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STATEMENT AS OF MARCH 31, 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 1,093,983,984 |....ocovvveirieiriciicins [V 1,093,983,984 |........... 1,101, 156,842
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 21,264,371 | [V 21,264,371 |.ceenee 22,892,671
2.2 COMMON SOCKS .....evieeeriiiacecietiseneei ettt [oreesenessensinnas 1,160,013 oo (U 1,160,013 |oeriiee 1,436,061
3. Mortgage loans on real estate:
B FIISEHENS .ot [ 88,380,760 |..vveceeereririicieinne [V 88,380,760 |...ccrvennee 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 $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ...10,019,552 ), cash equivalents
[T 12,400,100 ) and short-term
investments ($ oo 0 ) s | 22,419,652 | [V 22,419,652 | 82,077,225
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [oooeeeernenes 53,211,261 | 85,302 |...cevee 53,125,959 |.ooovernnn. 55,183,368
7. DEIVALIVES ..ottt [eoni e 137,959 [ 0 e 137,959 [ 113,555
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 16,349,128 16,349,128 15,622,780
9. ReCEIVADIES fOr SECUMEIES .......vvuviaiiacieicieie e [eoreieineeeineieneas 856,749 ..o 0 [ 856,749 ..o 743,597
10. Securities lending reinvested collateral assets . 53,286, 147 |.. 53,286, 147 |.. 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 1,351,050,024 1,350,964,722 |............ 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 .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 11,372,369 | [V 11,372,369 |...ooovinnne. 11,954,187
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. (4,007,325)]c.ccvvereieneennns 63,306 |..cooviienne (4,070,630)...c.cvcvenennnne (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 4,392,372 | (01 PO 4,392,372 | 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 208,141 [ [V 208,141 [ 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 ................cccccoeevieveieeins foeverieniinniens 3,371,334 [ 3,371,334 [ [0 OO 0
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.coocoeerrrncccennns 674 | B74 o [V 0
25. Aggregate write-ins for other than invested assets .............ccooeeeeireeerieienes [ 458,661 ..o [V R 458,661 |[....ccvvienne 384,975
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 1,458,033,848 |................. 46,278,733 |............ 1,411,755, 115 |........... 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 418,908,436 |.....ooovvveereiiiiieene (VO 418,908,436 |................ 451,318,339
28. Total (Lines 26 and 27) 1,876,942,284 46,278,733 1,830,663,550 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 458,661 |.ooooovvvveerrriei L 458,661 |.cooooovvvveerrnnne 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) 458,661 0 458,661 384,975




STATEMENT AS OF MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

LIABILITIES, SURPLUS AND OTHER FUNDS

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ................ 18SS $ oo included in Line 6.3
(including $ v 221,881 MOOCO RESEIVE) ...ttt snsssse s s snsssese s [eoenenneneeenn8 19,091,008 [l 820,552,318
2. Aggregate reserve for accident and health contracts (including $ 0 Modco Reserve) . 35,899,263
3. Liability for deposit-type contracts (including $ ceverereen 0 MOACO RESEIVE)......ovoveee e . 33,986,215
4. Contract claims:
A LIFE oo bbbt b et b et b bbb 14,433,860
4.2 ACCIAENT BNG NEAIN ...ttt bbbttt 24,613,495
5. Policyholders’ dividends/refunds to members $ ..29,943 and coupons $
AN UNPAIA ...ttt ettt st e ettt ese s s e s ss et et et esess s s st ssatesesesesnsnesssssssasasesesnsnesssssssssesesennsnsnssssssssesesesnnsnsns [roesesennsnsnsnenenenss 20, I8 |oiviiiiieieiiieenes 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 .............ccocoveeuens fooreenennnn. 116,865 | 142,076
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCElEAd CONMTACES ..........oouiiiuiiiiiieei ettt e e e e e e b e e e e e b e e s e eneeeneeeneeeneenneeaes
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.
CEABM ...ttt ettt sttt ettt s st st s ete s e be e e ket ket R e Rt e R eRe R eReeA R e s eke et Re st sensebenestenessesessesessesesesensasanessenessenessesessesenns |eeennenennenennns 90, 110,909 i 20,832,200
9.4 Interest MainteNANCE RESEIVE ............c.cucveuiuieiieieieieieteteseeeee ettt seses s s sse e sesesess s s ssssssesesesessssssssssssssesesesssssssssssssesesens |eoenenenenenenennns &, 089,898 |t 1,304,288
10. Commissions to agents due or accrued-life and annuity contracts $
S s 1,263,995 and deposit-type contract funds $  .ooveeeeenrniciceen 0 e e 1,410,875 1,124,472
11.  Commissions and expense allowances payable on reinSurance assUMEd ..........c.ciouereereerienieiieeiee e e e siee e e eseeesnesne e [renessnessnessnessnessnesnnesnees 0 o 0
12.  General eXPenSes dUE OF GCCTUBH ...........cecveveeverieerieiteeessesestesessesessesessesesssesssessssessssesessesessesessesessssessssessssessssesssseressesessssenssns [oeresnerenenenenenes ST4, 201 | 479,358
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinSured allOWANCES) ............c.oeueueeiiirinieieieeeeesese s seseseneesesesnns [reneneeeneenennnnenns 228, 189 [ 148,254
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXES ..........cccceverereiriririeieieeeeereseeeieeeeeseseseeeenesenenens foeerenennenees (1,432,0688) [oovviciiiinnn (803,093)
15.1 Current federal and foreign income taxes, including $ .......c.cocoeveveee 202,882 on realized capital gains (losses) .
15.2 Net deferred tax HADIlItY ........ ..o oottt ettt et et e e et et et et et e et e e e
16. Unearned investment income 947,868
17.  Amounts withheld or retained by reporting entity as agent or trustee ....89,181
18.  Amounts held for agents' account, including $ ...190,338 agents' credit balances .. 128,589
19. Remittances and items not allocated ...7,103,066
20. Net adjustment in assets and liabilities due to foreign eXxchange rates ............ccocviviiiiiiiiiiiee e [ 0 f 0
21. Liability for benefits for employees and agents if not included @boVe ... e O L 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 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .........cccccoooeveeene
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.ceiiiieieeeieeeeceeee ettt ettt sesss s s s sesesesessassssssssesesesesssnnsnsnas [eoeseneneneeneees 905280, 14T |oiiiiiiiiiiiinns 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 7,714,602
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 1,060,324 ,226
27. From Separate ACCOUNES SAEMENL .........c.c.ceieiiiiiiieietceceieeeeeeee ettt tesesess s s sesessensnssssesesesesnnensnsnssssesesesnsnsnsnsns fooesnenenenenn 818,908,436 [ooovviininins 451,318,339
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 1,511,642,565
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special SUIPIUS FUNAS ..........ooiiiiiii et
L2 ¥ o] (U1 g To] (T SRR UPP
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special SUMPIUS fUNAS ..ottt ettt e et e e e ae e b e e e e e neeeneene
35, UNASSIGNEd fUNAS (SUIMPIUS) ...ttt ettt ettt et e st e e st e e et e ea e e b2 e s e e as e e as e e a e e ea e e em e e eseeeseese e s e enneenseenneaneeaneens
36. Less treasury stock, at cost:
36.1 0 shares common (value included iNLINe 29 $  ...ooooovvcrvnncininenencd0 ) o oo
36.2 0 shares preferred (value included in Line 30 $  ovvvvevcerrvncececeeenn 0 ) e
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccovrrvrrerererinnne 0 in Separate Accounts Statement) .............. 405,280,503
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 408,036,229
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 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) 7,714,602
3101.  Deferred gain ON FEINSUFANCE ......cciiiiieiiiiiieiiccieiet ettt senensnssenenenenns Joenerensencnenees 8,000,824 |oiuiiiiiiiinins 91,034,462
G 107 P RO PR RPN
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 .........cccceiiiiiiiiiii it [ sesseeene 0 foriii 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0




STATEMENT AS OF MARCH 31, 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 32,588,081 |.covene 34,644 430 | 126,830,393
2. Considerations for supplementary contracts with life contingencies...............ccccoeeeveeeveveveveeceeeeeeeee e 436,393 | (AT 70 ] — 1,445,189
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 16,475,698 |.. 17,500,760 |.. ....70,734,133
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ....(375,274)|.. ....(366,486)|.. (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 ceded ................cc.c.c...... S 8,503,465 |......ccoovneneeee. 1,967,710 |cvovereee 27,056,718
7. Reserve adjustments on reiNSUranNCe CEAET ............ccccvevoviviviveveuieieeeeeeeieieseseess e es s e (12,716,219) [ (16,018,514) ....c.coeev (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 2,248,843 ... 2,362,089 |.....cooveeeee 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 .. 358,210 353,416 1,406,984
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 47,519,197 40,370,218 181,095,514
10, DEAtH DENETIS ... s 14,240,878
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ..........ccccoovvevevereueueeereeerens |reeseeeeeeeeeeneeeenes 1,459 |.
12, ANNUILY DENETILS ...oveiiiiececececeee ettt ettt ettt s s es s s sttt esnes s ss s s ses et 931,229
13. Disability benefits and benefits under accident and health CONtracts ...............ccceueueeeveeeiiieveveueeeeenens oo 20,907,958
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeieiiiiiiiiinnenen e 0. ..
15.  Surrender benefits and withdrawals for life contracts ..................... 10,839,709 |.. 12,559,437 |.. 41,322,747
16.  GrOUD CONVEISIONS .....eiuiiiiietiateeteateauteeseeaueeaseessea s easseaaseesseaseeeaeeeseease e s e e s e enseenseanseaneeeneeeneenneenseenseena|esasseesiae st e saeesanesaeenes 0
17. Interest and adjustments on contract or deposit-type Contract fuNdS ..............cccceeeeveverevercreueeieeeeees e 339,513 | 501,205 .o 689,427
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 1,204,722 oo 1,050,469 |.....cocoee.... 5,019,454
19. Increase in aggregate reserves for life and accident and health contracts (6,988,957) (10,724,566) (24,261,337)
20.  Totals (LINES 10 10 1) .iuiuiiiiiieieieiceet ettt ettt ettt n e s [eae e 41,476,511 | 35,622,207 | 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 1,523,024 | 1,584,525 |...oveeeennne 5,981,196
22. Commissions and expense allowances on reinSUrance assUMEd ..........c.cieeieereereenieenieeneeseeseeseens foee e 0. ..
23. General insurance expenses and fraternal expenses ................. | S 4,575,348 |.coooeeen 3,843,752 |.cooeen. 18,069,610
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 1,387,184 |.coovoe 1,472,430 oo 6,023,257
25. Increase in loading on deferred and uncollected PremilmS ..............c.cvcveuecieeieiereeeeeeeeeeee e oo 446,830 |..ooveeecne 74,346 |.
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e (14,383,784).....cecncc.. (18,678,972)
27. Aggregate write-ins for deductions .... 12,847 27,115
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 35,037,960 23,945,402 121,310,580
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 12,481,238 |.ccoviine 16,424,815 |......c..c...... 59,784,934
30. Dividends to policyholders and refunds to members 384,408 389,618 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 12,096,830 |..covoveneee 16,035,197 |.cooveeeneen. 58,465,241
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 1,470,729 3,392,580 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 10,626,101 [.oceeneee 12,642,617 | 45,376,214
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ... (108,220) (excluding taxes of $  ...c.cvoevvvcirnnne 311,102
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 217,850 (103,171) (1,244,891)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 10,843,951 12,539,446 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 $ .
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
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:
50.1 Paid iN ..o
50.2 Transferred from surplus (stock dividend)
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (stock dividend) ..
51.3 Transferred from capital ............c..ccoceeieee ..
51.4 Change in surplus as a result of FEINSUTANCE .............c.cucueueieiieieieeeeeeeeeeeeee e e (7,373,638) (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 (42,960, 187) 8,145,918 (18,625,938)
55. Capital and surplus, as of statement date (Lines 36 + 54) 365,076,042 434,808,085 408,036,229
DETAILS OF WRITE-INS
08.3071. FEE INCOME .....eieieieeteereeieeceetet st s s eeeeet et seseses e e e e e s es e e e ee e seeesee et ee e e e nses et s eeeeansesesesssaennsesnsessssenns [ersenennsnsesnnnnnans 321,667 oo 317,048 | 1,255,070
08.302. MiSCEIIANBOUS TNCOME .....eeeeeeeeeeeeeee ettt eea e e eae e eee e eeseeeennseseneeeeasesennnaoeseeeeeeeeaeeeeaeanees 36,543 | 36,368 .o 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 MARCH 31, 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 29,993,702 |........connne. 32,186,578 |.........c...... 128,008,263
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 16,695,484 |.......cconcc. 16,595,487 |...coovvvienee. 67,935,042
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 3,796,852 4,635,168 16,570,375
4. TOtal (LINES 110 3) oottt 50,486,038 53,417,234 212,513,680
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 58,253,690 |.....ccovnv.. 74,087,254 ..o 224,997,523
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (14,463,719) ... (18,713,594)(......cccnv.. (61,089,274)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccueveueueueceeeeieieverens feeeeeeenennenens 7,968,108 |.....ccvvvneee 7,019,527 | 29,237,646
8. Dividends paid t0 POIICYNOIAETS .........cocvovviieveretieieieee ettt ettt es e st n s st beseseaes [feeeteeesenee e nenees 362,813 | 357,965 |..oooeeverirenne 1,294,299
9. Federal and foreign income taxes paid (recovered) netof $ ... (141,933) tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb (1,381,522) (1,879,627) 11,480,733
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 50,739,370 60,871,525 205,920,927
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (253,332) (7,454 ,291) 6,592,753
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt ...63,110,338 |.. 41,884,951 |. 169,182,835
12.2 Stocks .............. 2,304,058 | (431) 3,588,935
12.3 Mortgage loans ... ..1,356,524 |.. ..1,606,809 |.. ... 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 Other iNVESIEA @SSELS ......cviuuieiieciceciieicc ettt nnnies |oeiinessine s (U 739,607 |.coviecrinnee 1,739,677
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStMents .............cccccceceeee |oevrerecieinnennnnens (140) ] (91,599) ..o (91,364)
12.7 MIiSCEIlANEOUS PIOCEEAS .......cocvivieieeeiiiietetceeeeee et et te i st e s es ettt sesesess s ss st e s ebesesessas s ssanasesesens 0 530,504 23,968,283
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 66,770,780 |..ccvovnnen. 44,669,842 |.............. 211,251,391
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOURRRR 54,342 147 |....ccovenne. 59,767,953 |.......cconee 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 30,637,017 8,329,349 7,043,954
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 85,404,164 70,910,253 184,100,289
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (2,057,759) (602,188) (1,666,905)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (16,575,625) (25,638,223) 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 ................ccccvoveveeeeeeeeees Joevereeeeeinienens (816,633)[.....cccveenne (1,425,812) .o (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 2,988,017 2,442,934 (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 (42,828,616) (22,982,878) (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. (59,657,573) | ececveeenne (56,075,392)(.....ccceneee (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) 22,419,652 61,721,309 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 MARCH 31, 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 ... bbb s 38,733,758 |.ceoicine 37,347,969 |.....ccovenvne 138,796,372
GIOUP T .. e 2,471,197 [ 2,237,479 | 9,912,868
INIVIAUAI @NNUITIES ... e (78,152) ... 71,601 [ 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 20,687,928 |.......cooene. 21,797,885 |.......coouve. 82,916,824
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 thrOUGN 7) c...euiiiieieieieiiiisss ettt e 61,814,726 |......cccoveee 61,454,934 |................ 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) 61,814,726 61,454,934 231,802,788




STATEMENT AS OF MARCH 31, 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 March 31, 2026, there were 113 such policies with total face
amount of $24,852,000 and reserves of $505,290.

