
aa. Recognized Obligation for Modco assets (General Account) — — %
bb. Recognized Obligation for Modco assets (Separate Account) 339,717,277 74.93 %

cc. Recognized Obligation for FWH (excluding Modco) assets (General Account)

dd. Recognized Obligation for FWH (excluding Modco) assets (Separate Account)

# For lines y, aa and cc, Column 2 equals Column 1 divided by

Liability Page, Line 26 (Column 1)

#For lines z, bb and dd, Column 2 equals Column 1 divided by

Liability Page, Line 27 (Column 1)

— %
— %

(5) The Company does not have the collateral, modified coinsurance (Modco) or funds withheld reinsurance (FWH)
assets have not been pledged for another purpose specific to the insurance reporting entity (not for the benefit of the

reinsurer)
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STATEMENT AS OF June 30, 2026 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

10.

11

12

13

14.

15

16.

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

S. Aggregate Collateral Loans by Qualifying Investment Collateral
None

Joint Ventures, Partnerships and Limited Liability Companies
No significant change

Investment Income
No significant change

Derivative Instruments
A. Derivatives under SSAP No. 86, Derivatives
(8) None

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

Income Taxes
No significant change

Information Concerning Parent, Subsidiaries and Affiliates
B.Transactions

On June 18, 2026, the Company declared an extraordinary dividend in the amount of $39,000,000 which was paid to its
sole shareholder, RLI on July 29, 2026.

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

. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans
A. Defined Benefit Plan
None

. Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations
D. Dividends Paid
On March 20, 2026, the Company declared an ordinary dividend in the amount of $45,000,000, which was paid to

its sole shareholder, ReliaStar Life Insurance Company ("RLI") on March 30th, 2026.

Liabilities, Contingencies, and Assessments
No significant change

. Leases
No significant change

Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk
No significant change
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STATEMENT AS OF June 30, 2026 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

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 June 30,

2026:
Net Asset Value
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a.  Assets at fair value
Bonds
Asset-Backed Securities $ — 3 478,332  §$ — 3 — 3 478,332
Total Bonds $ — 3 478,332 $ — 3 — 3 478,332
Preferred stock 4 1,019,428 1,537,356 — 2,556,788
Common stock — — 1,159,814 — 1,159,814
Other invested assets — 1,803,156 — — 1,803,156
Separate account assets 453,390,241 — — — 453,390,241

Total assets at fair value/NAV $ 453,390,245 $ 3,300,916 $ 2,697,170 $ — $ 459,388,331

b. Liabilities at fair value
Deposit type contracts $ — 3 22,683,175  $ — 3 — S 22,683,175
Total liabilities at fair value $ — 22,683,175  $ — 3 — 22,683,175

(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 April 1, 2026 to June 30, 2026:

Total gains

Beginning and Total gains Ending
balance at Transfers (losses) and (losses) balance at
April 1, Transfers out of included in included in June 30,
Description 2026 into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 2026
a. Assets
Preferred Stock $ 1,531,622 $ — 3 — 3 — S 5734 $ — S — S — 3 —  $1,537,356
Common Stock 1,160,013 — — — (199) — — — — 1,159,814
Total Assets $ 2,691,635 $ — $ — $ — § 5535 § — S — $ — $ —  $2,697,170
b.  Liabilities

Total Liabilities $ ! — 3 —_ 3 5 3 S S5 8 ___ 5 _____

There were no transfers into or out of Level 3 during the period of April 1, 2026 to June 30, 2026.

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

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

*  Quoted prices for similar assets or liabilities in active markets;

*  Quoted prices for identical or similar assets or liabilities in non-active markets;

* 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.
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STATEMENT AS OF June 30, 2026 OF THE ReliaStar Life Insurance Company of New York

NOTES TO FINANCIAL STATEMENTS

C.

(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.

Other Fair Value Disclosures
None

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 June 30, 2026:

Aggregate Fair Carrying Net Asset Not Practicable
Type of Financial Instrument Value Value (Level 1) (Level 2) (Level 3) Value (NAV) (Carrying Value)
Assets
Issuer Credit Obligations $ 696,585,385  $ 746,172,500 $ 41,012,126 $ 619,570,061 $ 36,003,198 $ — N —
Asset-Backed Securities 301,063,685 328,655,369 — 282,348,714 18,714,971 — —
Preferred stock 20,057,934 20,019,475 4 15,008,053 5,049,877 — —
Common stock 1,159,814 1,159,814 — — 1,159,814 — —
Mortgage loans 84,216,887 87,013,794 — — 84,216,887 — —
Contract loans 52,894,272 52,894,272 — 52,894,272 — — —
Other invested assets 13,474,614 14,144,861 — 13,474,614 — — —
Cash equivalents and short-term
investments 31,400,100 31,400,100 13,400,100 18,000,000 — — —
Derivatives
Foreign exchange contracts 217,832 112,071 — 217,832 — — —
Separate account assets 453,390,241 453,390,241 453,390,241 — — — —
Total Assets $ 1,654,460,764  $1,734,962,496 $ 507,802,471 $1,001,513,546  § 145,144,747  § — $ —
Liabilities
Supplementary contracts and immediate
annuities $ 9,128,613 $§ 10,003,430 $ — $ — 3 9,128,613  § — $ —
Deposit type contracts 22,683,175 22,683,175 — 22,683,175 — — —
Derivatives
Foreign exchange contracts 217,585 372,320 — 217,585 — — —

Total Liabilities $ 32,029,373 $ 33,058,925 $ — $ 22,900,760  § 9,128,613 $ — $ —

Reasons Not Practicable to Estimate Fair Value
None

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

21. Other Items
No significant change

22.

Events Subsequent

Type I — Recognized Subsequent Events

On June 18, 2026, the Company declared an extraordinary dividend in the amount of $39,000,000 which was paid to its
sole shareholder, RLI on July 29, 2026.

The Company is not aware of any other events occurring subsequent to June 30, 2026 that may have a material effect on
the Company’s financial statements. The Company evaluated events subsequent to June 30, 2026 through August 12,
2026, the date the statutory financial statements were available to be issued.
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Type II — Nonrecognized Subsequent Events

The Company is not aware of any events occurring subsequent to June 30, 2026 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to June 30, 2026 through August 12, 2026,
the date the statutory financial statements were available to be issued.

23. Reinsurance
No significant change

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination
E. Risk Sharing Provisions of the Affordable Care Act ("ACA")
None
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25

26.

27.

28.

29.

30.

31.

32.

33

34.

35.

36.

. Change in Incurred Losses and Loss Adjustment Expenses
A. Changes in Incurred Losses and Loss Adjustment Expenses of prior years

Reserves at December 31, 2025 were $43,833,099. As of June 30, 2026, $29,566,826 has been paid for incurred
losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years
are now $5,372,825 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 $8,893,448 favorable prior-year
development since December 31, 2025. 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

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

Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No significant change

. Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No significant change

Premium & Annuity Considerations Deferred and Uncollected
No significant change

Separate Accounts
No significant change

Loss/Claim Adjustment Expenses
No significant change
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STATEMENT AS OF JUNE 30, 2026 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, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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
[ECT0ToTa (1aTe T =T (14T PSSRSO

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

If the response to 3.2 is yes, provide a brief description of those changes.
New entity created and 0ne entity AISSOIVEA. ........cooiiiiiiii bbbt b bbb e s b e b e e bt et e bt e neen e

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

Yes [ X] No[ ]

Yes [ X] No[ ]

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. ..........cccceveiiiiiiiiniiciceee 0001163710
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3

Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 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. .......... 12/31/2024
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. .............ccocevevevevecceerereeeeereennns 12/31/2024
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 06/25/2026
By what department or departments?
INBW YOTK .ttt h e e e e e e E e E e e E e £ E oo E e £ E e £ E e £ R e £ E e e R e SR e SR e e R e SR e o R e e R e e R e e R e e R e e R e e R e e R e e R e e R e R e eRe R e R e e R e er e e eee e e eee s
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ooviiiieeeeeeeeee ettt ettt et e s e et e e e e e e e st e e e e e e e eae e e s et et eeesea e s s s seseseseseeneenneseseenananaens Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[X] NAT[ ]
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 PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

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.

Yes [ X] No[ ]

1 2

Affiliate Name

Location (City, State)

Voya Alternative Asset Management LLC .. . [New York, NY ..
Voya Financial Partners, LLC ....... Windsor, CT ...
Voya Financial Advisors, Inc. ... Windsor, CT
Voya Investment Management Co. LLC New York, NY
Voya Investment Management LLC ....... .. |Atlanta, GA ...
Voya Investments Distributor, LLC . |Scottsdale, AZ ..
Voya Investments, LLC ................ Scottsdale, AZ

Voya

Retirement Advisors, LLC

Windsor, CT




STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

GENERAL INTERROGATORIES

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

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

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

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ....................................... Yes [ ] No[X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B e 0
INVESTMENT

11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
11.2  If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
13.1  Does the reporting entity have any investments in parent, subsidiaries and affiliates? ............ccooiiiiiiiii e Yes [ X] No[ ]
13.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

13.21
13.22 Preferred Stock ....
13.23 Common Stock
13.24 Short-Term Investments
13.25 Mortgage Loans on Real Estate ....
13.26 All Other
13.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) ....
13.28 Total Investment in Parent included in Lines 13.21 to 13.26 above

....3,957,425 ....3,960,788

21,960,788
18,000,000

14.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeviiiiiiiericicieene
14.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............
If no, attach a description with this statement.

Yes [ X] No[ ]
Yes [ X] No[ 1 NAT ]

15.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccoceiiiiienieiieiieeeeeeee $
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiniiiii e

................. 51,116,328
...51,112,734
...51,112,734

8.1
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STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ] No [

1
Name of Custodian(s)

2

Custodian Address

Bank of New YOrk Mellon .....cccccoiiioiiiiiiiececc e

One Wall Street, New York, NY 10286

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation:

1
Name(s)

2
Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............cccccceeeenee.

If yes, give full information relating thereto:

Yes[ 1 No[ X]

1
Old Custodian

2
New Custodian

3
Date of Change

4
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. This includes both primary and sub-advisors. 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

Name of Firm or Individual

2
Affiliation

Voya Investment Management LLC ...

16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?..............ccccooiiiiiiiic e

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the

Yes [

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?................ccccoiiiiiiiiine Yes [

I No[ X1 NAT

I No[ X1 NAT

For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed
108934 Voya Investment Management LLC ....

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

G295B@ALSG ... R RS eES R SRS R AR e e 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 SECUILIES? ........c.iiiiiiiiiie ettt et et e et et e e e e eneas

8.2

Yes [ ] No[X

Yes [ X1 No [

]

]

]

]

]



STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

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

8.3
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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 ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes B 0

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 0

1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 84,307,158

1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 84,307,158
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS..........ccueueveveeeececee e eeeceete e eeeessaeae e eeenesaese s esenssaetesesesensnanaenas $ 2,706,636
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvvieeeeieeeececeeecee et ea ettt a s s st s et et e s eaes s e s s e s et e s e s e s s ae s s s st es et eseses s sttt et et esesessssas s ses et esessansnanaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 87,013,794
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 94.460 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 10.470 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea 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 .............cocooiiiiiiiiiiiiii e B 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.ccccoveeuee.e. 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 FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

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

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?

Outstanding
Date Lien Amount

Total 0
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
Alabama ... AL |l 112,400 | O 90,907 [ O
Alaska ..o AK b 0,204 | D L 12,000 e O
Arizona ..... ... AZ

Arkansas ..
California ..

©ONOOGOA LN =

Colorado ...... .. CO 184,814 |..
Connecticut .. . CT .. 2,216,735 |..
Delaware ............. ... DE ..309,481 |..

9. District of Columbia .

10. Florida .. .. FL

11.  Georgia .. GA

12.  Hawaii .. .. HI

13. Idaho .... . ID

14.  lllinois ... . IL

15. Indiana. . IN

16. lowa ..... . 1A

17. Kansas . ... K§ |

18.  Kentucky ......oocveiiiiiiiii KY  feeens
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA |
20. Maine .......

21.  Maryland X

22. Massachusetts .............cccooiiiiiiis MA |.........
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi

24. Minnesota . .. MN

25. Mississippi ... MS |[

26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO [.........
27, MONtana ..........ocoooiiiiiii s MT

28. Nebraska .. ... NE

29. Nevada ........ .. NV |

30. New Hampshire ... NH |.........
31. New Jersey .....ccccooverivieiiiiccciec e |\ VA RO
32.  New Mexico .

33. New York .....

34. North Carolina ..
35. North Dakota

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

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

44. Texas .......

45.  Utah .....

46. Vermont .
A7, VIrginia ....oooccoeeiiiiiec e

48.  Washington ...

49. West Virginia

50. Wisconsin .... .

51, WYOMING ...oooiiiiiiiiiiiiiiece e

52.  American Samoa ..........ccceceeeiieeeiineenineeans AS |

53. Guam ............. .. GU
54. Puerto Rico ...... ... PR |
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. VI |
56. Northern Mariana Islands ....................ccc... MP [ N
57. Canada .......ccccceevveennens .. CAN , K
58. Aggregate other alien .. e OT e XXX.... ....301,578 |.
59.  SUDBLOtAl v XXX 75,646,660
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene DLO O ST 610,108 [ [0 (1 [V F 610,108 ..o 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................feo..... XXX....... 329,162 |.
94.  Aggregate or other amounts not allocable by state o XXX o 0
95.  Totals (direct bUSINESS)......ceeveuerueurrieiieieiieieieee . XXX..... 76,585,930
96. Plus reinsurance assumed... e XXX [ 0] ..
97  Totals (all business)..... . XXX..... ...76,585,930 |. . . .0]....... 116,839,305 |..
98.  Less reinsurance ceded. .........cooervereneenieneneenenees e XXX oo 49,874,155 , 1936 | 0 | 50,560,735
99. Totals (all business) less reinsurance ceded XXX 26,711,775 66,278,570
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ........
58002. DOM Dominican Republic .
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN (U R (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 301,578 933 0 0 302,511 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveveieciiciecrecieeie e[ XXX e e [V [0 [V [0 [V PR 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...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c..eceveerieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11



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
Voya Workplace Services, LLC 46-5378846 IN
Benefitfocus, Inc. 46-2346314 DE
Benefitfocus.com, Inc. 57-1099948 SC
BenefitStore, LLC 27-3519176 sSC
Tango Health, Inc. 26-2060323 DE
Pen-Cal Administrators, Inc. 94-2695108 CA
Voya Nonqualified Plan Pay Services, LLC 39-2624681 DE
Security Life Assignment Corporation 84-1437826 co
Voya Holdings Inc. 02-0488491 CcT
VIM Holdings LLC 88-3236443 DE
Voya Investment Management LLC 58-2361003 DE
Voya Investment Management Co. LLC 06-0888148 DE
Voya Investment Trust Co. 06-1440627 CcT
Voya Investment Management (UK) Limited GBR
Voya Investment Management Alternative Assets LLC 13-4038444 DE
Voya Alternative Asset Management Ireland Limited IRL
Voya Alternative Asset Management LLC 13-3863170 DE
Voya Realty Group LLC 13-4003969 DE
VAAM (Cayman) Ltd. CcYM
Voya MSR Opportunities GP LLC 87-1891874 DE
VAAM GP LLC 87-2198755 DE
Voya Renewable Energy Infrastructure Debt GP | LP 87-1885741 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 VII, L.P. 26-1701070 DE
Pomona Capital VII, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Energy Partners US, L.P. DE
Pomona Associates VIII, L.P. 37-1698452 DE
Pomona Energy Partners, L.P. DE
Pomona Investors IV, L.P. 59-3794146 DE
Pomona Investors V L.P. 26-1939518 DE
Pomona Primary Associates |V 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 VII, L.P. 26-1701070 DE
Parent/Subsidiary listing is not repeated
Pomona Secondary Associates VIII, 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 Il, 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 II, L.P. 37-1513803 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates Il LLC 16-1771993 DE
Pomona Voya (US) Holdings Associates Il LP DE
Pomona Voya (US) Holdings Associates Ill 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 1V, 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
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 II, 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 CcYM
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



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
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 Capital Asia Limited HKG

Pomona Europe, Ltd. GBR

Pomona Europe Advisers Limited GBR

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

VIM SLP Holdings LLC 33-2315739 DE

VIM SLP Holdings Inc. 33-2337236 DE
Voya TRS Holdco |, LLC DE
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
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Oconee Real Estate Holdings VI - GREEN LLC 93-4037989 DE
Oconee Real Estate Holdings XII - RIVERSIDE LLC 99-3455416 DE
Sconset Reinsurance Holdings LLC DE
Voya Financial Advisors, Inc. 41-0945505 MN
Voya Institutional Trust Company 46-5416028 CT
Voya Insurance Solutions, LLC 06-1465377 CT
Voya Retirement Insurance and Annuity Company Insurer 71-0294708 86509 CT
Voya Special Investments, Inc. 85-1775946 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Oconee Real Estate Holdings V - CASC LLC 93-4060472 DE
Oconee Real Estate Holdings VI - GREEN LLC 93-4037989 DE
Oconee Real Estate Holdings VIl - CANOPY LLC 99-0609295 DE
Oconee Real Estate Holdings XII - RIVERSIDE LLC 99-3455416 DE
Oconee Real Estate Holdings XVII - CROSSINGS LLC 33-4830625 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 Pomona Asia Pacific Private Equity Co-Invest | L.P. DE

Voya Financial Partners, LLC 06-1375177 DE
Voya Institutional Plan Services, LLC 04-3516284 DE
Voya Retirement Advisors, LLC 22-1862786 NJ
Sconset Reinsurance Holdings LLC DE
Voya Payroll Management, Inc. 52-2197204 DE
Voya Services Company 52-1317217 DE
Voya Global Services Private Limited IND
VFI India Holdings LLC 93-1766128 DE
Voya Special Investments, Inc. 85-1775946 DE

Voya Phillippines Support Services Corporation PHL
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. 4832 ...|VOYA FINANCIAL ... . 26-0003294 .. | .... UV ... |Benefit Strategies, LLC .. . Voya Benefits Company, LLC ... Ownership .100.000 ...|Voya Financial, Inc.

. 4832 ...|VOYA FINANCIAL Benefitfocus, Inc. .. . |Voya Financial, Inc. . Ownership.. .
. 4832 ...| VOYA FINANCIAL Benefitfocus.com, Inc. . |Benefitfocus, Inc. . . | Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL BenefitStore, LLC . . |Benefitfocus.com, Inc. .. .. |Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL .. Oconee Real Estate Holdings IV - ARB LLC .... ReliaStar Life Insurance Company ............ Ownership..... ..16.000 ....|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Company

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

93-3381941 ..

. 4832 ...[VOYA FINANCIAL ... 93-3381941 .. Ounership ..33.000 ....[Voya Financial

. 4832 ...[VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ounership ..51.000 ....|Voya Financial,
Voya Retirement Insurance and Annuity

. 4832 ...|VOYA FINANCIAL ... 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... |..DE.....|...... NIA....... Company Ownership ..44.800 ....|Voya Financial,

. 4832 ...|VOYA FINANCIAL ... 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ownership ..55.200 ....|Voya Financial,

Voya Retirement Insurance and Annuity
. | Company ...
. |ReliaStar Life Insurance Company .

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

..[93-4037989 ..
..|93-4037989 ..

Oconee Real Estate Holdings VI - GREEN LLC .. {..
Oconee Real Estate Holdings VI - GREEN LLC .. |..

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

. | Ownership..
. | Ownership..

. 4832 ...|VOYA FINANCIAL ... 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. {.. Third Party Shareholders Ownership ..|Voya Financial,
Oconee Real Estate Holdings VII - CANOPY LLC Voya Retirement Insurance and Annuity

. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e LR I O R LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e ..10.130 ....|Voya Financial, Inc. ......ccccovvuunnnnnnn vl N0
Oconee Real Estate Holdings VII - CANOPY LLC

. 4832 ...| VOYA FINANCIAL ..evvennnnnees | evveveees e LR I O R LDE ] NIA....... Third Party Shareholders ................cc.... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..89.870 ....|Voya Financial, Inc. .......cccoevuunnnnnnn vl N0
Oconee Real Estate Holdings XII - RIVERSIDE Voya Retirement Insurance and Annuity

L4832 ...[VOYA FINANCIAL .oovvvvviiiiiiiiiciieeine [ v i 99-3455416 .. [ ..oovevveiin | e | e LLC i LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens ..22.310 ....|Voya Financial, Inc. ......cccovrriunnnne e N s
Oconee Real Estate Holdings XII - RIVERSIDE

. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-3455416 .. | .eeeviiviiiinn | errerriiiiirinen | e | PP LDE ] NIA....... ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 3.080 .... |Voya Financial, Inc. ......ccccoevuuuunnnnnn vl N0
Oconee Real Estate Holdings XII - RIVERSIDE

. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 99-3455416 .. | .ieeiiiiiiiinn | eerrreiriiiiinen | e | PP LDE ] NIA....... Third Party Shareholders .................cc.. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..74.610 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn vl N0
Oconee Real Estate Holdings XVII - CROSSINGS Voya Retirement Insurance and Annuity

L4832 ...[VOYA FINANCIAL .oovvvviiiiiiiiiiiiieine [ v e 33-4830625 .. | ..eoocviiiin [ e | e LLC i LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens ..10.000 ....|Voya Financial, Inc. ......cccovrriunnnne e N s
Oconee Real Estate Holdings XVII - CROSSING

. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 33-4830625 .. LLC .... vee | DBt NIA....... Third Party Shareholders .. Ownership ..90.000 ....|Voya Financial,

Opportunity Investor P Secondary

. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e Opportunity Investor P Associates, L.P. ..... |..DE.....|...... NIA....... Associates, LLC Management.... .}..0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e Opportunity Investor P Associates, L.P. ..... |..DE.....]...... NIA....... Pomona G.P. Holdings LLC .. Management.... .}.. 0.000 .... |Voya Financial,
Opportunity Investor P Secondary Associates,

. 4832 ...|VOYA FINANCIAL ... LLC Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Ownership .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL Opportunity Investor P, L.P . | Opportunity Investor P Associates, L.P. .. |Management. .| Voya Financial,

94-2695108 ..
13-4197230 ..
..[ 13-4197230 ..
20-1779011 ..
20-1779011 ..
..[26-1701070 ..
26-1701070 ..
37-1698452 ..
.| 37-1698452 ..

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

Pen-Cal Administrators, Inc. .............
Pomona Associates V, LP ..
Pomona Associates V, LP ..
Pomona Associates VI, LP ...
Pomona Associates VI, LP
Pomona Associates VII, L.P.
Pomona Associates VII, L.P. ..
Pomona Associates VIII, L.P. .......
Pomona Associates VIII, L.P.

Voya Financial, Inc. .....cccooeeiiiiiniiiinis Ownership
Pomona G.P. Holdings LLC ...cccoveveeeeeeeeennns Management....
. |Pomona Secondary Associates V LLC .. [Management.
Pomona G.P. Holdings LLC ...cccovveveeeeeeennnns Management....
Pomona Secondary Associates VI LLC .......... Management....
. |Pomona G.P. Holdings LLC Management.
Pomona Secondary Associates VII LLC ........ Management....
Pomona G.P. Holdings LLC ...cccovveveeeeeeennnns Management....
.. |Pomona Secondary Associates VIII, Management.
.| Third Party Shareholders ..

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

. 4832 ...| VOYA FINANCIAL ..| 37-1698452 .. Pomona Associates VIII, L.P. . Ownership.. .

L4832 .| VOYA FINANCIAL ..eeeeeeniiniiiiieiiiiiiiiiinn | eeeeeeees eeeeeena| eeeeeeeeeeees Pomona Capital Asia Limited Pomona Management LLC Ownership .100.000 ...|Voya Financial,
Voya Retirement Insurance and Annuity

. 4832 ...|VOYA FINANCIAL Pomona Capital VII, L.P. cooeeeieiiiiieeees LDE] e NIA....... COMPANY e Management..........coeveeeeeeieiiinnnnnnndd ... 0.000 .... |Voya Financial,

. 4832 ...|VOYA FINANCIAL ... Pomona Capital VII, L.P. ...... LDE ] NIA....... Pomona Associates VII, L.P. ........ Management.... .| Voya Financial,

. 4832 ...|VOYA FINANCIAL Pomona Capital VII, L.P. ... . ...NIA.......|ReliaStar Life Insurance Company . . |Management. .| Voya Financial,

. 4832 ...[VOYA FINANCIAL ... Pomona Energy Partners US, L.P. ... L DE.... ... NIA....... Pomona Capital VII, L.P. ............ Management.... . | Voya Financial,
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. 4832 ...|VOYA FINANCIAL ... Pomona Energy Partners, L.P. ....... Pomona Associates VII, L.P. . Management.... .}...0.000 .... |Voya Financial, ....No
4832 ...|VOYA FINANCIAL Pomona Europe Advisers Limited . . |Pomona Europe, Ltd. ... . [Management. ..0.000 .... |Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL Pomona Europe, Ltd. .......... .. |Pomona Management LLC Ownership.. 100.000 ...|Voya Financial, ....N0..
4832 ...|VOYA FINANCIAL Pomona G.P. Holdings LLC .. | Voya Pomona Holdings LLC Management. 0.000 .... |Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL Pomona Investors IV, L.P. .. . |Pomona G.P. Holdings LLC .. Management. 0.000 .... |Voya Financial, ....N0..
4832 ...|VOYA FINANCIAL Pomona Investors IV, L.P. .. |Pomona Primary Associates IV LLC . . |Management. 0.000 .... |Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL Pomona Investors V L.P. . |Pomona G.P. Holdings LLC ......... Management. 0.000 .... |Voya Financial, ....N0..
4832 ...|VOYA FINANCIAL Pomona Investors V L.P. .. |Pomona Primary Associates V LLC Management. 0.000 .... |Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL Pomona Management LLC .... . | Voya Pomona Holdings LLC ... Ownership.. 100.000 ...|Voya Financial, ....N0..
4832 ...|VOYA FINANCIAL Pomona Primary Associates IV LLC .. . |Pomona G.P. Holdings LLC Ownership.. 100.000 ... |Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL Pomona Primary Associates V LLC ... . |Pomona G.P. Holdings LLC Ownership.. 100.000 ...|Voya Financial, ....N0..
4832 ...|VOYA FINANCIAL Pomona Secondary Associates V LLC . |Pomona G.P. Holdings LLC Ownership.. 100.000 ... |Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL Pomona Secondary Associates VI LLC .. . |Pomona G.P. Holdings LLC Ownership.. 100.000 ...|Voya Financial, ....N0..
4832 ...|VOYA FINANCIAL Pomona Secondary Associates VII LLC .... . |Pomona G.P. Holdings LLC Ownership.. 100.000 ... |Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL . . Pomona Secondary Associates VIII, LLC ........ . |Pomona G.P. Holdings LLC Ownership.. ..}.100.000 ...|Voya Financial, ....N0..
4832 ... VOYA FINANCIAL ..o | eeeeieiee e 36-4577583 .. Pomona Voya (US) Holdings Associates Il LLC Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial, N0 e
Pomona Voya (US) Holdings Associates II, L.P.
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e 37-1513803 .. | .eeerriiienns LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management..........coeeeeeeemiiiiieeeneneides 0.000 .... |Voya Financial, Inc. ......cccccceunnnnnnnn N0 e
Pomona Voya (US) Holdings Associates |l LLC
L4832 ...[VOYA FINANCIAL .ooveveeeiieenieeeieenne [ eeeirees e 37-1513803 .| ..oeevreennne LDE] NTA e | et Management.........ceveuveencreernneenenc e 0.000 .... [Voya Financial, Inc. .....ccceevurerunnenn N0 e
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 16-1771993 .. LDE] e NIA....... Pomona G.P. Holdings LLC .. Ownership ..}.100.000 ...|Voya Financial,
L4832 ...|VOYA FINANCIAL ©.vvvvvevennenenennnnnnniinnnn | eeeeeeeee vvvveens| cvveieeiieeens Pomona Voya (US) Holdings Associates Il LP |..DE.....|...... NIA....... Pomona G.P. Holdings LLC .. Management.... ..0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates 11
L4832 ...|VOYA FINANCIAL ©.vvvvvveennnnnneennnnnnnnnnnn | eeeeeeeee vvvveens| cveeeeeeeeeens Pomona Voya (US) Holdings Associates Il LP |..DE.....|...... NIA....... Management.... .}..0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 26-1705350 .. Pomona Voya (US) Holdings Associates IV LLC |..DE.....|...... NIA....... Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P.
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 261705523 .. | eeveeiiiiiiien | eereerenninnnnen | s | s LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management..........coeeeeeeemiiiiieeeneneides 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P Pomona Voya (US) Holdings Associates IV LLC
. 4832 ...[VOYA FINANCIAL ... 26-1705523 .. [ evevcieence | eeeeniieiii | e | eereereeesrecseeeseeeseeesseeesneessneesnneens | e DB NTA e Management.... .}..0.000 .... |Voya Financial
. 4832 ...|VOYA FINANCIAL .. 20-0554145 .. Pomona Voya (US) Holdings Associates LLC .... Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P.
L4832 .| VOYA FINANCIAL ..vvvveennnninninniiiiiininin | eveeeenee cvvvnnnn] ceveeieiicn | s | i | e [ e Pomona G.P. Holdings LLC ...cccoveveeeeeeeeennns Management..........cevvvveveeerieeeenennnidns 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P. Pomona Voya (US) Holdings Associates V, LLC|
L4832 ... | VOYA FINANCIAL .vvvvvvnnnnnnnnninneniiininnn | eeveeeeee vvvvvnnn] ceveeieiiiis | i | i | s [ eeeeeeeeeeesssessseeseeseesesssssessssssessssssssssssnssnnns | oo DBuvvns | eneee NA i [ oo Management.... .}..0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL Pomona Voya (US) Holdings Associates V, LLC . |Pomona G.P. Holdings LLC Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|[.. Pomona G.P. Holdings LLC .. Management.... .}..0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL weveeeeeeeeeeeeeeeeieeee | eeeeiieee e 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|.. Pomona Voya (US) Holdings Associates LLC . |Management............cooeeiiiniiinninn ... 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Co-Investment Pomona Voya (US) Holdings Associates |1 LLC|
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Associates L.P. ......eeeeiiiiiiiiiiie LDE] e NEA e | e Management..........ooeeeeemieeemiiennnnnns ... 1.000 .... |Voya Financial, Inc. .......cccccceunnnnnee N0 e
Pomona Voya (US) Holdings Co-Investment
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | v | i | e | oo Associates L.P. ......eeeeiimiiiiiiie LDE] e NIA....... Third Party Shareholders ..............cceeeett Management..........ooeeeeemieeniiiennnnnnsd ...50.000 ....|Voya Financial, Inc. .......cccccceunnnnnne N0 e
Pomona Voya (US) Holdings Co-Investment
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | v | i | e | oo Associates L.P. ......eeeeiiiiiiiiiie LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management..........ceeeeeeeeiieiiiennnnnns ...49.000 ....|Voya Financial, Inc. .......cccccceunnnnnee N0 e
Pomona Voya (US) Holdings Co-Investment
. 4832 ...|VOYA FINANCIAL ..o | eeeeeieee e Associates II, L.P. .... LDE] e NIA....... Pomona G.P. Holdings LLC .. Management.... .}.. 0.000 .... |Voya Financial, N0 e
Pomona Voya (US) Holdings Co-Investmen Pomona Voya (US) Holdings Associates II,
B N1 N 1 N N [ I I Associates |1, L.P. cooeeeeiieiiieeeeeeeeans WDE s NIA....... | S Management..........ooeeeeemeiiieiinnnnnnnsd ... 0.000 .... |Voya Financial, Inc. .......ccccccuunnnnnee GNO e
Pomona Voya (US) Holdings Co-Investment |1, Voya Retirement Insurance and Annuity
. 4832 ...[VOYA FINANCIAL ....oeeeeemiinninniniis Jeveeeenee ] e | i | i | i L P LDEL s NIA....... COMPANY . 0WNership...ooeeeeeeeiiieieeieeeeeeeeee | ..21.980 ....|Voya Financial, Inc. ......ccccccnnnnnnnnes N0
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Pomona Voya (US) Holdings Co-Investment |1, Pomona Voya (US) Holdings Co-Investment
B 1) N 1 N N [ I I L e LWDE s NIA....... Associates |1, L.P. woooeeniiiiiieeeeeeanes OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .. 0.100 .... |Voya Financial, Inc. ......ccccccouunnnnnee N0
Pomona Voya (US) Holdings Co-Investment |1
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e L P LDE] e NIA....... ReliaStar Life Insurance Company ............ OWNErship..coeeeeeeeeeeeeeee e ..17.980 ....|Voya Financial, Inc. ......cccccceunnnnnnee e N0 e
Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Pomona Voya (US) Holdings IV, L.P. ............ LDE] e NIA....... COMPANY e Management..........oovveeeeeemeiiiennnnnndd ... 0.000 .... |Voya Financial, Inc. .......ccccccuunnnnnen e N0 e

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

Pomona Voya (US) Holdings Associates IV,
Pomona Voya (US) Holdings IV, L.P. L.P. . ..
Pomona Voya (US) Holdings IV, L.P. ..