Other than the permitted practice above, the Company did not have any prescribed or permitted practices as of
March 31, 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 $ 10,843,952 $§ 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 $ 10,843,952 § 44,131,323
Surplus:
(5) RNY State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 365,076,042 § 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 $ 365,076,042 § 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 March 31, 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 MARCH 31, 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 as of March 31, 2026 due to intent to sell or

inability or lack of intent to hold to recovery.

) (@) 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 (at+b) $ 1,003,974 § 153,974 § — $ 850,000
(3) The following table discloses in detail the OTTI’s that were recognized in the current reporting period in
accordance with asset-backed securities subject to SSAP No. 43 for the period January 1, 2026 to March 31,
2026.
(O] @ 3 (] () Q) ()]
Book/Adjusted Amortized Cost Date of
Carrying Value Recognized After Other- Financial
Amortized Cost Present Value Other-Than- Than- Statement
Before Current of Projected Temporary Temporary Fair Value at Where
CusIp Period OTTI Cash Flows Impairment Impairment Time of OTTI Reported
22540VG63 $ 35,638 § 33850 § 1,788 § 33850 § 33,850 3/31/2026
Total $ 1,788
(4) The following table shows all impaired securities at March 31, 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 $ 275,739
2. 12 Months or Longer  $ 28,934,884
b. The aggregate related fair value
of securities with unrealized losses:
1. Less than 12 Months  $ 32,991,139
2. 12 Months or Longer  $ 173,763,005
(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
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

7.1



STATEMENT AS OF MARCH 31, 2026 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

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 $ 53,286,147

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

7.2



STATEMENT AS OF MARCH 31, 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 —
Collateral held under
b. security lending
agreements 58,245,246 — — — 58,245,246 61,377,495 (3,132,249)

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 4,629,298 — — — 4,629,298 4,704,569 (75,271)

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

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

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

Other restricted assets — — — — — _ _

Collateral assets received
and on balance sheet — — — — — _ _

Assets held under modco
reinsurance agreements — — 401,342,885 — 401,342,885 432,412,354 (31,069,469)

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

Total Restricted Assets
(Sum of a through q) $ 62,874,544 § — § 401,342,885 $ — $ 464,217,429 $498,494,418 $ (34,276,989)

(a) Subset of column 1
(b) Subset of column 3
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STATEMENT AS OF MARCH 31, 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 — 58,245,246 3.103 % 3.182 % 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 — 4,629,298 0.247 % 0.253 % 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
m 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
Collateral assets received

* and on balance sheet — — 0.000 % 0.000 % XXX XXX XXX
Assets held under modco

* reinsurance agreements — 401,342,885 21.383 % 21.923 % XXX XXX XXX

Assets held under funds
q. withheld reinsurance
agreements — — 0.000 % 0.000 % XXX XXX XXX

. Total Restricted Assets
(Sum of a through q) $ — $ 464,217,429 24.733 % 25.358 % 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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(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 ’
. . N . 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 53,286,147 — — 53,287,165 — — 3.655% 3774 %
j. Other — — — — — — — % — %
k. Total Assets
(atbtctdtetftgthtit)) $53,286,147 $ — 3 — $53,287,165 § — 3 — 3.655%  3.774 %
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 $ — 8 — 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 — 401,342,885 — — 401,342,885 — 95.807 %  95.807 %
r. Schedule B — — — — — — — % — %
s. Schedule A — — — — — — — % — %
t. Schedule BA, Part 1 — — — — — — — % — %
u. Schedule DL, Part 1 — — — — — — — % — %
v. Other — — — — — — — % — %
w. Total Assets
(mintotprqirtsttiuty) S 8401342885 S S S$401342885 5 95807 % 95807 %
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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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
(atbtct+dtetftgth+it)) $ — $ — $ — $ — $ — $ — $ _
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 $ — 3 — 3 — 3 — S — 3 — 8 —

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 2 401,342,885 — — 380,590,379 — — 20,752,506
r. Schedule B — — — — — — —
. Schedule A — — — — — — —
t. Schedule BA, Part 1 — — — — — _ _
u. Schedule DL, Part 1 — — — — — _ _

7

v. Other — — — — — — —
w. Total Assets
( mtntotptqtrtstttutv) $401,342,885 § — 8 —  $380,590,379 $ — 8 —  $20,752,506
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) $53,286,147 5.09 %
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) 313,845,913 74.92 %
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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6.

7.

10.

11.

12

13

14.

15.

16.

17.

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
No significant change

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

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
None
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18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
None

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

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

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 $ — 3 474,623 $ — 3 — 3 474,623
Total Bonds $ — 3 474,623 $ — 3 — 3 474,623
Preferred stock 4 1,014,596 1,531,622 — 2,546,222
Common stock — — 1,160,013 — 1,160,013
Other invested assets — 1,801,984 — — 1,801,984
Separate account assets 418,908,436 — — — 418,908,436

Total assets at fair value/NAV $ 418,908,440 $ 3,291,203 § 2,691,635 $ — $ 424,891,278

b. Liabilities at fair value
Deposit type contracts $ — 3 22,955,801 $ — 3 — S 22,955,801
Total liabilities at fair value $ — 22,955,801 $ — 3 — 22,955,801

(2) The table below summarizes the changes in fair value of the Company’s assets and liabilities using significant
unobservable inputs (Level 3) during the reporting period of January 1, 2026 to March 31, 2026:

Total gains
Beginning and Total gains Ending
balance at Transfers (losses) and (losses) balance at
January 1, Transfers out of included in included in March 31,
Description 2026 into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 2026
a. Assets
Preferred Stock $ 1,558,107 $ — 3 — 3 — $ (26485 $ — S — S — 3 —  $1,531,622
Common Stock 1,436,060 — — 111,558 (96,048) — — (291,557) — 1,160,013
Total Assets $ 2,994,167 $ — § — $ 111,558 § (122,533) § — S — 8 (15571 8 —  $2,691,635
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 January 1, 2026 to March 31, 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.

(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
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or no market activity for the same or similar instruments, the Company estimates fair value using methods,
models and assumptions that management believes market participants would use to determine a current
transaction price. These valuation techniques involve some level of management estimation and judgment
which becomes significant with increasingly complex instruments or pricing models. Where appropriate,
adjustments are included to reflect the risk inherent in a particular methodology, model or input used.

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

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

B. Other Fair Value Disclosures
None

C. Aggregate Fair Value Disclosures
The following table shows all financial instruments and the level within the fair value or NAV hierarchy in which
the fair value measurements fall as of March 31, 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 $ 697,986,585  $ 752,073,781 $ 41,073,483 $ 628,798,384 $§ 28,114,718 § — N —
Asset-Backed Securities 313,907,012 341,910,203 — 297,466,032 16,440,980 — —
Preferred stock 21,155,733 21,264,371 4 16,117,091 5,038,638 — —
Common stock 1,160,013 1,160,013 — — 1,160,013 — —
Mortgage loans 85,536,556 88,380,760 — — 85,536,556 — —
Contract loans 53,125,959 53,125,959 — 53,125,959 — — —
Other invested assets 13,281,211 14,147,304 — 13,281,211 — — —
Cash equivalents and short-term
investments 12,400,100 12,400,100 12,400,100 — — — —
Derivatives
Foreign exchange contracts 301,729 137,959 — 301,729 — — —
Separate account assets 418,908,436 418,908,436 418,908,436 — — — —
Total Assets $ 1,617,763,334  §$1,703,508,885  $ 472,382,023 $1,009,090,405  § 136,290,906  $ — $ —
Liabilities
Supplementary contracts and immediate
annuities $ 9,513,515 $§ 10,213,781 $ — $ — S 9,513,515 § — $ —
Deposit type contracts 22,955,801 22,955,801 — 22,955,801 — — —
Derivatives
Foreign exchange contracts 118,195 382,001 — 118,195 — — —

Total Liabilities $ 32,587,511 $ 33,551,583 $ — $ 2307399 § 9,513,515 $ — $ —

D. Reasons Not Practicable to Estimate Fair Value
None

E. 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
The Company is not aware of any events occurring subsequent to March 31, 2026 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to March 31, 2026 through May 13, 2026,
the date the statutory financial statements were available to be issued.

Type II — Nonrecognized Subsequent Events

The Company is not aware of any events occurring subsequent to March 31, 2026 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to March 31, 2026 through May 13, 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 March 31, 2026, $26,913,216 has been paid for incurred
losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years
are now $9,063,494 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 $7,856,389 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 MARCH 31, 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, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]

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

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

Yes [ X] No[ ]

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes [ X] No[ ]

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 @ PUDIIClY traded GrOUP? .......covviiiiiiiueieriiiieiesse ettt besens 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? ..............cccooiiiiiiiin. 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] NAI
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. ...........cccooceiiiiiiiiinnieiciienns

12/31/2019

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet

ABLB). .o 06/15/2021

By what department or departments?
New York

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With 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[ ] No[ ] NATXI

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [ X] No[ 1 NAI

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 securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2

Affiliate Name

Location (City, State)

Voya Alternative Asset Management LLC .. . [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

]
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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? ...............ccoco i 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 ....3,957,425 3. ....3,956,963
13.22 Preferred Stock .... .. $. .
13.23 Common Stock $.
13.24 Short-Term Investments $.
13.25 Mortgage Loans on Real Estate .... $.
13.26 All Other 3.
13.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... 5.
13.28 Total Investment in Parent included in Lines 13.21 to 13.26 above $.

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

................. 53,287,165
.... 53,286,147
.... 53,286,147
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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 [

]

]

]

]

]
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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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GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...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 85,515,025

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 $ 85,515,025
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 $ 2,865,735
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 $ 88,380,760
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 PEICENL ...ttt ettt et et ae et et et et et et essae e es et s e s et et esesess s s e s es et esesessasas a2 e s e s e s e s esesesses e s et et e s eseseseases e s e s et et et esess s s esesesebeseseanas SAeattetesetesenen ettt ee s et eaenene 102.950 %
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.euiiiiiiiiiretetitieeeee et e te et tetesee et et e sesetesesess st st et esesesesesess s st asesesesesess Saeseaesesaseseseseneneneasasaseseeenenens 9.960 ‘%
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 MARCH 31, 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

States, Etc.

Life Contracts

Life Insurance
Premiums

Annuity
Considerations

Direct Business Only
4 5

Accident and
Health Insurance
Premiums,
Including Policy,
Membership

and Other Fees

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

1. Alabama ... AL
2. Alaska ... AK
3. Arizona..... . AZ
4. Arkansas .. .. AR
5. California .. CA
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC
10. Florida .. .. FL
11.  Georgia .. GA
12.  Hawaii .. .. HI
13. Idaho .... . ID
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... . 1A
17. Kansas . .. KS
18.  Kentucky ......oocveiiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA
20. Maine .......
21.  Maryland .
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 NJ
32.  New Mexico . NM
33. New York .....
34. North Carolina ..
35. North Dakota
36. Ohio ..cccueenee
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. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN s K -1 ..
58.  Aggregate other alien .. . OoT .... 140,309 |. ..140,942 |..
59, Subtotal ......c.ccciiiiiiii 38,684,959 57,727,471
90. Reporting entity contributions for employee benefits
PIANS. ... XXX i o [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccoeeeereeereeeeneeenns forreees XX o 350,288 ..o [0 (1 [V FR 350,288 |....cveviveiiieiins 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeeeereeereeereenes foeneees XXoioes oo [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... oo XXXo.ooo 189,445 |. 0. 189,445 |.. .0
94.  Aggregate or other amounts not allocable by state......... XXX.......|-ceeeveieiviiennnne. 0] 0 0. .0
95.  Totals (direct bUSINESS)......c.ceveuevveievvrenireririeeeeen s XXX 39,224,692 |. 0. 58,267,204 |.. .0
96.  Plus reinsurance assumed..........ccooveeeereeneeneeneeneenes fooeees XKuwoooo v 0] L0 0. .0
97  Totals (all DUSINESS).......cceeevrreirieirieirieereeneea e XXX ...39,224,692 |. 0. .58,267,204 |.. .0
98.  Less reinsurance ceded.........ocooereerereeneeneneneneens eoeees XKoo | 28,291,962 , [V A 28,709,8% 0
99. Totals (all business) less reinsurance ceded 10,932,730 18,717,390 0 29,557,308 0
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 0 ..140,942 |..
58002. ..cocoviiriieiiieiis
58003, ..iiiiiieeiieieniee e e ssees s oeeens XX ewinin e fe
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 140,309 633 0 0 140,942 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeienieenisienenieesieeseeese e XX oo (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 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




STATEMENT AS OF MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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

Insurer/No
Entity Name n-insurer FEIN NAIC State
Voya Financial, Inc. 52-1222820 DE
OneAmerica Investment Advisory Services LLC 81-3920167 IN
OneAmerica Retirement Services LLC 46-5378846 IN
Benefitfocus, Inc. 46-2346314 DE
Benefitfocus.com, Inc. 57-1099948 SC
BenefitStore, LLC 27-3519176 SC
Tango Health, Inc. 26-2060323 DE
Pen-Cal Administrators, Inc. 94-2695108 CA
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. CYM
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 VI, 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 VIl 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 VIII, L.P. 37-1698452 DE
Pomona Voya (US) Holdings Associates Il LLC 36-4577583 DE
Pomona Voya (US) Holdings Associates II, 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 I, L.P. 37-1513803 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates IIl LLC 16-1771993 DE
Pomona Voya (US) Holdings Associates Ill LP DE
Pomona Voya (US) Holdings Associates Il LP DE
Pomona Voya (US) Holdings Associates IV LLC 26-1705350 DE
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Pomona Voya (US) Holdings 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
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Insurer/No
Entity Name n-insurer FEIN NAIC State
Pomona Voya Asia Pacific Associates, L.P. DE
Parent/Subsidiary listing is not repeated

Voya Enhanced Middle Market Credit GP | LP DE

Voya Enhanced Middle Market Credit Fund | LP DE

Voya Enhanced Middle Market Credit Fund | Originator LLC DE

Voya Enhanced Middle Market Credit Fund | (RNF) LP DE

Pomona 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 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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STATEMENT AS OF MARCH 31, 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 ... 26-0003294 .. Benefit Strategies, LLC .. Voya Benefits Company, LLC ... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL 46-2346314 Benefitfocus, Inc. .. . |Voya Financial, Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL 57-1099948 Benefitfocus.com, Inc. . |Benefitfocus, Inc. . . | Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ..|27-3519176 .. BenefitStore, LLC . . |Benefitfocus.com, Inc. .. . [Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL .. 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... ReliaStar Life Insurance Company ............ Ownership..... ..16.000 ....|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Company Ownership ..33.000 ....|Voya Financial, N0
4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ounership ..51.000 ....|Voya Financial, N0 e
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, Inc.
. 4832 ...|VOYA FINANCIAL ... 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ownership ..55.200 ....|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. {.. . | Company ... . | Ownership.. ..|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ..| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |.. . |ReliaStar Life Insurance Company . . | Ownership.. ..|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL ... 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. {.. Third Party Shareholders Ownership ..|Voya Financial, Inc.
Oconee Real Estate HoIdings VI1 - 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 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 N0
Oconee Real Estate Holdings XII - RIVERSIDE Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e 99-3455416 .. | ..eeviiiiiiinn | eereriiiiiiiiinn | e [LLG e CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e ..22.310 ....|Voya Financial, Inc. ......ccccoeeuuunnnnnnn N0
Oconee Real Estate Holdings XII - RIVERSIDE
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-3455416 .. | PP LDE ] NIA....... ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 3.080 .... |Voya Financial, Inc. ......ccccoevuuuunnnnnn N0
Oconee Real Estate Holdings XII - RIVERSIDE
. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 99-3455416 .. | PP LDE ] NIA....... Third Party Shareholders .................cc.. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..74.610 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn N0
Oconee Real Estate Holdings XVII - CROSSINGS Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 334830625 .. | .eeevvrrvrennn | eerrrnnnniininnn | e [LLC i CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..10.000 ....|Voya Financial, Inc. .......cccoeeuunnnnnnn N0
Oconee Real Estate Holdings XVII - CROSSINGS
. 4832 ...| VOYA FINANCIAL ..| 33-4830625 .. LLC .... .| Third Party Shareholders Ownership.. ..90.000 ....|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ..| 81-3920167 .. OneAmerica Investment Advisory Services LLC . |Voya Financial, Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL ... 46-5378846 .. OneAmerica Retirement Services LLC ............ Voya Financial, Inc. . Ownership .100.000 ...|Voya Financial, Inc.
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, Inc.
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e Opportunity Investor P Associates, L.P. ..... |..DE.....]...... NIA....... Pomona G.P. Holdings LLC .. Management.... ..0.000 .... |Voya Financial, Inc.
Opportunity Investor P Secondary Associates,
4832 ... VOYA FINANCIAL ... | eveeieien e eeeeeeieeeeens LLC ettt ettt LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Voya Financial,
L4832 ...|VOYA FINANCIAL ©.vvvvvveennnnnneennnnnnnnnnnn | eeeeeeeee vvvveens| cveeeeeeeeeens Opportunity Investor P, L.P. ............. LDE ] NIA....... Opportunity Investor P Associates, L.P. .. |Management.... .}..0.000 .... |Voya Financial,
4832 ...|VOYA FINANCIAL ..|94-2695108 .. Pen-Cal Administrators, Inc . |Voya Financial, Inc. ........ Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 13-4197230 .. Pomona Associates V, LP Pomona G.P. Holdings LLC Management.... .}..0.000 .... |Voya Financial,
4832 ...|VOYA FINANCIAL ... 13-4197230 .. Pomona Associates V, LP Pomona Secondary Associates V LLC ........... Management.... .. 0.000 .... |Voya Financial,
. 4832 ...| VOYA FINANCIAL .| 20-1779011 .. Pomona Associates VI, LP . |Pomona G.P. Holdings LLC Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... 20-1779011 .. Pomona Associates VI, LP ... Pomona Secondary Associates VI LLC .......... Management.... . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 26-1701070 .. Pomona Associates VII, L.P. .. Pomona G.P. Holdings LLC ...cccovveveeeeeeennnns Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL ..| 26-1701070 .. Pomona Associates VII, L.P. .. |Pomona Secondary Associates VII LLC Management. .. |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 37-1698452 .. Pomona Associates VIII, L.P. . . |Pomona G.P. Holdings LLC .. Management. ..|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 37-1698452 .. Pomona Associates VIII, L.P. . .. |Pomona Secondary Associates Management. .| Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 37-1698452 .. Pomona Associates VIII, L.P. . .| Third Party Shareholders .. Ownership.. . ..|Voya Financial,
4832 ...|VOYA FINANCIAL Pomona Capital Asia Limited .. . |Pomona Management LLC ... Ownership.. .100.000 ...|Voya Financial,
Voya Retirement Insurance an
4832 ... VOYA FINANCIAL ..o | eeeeeeiee e Pomona Capital VII, L.P. ...... LDE] e NIA....... Company Management.... .}.. 0.000 .... |Voya Financial,
. 4832 ... | VOYA FINANCIAL ...vvveeeeieeeees | evviiiies s Pomona Capital VII, L.P. ...... L DE.... ... NIA....... Pomona Associates VII, L.P. . Management.... .}...0.000 .... |Voya Financial,
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..| VOYA FINANCIAL ...
..| VOYA FINANCIAL ...

..| VOYA FINANCIAL ...

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

..| VOYA FINANCIAL

..| VOYA FINANCIAL

..| VOYA FINANCIAL

VOYA FINANCIAL

VOYA FINANCIAL ...
VOYA FINANCIAL ...
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VOYA FINANCIAL

...| VOYA FINANCIAL

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

VOYA FINANCIAL

VOYA FINANCIAL

VOYA FINANCIAL

.| 20-0585365 ..
20-0585365 ..

26-1668484 ..
46-0666750 ..
36-4577583 ..
37-1513803 ..
37-1513803 ..

16-1771993 ..

26-1705350 ..

26-1705523 ..

26-1705523 ..
20-0554145 ..

Pomona Energy Partners US, L.P.

Pomona Energy Partners, L.P. ....
Pomona Europe Advisers Limited

Pomona Europe, Ltd. ....
Pomona G.P. Holdings LLC
Pomona Investors [V, L.P.
Pomona Investors IV, L.P.
Pomona Investors V L.P.
Pomona Investors V L.P.
Pomona Management LLC ....
Pomona Primary Associates IV LLC ..
Pomona Primary Associates V LLC ...
Pomona Secondary Associates V LLC
Pomona Secondary Associates VI LLC ..
Pomona Secondary Associates VII LLC ....
Pomona Secondary Associates VIII, LLC
Pomona Voya (US) Holdings Associates Il LLC

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

Pomona Voya (US) Holdings Associates

Pomona Voya (US) Holdings Associates
Pomona Voya (US) Holdings Associates

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

Pomona Voya (US) Holdings Associates LLC ....
Pomona Voya (US) Holdings Associates V, L.P.

Pomona Voya Holdings Associates V, LLC
Pomona Voya
Pomona Voya

Pomona Voya Holdings Co-Investment

Holdings Associates, L.P. .. [..
Holdings Associates, L.P. .. |..

Associates L.P. ......eeeeiimiiiiiiie .. DE.....
Pomona Voya (US) Holdings Co-Investment
Associates L.P. ......eeeeiiiiiiiiiiie .. DE.....
Pomona Voya (US) Holdings Co-Investment
Associates L.P. ......eeeeiimiiiiiiie .. DE.....
Pomona Voya (US) Holdings Co-Investment
Associates |1, L.P. ooeeeeiieiiieeeeeeeans ..DE.....
Pomona Voya (US) Holdings Co-Investment
Associates 11, L.P. ..ocooiiiniiiiiiiiiciiceann, ..DE.....

. |Pomona Capital VII, L.P. .....
. |Pomona Associates VII, L.P. .
. |Pomona Europe, Ltd. ...
.. |Pomona Management LLC ...
.. | Voya Pomona Holdings LLC

. |Pomona G.P. Holdings LLC ..
.. |Pomona Primary Associates IV LLC .

. |Pomona G.P. Holdings LLC
.. |Pomona Primary Associates V LLC

. | Voya Pomona Holdings LLC
. |Pomona G.P.
. |Pomona G.P.
. |Pomona G.P.
. |Pomona G.P.

. |Pomona G.P. Holdings LLC ..

Holdings LLC
Holdings LLC
Holdings LLC
Holdings LLC
Holdings LLC ..
Holdings LLC ..
Holdings LLC ..

Pomona G.P.
Pomona G.P.
Pomona G.P.

Pomona G.P. Holdings LLC ..
Pomona Voya (US) Holdings Associates

Pomona G.P. Holdings LLC ..
Pomona G.P. Holdings LLC ..
Pomona Voya (US) Holdings Associates 11

LLC e
Pomona G.P. Holdings LLC

Pomona G.P. Holdings LLC
Pomona Voya (US) Holdings Associates IV LLC

Pomona G.P. Holdings LLC ..

Pomona G.P. Holdings LLC
Pomona Voya (US) Holdings Associates V, LLC|

Pomona G.P. Holdings LLC ..

Pomona Voya (US) Holdings Associates LLC .
Pomona Voya (US) Holdings Associates |l LLC

Third Party Shareholders

Pomona G.P. Holdings LLC

Pomona G.P. Holdings LLC
Pomona Voya (US) Holdings Associates II,
L.

. [Management.

Management.... ... 0.000 ....
Ownership .100.000 ...
Management..........cevvvveveeerieeeenennnidns 0.000 ....
Management..........cevvvveveeerieeeenennnidns 0.000 ....
Ownership ..}.100.000 ...
Management. .. 0.000 ....
Management.... ... 0.000 ....
Management..........ooeeeeemieeniiiennnnnnsd ... 1.000 ....
Management..........ooeeeeemieeniiiennnnnnsd ...50.000 ...
Management..........coeveeemieimiiinnnnnnns ...49.000 ....
Management..........ooeeeeemeiiiiiinnnnnnnd ... 0.000 ....

Management

..0.000 ....

. [Management. 0.000

. [Management. 0.000 .
Ownership.. 100.000
Management. 0.000
Management. 0.000

. |Management. 0.000
Management. 0.000 .
Management. 0.000 .
Ownership.. 100.000
Ownership.. 100.000
Ownership.. 100.000
Ownership.. 100.000
Ownership.. 100.000
Ownership
Ownership .
Ownership .100.000 ...
Management.... .. 0.000 ....
Management..........coeeeeeeemiiiiieeeneneides 0.000 ....
Ownership ..}.100.000 ...
Management.... .. 0.000 ....
Management.......c.cooevieiiieiinnninn fonn 0.000 ....
OWNership.....ccoeeiuiiieeiiiiiieeeeee .100.000 ...
Management..........covveeeeemiiieieeneeneiden 0.000 ....

.. 0.000 ....