Management.
Management....

. |Voya Financial,
.| Voya Financial,

ReliaStar Life Insurance Company ....
Voya Retirement Insurance and Annuity
Pomona Voya (US) Holdings V L.P. ............... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..33.300 ....|Voya Financial,
Pomona Voya (US) Holdings Associates V,

. 4832 ...[VOYA FINANCIAL

. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V L.P. ........ DE.....[...... NIA....... Ownership ..0.100 .... | Voya Financial,

. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V L.P. ........ DE.....[...... NIA....... Ownership ..26.640 ....|Voya Financial,
Voya Retirement Insurance and Annuity

. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V-A, L.P. ........... LDE] e NIA....... Company .... Ownership ..32.690 ....|Voya Financial,

. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V-A, L.P. ........... WDE s NIA....... Ownership . |Voya Financial, Inc.

. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V-A, L.P. ........... LDE ] NIA....... ReliaStar Life Insurance Company ............ Ownership ..|Voya Financial, Inc.

. 4832 ...|VOYA FINANCIAL ... Pomona Voya Asia Pacific Associates, L.P. ... [.. Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management.... . |Voya Financial, Inc.

. 4832 ...| VOYA FINANCIAL Pomona Voya Asia Pacific Associates, L.P. ... [.. . |Pomona Voya Asia Pacific Associates, LLC . |Management. . |Voya Financial, Inc. .

. 4832 ...|VOYA FINANCIAL ... JU . UV ... |Pomona Voya Asia Pacific Associates, LLC .... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Ownership N ..|Voya Financial, Inc.

. 4832 ...|VOYA FINANCIAL ©.evvvvvveneeenienninnniiiiinn | eees 67105 ....|41-0451140 .. | .............. 0001108874 .. [NYSE ....oevvvierivrieieieeenns ReliaStar Life Insurance Company ............... Voya Holdings Inc. .....ccoevveeiiiniiiiiinnnns ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Voya Financial, Inc.

ReliaStar Life Insurance Company of New York

. 4832 ...|VOYA FINANCIAL ©.evvvvvveeeieenieninneiiiinnn | eees 61360 ....|53-0242530 .. | .............. 0001163710 .. [NYSE ..oeieiiiiiiiiiiiiiiiiiiies | eeeeeeeeeieei it e e e e e e e e e eeeeeeeee AN RE........ ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc.

. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e B4-1437826 .. | .eoeeeiiiiiinn | eeeeeeiiiiininen | e Security Life Assignment Corporation .......... 00| e NIA....... Voya Financial, Inc. .....cccooeeiiiiniiiiinis OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity

. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e Sconset Reinsurance Holdings LLC LDE] e NIA....... COMPANY e Ownership ..24.240 ....|Voya Financial, Inc.

. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e . Sconset Reinsurance Holdings LLC veee | DEL s NIA....... ReliaStar Life Insurance Company ............ Ownership ..16.160 ....|Voya Financial, Inc.

. 4832 ...|VOYA FINANCIAL weveeeeeeeeeeeeeeeeieeee | eeeeiieee e 26-2060323 .. Tango Health, Inc. .....ccooeimenniiiiiiiinnee WDE s NIA....... Benefitfocus.com, InC. ..ooovvvenvvvnniiinneennns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Voya Financial, Inc.
Voya Investment Management Alternative

. 4832 ...|VOYA FINANCIAL ... VAAM (Cayman) Ltd. .. Assets LLC ovvniieeiiee e Ownership .100.000 ...|Voya Financial, Inc.

. 4832 ...| VOYA FINANCIAL VAAM GP LLC ..... . |Voya Alternative Asset Management LLC Ownership.. .|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL VFI India Holdings LLC .. |Voya Financial, Inc. . Ownership.. ..|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL VIM Holdings LLC ..... . |Voya Holdings Inc. .... Ownership.. ..|Voya Financial, Inc. .

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

.. |Third Party Shareholders .. | Ownership..
.. |VIM Holdings LLC ....... .. | Ownership..
.. |VIM Holdings LLC .... . | Ownership..
. |Voya Financial, Inc. . Ownership..

VIM Holdings LLC .....
VIM SLP Holdings LLC
VIM SLP Holdings Inc. .
Voya Global Services Private Limited

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

. 4832 ...|VOYA FINANCIAL ... Voya Global Services Private Limited .......... [ .. VFI India Holdings LLC .. Ownership . |Voya Financial, Inc.
Voya Alternative Asset Management Ireland Voya Investment Management Alternative
L4832 L. [VOYA FINANCIAL .eoeveeeieeeireenieeenn [ eeeeiees cveeen | e | e | e | e Limited oo SIRL) NIA....... AsSetS LLC evveeieeiiiee e OWNEISNIP..eeeveeesree e .100.000 ...|Voya Financial, Inc.
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ... 13-3863170 .. Voya Alternative Asset Management LLC ........ LDE] e 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 .. 0000882860 .. [NYSE . . |Voya Capital, LLC Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial, Inc.
L4832 ...|VOYA FINANCIAL ©.vvvvvvvvnnnnnnennninnniinnnn | eeeeeeees vevveens| cveeeeeiieeens Voya CML GP LLC Voya Alternative Asset Management LLC ..... Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL 27-2278894 .. Voya Custom Investments LLC .. UV .. |Voya Holdings Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL Voya Enhanced Middle Market Credit GP | LP . .| VAAM GP LLC .... Ownership.. .100.000 ...|Voya Financial, Inc. .




STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

€cl

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) *
Voya Enhanced Middle Market Credit Fund | LP Voya Enhanced Middle Market Credit GP | LP
4832 L [VOYA FINANCIAL .cooiiiiiieiiiiiiieeees | eeeiien ceeeeee ] e | it | | i [ s LDE] NTA ] s OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ...|Voya Financial, Inc. ........cccceerrnnen N0
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit GP | LP
L4832 L [VOYA FINANCIAL ..cooiiiiiiiiiiiiiieeens | oo e ] e [ i | | e (RNF) LP s LDE] NTA ] s OWNership.....ccoeiuiieeieiiiiieeeeee .100.000 ... |Voya Financial, Inc. ........ccccceeerunnns N0
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit Fund |
L4832 ..[VOYA FINANCIAL ..cooiiiiiiiiiiiiiineens | oo ceeeeee ] e [ i | | e Originator LLC ......ccovviiiiiiiiiiieeiieee LDE] NIA....... P OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ...|Voya Financial, Inc. ........cccceerrnnnes N0
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 41-0945505 .. | .eeeeviirennns 0000073520 .. [NYSE ...oovvvivivirrieeerenenns Voya Financial Advisors, Inc. ....ccovvvvvvennnns LN NIA....... Voya Holdings Inc. .....cooevveeiiiiniinininnnns ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Voya Financial, Inc. ......ccccoevuuunnnnnn vl N0
Voya Retirement Insurance and Annuity

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

06-1375177 ..
.. 52-1222820 ..
..[86-1020893 ..

0000912650 .. Company
.| Third Party Shareholders

.| Voya Capital, LLC .....

. |Voya Financial Partners, LLC
. |Voya Financial, Inc. ..
. | Voya Funds Services, LLC

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

Ownership
Ownership..
Ownership..

0001266464 .

. 4832 ...|VOYA FINANCIAL ... 02-0488491 .. Voya Holdings Inc. ............ Voya Financial, Inc. . Ownership .100.000 ...|Voya Financial,
Voya Retirement Insurance and Annuity

. 4832 ...|VOYA FINANCIAL ... 04-3516284 .. Voya Institutional Plan Services, LLC ........ LDE] e NIA....... Company Ownership .100.000 ...|Voya Financial,

. 4832 ...| VOYA FINANCIAL ..| 46-5416028 .. Voya Institutional Trust Company .. . | Voya Holdings Inc. Ownership.. .100.000 ...|Voya Financial,

. 4832 ...|VOYA FINANCIAL ... 06-1465377 .. Voya Insurance Solutions, LLC Voya Holdings Inc. . Ownership .100.000 ...|Voya Financial,
L4832 ...|VOYA FINANCIAL .vvvvvvvnnnnnnnennnnnnnninnen | eeeeeeees vevveens| ceveeeeiieenns Voya Investment Management (UK) Limited ...... LGBR.... ... NIA....... Voya Investment Management LLC ............... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Voya Financial,
Voya Investment Management Alternative Assets
. 4832 ...|VOYA FINANCIAL ... 13-4038444 .| i | e, . |LLC LDE ] NIA....... Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 06-0888148 .. 0000033670 .. . |Voya Investment Management Co. LLC .. LDE] e NIA....... Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 58-2361003 .. 0010542667 .. . |Voya Investment Management LLC . VIM Holdings LLC ..ocovvveieiiiiiiiiiiiieeeeeeeees Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL .| 06-1440627 .| ..ooovvviiiiis | s Voya Investment Trust Co. ........ . .. |Voya Investment Management Co. LLC . .. | Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 03-0485744 .. . |Voya Investments Distributor, LLC ... LDE ] NIA....... Voya Funds Services, LLC ....ccovvvvreeireennns Ownership .100.000 ...|Voya Financial,

0000936854 ..

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

03-0402099 .. Voya Investments, LLC Voya Funds Services, LLC ....ccoevverierirennns Ownership

Voya MSR Opportunities GP LLC ...NIA....... | Voya Alternative Asset Management LLC ..... |Ownership..
Voya Multi-Strategy Opportunity Fund LLC .... |..DE.....|...... NIA....... Voya Alternative Asset Management LLC ..... Ownership
Voya Nonqualified Plan Pay Services, LLC .... |..DE.....|...... NIA....... Pen-Cal Administrators, Inc. ......... . | Ownership
Voya Payrol| Management, Inc. .........ccceeennns LDE] e NIA....... Voya Financial, Inc. .......ccccceeens Ownership
Voya Phillippines Support Services

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

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

39-2624681 ..
52-2197204 ..

. 4832 ...|VOYA FINANCIAL Corporation .. . .. |Voya Financial, Inc. . .. | Ownership.. ..99.990 ....|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... Voya Pomona Asia Pacific G.P. Limited ........ |..CYM....]...... 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
L4832 ...| VOYA FINANCIAL ..evvveennnnniniinininiiiinn | eveeeeeee wvvvnnne] ceveeeeiiics | s | e | e Invest | L.P. oo LDE ] NIA....... COMPANY e e e e e e e e e e e e Management...........ovvvveveeeeeennennnnns ... 0.000 .... |Voya Financial,
Voya Pomona Asia Pacific Private Equity Co-
L4832 ...| VOYA FINANCIAL ..evvveennnnniniinininiiiinn | eveeeeeee wvvvnnne] ceveeeeiiics | s | e | e Invest | L.P. oo LDE ] NIA....... Voya Pomona Asia Pacific G.P. Limited ..... Management...........ovvvveveeeeeennennnnns ... 0.000 .... |Voya Financial,
Voya Investment Management Alternative
. 4832 ...| VOYA FINANCIAL ..evvennnnnees | evveveees e 13-4152011 | v | e | e Voya Pomona Holdings LLC ...ccoevevveeeeieeeeeenns LDE ] NIA....... Assets LLC .oovveeeeeeiiiiiiiiiie Management...........ovvvveveeeeeennennnnns .. 100.000 ...|Voya Financial,
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 13-4003969 .. | .evvvrriiiiiis | e | e Voya Realty Group LLC ...oovvvvvviviiiiiiiiiininnns LDE ] NIA....... Assets LLC .ooveeeeeeieiiiiiieii ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 22-1862786 .. | ..eeeevrrrnns 0000028601 .. [NYSE ....oevvvvevirrrerrieennns Voya Retirement Advisors, LLC .......ccccuvnnnen DN NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Voya Financial,
Voya Renewable Energy Infrastructure Debt GP

. 4832 ...[VOYA FINANCIAL ... 87-1885741 .. ILP ..

Voya Retiremen

LDE ] NIA....... VAAM GP LLC .... . | Qunership .100.000 ...|Voya Financial,

. 4832 ...|VOYA FINANCIAL ... .| 71-0294708 .. L CTe] e IA........ Voya Holdings Inc. .... Ownership .100.000 ...|Voya Financial,

. 4832 ...|VOYA FINANCIAL ... 52-1317217 .. Voya Services Company .... LDE] e NIA....... Voya Financial, Inc. . Ownership .100.000 ...|Voya Financial,

. 4832 ...|VOYA FINANCIAL ... 85-1775946 .. Voya Special Investments, Inc. .... LDE ] NIA....... Voya Financial, Inc. ......ccccceeeeens Ownership ..0.200 .... |Voya Financial,

. 4832 ...|VOYA FINANCIAL ... 85-1775946 .. Voya Special Investments, Inc. .... LDE] e NIA....... ReliaStar Life Insurance Company .... Ownership ..49.900 ....|Voya Financial,
Voya Retirement Insurance and Annuity

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

..|85-1775946 ..

Voya Special Investments, Inc.
Voya TRS Holdco |, LLC

. | Company ....
Voya Investment Management LLC

Ownership.. ..49.900 ....|Voya Financial,
Management.... J..100.000 ...|Voya Financial,
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STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE Y

PART 1A - DETAILS 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 ..eeveeeneni | eeveeeees e 46-5378846 .. | ..eeeerviiiinn | errrreiiiiiniies | .- Voya Workplace Services, LLC ......cccceeunnnnnn DN NIA....... Voya Financial, Inc. .....cccceeeeiininninnnns ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Voya Financial, Inc. ......ccccoeeuuuunnnnnn vl N0
I Asterisk | Explanation




STATEMENT AS OF JUNE 30, 2026 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? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

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

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

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

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

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

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

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

NO

AUGUST FILING

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

Explanation:

Bar Code:

6 1 3 6 0 2 0 2 6 4 9 0 0
6 1 3 6 0 2 0 2 6 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 1 3 6 0 2 0 2 6 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 1 3 6 0 2 0 2 6 4 4 6 0
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 6 4 4 1 0 02
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 1 3 6 0 2 0 2 6 4 4 8 0 0 0 0 2
6 1 3 6 0 2 0 2 6 7 0 0 0 0 0 0 2

o
—

0 2
0 2
0 2
0 2

14



STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1
Current

Statement Date

2
December 31
Prior Year

2504.
2505.
2597.

DEIIVATIVE PAYADTE ...oeieieieieceec ettt ettt ettt ettt ettt et e ettt et et et e e et e e et ae et eae et ae et ete et ete et et e e reneatens
MAFGIN CALT COTTATEIAT .ottt e et s e e e st s e s s e e s esenan
Summary of remaining write-ins for Line 25 from overflow page

15




STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

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

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year ...........ccccvvvvirinininiiiienine s
Cost of acquired:

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

................. 89,737,283

Deduct current year’s other than temporary impairment reCoOgNIZEA ...........ccccoiiiiiiiiiiii
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

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

87,013,794

................ 102,600,308

89,737,283

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiiieeeee e

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals .
Deduct amortization of premium, depreciation and proportional amortization
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted @MOUNLS ... e
Statement value at end of current period (Line 11 minus Line 12)

15,622,783

16,309,392

3,836,508

... 13,350,935

15,622,783

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

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

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

12)

............ 1,125,485,561
... 76,665,131

1,096,007, 141

............ 1,134,944 117
...208,572,928
4,094,872
1,180,875
(2,028,449)
...217,706,923
2,009,576
1,477,319

1,125,485,561

SI101
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STATEMENT AS OF JUNE 30, 2026 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 Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
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
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T ()t bbbt b et b ettt [ 261,556,158 |.......ccooecene. 3,962,220 |.....ccovvecunnee 2,085,244 |....cooene 2,394,193 |.............. 261,556,158 |................ 265,827,328 |....ooeeceeennieeeennd 0 e 263,523,387
2. NAIC 2 () ettt b bbb btk a b e b ekt ekt b et bt ettt been bt eneteenens [re e 461,546,057 |......cccvvvenenee 8,110,457 |cirine. 14,869,771 .o, (1,039,849)|................ 461,546,057 |........cco... 453,746,894 |..oooviiiiiriice 0 o 478,590,941
B NAIC B () ittt bbbt b et b et b ettt b [re e 27,541,088 |...........co.c.. 3,791,148 .o 5,085,455 |..cccooreneee (1,535,201) ] 27,541,088 |......cooeece. 24,711,580 |oeoeerreceenrneeeenen 0 s 23,789,819
LT Y (@2 - PSPPSR WSRO 865,173 oo 45,025 .o 44,781 | 456,432 |..cocoviiiccine 865,173 oo 1,321,850 | 0 [ 1,035,329
5. NAIC5 (a)... JOS FRTURRUR 565,304 ..o [V (1 (455) [eeeeerne 565,304 ..o 564,849 |....oooiirreiireeeen 0 e 0
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 0 0 0 0 0 0 0
7. Total ICO 752,073,781 15,908,850 22,085,251 275,120 752,073,781 746,172,500 766,939,476
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 280,229,699 16,150,028 280,229,699 269,099,516 302,036,924
9. INAIC 2 et R £ e R R R AR £ £ e R R AR R ettt ee ettt sen ettt nenenenenen [renrer e 41,742,644 ..o [V 1,033,765 |...ooovveriinienee 17,626 | 41,742,644 |................ 40,726,505 |.....cooveerirniicerenn 0 o 43,067,695
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 11,750,653 |....oveiciccns [V O 133,142 [ (883,167 ....cvevcnrenne 11,750,653 |..oovieneee 10,734,344 |0 10,754,498
TA. NAIC 4 ettt bt bttt h ettt h et e b e b e bt b bt b et bt bt ettt e et e et e eaes [reenereen e 2,958,929 | (U 146 | (27,089) [ ..cevevnan. 2,958,929 |....ocooieine 2,931,694 ..o 0 s 2,917,690
T2, INAIC B bbbt bbbt b bbbttt b et enens [seee e 4,503,655 |- [V 5,008 | (38,359)...ceeeine 4,503,655 |..ccieriinne 4,460,202 | 0 [ 4,678,715
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 724,623 0 3,608 (17,908) 724,623 703,107 731,771
14.  Total ABS 341,910,203 4,160,513 17,325,782 (89,566) 341,910,203 328,655,369 364,187,293
PREFERRED STOCK
T8, INAIC T bbbttt bbb bbbttt b et b et ebs [seen et 3,502,675 ..o [V 500,000 [-.eoeeererererereencerieeene [V 3,502,675 |....coeveeenne 3,002,675 |...oveeeeeeerreccnnnnnn 0 o 3,502,675
L 1 7Y (2SSOSR PSPRSTSTT SRR 17,761,692 | [ 750,000 ..voveececicicriienee 5,104 | 17,761,692 | 17,016,796 |0 o 19,389,992
17.
18.
19.
20.
21, Total Preferred STOCK ..o 21,264,371 0 1,250,000 5,104 21,264,371 20,019,475 22,892,671
22. Total ICO, ABS & Preferred Stock 1,115,248,354 20,069,363 40,661,033 190,658 1,115,248,354 1,094,847,343 1,154,019,440
(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 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2026 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 18,000,000 XXX 18,000,000 265,076 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEmMDEr 31 OF PIIOT YEAT .......c.ccvovveieveeeeeeeeeeeeiete ettt ettt eseseassssesssesesesens |eseseseeseaneeeseeeseneneneeaen (V1N S 76,205,028
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.eiuiiieieieeeeeecececeeiete ettt s sttt sesess s s s s et eseseseassssssesesesesnns [eeesensenes 1,734,592, 717 |.......... 17,302,270,652
3. ACCTURN OF GISCOUNL .....etetaeucecteeee et eeeeee e eseseeeeee e eseseeeeeeeseseseseeee e aeseseeeeee e e s eseeeeee e s e s eseeeeee e naesee e e s e e seseseeesnansnsesesessssnansens [oesnssacicesesanasacacesesnnas [V 29,953
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [0 0
6. Deduct consideration received 0N ISPOSAS ................c.eueueuiuiiiieeieiteteteseseeee et et et e et s esessses st s sesesesessssssesssssesesesesssssesssssasesesesnas [reseeseseens 1,716,592,717 |.......... 17,378,505,633
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 18,000,000 |...ovoeeecireeeeieeeeenes 0
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 18,000,000 0
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STATEMENT AS OF JUNE 30, 2026 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, PrOT YEAI) .........c.ccvueveuiiriisiieieieiiesisssesesesssessssese st sssssesessssssssssesesessssnsesesesessssnsnses | sestsssesssssnssseees (478,660)
Cost paid/(consideration reCeIVE) ON AAGIIONS ............iiiiiiiiiie it bbbt b b E bbb b E e b E e E R e b e b e bt e bt bt e bt bt e bt e b e beabeabe Sabeabsabeaaeatearesre e e e 0
Unrealized valuation iNCIEASE/(AECTEASE) .........c.uiiiiiieieiei ettt ettt ettt et e e e st et e st e s e e s e e st e st es e e st e st e st e s e e a e e n s e st e st e st e st e st et et et et e e et enenee Abeasessssssssssssasssrnarnarens 0
SSAP NO. 108 AUJUSIMENTS .....viuiiiiitetetetiteeist st teteses ettt seetetetesese e st ssssesesesesese e sese s eseseses e s e e esee s s e b esesese e se e s e b e s et ese st e ee s s e b e s ebeseseeess s e bebebeseneessasns Hebebebesestatneneeterebetnanaea 0
Total gain (10SS) 0N tErMINALION FECOGNIZEA ........iiuiiiiitiitiite ittt bbbt b bt E e E e E bbb b E e E £ E £ AR E £ E e A E e bt b A bbbt bbbt ebeabenbens Eeabeaseateasearearesaesresreans 0
Considerations received/(paid) ON tEMMINGHIONS ...........oi ettt e e et s e st e s e e st e st e st e st e e e e e st et et et et e b et et et enaes Sabeaseareae e 0
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0

Adjustment to the book/adjusted carrying value of hedged item

Total foreign exchange change in bOOK/AdJUSLEA CAITYING VAIUE .............ccoueueueiiiieieieeeieiie ettt sttt s s s s s s sse s s et s s nanseseses | febebesssntscsseesanas 218,411
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6+7+849) ......cceciiriiirireriiiiieieretete e secsete st se bbb s s sns bbb essnenee | aeeaeiesesneneaseees (260,249)
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31 Of Prior YEAr (LINE B, PriOT YEAT).......cutiuiiii ittt rteestee sttt ettt eateeae e saeesbeesbe e bt e b e e bt ea bt easesaeesheesheesaeeabes Saeessaeessesssesaessaeesaeeaneenes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - highly effective hedges
3.11 Section 1, Column 15, current year to date MinUS ..........ccccoeieiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt nes eesbeeabe e are e e e sa s e s seess eessesssassaessreesaeesressbesareaas
Change in variation margin on open contracts - all other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
o S T Yor fo Lo B TR OFo (070 T T T o4 To T = PP RN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........ccccoeiiiiiiiiiis e
3.22 Section 1, Column 17, Prior YEAr .........cc.o...quum .........quw......... g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........}

3.25 SSAP NO. 108 AGJUSTMENTS ......tiiiiiiiiii ittt ree s e esee e e s e s s e e sb e e s b e e s b e e beas Sebeebeaassaaesshesshe e she e sbeesbe Semoeaeeaeeae e e e saae e e e eaae e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM ...ttt ettt ae e sbeesbeessearesassassaessaaesaeas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitiiitieitieste et res shee e e s e s s e e b e s b e s b e s ae s shesbeaaeanssassre s sae s e sres

10y o) =TI (I Lo o o T UL I L= P TN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/adjusted carrying value at end of current period (LINES 1H2+3.3-4.3-5.1-5.2) ...ttt ettt ettt bt e et sae e sheeshe e abeesbe Saeesaaeeseesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts
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STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2026 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 ...ttt ettt eee et ae s es e e s e s e e et s e S a b5 b s et s et s ee s et s nsesnas enbetasiesnsiesnneas (260,249)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s st esesessssas s s sesesesessannsnsnesesesessninenees e (260,249)
Part D, SECHON 1, COIUMN B .......iuiuiiiieiteietei ettt ettt e s 2 s e s s s e s e s s e s s e s e s s e s e s s s et s s s nsesensesensess febteebseesaseenses 112,071

Part D, SECHON 1, COIUMN 7 ...ttt s e s 22 s e s e e s s e s e s e s e s s e st ns et nsesensesnse eebebisiesisiesneas (372,320)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

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

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

Part D, SECHON 1, COIUMN O ......iiiiiiiiiieteeet ettt e st s s s e s et n s s s e s s e s s e s s s s s s s e s ensesensens febtiebseesnseenses 220,913

Part D, SECHON 1, COIUMN 10 ..ottt es e ss 2 s e s s e e s s s e 2s e s s e s s e s e s e s e s s s et s s s e s et nsesensesnse sasbebisiesisiesneas (220,666)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ..uiieiieeiieeitietsieet et see et ee et ee e es e es b ee b a8 es b s ee b eb s bbb eE et bbbt s bbb b s et e febanbesastesntesraes 96,815

Part B, SECHON 1, COIUMIN 20 .......c.iuititiieieieetetieres ettt e see s st te et s es bbbt e ee b s e £ eeeh e b b et ee e bbb st te bbb et eeebebes febebisisnsneesstsssnneneennas 0

Part D, SECHON 1, COIUMN 12 ...ttt s s s e s et sttt eb et ene febanbesasaesntesnaes 96,815

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 74,370,028 |................ 30,198,823
2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 142,300,000 |....covenvee 331,351,007
3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 30,072 | 11,548
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [V (91,350)
6. Deduct consideration received ON ISPOSAIS ............c.c.cviviueuiueriiieieeeeieieteteseses e e se e setessse et ss et esesesesessssesssssesesesesessssasasasasaseses [oeseeeesesennas 203,300,000 f...coeveenenene 287,100,000
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 13,400,100 |[..coveeneee 74,370,028
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 13,400, 100 74,370,028
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STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 Totals