Voya Financial,

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

Voya Financial,
Voya Financial,
Voya Financial,

Voya Financial,
Voya Financial,

Voya Financial,
Voya Financial,

Voya Financial,

Voya Financial,
Voya Financial,

Voya Financial,
Voya Financial,
Voya Financial,
Voya Financial,

Voya Financial,

Voya Financial,

.|Voya Financial,

Voya Financial,
Voya Financial,

Voya Financial,

E55555555555555858%8

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4832 ...|VOYA FINANCIAL ... Pomona Capital VII, L.P. ............ ReliaStar Life Insurance Company . Management.... .. 0.000 .... |Voya Financial, .
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Pomona Voya (US) Holdings Co-Investment |1, Voya Retirement Insurance and Annuity
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | oo L P LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..21.980 ....|Voya Financial, Inc. ......ccccceiunnnnnnee N0 e
Pomona Voya (US) Holdings Co-Investment |1 Pomona Voya (US) Holdings Co-Investment
B N0 N 1 N R [ I I L e WDE s NIA....... Associates |1, L.P. woooeeeiiieiiieeieeenes OWNErship..coeeeeeeeeeeeeeee e .. 0.100 .... |Voya Financial, Inc. ......ccccceeunnnnnee WNO e
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..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..17.980 ....|Voya Financial, Inc. ......ccccceeunnnnnnee N0 e
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e Pomona Voya (US) Holdings IV, L.P. .. DE.....[...... NIA....... Company .... Management.... .. 0.000 .... |Voya Financial, N0 e
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings IV, L.P. .. DE.....|...... NIA....... Management.... .}.. 0.000 .... |Voya Financial, WNO e
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings IV, L.P. .. LDE ] NIA....... ReliaStar Life Insurance Company .... Management.... ..0.000 .... |Voya Financial, N0
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL Pomona Voya (US) Holdings V L.P. ............... LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..33.300 ....|Voya Financial, Inc. ......ccccoevuuuunnnnnn N0
Pomona Voya (US) Holdings Associates V,
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V L.P. ........ LPe Ownership ..0.100 .... |Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V L.P. ........ ReliaStar Life Insurance Company .... Ownership ..26.640 ....|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
4832 ...  VOYA FINANCIAL ..o | eeeeeenne ] e | i | e | oo Pomona Voya (US) Holdings V-A, L.P. ........... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..32.690 ....|Voya Financial, Inc.
Pomona Voya (US) Holdings Associates V,
4832 .../ VOYA FINANCIAL eeveeeeeeeeeeeeeeeeeeeee | eeeeiiee e e | e | e Pomona Voya (US) Holdings V-A, L.P. ........... WDE s NIA....... O S OWNErship..coeeeeeeeeeeeeeee e ..0.100 .... |Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V-A, L.P. ........... LDE ] NIA....... ReliaStar Life Insurance Company ............ Ownership ..}..27.250 ....|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL Pomona Voya Asia Pacific Associates, L.P. ... [.. . . |Pomona G.P. Holdings LLC Management. ..0.000 .... |Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL Pomona Voya Asia Pacific Associates, L.P. ... [.. .. |Pomona Voya Asia Pacific Associates, LLC . |Management. ..0.000 .... |Voya Financial, Inc.
4832 ...|VOYA FINANCIAL . . . Pomona Voya Asia Pacific Associates, LLC .... . |Pomona G.P. Holdings LLC .. Ownership.. .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... . [41-0451140 .. 0001108874 .. [NYSE . . |ReliaStar Life Insurance Company ............... Voya Holdings Inc. ........... Ownership .100.000 ...|Voya Financial, Inc.
ReliaStar Life Insurance Company of New York
. 4832 ...|VOYA FINANCIAL ... . [53-0242530 .. 0001163710 .. [NYSE . AN RE........ ReliaStar Life Insurance Company .... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 84-1437826 .. Security Life Assignment Corporation ... 00| e NIA....... Voya Financial, Inc. .......ccccceeens Ownership .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL .. Sconset Reinsurance Holdings LLC ........ COMPANY e Ownership..... ..24.240 ....|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL . Sconset Reinsurance Holdings LLC . |ReliaStar Life Insurance Company . . | Ownership.. ..16.160 ....|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 26-2060323 .. Tango Health, Inc. ....ccccconinnninnnnnnnnne Benefitfocus.com, Inc. .....ccee... Ownership .100.000 ...|Voya Financial, Inc.
Voya Investment Management Alternative
4832 .../ VOYA FINANCIAL .oeveeeeeeeeeeeeeeieeeieee | eeeeeieee v e, VAAM (Cayman) Ltd. .. Assets LLC ovenvieeieee e Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 87-2198755 .. VAAM GP LLC . |Voya Alternative Asset Management LLC Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 93-1766128 .. VFI India Holdings LLC Voya Financial, Inc. .....cccooeeiiiiiiniiinis Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 88-3236443 .. VIM Holdings LLC Voya Holdings Inc. ........... Ownership ..|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ..| 88-3236443 .. VIM Holdings LLC ...NIA.......| Third Party Shareholders Ownership.. ..|Voya Financial, Inc. .
. 4832 ...[VOYA FINANCIAL ... 33-2315739 .. VIM SLP Holdings LLC ... LDE] NIA....... VIM Holdings LLC Ounership .|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 33-2337236 .. VIM SLP Holdings Inc. .....ccoeveeeeeeeenens LDE] e NIA....... VIM Holdings LLC Ownership ..|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL Voya Global Services Private Limited . |Voya Financial, Inc. . Ownership.. ..|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 .. [VOYA FINANCIAL .ooeveeeiieeeireenieeenn [ eeeeiees e | e | e | e | e Limited oo SIRL) NIA....... AsSetS LLC .evveeieeiiiieeiee e OWNEISNIP..eeeveeerreeeree e .100.000 ...|Voya Financial, Inc.
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ... 13-3863170 .. Voya Alternative Asset Management LLC ........ 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 .. 000088286 . |Voya Capital, LLC ... . |Voya Investment Management LLC .... . [Ownership.. ..}.100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL J IR Voya CML GP LLC ...... . |Voya Alternative Asset Management LLC Ownership.. .100.000 ...|Voya Financial, Inc.
. 4832 ...[VOYA FINANCIAL ... 27-2278894 .. Voya Custom Investments LLC .. Voya Holdings Inc. . Ownership..... .100.000 ...[Voya Financial, Inc.
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L4832 ... | VOYA FINANCIAL ..evvveennnnninninnniniinn | eeeeeeene cvvvnnnn] eeveeieiiics | s | v | e Voya Enhanced Middle Market Credit GP | LP . |..DE.....|...... NIA....... VAAMM GP LLC oo ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Voya Financial, Inc. ... N0......
Voya Enhanced Middle Market Credit Fund | LP Voya Enhanced Middle Market Credit GP | LP
L4832 ...| VOYA FINANCIAL ..evvveennnnnnnninnininniiinnn | eveeeeeee wvvennnn] eeveeeiiicis | e | e | e e | W DR NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc. .. NO......
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit GP | LP
4832 L [VOYA FINANCIAL .oveviieiiiniiieeiiieens [ eeviiees | e | i [ i | (RNF) LP e LDE] NIA s ] e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|Voya Financial, Inc. . NO......
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit Fund |
. 4832 ...| VOYA FINANCIAL v Originator LLC ......ovvvvvvvvvvvevvnnnnnevennnnnnnnnns | oo DBt e NIA....... Ownership.. .100.000 ...|Voya Financial, Inc. .. NO......
4832 ...|VOYA FINANCIAL ..| 41-0945505 .. . |Voya Financial Advisors, Inc. ...cccccveeeeee | MNLLLL] e NIA....... Voya Holdings Inc. .... | Ownership.. .100.000 ...|Voya Financial, Inc. . NO......
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ...|06-1375177 .| .............. |0000912650 .. |NYSE ......cccooiiiininnnnnne Voya Financial Partners, LLC ........ccoevveeeeee | DEcll] e NIA....... COMPANY e Ownership.. .100.000 ...|Voya Financial, Inc. . NO......
. 4832 ...| VOYA FINANCIAL ...| 52-1222820 .. Voya Financial, Inc. .....cccvvvvvvvvvvevnnnnnnnnns | DEuiiin] e UIP....... Third Party Shareholders ................cc.... Ownership.. .100.000 ...|Voya Financial, Inc. .. NO......
4832 ...|VOYA FINANCIAL ...| 86-1020893 .. . | Voya Funds Services, LLC ........eevvevevereennnnnn | DBt ] NIA....... Voya Capital, LLC ..ooeeeeeeeeeeiiiiieeeeeeeees Ownership.. .100.000 ...|Voya Financial, Inc. . NO......
. 4832 ...| VOYA FINANCIAL ..|02-0488491 .. Voya Holdings Inc. .......eevvvvvvvvvvvnvevnnnnnnnnnn |0 CToeii] e UIP....... Voya Financial, Inc. .............. .... | Ownership.. .100.000 ...|Voya Financial, Inc. .. NO......
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..| 04-3516284 .. Voya Institutional Plan Services, LLC ........ |..DE.....] ...... NIA....... COMPANY e e e e e e e e e e e e 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. .....ccoevveeiiieiinninnnnnns Ownership.. .100.000 ...|Voya Financial,
4832 ... VOYA FINANCIAL ..o | eeeeieien ] e Voya Investment Management (UK) Limited ...... LGBR....]...... NIA....... Voya Investment Management LLC ............... OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Voya Financial,
Voya Investment Management Alternative Assets
4832 ...|VOYA FINANCIAL 13-4038444 .| ......eee. LLC ettt ettt . Voya Investment Management LLC ............... OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 06-0888148 .. Voya Investment Management Co. LLC ............ Voya Investment Management LLC .. . [Ownership.. .100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL ... 58-2361003 .. Voya Investment Management LLC ... . |VIM Holdings LLC ........ccceeeenns . | Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 06-1440627 .. Voya Investment Trust Co. .... .. |Voya Investment Management Co. LLC . | Ownership.. .100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL ... 03-0485744 .. Voya Investments Distributor, LLC .| Voya Funds Services, LLC . Ownership.. .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ...|03-0402099 .. Voya Investments, LLC Voya Funds Services, LLC .... . | Ownership.. .100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 87-1891874 .. Voya MSR Opportunities GP LLC ............ee.eee Voya Alternative Asset Management LLC ..... Ownership.. .100.000 ...|Voya Financial,
L4832 ...|VOYA FINANCIAL ©.vvvvvvveenvnnnennninnininien | eeeeeeene vevveens| ceveeeeiieeens Voya Multi-Strategy Opportunity Fund LLC .... . |Voya Alternative Asset Management LLC ..... Ownership.. .100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL ... 39-2624681 .. Voya Nonqualified Plan Pay Services, LLC .... . |Pen-Cal Administrators, Inc. ....... .. | Ownership.. .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..|52-2197204 .. Voya Payrol | Management, Inc. .......cccoeeennns Voya Financial, Inc. .....cccceeeeiininninnns Ownership.. .100.000 ...|Voya Financial,
Voya Phillippines Support Services
L4832 ...| VOYA FINANCIAL ..evvveennnnniniinininiiiinn | eveeeeeee wvvvnnne] ceveeeeiiics | s | e | e Corporation ....coeeeeeeeeieiiiiiiieiieeeeeeee LPHLLL NIA....... Voya Financial, Inc. .....cccceeeeiininninnns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..99.990 ....|Voya Financial, Inc. .. NO......
4832 ... VOYA FINANCIAL ... | ereeeenne ] e | i | e | oo Voya Pomona Asia Pacific G.P. Limited ........ |..CYM....]...... NIA....... Pomona Voya Asia Pacific Associates, L.P. |OWnership........ccccouuemmmmuunvnnnnnnnnns .100.000 ...|Voya Financial, Inc. . NO......
Voya Pomona Asia Pacific Private Equity Co- Voya Retirement Insurance and Annuity
4832 ...  VOYA FINANCIAL ..o | eemeeenee ] e | i | e | oo Invest | L.P. oo W DB NIA....... COMPANY e Management..........coeeeeeeemiiiiieeeneneides 0.000 .... |Voya Financial, Inc. . NO......
Voya Pomona Asia Pacific Private Equity Co-
4832 ...  VOYA FINANCIAL ..o | eemeeenee ] e | i | e | oo Invest | L.P. oo W DB NIA....... Voya Pomona Asia Pacific G.P. Limited ..... Management..........coeeeeeeemiiiiieeeneneides 0.000 .... |Voya Financial, Inc. . NO......
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 13-4152011 | s | e | e Voya Pomona Holdings LLC ........cceeeeeeeeeeeeeees | DEll] e NIA....... Assets LLC oooeeeeeeeeeiiieeee Management..........coeveeeeeeeiieeennennnide 100.000 ... |Voya Financial, Inc. . NO......
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 13-4003969 .. | .eeeeiiiiiiie | e | e Voya Realty Group LLC ......oevvvvvvveverennnnnnnnnn | DBl ] e NIA....... Assets LLC oooeeeeeeeeeiiieeee OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Voya Financial, Inc. . NO......
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ..| 22-1862786 .. Voya Retirement Advisors, LLC ......ccccoeunnn | o Ndueiit] e NIA....... COMPANY e Ownership.. .100.000 ...|Voya Financial, Inc. . NO......
Voya Renewable Energy Infrastructure De
L4832 ...[VOYA FINANCIAL .ooveveeeieeenieeeieenne [ eeeiiees e 87-1885741 .. FLP e eeeesee e seeeeeen [ DB NIA....... VAAM GP LLC e OWNEISNIP..eeeveeesree e .100.000 ...|Voya Financial, Inc. -.No......
. 4832 ...|VOYA FINANCIAL .| 71-0294708 .. Voya Holdings Inc. .....cooeeviiiiiiiiiiiniinn, Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 52-1317217 .. Voya Services Company . |Voya Financial, Inc. Ownership.. 100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 85-1775946 .. Voya Special Investments, Inc. . |Voya Financial, Inc. ............ Ownership.. .0.200 .... |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 85-1775946 .. Voya Special Investments, Inc. .....cccceeeeenns .. ReliaStar Life Insurance Company .. Ownership.. ..49.900 ....|Voya Financial,
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STATEMENT AS OF MARCH 31, 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) *
Voya Retirement Insurance and Annuity

. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 851775946 .. | .eovviiiiiiiin | eeeeeeiniiinieee | e Voya Special Investments, Inc. .....cccccceeeens LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..49.900 ....|Voya Financial, Inc. .......ccccceuunnnnee YES ]
[ Asterisk | Explanation |




STATEMENT AS OF MARCH 31, 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.

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccccoveveennn
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ......

Response

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
€lectroniCally With the INAIC? ... ittt bt et e bt e bt e s bt e s e e eh et 4h e e 4R e e e E e e b e e bt e a bt ea bt emb e eabeeheeeheeebeesbe e beenbeenneannennns

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? ........c.o ettt seeas
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
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? ...t
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. ..............

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

Explanation:

Bar Code:
Trusteed Surplus Statement [Document Identifier 490]

Medicare Part D Coverage Supplement [Document Identifier 365]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

6 1 3 6
6 1 3 6
6 1 3 6
6 1 3 6
6 1 3 6
6 1 3 6

14

0 2 0 2 6
0 2 0 2 6
0 2 0 2 6
0 2 0 2 6
0 2 0 2 6
02 0 2 &

4 9 0 0
3 6 5 0
4 4 5 0

0
4 4 7 0
4 4 8 0

4 4 6 0

0

— o o
I S S —

NO
NO

NO
NO
NO
NO

YES

N/A

N/A

0 1
0 1
0 1
0 1
0 1
0 1




STATEMENT AS OF MARCH 31, 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.

Derivative payable
Margin call collateral
Summary of remaining write-ins for Line 25 from overflow page

15




STATEMENT AS OF MARCH 31, 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)

88,380,760

................ 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

16,349,132

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
... 56,595,768

67,376,714

1,116,408, 356

..1,746,970 |...

............ 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 MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 1B

During the Current Quarter for all Bond
1

Showing the Acquisitions, Dispositions and Non-Trading Activity
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 bbbkt b ettt en b [ 263,523,387 |......ccvunvne 39,526,395 |.....ccevnnne 42,262,249 |.....oooovine 768,625 |.............. 261,556,158 |[....oocveeeeecccerrneeen 0 o [V O 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 478,590,941 ..o 13,041,671 | 24,731,430 |.......... (5,355,125)|.....cc.cceuce 461,546,057 ..o 0 e [V 478,590,941
B NAIC B () ittt bbbt b et b et b ettt b [re e 23,789,819 | 32,472 | 614,557 | 4,333,354 | 27,541,088 | 0 [ [V 23,789,819
4. INAIC 4 (@) oottt kbt b b £ b e £ ekt ekt ekt b et bttt ettt et enebe s et 1,035,329 | R (U (209,842)|.....ccuvvivinnnn. 865,173 |oveeeeerrieeienn 0 [ [V 1,035,329
5. INAIC 5 (8) soveueuereiiiiieieieie ettt ettt ettt ettt e s bbb e st s e s s st s st s s s s s s es e s ettt sesesesenesene et esesenesesens |eeee et [V [V [V 565,304 ..o 565,304 |..eoeoeeierrrnneeeeenn 0 e [V 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 766,939,476 52,640,224 67,608,236 102,317 752,073,781 0 766,939,476
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 302,036,924 , 23,462,031 124,262 280,229,699 302,036,924
9. NAIC 2 etttk bbbt bkt ekt b et b ettt ettt bt n bt enetens [rrereen e 43,067,695 |.......ccevnnne 2,000,000 |.ecoerivrirenene 2,353,477 |icooiriiiinne (971,574) ..o 41,742,644 ..o 0 e 0 e 43,067,695
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 10,754,498 | [V 23,575 | 1,019,730 |oeinee 11,750,653 | 0 e [V 10,754,498
I TR 7Y [ SO ST T ESETSRRSTRSTTTRPRRY NSRS 2,917,690 ..o (RSN [V 41,239 |, 2,958,929 | 0 o [V 2,917,690
T2, INAIC B bbbt bbbt b bbbttt b et enens [seee e 4,678,715 [ooocccce [V 10 (174,654) ..o 4,503,655 | 0 [ [V 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 ] 731,771 0 2,016 (5,132) 724,623 0 731,771
14.  Total ABS 364,187,293 3,530,544 25,841,505 33,871 341,910,203 0 364,187,293
PREFERRED STOCK
T8, INAIC T bbbttt bbb bbbttt b et b et ebs [seen et 3,502,675 ..o [V T [V [V 3,502,675 |...ooeeeeeeerieecnirrneen 0 o [V 3,502,675
1B, INAIC 2 .ttt bt bt e b bt bt b £ b bt e bt ekttt ekt b et bttt eae e e [sere s 19,389,992 | 425,000 |......cocernnnee 2,000,000 |..coovreieceerienes (53,300) [+ 17,761,692 ..o 0 [ [V 19,389,992
17.
18.
19.
20.
21, Total Preferred STOCK ..o 22,892,671 425,000 2,000,000 (53,300) 21,264,371 0 22,892,671
22. Total ICO, ABS & Preferred Stock 1,154,019,440 56,595,768 95,449,741 82,887 1,115,248,354 0 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 MARCH 31, 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 0 XXX 0 238,018 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 1,558,587,390 |.......... 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 1,558,587,390 |........... 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 1+2+3+4+5-6-74+8-9) ........coiiiiiiiiiiiiieieeeeeeeeee e [ [0 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) 0 0

S103
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STATEMENT AS OF MARCH 31, 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 234,618
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 (244,042)
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

Sl04



STATEMENT AS OF MARCH 31, 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 MARCH 31, 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 (244,042)
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 (244,042)
Part D, SECHON 1, COIUMN B ......ouiuiuiieiririeececeeeeeei e eeeeeeee e eseaeseeee e eseseseseeesessseeeeee e s seseeeseesaeseseeeees e sesesesesesssnsesesesesasnanansess  febsssasasecsesisnsas 137,959
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 (382,001)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0
Fair Value Check
Part A, Section 1, Column 16 183,533
Part B, SECHON 1, COIUMN 13 ... . oottt ettt et ettt ettt ettt e e et et et et et et et et et et et et e e et et ee et e e eeeeeeeeen eaeeseesessesseeseaseeseasearnans 0
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st sesesessananssssesesesesesnannsnsnssenenennenenee e 183,533
Part D, SECHON 1, COIUMN O ...ttt eeee et e eseeeeeeee e esesesesee e eseseeee e o2 aeseseeee a2 e eseseeee e e e e seseseees s nsesesesesasnanansens febssassasessesiensas 352,317
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 (168,784)
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, COIUMN 27 ..uuieiiiiieieeeieetieetsts et st st eeees b s b e s b es e £s b £ b4 £ st e £ e £ b £ b e b £t e bbbttt niats oebeseebesecsenecrnes 102,613
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 h bbbttt etes ebeticbesesbesecbnes 102,613
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF MARCH 31, 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 ACGUITEA ............ccooiiieieeeieececececieie ettt ettt a sttt et eses e s s s s s s e s et esessssssassasesesessssasssesasess [eresensnsasesneas 87,800,000 |....ccocuvevee 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 0N ISPOSAIS ................ceueuiviiiieieieieieteteseeeeeeses et sesss s esssesesesesesesssssssesesesesesssssssssasesesesesnans |oessesesennens 149,800,000 |................ 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 12,400,100 |..coovoeneneee 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) 12,400,100 74,370,028
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STATEMENT AS OF MARCH 31, 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 MARCH 31, 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.. ....33,004 |..
SAN FRANCISCO ....evvvvvvvveeniieeienninnnns fevvevnvvnnnnnnnns Chuviiiiiiiiiiiins Jeeeeens i [ 06/17/2015 .ooofoeeiiiiiines e [ 3,046,780 0. 0. ...152,575 |..
L V) P N 11/01/2016 ..... 0. ..0.. ....86,710 |..
.. | SAN JOSE ... ...02/24/2017 0} 0. .81,429 |..
... |El Segundo 03/18/2020 0} ..0.. .45,206 |..
. [DENVER .. 08/01/2013 0} 0. 105,198 |..
... |Englewood . 05/07/2018 0} ..0.. .36,676 |..
. | BOCA RATON ...08/12/2013 0} 0. 109,489 |..
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 1 356,524 0
0599999 - Totals 89,737,283 0 0 0 0 0 0 0 1,356,524 0
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STATEMENT AS OF MARCH 31, 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

CusIrP
Identification

Name or Description

Location

3

4

5

Name of Vendor
or General Partner

8099999 - Totals

6

and
SVO

NAIC
Designation,
NAIC
Designation
Modifier

Admini-
strative
Symbol

Orig

Date

Acquired

7

inally

Type
and
Strategy

8

9

Actual Cost

at Time of

Acquisition

10

Additional
Investment Made
After Acquisition

1"

Amount of
Encumbrances

Commitment

for

Additional
Investment

Percentage of
Ownership

13

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

8099999 - Totals




STATEMENT AS OF MARCH 31, 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
912810-WP-1 ......... US TREASURY N B 4.625% 11/15/55 .... R 01/20/2026 ..... CITIGROUP GLOBAL MARKETS .....uuuuuruuuunuuniniisiiiiisiisiisiissss bbb bbb saassass [sassssssssssssssssssssssssssnsnnnns [ooreeeneeennnnnennnnnns 2,861,484 [.....oevnnniniinnnnnne 3,000,000 |...
912810-WR-7 . ..|US TREASURY N B 4.750% 02/15/56 . ......03/02/2026 .....[Various .............c.oe. 4,043,047 |. 4,000,000 |.
91282C-NL-1 ......... US TREASURY NB  3.750% 06/30/27 ... T 01/14/2026 ..... BNP PARIBAS SECURITIES CORP . P 1,304,418 |. 1,300,000 |...
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 8,208,949 8,300,000
03079#-AF-5 ......... [DALRYMPLE BAY  4.187% 12/02/30 1.voveiveuiseeessuesssseseosessssssessssessssessssessnsesessesensssensenessssesnnas [.... 01/01/2026 ..... TBANK OF NEW YORK ..veuvveussssssessesessenessasessnesessesessesensasessesessssessnesesesessesensssensssessssesssne |oessesessesessssnsssesesseseseses |onssesesessesessesnssasens 12,016 [oeeeeiiiiiiiiiiiiinnnees 12,016

03

0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities (unaffiliated) 12,016 12,016
002824-BW-9 .........| ABBOTT LABORATORIES ~ 5.500% 03/15/56 .. [ O 02/23/2026 ... MORGAN STANLEY & CO. INC. 500,000 |...
02079K-BB-2 . .| ALPHABET INC ~ 5.700% 11/15/75 ......03/26/2026 . CITADEL 1,500,000 |.
023135-DG-8 AMAZON COM INC  5.650% 03/13/46 ......eeeveuerrrrnnrnrsesiseesesssssssesssssesssssssesssssssssssssssssssssnsnsnnnes [oeees 03/10/2026 ..... JP MORGAN SECURITIES LTD .. 1,000,000 |...

m

m

m

03028P-AF-3 AMERICAN TRANMISSION CO SERIES 144A  5.750% 04/01/56 ....evvvvveeeeiiiiiiiiiiiiiiiieecciiicce i [ 03/05/2026 WACHOVIA .. 1,000,000 |... E
11136F-DD-0 . .. | BROADCOM INC ~ 5.700% 01/15/56 ........ Various . E ..
12527G-AE-3 . .| CF INDUSTRIES INC ~ 5.375% 03/15/44 .. E CITADEL ... E ..
20030N-CE-9 COMCAST CORP SERIES Wl 3.999% 11/01/49 .....ooiiiiiiiiiiiiiiee s [ 03/18/2026 ..... BANK OF AMERICA .. 3,000,000 |... E

219350-B0-7 CORNING INC  5.450% 11/15/79 ...vvviiieiiiiiiiiieiiiiiie et [ 03/26/2026 ..... CITADEL 2,200,000 |... E
20379V-BC-6 . .. | ENTERPRISE PRODUCTS OPER  5.100% 02/15/45 ..|BANK OF AMERICA E ..
30303M-8X-3 . .|META PLATFORM INC ~ 5.500% 11/15/45 .... E ..|BANK OF AMERICA E ..
375558-BK-8 GILEAD SCIENCES INC ~ 4.150% 03/01/47 .. [ 03/26/2026 ..... CITADEL E
38145G-AT-7 GOLDMAN SACHS GROUP INC ~ 5.541% 01/21/47 ... P 01/15/2026 ..... GOLDMAN SACHS & CO.

30813#-AB-7 . .| GRIDFLEX GENERATION LLC ~ 6.278% 12/31/30 .. 03/31/2026 ..... [BANK OF NEW YORK ...

.. HONEYWELL AEROSPACE INC SERIES 144A  5.622% 03/16/46

E

L ..
43849R-AH-8 . . 03/10/2026 ..... [MORGAN STANLEY & C0. INC E..
459200-KC-4 . ..| IBM CORP  4.250% 05/15/49 ..........cceennneins 03/18/2026 .....[BANK OF AMERICA .. E ..
571748-BD-3 . ..|MARSH  MCLENNAN COS INC ~ 4.200% 03/01/48 . 03/18/2026 .....[BANK OF AMERICA .. E ..
61748U-AP-7 . ..[MORGAN STANLEY ~ 5.314% 01/18/41 ................. 01/15/2026 ..... MORGAN STANLEY & CO. E ..
653522-DV-1 . .. |NIAGARA MOHAWK POWER SERIES 144A  5.996% 07/03/55 03/26/2026 . CITADEL ©.vvveeieeiiiiieees E ..
665772-DC-0 . ..|NORTHERN STATES PWR MINN  5.550% 05/15/56 . 03/05/2026 . BNP PARIBAS SECURITIES CORP . E ..
66989H-BK-3 . ..|NOVARTIS CAPITAL CORP  5.600% 03/18/46 .. 03/16/2026 .....[CITIGROUP GLOBAL MARKETS E ..
67124C-AA-1 . ..| OAK EAGLE ACQUIRECO INC SERIES 144A  7.25 03/24/2026 .....[JP MORGAN SECURITIES LTD E ..
681919-BT-2 . .| OMNICOM GROUP INC ~ 3.375% 03/01/41 ..... 01/15/2026 Tax Free Exchange ........ E ..
693475-CF-0 . ..|PNC FINANCIAL SERVICES ~ 5.423% 01/25/41 . 02/04/2026 ..... [JP MORGAN SECURITIES LTD E ..
79466L-AV-6 . ..| SALESFORCE INC ~ 6.400% 03/15/46 ... 03/18/2026 .....[BANK OF AMERICA .. E ..
824348-AX-4 . .. | SHERWIN WILLIAMS CO  4.500% 06/01/47 .. 03/26/2026 . CITADEL ............ E ..
845437-BlI-1 . .| SOUTHWESTERN ELEC POWER  5.900% 04/01/56 03/05/2026 . Mizuho Securities USA Inc E ..
92537N-AB-4 . .| VERTIV HOLDINGS CO  5.650% 03/15/46 ... ......02/23/2026 . GOLDMAN SACHS & CO. E ..
95000U-4F-7 WELLS FARGO & COMPANY  5.433% 01/23/47 ..eevviiiiiiiiiiiiiiiiiiiiieeeiiitt e [ 01/15/2026 ..... WACHOVIA E
976656-Cii-6 WISCONSIN ELECTRIC POWER  5.650% 03/15/56 .....ceeeurriieeeeeiiiiiie e oo 03/10/2026 ..... BARCLAYS CAPITAL ... E
000000-00-0 . ..| SKYWAY CONCESSION COMPANY LLC SKYCC ~ 5.660% 02/25/41 02/24/2026 . PRIVATE DIRECT

mm

67077M-AU-2 . [NUTRIEN LTD ~ 5.000% 04/01/49 ...............

. 03/26/2026 . CITADEL .........
018820-AC-4 ......... ALLIANZ SE SERIES 144A  6.350% 09/06/53 .

: ..... 03/27/2026 ..... 1150_300_WNONORL | ..

2,600,000 |..

m
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066750-CS-9 ......... BANQUE FED CRED MUTUEL SERIES 144A  5.106% 01/15/36 ....ooeeeennniiiieiieiiiiieceiee s o 01/07/2026 ..... JP MORGAN SECURITIES LTD ..500,000 |... E

21987B-BH-0 . ..| CODELCO INC SERIES 144A  6.300% 09/08/53 .............. ......01/27/2026 .....| SANTANDER US CAPITAL MARKETS 500,000 |. E ..

25241M-AA-5 . .. | DHAFRAH PV2 ENERGY COMPA SERIES 144A  5.794% 06/30/53 .. 01/08/2026 .....[HSBC SECURITIES USA INC. ...eeviiieeieiieii et e e eins [oenieeeeeessinneeeeeesinneeeeees [oesiineeeeeessinneeeeennnn 500,000 |iiiiiii0000500,000 | E ..

26874R-AP-3 . ..|ENI SPA SERIES 144A  5.950% 05/15/54 ................... 03/18/2026 .....[BANK OF AMERICA .. E ..

283837-AE-2 . ..|EL PUERTO DE LIVERPOOL SERIES 144A  5.750% 02/10/38 02/04/2026 . BANK OF AMERICA .. E ..

50205H-AN-9 . .| LGENERGYSOLUTION SERIES 144A  5.875% 04/02/36 ..... 03/25/2026 . CITIGROUP GLOBAL MARKETS E ..
E

12

SBS87S-L5-7 .........[ THAMES WATER SUPER SENIOR ISSU  9.750% 10/10/27 ....eeeerruueiieeinnnnaaiaeennnnnaseeennnnnasseeennnnnasaeennn Jonnns 01/01/2026 ..... Tax Free Exchange
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 398,537
0489999999. Total - issuer credit obligations (unaffiliated) 52,640,224 55,537,921 434,635
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 52,640,224 55,537,921 434,635
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX
0509999999. Total - issuer credit obligations 52,640,224 55,537,921 434,635

38380M-6D-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2019-50 CLASS Z ~ 3.000% 12/16/60 .....ceeevvvvvennvivvinnnnnninninnn founnd 03/01/2026 ..... Interest Capitalization ... ..4,501 |, 4,591 ... 1A ...

38380M-YW-5 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2018-173 CLASS ZA  3.000% 07/16/60 . ......03/01/2026 .....| Interest Capitalization 9,273 |. 9,273 |. 1.A

38381E-F2-9 ......... GOVERNMENT NATIONAL AGENCY SERIES 2022-039 CLASS LZ ~ 1.500% 01/16/64 ........covvivvivnnnniiiiinnnnnnnns |ounnd 03/01/2026 ..... Interest Capitalization ... ..3,977 |. .3,977 ... 1.4 ...
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38381E-XG-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2022-27 CLASS Z  2.000% 03/16/64 .........cceevveveeeeienenennennnns [onnd 03/01/2026 ..... Interest CapitaliZation ...........e;;essessesssessseseeeeeeeeeeeeeeeeeseeseeeeeeeseeesseeeesseeseesessesssesssssssenes fossssssssssssssssssnnnnssnnsnnnnens |oereeiieiiieeiiieiiieieaieees 5,407 |oueveiiiiiiiiiiiiiiiiiiiees 5,407 veeeiiiiiiiiiiiiiiiiiiiiiiiees 0
1029999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency commercial mortgage-backed securities - guaranteed (exempt from RBC) 23,248 23,248 0
3136BU-PM-6 ......... JFANNIE MAE SERIES 2024-103 CLASS GZ  5.500% 01/25/55 03/01/2026 ..... [Interest Capitalization .. e e, 7,2% ... 7,29 |.... ....0
1039999999. Subtotal - asset-backed securities - financial asset- ing - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 7,29 7,29 0
056920-Al-1 ......... BAIN CAPITAL CREDIT CLO LIMITE SERIES 2024 1A CLASS CR 144A  5.421% 04/16/39 ......eevvemmnnnnnnnnnnnn [oennd 03/04/2026 ..... Mizuho Securities USA Inc ... ....500,000 |.... ....0
46146G-BC-5 .........| INVESCO CLO LTD SERIES 2023-1A CLASS CR2 144A  5.421% 04/22/37 ....02/06/2026 ..... CIBC OPPENHEIMER CORP .. .500,000 |. .0
807930-AA-1 ......... TRUPS FINANCIALS NOTE SECURITI SERIES 2026-1A CLASS A1 144A  5.423% 01/15/38 ......ooevveeeenenneennns [onnnd 02/13/2026 ..... BANK OF AMERICA ............. ....500,000 |.... ...0
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency - CLOs/CBOs/CDOs (unaffiliated) 1,500,000 1,500,000 0
00188M-AB-1 ......... J AP BOSPHORUS HOLDINGS LTD ABPSHD  6.270% 12/15/87 ..iuviveveeuesssussssesssssssnssesssenessssesessesessanens [ 01/28/2026 ..... JPRIVATE DIRECT ...ueuvosesesssesssessssesessesensesesssneseesesesssesesensssessssessssesessessnsesesesensssenessens | T P 2,000,000 |..ooiiiiiiiiiiiienns 2,000,000 |.ooeiiiiiiiiiiiiiiie 0
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 2,000,000 2,000,000 0
1889999999. Total - asset-backed securities (unaffiliated) 3,530,544 3,530,544 0
1899999999. Total - asset-backed securities (affiliated) 0 0 0
1909999997. Total - asset-backed securities - Part 3 3,530,544 3,530,544 0
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX
1909999999. Total - asset-backed securities 3,530,544 3,530,544 0
2009999999. Total - issuer credit obligations and asset-backed securities 56,170,768

59,068,465

833636-A0-6 ......... [SOCIEDAD QUINICA Y MINER SERIES 144A HYB  5.625% 04/22/56 ..vrveeeeceeesecaesesesesesecennsneneneseneas [......01/14/2026 ... [ JP_MORGAN SECURITIES LTD ...

425,000.000 |....