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
ESCONDIDO ..o fevvvvvvnnnnennnnn Cheiiiiiis oo s [ 02/29/2008 ..... [ eeeerrinnn s | 2,339,799 0. ..0..
SAN FRANCISCO ....evvvvvvvveeniieeienninnnns fevvevnvvnnnnnnnns Chuviiiiiiiiiiiins Jeeeeens i [ 06/17/2015 .ooofoeeiiiiiines e [ 3,046,780 0. 0.
L V) P N 11/01/2016 ..... 0. ..0..
.. | SAN JOSE ... ...02/24/2017 0} 0.
... |El Segundo 03/18/2020 0} ..0..
. [DENVER .. 08/01/2013 0} 0.
... |Englewood . 05/07/2018 0} ..0..
. | BOCA RATON ...08/12/2013 0} 0.
LT L R A 11 A FP R R 07/06/2023 15 987,853 0. ..0..
ROCKVILLE .vvvvvvvvvvvnnnnnnnnnnnnnnnnnnnnns fevvvvvemmemneeene MDeveiiiiiiiiiiiis s s e 08/01/2016 .....foeeeeeeeiees ceeeeeeeee [ 5,140,474 0. 0.
... | HENDERSON .. ...02/02/2017 ... .1,696,106 |. 0} ..0..
. [Tigard ..... ...02/27/2018 ..... 17,630,465 |. 0} 0.
RICHVOND . .5,838,813 |. 0} ..0..
. WAUKESHA ....oeveeeeenneneiiniiiiiiiiinnnnnnns foeveeeeeeeneeeen Weveviieiiiiienns o vvinnnn o 0171172016 oo v [ 3,946,464 .. 0]. ...0]... .. ..
0299999 Mortgages W|th partial repayments 89,737,283 0 0 0 0 0 0 0 1 366,965 0
0599999 - Totals 89,737,283 0 0 0 0 0 0 0 1,366,965 0
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STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE BA - PART 2

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

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

8099999 - Totals

XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion| nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
BALPO2-11-1 ... LEXINGTON CAPITAL PARTNER V LP NEN YORK e.evereseeesressieenes Jeneerens N SALE ... ...02/21/2002 ....|....05/06/2026 ...]......... 37,29 |....... (37,296)]............... 00| 0 (87,296)]...0c0eee0 |0 s 37,275 | 0 , 0
1999999. Interests in joint ventures, partnerships or limited Ila ility companle (including non-registered private funds) - common stocks - unaffiliated 37,29 (37,296) 0 0 0 (37,296) 0 0 37,215 0 37,215 37,215 0
7899999. Total - unaffiliated 37,29 (37,296) 0 0 0 (37,296) 0 0 37,275 0 37,215 37,215 0
7999999. Total - affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
8099999 Totals 37,29 (37,296) 0 0 0 (37,296) 0 0 37,215 0 37,215 37,215 0




STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-

CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol

857524-AL-6 ......... REPUBLIC OF POLAND SERIES 30Y  6.125% 04/14/56 ....eooeuveeieeeeeiiiiiee e e, 04/07/2026 ..... JP MORGAN SECURITIES LTD .....eeeeeeeeeeestee ettt e e e et eeeeeesiiieeeees [oeiiieeeeeeeiiieeeeeeesiiieeeees |oeeiiiiieeeeeeiieeeeees 492,710 |uvveeeeeeiiieaee 500,000 1.G FE

0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 492,710 500,000
07367A-AA-T ......... JBEACON POINT DC LLC SERIES 144A  6.120% 11/30/42 .ovovieereseeuessssessssessssesssnesssnssessesesssesnsnens [ 06/04/2026 ..... [P MORGAN SECURITIES LTD ....veveuvesesssessssesnesessenessenesessesssesesesesnesessesensesessssesessesessesesnsnes |onssesesssessssessssesnssesnsseses |ooeessesessesensssesssnes 600,000 [......oenvnnniinnnnnnnnes 600,000 2.B FE
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities (unaffiliated) 600,000 600,000

03

00206R-NP-3 . AT T ING  6.200% 10730756 ....evnnnniiiiiiiii e [eaeee 04/23/2026 ... JP MORGAN SECURITIES LTD .o e rsersrerrrrerenees [eeeeieeee e 2,000,000 |oeeieeiiiiiiieiies 2,000,000 |... FE
24665F-AG-7 . ..|DELEK LOG PART FINANCE SERIES . 05/04/2026 . Various ..........oe... 45,000 |. FE ..
25179M-BM-4 . ..| DEVON ENERGY CORPORATION SERIES 144A  5.400% 02/15/35 06/04/2026 Tax Free Exchange FE ..
254948-AR-3 ......... | DISCOVERY HOLDINGS INC ~ 5.050% 03/15/42 .... ......06/29/2026 .....[Tax Free Exchange FE ..
39813#-AB-7 .........| GRIDFLEX GENERATION LLC  6.310% 12/31/30 ....euvimiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinaaees [eaeees 06/30/2026 ..... BANK OF NEW YORK ... PL
44813D-AA-4 HUT 8 DC LLC SERIES 144A  6.192% 11/15/42 ..cooooeiiiiiiiiiii [ 04/27/2026 ..... JP MORGAN SECURITIES LTD .. FE
46284V-AR-2 . ..| IRON MOUNTAIN INC SERIES 144A  6.250% 01/15/35 . s Various L...eeeeeeeiiiiiiieien, FE ..
531968-AB-1 . ..|LIGHT & WONDER INTL INC SERIES 144A  6.250% 10/01/33 . X ..| SMBC NIKKO SECURITIES AMERICA . FE ..
67066G-AU-8 ......... NVIDIA CORP  5.550% 06/15/46 ........uuumummmiiiiniiiiiiiiiiiiiiii s [eeea 06/15/2026 ..... GOLDMAN SACHS & CO. . , K ..500, FE
67066G-AV-6 ......... NVIDIA CORP  5.625% 06/15/56 ......uuuuuuuuuniiiiniiiiiiii i [eeeee 06/15/2026 ..... GOLDMAN SACHS & CO. 499 785 |. 500,000 |... FE
T4941Y-AA-0 . ..|RD MICHIGAN PROP OWNER | SERIES 144A  7.500% 03/30/45 .| BANK OF AMERICA .. ..987,500 |. ,000,000 |. FE ..
T73110-AE-1 . .|ROCKET COS INC SERIES 144A  6.125% 08/01/31 .......... X GOLDMAN SACHS & CO. 15,000 |. 15,000 |. FE ..
83419Y-AA-4 SOLARIS OILFIELD INFRA SERIES 144A  6.375% 05/15/31 ..oooiiiiiiiiiiiiiiiiii [ 05/05/2026 ..... Various .. 55,280 |. ... 55,000 |... FE
893574-AV-5 TRANSCONT GAS PIPE LINE  5.750% 03/15/56 .eeovvvveeiiiiiiiiiiiiiiiiiiciieiieceeeeeeeeeeens [ 04/06/2026 ..... Tax Free Exchange ..260,000 ... A FE
15132H-AK-7 . ..| CENCOSUD SA SERIES 144A  5.750% 04/15/36 ... 04/08/2026 ..... | SANTANDER US CAPITAL MARKETS ..250,000 |. CFE ..
17186P-AA-2 . ..|CIMIC FINANCE LTD SERIES 144A  6.000% 04/22/36 04/15/2026 . JP MORGAN SECURITIES LTD .. 1,000,000 |. CFE.
22389A-AB-8 . ..| COX ASSET MEXICO SA CV SERIES 144A  7.750% 05/08/36 05/05/2026 . CITIGROUP GLOBAL MARKETS ..500,000 |. AFE .
26874R-AY-4 . ..|ENI SPA SERIES 144A  6.000% 05/18/56 .. 05/11/2026 .....|BARCLAYS CAPITAL 1,500,000 |. .GFE.
20642E-AB-8 . ..|ESENTIA ENERGY DEV SAB SERIES 144A  6.500° 05/07/2026 .....|BANK OF AMERICA .. ..500,000 |. CFE.
36875R-AB-2 . ..| GENRADORA DE GATUN SA SERIES 144A  6.874% 09/30/44 . 04/30/2026 .....[JP MORGAN SECURITIES LTD ..400,000 |. CFE.
39321L-AC-7 . ..| GREEN PALM BIDCO SARL SERIES 144A  6.462% 06/30/46 . 06/02/2026 .....[HSBC SECURITIES USA INC. .. 1,000,000 |. EFE.
83363U-AA-8 . .| SOCIEDAD TRANSMISORA MET SERIES 144A  6.385% 12/15/56 ......04/16/2026 .....[SMBC NIKKO SECURITIES AMERICA . 800,000 |. B FE .
92857W-CE-8 . .. | VODAFONE GROUP PLC  6.100% 06/18/56 e [ 06/15/2026 ..... BANK OF AMERICA P ..600,000 |... B FE
0089999999. Subtotal issuer credit obligations - corporate bonds (unaffiliated) 14 816, 140 15,249,296

0489999999. Total - issuer credit obligations (unaffiliated) 15,908,850 16,349,296

0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 15,908,850 16,349,296

0509999998. Total - issuer credit obligations - Part 5 XXX XXX

0509999999. Total - issuer credit obligations 15,908,850 16,349,296

38380M-6D-8 .........| GOVERNMENT NATIONAL MORTGAGE SERIES 2019-50 CLASS Z  3.000% 12/16/60 .... 06/01/2026 ..... Interest Capitalization ... ..4,625 |. 4,625 |... 1.A ..
38380M-YW-5 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2018-173 CLASS ZA  3.000% 07/16/60 . .. 06/01/2026 .....[ Interest Capitalization 9,343 |. 9,343 |. 1.A
38381E-F2-9 . ..| GOVERNMENT NATIONAL AGENCY SERIES 2022-039 CLASS LZ  1.500% 01/16/64 . ..... 06/01/2026 .....[ Interest Capitalization 3,992 | 3,992 | 1.A
38381E-XG-8 .........| GOVERNMENT NATIONAL MORTGAGE SERIES 2022-27 CLASS Z  2.000% 03/16/64 ........ccceeeeiiiiiiiiiiiiiciann foneee 06/01/2026 ..... Interest Capitalization .. P ..5,434 |. ..5,434 |... 1.A ...
1029999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency commercial mortgage- backed securities - guaranteed (exempt from RBC) 23,394 23,394 0
3136BU-PM-6 ......... JFANNIE MAE SERIES 2024-103 CLASS GZ  5.500% 01/25/55 ..veuveveuvesessenessesesnssssessssesssesssssssssesenes [o... 06/01/2026 ..... [1nterest CapitaliZation ..oviieeeeeoeseseesssesessesessesesessesesnssesssessssensssessesesessesessesnsesessases | PO v FOTOO TP 7,397 | 7,397 1.

7,397 7,397

1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from R

10638H-AA-9 BREAN ASSET BACKED SECURITIES SERIES 2026-RM16 CLASS A1 144A  4.250% 05/25/66 .... J R 05/22/2026 BREAN CAPITAL LLC. ettt e et e e e einne e e e e e ennnes [oesseeeeeeesinnneeeesennnneeeees [essinneeeeeennnnene. 802,600 | 1,000,000 |...

1.
16159J-BR-3 . ..| CHASE MORTGAGE FINANCE CORPO SERIES 2026-JINV1 CLASS A9A 14  5.500% 06/25/54 .. 05/20/2026 . JP MORGAN SECURITIES LTD 1.
28225L-AC-7 . ..|ELLINGTON FINANCIAL MORTGAGE T SERIES 2026-RM2 CLASS A1 144A  4.750% 05/25/56 . 05/14/2026 . NOMURA SECURITIES ........ 1.
46661B-BS-6 . .| JP MORGAN MORTGAGE TRUST SERIES 2026 3 CLASS A% 144A  5.000% 10/25/56 . 05/19/2026 . JP MORGAN SECURITIES LTD 1.
81750V-AW-3 .........| SEQUOIA MORTGAGE TRUST SERIES 2026-6 CLASS A19 144A  4.334% 06/25/56 ....... WACHOVIA P .. 1.
1059999999. Subtotal asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency residential mortgage-backed securities (unaffiliated) 3 885,370 4,000,000
14315J-BS-7 ......... JCARLYLE GLOBAL MARKET STRATEGI SERIES 2017-2AR CLASS CR3 144a  5.525% 07/20/37 ..ovevvevevvirenninans [ 06/29/2026 ..... TNOMURA SECURITIES ... .vveevessesesnesesnssesesssnessenesesesssesensesessesessenessesessssesessesensssnssssesssseseses | T P 250,000 J.eeiiiiiiiiiiiiiiiiiiees 250,000 1.
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency - CLOs/CBOs/CDOs (unaffiliated) 250,000 250,000
55317X-A*-0 ......... | MNR ABS ISSUER | LLC MNR _8.121% 12/15/38 . L [Various . o foee P ... (5,648)]. .0 ... L0 [1GPL ...,
1739999999. Subtotal - asset-backed securities - non-f|nanC|aI asset-backed securities - full anaIyS|s other non-financial asset-backed securities - full analysis (unaffiliated) (5,648) 0 0 XXX

1889999999. Total - asset-backed securities (unaffiliated) 4,160,513 4,280,791 13,833 XXX

1899999999. Total - asset-backed securities (affiliated) 0 0 0 XXX
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STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
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Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
1909999997. Total - asset-backed securities - Part 3 4,160,513 4,280,791 13,833 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX
1909999999. Total - asset-backed securities 4,160,513 4,280,791 13,833 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 20,069, 363 20,630,087 56,429 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
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - common stocks 0 XXX 0 XXX
5999999999. Total - preferred and common stocks 0 XXX 0 XXX
20,069,363 XXX 56,429 XXX

6009999999 - Totals
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..00176@-AA-4 | AMF FLORENCE LLC ~ 3.210% 12/31/35 ............ . 06/30/2026 . | Redemption 100.0000 ...oeen founnniiiiiiiiiiin oo 22,925 |..eennnnee 2,925 |oeeiieenes 2,925 [oeeennnee 22,925 [oiiiiiiinnne [V (VR [V (VR [V R 22,925 [oeeeeeiinnnnnns (VO [V [V 368 |. 12/31/2035 . [2.C PL ....
BIF 111 HOLTWOOD HOLDCO BORROW ~ 7.750%
..05637*-AA-8 | 02/15/33 ...oooiiiiiiiii . 05/15/2026 . | Redemption 100.0000 ...ouen founnmiiiiiiiiiii oo 9,043 ... 9,943 [oeeininnnnne 9,943 [oenininnnne 9,943 [ [V (VR [V (VR [V [ Z T I (VO [V [V 385 |. 02/15/2083 . [3.A ........
BROOKLYN NAVY YARD COGENERATIO YARD COGENE
.. 113804-AD-0 |5.020% 12/31/40 ..coovevvviiiiiiiiiiiiiiis . 06/30/2026 . | Various ........cceceveeemenmnnnnnnns forveeeimiiiiiiiiiens forinnenn 22,551 | 22,551 |oeeeieines 22,551 [oeeinnnenee 22,551 [oeeiiiiinnnne [V (VR [V (VR [V R 22,551 [ (VO [V [V 566 |. 12/31/2040 . (2.C PL ....

CED WIND HOLDINGS LLC CED WIND ~ 4.410%

.. 125240-AA-8 | 12/31/28 . 06/30/2026 . | Redemption 100.0000 . 12/31/2028 . |2.C ........

..14268*-AA-6 | CARLSBAD HOLDCO LLC ~ 4.210% 12/31/38 ........ |. 04/30/2026 . |Redemption 100.0000 . 12/31/2038 . |2.CPL ....
CHICAGO PARKING METERS LLC ~ 5.070% 12/30/33

L AB7885-AE-9 | eeeee e . 06/30/2026 . | Various ........cceeeeiunnnnnnnnnnn , , , , , . 12/30/2033 . |2.B PL ....
FLNG LIQUEFACTION 3 LLC 3 LLC ~ 4.360%

..30306V-AB-8 |06/30/39 ...covviriiiiieiiiiiee e . 06/30/2026 . [Various .......ccceeeuveiieeninnns , , , , , . 06/30/2039 . |2.B FE ....
KKR PINE BROOKE ISSUER LLC ~ 3.000% 03/15/51

o A82558-AA-T | eeeeeie e . 06/15/2026 . | Redemption 100.0000 . 03/15/2051 . |2.A PL

..526780-AB-6 | LERADO INVESTMENTS LLC  6.290% 03/31/36 .... |. 06/30/2026 . |Redemption 100.0000 . 03/31/2036 . |2.B PL
MILLENNIUM PIPELINE CO LLC  5.330% 06/30/27

.60040#-AA-0 | .eeeeeniiiiiie e . 06/30/2026 . |Redemption 100.0000 . 06/30/2027 . |1.G PL ....
MILLENNIUM PIPELINE CO LLC ~ 6.000% 06/30/32

-.60040#-AB-8 | ..eeeiiiiiiiiiie i . 06/30/2026 . | Redemption 100.0000 . 06/30/2032 . |1.G PL ....
NEXTERA ENERGY PIPELINE HOLDIN  6.550%

..B5341%-AA-9 | 08/01/52 oo . 05/31/2026 . |Redemption 100.0000 . 08/01/2052 . |2.A PL ....
SHEPHERDS FLAT FUNDING TRUST ~ 6.950%

..82840%-AA-5 | 04/30/32 ..eevriiiiiiii . 04/30/2026 . |Redemption 100.0000 ..oooes feurieiieiiiiiies ot 19,191 [ 19,191 |l 19,191 |l 19,191 | 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeeennns 19,101 [l [ IR [V O, 0 [, 667 |. 04/30/2032 . [2.B FE ....
SHEPHERDS FLAT FUNDING TRUST ~ 4.480%

..82340%-AB-3 | 04/30/32 ..evvriiiiiiiii e . 04/30/2026 . |Redemption 100.0000 ..oooes feurieiiiiiiiies et 74157 oo 74,157 |.....o.... 74,157 ... 74,157 |, 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeeennns T4A57 oot [ IR [V OSTR [ PR 1,661 |. 04/30/2032 . [1.B FE ....
SOLAR STAR FUNDING LLC SERIES 144A  5.375%

..83416W-AA-1 | 06/30/35 ..ocneeiiiieieiieeees .. |- 06/30/2026 . | Various . 06/30/2035 . [2.B FE ..

..928380-AA-1 | VISTA RIDGE LLC ~ 2.570% 10/14/49 .. . 06/30/2026 . |Redemption 100.0000 . . 10/14/2049 . [1.F PL ..

YELLOWSTONE ENERGY LTD ENERGY LTD ~ 5.750%

..98581*-AA-Q | 12/31/26 ...
..449282-AA-0 | ICHTHYS LNG o
AP GRANGE HOLDINGS LLC APGRAL  6.500%
..G2964#-AA=T | 03/20/45 .....oveiiiiiiiiiie e . 04/10/2026 . [Call 1107586 oo [ e 886,069 |......... 800,000 |.......... 800,000 |.......... 800,000 |.....cceuneens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeennes 886,069 |............... [ IR [V OSTR 0 foeeennns 156,120 |. 03/20/2045 . |2.A PL ....
MERIDIAN SPIRIT APS SPIRIT APS ~ 4.110%

. 12/31/2026 .
,750 | 12/15/2029 .

. 06/30/2026 . |Redemption 100.0000 .

e | 17,507
. 06/15/2026 . [ SEAPORT GLOBAL SECURITIES LLC . |....

.... 600,000

17,507 |.
.... 600,000 |....

. K7017#-AA-8 1 08/01/30 . 06/30/2026 . | Redemption 100.0000 ....... ... 10,049 ...10,049 ...10,049 |............10,049 |.... ..10,049 |.. ...207 |. 08/01/2030 . [2.A FE ..

..P3753#-AA-0 | ERGON PERU SAC  4.870% 06/30/34 . . 06/30/2026 . | Redemption 100.0000 ....... T F 5,171 ....5,171 ....5,171 ....5,022 |.... .51 . 06/30/2034 . |2.CPL ..
EOLICA MESA LA PAZ S DE RL DE  5.980%

..PA001#-AA-8 | 12/20/44 ... . 06/20/2026 . | Redemption 100.0000 ....... ... 10,411 ...10,411 ...10,411 ...10,411 ..10,411 ...311 | 12/20/2044 . [2.C PL ....

..03974*-AA-6 .. |- 06/30/2026 . |Various ... 27,066 ...27,066 ...27,066 |............27,066 |.... ..27,086 |.. ...491 |. 12/31/2034 . [2.B PL

..06489*-AA-7 |NHK PTY LTD  7.130% 11/15/32 . .. |. 05/15/2026 . | Redemption 100.0000 ....... |[.... [ U 5,579 ....5,579 ....5579 |............. 5,579 |.... ...5,579 |.. ...199 |. 11/15/2082 . [2.C FE

0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities

(unaffiliated) 1,991,058 1,924,261 1,926,981 1,924,195 0 67 0 67 0 2,010,330 0 (19,272) (19,272) 181,905 XXX XXX
..05577@-AR-1 | UNION PACIFIC CORP  3.930% 05/03/26 .......... |. 05/03/2026 . |Redemption 100.0000 . . . K K .. . . . 05/03/2026 . |1

..127097-AM-5 | COTERRA ENERGY INC ~ 5.400% 02/15/35 ......... |. 06/04/2026 .|Tax Free Exchange . 02/15/2035 . |2.A FE ....
CUSHMAN & WAKEFIELD US SERIES 144A  6.750%

..23166M-AA-1 | 06/15/28 ..o . 06/15/2026 . [Call 100.0000 ..oeeeeeniiins [ e 138,000 |.......... 138,000 |........... 133,183 |........... 135,739 |.oveeeennnns 0 fooeeeennns 388 | 0 foeeeennns 388 | 0 foeeeenns 136,127 |ooeenieeees 0 . 05/15/2028 . |3.C FE ....
DELEK LOG PART FINANCE SERIES 144A  7.125%

.. 24665F-AC-6 | 06/01/28 ...ooeeeneiiiiiiiieie e . 05/14/2026 . [Call 100. 1350 ... 45,061 ...45,000 44,494 ... 44674 |.... ..44,781 |.. . 06/01/2028 . |4.A FE

..39813#-AB-7 | GRIDFLEX GENERATION LLC ~ 6.310% 12/31/30 ... |. 04/01/2026 . |Redemption 100.0000 . ... 20,413 ...20,413 ...20,267 |............20,265 |.... ..20,413 |.. . 12/31/2030 . [3.A PL

HUDSON TRANSMISSION PARTNERS L TRANSMISSION
..44416*-AB-2 |PARTN  4.420% 05/31/33 ...ccvvvvveeiiiinnnnnnn. . 05/31/2026 . |Redemption 100.0000 ..oeees forveeiiiiiiiiiin o 6,928 |............ 6,923 | 6,923 |...ooeeennn. 6,923 |..coovvrrnn. [V [V PPN [V [V PPN 0 foeeeinns 6,923 |.....oovveenns [V PPN [V 0 foeeeiiiiiins 153 |. 05/31/2033 . [1.G PL ....
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LIGHTNING POWER LLC SERIES 144A  7.250%
.. 53220K-AA-7 | 08/15/32 oovvviiiiiiiiiiiii . 04/29/2026 . | Call L P F 95,738 |........... 90,000 |............ 90,089 |............ 90,059 |............ns 0 e (73] R 0 e (73] R 0 s 95,796 [oeiiiiiiinnnns [V (70 R (57) feuvvnnnnnnne 10,341 |. 08/15/2032 . [3.C FE ....

WARNERMEDIA HOLDINGS INC SERIES W

| 5.050%

..55003V-Bli-2 | 03/15/42 ... . 05/29/2026 . | Tax Free Exchange ..... 3,138,587 |........ 3,500,000 |........ 3,126,286 |........3,133,172 |.... . 03/15/2042 . [3.B FE ..
..682680-CL-5 |ONEOK INC ~ 4.8501 . . |- 04/15/2026 . | Call 100.0000 ... ... 30,000 ... ...29,809 |.... . 07/15/2026 . [2.B FE ..
POLAR TANKERS INC SERIES 144A
L.731020-AA-4 | 05/10/37 woveeiiiiieeeiee e, . 05/10/2026 . | Redemption 100.0000 ..oooes feurieiiiiiiiies et 12,06 |....c.ee. 12,986 |.....oeeees 12,966 |............ 12,9656 . 05/10/2037 . |1.F FE ....
RAYBURN COUNTY ELECTRIC COOP  6.400%
L. 75458%-AD-1 | 12/30/52 .. . 06/30/2026 . | Redemption 100.0000 ....... . 12/30/2052 . |2.A FE ....
SEALED AIR CORP SERIES 144A  6.500% 07/15/32
SB12127-A0-2 | e . 04/09/2026 . [Call 105.8157 ....eeeieees . 07/15/2032 .
..838518-AA-6 | SOUTH JERSEY INDUSTRIES ~ 5.020% 04/15/31 ... |. 06/03/2026 . |Various .........cccceeeiiuvreenannn . 04/15/2031 .
SOUTH TEXAS ELECTRIC COOP INC ELECTRIC COOP
..84055%-AC-2 | INC ~ 3.300% 11/15/43 .....oovveiiiiiiiiieiiis . 05/15/2026 . |Redemption 100.0000 . . 11/15/2043 .
..85234#-AB-1 | STADIUM FUNDING TRUST ~ 5.000% 04/01/39 . 05/14/2026 . DIRECT R . 04/01/2039 .
..85234#-AB-1 | STADIUM FUNDING TRUST ~ 5.000% 04/01/39 ..... . 04/01/2026 . |Redemption 100.0000 ....... . 04/01/2039 .
TRANSCONT GAS PIPE LINE SERIES 144A  5.750%
..893574-AT-0 | 03/15/56 ..eeovvvvreeeeeiiiiiieee e . 04/06/2026 . Tax Free Exchange .........cccoee |oovvieeeenniiiinns |oennnnn 248,633 |eiiiin 250,000 |........... 248,533 |.......e 248,533 |..ocviiiennn 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeeenns 248,533 . 03/15/2056 . |2.A FE ....

WABASH VALLEY POWER ASSOCIATIO PONIER ASSOC

..92066*-AG-4 |6.140% 01/31/28 . 04/30/2026 . |Redemption 100.0000 ....... .2t ..21221 ..21,221 ...21,220 |.... 21221 . 0173172028 . |1.F ........
WIND ENERGY TRANSMIS!

..973148-AA-3 | 3.670% 12/18/34 ...oooeriiiiiiiiiiiiiiiieee . 06/30/2026 . |Redemption 100.0000 ..ooee forveeiiiiiiiiins o, 7,345 ... 7,364 |.... .. 7,345 ). . 12/18/2034 . |1.F PL ....

..14040%-AB-9 | CAPITAL POWER CORP . 06/15/2026 . [Maturity . 8,200,000 .8,265,832 |.... .8,200,000 |.. . 06/15/2026 . |2.C ........
AUTO METRO PUERTO RICO METROPOLITANAS

..05330K-A@-4 | 7.500% 12/31/38 ...oveeeniiiiiiiieiiieeeee . 06/30/2026 . | Redemption 100.0000 ...ooo. feueemiii e 5,400 |.............5,400 [.............5,400 [............. 5,400 |ooceeennnnens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 [ 5,400 . 12/31/2038 . |2.B FE ....
AUTO METRO PUERTO RICO SERIES 144A  6.750%

..05330K-AA-3 | 06/30/35 ...eeveeriiiieeeiiiiie e . 06/30/2026 . | Redemption 100.0000 ....... ... 13,500 ...13,320 |.... ..13,500 |.. . 06/30/2035 . |2.B FE ....

..125276-AA-3 | CFE FIBRA E SERIES 144A  5.875% 09/23/40 ... . 06/23/2026 . |Redemption 100.0000 ....... R 9,687 |... .. 9,645 L .. K .0 . A2 ...9,687 |.. . 09/23/2040 . |2.C FE ....

.. 15132H-AJ-0 | CENCOSUD SA SERIES 144A  5.950% 05/28/31 ... |. 04/09/2026 . |BBVA SECURITIES INC ....ccevviree |oeneniiiiiiiieeiis e 257,450 |........... 250,000 |........... 247,260 |........... 247,786 |..eeuvnennnn. 0 forreeiennis L1 FO 0 forreeeennis L1 RO 0 [ 247,882 . 05/28/2031 . |2.C FE
DHAFRAH PV2 ENERGY COMPA SERIES 144A  5.794%

.. 25241M-AA-5 | 06/30/53 ..ot . 06/30/2026 . |Redemption 100.0000 ..o feuremiei e 2,22 |, 2,222 e 2,222 | 0 foreeeiiens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 [ 2,22 |, [ IR [V OSTR (O O 59 |. 06/30/2053 . |1.G FE ....
OPTICS BIDCO SPA SERIES 2033 144A  6.375%

..683879-AB-6 | 11/15/33 ..oooeeeiiiiiie s . 05/27/2026 . [CITIGROUP GLOBAL MARKETS ... |oeeoueerieeoiiiiiins |oeennns 500,000 |.......... 500,000 |........... 423,263 |...........431,748 |............... 0 foeeennes 2,492 | 0 foeeennns 2,492 | 0 [ 434,241 | [\ 65,759 |......... 65,759 |............ 17,089 |. 11/15/2033 . |3.A FE ...
SEAGATE DATA STOR SERIES 144A  4.001%

. 81180L-AK-1 | 06/01/29 ..ooonnniiiiiiiiii e, . 05/19/2026 . [MORGAN STANLEY & CO. INC. . 06/01/2029 . |3.A FE ...

AES PANAMA GENERATION HOLDINGS SERIES REGS
..BRII7G7-2R-6 | 4.375% 05/31/30 ..
..BRIDF9-0B-9 | CEMEX SAB DE CV  3.875% 07/11/31 ..
ARTS ET TECHNIQUES DU PROGRES ~ 4.220%

. 05/31/2030 . |2.C FE ....
. 07/11/2031 . |2.C FE ....