4029999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) redeemable preferred 425,000

4509999997. Total - preferred stocks - Part 3 425,000 0
4509999998. Total - preferred stocks - Part 5 XXX XXX

4509999999. Total - preferred stocks 425,000 0
5989999997. Total - common stocks - Part 3 0 0
5989999998. Total - common stocks - Part 5 XXX XXX

5989999999. Total - common stocks 0 XXX 0
5999999999. Total - preferred and common stocks 425,000 XXX 0
6009999999 - Totals 56,595,768 XXX 434,635 XXX
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..912810-UM-8 |US TREASURY N B 4.750% 08/15/55 . 02/27/2026 . | DEUTSCHE BANK SECURITIES ....... [cceevevvveveennnnnns feren...2,040,391 [........2,000,000 |........ 2,028,125 |........2,028,125 [.....ovvvnnnnnn0 fooeeeeeeeae (18) |0 e (18) [l 0 e 2,028,107 |.. 12,284 |.... . 08/15/2085 .
..912810-UP-1 |US TREASURY N B 4.625% 11/15/85 .. .. . 01/21/2026 . | CITIGROUP GLOBAL MARKETS ....... |.... . ]..... 2,888,438 |........3,000,000 |........ 2,861,484 |.... 0 ... .0 20 e 2,861,492 |.. .26,946 |.... . 11/15/2085 .
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 4,889,609 2,028,125 0 0 4,889,599 0 39,230 XXX
CHILE ELECTRICITY LUX SERIES 144A  6.010%
.. 168820-AA-7 |01/20/33 oo . 01/20/2026 . | Redemption 100.0000 . ...10,501 |............10,500 |.... .0 . 0 ..10,500 |.. . 01/20/2033 . 1.F FE ..
..21987B-BL-1 | CODELCO INC SERIES 144A  6.330% 01/13/35 ... [. 01/28/2026 . |DEUTSCHE BANK SECURITIES ..533,130 | ..532,462 |. 0 0| .532,244 . 01/13/2035 . [2.B FE ..
..279158-AN-9 | ECOPETROL SA  6.875% 04/29/30 ... . 02/19/2026 . | JEFFERIES & COMPANY INC ..495,560 |. ..497,704 |. 0 0| 497,767 . 04/29/2030 . (3.B FE ..
..900123-AY-6 |REPUBLIC OF TURKEY 6.875% 03/17/36 . .. [. 02/19/2026 . | JEFFERIES & COMPANY INC ........ |. ...72,363 |............ 71,763 |.... 0. 0. 71,746 .. . 03/17/2036 . [3.C FE ....
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 1,111,554 1,112,429 0 0 1,112,257 XXX XXX
..00176@-AA-4 | AMF FLORENCE LLC ~ 3.210% 12/31/36 ............ . 03/31/2026 . | Redemption 100.0000 ....ovw fervuvnnnnniiiiiiiinn [ 12,891 fiiiinll 12,891 [, 12,801 |............ 12,891 [V TR | A 0 s 12,891 . 12/31/2035 . [2.C PL
BIF 111 HOLTWOOD HOLDCO BORRON ~ 7.750%
..06637*-AA-8 | 02/15/33 ..oooeiiiiiiiii . 02/15/2026 . | Redemption 100.0000 ....... fereeeeeeiiiiiniiinnn fooieennnn 10,575 [o....illll 10,575 o, 10,575 |............ L (VCYLT FOUUUUUURUUUU | B AU | N O | B R | RO 0 s 10,575 [ovvvvvvvninnnns (VN O O | 205 |. 02/15/2033 . 3.A YE
CHICAGO PARKING METERS LLC  5.070% 12/30/33
L 167885-A%-9 | oeeieieiee . 03/30/2026 . |Various .........ceeeeeriiiinnnnnnnns Joviinneeneinninnens foeeeennn 13,691 [l 13,691 [l 13,691 |ooeeeennnnns 13,691 |ovvveiieiiein 0 e 0 i 0 i 0 e, 0 s 13,691 [ovveeiiiinnns (VN O O | 174 . 12/30/2033 . |2.B PL
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%
..34107@-AA-7 | 08/15/38 .eevvvviiiiiiiiiiiiiiiiiiieieeeeee . 02/15/2026 . | Various .......cceeeevinnnnnnnnnnnnn fovvnnnnnnnnninnnnnn oo 29,664 [0l 29,554 [, 29,554 f...oeennene 20,564 fovvvviiiiinnnn O [0 0 0 e 0 s 29,564 |..oviiiiiinnns (VN O O | 431 |. 08/15/2038 . (2.B PL
KKR PINE BROOKE ISSUER LLC ~ 3.000% 03/15/51
L AB2558-AA-T | eeriiee e . 03/15/2026 . | Redemption 100.0000 ....... . 03/15/2051 . [2.A PL ..
..50512#-AB-8 |LA STADIUM FINANCE CO LLC ~ 4.210% 03/31/32 |. 03/31/2026 . |Redemption 100.0000 . K . 03/31/2082 . [1.G PL ..
..52678@-AB-6 |LERADO INVESTMENTS LLC  6.290% 03/31/36 .... . 03/31/2026 . |Redemption 100.0000 ....... . 03/31/2036 . (2.B PL ..
MILLENNIUM PIPELINE CO LLC  6.000% 06/30/32
.B0040#-AB-8 | ..evvneeiieiiiee e . 01/17/2026 . | Redemption 100.0000 ....ce. forreiiiiiiiiiiiiin feeiie s 272 | 272 [ 22 | 211 o0 e T 0 e 0 e P12 A (VN L O | 4 |.06/30/2032 . [1.G PL .
SABINE PASS LIQUEFACTION LLC ~ 3.100%
.. 788502-C*=5 | 00/15/37 oovvvviiiiiiiiiiiiii . 03/15/2026 . | Various .......cceeeevinnnnnnnnnnnnn fovvnnnnnnninninnnn oo 70,739 il 70,739 [, 70,739 |..oeeeenns 70,739 |oeeeeeeeeeennna 0 0 it 0 i 0 [, 0 s 70,739 |ooeeiiiiinnnns (VN [V FOUSUTTURTRRURN | 1,09 |. 09/15/2037 . 2.A FE
SHEPHERDS FLAT FUNDING TRUST ~ 6.950%
..82340%-AA-5 | 04/30/32 ...oooiiiiiiii . 01/30/2026 . | Redemption 100.0000 ....oew fervevnnnninniiiiiinn fooeeenn s 11,011 [ 11,0110 [, 1,011 [, 11,011 [0 [l 0 0 0 s 0 s 1,011 [ (VN O O | 191 [. 04/30/2032 . |2.B FE
SHEPHERDS FLAT FUNDING TRUST ~ 4.480%
..82340%-AB-3 | 04/30/32 . 01/30/2026 . | Redemption 100.0000 ....... .. 42,546 |.. . 04/30/2032 . (1.B FE .
..02838@-AA-1 | VISTA RIDGE LLC ~ 2.570% 10/14/49 .. .. |- 03/31/2026 . |Redemption 100.0000 ....... ... 3,303 |.. . 10/14/2049 . [1.F PL .
WESTERN VISTA SOLAR HOLDINGS LLC ~ 3.460%
..95984*-AA-8 | 03/31/40 .ooooiiiiiiiiii . 01/31/2026 . | Redemption 100.0000 ....oew feunemmmmmniniiiiiine foonennnnn8,639 i 3,539 i 30539 30539 |0 0 0 0 e [V 3,539 . 03/31/2040 . [2.C PL
MERIDIAN SPIRIT APS SPIRIT APS ~ 4.110%
. K7017#-AA-8 1 08/01/30 . 03/31/2026 . | Redemption 100.0000 ....... .0 .9,804 |.. . 08/01/2030 . [2.A FE ..
..P3753#-AA-0 | ERGON PERU SAC  4.870% 06/30/34 . . 01/22/2026 . | Redemption 100.0000 ....... .0 ....(10)).. . 06/30/2034 . |2.CPL ..
EOLICA MESA LA PAZ S DE RL DE  5.980%
..PA001#-AA-8 | 12/20/44 ... . 03/20/2026 . | Redemption 100.0000 . 0| 10,012 . 12/20/2044 . |2.CPL ..
..03079#-AF-5 | DALRYMPLE B . 187% . . 01/01/2026 . | BANK OF NEW YORK .0 ..12,016 |.. . 12/02/2030 . [2.C FE ..
GIP CAPRICORN FINCO PTY LTD  3.110% 12/31/34
..03974*-AA-6 . . |- 03/31/2026 . |Various ... .0 .9,085 |. . 12/31/2034 . (2.B PL ..
..06489*-AA-7 | NHK . . .. |. 02/15/2026 . | Redemption . e oo .. .0 .5,579 |.. . 11/15/2032 . [2.C FE ..
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities
(unaffiliated) 262,373 250,352 0 262,373 XXX XXX
AEROSTAR AIRPORT HOLDINGS LLC ~ 5.750%
..00802#-AA-4 1 03/22/35 ..o . 03/22/2026 . | Redemption 100.0000 . , e 12,314 .. 12,315 |.. . 03/22/2035 . |2.A FE
..04317@-AG-3 | ARTHUR J GALLAGHER & CO  4.730% 02/27/26 ... |. 02/27/2026 . |Maturity ..... .... 100,000 |.......... 100,000 |.... .. 100,000 |. . 02/27/2026 . |2.A FE
UNION PACIFIC CORP SER A-1  3.930% 02/23/26
L05577@-AP-5 | .eeeeiiiiiiii . 02/23/2026 . | Redemption 100.0000 ....oew ferveeennnnnnnnninnnn fooviiiennnn 1,736 ot 1,736 [, 1,736 [oeveeeiennns A2 PO | ISR | B N | B KRR | ) R [V 1,736 . 02/23/2026 . (1.D ........
UNION PACIFIC CORP SER A-2  3.930% 02/23/26
..05577@-A0-3 . |- 02/23/2026 . |Redemption 100.0000 . 817 .0 ..817 ). . 02/23/2026 . (1.D ........
..125238-AA-9 | CC TUGS LLC TUGS LLC  6.400% 09/30/30 . . 02/27/2026 . | Call ..550,220 |. L0 0| .579,992 . 09/30/2030 . 3.B PL .
.. 125238-AA-9 | CC TUGS LLC TUGS LLC  6.400% 09/30/30 ....... . 02/26/2026 . | Redemption 100.0000 . ... (550,220)|.... .0 | .. (550,220) |.. . 09/30/2030 . [3.B PL .
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CHUGACH ELECTRIC ASSOCIATION ~ 4.750%
L A71265-A8-0 | 03/15/41 oo [ 03/15/2026 . |Redemption 100.0000 ....... | |t 10,000 |............ 10,000 |....oeeeeens 10,000 |............ 10,000 fovvvvvvvennnnnn 0 fooeeiiiiiinnns [V N | AU | ) 0 s 10,000 [ooeeeiiiiinnns L0 N | O | 238 |. 03/15/2041 . [1.G ........
CHUGACH ELECTRIC ASSOCIATION ~ 4.780%
.. 171265-B@-9 | 03/15/42 ... . 03/15/2042 . (1.G ........
WALT DISNEY .
..254687-EM-4 103/01/39 ....oooeiiiiiiiiii [ 0372672026 . | CITADEL ..veeevveveeeeceeeeeeeeeeees |eeeeeeeeeeeeeeeeenns o, 3,626,880 |o.eeeees 3,000,000 |........ 2,989,668 |........2,991,949 [......ccccoeins0 o83 |0 83 [0 . 03/01/2039 . [1.F FE ..
FLNG LIQUEFACTION 3 LLC SERIES 144A  5.550%
..30306V-AA-7 |03/31/39 ..eeeeiiiiiiiiiiii. [ 0373172026 . |Redemption 100.0000 ....... |eeeeeeiiiiiiiniiinns e 30,1000 [, 30,100 |............ 30,100 |vvvrernnnnn30,100 [ovvvvvvvnnnnnnn O foiiiiiiiiiinns 0 el 0 0 el 0 i, . 03/31/2039 . |2.B FE
..316773-CH-1 |FIFTH THIRD BANCORP  8.250% 03/01/38 SVarious .oooeeeeiiiiiiiiiiiiiiiiees e [002,422,820 )Ll 2,000,000 |........ 2,154,441 |........2,140,852 |....ccovvvnnnnn 0 foveennnnn(1,5583) [ounnniniiinnnn O o (1,558) |0 |, 2,139,299 |.. . 03/01/2038 . |2.B FE
..337368-BA-2 | WELLS FARGO & CO  7.500% 04/15/36 ............ . | SANTANDER US CAPITAL MARKETS .. |...coovvvvernnnnnnns |-eeenn.2,051,438 | 1,750,000 |........ 2,186,660 |........1,964,065 |............... 0 |oeeeeeeee s (722) |evevveiiiinnnnn O fviiiinnnnn (722) e 0 s 1,963,342 |.. . 04/15/2035 . |2.B FE
GENERAL MOTORS CO SERIES WI  6.250% 10/02/43
..37045V-AF-7 |... ..860,508 .... 875,000 749,285 |...........757,951 |.... ....758,652 |.. . 10/02/2043 . |2.B FE
..38141G-FD-1 | GOLDMAN SACHS GROUP INC ~ 6.750% 10/01/37 ... |. . 2,137,080 ..2,000,000 ..1,989,060 |........1,903,117 |.... .1,008,207 |.. . 10/01/2037 . |2.B FE
HUDSON TRANSMISSION PARTNERS L TRANSMISSION
..44416%-AB-2 |PARTN ~ 4.420% 05/31/33 ....oevvvrrrnnnnnnnnnnnnne O R 6,923 |oooiiinns 6,923 e, 6,923 | ...6,923 |.. . 05/31/2083 . [1.G PL ..
..641423-BP-2 | NEVADA POWER CO SERIES N 6.650% 04/01/36 . .| JP MORGAN SECURITIES LTD .. 1,114,230 |........ 1,000,000 .... 870,700 |...........919,885 |.... .920,960 |.. . 04/01/2036 . [1.F FE .
NEXTERA ENERGY TRANSMISSION HO  6.090%
..B653410-AA-7 | 12/21/42 oo [008710/2026 | DIRECT e e 0 e [ LI PO [ PO | RN (O N | U | 0 |5 e (O O )  FUUUUTURRRRRNY () A 0 | 12/21/2042 . |2.A PL
NEXTERA ENERGY TRANSMISSION HO  6.090%
..653410-AA-7 494,333 . 12/21/2042 . |2.A PL
..681919-BM-7 |03/01/41 . 1,788,935 |........ 2,000,000 1,788,535 |.... .0 . 03/01/2041 .
..693506-BC-0 |PPG INDUSTRIES INC ~ 7.700% 03/15/38 . . | JP MORGAN SECURITIES LTD . 1,191,700 ..1,000,000 ..996,175 |. 0| . 03/15/2038 .
..694308-HR-1 |PACIFIC GAS & ELECTRIC ~ 4.000% 12/01/46 .. . | JP MORGAN SECURITIES LTD . . 500,000 ..312,106 |.. 0| . 12/01/2046 .
PAYCHEX OF NEW YORK LLC OF NEW YORK LLC
.. 70432%-AA-9 14.070% 03/13/26 ...oevvvvvvivviiiiiiiiiiiiiiiiieees , .... 200,000 .... 200,000 |.......... 200,000 |.... o0 |eeeeenns.. 200,000 .. . 03/13/2026 .
..74151#-AL-2 | PRICEWATERHOUSECOOPERS ~ 4.680% 02/10/26 ... .. 100, . 100,000 . 100,000 |. . 100,000 |. 0| 100,000 . 02/10/2026 .
..842587-DF-1 | SOUTHERN CO SERIES B HYB  4.000% 01/15/51 .. |. 2,000,000 , , 01,973,092 |.... .0 . . 01/15/2061 .
..87054#-AA-6 | SWEETWATER ROYALTIES LLC ~ 5.320% 09/30/40 . [. 03/31/2026 . |Redemption ~ 100.0000 ....... |.eceeeerrriiininiins |oeeeeenns 14,030 |............ 14,030 |............ 14,030 |............ 14,030 0 . 09/30/2040 .
TRISTATE GENERATION & TRANSMI  4.700%
..B9566E-AH-1 | 11/01/44 ...oovviiiiiiiiiiiiiiiiiiiiieeeeeees .... 500,000 ..356, .356, . . 11/01/2044 . |2.A FE
..92343V-AU-8 | VERIZON COMMUNICATIONS  7.350% 04/01/39 .... .......... 900,000 ...........880,232 |.... .889,344 |.. . 04/01/2039 . |2.A FE
..925524-AX-8 | CBS CORP  6.875% 04/30/36 .......evvvvrvvnnnnnns 2,632,977 |........ 3,000,000 |........2,970,090 |........ 2,082,739 |oooeiiiiiiinn 0 [ 270 [ 0 o 270 |0 s 2,983,009 . 04/30/2036 . |2.C FE
WABASH VALLEY POWER ASSOCIATIO PONER ASSOC
..92966%-AG-4 |6.140% 01/31/28 ......evvvvvrrrrniniiiiiiiiiiinnnns ... 20,900 . 01/31/2028 . [1.F ........
..949746-TG-6 |WELLS FARGO & COMPANY HYB  4.434% 01/15/27 . 1,000,000 . 01/15/2027 . |2.B FE
WIND ENERGY TRANSMISSION TEXAS TRANSMISSION
..97314@-AA-3 |3.670% 12/18/34 ..oovvvvvvviiiiiiiiiiiiiiiiiieiees . . .. . 12/18/2034 . [1.F PL ..
..136385-AY-7 | CANADIAN NATL RESOURCES  4.950% 06/01/47 . . | JP MORGAN SECURITIES LTD ..1,500,000 ..1,085,000 |. K . 1,074,326 . 06/01/2047 . [2.A FE ..
..035229-CL-5 | ANHEUSER BUSCH C0S LLC ~ 6.000% 11/01/41 .... [. 03/17/2026 . |Various ........cccccevvvvvvvvevennns |ovvveeeneennnennnnns e 3,180,426 | 3,010,000 |........ 2,827,954 |........2,872,561 |.eoevviiinnnnn 0 fovnnnnnnnnnn 933 [0 feeennn 933 |0 | 2,873,493 |.. . 11/01/2041 . [1.G FE ..
AUTO METRO PUERTO RICO METROPOL I TANAS
..05330K-A@-4 |7.500% 12/31/38 ....ovvvvvviviriiiiiniinnnnennennnn. [ 03/31/2026 . |Redemption  100.0000 ....... |oeceeeeeeeennnninnns Joveeennnnn5,4000 |, 5,400 |.......... 5,400 |..eeeeeeienn 5,400 |veiiiiiiiinnn 0 v 0 [0 L0 0 5,400 . 12/31/2038 . |2.B FE
AUTO METRO PUERTO RICO SERIES 144A  6.750%
..05330K-AA-3 | 06/30/35 ..oooeviiiiiiiiiiiiiiee ... 13,500 ... 13,283 |.... ..13,500 |.. . 06/30/2035 . |2.B FE
..125276-AA-3 | CFE FIBRA E SERIES 144A  5.875% 09/23/40 ... |. . . 3,962 3,945 |. . 3,962 . 09/23/2040 . |2.C FE
..210314-AD-2 | TRANSMANTARO SERIES 144A  5.200% 04/11/38 .. |. . | DEUTSCHE BANK SECURITIES .. .... 500,000 .... 500,000 |.... 00,000 |.. . 04/11/2038 . |2.C FE
EL PUERTO DE LIVERPOOL SERIES 144A  6.255%
.. 283837-AC-6 |01/22/32 ..ccooeeeiiiiii 308,813 |ooeeeeenns 375,000 |........... 383,438 |........... 382,580 [.....vvviinnnn0 feeiiinns (108) [evvvvvvvnnnnnnn 0 oot (108) | 0 s 382,472 |ovvviiiiinnnns 0 [....... 16,340 |........ 16,340 |............ 12,640 |. 01/22/2032 . |2.B FE
ENEL FINANCE INTL NV SERIES 144A  7.500%
.. 20278G-BA-5 | 10/14/32 ..ooooeeeiiiii [ 0872672026 . | CITADEL v e e 1,117,730 |........ 1,000,000 |........... 978,690 |........... 983,867 |......oeeeeennn0 |t 425 |0 e 425 [, 0 s 984,292 [..vvvvvvininnns 0 [...... 133,438 |....... 133,438 |............ 33,958 |. 10/14/2032 . |2.A FE
ENEL FINANCE INTL NV SERIES 144A  7.750%
..20278G-BB-3 | 10/14/52 .oovvvviiiiiiiiiiiiiiiiiiiieeieieeee . | JP_MORGAN SECURITIES LTD 1,173,750 |........ 1,000,000 |........... 950,150 |[........... 951,601 ..o 0 e 07 [0 e 107 o 0. 951,708 [...ooeeeennnnn 0 f....2220421....22042]...... 33,153 |. 10/14/2052 . |2.A FE
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RAIZEN FUELS FINANCE SERIES 144A  6.950% STATE STREET GLOBAL MARKET LLC
.. 75102X-AC-0 [03/05/54 ...oevvvnniiiiiiiiiiiiiiii e . 02/26/2026 . | .evvrernrniiiniiniiinniinnnnnnnennnnnns [, fo, 211,200 [oeeeeenns 500,000 |........... 492,445 |........... 492,590 [oevvviiiiinnnns 0 e LT R 0 e LT R 0 s 492,604 |......ovvnnnes 0 f..... (281,404) |...... (281,404) |............ 16,603 |. 03/05/2054 . |2.C FE ....
RAIZEN FUELS FINANCE SERIES 144A  6.700%
LTH102X-AE-6 | 02/25/37 oo . 02/27/2026 . |Various .......cceeeevnnnnnnnnnnnnns foveeeennnininninnns foii, 430,138 |ooeeeeenns 950,000 |........... 946,088 |........... 946,246 [......evvnnnnen 0 e F L IO [V OO F L IO 0 e 946,281 |....coeeennnnn 0 f..... (516,144) |...... (516,144) |............ 32,411 |. 02/25/2037 . |2.C FE ....
SWEIHAN PV POWER CO PJSC SERIES 144A  3.625%
..870674-AA-6 |01/31/49 ..ooooviiiiiiiiii . 01/31/2026 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 5493 |............ 5,493 [oiinnnns 5,493 [ooinnnnnn 5,493 [ooooiiininnnns 0 e (VO 0 | (VO 0 e 5,493 [ooviiiiininnns (VN 0 | [V 100 |. 01/31/2049 . |2.A FE ....
THAMES WATER SUPER SENIOR ISSU  9.750%
. 000000-00-0 [ 10/10/27 ..vvvvvvvvvriiiiiniiiiiiiiiiiiiiiiiniiaaaaans . 01/01/2026 . | Tax Free Exchange ................ |oeeevvevvnvnnnnnnns fonnnnnnns 30,686 [......eenne. 43,341 |oeeiinnns 39,163 [oeviinnnnne 40,340 |.....ooeeens 0 s [C0) 1 PO (U (405) |.evvvvennns (249) | 30,686 |....oooeneenns (VN 0 | [V 12 |. 10/10/2027 .12.C Z .....
BUFFALO ENERGY MEXICO HOLDINGS SERIES REGS
..BRYUH4-QC-6 | 7.875% 02/15/39 ...oovvvvviiiiiiiiiiiiiiis . 02/15/2026 . | Redemption 100.0000 ...ouvn fornnnniiiiii foeiin 3,071 [ 3,071 |l 3,183 [ 3,148 |l 0 s [W:) ) [V ST [W:) ) 0 e 3,071 |ovvveriiiinnns (VN 0 | [V 121 |. 02/15/2039 . |2.C FE ....
CAYMAN UNIVERSE HOLDINGS LLC ~ 3.800%
..G1981%-AA-2 100/30/45 ....oooeiiiiiiiii . 03/31/2026 . | Redemption 100.0000 ...uuvn fornemmiiiiiiii oo 11,520 |o.ooeneeeee 1,520 |............ 11,520 |............ 11,520 | 0 e (VO 0 | (VO 0 s 11,520 [ovvvvevvnnnnns (VN 0 | [V 109 [. 09/30/2045 . |1.D PL .
GALAXY PIPELINE ASSETS BIDCO L SERIES REGS
..G3R238-AD-5 |2.940% 09/30/40 ......oooeeiiiiiiiiiiiiii . 03/31/2026 . | Redemption 100.0000 ...ouvn founnmniiiiis foeeies 8,735 |iveiiiiinns 8,73 ...l 7,09 |l 7,333 [oeeeeiieieennnn 0 1,402 |0 e 1,402 [0 s 8,735 |.oeeeeeieinns (VN 0 | [V 128 |. 09/30/2040 . |1.C FE ....
LA BUFA WIND SAPI DE CV WIND SAPI DE CV
..P7003*-AA-3 |6.770% 09/30/37 .. .. |. 03/31/2026 . | Redemption 100.0000 ....... ..4,697 . 4,697 .4,697 |.... .4.697 |.... .0 .. . 4,697 .. . . 09/30/2037 . [3.B PL ....
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 32,146,282 31,468,223 30,350,148 30,355,704 0 6,840 0 6,840 (249) 30,447,313 0 1,698,967 1,698,967 962,107 XXX XXX
AZ BATTERY PROPERTY LLC AZBP  6.730%
..002528-AA-1 | 02/20/46 ..o . 03/20/2026 . | Redemption 100.0000 ....... ... 033 ....933 ....933 |.... ....933 |.... ....933 |.. .... 16 |. 02/20/2046 . 2.B PL .
..02377B-AB-2 | AMER AIRLN 15-2 B PTT  3.600% 09/22/27 ..... . 03/22/2026 . | Redemption 100.0000 ....... 11,851 11,851 11,000 |.... 11,532 |.... 11,851 . 09/22/2027 . [1.F FE .
PAC CLASS A TRUST 2024-1 PAC_24-1-A  7.020%
..694500-AA-6 | 02/28/37 . 03/02/2026 . | Call 101.8749 oo e s 207,545 |........... 202,069 [.....eeeee. 292,069 [........... 202,069 [...evvunnnnnnns 0 e (VO 0 | (VO 0 s 207,545 . 02/28/2037 . (1.E PL .
PAC CLASS A TRUST 2024-1 PAC_24-1-A  7.020%
..694508-AA-6 | 02/28/37 .ooovviiiiiiiiiiiiii . 03/28/2026 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 10,851 [............ 10,851 |ovevveenns 10,851 [ouvvennnee 10,851 [ovviiiiinnnnns 0 e (VO 0 | (VO 0 s 10,851 [ovvvvieniinnnns (VN 0 | [V 117 |. 02/28/2037 . |1.E PL .
AIR CANADA 2017 1AA PTT SERIES 144A  3.300%
..00908P-AA-5 01/15/30 .evvvvvvviriiiiiiiiiiiiiiiiiiiiiiiiiiiiiees . 01/15/2026 . | Redemption 100.0000 ....owe fooviiiiiiiiiiiiiiies foreiinn 25,600 [......oee... 25,600 [............ 23,184 | 24,258 [.uinnnnnnns 0 Jooeeeennn 1,382 |oveeveieennes 0 Jooeeeennn 1,382 |oveeiiieennes 0 Joeeeeeennn 25,600 |..ooeeeerennns [ 0 Joeeeeeiieenn [ 422 1. 01/15/2030 . |1.C FE ....
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 346,780 341,304 338,087 339,643 0 1,660 0 1,660 0 346,780 0 0 0 9,661 XXX XXX
CAVVY PRODUCTION LTD TERM LOAN
..02505@-AC-5 |08/13/27 .oooviiiiiiiiiiiiiiiiiiieee . 03/31/2026 . | Redemption 100.0000 ....eee foeniiiiiiiiiiiin oo 49,914 |............ 49,914 |............ 49,914 |............ 49,914 |[............... [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 49,914 [...oonnnnnnn 0 fooeiinnnnnees [ PP [ 1,183 |. 03/13/2027 . [2.CPL ....
0189999999. Subtotal - issuer credit obligations - bank loans - issued (unaffiliated) 49,914 49,914 49,914 49,914 0 0 0 0 0 49,914 0 0 0 1,183 XXX XXX
..63636#-AE-6 | NATIONAL HOCKEY LEAGUE  2.820% 01/06/26 .... |. 01/06/2026 . [MatUrity .oovevevveveveeorssessnes foornsnenmsnssnsnenes fonseenens 500,000 |.......... 500,000 |.......... 500,000 |.......... 500,000 |....ooeeennnns [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [V P 500,000 |........cc..... 0 fooeiinnnnnees [ PP [ 823 |. 01/06/2026 . [2.A PL ...
0269999999. Subtotal - issuer credit obligations - other issuer credit obligations (unaffiliated) 500,000 500,000 500,000 500,000 0 0 0 0 0 500,000 0 0 0 823 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 39,342,400 38,702,314 37,501,635 34,636, 167 0 8,322 0 8,322 (249) 37,608,236 0 1,734,161 1,734,161 1,084,943 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 39,342,400 38,702,314 37,501,635 34,636, 167 0 8,322 0 8,322 (249) 37,608,236 0 1,734,161 1,734,161 1,084,943 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 39,342,400 38,702,314 37,501,635 34,636, 167 0 8,322 0 8,322 (249) 37,608,236 0 1,734,161 1,734,161 1,084,943 XXX XXX
..36202F-HX-7 |GNMA 11 POOL 004746  4.500% 07/20/40 ........ . 03/01/2026 . |Paydown .........cooeeeiiiiiiiiniiins fenniiiiiiiiiiiiinns feiiiiin, 2,366 |oeeeerinnnns 2,366 ..o 2,479 [ooennnnne 2,479 [ 0 s [RRK) (U [RRK) 0 e 2,366 |..oooeeiennnnn (VN 0 | [V 18 |. 07/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-35
..38379J-09-5 |CLASS GZ  4.000% 03/20/45 .....oooevveeeeeennnns . 03/01/2026 . |Paydown .......ooeeeiiiiiiiiiiiieiees fovviiiiiiiiiiiiiiins foiiinns 2,509 J........... 42,509 |.ooeeeees 43,535 [.vnnnen. 43,496 [.vnnnnnn. [V PO [(L:70)] [U [(L:70)] 0 Joeeeeeennn 42,509 [ooiiiiiiinnnn [ 0 Joeeeeeiieenn [ 282 |. 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) 44,875 44,875 46,014 45,975 0 (1,100 0 (1,100 0 0 XXX XXX
..3128UN-VU-6 |FHLMC POOL 1B3426  6.058% 05/01/37 .......... . 03/01/2026 . | Paydoun ... ... (1,649) |. 0 el (1,649) ... 0 0 . 05/01/2087 . [1.A ........
..3128KA-LC-3 |FHLMC GOLD POOL A49323  6.000% 06/01/36 . 03/01/2026 . | Paydoun . . (32) ] 0 . 0| 0| . 06/01/2036 . [1.A .
..3128\l6-M6-2 |FHLMC GOLD POOL GO4581  6.500% 08/01/38 ... [. 03/01/2026 . |Paydoun . . (75) ] 0 0| 0| . 08/01/2038 . [1.A .
..312029-FS-6 |FHLMC GOLD POOL A82877  5.500% 11/01/38 .... [. 03/01/2026 . |Paydoun ... e (1)) .0 . 0 0 . 11/01/2038 . [1.A ........
..31202K-2X-4 | FHLMC GOLD POOL C03490  4.500% 08/01/40 .... [. 03/01/2026 . |Paydoun ... . (179) ). .0 . 0 0 . 08/01/2040 . [1.A ........
..312030-A-5 | FHLMC GOLD POOL A91541  5.000% 03/01/40 .... [. 03/01/2026 . |Paydoun . (111 |. 0 0| 0| . 03/01/2040 . [1.A .
..312941-K7-1 |FHLMC GOLD POOL A93018  5.000% 07/01/40 .... [. 03/01/2026 . |Paydoun . . (59) | 0 0| 0| . 07/01/2040 . [1.A .
..312941-UN-5 |FHLMC GOLD POOL A93297  5.000% 08/01/40 .... [. 03/01/2026 . |Paydoun ... ... (76) ] .0 . .0 . .0 . . 08/01/2040 . [1.A ........
..312041-70-3 |FHLMC GOLD POOL A93451 4.500% 08/01/40 .... [. 03/01/2026 . |Paydown ........ccoeeeeeiiiiiiiiinnns |ooveeeenennnnnnnnnns |oveeeennnn 1,497 i 1,497 i 1,665 [oiviinnnnnn 1,564 [oniiiinnnnnnn 0 i ({70 T 0 0 0 . 08/01/2040 . [1.A ........
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..3132GJ-T4-1 |FHLMC GOLD POOL Q03571  4.500% 09/01/41 .... |. 03/01/2026 . |Paydoun ... .6,707 |.... ... (404) |. .0 .0 .6,308 |.. ...0 . 09/01/2041 . |1.A ........
..3132GJ-WJ-4 [FHLMC GOLD POOL Q03649  4.500% 10/01/41 .... |. 03/01/2026 . |Paydoun . .883 |. . (50) | 0 0| .833 . 10/01/2041 . |1.A .
..31326K-AU-0 [FHLMC GOLD POOL Q03919  4.000% 10/01/41 .... |. 03/01/2026 . |Paydoun . .7,270 | (222) |. 0 0| . 7,047 . 10/01/2041 . |1.A .
..31326K-CK-0 [FHLMC GOLD POOL Q03974  4.000% 10/01/41 .... |. 03/01/2026 . |Paydoun . .2,125 | (78) . 0 0| . 2,051 . 10/01/2041 . |1.A .
..3132GK-FD-3 [FHLMC GOLD POOL Q04064  3.500% 10/01/41 .... |. 03/01/2026 . |Paydoun . 1,212 ). . (28)]. 0 0| .1,185 . 10/01/2041 . |1.A .
..31335A-KH-0 [FHLMC GOLD POOL G60296  3.500% 07/01/45 .... |. 03/01/2026 . |Paydoun . .8,032 | (2711) |. 0 0| 7,761 . 07/01/72045 . |1.A .
..31335A-KIl-7 |FHLMC GOLD POOL G60309  4.000% 09/01/45 . 03/01/2026 . |Paydoun . .2,79 | (156) |. 0 0| . 2,640 . 09/01/2045 . |1.A .
..3138AQ-C9-5 |FNMA POOL A19995  4.000% 09/01/41 ............ . 03/01/2026 . | Paydown ... . ... (108) | .0 . 0] .2,75 .. . 09/01/2041 . |1.A ........
..3138AT-PB-0 |FNMA POOL AJ2217  4.500% 09/01/41 ............ . 03/01/2026 . |Paydomn .cevveuneeeeenneiieeeeennnnn feeeeeeeenniieeeee foreeeeennn 4,493 | 4,403 | 4,801 [ 4,801 [0 [REI025) ) PO 0 [V IO 4,493 . 09/01/2041 . |1.A ........
FANNIE MAE GRANTOR TRUST SERIES 2003-T2 CLASS
..31392J-AT-6 |A1  4.062% 03/25/33 ...ovveueieiiiniaeeeeenennns . 03/25/2026 . |Paydomn .ceevuueeeeenniieeeeeennnn Jeneeeeeeeeieeeee fereeeen 3,399 [0 3,399 |0 8,399 | 8,337 [ (1 PO (72 IO (1 PO 62 |oeeiiiiiaens [V IO 3,399 |oeiiiieiennnn (VI PO [ PO [V PO 25 |. 03/25/2033 . [1.A ........
FANNIE MAE WHOLE LOAN SERIES 2003-W13 CLASS
..31393C-7G-2 [AV2  4.056% 10/25/33 ..cevreeeeeiiiiieeeeeeena . 03/25/2026 . |Paydomn .ceevuuneeeeenniiieeeeeennnn foneeeeeeenieees ferreeeeens 18 [t 18 |oeeeis L PO 12 | (U1 PO L PO [ PO L PO [ 13 | (VI PO [ PO [V PO 0 |. 10/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-46 CLASS T 6.000%
..31393C-ZC-0 [06/25/33 ..eeveeieeeeeeeee e e e eeene e . 03/01/2026 . |Paydomn .ecevveneeeeenniiieeeeeennn Joenneeeeeenieeee feeeeeeeeeenaas [<1°1 I O [S1° I 824 | 769 |oeeeeiinnns 0 Joeeeeees (V£ ) (V1 PO (V£ ) (1 PO 691 e (VI PO [ PO [V PO 8 |. 06/25/2033 . |1.A ........