. 05/31/2026 . |Redemption 100.0000 .
. |- 06/08/2026 . | JP MORGAN SECURITIES LTD ..

..F0405#-AA-9 | 06/20/26 ......eevvvvviriiiiiiiiiiiiiiiiiiieiiieeees . 06/20/2026 . | Various ........cceeeevinnnnnnnnnnnn fovvnennnnninininnnn foee.... 300,000 |.......... 300,000 |.......... 300,000 |.......... 300,000 |..oeeeeeennns 0 e (VO 0 | (VO 0 eeeeenn 300,000 . 06/20/2026 . 2.B YE ....
CAYMAN UNIVERSE HOLDINGS LLC  3.800%

..G1981%-AA-2 100/30/45 ...oooeiiiiiiii . 06/30/2026 . | Redemption 100.0000 ....ovw fervvvvemnnininiiiinn forninn 9,421 [, 9,421 [oinnnnns 9,421 |.............9,421 |.... ..9.421 |.. . 09/30/2045 . (1.D PL ....

..G2616#-AS-0 |DCC TREASURY 2014 LTD ~ 4.550% 04/04/26 ...... . 04/04/2026 . |Maturity .... 500,000 .... 500,000 |.......... 500,000 |.... 500,000 |.. . 04/04/2026 . (2.B ........
LA BUFA WIND SAPI DE CV WIND SAPI DE CV

..P7003*-AA-3 |6.770% 09/30/37 ..... . 06/30/2026 . | Redemption 100.0000 ....... . ..4,425 ... 4,45 L. 4,425 ... 4,373 |.... . 09/30/2037 . (3.B PL ....

..05426#-AA-1 |L&K FINANCE PTY LTD 4. . 06/12/2026 . |Maturity .. ..500,000 . 500,000 . 500,000 |. . 500,000 |. . 06/12/2026 . 2.A FE ....

..Q7724#-AF-5 | POWERCO LTD  4.860% 06/07/26 .. |.06/07/2026 . |Various ... .. |...... 2,300,000 }........2,300,000 |........2,300,000 |........2,300,000 |.... . 06/07/2026 . [2.B FE ....

0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 18,191,149 18,616,853 18,927,076 18,193,411 XXX XXX
AZ BATTERY PROPERTY LLC AZBP  6.730%

..002528-AA-1 | 02/20/46 ..coooveeeeieiiiiiiii . 06/20/2026 . | Redemption 100.0000 ...ouvn founnnniiiis foeeieins 2,830 [oeeerinnnnns 2,830 | 2,830 |eeeeeenns 2,830 | 0 | (VO [V FUSURRRRRRRN (VO 0 e 2,830 |oooiiiiiiinnnn (VO 0 | [V 84 . 02/20/2046 .|2.B PL ....
AMER AIRLINE 17-2 AA PTT SERIES AA  3.350%

..02376A-AA-7 110/15/29 ... . 04/15/2026 . | Redemption 100.0000 . 13,531 13,531 11,636 |. 12,275 |. 13,531 . 10/15/2029 . [1.E FE .

..24736@-AA-7 |DELTA AIR L . 06/10/2026 . | Redemption 100.0000 .. 41,473 ... 41,473 41,473 ) 41,478 41,473 |.. . 06/10/2027 . [2.B PL .
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PAC CLASS A TRUST 2024-1 PAC_24-1-A  7.020%
..694508-AA-6 | 02/28/37 ..oovvviiiiiiiiiiiiii . 05/19/2026 . | Call 108.1951 oooeeeeeeeiiiis e | 491,143 0453,042 | 463,042 il 483,042 [ O e O e 0 0 0 [ 491,143 0 O [V 52,323 |. 02/28/2037 . |1.EPL ....

PAC CLASS A TRUST 2024-1 PAC_24-1-A  7.020%

..694500-AA-6 | 02/28/37 ... . 02/28/2037 . |1.E PL ....

. 04/28/2026 . |Redemption 100.0000 .......

[ACIE

UNION PACIF L2274
..907825-AA-1 06/14/26 oooovvveeiiiiiiiiiiiiiieeieeeeeeeeeee . 05/14/2026 . | Redemption 100.0000 ....evn fooviiiiiiiiiiiiiiies foeeenn 68,376 |[............ 68,376 |............ 69,751 | 68,495 |............... [V PO [QRED ] [U [QAED ] 0 Joeeeeeennn 68,376 |......oeeeen.. [ 0 . 05/14/2026 . [1.D FE ....
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 759,765 722,564 722,044 721,427 0 1,137 0 1,137 0 759,765 0 0 XXX XXX
CAVVY PRODUCTION LTD TERM LOAN |
..02505@-AC-5 |08/13/27 ..oovviiiiiiiiiiiiiiiiiie . 06/30/2026 . | Redemption 100.0000 ....oee foeniniiiiiiiiiiiinn fooeinns 156,140 |........... 156,140 |........... 156,140 |........... 156,140 |..oovvveennnns [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 156,140 |...oooeeennnns 0 fooeiinnnnnees 0 . 03/13/2027 . |2.CPL ....
0189999999. Subtotal - issuer credit obligations - bank loans - issued (unaffiliated) 156, 140 156, 140 156, 140 156, 140 0 0 0 0 0 156, 140 0 0 XXX XXX
FOOTBALL CLUB TERM NOTES 2020-XI C  2.970%
..344908-AC-8 | 10/05/27 .eevvvvviiiiiiiiiiiiiiiiiiieeeiieeeeeeeees . 06/25/2026 . | BANK OF NEW YORK ........evvvvvvnn fevvvvvnnnnnnnnnnnnns fornnnnnns 390,404 |.......... 400,000 |.......... 400,000 |.......... 400,000 |.....oeeennnnn 0 e (VO 0 | (VO 0 eeeeenn 400,000 |...oeevrenennns (U (9,596) |......... (9,596) . 10/05/2027 . (1.F FE ....
FOOTBALL CLUB TERM NOTES 2020-XI H  2.970%
..344908-AH-7 | 10/05/27 .ovvvvviviiiiiiiiiiiiiiiieiieeeeeeeeeeees . 06/25/2026 . | BANK OF NEW YORK .........ccceee. .... 100,000 .... 100,000 |.......... 100,000 |.... .0 0 .. 100,000 |.. ...(2,399) |.........(2,399) . 10/05/2027 . [1.F FE ..
..63636#-AG-1 | NATIONAL HOCKEY LEAGUE  3.150% 01/06/28 .... |. 06/29/2026 . | SEAPORT GLOBAL SECURITIES LLC . [ P .......... 500,000 |.......... 500,000 |.......... 500,000 |.... .. .0 . .0 .. . .0 .. 500,000 |.. ....... (14,575)|....... (14,575) . 01/06/2028 . [2.A PL ...
0269999999. Subtotal - issuer credit obllgatlons other issuer credit obligations (unaﬁlllated) 973,430 1 000,000 1 000,000 1,000,000 0 0 0 0 0 1,000,000 0 (26,570) (26,570) 19,296 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 22,071,542 22,419,818 22,731,241 21,995,173 0 (42,959) 0 (42,959) 0 22,085,251 0 (13,709) (13,709) 829,265 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - issuer credit obligations - Part 4 22,071,542 22,419,818 22,731,241 21,995,173 0 (42,959) 0 (42,959) 0 22,085,251 0 (13,709) (13,709) 829,265 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 22,071,542 22,419,818 22,731,241 21,995,173 0 (42,959) 0 (42,959) 0 22,085,251 0 (13,709) (13,709) 829,265 XXX XXX
..36202F-HX-7 |GNMA |1 POOL 004746  4.500% 07/20/40 ... . 06/01/2026 . | Paydoun ... 2,390 |.... . ... (109) | .. . (109) )... .2,281 | .43 |. 07/20/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015
..38379J-09-5 |CLASS GZ  4.000% 03/20/45 .....oooveeeeeeennnns . 06/01/2026 . |Paydown .......ooeeveeieiiiiiiiiieies Jovviiiiiiiiiiiiiiins fociiiiinns 49,343 |............ 49,343 |.oovveenn. 50,535 [.....eueee. 50,490 |..ooeeiieenn.. 0 ooeeennn (1,146) [ovvvnnnnnnnnns [U (1,146) [o0vvvnnnnnnnns 0 Joeeeeeennn 49,343 |..vvvvivinnnnns [ 0 Joeeeeeiieenn [ 833 |. 03/20/2045 . [1.A ........
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 51,624 51,624 52,925 52,880 0 (1,285) (1,285) . XXX
..3128UN-VU-6 |FHLMC POOL 1B3426  6.375% 05/01/37 ........... . 06/01/2026 . | Paydoun .. e | . . . .. ... (126) | .. . . 05/01/2037 . (1.
..3128KA-LC-3 |FHLMC GOLD POOL A49323  6.000% 06/01/36 .... [. 06/01/2026 . |Paydown . . (29) ) . 06/01/2036 . (1.
..3128\l6-M6-2 |FHLMC GOLD POOL G04581  6.500% 08/01/38 ... [. 06/01/2026 . |Paydoun . (130) |. . 08/01/2038 . (1.
..312029-FS-6 |FHLMC GOLD POOL A82877 ~ 5.500% 11/01/38 .... [. 06/01/2026 . |Paydown . . (14)). . 11/01/2038 . (1.
..31202K-2X-4 | FHLMC GOLD POOL C03490  4.500% 08/01/40 .... [. 06/01/2026 . |Paydoun . (264) |. . 08/01/2040 . (1.
..312039-A-5 | FHLMC GOLD POOL A91541  5.000% 03/01/40 .... [. 06/01/2026 . |Paydoun . . (99) ] . 03/01/2040 . (1.
..312941-K7-1 |FHLMC GOLD POOL A93018  5.000% 07/01/40 .... |. 06/01/2026 . |Paydoun . . (60) | . 07/01/2040 . (1.
..312941-UN-5 |FHLMC GOLD POOL A93297  5.000% 08/01/40 .... [. 06/01/2026 . |Paydoun . . (19) ] . 08/01/2040 . (1.
..312041-20-3 |FHLMC GOLD POOL A93451  4.500% 08/01/40 .... [. 06/01/2026 . |Paydoun . . (43) ). . 08/01/2040 . (1.
..3132GJ-T4-1 |FHLMC GOLD POOL Q03571  4.500% 09/01/41 .... [. 06/01/2026 . |Paydoun ... ... (344) ). . 09/01/2041 . (1.
..31326J-WJ-4 |FHLMC GOLD POOL Q03649  4.500% 10/01/41 .... [. 06/01/2026 . |Paydoun ... ... (36) ] . 10/01/2041 . (1.
..31326K-AU-0 | FHLMC GOLD POOL Q03919  4.000% 10/01/41 .... [. 06/01/2026 . |Paydoun . . (59) ] . 1070172041 . [1.A .
..31326K-CK-0 | FHLMC GOLD POOL Q03974  4.000% 10/01/41 .... [. 06/01/2026 . |Paydoun . (393) | . 10/01/2041 . [1.A .
..31326K-FD-3 | FHLMC GOLD POOL Q04064  3.500% 10/01/41 .... [. 06/01/2026 . |Paydoun ... .. (49) ). . 1070172041 . (1.A ........
..31335A-KH-0 | FHLMC GOLD POOL G60296  3.500% 07/01/45 .... [. 06/01/2026 . |Paydoun ... .. (718) ] . 07/01/2045 . [1.A ........
..31335A-Kli-7 | FHLMC GOLD POOL G60309  4.000% 09/01/45 . 06/01/2026 . | Paydoun . (885) |. . 09/01/2045 . [1.A .
..3138AQ-CO-5 |FNMA POOL A19995  4.000% 09/01/41 . . 06/01/2026 . | Paydoun . (117) |. . 09/01/2041 . [1.A .
..3138AT-PB-0 |FNMA POOL AJ2217  4.500% 09/01/41 . . 06/01/2026 . | Paydoun ... .. (363) | . 09/01/2041 . [1.A ........
FANNIE MAE GRANTOR TRUST SERIES 2003-T2 CLASS
..313920-AT-6 | A1 4.003% 03/25/33 .....evvvvvvvrirrrniininnnnns . 06/25/2026 . | Paydown , , , 422 [0 [ 82 . 03/25/2033 . [1.A ........
FANNIE MAE WHOLE LOAN SERIES 2003-1/13 CLASS

.. 31393C-76-2 | AV2  4.022% 10/25/33 ...eoveiiiiiiiiiiiiiiis . 06/25/2026 . [Paydown ......ccvveiiieiiiiiiiiiens foriiineeeniiiiees i, L IO B | 12 | 12 | [ O LI PR 0 forreeieiinnns LI [V 13 | (U IO 0 forreeieiinins (U PP 0 [ 10/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-46 CLASS T 6.000%
.. 31393C-2C-0 1 06/25/33 ..vvvviiieiiiiiiiiiiiiiiiiiia i . 06/01/2026 . [Paydown ......ooovvvereeiiiiiiinees Jovviiiiiiiiiiiiies Joeiiiiiien 396 fviiiiiinns 3% [ LIE T O Ml 0 foeeeennn. (45) .o 0 foeeeennn. (45) .o (O 396 [ [V PPN [V [V PPN 10 ). 06/25/2033 . |1.A ........
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FANNIE MAE SERIES 2810 CLASS ME  5.500%
L 31306A-JY=2 | 06/15/34 oooiiiiiii . 06/01/2026 . |Paydown .........oooeeiiiiiiiiinniins foniniiiniiiiiiiinns feiiiiiiii, 950 [ovviiiinininnns 950 |..oeeeeins 1,020 [ooevveennens 1,001 [ 0 s (620 A [V ST (51) [ervrnnnnninnnns 0 e [ (VN 0 | [V 22 |. 06/15/2034 . [1.A ........
FANNIE MAE SERIES 2007-84 CLASS FN  4.242%
..31396X-LZ-5 |08/25/37 ... .. |- 06/25/2026 . |Paydown ... . 08/25/2037 . [1.A ........
FREDDIE MAC 5000
L 313970-VU-5 | 07/15/37 e . 06/01/2026 . | Paydown . 07/15/2037 . [1.A ........
FANNIE MAE SERIES 2009-19 CLASS TD  5.000%
. 31397N-UG-8 | 08/25/38 .oevveeeeiiiiiiiiieieee . 06/01/2026 . | Paydown . 08/25/2036 . [1.A ........
FANNIE MAE SERIES 2011-10 CLASS ZC ~ 5.000%
L 313970-PY-8 | 02/25/41 oo . 06/01/2026 . | Paydown . 02/25/2041 . [1.A ........
FANNIE MAE SERIES 2010-46 CLASS QP 5.500%
L. 31398P-UU-1 |06/25/40 oo . 06/01/2026 . |Paydoun .........oooeeeiiiiiiiiiniins foniiiiiiiiiiiiiinns feiiiiiiin, 205 foieininnnnnnns 205 | 2 PO 4 L PO 0 s (10) oo [V ST (10) oo 0 e 205 |ooeeiiieenes (VN 0 | [V 5 |. 05/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-108 CLASS BC ~ 4.000%
..31398T-68-5 109/25/40 ......ccoeeeiiiiiiiiiii .. |- 06/01/2026 . | Paydoun ... . 09/25/2040 .

. 09/01/2035 .
. 05/01/2038 .
. 05/01/2038 .
. 05/01/2038 .
. 07/01/2040 .
. 05/01/2040 .
. 07/01/2040 .
. 08/01/2040 .
. 08/01/2040 .
. 08/01/2040 .
. 08/01/2040 .

2,172
1,740
.512
.3,3%
. 2,466
.94
.3,219
. 3,385
.2,613
1,014
.758

L2172 |

.1,784 .
516 |.
.3,351 |
2,599 |.
1,020 |.
.3,419 |.
.3,637 |.
.2,728 |.
1,05 |.
.807 |..

2,172
..1,740
. 512
..3,325
..2,466
.94
..3,279
..3,3%
..2,613
..1,014
. 758

..31407K-T7-4 | FNVA POOL 833174  6.232% 09/01/35 .
..31410K-JK-1 | FNMA POOL 889566  6.000% 05/01/38 .
..31414)-CR-5 | FNMA POOL 969980  5.500% 05/01/38 .

5

4 . 06/01/2026 . [Paydown .
1

5

..31415C-KH-9 | FNVA POOL 982796  5.500% 05/01/38 .

8

2

8

. 06/01/2026 . [Paydown .
. 06/01/2026 . | Paydown .
. 06/01/2026 . |Paydown .
. 06/01/2026 . | Paydown .
. 06/01/2026 . [Paydown .
. 06/01/2026 . | Paydown .
. 06/01/2026 . [Paydown .
. 06/01/2026 . | Paydown .

..314188-4V-8 | FNMA POOL AD5335  5.000% 07/01/40 .
..31418U-BS-2 | FNVA POOL ADB348  5.500% 05/01/40 .
..31418V-3A-8 | FNVA POOL AD7992  4.500% 07/01/40 .
..31418V-UM-2 | FNVA POOL AD7787  5.500% 08/01/40 .
..31418X-EK-0 | FNVA POOL AD9137  4.500% 08/01/40 .
..31419B-SY-2 | FNVA POOL AE1434  4.500% 08/01/40 . . 06/01/2026 . [Paydown .
..31419C-R4-7 | FNMA POOL AE2306  5.000% 08/01/40 . . 06/01/2026 . | Paydown .

coocococoocoocoocococoo

1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -

agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 155,309 155,309 167,856 166,423 0 155,309 0 0 0 3,010 XXX XXX

FREDDIE MAC MULTIFAMILY SERIES KLU3 CLASS X

..3137H0-H7-6 |2.058% 01/25/31 .. |- 06/01/2026 . |Paydown ... ...58,925 |............31,525 |.... . 01/25/2031 . |1.A ........

..3138ET-PS-9 [FNMA POOL AL8532  3.426% 06/01/45 . . 06/01/2026 . | Paydown ... .. ... 4,841 ... 4,84 ... . 06/01/2045 . |1.A ........

1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -

agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 4,880 4,880 63,766 36,369 0 (31,488) 0 (31,488) 0 4,880 0 0 0 3,113 XXX XXX

BANC OF AMERICA FUNDING CORPOR SERIES 2007-2

..05951G-BE-1 |CLASS 1A16  4.362% 03/25/37 ...covvvnnvvrnnnnn . 06/25/2026 . |Paydomn .......veiiiiiiiiniiiiiiiinn feriineeereiiees [ 1,603 |oeeeeeennnns 3,308 |ieiiinnnnns 2,463 |...........n. 2,398 [oooennnnne 491 | (1,285) |.eeeeeeeens (U (794) |vevvirinnnnns 0 e 1,603 [ovveiiiininns (1 P [ PO [V 61 |. 03/25/2037 . |6. FM .....
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2

..05951G-BG-6 |CLASS 1A18  4.366% 03/25/37 ....ovvvvvvvvinnnnns . 06/25/2026 . |Paydomn .......vviiiiiiniiiiiiiiinnn ferieneeereiiiees [ 1,669 |oeeveennnnns 3,445 [...ooooeinins 2,566 |ieevunnnnnns 2,497 |oeennnnnn 511 [onennns (1,339) |.oeeeeeees (U [£:72:) ) 0 e 1,669 [o.oveviinnnnns (1 P [ PO [V 63 |. 03/25/2037 . |6. FM .....
BEAR STEARNS MORTGAGE FUNDING SERIES 2006-AR5S

..07401N-AP-4 | CLASS 2A1  4.143% 01/25/37 ..covvvvnniiiinnnnns . 06/25/2026 . |Paydomn .......veiiiiiiiiniiiiiiiinn feriineeereiiees [ 4,892 [ 4,892 [.....ooeeenn 4,663 |oeevennnnnns 4,755 [ooeiiiiiinnnnns (U P K72 O (U P K7 O (U1 O 8- c 2 R (1 P [ PO [V 76 |. 01/25/2037 . |[1.A FM ....
BREAN ASSET BACKED SECURITIES SERIES 2024-RM9

..10638D-AA-8 | CLASS A1 144A  5.000% 09/25/64 ................ . 06/25/2026 . |Paydonn ......euviiiiiiniiiiiiiiiinn fenneeeiiiies feeeee 24,112 | 24,112 |oooeinnens 23,622 |.....nnne 23,534 [oeiiiiiiinnnns (U P 578 o (U P 578 |oeeeiiiinnn (U P 24,112 [t (1 P [ PO [V 513 |. 09/25/2064 . |1.A FE ....
CIM TRUST SERIES 2018-INV1 CLASS A4 144A

.. 12553X-AD-5 [4.000% 08/25/48 .......eeevvvvnnniiiiiiiininineens . 06/01/2026 . |Paydonn ...ccevunnvviiiiiniiiniiiins feniineeeiiiiines feeeneeeeiinnns 459 o 151 O 455 [oieiiiiiiiinnns 453 oo [ PR A P [ PR A P [ PR LS R (1 P [ PO [V N 8 | 08/25/2048 . |1.A ........
CIM TRUST SERIES 2019-INV2 CLASS A3  4.000%

. 12554T-AC-5 [06/25/49 ...covvvniiiiiiiiiiieecce s . 06/01/2026 . |Paydomn .....ouunviviiiiniiiniiiiins foriineeeeeiiineees o 6,201 [eeiiiinne 6,291 s 6,659 |.ouennnnnns 6,859 |.............. 0 s (569) |+vvvvvrrnnnnns (U (569) |+vvvvvrrrnnnns 0 e 6,201 | (1 P [ PO [V 95 [. 05/25/2049 . [1.A ........
CIM TRUST SERIES 2020-INV1 CLASS A13 144

.. 12560A-AN-4 [3.000% 04/25/50 ....evvvnviiiiiiniiieiiiiiieeeees . 06/01/2026 . |Paydomn .....euunviiiiiiniiiiiiiiinn feriineeeeeiiineees o 4,967 |oeeeiininns 4,967 |oeerinnnnnns 5,238 [.coovinnnnns 5,263 [coeiennnnnnns 0 s (296) |vvvvvrrennnnns (U (25 P 0 e 4,967 |ooeeeeennnnn (1 P [ PO [V 63 |. 04/25/2050 . |1.A ........
CIM TRUST SERIES 2021-J3 CLASS A31 144A

.. 12565V-BG-7 [2.500% 06/25/51 .eevvvvniiiiiiiiiieiiiiieeees . 06/01/2026 . |Paydomn .....euunviiiiiiniiieiiiinns foriineeereiiiineees i 6,224 |cceeiiie 6,224 |............. 6,267 |oeeevennnnnns 6,263 |............... 0 s (40) [ovvvvrnnnnnnnne (U P (40) [ovvvvrnnnnnnnns 0 e 6,224 |............... (1 P [ PO [V 66 |. 06/25/2051 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2017-HL1

.. 12594X-AM-6 | CLASS A12 144A  3.500% 06/25/47 .............. . 06/01/2026 . |Paydonn ....covueniriiiiininiiniiiins feniineeeiiiies feeeneeeeeinans LS oL A R oL [ I 0 e (1] R [ PO ()] E 0 o L7 A (1 P [ PO [V 12 | 06/25/2047 . |1.A ........

CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
.. 12648H-AK-1 | CLASS A2 144A  3.822% 04/25/44 ................ . 06/01/2026 . [Paydown .....oooovveeeeeniiiiiiiiinns Joviiiiiiiiiiiiiies Joviiiieen 3,735 |oeriiiennns 3,735 |vrrrrnnn. 3,964 |...oveennnn. 3,99 |..oovurrrnn. 0 forreeenn. (261) |.ovveeeennnn [ PO (261) .ovveeeennnnn 0 foreeninnns 3,735 |ooeeiiiiienn [V PPN [V 0 leeiiiiiiinn. 68 |. 04/25/2044 . [1.A ........
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CREDIT SUISSE MORTGAGE TRUST SERIES 2022-ATH2
..12665W-AC-4 |CLASS A1 144A  5.113% 05/25/67 ................ . 06/01/2026 . |Paydonn ....oevuunvviiiinniininiiiinn fonnneeeiiiiees feeeneeeens 14,081 |.....ooeeees 14,081 [o..eeeee 14,081 |ooeeennenee 14,423 [oinnnnnnnne 0 s (77 1 F (U (342) | (U P 14,081 |oeeeiiiiinnnn (1 P [ PO [V 281 |. 05/25/2067 . |1.A ........
CHASE MORTGAGE FINNACE CORPOR SERIES 2019-
..16159G-AC-3 | ATR2 CLASS A3 144A  3.500% 07/25/49 . . 06/01/2026 . | Paydown ... (114) . 07/25/2049 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2026
..16159J-BR-3 [ JINV1 CLASS A9A 14  5.500% 06/25/54 ......... . 06/01/2026 . |Paydonn .....evvuniviiiinininiiiiiinn fonneeeeiiiinees feeeeeeeens 19,508 |[...ceevnnnns 19,508 |oevveennnns 19,227 |oeveiiiiiiinnnns (U P (U P 280 |oeeniiiinns (U P 280 |oeeeiiiiinns (U P 19,508 |ovveniiiinnnnn (1 P [ PO [V 89 |. 06/25/2054 . |1.A FE ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
..17323\1-AD-7 | CLASS B2 144A  4.500% 06/25/58 ................ . 04/28/2026 . | JP MORGAN SECURITIES LTD ...ccee |ovvvnnreerinnnnnnns fooneiriinininnnns [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (VN P [ PO [V 365 |. 06/25/2058 . |1.A ........
CS FIRST BOSTON COMM MORTGAGE SERIES 2003-25
..225410-YG-1 |CLASS 1A4  5.500% 10/25/33 .....evvvvrivirnnnnns . 06/01/2026 . |Paydomn .....ouunviviiiiniiiiniiiinns foriineeeriniieees [ 1,802 |eeeenennnns 1,810 [oooiiiinnnnns 1,714 oo 1,703 | (U P L [0[0 [ FO (U P 100 [ooeeiiiiinnnnns [V P 1,802 [oeieiiiinnnn (1 P [ PO [V 42 |. 10/25/2033 . [1.A FM ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2025-
..267951-AA-9 [RM1 CLASS A1A 144A  5.000% 05/25/55 ......... . 06/25/2026 . |Paydonn ......euviiiiiiniiiiiiiiiinn fenneeeiiiies feeeee 15,377 |ooeeeennnnns 16,377 |oveeennnns 14,492 |............ 14,560 |ooeveenninnnns (U P 816 |ovvuiiiinnnn (U P 816 |ovvuniiinnns (U P 15,377 o (1 P [ PO [V 336 |. 05/25/2055 . |1.A FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024-
..268431-AA-1 [RM2 CLASS A1A 144A  5.000% 07/25/54 ......... . 06/25/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiinn feneeeeeiiies feeeeeeens 74,635 |o.eeennnnn. 74,635 |.....ooennnn 68,604 |...ovunnnnn. 68,509 |......eeunnnnns (U 6,126 [oooeiiiinnnnns (U 6,126 [oooeiiiinnnnns (U P 74,635 [..occovvnnnnnns (1 P [ PO [V F 1,642 |. 07/25/2054 . |1.A FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024-
..26845E-AA-1 |RM3 CLASS A1A 144A  5.000% 12/25/54 ......... . 06/25/2026 . |Paydonn ......eeveiiiiiiiiiniiiiiinn feeeeeiiiies feeeeees 30,963 |.....ennnnnn 30,963 |............ 29,056 |............ 29,074 |.ooooviinnnnnns (U 1,889 [oooiiiiiiinnnns (U 1,889 [oooiiiiiinnnnns (U P 30,963 |.....ccevnnnnns (1 P [ PO [V 685 |. 12/25/2054 . |1.A FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2022-2
..31572Y-AA-6 | CLASS A1 144A  5.299% 04/25/67 ................ . 06/01/2026 . |Paydomn ....cvuunviiiiiiniiiniiiinnn foriineeeeiniieees o 8,460 |......oevnnns 8,460 |...coeenn. 8,425 [....ccevnnens 8,677 [ovvvriinnnnnn 0 s (217) [euvnnininnnnns (U V210 ) A [V P 8,460 |o.uuuriiiiinnnn (1 P [ PO [V 148 |. 04/25/2067 . |1.A ........
FIRST REPUBLIC MORTGAGE TRUST SERIES 2020-1
..33616L-AN-0 |CLASS A5 144A  2.882% 04/25/50 ................ . 06/01/2026 . |Paydomn .....euunviiiiiiniiiniiiiins ferrineeereiiiieees [ 9,429 | 9,429 [....ooeennns 9,257 |oeeiiiiinnnns 9,89 [.ccoeinnnnns 0 s (466) [..vvvvnnnnnnnns (U (466) [..nneevrnnnnns (U1 O 9,429 |oooiiiiiinnnnn (1 P [ PO [V 116 [. 04/25/2050 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-1 CLASS
..33850B-AG-2 | 1A7 144A  3.500% 03/25/47 .....ovvvvvvivnnnnnnns . 06/01/2026 . |Paydomn .....euunviiiiiiniiiiiiiinns foriineeeeiiiiineees o 3,884 [............ 3,884 |.ooeiiins 3,818 |.vvennnnnns 3,796 |evieiinnns [ PO 88 |eeiiiiiiinnns [ PR 88 [eiiiiiiinnnns (U1 O 3,884 |...ooovnnnnnns (1 P [ PO [V 63 |. 03/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-2 CLASS
..33850R-AG-7 [A7 144A  3.500% 10/25/47 ....ccoevvvvvnnnnnns . 06/01/2026 . |Paydomn .....ouunviviiiiniiiiniiiinns foriineeeriniieees [ 5,937 [eeiiiiiine 5,937 [oiiiiinnnns 5,858 |iiveinnnns 5,841 | [ PR [SL N [ PO L [V P 5,937 [oviiiiiiinnnns (1 P [ PO [V 96 |. 10/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS
..33850T-AN-8 [A13 144A  3.500% 03/25/48 .......evvvvvvvrnnnnns . 06/01/2026 . |Paydomn .....euunviiriiiniiiniiiiins foriineeeeeiiineees [ 2,643 |eeiiiinne 2,643 [............. 2,560 |oiieiinnnnns 2,557 [ooeiiiiiiinnnns [ PO 86 [eiiiiiinnnnn [ PR 86 [eiiiiiinnnns [V P 2,643 [t (1 P [ PO [V 39 |[. 03/25/2048 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AC-7 |A3 144A  4.000% 04/25/48 ......ovvvvvvnnnnnnnns . 06/01/2026 . |Paydomn .....eeunviiiiiinnnniiiiiinen foreeneeeeiiiiees [ -7 87 | 88 | 88 [ouiiiiiiinnnns 0 e ()] R [ R [ PO [ LT PO (1 P [ PO [V N 2 |. 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AP-8 [A14 144A  3.500% 04/25/48 .......oovvvvvnnnnnns . 06/01/2026 . |Paydonn .....evvuniviiiinininiiiiiinn fonneeeeiiiinees feeeeeeeens 14,607 |.....oevnens 14,607 |............ 14,308 |.oeevennnnns 14,413 | (U P 194 | (U P 194 |, (U P 14,607 |oeeneeeiinnnnn (1 P [ PO [V 228 |. 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2020-1INV
..33851Y-AC-0 |CLASS A3 144A  3.000% 03/25/50 .......eevvnnen. . 06/01/2026 . |Paydomn .....euunviriiiiniiiniiiiins foriineeereiiiees o 8,003 [.oivvivnnnns 8,003 |.ieviuunnns 8,184 | 8,219 | 0 s (4150 A (U (72157 1 PO (U1 O 8,003 |oueuiiiiinnnn (1 P [ PO [V 100 . 03/25/2050 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-2 CLASS
..33852B-AJ-4 A9 144A  3.500% 12/25/49 .......cvvvviiviinnnnns . 06/01/2026 . |Paydonn .....evvuniviiiinininiiiiiinn fonneeeeiiiinees feeeeeeeens 19,158 [..oooeeeeens 19,158 |ooovveennnns 19,479 |oeennnnnns 19,576 |............... 0 s (1)) (U [ 1<) 1 PO (U P 19,158 |oeeniiiiiinnn (1 P [ PO [V 305 |. 12/25/2049 . |1.A ........
GSR MORTGAGE LOAN TRUST SERIES 2006-1F CLASS
..362341-78-2 [4A1  5.500% 02/25/36 .....ovvvviviiininniiiiiinnn . 06/01/2026 . |Paydomn ...ccevuuneriiiiiniiiniiiinn feniineeeeiiies feeeneeeeiinans 264 | 1,678 [ooeiiiinnnnns 1,269 |oveeiennnns 1,273 o 0 fens (1,009) fouvvvvninnnnnns (U . (1,000) [oeeneeviinnnnns [ PR 264 [..oooonnnnnnnns (1 P [ PO [V 55 |[. 02/25/2036 . [1.A FM ....
GSR MORTGAGE LOAN TRUST SERIES 2006-1F CLASS
..362341-78-2 [4A1  5.500% 02/25/36 .....ovvnviviiininniiiiiinnn . 05/01/2026 . |Paydomn ....couunvriiiinininiiiiinn Jorinneeeiniineees foeeeeein 108,367 |eevennnnnns FATYE 72 R 54,274 |............ 54,448 |........oeunenn (U P 53,919 [ (U PR 53,919 [ (U 108,367 [.ooeevvvvnnnnns (1 P [ PO [V F 3,379 |. 02/25/2036 . [3.A FM ....
GS MORTGAGE-BACKED SECURITIES SERIES 2019-PJ2
..36257L-AA-5 |CLASS A1 144A  4.000% 11/25/49 ................ . 06/01/2026 . |Paydonn ...ccevueneriiiiiiiiiniiiins feniineeeiiiiines feeeneeeeiiinns ot R O 3B [ 396 |.ooiiiiiins 404 |oeeeeiiiiiens 0 s () (U P () P [ PR oI I (1 P [ PO [V N 7| 11/25/2049 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36259V-AB-9 | CLASS A2 144A  3.000% 01/25/51 .. .. |- 06/01/2026 . |Paydown ... .2,390 |.. . 01/25/2051 . |1.A ........
GS MORTGAGE BACKED SECURITIES SER 2
..36262D-AA-6 | CLASS A1 144A  3.500% 07/25/50 ... . 06/01/2026 . |Paydomn .....ouunviriiiiniiiniiiinns forieneeeriiiiieees i 1,636 [ooiieiennnns 1,636 |oeeeennnnns 1,628 |oeeeiiinnns 1,646 [oooevvvennnnns 0 s (110) [orvvnnnnnnnnnns (U (110) [ounniriinnnnns (U1 O 1,636 |oeveinens (1 P [ PO [V 23 [. 07/25/2050 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AD-1 |CLASS A4 144A  2.500% 02/26/52 . 06/01/2026 . |Paydown ... .5,145 .. . 02/26/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES
..36264R-BW-4 |CLASS A34 144A  2.500% 09/25/52 ............... . 06/01/2026 . |Paydomn .....ouunviriiiiniiiniiiinns forieneeeriiiiieees i 4,255 | 4,285 |[ooiiiiiinnnns 3,650 |iievnnnnnnns 3,673 |oeviiiiins (U P 582 | (U P 582 | (U1 O 4,255 . 09/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2025-PJ8
..36272X-AU-6 | CLASS A19144A  6.000% 02/25/56 .. . 06/01/2026 . |Paydown ... ..44,005 |.. . 02/25/2056 . |1.A ........
GS MORTGAGE BACKED SECURIRTIES SER
..362731I-AU-7 [PJ3 CLASS A19 144A  6.000% 07/25/55 ......... . 06/01/2026 . |Paydomn ....eeueniiiiiiiiiniiiiiiiins Joviinniiiiiiiiiniens foreeeiiinnns 8,285 ...t 8,285 |.coeeiins 8,262 |.ivuuunnnnns 8,220 |ivvuennnnnnns U [ U [ (U 8,285 [..ooovunnnnnns 0 | (U [ 198 |. 07/25/2085 . |1.A ........
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GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ3
..362924-AE-2 |CLASS A4 144A  2.500% 08/25/52 .......evvunnnnn . 06/01/2026 . |Paydonn ....oevuunvviiiinniininiiiinn fonnneeeiiiiees feeeneeeens 45,217 |eeeeens 45,217 |oovveinnnnns 2,264 |............ 42,163 |.ooeiiiinnnnnns (U 3,054 |oiiiiiinns (U 3,054 | (U P 45,217 [ooveiiiinnnnnns (1 P [ PO [V 475 |. 08/26/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ2
..362938-BB-7 |CLASS A16 144A  5.500% 05/25/53 . . 06/01/2026 . | Paydown ... . 05/25/2053 . |1.A ........
GMRF MORTGAGE AQUISITION CO SEHIES 2
..36417J-BU-2 |CLASS B1 144A  3.800% 11/25/57 .........ceee . 06/01/2026 . | Paydoun . 11/25/2057 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-2
..36418A-AG-2 |CLASS A21 144A  4.000% 06/25/59 .............. . 06/01/2026 . |Paydonn ...ccevueneriiiiiniiiniiiins ferineeeeiiiies feeeneeeiiiinns P N N 2248 .o 20 | P72 R 0 e ()] R [ R (<) 1 PO [ PR P (VN P [ PO [V N 4 |. 06/25/2059 . |1.A ........
HARBORV IEW MORTGAGE LOAN TRUST SERIES 2007-5
..41165A-AB-8 |CLASS A1A  4.134% 09/19/37 ..oovvvniiriinnnnnns . 06/22/2026 . |Paydomn ......evviiiiiiiiiiiiiiiiins forieneeereiiees [ 1,438 [ooooiiinnnnns 1,438 |oeeeens 1,320 | 1,343 | [ O S [ R S [V P 1,438 |ooveeies (1 P [ PO [V 17 . 09/19/2037 . |[1.A FM ...
IMPERIAL FUND LLC SERIES 2022-NQM3 CLASS A1
.. 45276K-AA-5 [ 144A  5.380% 05/25/67 ....ovvvvvvviinnnnnnnnnns . 06/01/2026 . |Paydomn ....cvvvnniviiiiininiiiiiiinn feneeneiiiiees feeeeeeeens 16,310 [....coveeens 16,310 [oeeeenneeee 16,310 [oeennnnnnne 16,746 [ovvvvvnnnnnns 0 s (436) |vvvevrrnnnnns (U (436) |..evvvvnnnnnnns (U P 16,310 |oveenieiinnnnn (1 P [ PO [V 314 |. 05/25/2067 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-2 CLASS
..46591T-AC-8 |A3 144A  3.500% 07/25/50 ...eevvnnvvvivnnnnnnnns . 06/01/2026 . |Paydomn ....ceuunvieiiiininiiiiiinnn foriineeeriniiees o 4,081 [oooveinnnnns 4,081 |.ooeeeennnns 4,378 |oeeeriinnn 4,500 |.ooeeieeens 0 s (31 PO (U (419) | (U1 O 4,081 |oeeiiiiinnnn (1 P [ PO [V 60 |. 07/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-INV1
..46591V-AC-3 |CLASS A3 144A  3.500% 08/25/50 ..............e. . 06/01/2026 . |Paydomn .....ouunviviiiiniiiiniiiinns foriineeeriniieees [ 3,529 |.ceeeiin 3,529 [oiiiiiinnns 3377 |oveeiis 3,435 [oooiiiiiiinnnns [ O oL [ R oL [V P 3,529 [ooeiiiiiiinnnn (1 P [ PO [V 50 |. 08/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-7 CLASS
..46591X-AJ-4 A5 144A  3.000% 01/25/51 ....vvvvvvnnnnnnnns . 06/01/2026 . |Paydomn ....cevuenieiiiiiiiiiiiiiiinn foneeeeeiiiiees feeeneeeens 17,780 |oveeeennnnns 17,780 [oeenennnnne 17,419 |oeeennnns 17,481 [ooeeiiiiinnnnns (U P 299 | (U P 299 | (U P 17,780 [oooeeevennnnnns (1 P [ PO [V 210 |. 01/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLASS
.. 46592A-BH-6 [A15 144A  3.500% 08/25/50 .....eevvvvvivvnnnnnns . 06/01/2026 . |Paydomn .....euunviiiiiiniiiniiiiins ferrineeereiiiieees [ 1,619 | 1,619 | 1,737 o 1,768 [onnnnnnnnns 0 s (149) |vvvvverinnnns (U QLD (U1 O 1,619 [ (1 P [ PO [V 23 . 08/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS
.. 465921I-BP-0 [A15 144A  2.500% 02/25/52 .....cevvvunvviinnnnn . 06/01/2026 . |Paydomn .....ouunviviiiiniiiniiiiins foriineeeeeiiineees o 6,930 [.coeieens 6,930 |ieiiinnns 5,795 [oooiiiinnnnns 5,764 |.ooevvinnnnnns (U 1,166 [.ooovvvennnnns (U 1,166 [.ooovveennnnns (U1 O 6,930 [....coovnnnnnns (1 P [ PO [V 70 |. 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-13 CLASS
..46592X-BP-8 [A15 144A  2.500% 04/25/52 ......cevvvnvirnnnnn . 06/01/2026 . |Paydomn .....euunviiiiiiniiiiiiiinnn feriineeeriniieees o 5,086 |.....ccvvnnns 5,086 |...cooennnn 4,261 |ooeeeennnnns 4,228 |.coooiiinnnnns (U P 858 v (U P 858 |oveiiiiiiins [V P 5,086 |ouuuiiiinnnnn (1 P [ PO [V 55 |[. 04/25/2052 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-1 CLASS
..465978-AF-1 | A2 144A  5.500% 06/25/53 ....covvvniiiiinnnnnns . 06/01/2026 . |Paydomn ....cevuenieiiiiiiiiiiiiiiinn foneeeeeiiiiees feeeneeeens 38,139 | 38,139 [.oooevnnens 38,001 |oveveennnnns 37,988 |.....ovvnnnnnnn (U P 151 [, (U P 151 [ (U P 38,139 [.ooiivinnnnnns (1 P [ PO [V 770 |. 06/25/2063 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2016-3 CLASS
..46647E-AE-1 [ 1A5 144A  3.364% 10/25/46 ......ovvvvvvvvnnnnnns . 06/01/2026 . |Paydonn ....cevvnniviiiiniiiniiiiins fenieeeeiiiiees feeeeeeeens 10,862 |[.....oeeeens 10,862 |............ 10,928 |ooevvennnnns 10,936 |............... 0 s (74) [ervnninninnnns (U P (74) | (U P 10,862 |ovvvnnieiennnnn (1 P [ PO [V 136 |. 10/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-1 CLASS
..46648C-AH-7 |A8 144A  3.445% 01/25/47 ..coovvvvnviiinnnnnnnns . 06/01/2026 . |Paydomn .....euunviviiiiniiiiiiiiins foreeneeeeiiiiees o 1,169 |oveeennnnnns 1,169 |ovveeennnnns 1,166 [.oooeeeeennns 1,165 |oveeennnnns [ PR L3 P [ PR L3 P (U1 O 1,169 [oeiiiiinnnn (1 P [ PO [V 17 |. 01/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AG-8 |A7 144A  3.500% 05/25/47 ......eovvvvivnnnnnnnns . 06/01/2026 . |Paydomn .....euunvviiiiininniniiiiins foreineeeeeiiinees [ 1,841 | 1,841 | 1,827 | 1,820 |oveeeniiiinns [ PO 21 | [ PO 21 | (U1 O LR I OO (1 P [ PO [V 26 | 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AZ-6 |B2 144A  3.651% 05/25/47 ...covvvvvviinnnnnnnns . 06/01/2026 . |Paydomn .....euunviviiiiniiiiiiiiins foreeneeeeiiiiees o 1,612 [oiiinnnnnns 1,512 | 1,507 o 1,507 |oveeeeiniiens [ PR LI P [ PR LI P (U1 O 1,612 | (1 P [ PO [V 22 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-1 CLASS
..46648R-AG-6 |A7 144A  3.500% 06/25/48 .........cevvvennrennn . 06/01/2026 . |Paydomn .....euunvvviiiininiiniiiinns foriineeereiiiees [ 7,565 |oeeiiiinnns 7,565 |ieiiinnins 7,499 |[..ooooonnnnns TAT8 | [ PO -7 PO [ PR -7 PO (U1 O 7,565 [ooeieiinnnnnns (1 P [ PO [V 117 [. 06/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-AG-9 [A7 144A  3.500% 11/25/48 ......oeevvvvnnnnnns . 06/01/2026 . |Paydomn .....euunviviiiiniiiiiiiiins foreeneeeeiiiiees o 1,010 |ooeeeeennnnns 1,010 [oooieiinnnnns 1,008 |....ccevenen 1,006 [oooovieennnnns [ PR L3 P [ PR L3 P (U1 O 1,010 [ooeeeiiiinnnnns (1 P [ PO [V 15 | 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-3 CLASS
..46649T-AG-1 | A7 144A  3.500% 09/25/48 .......ccovvvvvvnnnnnnns . 06/01/2026 . |Paydonn .....eeuvvveriiininnieiiiinnn fovvenneeeenininnnns foennen 15,021 15,021 i 14,253 | 13,637 [0 e 1384 0 [ 1384 [0 [ 15,021 |oveeniiiiinnnn (1 P [ PO [V 207 |. 09/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46649Y-AG-0 |CLASS A7 144A  4.000% 02/25/49 .. . 06/01/2026 . | Paydown ... ..19,057 |.. . 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SER
..46640Y-BG-9 |CLASS B1 144A  4.231% 02/25/49 .........ouun... . 06/01/2026 . |Paydomn .....euvvviiiiniiniiiiiiiins foreeneeeiiiineees [ 54,335 |......oeeens 54,335 [ocoeiiiine 54,776 |....covvnnnn 54,571 |l 0 s (236) |vevverrnnnnns (U (236) |-oevvvvnnnnnns (U P 54,335 |ooiiiiiiinnnn (1 P [ PO [V 918 |. 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-6 CLASS
..46650J-AG-9 | 1A7 144A  3.500% 12/25/48 . . 06/01/2026 . |Paydown ... . 3,405 |.. . 12/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46651A-BA-9 | CLASS B1 144A  4.637% 12/25/49 ................ . 06/01/2026 . |Paydonn ....cevveniviiiiniiiiiiiiiinn feneeeeriiies feeeeeeeens 30,745 |oeeennnnnn 30,745 |...oooennens 33,102 [..oevvnennns 33,108 |..oeeeeeennns [V R (2,363) |.oeeeeeeeennns [V A (2,363) |evveeninnnns (U P 30,745 . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BB-7 |CLASS B2 144A  4.637% 12/25/49 .. . 06/01/2026 . |Paydown ... ..16,302 |.. . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20
..46651Y-AH-3 [A5 144A  3.500% 05/25/50 ......eeoviviivvnnnnnns . 06/01/2026 . |Paydomn ...cceeeniiiiiiiiiiiiiiiiins Joviiniieiiiiinnens foeneieenns 34,724 ...l 34,724 |............ 35,450 |............ 35,708 |...ooeeiennns [ PO (984) |.vvvvveeennnes [U (984) |..ovvvnnnnnnnns [V 34,724 [...oooovnnnnnns 0 | (U [ 490 |. 05/25/2050 . [1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-AC-4 A3 144A  3.000% 03/25/51 ...ovvvnvriiiinnnnnnnns . 06/01/2026 . |Paydomn .....euunviviiiiniiiniiiinns forieneeeriniineees [ 3,467 |oeeiriinne 3,467 |oeeinnnnnns 3,632 [...ccvvnnnnnn 3,656 |t 0 s [QE:1D ) (U [QECEC) N PO [V P 3,467 |.ooviiiiinnnnns (1 P [ PO [V 41 |. 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021 15 CLASS
..46654T-B0-0 |A15 144A  2.500% 06/25/52 ... . 06/01/2026 . | Paydown ... ....6,978 ....5,833 [.... .6,978 |.. . 06/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46654U-AC-9 |A3 144A  2.500% 08/25/52 ....ovvvvnvviirnnnnnnns . 06/01/2026 . |Paydonn .....evvuniviiiinininiiiiiinn fonneeeeiiiinees feeeeeeeens 17,3156 [oooeeeeeees 17,316 | 16,046 |............ 15,991 |ovvviiininn 0 e 1324 |0 e 1324 |0 s 17,315 | (1 P [ PO [V 193 |. 08/25/2062 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AB-1 A2 144A  3.500% 10/25/52 ....cvvvvnviirnnnnnnns . 06/01/2026 . |Paydomn .....ouunviviiiiniiiiniiiinns foriineeeriniieees [ 5,950 [eeiiiinnns 5,950 [..occeennnns 5,651 |oveeennnnns 5,642 [..cooovinnnnnns (U P 308 |oueeiniiiinns (U P 308 |oveeiiiiinns [V P 5,950 [.oeviiinnnnnns (VN P [ PO [V 85 | 10/25/2082 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AD-7 |A3 144A  3.000% 10/25/52 ......evvvvvivnnnnnnnns . 06/01/2026 . |Paydomn .....ouunviviiiiniiiiniiiinns foriineeeriniieees [ 5,950 [oeeiiiiinns 5,950 [..occeennnns 5477 |oveeeienns 5,465 |..cooevivnnnnns (U P 485 | (U P 485 | [V P 5,950 [ooeiiiinnnnnns (1 P [ PO [V 73 | 10/25/2082 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-2 CLASS
..46656D-AF-8 |A2 144A  5.500% 07/25/53 ...covvvvnviininnnnnns . 06/01/2026 . |Paydomn ....cvvvnniviiiiininiiiiiiinn feneeneiiiiees feeeeeeeens 38,639 |...coee.n. 38,639 |[......oeeenn 38,107 |oeevrennnnns 38,221 | (U P L3 VA PO (U P L3 VA PO (U P 38,639 [.....ccevnnnnns (1 P [ PO [V 891 |. 07/25/2053 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-3 CLASS
..46656R-AN-0 [A4B 144A  5.500% 10/25/53 .....cevvvnviiiinnnnns . 06/01/2026 . |Paydonn .....evvuniviiiinininiiiiiinn fonneeeeiiiinees feeeeeeeens 31,580 [oooeeenen 31,580 |[....cceennns 31,284 |....ooeenens 31,160 |oveeenniininns (U P 49 | (U P 49 | (U P 31,580 |evvennniinnns (1 P [ PO [V 726 |. 10/25/2053 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024 CCM1
..46658N-All-7 | CLASS A9A 144  5.500% 04/25/55 ........cuuunnn. . 06/01/2026 . |Paydomn .....euvnvveiiininiiiiiiiinn foreeneeeiiiineees [ 45,424 |............ 45,424 |............ 4,331 [ 44122 oo (U 1,301 [ooeiiiiiinnnnns (U 1,301 [ooeiiiiiiinnnns (U P 45,424 ..o (1 P [ PO [V 948 |. 04/25/2055 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2025-1 CLASS
..46658U-All-1 [A9A 144A  6.000% 06/25/55 ........ccevvvvnnnnnns . 06/01/2026 . |Paydomn ....cevuenieiiiiiiiiiiiiiiinn foneeeeeiiiiees feeeneeeens 12,827 |oooveinnnnns 12,827 |oveeennnnnns 12,817 [oeeeinns 12,818 [ooeiiiiinnnnns [ PR (eI PO [ PR LI O (U P 12,827 |oeeeieiiinnnn (1 P [ PO [V 298 |. 06/25/2055 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2026 3 CLASS
..46661B-BS-6 [A9B 144A  5.000% 10/25/56 ........cevvvvnnnnnnns . 06/01/2026 . |Paydomn .....euunviriiiiniiiiiiiiinn forineeereiiieees o 3,866 [.......eennnn 3,866 |....coeenn. 3,71 | (U P (U P LSS P (U P LSS P (U1 O 3,866 |euuniiiiinnnn (1 P [ PO [V 16 |. 10/25/2056 . |1.A FE ....
MFRA TRUST SERIES 2022-NQM2 CLASS A1 144A
..552850-AA-0 5.000% 05/25/67 ....evviivivnnnniiiiininieieiens . 06/01/2026 . |Paydomn .....euunviiiiiininiiiiiiinn foriineeeeiiiieees o 3,788 |[oooiiiiinnnns 3,788 |.innns 3,705 |ovvevennnnns 3,808 |...ooeeeeenns 0 s (00 O (U P (0] F (U1 O 3,788 |oueriiiiinnnn (1 P [ PO [V 61 |. 05/25/2067 . |1.A ........
MELLO MORTGAGE CAPITAL ACCEPA SERIES 2021-
..585401-BC-6 | INV3 CLASS A11 144  4.578% 10/25/51 ......... . 06/25/2026 . |Paydonn ......euviiiiiiniiiiiiiiiins fenneeeiiiies feeeeeens 19,289 [ooeeene 19,289 |oeeeennnnns 17,697 |oeennne 17,356 |oveeeeninienns (U 1,932 | (U 1,932 | (U P 19,289 |oevvvennnns (1 P [ PO [V 372 |. 10/25/2051 . |1.A ........
MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018-
..585499-AJ-5 |MTG2 CLASS A9 144  4.314% 10/25/48 ........... . 06/01/2026 . |Paydomn ....cevuenieiiiiiiiiiiiiiiinn foneeeeeiiiiees feeeneeeens 16,903 |.....ooenens 16,903 |oovvvennnnns 17,088 |............ 17,036 [oovvvvvnnnnnnns 0 s [RKX) ) P (U (133) |+ eevvennnns (U P 16,903 |oveeeiiiinnnn (1 P [ PO [V 352 [. 10/25/2048 . [1.A ........
MORGAN STANLEY RESIDENTIAL MO SERIES 2022-
. 61777W-AA-0 | INV1 CLASS A1 144A  3.000% 03/25/52 ......... . 06/01/2026 . |Paydomn .....euunvveiiiiniiiniiiiins forieneeeriiiineees o 7,389 [ieiiinnns 7,389 |iiiiinnns 6,707 |oeeerinennn 6,692 |.oeviinnnns (U P 696 |oevuniiiiinnns (U P 696 |oevuiiiiinnnn (U1 O 7,389 [ooeiiiiiinnnns (1 P [ PO [V 92 |. 03/25/2052 . [1.A ........
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2022-
..648310-AA-1 [ NQM3 CLASS A1 144A  4.900% 04/25/62 ......... . 06/01/2026 . |Paydonn .....evvuniviiiinininiiiiiinn fonneeeeiiiinees feeeeeeeens 17,487 |.oooeenenens 17,487 | 17,246 |ooovennnnnnn 17,367 [ooeeiiiiinnnnns (U P 121 [ (U P 121 [ (U P 17,487 o (1 P [ PO [V 286 |. 04/25/2062 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2020-INV1
..67113C-AE-6 |CLASS A5 144A  3.500% 12/25/49 ...........u.... . 06/01/2026 . |Paydomn .....euunviriiiiniiiniiiiins foreineeeeeiiinees o 2,674 |eeiiiinne 2,674 | 2,814 | 2,858 |l 0 s (L) (U (184) [oeenniiiinnnnns (U1 O 2,674 |oooiiinnnnnnns (1 P [ PO [V 38 | 12/25/2049 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP2
..67113K-AX-6 |CLASS 1A3144A  4.000% 06/25/59 ................ . 06/01/2026 . |Paydomn .....euunviviiiiniiiiiiiiins foreeneeeeiiiiees o 3,357 |oeeiiiiine 3,357 [oeiiiiiinnnns 3,431 [ooeiiiiinnnns 3,479 [ 0 s (121) o (U (121) [euniiiiiinnnns (U1 O 3,357 [eeeiiiiiinnnns (1 P [ PO [V 55 |. 06/25/2059 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2021-NaM4
..67115D-AA-0 |CLASS A1 144A  1.957% 10/25/61 ................ . 04/29/2026 . |Various .........cceeevreviinnnnnnnns fonninneneiinninnnes foenneennns (6,479) |ovvvvvennnns (7,520) |.oeeeennnnn (6,787) [cuvvvnnnnnnn (6,819) |...coeeeennns 0 s 11 (U P 998 |..oeiiiiinns 0 s (5,821) |-eeeeeeeeennn [V (658) [cvvvvrnnns [(C51:) ) 3,004 |. 10/25/2061 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2021-NaM4
..67115D-AA-0 |CLASS A1 144A  1.957% 10/25/61 ................ . 04/01/2026 . |Paydomn .....euunviiiiiiiiiiniiiiinn foreineeeriniineees [ 7,520 |oeeeiiinnne 7,520 |oveeeinnnns 6,787 |oeeerrninnn 6,819 |t (U P V) PO (U P V) N PO (U1 O 7,520 [oooeviinnnnnnns (1 P [ PO [V 37 | 10/25/2061 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-J1 CLASS
..67116M-AC-5 |A3 144A  4.500% 01/25/53 ...oovvvnniiininnnnnns . 06/01/2026 . | Paydoun . 01/25/2083 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-J1 CLASS
..67116W-AP-4 | A14 1444 2.500% 02/25/52 ... . 06/01/2026 . | Paydown ... . 02/25/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERI
..67448J-AA-5 |CLASS A1 144A  4.000% 10/25/52 ................ . 06/01/2026 . | Paydoun . 10/25/2052 . |1.A ........
OCEANVIEW MORTGAGE TRUST SERIES 2022-1 CLASS
..67647A-AA-3 A1 144A  4.500% 11/25/52 .... . 06/01/2026 . |Paydown ... L 11/25/2052 . |1.A ........
OCEANVIEW MORTGAGE TRUST SERI
..67647F-AA-2 | A1 144A  3.500% 05/25/52 ......evvvvvvivvnnnnnns . 06/01/2026 . | Paydoun . 05/25/2052 . |1.A ........
PSMC 2018 1 TRUST SERIES 2020-2 CLASS A14
..693652-AP-4 | 144A  3.000% 05/25/50 .. . 06/01/2026 . |Paydown ... . 05/25/2050 . |1.A ........
PRKCM TRUST SERIES 2022-Al
..69377T-AA-4 [5.335% 08/25/57 ....cvvvvunniiiiiininiiiiiiinnnnns . 06/01/2026 . |Paydomn ...cceeeniiiiiiiiiiiiiiiiins Joviiniieiiiiinnens foeneieenns 22,765 |ioeennns 22,765 |....ooeeeens 22,764 |............ PRI T [ PO (509) |.evvverrrnnnens [U (509) .oevvennnnnnnns [V 22,765 [...ooovvnnnnnns 0 | (U [ 560 |. 08/25/2057 . |1.A ........
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PMT LOAN TRUST SERIES 2025-J4 CLASS A28 144A
..69383L-BD-6 [6.000% 12/01/56 ......ccevvunniiiiiiininiiiiinnnnns . 06/01/2026 . |Paydonn ....oevuunvviiiinniininiiiinn fonnneeeiiiiees feeeneeeens 36,529 |oeeeennn 36,529 [.....ceeene 36,780 |ovevrnnnnnns 36,783 |ooeeieeeenns 0 s (254) |vvvviniinnnns (U (254) |oevvvinnnns (U P 36,529 [...ccevvnnnnnns (1 P [ PO [V 789 |. 12/01/20%6 . |1.A ........
PROVIDENT FUNDING MORTGAGE TR SERIES 2020-1
.. T43874-AC-3 |CLASS A2 144A  3.000% 02/25/50 .. ... |- 06/01/2026 . |Paydoun ... . 02/25/2050 . |1.A ........
RCKT MORTGAGE TRUST 2020 1 SERIES
..749389-AA-0 | CLASS A1 144A  3.000% 02/25/50 ................ . 06/01/2026 . | Paydoun . 02/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2025-2 CLASS
..816935-AU-4 [A19 144A  6.000% 03/25/55 .......vvvvvvvvnnnnnns . 06/01/2026 . | Paydoun . 03/25/2085 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2025-3 CLASS
..817370-AV-1 [A20 144A  5.500% 04/25/55 .....covvvvnrvrinnnnn . 06/01/2026 . |Paydonn ....oevuunvviiiinniininiiiinn fonnneeeiiiiees feeeneeeens 19,962 [oeiieinne 19,952 |[.....ceeeens 19,662 |..evvennnnns 19,618 [ooiiiiiinnnnns (U P [ R (U P [ R (U P 19,962 |ovviiiiiens (1 P [ PO [V 418 |. 04/25/2055 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2003-1 CLASS 1A
..81743P-AA-4 [ 4.512% 04/20/33 ....covvvniiiiiiiiiee s . 06/20/2026 . |Paydomn .....euuiiiiiiiiiiieiiiiinn fereeeeeiiiees o 2,584 | 2,584 [.......oeeens 2,309 [...ooevnnnnns 2,303 [ooooiiiiinnnnns (U P 21 N O (U P 21 N O (U1 O 2,584 |t (1 P [ PO [V 49 |. 04/20/2033 . [1.A FM ....
SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS A7
..81745X-AG-2 [ 144A  3.500% 07/25/47 ...ovvvvvviiinnnnninnnns . 06/01/2026 . |Paydomn .....euunviviiiiniiiiiiiiins foreeneeeeiiiiees o 1,068 |oeeveennnnns 1,068 [...occevnenns 1,070 [ooeeveennnnns 1,071 [ooeeiiiiiinnnns 0 e ()] R [ R (<) 1 PO (U1 O 1,068 [oeieeiinnnn (1 P [ PO [V 15 | 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AA-9 [ A1 144A  4.000% 08/25/47 .......cevvvvnnnrnnnnnn . 06/01/2026 . |Paydomn .....euunviviiiinnniiiiiiiinn forvinneeeeniiieees oo LT L2 PO L K25 PO A7 [ 0 e (3] R [ R [ PO [ KT (1 P [ PO [V N 0 |. 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AN-1 [A13 144A  4.000% 08/25/47 .....vvvvvvnnnnnnnns . 06/01/2026 . |Paydomn ....ceuunviriiinnnniiiiiinnn forinneeeeniiees oo (X T PO (ST [T 70 [oreniiinnnnnns 0 e (0] R [ R (0] P [ [ (1 P [ PO [V N 1 . 08/25/2047 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH2 CLASS
..81746J-AN-7 [A13 144A  4.000% 12/25/47 ..oovvvvrvvvinnnnnnnns . 06/01/2026 . |Paydomn .....euunviiiiiiniiiniiiiins ferrineeereiiiieees [ 1,549 [ooooooeneins 1,549 [..ooooeennns 1,572 |oeeeenie 1,593 |l 0 s (20 (U P [ (U1 O 1,549 | (1 P [ PO [V 26 | 12/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-2 CLASS
..81746K-AN-4 [A13 144A  3.500% 02/25/47 ....oevvvnnvvvvnnnnnns . 06/01/2026 . |Paydonn .....evvuniviiiinininiiiiiinn fonneeeeiiiinees feeeeeeeens 43,869 |.....o..... 43,869 |............ 41,546 |............ 41,283 |oooiiiiiinnn (U 2,586 |.iceinnnnnnns (U 2,586 |.iceinnninns (U P 43,869 |.......oovnnnns (1 P [ PO [V 602 |. 02/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLASS A7
..817460-AG-6 | 144A  3.500% 02/25/48 ......oevvvvvvivnnnnnnns . 06/01/2026 . |Paydonn ....oevuunvviiiinniininiiiinn fonnneeeiiiiees feeeneeeens 12,065 |............ 12,085 |ooeeeeennnns 12,036 |oeevennnnnns 12,040 |oeveenininns [ O N A [ R T A (U P 12,065 |oveeeiiiinnnn (1 P [ PO [V 176 [. 02/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH3 CLASS
..81746II-AN-8 [A13 144A  4.500% 08/25/48 ......evvvvvvvvnnnnnns . 06/01/2026 . |Paydoun .....euunvviiiiiiiniiiiiiinen foreeieeeiiiiinees [ A 22 PP 2 PP 80 [ovviriininnnns 0 e ()] R [ R (<) 1 PO [ LA A P, (1 P [ PO [V N 1. 08/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019 2 CLASS A1
..81746Y-AA-2 [4.000% 06/25/49 ......evvvviviinnnniiiiiiiieees . 06/01/2026 . |Paydomn .....euunvieiiiiniiiniiiinns foriineeeriiiieees o 2,077 fooriiiinnnnns 2,077 |eeeiinns 2,219 [ooeiiiinnnnns 2,266 |..oooeeeennnn 0 s (190) [evvvvnnnnnnnnns (U [QEEL0) ) PO (U1 O 2,077 oo (1 P [ PO [V 39 |[. 06/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLASS
..81747D-AN-9 [A13 144A  4.000% 03/25/48 ......evvvvvvvvnnnnnns . 06/01/2026 . |Paydomn .....euunviiiiiininiiiiiinnn foriineeeriiiieees o 2,810 [ooiiiinnnnns 2,810 |evenennnns 2,824 |......oeenen 2,836 | 0 s (23 T (U P (25 P (U1 O 2,810 |oeiiiiiinnnn (1 P [ PO [V 50 |. 03/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH2 CLASS
..81747E-AQ-0 [A15 144A  4.000% 06/25/48 ........cevvvvvnnnnnns . 06/01/2026 . |Paydomn ...ccevuuneriiiiiniiiniiiinn feniineeeeiiies feeeneeeeiinans L P £ 2 R 752 |oveiiiiiiens 750 |ooviiiiiinnnns [ PR L3 P [ PR L3 P [ PR [EL 3 R (1 P [ PO [V 13 |. 06/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2024-7 CLASS A2
..81748E-AB-2 [144A  6.000% 08/25/54 .......cccevvvunniiiiinnnn . 06/01/2026 . |Paydomn .....evuneiiiiinininiiiiinn Joviineeeiiiiineees foeneeein 145,504 |........... 145,594 |........... 144,752 |.ooooeeenns 144,609 |.....oovvennnns (U P 984 | (U P 984 | (U R 145,504 [......ooeennnns (1 P [ PO [V F 3,444 |. 08/25/2054 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BN-0 [A19 144A  4.000% 09/25/49 .......evvvvvvvrnnnnns . 06/01/2026 . |Paydomn ...ccevuuneriiiiiniiiniiiinn feniineeeeiiies feeeneeeeiinans L3 [V O L3 [V R 400 |..oeiiiinnnnnns LT PN [ O L7 O [ R L7 O [ PR L3 (VI (1 P [ PO [V N 7 | 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-2 CLASS A1
..B1748K-AA-0 [ 144A  3.500% 03/25/50 ....cvvvvnrvvriinnnnnnnnns . 06/01/2026 . | Paydoun . 03/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-1 CLASS A7
..81748M-AG-3 [ 144A  3.500% 02/25/50 ....cevvvnvvrirnnnnnnnnns . 06/01/2026 . | Paydoun . 02/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2023-1 CLASS A1
..81749B-AA-9 | 144A  5.000% 01/25/53 . 06/01/2026 . | Paydown ... . 01/25/2063 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI
..81740X-AU-7 [A19 144A  5.500% 12/25/55 . 06/01/2026 . | Paydoun . 12/25/2085 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2026-6 CLASS
..81750V-AW-3 | A19 1444  4.334% 06/25/56 ... . 06/01/2026 . |Paydown ... . 06/25/2056 . |1.A FE ....
SG CAPITAL PARTNERS SERIES 20:
..81880N-AC-8 [144A  5.008% 12/25/65 .....ovvvvrvvivinnnnnens . 06/01/2026 . |Paydonn ....cevveniviiiiniiiiiiiiiinn feneeeeriiies feeeeeeeens 23,438 | 23,438 | 23,438 | 23,438 [ooeiiiiinnnnns [ PR (VN P [ PR (1 P (U P 23,438 [.oooeiiinnnnnns (1 P [ PO [V 533 . 12/25/2065 . [1.A FE ....
SOLVE FUNDING TRUST SERIES 2025-HEC1 CLASS A
..83444E-AA-7 | 144A  6.500% 07/25/55 ..... .. |- 06/25/2026 . |Paydown ... . 07/25/2055 . |2.B FE ....
STARWOOD MORTGAGE RESIDENTI
..85573R-AA-6 [CLASS A1 144A  1.920% 11/25/66 ................ . 06/01/2026 . |Paydomn ...cceeeniiiiiiiiiiiiiiiiins Joviiniieiiiiinnens foeneieenns 14,449 |............ 14,449 |............ 12,498 |....oonnnnns 12,497 oeeiinns (U 1,952 |oveeiniiinns [U 1,952 |oveeiiniiinns [V 14,449 |t 0 | (U [ 118 |. 11/25/2066 . [1.A FE ....
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TOORAK MORTGAGE CORP SERIES 2022-INV2 CLASS
..87265X-AA-2 | A1 144A  5.350% 06/25/57 ...ovvvnvvvvinnnnnnnnns . 06/01/2026 . |Paydonn ....oevuunvviiiinniininiiiinn fonnneeeiiiiees feeeneeeens 17,694 |............ 17,694 |oooeeeennnns 17,544 |oooeeens 18,002 [ovvvieninnnnee 0 s (R0 (U [E70 ) 0 s 17,694 |ooovvvvnnnnnns (VN 0 | [V 324 . 06/25/2057 . [1.A ........
VERUS SECURITIZATION TRUST SERIES 2022-5
..924921-AA-7 | CLASS A1 144A  4.800% 04/25/67 .. . |- 06/01/2026 . [Paydown ... . 04/25/2067 . |1.A FE ....
VERUS SECURITIZATION TRUST SERIES
..925380-AA-8 | CLASS A1 144A  2.829% 10/25/66 ................ . 06/01/2026 . | Paydown . 10/25/2066 . |1.A ........
WAMU MORTGAGE PASS THROUGH CER SERIES 2005-
..92922F-4V-7 | AR13 CLASS A1C3  4.743% 10/25/45 ............. . 06/25/2026 . |Paydonn ......euuviiiiiiiniiiiiiiiinn ferineeeeiiies feeeeeeeinan A I AL R 726 |oooveivinnnns 729 |eveeiiiiiinnns 0 s (10) oo (U P (10) oo 0 e A1 (VO 0 | [V 13 . 10/25/2045 . |[1.A FM ...
WAMU MORTGAGE PASS THROUGH SERIES 2004-AR7
..92922F-TB-4 [CLASS A6  4.997% 07/25/34 .....covvvvnvrinnnnn . 06/01/2026 . |Paydonn ....oevuunvviiiinniininiiiinn fonnneeeiiiiees feeeneeeens 11,461 |............ 11,461 [oeee 10,584 |o.oeeennnnns 10,315 |oveeiiiins (U 1,147 [ooeiiinnnnns (U 1,147 [oeiiininnns (U P 11,461 | (1 P [ PO [V 249 . 07/25/2034 . [1.A FM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR6
..93935F-AC-5 [CLASS 2A  4.704% 08/25/46 .......evvvvvvvvnnnnns . 06/01/2026 . |Paydonn ...ccevueneriiiiiniiiiniiiins feeniineeeiiiiies feeeneeeeiinans (7770 T34 oo 151 430 | (U P 242 | (U P 242 | [ PR (7772 F (1 P [ PO [V 13 |. 08/25/2046 . |3.A FM ....
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR10
..93935Y-AA-8 [CLASS A1 3.963% 12/25/36 .......evvvnvvvrnnnnnn . 06/25/2026 . |Paydomn .......veiiiiiiiiniiiiiiiinn feriineeereiiees [ 1,981 | 1,981 | 1170 fooeeeennnnnns 1,042 | (U P oK (U P 939 | (U1 O 1,981 [ (1 P [ PO [V 19 | 12/25/2036 . |[1.A FM ...
WELLS FARGO MORTGAGE BACKED S SERIES 2020-RR1
..949796-AA-4 | CLASS A1 144A  3.000% 05/25/50 ................ . 06/01/2026 . |Paydonn ...ccevueneriiiiiniiiniiiins ferineeeeiiiies feeeneeeiiiinns 837 foeeiiiiiiiiinnns 837 |oiiiiiiinnns 888 |oeuiiiiiinnnns 899 |iiiiiiiiins 0 s ({111 AR (U P (61) e 0 e 837 [ovvrririiinnns (VN 0 | [V 11 . 05/25/2050 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..949831-AS-0 |CLASS A17 144A  3.500% 07/25/49 .............. . 06/01/2026 . |Paydonn ...ccevueniveiiiiniiiiniiiinn feriineeeiniiies feeeneeeeiinan 300 fooeiiiiiiiinnnns 300 [iiiiiiinnns 300 |oiiiiiiiinnns 300 |.oiiieiiinnnns [ PR (VN P [ PR (VN P [ PR 300 eeeneiiieees (1 P [ PO [V N 4 |. 07/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2022-2
..949930-AD-3 |CLASS A4 144A  2.500% 12/25/51 ....cevvvnnnnnns . 06/01/2026 . |Paydomn ....cvvvnniviiiiininiiiiiiinn feneeneiiiiees feeeeeeeens 11,016 |oeeeennnnns 11,016 [o...eeeeeeee 10,147 |oeeeeeennne 10,300 [ooiiivinnnnns (U P LA [T PO (U P LA [T PO (U P 11,016 [oooeiiennnnnnns (1 P [ PO [V 13 | 12/25/2051 . |1.A ........
WELLS FARGO MORTGAGE BACKED SERIES 2019-4
..95002F-AE-4 |CLASS A5 144A  3.497% 09/25/49 ................ . 06/01/2026 . |Paydonn .....evvuniviiiinininiiiiiinn fonneeeeiiiinees feeeeeeeens 24,892 |oooeenn 24,892 |........... 25,320 [ooeriiienns 25,442 [iiiiinnnn, 0 s (551) |vvvvvreennnnns (U (551) |vvvevrrennnns 0 s 24,892 [ooeiiiiiinnns (VN 0 | [V 370 |. 09/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-1
..95002K-AA-1 | CLASS A1 144A  3.000% 12/25/49 ................ . 06/01/2026 . |Paydomn .....euunviiiiiiniiiniiiinns feriineeereiiiieees [ 2,013 [ 2,013 s 2,062 |oeeerinnnnns 2,075 |, 0 s (63) [cuvvvnnnnnnnnns (U P (63) [cevvvnnnnnnnnns 0 e 2,013 | (VN 0 | [V 25 |. 12/25/2049 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-2
..950020-AA-8 | CLASS A1 144A  3.000% 12/25/49 ................ . 06/01/2026 . |Paydown .........ccoeeeiiiiiiiinninns foniiiiniiiiiiiiinns feiiiiinn 9,543 | 9,543 oo 10,060 |............ 10,165 [ovvveennnnnes 0 s (772 (U (772 . 0 e 9,543 [ovviiiiiiinnns (VN 0 | [V 119 | 12/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-3
..95002T-AS-3 [CLASS A17 144A  3.000% 06/25/50 .............. . 06/01/2026 . |Paydomn ....eveeiiiiiiiiiiiiiiiiins Joviinniiriiiiinieens foreeeiiinnns 1,942 [oiiinnnnns 1,942 [nnenns 2,025 [...ooiieennns 2,08 ..o 0 Joeeeeeeenns (96) [cevvennnnnnnnnn [U (96) [c0vvevnnnnnnnnn 0 Joeeeeieeenn 1,942 |, [ 0 Joeeeeeiieenn [ 24 |. 06/25/2050 . [1.A ........
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 1,758,740 1,726,089 1,672,169 1,644,697 1,002 83,160 0 84,162 0 1,759,398 0 (658) (658) 36,864 XXX XXX
AXMF SERIES 25 SBRR1 CLASS A 144A  5.980%
.. 00240H-AA-1 [04/27/58 .ovveviiiiiiiiiiiiiiii e . 06/27/2026 . |Paydomn .....euunviiiiiiniiiniiiiins forieeeereiiiees [ 4,583 |eeiiiinnn 4,583 [.......oeeens 4,537 |ooeiiiinnnnns 4,583 [..cooiiiinnnnns [ PR (VN P [ PR (VN P (U1 O 4,583 [.oooiiinnnnnns (1 P [ PO [V 113 |. 04/27/2058 . |1.G FE ....
BARCLAYS COMMERCIAL MORTGAGE SERIES 2021-AGH
..05493H-AL-9 [CLASS D 144A  6.239% 06/15/36 .........0uunn.n. . 06/15/2026 . |Paydonn ....ceveneviiiiniiniiiiiiinn Jonneeeiiiiinnees foees 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,989,951 |ovveeiiinnns (U . 10,049 [oeiiiiinnnnns (U . 10,049 [oiiiiinnnnns (U . 2,000,000 [oeuiiiiennnnn (1 P [ PO [V PO 63,583 |. 06/15/2036 . |1.A ........
BX TRUST SERIES 2021-1RON CLASS D 144A
..05608J-AG-8 [5.890% 02/15/38 ...oevvvniiiiiiiiiiiiiiiieeees . 05/15/2026 . |Paydonn ......euuviiiiiiiiiiiiiiiiinn fereeeeiiiies feeeeeens 67,202 f[oeeeeenn 67,202 |....covnnnns 67,202 |....covnnnnn 66,289 |.......eunnnnnn (U P (AL R (U P 914 | (U P 67,202 |oeeerniniees (1 P [ PO [V F 1,648 |. 02/15/2038 . |1.A ........
BX TRUST SERIES 2021-LBA CLASS EJV 144A
..05609B-AM-1 [6.008% 02/15/36 .....ceevvvvnnniiiiiiiiieeeeinaa . 04/15/2026 . |Paydomn ......ueveiiiiiniininiiiiinn Jornneeeiiiineees o 500,000 |....eeennn 500,000 |.......... 500,000 |...eeennnns 493,551 [ooiiiiinnnnns (U 6,449 | (U 6,449 | (U 500,000 [oeeenirerennnnn (1 P [ PO [V F 9,969 |. 02/15/2036 . [1.A ........
BX TRUST SERIES 2021-LBA CLASS EV 144A
..05609B-BH-1 [5.990% 02/15/36 .....cevvnnviiiinnniiiiiiiniins . 04/15/2026 . |Paydonn ......euuviiiiiiniiiiiiiiiinn feneeeeeiiies feeeeen 45,405 |.....oen.nn. 45,405 |............ 45,405 |............ 4,799 oo (U P 606 |.eevniiiinnn (U P 606 |.eeuniiiinnn (U P 45,405 |.....covnnnnnns (1 P [ PO [V 905 |. 02/15/2036 . |1.A ........
BX TRUST SERIES 2022-VAMF CLASS D 144A
..05609T-AG-5 |5.505% 01/15/39 ...cevvvvnniiiiiiiiiiiiiiiiis . 06/15/2026 . |Paydonn .....evvnniriiiiiiiiiiiiiiins fenieeeeiiiies feeeeeeens 15,256 [oeeennee 15,256 |ooovvennnnns 15,218 |ovveennnnns 15,088 [oooiiiiinnnnnn (U P 168 [oeiiiiinnnnns (U P 168 [oeeiiiinnnnns (U P 15,256 |ooevvvennnnns (1 P [ PO [V 428 |. 01/15/2039 . |1.A ........
BX TRUST SERIES 2022-CLS CLASS B 144A
..05609X-AC-5 [6.300% 10/13/27 ...evviiiiiiiiiiiiiiiiiieeeceinaa . 05/01/2026 . |Paydomn ...cceuuneviiiinnniiiiiinnn Jonneeeiniineees foeneeenn 500,000 |....oeennn 500,000 |........... 498,740 |........... 502,110 |.....ceeeeens 0 fens (2,110) fouvvnnnnnnnnnns (U . (2,110) fouvvveninnnnnns 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V PO 13,125 |. 10/13/2027 . |1.A ........
BXSC COMMERCIAL MORTGAGE TR SERIES 2022-WSS
..05610B-AJ-5 |CLASS C 144A  6.016% 03/15/35 ........ccce . 04/15/2026 . |Paydonn ......eeviiiiiiiiiiiiiiiiins feneeeeiiiies feeeeeens 29,220 |oeeuunnnnns 29,220 foeerenne 29,001 [....covvnnns 28,754 | (U P 466 |ooevuniinnnnns (U P 466 |ooevuniininns (U P 29,220 |.ooeeiiinnnnnns (1 P [ PO [V 597 |. 03/15/2035 . |1.A ........
BX TRUST SERIES 2022-LP2 CLASS D 144A
..05610H-AG-8 |5.586% 02/15/39 ....cevvvnniiiiiiniiiiiiiiiniis . 04/15/2026 . |Paydonn ......eevveiiiiiniiniiiiiiinn Jerieneeeeiiiieees o 175,000 |.......... 175,000 [oveeennnnns 174,252 | 171,643 [oeiiiiinnnnns (U 3,357 |eviiiiins (U 3,357 |eviiiines (U 175,000 |..ooovevvnnnnns (1 P [ PR [V F 3,325 |. 02/15/2039 . [1.A ........
BANK SERIES 2017-BNK8 CLASS XA  0.839%%
..06650A-AF-4 [ 11/15/50 ..eevviiiiiiiiiiiiiiie e . 06/01/2026 . |Paydonn .....evunniviiiiininiiniiiinn foninneeeiiiiees feeneeeiiiii [V (U FO, 1,357 | 490 |oveeiiiiiinnns [V USRI (490) |+vvvverrnnnnns (U (490) |+vvvverrnnnnns 0 e (U O (VO 0 | [V 144 ). 11/15/2050 . |[1.A FE ....
BX TRUST SERIES 2021-SDMF CLASS E 144A
.. 12434C-AN-4 [5.326% 09/15/34 .. . 05/15/2026 . | Paydown ... 448,401 . 09/15/2034 . |1.A ........
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CD COMMERCIAL MORTGAGE TRUST SERIES 2017-CD5
..12515H-BJ-3 | CLASS XA  0.898% 08/15/50 ......cevvvrrerennnns . 06/01/2026 . |Paydoun ........coooeeeeiiiiiiiiinnns foninnininiiiiiinins feiiiiii, [V (V1 13,086 [...vvvvennnes 3,082 [oooeeiieeeeennn 0 e (3,982) |l 0 [ (3,982) [ 0 [ (U O (VN 0 | [V 1,653 |. 08/15/2080 . [1.A FE ....
COMM MORTGAGE TRUST SERIES 2015-CR26 CLASS B
.. 12593Q-BH-2 |4.845% 10/10/48 .. |- 06/01/2026 . |Paydown ... . 10/10/2048 . [1.A ........
CITIGROUP COMMERCIAL
.. 17326F-AF-4 | CLASS XA 1.119% 10/12/50 .........oceeeriniins . 06/01/2026 . |Paydoun ........cooeeeeeniennnnninnns fennninnnniniininnns foviiiininn 0 [ 00 L 1,436 [, 488 |oveeeiiiiiens 0 s (217 0 s (217 0 e (U O (VN 0 | [V 184 . 10/12/2050 . |1.A FE .
JP MORGAN CHASE COMMERCIAL MOR SERIES 2013~
..46640J-AC-1 |C13 CLASS D 144A  4.115% 01/15/46 ............ . 06/01/2026 . |Paydoun ........oooeeeeeiennnninnnnns fennnnnninnininnnnns forcnnnnnn 1,899 L 1,509 i 1,662 [, 1,599 |l 0 e (VO 0 | (VO 0 e 1,609 |t (VO 0 | [V 27 [. 01/15/2046 . |1.A ........
LSTAR COMMERCIAL MORTGAGE TR SERIES 2016-4
..50219Q-AN-4 | CLASS D 144A  4.649% 03/10/49 ................. . 05/01/2026 . |Paydoun .........cooeeeeiiiiiiininins foniiiiiiiiiiiiiinns foiiiin 88,879 [............ 88,879 |............ 86,111 |oveeeeens 88,283 |.............. 0 s 5% |oveviriiiinnns [V ST 5% |oveviriiiinnns 0 s 88,879 ..ot (VN 0 | [V 1,383 |. 03/10/2049 . [1.A ........
MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-MHC
..55316V-AJ-3 |CLASS E 144A  5.841% 04/15/38 ................. . 04/15/2026 . |Paydown .........oooeeiiiiiiiiiniiins feniininiiiiiiiiinns feiiiii, [ X7 P 6,832 |............. 6,855 |............. 1,028 [oveeeieeinns 0 |eeeenns 5,804 |............L 0 eeeeenn 5804 |............L 0 e 6,832 |....ocoeeennnn (VN 0 | [V 136 [. 04/15/2038 . |1.A ........
WP GLIMCHER MALL TRUST SERIES 2015-1iPG CLASS
..92030V-AG-9 |C 144A  3.633% 06/05/35 ......cccvvnnnnnnnnnnnns . 06/05/2026 . | Capital Distribution .......cccoe feuvvevveiiiniiininns foennnnnnnns 4,208 |oeeiiiiiiiiiiinns 0 [ 4,208 [.ennnnnnnn 4,208 [.oconnnnnnnne 0 e (VO 0 | (VO 0 e 4,208 |.ooooeeiennns (VN 0 | [V 0 |. 06/05/2035 . |5.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2015-
..94989E-AL-1 |LC20 CLASS C  4.056% 04/15/50 ................. . 04/01/2026 . |Paydown ..........oceeeeeiiiienninnns foviniiiiniiiiiiiins foiiinin 574,138 |oeeveeens 574,138 |........... 562,008 |........... 575,508 |[.....ccceunnee 0 fens (1,370) feuvvvnnnnnnnnne 0 fnns (1,370) feuvvnnnnnnnnnns 0 s 574,138 |.ooeeeeeeinnnn (VN 0 | [V 7,762 |. 04/15/2050 . [1.A ........
ARBOR REALTY COLLATERALIZED LO SERIES 2021~
..03880R-AJ-8 |FL4 CLASS D 144A  6.639%% 11/15/36 ............ . 05/15/2026 . |Paydown ..........ooeeiiiiiiiiiiiiins fenniiiiiiiiiiiiiins feiiiin 500,000 |.......... 500,000 |.......... 500,000 |........... 499,306 [.....vvvvnnnnnn 0 s 694 |oeviiiiiinns [V ST 694 |ooeiiiiiiinns 0 eeeeenn 500,000 |..coeerreennns (VN 0 | [V 14,048 |. 11/15/2036 . [2.B FE ....
BDS LTD SERIES 2021-FL10 CLASS D 144A
..07335Y-AJ-5 |6.605% 12/16/36 ......evvvvvvrrrrnnnnnrininiiinnnnns . 04/16/2026 . |Paydown ..........cooeeeeiiiiiinnnnns fonnnininiiiiiiiinns foiiiinn 500,000 |.......... 500,000 |.......... 500,000 |........... 499,204 |..oevvvinnnnns 0 s 796 [ovvennnnnnnnns [V ST 796 [oevennnnnnnnns 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 11,369 |. 12/16/2036 . [1.F FE ....
LOANCORE 2018-CRE1 ISSUER LT SERIES 2022-CRE7
..53946P-AL-4 | CLASS E 144A  7.361% 01/17/37 ..ovvvvvvvnnnnns . 04/17/2026 . |Paydown ..........oooeeeeiiiiinnnnnns foviiiiniiiniiiiiins foiiinin 500,000 |.......... 500,000 |.......... 500,000 |........... 497,986 |[.....ovvnnnnnns 0 |eeeenns 2,014 | 0 eeeeenn 2,014 | 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 12,598 |. 01/17/2037 . (2.B FE ....
PRIMA CAPITAL LTD SERIES 2019-7A CLASS C 144A
.. TA1660-AE-7 |3.250% 12/25/50 ..coeeviiiiiiiiiiiiiiiiieieieen . 04/22/2026 . |Various .......ceeeeuuvnnnnnnnnnnnns forvvrnnnnnnnininines fori, (593) [oevvvvrnnnnnns (605) |....ceeennnnn (670 ) PO (604) |.vevvvvrnnanns 0 e (VO 0 | (VO 0 e (604) [vvvvvvvrnnnns [V " L I IO 1,822 |. 12/25/2050 . [2.B FE ....
PRIMA CAPITAL LTD SERIES 2019-7A CLASS C 144A
.. T41660-AE-7 ]3.250% 12/25/50 ..oooveeiiiiiiiiiiiiiiiiiiiiiiis . 04/01/2026 . |Paydown .......ooeeeeiiiiiiiiiiiiiees Jovviiiiiiiiiiiiiiies foviiiiininn, 605 |..eeeern.. 605 ..o 587 |ovveeiiiiiinnns 604 |.oevvvrrnnnnes 0 Joeeeeeiieenns Tl 0 Joeeeeeieeenn Tl 0l [0 [ 0 Joeeeeeiieenn [ 3 |. 12/25/2050 . [2.B FE ....
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency commercial mortgage-backed securities (unaffiliated) 5,979,203 5,974,893 5,962,178 5,939,472 0 39,720 0 39,720 0 5,979,192 0 11 1 155,353 XXX XXX
AINMCO SERIES 2018-BA CLASS CRR 144A  6.080%
..00900P-AU-9 | 04/16/37 ..ovvvvviiiiiiiiiiiiiiiiiiiiieeieeeeeeeaes . 04/16/2026 . |Paydown ..........cooeeeeiiiiiinnnnns fonniniiiiiiiiiiinns foiiinin 500,000 |.......... 500,000 |.......... 500,000 |........... 493,926 |..oeeviirnnnns 0 |eeeenns 6,074 [evinnnnnnns 0 eeeeenn 6,074 [ooeenennnnnns 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 15,631 |. 04/16/2037 . [1.F FE .
BAIN CAPITAL CREDIT CLO LIMITE SERIES 2024-2A
..056921-AG-4 |CLASS C 144A  6.173% 07/15/37 .....cevvvvenees . 06/29/2026 . | Call 100.0000 ...ovvvvniiinnn foereeeeeieieeeeeeees e 500,000 |.......... 500,000 |.......... 500,000 |........... 494,645 |.....ooeeennns 0 s AL [V ST AL 0 s 495,442 ...l [V 4,558 |.......... 4,558 |............ 22,329 |. 07/15/2037 . |1.F FE .
BROOKHAVEN PARK CLO LTD SERIES 2024-1A CLASS
.. 113520-AE-0 |B2 144A  5.897% 04/19/37 ..........ceeeeeieits . 06/03/2026 . |Call 100.0000 ...ovvvvnnvinnn foeeeeeeeeeeeeeeeeees e 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,500,295 |............... 0 s [£) ) O [V ST (93) [ouvvvnnnnnnnnns 0 fnns 2,500,202 |...oevvvinnnnns [V (202) [.vvvvnnnns (202) |.evvvernnnns 91,731 |. 04/19/2037 . |1.C FE ....
CARLYLE GLOBAL MARKET STRATEGI SERIES 2019-4A
.. 14317V-Ali-0 | CLASS BR 144A  5.823% 04/15/35 .........evvuee . 06/22/2026 . | Call 100.0000 ...ovvvvnviinnn foereeeeeeiieeeeeeees e 600,000 |.......... 600,000 |.......... 600,000 |........... 587,839 [...euvuninnnnnn 0 |eeeenns 1,198 [ 0 eeeeenn 1,198 [ 0 s 589,037 |..ccoeiiieinnnn [V 10,963 |........ 10,963 |............ 24,616 |. 04/15/2035 . |1.F FE ....
CROWN CITY CLO SERIES 2023-5A CLASS BR 144A
.. 20823A-AS-5 |6.275% 04/20/37 ...oovvvvviiiiiiiiiiiiiiiiie . 06/12/2026 . | Call 100.0000 ...ovvvvnviinnn foereeeeeeiieeeeeeees e 500,000 |.......... 500,000 |.......... 500,000 |........... 495,080 [....ovvnennnnns 0 s [T [V ST [ 7 0 e 496,085 |.......cennnnn [V 3,93 |....oinn 3,935 [innnnne 20,736 |. 04/20/2037 . |1.F FE ....
NEUBERGER BERMAN CLO LTD SERIES 2016-22A
..64131B-AS-2 | CLASS CR2 144A  6.130% 04/15/38 .............. . 04/17/2026 . |Paydown ..........ooeeeeeiiiiinnnnnns fonniiiiiiiiiiiiiins foiiinnn 500,000 |.......... 500,000 |.......... 500,000 |........... 494,665 [......ovvvnnnnn 0 |eeeenns 5,335 [coeiinnnnnns 0 eeeeenn 5,335 [cooiiinnnnnns 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 15,746 |. 04/15/2038 . [1.F FE ....
PEEBLES PARK CLO LTD SERIES 2024-1A CLASS C
..T0537A-AG-7 | 144A  6.072% 04/21/37 ...evvvvvvririnniniininnnns . 05/22/2026 . | Call 100.0000 ...ovvvvnviinnn foereeeeeeiieeeeeeees e 500,000 |.......... 500,000 |.......... 500,000 |........... 495,558 |...coivviinnns 0 s 264 |oveeiiiiiinnns [V ST 264 |oeeeiiiiiinnns 0 s 495,822 [..vvvviviiinnns [V 4,178 |oveennns 4,178 [oeennnnnnne 18,211 . 04/21/2037 . |1.F FE ....
SYMPHONY CLO LTD SERIES 2024-43A CLASS B1B
. 87170B-AG-1 | 144A  5.931% 04/15/37 ...ooovvvrriniininiiiini, . 05/29/2026 . | Call 100.0000 ...ovvvvnnvinnn foeeeeeeeeeeeeeeeeees e 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,499,811 [.cennnnnns 0 s (142) |veveeeiinnnns 0 s (142) |veveeeiinens 0 fnns 1,499,668 |............... [V X7 U 32 |oeeiiiinns 55,356 |. 04/15/2037 . |1.B FE .
WIND RIVER CLO LTD SERIES 2024-1A CLASS B
.. 97317A-AC-5 |144A  5.925% 04/20/37 ..ooevveeeeeeeeeeieeenn . 05/06/2026 . | Call 100.0000 ...vvvvvnninnnn foeeeeeeieiieieeieees e 1,000,000 |........ 1,000,000 |........ 1,000,000 |........... 992,162 [.....vvvnnenees 0 Joeeeeeeenns J£:7 2 0 Joeeeeeeenns J£:7 2 [V PO 992,944 |..oooiiiin.. [ 7,056 |.......... 7,056 [...oeeeeeee. 33,104 |. 04/20/2037 . |1.C FE .
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 8,100,000 8,100,000 8,100,000 8,053,981 0 15,200 0 15,200 0 8,069, 180 0 30,820 30,820 297,460 XXX XXX
ASSET BACKED FUNDING CERTIFIC SERIES 2006-HE1
..00075W-AP-4 | CLASS A2B  3.983% 01/25/37 ....evvvvvvvvnnnnnnns . 06/25/2026 . |Paydown ..........oooeeiiiiiiiiiiiins feniininiiiiiiiiinns feiiiiin, 1,022 [oeeennnnne 1,022 |oeeeiiiiiinns (S22 F 569 |ovvviiiiiinnns 0 s LK A 0 s LK A 0 e 1,022 |t (VO 0 | [V 8 |. 01/25/2037 . |1.A FM .
ACE SECURITIES CORP SERIES 2006-NC1 CLASS M1
..004421-UU-5 14.378% 12/25/35 .ooooeeiiiiiiiiiiiiiiiiiiiiiiie . 06/25/2026 . |Paydown .......ooeeiiiiiiiiiiiiiiiees foeiiiiiiiiiiiiiiies fociiiinnn, 4,476 |oovevveeenens 4476 ..o LT 2,800 |.ooeeeeennn [V PO 1,676 [..ccccnnnnnnnn [V PO 1,676 [..ccconnnnnnns [ PR 4476 | [ 0 Jooeeeiiieeenn [ 48 |. 12/25/2035 . [1.A FM .




0lL's03

STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
AMERIQUEST MORTGAGE SECURITIES SERIES 2004
..030728-VR-3 |R10 CLASS M1  4.812% 11/25/34 ................. . 06/25/2026 . |Paydomn .......vviiiiiiiiniiiiiiiinn feriineeeeiiiiees [ 1773 s 1,773 o 1,69 |oeeiiinnns 1,755 | [ O 19 | [ R 19 | [V P LIV AL N . (1 P [ PO [V 30 | 11/25/2034 . |[1.A FM ...
BOJANGLES ISSUER LLC SERIES 2024-1A CLASS A
..09748R-AC-2 |144A  6.584% 11/20/54 .. |- 05/20/2026 . | Paydown ... .2,126 .. . 11/20/2054 . |2.B FE ....
CREDIT-BASED ASSET SERVICIN
.. 1248\B-AH-8 |CLASS A2B  3.431% 02/25/37 ....cevvvvniirinnnnn . 06/01/2026 . |Paydonn ...ccevunnvviiiiiniiiniiiins feniineeeiiiiines feeeneeeeiinnns [0 N N o152 FC Y/ R, LY R (U P 611 | (U P (11 1 PO [ PR [ 0 (1 P [ PO [V N 9 |. 02/25/2037 . |1.A FM ....
CASTLELAKE SECURED AVIATION AS SERIES 2023-1
..14855I-AA-4 [CLASS A 6.500% 07/31/36 ....oevvvvvnnnnrnnnnns . 06/15/2026 . |Paydomn .....euuniiiiiiniiiiiiiiinn ferieeereiiieees [ 8,100 [.ooevevnnnns 8,100 [eeeirienne 7,804 | 8,037 |iviiiinnns [ R [ [ PO [ A [V P 8,100 |ovueriiiinnnnn (VN P [ PO [V 247 |. 07/31/2036 . |1.F PL ....
CHASE MORTGAGE FINANCE CORPO SERIES 2025-12
..16160C-BR-5 |CLASS A9B 144A  5.500% 09/25/56 .............. . 06/01/2026 . |Paydonn ....oevuunvviiiinniininiiiinn fonnneeeiiiiees feeeneeeens 44,053 |..ooennnnns 44,053 |............ 43,984 |............ 43,804 |.....covnnnnnns (U P 249 | (U P 249 | (U P 44,053 |....ccovnnnnnns (1 P [ PO [V 953 . 09/25/2056 . [1.A ........
CREDIT SUISSE FIRST BOSTON MOR SERIES 2002-9
..22540V-G6-3 |CLASS 1A1  7.000% 03/25/32 ......ceevvvvennnnnne . 04/01/2026 . |Paydonn ....cevueneviiiiininiiiiiiins foniineeeiiiiies feeeeeeeiinnns 146 | 146 | 127 | 134 | [ O 19 | A . 12 | [ PR LLICT PN (1 P [ PO [V N 3 |. 03/25/2032 . |4.C FM ....
CREDIT SUISSE FIRST BOSTON MOR SERIES 2002-9
..22540V-G6-3 |CLASS 1A1  7.000% 03/25/32 ......cevvvvvnnnnnnns . 06/01/2026 . |Paydonn ...ccevunnvviiiiiniiiniiiins feniineeeiiiiines feeeneeeeiinnns TS P 795 | [C1 7/ £V (U P 103 [ooeiiiiiinnnns F T P [CIC T PO [ PR 795 [t (1 P [ PO [V 27 | 03/25/2032 . |5.A FM ...
FIRST FRANKLIN MTG LOAN ASSET SERIES 2006-
..30247D-AE-1 |FF13 CLASS A2D  4.243% 10/25/36 ............... . 06/25/2026 . |Paydomn .......cvviiiiiiiiniiiiiiinnn fereineeeeiniieees [ 2,602 [ceeieene 2,602 |oieiiinns 1,847 | 1,792 | (U P L2 [V PN (U P L [V P [V P 2,602 [...coovnnnnnnns (1 P [ PO [V 27 | 10/25/2036 . |1.A FM .
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS
..382371-AA-0 |CLASS A 144A  2.100% 05/20/48 ................. . 06/20/2026 . |Paydomn .....ouuiiiiiiiniiieiiiiinn foreeeeeniees o 7,850 fooiiiiiinnnns 7,850 |iiieinnnns 7,847 |ovveiinns 7847 |oveiiiins [ PR T P [ PR T P [V P 7,850 |oueniiiiinnnn (1 P [ PO [V 69 |. 05/20/2048 . |1.D FE .
JP MORGAN MORTGAGE TRUST SERIES 2024-10 CLASS
..46658L-BL-4 [B1 144A  6.944% 03/25/55 .....cevvvvnnriviinnnnns . 06/01/2026 . |Paydomn .....euunviiiiiiniiiniiiiins ferrineeereiiiieees [ 3,520 [oeeiiiiine 3,520 [..oeeiennnns L TYA VAN A 3,720 |oeeeeeieeens 0 s [0} (U [FZ0[0) ) O (U1 O 3,520 [ooeiiiiiinnnns (1 P [ PO [V 102 |. 03/25/2085 . |1.A ........
LCSS FINANCING LLC SERIES 2018-A CLASS A 144A
..50200X-AA-8 [4.700% 12/15/62 ....eevvivviinnnniiiiiiiiieeeens . 06/15/2026 . |Paydomn .....euunviiiiiiniiiiiiiiins feriineeeriiiiineees [ 7,919 [ 7,919 | 7,919 | 7,919 | [ PR (VN P [ PR (1 P (U1 O 7,919 [t (1 P [ PO [V 157 | 12/15/2062 . |1.A FE ....
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A
..53948K-AA-7 [2.750% 07/20/47 .ovvveiiiiiiiiiiiiiiiiiieeeeeee . 06/20/2026 . |Paydomn .....euuiiiiiiiiiiiieiiiiinn fereeeeeeiiiees [ 7,390 [oeeiiiennne 7,390 |oieiiinns 7,383 |oeeeeiins 7,384 |oviiiiis [ PR (I P [ PR (I P [V P 7,390 [oooeiiiiinnnnns (1 P [ PO [V 85 |. 07/20/2047 . |1.D FE ....
LOANPAL SOLAR LOAN LTD SERIES 2021-1GS CLASS
..53048P-AA-6 | A 144A  2.290% 01/20/48 ....oevvvvvinnnnniinnnnne . 06/20/2026 . |Paydomn .....euueiiiiiiiiiiiiiiiiinn ferneeereiiiees o 8,049 ... 8,049 |..cooeiins 8,031 |vevennnnns 8,083 |iiiiiins [ O L T PO [ R L T PO [V P 8,049 [...covvnnnnnns (1 P [ PO [V 77 |. 01/20/2048 . |1.D FE ....
MILL CITY SOLAR LOAN LTD SERIES 2019-2GS
..59982V-AA-7 |CLASS A 144A  3.690% 07/20/43 .......ceeeee . 06/20/2026 . |Paydomn .....euuiiiiiiiiiiieiiiiinn feeeeeiniiees [ 6,106 |[.........eee. 6,106 [..coeennee 6,101 [oeeernnne 6,102 |oeevriiennns [ PR LI P [ PR LI P (U1 O 6,106 |..eevrerrnnnnn (1 P [ PO [V 95 [. 07/20/2043 . [1.D FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A
..61946F-AA-3 [ 144A  4.010% 06/22/43 .....ovvviviininnnnnenns . 06/20/2026 . |Paydomn .....euuniiiiiiiniiiiiiiiiinn ferineeereiiieees o 6,725 [eeiiiinne 6,725 | 6,717 | 6,719 | [ PR A P [ PR A P (U1 O 6,725 [ooeiiiininnnns (1 P [ PO [V 115 |. 06/22/2043 . |1.D FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-2GS CLASS
..61946L-AA-0 |A 144A  4.200% 02/22/44 .......ovvivvinnnnnnnnns . 06/20/2026 . |Paydomn .....eeuniiiiiiniiiiiiiiinn fereeeeiiiees feeeeeeens 21,214 | 21,214 oo 27,139 [ 27,152 |ooviiiiins [ R 62 | [ PO (S22 F (U P 21,214 oot (1 P [ PO [V 470 |. 02/22/2044 . |1.G FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS A
..61946N-AA-6 | 144A  2.100% 04/20/46 .......eeevvvvnnnininnnnns . 06/20/2026 . |Paydomn .....evueniiiiiiniiiiiiiiinn fereeeiiiies feeeeeeens 21,9% |oeeennns 21,996 |.......oeens 21,857 [.ovviinennns 21,886 |ouvvuuniiiinnns (U P L [ O (U P L [ O (U P 21,9% [....coovnnnnnns (1 P [ PO [V 188 . 04/20/2046 . [1.A FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS B
..61946N-AB-4 [ 144A  3.100% 04/20/46 .......eeevvvvnnniieinnnnnn . 06/20/2026 . |Paydomn .....eeuniiiiiiniiiiiiiiinn fereeeeiiiees feeeeeeens 14,664 |............ 14,664 |............ 14,527 |oveeennnnnns 14,540 |oooveennnnne (U P 124 | (U P 124 | (U P 14,664 |..oeeeeinnnnn (1 P [ PO [V 185 |. 04/20/2046 . |1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B
..61946R-AB-5 | 144A  2.000% 04/22/47 ....oovvvvvvviinnnnnnnnes . 06/20/2026 . |Paydomn .....euuiiiiiiiniiiiiiiiiinn ferieeeeeiiiees [ 9,261 [oeeiriinne 9,261 |eevennnnnns [T K B [ [ PR [y I [ PR L3I (U1 O 9,261 [ooeiiiiiinnnns (1 P [ PO [V 81 |. 04/22/2047 . |1.E FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2018-A
..63940P-AD-7 |CLASS B 144A  3.680% 02/18/42 ............euen. . 06/15/2026 . |Paydonn ....cevvnniviiiiniiiiiiiiinn fenneeeiiiiees feeeeeeens 10,448 |............ 10,448 |..ooeennnns 10,432 |oeveennnnns 10,446 |ooovennnnnnns [ PR LI PO [ PR L PO (U P 10,448 |ooeeeiiinnnnn (1 P [ PO [V 153 |. 02/18/2042 . |[1.A FE ....
POINT SECURITIZATION TRUST SERIES 2025-1
..73072D-AA-9 | CLASS A1 144A  6.250% 06/25/55 .. . |- 06/25/2026 . | Paydown ... .2,749 |.. . 06/25/2055 . |1.G FE ....
SLM STUDENT LOAN TRUST 2010-1 SERI
.. 78445X-AA-4 |CLASS A 4.142% 12/31/32 ..oovvvviniiiiiiiinnnns . 06/25/2026 . |Paydonn ......euviiiiiiiiiiiiniiiinn ferneeeeiiies feeeeeeiiiin 336 | 336 [oeiiieeiins 338 | 329 [ -1 PO (VN P [ PR - PO [ PR 336 [oiiiiiiinnnns (1 P [ PO [V N 6 | 12/31/2032 . |6. FE .....
S\B PRIVATE EDUCATION LOAN TR SERIES 2022-A
..78450F-AD-9 [CLASS B 144A  3.250% 11/16/54 ... .. |- 06/15/2026 . |Paydown ... ..11,188 |.. . 11/16/2054 . |1.B FE ....
SABAL ISSUER 2025-1 LLC SERIES 202!
..785170-AA-2 |A 144A  6.280% 11/01/60 ....ovvvvvrvvinnnnnnnnns . 04/30/2026 . |Paydomn ......euviiiiiiniiniiiiiiins feeeeeeiiies feeeeeeens 10,044 |............ 10,044 |oooeeennnnns 9,926 |.......cennnn 9,982 [.ooiiiiinnnnns [ PO (5] I PO [ PO (5] I PO (U P 10,044 . 11/01/2060 . |1.G FE ....
S\B PRIVATE EDUCATION LOAN TRU SERIES 2017-B
..83189D-AD-2 [CLASS B 144A  3.500% 12/16/41 ... . 06/15/2026 . | Paydown ... ...26,416 |............ 26,501 ..26,536 |.. . 12/16/2041 . |[1.B FE .
SOCIAL PROFESSIONAL LOAN PROG SERI
..83404R-AC-2 [CLASS BFX  3.830% 08/25/47 .......cccvvvvnnnnnns . 04/25/2026 . |Paydomn ......ueviiiiiiniiiiiiiiinns Joviininiiiiiiiinnnes fonneneens 276,634 |........... 276,634 |........... 276,242 |........... 276,524 |.....oovnnnnnns [ U 10 [oooiiiiiinnnnns [ U 10 [oooeiiiiinnnnns [U 276,634 |...nnnns 0 | (U [ AP 3,532 |. 08/25/2047 . [1.A FE .
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STRUCTURED RECEIVABLES FINANCE SERIES 2006-B
..86361Y-AB-3 |CLASS B 144A  6.302% 03/15/38 ...........oe. . 04/15/2026 . |Paydoun ..........ooeeiiiiiiiiiiiiins fenniininiiiiiiiinns feiiiii, 5,676 [.cccounnnnne 5,676 |............. 5,676 |............. 5,675 |..ocoeeeeens 0 e T 0 | T 0 e 5,676 |ouvvvvrrvvnnnns (VN 0 | [V 119 . 03/15/2038 . |1.A FE ....
HEL10S ISSUER VI LLC SERIES 2021-B CLASS B
..86744T-AB-2 | 144A  2.010% 07/20/48 .. . 06/20/2026 . | Paydoun ... ....4,015 ... 4229 | 4,015 |.. . 07/20/2048 . [1.G FE ....
SUNNOVA HLS V111 SERIES 2
..B6745A-AB-2 |3.130% 02/22/49 ....cooeiiiiiiiiiiiiii . 06/20/2026 . |Paydoun ...........ooeeiiiiiiiiiiinns feniniiniiiniiiiiins feiiiiin, 2,867 [oooeennnnnne 2,867 |ooeeeeenns 2,803 | 2,97 |oeeeeeeeenn 0 s (99) [ervvvvnnnnnnnns [V ST (99) [ervvvvnnnnnnns 0 e 2,867 [ovvrrirnnnnnns (VN 0 | [V 37 | 02/22/2049 . |1.G FE ....
HEL10S ISSUER LLC SERIES 2020-AA CLASS A 144A
..86746C-AA-9 |2.980% 06/20/47 .....evvvvvivriiiiiiiiiiiiiiiiianas . 06/20/2026 . |Paydoun ...........ooeeeiiiiiiiinnnns feniininiiiiiiiiiens feiiiin 23,363 | 23,363 |oeverrnnns 28,041 |........... 24,328 oviiiiiinnnnns 0 s (965) |+vvvverrrnnnnns (U (965) |+vvvverrrnnnnns 0 s 23,363 [ooiiiiiiinnnn (VO 0 | [V 299 |. 06/20/2047 . |1.G FE ....
HEL10S ISSUER LLC SERIES 2021-A CLASS A 144A
..86746E-AA-5 | 1.800% 02/20/48 .........evvvvrirrrrnnnniininiinnnns . 06/20/2026 . |Paydoun ...........ooeeiiiiiiiiiiinns feniininiiiiiiieiins foiiiii, 6,731 [oeennnnns 6,731 |............ 8,081 [.uuvunnnnee 8,001 [ouvvuiiinnnns 0 fens (1,270) fouvvvnnnnnnnnns (U . (1,270) fouvvvennnnnnnns 0 e 6,731 [ovreiiiiinnns (VN 0 | [V 51 . 02/20/2048 . |1.G FE ....
UNLOCK HEA TRUST SERIES 2024-2 CLASS A 144A
..916528A-AA-7 16.500% 10/25/39 ...oovvviiiiiiiiiiiiiiii . 06/01/2026 . |Paydown .........ooeeeeiiiiiiiiniiins fonniiniiiiiiiiiinns feiiiinin 7,003 [ocennnnnne 7,003 |............. 6,971 |............ 6,970 |l 0 e F 7 IO 0 e F 7 I 0 e 7,003 |ooevvviinnnnns (VN 0 | [V 193 . 10/25/2039 . |2.B FE
UNLOCK HEA TRUST SERIES 2025-1 CLASS A 144A
..91528B-AA-5 |6.760% 07/26/41 .oovvvvviiiiiiiiiiiiiiiiiiiiiies . 06/01/2026 . |Paydown .........cooeeeiiiiniiiniiins foniniiiiiiiiiiiiins feiiiiin, 4,331 o 4,331 [ 4,299 [.ooonnnnnnn 4217 |oeeeeeeeees 0 e S O 0 e S IO 0 e 4,331 | (VN 0 | [V 124 . 07/25/2041 . |2.B FE
WAMU ASSET BACKED CERTIFICATES SERIES 07-HE4
..93363X-AD-5 |CLASS 2A3  3.328% 07/25/47 ..oovvvvvvveeeenne., . 06/25/2026 . |Paydown .......ooeeiiiiiiiiiiiiiiiies Jovviiiiiiiiiiiiiiies foiiiiinnn, 1,349 [oiinnnnnns 1,349 oo, 872 |ovvveriiiiennns 824 |ovvviriiannns 0 Joeeeeeeenns 525 |oivvvriiirnnns 0 Joeeeeeeenns 525 |oviirriinnnns 0 Joeeeeieeenn 1,349 |oovveeenenns [ 0 Joeeeeeiieenn [ 12 |. 07/25/2047 . |1.A FM .
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 580,014 580,014 574,350 577,435 8 2,616 4“4 2,580 0 580,014 0 0 0 8,547 XXX XXX
CLI FUNDING LLC SERIES 2021-1A CLASS A 144A |
.. 12565K-AA-5 | 1.640% 02/18/46 ......vvvvvvvvvvvvvnnvnnnnnnnnnnnnns . 06/18/2026 . |Paydown .......ooeeeiiiiiiiiiiiiiiees fovviiiiiiiiiiiiiiies foiiinnns 11,803 |............ 11,803 |.oevveeees 11,106 |............ 11,378 [ovevinnnnees 0 Joeeeeeeenns 425 |oviiiiiiiens 0 Joeeeeeeenns 425 |oviiiiiiieans 0 Joeeeeeennn 11,803 |..vvvvvvennnes [ 0 Joeeeeeiieenn [ 81 |. 02/18/2046 . |1.F FE .
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 11,803 11,803 11,106 11,378 0 425 0 425 0 11,803 0 0 0 81 XXX XXX
J G WENTWORTH XXXIX LLC SERIES 2017-2A CLASS
..46620V-AA-2 | A 144A  3.530% 09/15/72 . |- 06/15/2026 . | Paydoun ... . 09/15/2072 . (1.A FE .
J G WENTWORTH XLI LLC SERIES
..46651T-AA-9 | 144A  3.740% 10/17/72 ..evvvvvnnnnninnininnnnnnns . 06/15/2026 . |Paydown ..........cooeeeeiiiiiinnnins fonniiiniiiiniiiiins feiiiin 15,788 [.vnnnnnee 15,788 |..eeveeeens 16,144 |............ 16,098 [..ovvvvennnnnns 0 s (310) [euvvnnnnnnnnnns (U (310) [ouvnnennnnnnnns 0 s 15,788 [ovvvvvrvvnnnnns (VN 0 | [V 225 |. 10/17/2072 . |1.A FE ....
SUNRUN NEPTUNE ISSUER 2024 1 SERIES 2024-1
..86773C-AA-5 |CLASS A 144A  6.270% 02/01/85 ......cevvvveeene . 04/30/2026 . |Paydoun ..........oooeeiiiiiiiiiiinns feniiiiiiieiiiiiiens foiiiin 11,995 | 1,9% |............ 11,989 |............ 11,989 |l 0 e [ O 0 | [ 0 s 11,99 |..oins (VN 0 | [V 376 |. 02/01/2085 . 1.F FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2019-1A
..86773P-AA-6 | CLASS A 144A  3.980% 06/30/54 ................. . 06/30/2026 . |Paydoun ...........cooeiiiiiiiiinns . 06/30/2054 . [1.D FE ..
..80255#-AA-9 | VANDERBILT TRADEMARK ROYA ~ 4.920% 07/01/48 |. 06/01/2026 . |Redemption 100.0000 . . 07/01/2048 . [1.F PL .
BIB CENTRAL AMERICAN CARD REC ~ 3.500%
..05551C-AA-3 | 01/07/30 ...evvvvrrrrninniiiiiiiiiiiiiiiiieeineianaaes . 04/07/2026 . |Various ..........eeeveeeeemnnnnnnnns forveemmmmemeeniniens forvnnnnn 49,087 |.....oeeee. 49,087 |.....eueeeee 49,087 |....ccennnn 49,087 |..oooeeiiieens [V (VR [V (VR [V R 49,087 |ooooeeeeennns (VO [V [V 859 |. 01/07/2030 . 1.G FE .
BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE
. 08866T-AB-8 |4.180% 04/07/28 ........evvvvvvvvvvnunnnnnnnnnnnnns . 04/07/2026 . | Redemption 100.0000 ....eee founniiiiiiiiiiiii oo 20,091 |............ 20,001 |............ 20,001 |...oooennns 20,001 |..oooeeeennns [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 20,091 |.ooeeeeennnns 0 fooeiinnnnnees [ PP [ 420 |. 04/07/2028 . [1.G FE .
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 122,304 122,394 122,584 122,595 0 (200) 0 (200) 0 122,304 0 0 0 2,374 XXX XXX
SUNRUN ISSUER SERIES 2025-1A CLASS A2A 144A |
..86771P-AB-6 |6.410% 04/30/60 ........eevvvureinnnnnnnninnnnnnnnes . 04/09/2026 . | CANTOR .....eeevvvvveveriiiiiiniiiins foveeeeiiiisiiiiinnns founnennns 246,890 |........... 246,813 |........... 246,765 |........... 248,378 |............... [ P (1)) [ P (1)) [ P 248,329 |........o..... 0 [........ (1,439)|......... (1,439) |..ooeeennns 7,031 |. 04/30/2060 . [1.F FE ....
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - lease-backed securities - full analysis (unaffiliated) 246,890 246,813 246,765 248,378 0 (49) 0 (49) 0 248,329 0 (1,439) (1,439) 7,031 XXX XXX
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-AS-0 |A23 144A  2.791% 11/20/51 ...cooeeiiiiiiiinnns . 05/20/2026 . |Paydoun ........ooooeiiiiiiiiiiiiiins feiiiiiiiiiiiiieiees [ 1,250 [oeeeennneee 1,250 |oeeeeeenenns 1,250 [oeeveeeennns 1,250 [oeeveviienennns [V (VR [V (VR [V 1,250 |ooeeeeeeenens (VO [V [V 17 |. 11/20/2051 . |2.B FE ....
DIVERSIFIED ABS PHASE VIII LLC  7.076%
L 255123-A%-2 106/31/44 ... . 06/30/2026 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 13,424 ..o 13,424 |............ 13,424 |............ 13,424 |......eeeee [V (VR [V (VR [V R 13,424 |l (VO [V [V 394 |. 05/31/2044 . |1.F FE ....
FIVE GUYS FUNDING LLC SERIES 2023-1A CLASS A2
..33830J-AE-5 | 144A  7.549% 01/26/54 ......oooevveiiiiiiiiinis . 04/25/2026 . |Paydoun ........ooooviiiiiiiiiiiinnns feiniiiiiiiiieieen foiinnnn 1,280 L 1,250 i 1,250 o 1,262 |0 () [ 0 [t () el 0 e 10250 |0 el 0 el 0 e, . 01/26/2054 . [2.C FE ....
JERSEY MIKES FUNDING LLC SERIES 2025 1A CLASS
..476681-AE-1 | A2 144A  5.610% 08/16/55 ......cevvvvvvvvnnnnns . 05/15/2026 . | Paydown . 08/16/2055 . 2.B FE ..
..56317X-A*-0 |MNR ABS ISSUER | LLC MNR  8.121% 12/15/38 . |. 06/13/2026 . |Call . 12/15/2038 . [1.G PL ..
..56317X-A*-0 |MNR ABS ISSUER | LLC MNR  8.121% 12/15/38 . |. 04/15/2026 . |Redemption . 12/15/2038 . [1.G PL ..
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10 1 12 13 14 NAIC
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Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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SERVPRO MASTER ISSUER LLC SERIES 2024-1A
..817743-AJ-6 |CLASS A2 144A  6.174% 01/25/54 ................ . 04/25/2026 . |Paydoun ..........ooeeiiiiiiiiiiiiins fennniiniiiiiiiiiens feiiiii, 625 [o.iiiiiinnns 625 |l (S [ P 0 e (73] R [ R (73] R 0 e 625 |l (VN 0 | [V 19 |. 01/25/2054 . |2.C FE ....
HELLOS ISSUER LLC SERIES 2021-1 CLASS A 144
..867450-AA-9 |2.580% 04/28/56 .. |- 04/30/2026 . |Paydown ... ... 6,459 ... 6,450 |.............6,452 |.... . 6,459 |.. . 04/28/2056 . (1.D FE ....
SUNRUN JUPITER IS8l
..86772R-AA-3 | CLASS A 144A  4.750% 07/30/57 ....cevvvvvvnnene . 04/30/2026 . |Paydoun ..........ooeeiiiiiiiiiininns feniininiiiiiiiiinns feiiiii, 2,801 [ooonnnnne 2,801 |l 2,778 |ooeeeeeen 2,787 |oeeeeeeeees 0 e L3 0 e L3 0 e 2,801 [ovvernininnns (VN 0 | [V 67 . 07/30/2057 .|1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2023-1A
..86772Y-AA-8 |CLASS A 144A  5.750% 01/30/59 ................. . 04/30/2026 . |Paydoun ..........ooeeiiiiiiiiiiniins feniininiiniiiiiinns feiiiii, 6,250 [oeeeiiiinns 6,250 |............ 6,130 |..ocoeeenns 6,167 [ovvrinnnnnnne [V OO 82 [ 0 e 82 [ 0 e 6,250 |...cooeeeennnn (VO 0 | [V 180 |. 01/30/2059 . |1.G FE ....
WENDYS FUNDING LLC SERIES 2018-1A CLASS A2!I
..95058X-AE-8 | 144A  3.884% 03/15/48 ......oevvvvvvririiiiinnns . 06/15/2026 . |Paydown ..........oooeeiiiiiiiiiniins foniiiiniiiiiiiiiins feiiiiii, 1,771 | 177 [, 1,769 |ovveeenens 1,770 [, 0 e T 0 | T 0 e 1,771 [, (VN 0 | [V 34 |. 03/15/2048 . [2.B FE ....
WENDYS FUNDING LLC SERIES 2021-1A CLASS A2!1
..95058X-AL-2 | 144A  2.775% 06/15/51 ...ovvvvvvvrninninninnnnns . 06/15/2026 . |Paydown ..........cooeeiiiiiiiiiniins fenniiniiiiiiiiiinns foiiiiin, 3,751 oeeeeieens 3,751 |l 3,721 |l 3,733 [ 0 e 19 [ 0 e 19 [ 0 e 3,751 | (VN 0 | [V 52 |. 06/15/2061 . [2.B FE ....
WENDYS FUNDING LLC SERIES 2022-1A CLASS A2!1
..95058X-AP-3 | 144A  4.535% 03/15/52 ..ooovviiiiiiiiiiiiiinennn . 06/15/2026 . |Paydown ...........cooviiiiiiiinins ... 631 ....631 ....631 |.... ....631 |.... ....631 |.. .... 14 |. 03/15/2062 . 2.B FE ..
..401536-AA-5 | BANCO GUAYAQUIL DPR 2024  9.950% 10/07/30 .. |. 04/07/2026 . |Redemption 100.0000 . 24,103 24,103 24,108 |.... 24,108 |.... 24,108 |.. 1,199 |. 10/07/2030 . [3.B FE ..
1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 343,659 338,011 337,827 327,588 0 10,423 0 10,423 0 343,659 0 0 0 17,118 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 17,354,516 17,311,830 17,311,526 17,181,196 1,010 107,433 4 108,399 0 17,325,782 0 28,734 28,734 531,827 XXX XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - asset-backed securities - Part 4 17,354,516 17,311,830 17,311,526 17,181,196 1,010 107,433 4 108,399 0 17,325,782 0 28,734 28,734 531,827 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 17,354,516 17,311,830 17,311,526 17,181,196 1,010 107,433 4 108,399 0 17,325,782 0 28,734 28,734 531,827 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 39,426,058 39,731,648 40,042,767 39,176,369 1,010 64,474 44 65,440 0 39,411,033 0 15,025 15,025 1,361,092 XXX XXX
BANK OF NEW YORK MELLON SERIES H HYB  7.166%
..064058-AJ-9 |Perpet. ...oooooiiiiiiiiiiii . 06/22/2026 . | Call 100.0000 ....oovvennnnnn foees 500,000.000 |......... 500,000 [.....ovvvennnnnnee 0 [ 500,000 |.......... 500,000 |....ooeeeeennns [V (VR [V (VR [V R 500,000 |...ocoveennnns (VO [V [V 13,790 |ooeeeees oo 2.AFE ...
DEPOSITORY TRUST & CLEAR SERIES D HYB 144A
..249670-AB-6 |6.621% Perpet. ... . 06/22/2026 . | Call 100.0000 ....oovvennnnnn foees 500,000.000 |......... 500,000 [.....evvvennnnnnee 0 [ 500,000 |.......... 500,000 |...oooeeeeenns [V (VR [V (VR [V R 500,000 |...cceeeeennns (VO [V [V 8,531 |l ol 1.GFE ....
JPMORGAN CHASE & CO SERIES KK 6.870%
..48128B-AN-1 |Perpet. ...coooviiiiiiiiiiiiiiiiiiiii . 06/01/2026 . | Call 100.0000 ......eeeeennns |ones 250,000.000 |......... 250,000 |iieeiiiiiiiinnns 0 foenennees 250,000 |........... 250,000 |...oooeeennnns [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 250,000 [..ooeeiiinnnns 0 fooeiinnnnnees [ PP [ 4,563 |..cccees ennnnn 2.AFE ...
4029999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) redeemable
preferred 1,250,000 XXX 1,250,000 1,250,000 0 0 0 0 0 1,250,000 0 0 0 26,884 XXX XXX
4509999997. Total - preferred stocks - Part 4 1,250,000 XXX 1,250,000 1,250,000 0 0 0 0 0 1,250,000 0 0 0 26,884 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 1,250,000 XXX 1,250,000 1,250,000 0 0 0 0 0 1,250,000 0 0 0 26,884 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 1,250,000 XXX 1,250,000 1,250,000 0 0 0 0 0 1,250,000 0 0 0 26,884 XXX XXX
60099999909 - Totals 40,676,058 XXX 41,292,767 40,426,369 1,010 64,474 4 65,440 0 40,661,033 0 15,025 15,025 1,387,976 XXX XXX
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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  |oeeeeueenee LV I [V 1,085 |.......... (1,980)] cevvenneene foeeeeeene (1,813)[ceeeeeeinns [V KT ) [V PO [V AT 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 LV PN [0 1,045(.......... (1,930)] cevvnneens o (1,040)f....cccevvnnnnnns [0 [T - R [V R [ R 840 [ .oeeennnns (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)[...cceennennnns [V PO 22| (10,575) vevveeeenn foeeennnnns (7,982)[ceeeeennns [V 1,780 |oveeeeeeeena [V PO [V (ST Y8 I (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  |.......... [ 511)) A [0 1,168 |.....n... (7 1[0)) U (31,928)[..cceevinnnnns [0 A L\ [V R [N R 3,787 [ weveennnns (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  |.......... (RIVAL) R [V PO 309 [eennneees (9,605)] .evvenneene foaeeaenne (9,190 eeeeeeens [V 1,780 |oveeeeeeeena [V PO [V Y72 . (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))cvvvvriiinnnns (V) P 928 [cuuennnns (28,815)[ceeeneeecs oo (27,571 [0 5,340 |oevveniiiiinnnn [V R [N R 1,115 o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 11/18/2016 |. 12/08/2028 |............... L P 105,800 |12/8/2028 |............ (K1) R [V 1,042 .......... (8,530)] cevvennene foeeeeeenne (6,919)[...cceevenennnns [V KT ) [V PO [V L7 . (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 ... | AFS Security .. P 1 T, Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 |. 02/27/2029 |.... 508,720 |2/27/2029 .[(100/100) .....
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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 |..eveeeveeennn 1 [ 763,080 [2/27/2029  |eeenn.... 14,970 [.ooeeeeeiiee s 0 e 3,803 |- (33,270)] «evvvennene foeeeeeeenn (8,738) e 0 foeeeeen10,680 |oeeeeeeeeeeenn O e 0 e 6,29 ..oovvnnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .. . Citibank, N.A. .... . 06/08/2017 |. 09/13/2027 |.... .... 561,100 [9/13/2027 ...(10,550)] ... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... Citibank, N.A. .... . 06/08/2017 . 09/13/2027 |..eevvueeeeeenn 1 [ 1,122,200 [9/13/2027  |......... (69,449))....eveeeeennn O e 11,429 | (21,100) +evveeeenn foeeennnnn(15,083)fceccees 0 ferneeeeee 81,150 oo O e 0 e 6,161 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... . 06/21/2017 [. 07/26/2027 |...ovvnnvvvenna 1 feeinnnns 151,040 [7/26/2027  |.......... (7,470) oo O [ (432)) 12,480 [.eneeeeens | 12,118 [ (VN PO € 1)) ERRUU 1 PR | ESN 782 cereennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... . 06/21/2017 [.07/26/2027 |.ceveeneeveennn e 453,120 \7/26/2027  |......... (22,410))eeeeeenenn 0 e (1,297). 37,440 |..covvnnnn fornnennnn 36,353 | 0 feeneeeee(15,570)] e O feiieiiice 0 e 2,345 .......... (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..... |eeeeeieiiiiinnnnnnnnns GSGSEF7VJPSI70UKS573 | 07/27/2017 (. 08/17/2027 |.eevvvenvvvvnnn 1 [ 262,500 (8/17/2027  |...eeeeennn 4,740 [ooeeeiiiinenen O e 1,581 (2,950)] cevveeeeee [ 733 | (0N PO <1 U | AP | E, 1,396 [ .oovennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... |D-1 ..o [Currency..... |.eeeviiiiinnnnnninnnnns G5GSEF7VJP5170UK5573 | 07/27/2017 (. 08/17/2027 |eeeveeneeeennn 1 e 656,250 8/17/2027  |eeeeennnn 11,850 |oeeeveeeeeeeen O el 3,952 | (7,375)] cevveeeee oo 1,833 | 0 forneeeeene 8,900 |oeeeeeiiieeeen O e 0 e 3,490 | .oooeennnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... NoA KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 . 10/31/2027 |...evvnnvvvnnn 1 feeeinnnns 265,600 [10/31/2027  |...ceevnnnnnnns L[N R | AU X R, 150 [ v 3,942 [ (VN PO <1 U | AR | E, 1,636 cevenennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .. . . KB1H1DSPRFMYMCUFXTO9  [. 10/04/2017 |. 10/31/2027 |....ceevvvvneca 1 | 1,062,400 [10/31/2027 .| (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 |.........ccccoed|ennnnns 1,062,400 [10/31/2029  |oeeeenrriinne A0 [ O e 5,894 [ 600 [..ooeeerenn forriinnnn 40,989 |unennii O foeeeeeennn 14,240 | O e 0 e 9,708 [ .evvennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... . 10/04/2017 [.10/31/2029 |..oeeenneevenn 1 e 265,600 [10/31/2029  |..eeeeinnnnnnns 10 [ O e 1478 150 [.oneeeveenn Joeeennnn 10,247 [t 0 forneeeeene 3,560 |oeeeeniieeeen O e 0 e 2,827 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 |. 03/14/2030 |......ceeeveenn 1 feennnns 143,100 [14-MAR-2030  |........... 3,645 |..ovveiineennnn O [ 1,167 | 10,375 [.eneeeeeis | 17,507 [ O foeeeeeeeee 1,780 | O e 0 e 1,378 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 |. 03/14/2030 |......cevveeenn 1 feeeeenne 143,100 [14-MAR-2030  |........... 3,645 |.ceveeeeeeeenn O e 1,167 e 10,375 [ .eneeeeinn Joeeeene 17,507 [t 0 ferneeeeeee 1,780 oo O e 0 e 1,378 oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 . 03/14/2030 |......ceeevvenn 1 feennnns 143,100 [14-MAR-2030  |........... 3,645 |..ovveiineennnn O [ 1,167 | 10,375 [.eneeeeeis | 17,507 [ O foeeeeeeeee 1,780 | O e 0 e 1,378 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 |. 03/14/2027 |....eeevveennn 1 oo 142,920 |14-MAR-2027  |........... 3,465 |.eevveeeeeeenn O e 1,188 | 10,195 [ .enevvenns foveennn 11,493 [ 0 frneeeeeee 1,780 oo O e 0 e 600 [ ..ovennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 . 03/14/2027 |.....eevvvvenn 1 feeiinnns 142,920 [14-MAR-2027  |........... 3,465 |..evveneneennnn O [ 1,138 | 10,195 [ e v 11,403 [ 0 e 1780 e O e O e 600 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... . 06/14/2018 |. 06/29/2030 |......ceeeeeene 1 feeerennns 116,860 [29-JUN-2030  |........... 1,080 |-evveeeeeeeennn O e 1,519 | 2,580 | eevvnnnees feereeeeenn 7,180 | O feaeeeeee 3,115 | O e O e 1,169 o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... . 06/14/2018 |. 06/29/2030 |........ccceennd feerinnns 116,860 [29-JUN-2030  |........... 1,080 |oevveeeeeeeennn O e 1,519 s 2,580 | ceeenneees oo 7,180 | O foeeeeeeee 3,115 | O e O e 1,169 | ooeeeees (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... . 06/14/2018 [. 06/29/2030 |.........occccdfeeeiiines 116,860 [29-JUN-2030  [........... 1,080 |-eeveeeeeeennn O feeeieenn s 1,519 e 2,530 ) ceeeeinnns feeeeeee 7,180 | Ofceeeeeeeee 3115 | O O e 1,169 oo (100/100) .....
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STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 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: 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)) P [V 4,474 |.......... [(J1X10)) [ IR 21 e [V 9,345 |.eeeieeeen [V PO (U 2,24 ......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .. .. |D-1 .| Currency..... Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 03/11/2019 |. 03/27/2028 |.... ... 449,280 [27-MAR-2028 ..5,965|..........(8,040) ... ... 12,460 |.... ... 2,905 .| (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 |.......ccvennnn L P 372,870 [17-SEP-2031  |.......... (1,635)[..cceeeeneennns [V 1,790 |......... (25,305)] +cevvnnnns founeeeeens (V7)) [V 5,340 |eeueeeeeennnn [V PO (U 4,259 ... (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 |..........eeen. L 124,290 [17-SEP-2031  [.........eees (545)).cvveenieiinnnn (V) P 597 [oeennnnnns (8,435)[ cevvnneeene [ [ZLSL)) R [0 1,780 |ovevenieeeinnn [V R [N R 1,420 cooeeenens (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 |.......ceveennn L P 124,290 |[17-SEP-2031  [...ceeeeenen [(715)) R [V PO 597 [ [CIRE5)) AR (L)) R [V 1,780 |eveeieeeeen [V PO (U 1,420 [ .ooveennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/30/2024 |. 06/05/2031 |............... 1f...... 1,070,600 j05-JUN-2031  [........ (16,013)]..ccvvvenens [0 8,628 |........ (72,700) vevnneeeees o (58,684)......cccvnnnnns [V . 31,151 [ [V R Ofienns 11,886 | ....ceeen (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/09/2024 |. 06/05/2031 |............... L P 645,480 05-JUN-2031  |.......... (6,488)].ccvvvnnns [V 4,907 |......... (40,500)( .eevneeeen foreeennee (34,961)[..ceeeennnnnns [ . 18,690 [-eevvvnnieeens [V PO (U 7,469 woveennens (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... D-1 s Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 04/09/2025 |. 10/10/2027 |..........ee.n. L} 45,416 [10-0CT-2027  |.....ceveens [(G5515)) [V (118)).......... (1,765) eneeeeens | [ [07)) SR [V P (7 PN [V R [ R YA I (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated VWells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .. .. |D-1 .| Currency..... N. A ... KB1H1DSPRFMYMCUFXTO9 |. 05/16/2025 |. 10/10/2027 |.... 43,074 |10-0CT-2027 ...66 ... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... D-1 s Currency..... NoA KB1H1DSPRFMYMCUFXTO9  |. 07/22/2025 |. 10/10/2027 |............... L} 20,378 [10-0CT-2027  |.eeevvnnnnnnns [£:)) R [V R X F T/ U 333 i [V P 269 [ [V R [ R 15 s (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... D-1 s Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 |. 08/12/2025 |. 10/10/2027 |............... 1 s 71,960 [10-0CT-2027  |..eeeeennnes [CYE)) [V 27 foeees LIRVX] T TR 1,025 ..ot [ 950 |eeiieieeenn [ T [ P 407 et (100/100) .....
1019999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 - foreign exchange (115,355 0 85,023 (260,249) XXX 247 0 218,411 0 0 96,815 XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 (115,355 0 85,023 (260,249) XXX 247 0 218,411 0 0 96,815 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
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 (115,355 0 85,023 (260,249) XXX 247 0 218,411 0 0 96,815| 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 (115,355 0 85,023 (260,249) XXX 247 0 218,411 0 0 96,815| 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 (115,355 0 85,023 (260,249) XXX 247 0 218,411 0 0 96,815 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 (115,355 0 85,023 (260,249) XXX 247 0 218,411 0 0 96,815 XXX XXX
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STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

Code

Description of Hedged Risk(s)

@) |
[

Code

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

(o) |
[
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF JUNE 30, 2026 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 XXX 0
Barclays Bank, PLC GSGSEF7VJPS170UK5573 . |... Y

Goldman Sachs International ...
Societe Generale ...........
Wells Fargo Bank, N. A. ........

BNP Paribas .... ... ROMUWSFPUBMPROBKSP83 .
Citibank, N.A. ... ... 570DZWZ7FF32TWEFATG ..
CREDIT AGRICOLE CORPORATE & INVES . 1VUV7VGFKU0QSJ21A208 .

.. 22LROWP2IHZNBBBKS28 .
. 02RNE8IBXP4ROTD8PU4T .
KB1H1DSPRFMYMCUFXTO9 . |...

<~<—=<=<=<=<

.109,775
1,123

. (60,395)]...
(e
s 820)| .

0299999999. Total NAIC 1 Designation

0899999999. Aggregate sum of central clearinghouses (excluding exchange traded)

0999999999 - Gross totals 112,071 (372,320) 38,948 220,913 (220,666) 159,492 96,815 43,703
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 112,071 (372,320)



STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

EO09, E10



STATEMENT AS OF JUNE 30, 2026 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 (Line 9 for Separate Accounts)
and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0489999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1 type) - (unaffiliated) 0 0 XXX
0499999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1 type) - (affiliated) 0 0 XXX
0509999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1 type) 0 0 XXX
1209999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - financial asset-backed
securities - self-liquidating 0 0 XXX
1409999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - financial asset-backed
securities - not self- Iqu|dat|ng 0 0 XXX
36271V-AC-1 GMALT_25-1 - USD .... 139,371 |... 08/20/2026
362962-AC-6 . - | GMALT_25-2 - USD 415,415 |... .. 10/20/2026 ..
437921-AC-3 . - | HAROT_25-2 - USD . . 228,089 ... .. 12/15/2026 ..
58770Y-AC-5 . -| VBALT_26-A - USD 899,921 |..ueveiereieieiennnen 900,000 [....... 09/15/2027 .......
92868B-AC-7 ......... VWALT_25-B - USD .. 407,106 ... 407,479 ... 05/20/2027 .......
1519999999. Subtotal - asset-| backed securities (Schedule D, Part 1, Sectlon 2 type) - non-financial asset—
backed securities - practical expedient - lease-backed securities - practical expedient (unaffiliated) 2,089,902 2,091,433 XXX
1609999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - non-financial asset-
backed securities - practical expedient 2,089,902 2,091,433 XXX
1809999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - non-financial asset-
backed securities - full analysis 0 0 XXX
1889999999. Total - asset-backed securities (Schedule D, Part 1, Section 2 type) - (unaffiliated) 2,089,902 2,001,433 XXX
1899999999. Total - asset-backed securities (Schedule D, Part 1, Section 2 type) - (affiliated) 0 0 XXX
1909999999. Total - asset-backed securities (Schedule D, Part 1, Section 2 type) 2,089,902 2,001,433 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 2,089,902 2,091,433 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) XXX
5409999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - mutual funds XXX
5609999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - unit investment trusts XXX
5809999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - closed-end funds XXX
5979999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - parent, subsidiaries and affiliates XXX
5989999999. Total - common stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - preferred and common stocks XXX
000000-00-0 ......... ALBION CAPITAL LLC = USD e eeeeee e e e e e e e e e e e 12/15/2026 .......
000000-00-0 BOFA SECURITIES INC = USD ..euveiiiiiiiiieiieiiie e e .. 12/01/2026 ..
000000-00-0 . ..| BPCE SA - USD .. 11/05/2026 ..
000000-00-0 ......... LVMH MOET HENNESSY WUITT - USD .. 11/13/2026 ..
000000-00-0 ......... MACQUARIE BANK LTD - USD .. 12/10/2026 ..
000000-00-0 . ..| NATIONAL AUSTRALIA BANK LTD - USD . .. 10/05/2026 ..
000000-00-0 . ..| SOCIETE GENERALE SA - USD ..... 12/02/2026 .......
000000-00-0 . ..| STARBIRD FUNDING CORP - USD 12/09/2026 .......
000000-00-0 . ..| TOTALENERGIES - USD ............. . .. 09/28/2026 ..
000000-00-0 VELLS FARGO SECURITIES, LLC SLR — USD ..oovvvvveneviiininisisisieieiniinininisiens [ Jooeeeeeeen BE e |, 5,000,000 |... . 5 000,000 |....... 10/05/2026 .......
9509999999. Subtotal - short-term invested assets (Schedule DA, Part 1 type) 12,915,953 12,914,440 XXX
06418N-JX-1 BANK OF NOVA SCOTIA (HOUSTON BR - USD 900,309 |... ...900,000 11/06/2026
06745G-KG-5 . .| BARCLAYS BANK PLC (NEW YORK BRA - USD .. .501,387 |... ...500,000 |....... 05/07/2027 ..
136060-RS-3 ......... CANADIAN [MPERIAL BANK OF COMME - USD .. .900,375 |... ...900,000 |....... 02/05/2027 ..
22536W-N5-1 ......... CREDIT INDUSTRIEL ET COMMERCIAL - USD .950,003 |... .. 07/02/2026 ..
40446J-AC-0 . .| HSBC BANK USA NA = USD ...ovvvnviinens 951,446 |... .. 02/12/2027 ..
65557L-EZ-2 . ..| NORDDEUTSCHE LANDESBANK GIROZEN - USD 949,837 |.eeeeeeeeeeeeeee... 950,000 |....... 10/30/2026
69033N-LP-8 . .| OVERSEA CHINESE BANKING CORPORA - USD ... 950,166 [..vvvvvveeeeeeeeennnnnnnn 950,000 |....... 08/06/2026
86959T-T2-9 . ..| SVENSKA HANDELSBANKEN AB (NEW Y - USD .. 949,772 |... .. 02/18/2027 ..
87019W-V6-9 . .| SWEDBANK AB (NEW YORK BRANCH) - USD .. .900,435 .. 10/16/2026 ..
89115D-UD-6 TORONTO-DOMINION BANK (NEW YORK - USD .950,065 .. 03/23/2027 ..
04821U-H0-8 ATLANTIC ASSET SECURITIZATION L - USD .944, 410 08/24/2026
15987H-HD-2 . . | CHARLES SCHIWAB & CO INC - USD .......... 945,542 |... .. 08/13/2026
BYM6CS-42-5 . - [ BOFA SECURITIES INC. SLRPIG 3.9 = USD .ooveviiiiiiiiiciicicnenn [, [ TE s 5,910,349 |... . 5 910,349 |....... 08/04/2026 .......
BYM7CT-W2-0 .........|[ CITIGROUP GLOBAL MARKETS INC. S = USD evrrueiieemennneeeemmmnnneeeemnmnneeeemennnnees | oo feeeemeeeeee LB e o) 5,252,229 e 5,252,229 | 07/01/2026 .......
BYM7CT-V1-3 . .| DAIWA CAPITAL MARKETS AMERICA | - USD .. 12,254,149 |... 12,254,149 |....... 07/01/2026 ..
BYM6JT-TS-2 TD SECURITIES (USA) LLC SLRPIG - USD ..oovovvveniinniiniicinicnincniensinnninnnes [ i [ 10 e [ 1,900,000 J.vevreiiiianeees 1,900,000 |....... 08/04/2026 .......
9709999999. Subtotal - cash equivalents (Schedule E, Part 2 type) 36,110,473 36,106,861 XXX
9999999999 - Totals 51,116,328 51,112,734 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ ... 4,950,060  Book/Adjusted Carrying Value $ -
2. Average balance for the year ~ Fair Value $ - ...51,197,49%5  Book/Adjusted Carrying Value $ -
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC de3|gnat|on
NAIC1 § ........... 51,112,73 NAIC2 $ ..o 0 NAIC3 $ i 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAIC6 $ ..o 0

E11



STATEMENT AS OF JUNE 30, 2026 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 (Line 9 for Separate Accounts))

1 2 3 4 5 6 7

NAIC

Designation,
NAIC

Designation

Restricted |Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9 - Totals

General Interrogatories:
1. Total activity for the year FairValue § -cooooeeemmrmmnninnniineien Book/Adjusted Carrying Value § oo
2. Average balance for the year FairValue $ oooovveemiiieiiiiiciiieen, Book/Adjusted Carrying Value S

E12



STATEMENT AS OF JUNE 30, 2026 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
Restricted Interest Received | Interest Accrued
Asset | 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 ..coooovecivne | ...0.000 | [V (V1N (7,294,091)|.......... (4,097,037)|.......... (7,990, 188)|..XXX.
Grand Cayman, Cayman

Cayman National Bank Ltd. ... Islands ......ccccocooveeveeees |ovveeeein, ..0.000 | [0 (VN 4,120,431 |............ 4,123,429 |........... 4,126,847 |.XXX.
Citibank, N.A. .o Sioux Falls, SD ..0.000 |.. . .. 1,480,561 |.. ..1,5632,638 |.. .. 1,602,250 [.XXX.

JPMorgan Chase Bank, N.A. ... Columbus, OH .... ..2.860 |.. ...7,035,819 |.. ...7,584,553 |.. ...8,953,917 |..XXX.

The Bank of New York Mellon .. New York, NY ....cooovioiinns ..]...3.000 1,668,185 |........... 1,874,366 |........... 2,910,681 [.XXX.
Wells Fargo Bank, N.A. ......... Sioux Falls, SD ...ccooovevees fvriieii 0,000 | O e O [ 899,619 [.oooveee. 486,232 |............ 1,083,775 |.XXX.
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 0 0 41,966 41,966 69,851 | XXX
0199999. Totals - open depositories XXX XXX 51,019 0 7,952,490 11,546,147 10,757,134 | 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 | XXX
0299999. Totals - suspended depositories XXX XXX 0 0 0 0 0 | XXX
0399999. Total cash on deposit XXX XXX 51,019 0 7,952,490 11,546,147 10,757,134 | XXX
0499999. Cash in company's office XXX XXX XXX XXX 0 0 0 | XXX

0599999, Total XXX | XXX 51,019 0 7,952,490 11,546,147 10,757,134 | xxx
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STATEMENT AS OF JUNE 30, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
0489999999. Total - issuer credit obligations (unaffiliated) 0 0 0
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 0 0 0
857492-86-2 ....... |STATE L I = PP PP PP PPPPPPPPTRPIN [FFTPTPTTTTTOTUUPTNN FEPPPRTTTTN 06/29/2026 .....covvn |oernnnaiieiiiia s 3580 |uuvunniiiiiiiiiins ceriiiiriiiiins foreeree e 13,400,100 [-eeveemmeiiiemnnianeeeeneiiaeeas 39,770 [oeiieiiiii e 79,592
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 13,400, 100 39,770 79,592
8589999999. Total cash equivalents (unaffiliated) 13,400, 100 39,770 79,502
8599999999. Total cash equivalents (affiliated) 0 0 0

I4E
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