FANNIE MAE SERIES 2810 CLASS ME ~ 5.500%
..31395A-JY-2 | 06/15/34 ... .
FANNIE MAE SERIES 2007-84 CLASS FN  4.276%
.31396X-LZ-5 | 08/25/37 oo . 03/25/2026 . |Paydown
FREDDIE MAC SERIES 3349 CLASS MY  5.500%
..31397J-VU-5 | 07/15/37 ...
FANNIE MAE .
.. 31397N-UG-8 | 08/25/36 ....cevvvveeeeeeiiiiie e . 03/01/2026 . | Paydown
FANNIE MAE SERIES 2011-10 CLASS ZC
..31307Q-PY-8 | 02/25/41 ...

. 03/01/2026 . | Paydoun ... . 06/15/2034 . [1.A ........

. 08/25/2037 . |1.A ........

. 03/01/2026 . | Paydoun ... . 07/15/2037 . |1.A ........

. 08/25/2036 . [1.A ........

. 03/01/2026 . | Paydoun ... . 02/25/2041 . |1.A ........

FANNIE MAE .
L 31308P-UU-1 | 06/25/40 ..o . 03/01/2026 . | Paydown . 05/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-108 CLASS BC ~ 4.000%
..31398T-68-5 |09/25/40 ......oooeviiiiiiiiiii . 03/01/2026 . | Paydown . 09/25/2040 . [1.A ........
..31407K-T7-4 | FNMA POOL 833174  6.232% 09/01/35 ... . |- 03/01/2026 . |Paydown ... . 09/01/2035 . [1.A ........
..31410K-JK-1 | FNMA POOL 889566  6.000% 05/01/38 . . 03/01/2026 . | Paydoun . . 05/01/2038 . [1.A .
..31414M-CR-5 |FNMA POOL 969980  5.500% 05/01/38 . . 03/01/2026 . | Paydoun . . 05/01/2038 . [1.A .
..31415C-KH-9 | FNMA POOL 982796  5.500% 05/01/38 .... . |- 03/01/2026 . | Paydoun ... . 05/01/2038 . [1.A ........
..314185-4V-8 | FNMA POOL AD5335  5.000% 07/01/40 ... . |- 03/01/2026 . | Paydoun ... . 07/01/2040 . [1.A ........
..31418U-BS-2 |FNMA POOL AD6348  5.500% 05/01/40 . . 03/01/2026 . | Paydoun . . 05/01/2040 . [1.A .
..31418V-3A-8 |FNMA POOL AD7992  4.500% 07/01/40 . . 03/01/2026 . | Paydoun . . 07/01/2040 . [1.A .
..31418V-UNM-2 | FNMA POOL AD7787  5.500% 08/01/40 ... . |- 03/01/2026 . [Paydown ... . 08/01/2040 . [1.A ........
..31418X-EK-0 | FNMA POOL AD9137  4.500% 08/01/40 . . |- 03/01/2026 . | Paydoun ... . 08/01/2040 . (1.A ........
..31419B-SY-2 |FNMA POOL AE1434  4.500% 08/01/40 . . 03/01/2026 . | Paydoun . . 08/01/2040 . [1.A .
..31419C-R4-7 |FNMA POOL AE2306  5.000% 08/01/40 . . 03/01/2026 . | Paydoun ... .. . 08/01/2040 . [1.A ........
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 112,939 111,958 , , XXX XXX
FREDDIE MAC MULTIFAMILY SERIES KLU3 CLASS X
..3137H0-H7-6 | 1.928% 01/25/31 .. |- 03/01/2026 . |Paydown ... 8371 e 2,874 | e (2, K 0 e (2, .. . 01/25/2031 . [1.A ........
..3138ET-PS-9 | FNMA POOL AL8532 3.426% 06/01/45 . . 03/01/2026 . | Paydoun ... .. L. 4,943 ). 4,946 ... .. . .0 .. .4, .. . 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) 4,983 4,983 10,314 7,820 0 (2,837) 0 (2,837) 0 4,983 0 0 0 169 XXX XXX
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
..05951G-BE-1 |CLASS 1A16  4.393% 03/25/37 .........ceeeennns . 03/25/2026 . |Paydoun ........coooeiiiiiiiiiiiiiins feieiiiiiiiiiiiiiies [, 835 [..iennn. 3,165 ..ol 2,357 [ 2,20 | 469 |........ (1,928) |.oooeeeeeeens [V R (1,459) |..oooeeeeeens [V 835 |t (VO [V [V 23 |. 03/25/2037 . |6. FM .....

BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
..05951G-BG-6 | CLASS 1A18  4.395% 08/25/87 ...eeveeeennnneenn. . 03/25/2026 . [Paydown ......cecouveeeeeiiiiiiiiiees oo | 869 |............ 3,26 |eeenn... 2,454 |............. 2,389 |............ 489 |........ (2,009)]............... 0 [, (1,520) ... 0 [, 869 |....ooeeen.... 0 loeeeeiines [ OO, 0l 24 |. 03/25/2037 . 16. FM .....
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BEAR STEARNS MORTGAGE FUNDING SERIES 2006-AR5S
..07401N-AP-4 | CLASS 2A1  4.173% 01/25/37 ..ovvvnniiiiinnnnnns . 03/25/2026 . |Paydomn ......uuviiiiiiniiiiniiiiinn feriineeereiiiees [ 3,196 [ooeiiiinns 3,196 |eevennnnnns 3,046 |.eovunnnnnns 3,106 |.eevvennnnnnns [ PR LV [ PO L1V [V P 3,196 [.ooeiiininnnns (1 P [ PO [V 21 |. 01/25/2037 . |[1.A FN ...
BREAN ASSET BACKED SECURITIES SERIES 2024-RM9
..10638D-AA-8 |CLASS A1 144A  5.000% 09/25/64 .. ... |- 03/25/2026 . |Paydoun ... ... 29,848 ... 29,848 ..29,132 |.... ..29,848 |.. . 09/25/2064 . |1.A FE .
CIM TRUST SERIES 2018-INV1 CLASS A
.. 12553X-AD-5 [4.000% 08/25/48 .......eeevvvvvnniiiiiiinininenns . 03/01/2026 . |Paydomn .....euuneiviiiiniiiiiiiiiins foriineeeriniieees i 1,509 [ooiiiiennnns 1,509 |oeeeeinnns 1,495 |...oooeneeens 1,487 | [ O 22 [ R -2 (U1 O 1,509 |ovvviiens (1 P [ PO [V N 9 |. 08/25/2048 . |1.A ........
CIM TRUST SERIES 2019-INV2 CLASS A3  4.000%
. 12554T-AC-5 [06/25/49 ...covvvviiiiiiiiiiieccce s . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 3,024 [eeiiiine 3,024 |.........eens 3,201 |oeeeiiinns 3,207 [oooininnnnn 0 s (P2 ) (U (K1 . [V P 3,024 [oooiiiiiinnnns (VN P [ PO [V 15 |. 05/25/2049 . |1.A ........
CIM TRUST SERIES 2020-INV1 CLASS A13 144
.. 12560A-AN-4 [3.000% 04/25/50 ....evvvnviiiiiiniieiiiiieeees . 03/01/2026 . |Paydomn .....vuunvieriiiniiiiiiiiins feriineeereiiiees o 3,267 [oeeiiiinne 3,267 |eeirinnns 3,446 |.......eee.n. L7 0 s (195) |+vevevrvnnnnnns (U (195) |oovvvvnnnnns [V P 3,267 |ooevviinnnnnns (1 P [ PO [V 16 |. 04/25/2050 . |1.A ........
CIM TRUST SERIES 2021-J3 CLASS A31 144A
.. 12565V-BG-7 [2.500% 06/25/51 .evvvvnniiiiiiiiiieiiiiieeees . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 4,931 |eeiiiine 4,931 [ooiinnens 4,965 |[....ccovnnnnn 4,963 [oooiiinnnnns 0 s (K20 AT (U P (K11 P (U1 O 4,931 [ (1 P [ PO [V 16 |. 06/25/2051 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2017-HL1
.. 12594X-AM-6 | CLASS A12 144A  3.500% 06/25/47 .............. . 03/01/2026 . |Paydonn ...ccevueniviiiiiniiiniiiins ferineeeeiiiies feeeeeeeeinans 303 | 303 [ 304 | 304 | [ PR (VN P [ PR (1 P [ PR 303 [ooiiiiiiinnnns (1 P [ PO [V N 2 |. 06/25/2047 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
.. 12648H-AK-1 |CLASS A2 144A  3.822% 04/25/44 ................ . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 1,082 |oeeeeennnns 1,082 |oeeeennnns 1,148 | 1,158 [oveeiiiiinnns 0 s [W:) ) (U P (/) ) A [V P 1,082 [ (1 P [ PO [V N 7 | 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2022-ATH2
..12665W-AC-4 |CLASS A1 144A  4.547% 05/25/67 ................ . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiiinn feriineeeriniineees o 9,448 ... 9,448 |.......oeeens 9,447 |.oeeeinnnnnns 9,677 |ooeeeeieees 0 s (230) |+vevverrennnns (U (230) |-eevvvvnnnnnns [V P 9,448 |...coovnnnnnnns (1 P [ PO [V 55 |[. 05/25/2067 . |1.A ........
CHASE MORTGAGE FINNACE CORPOR SERIES 2019-
..16159G-AC-3 [ATR2 CLASS A3 144A  3.500% 07/25/49 ......... . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 2,473 |oeeeiinine 2,473 |ooiiiiinnins 2,540 |..oooeennnnns 2,544 [, 0 s (A D] (U P (A D) (U1 O 2473 |t (1 P [ PO [V 13 . 07/25/2049 . |1.A ........
CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
..17323)1-AD-7 | CLASS B2 144A  4.500% 06/25/58 ................ . 03/18/2026 . | JP MORGAN SECURITIES LTD ...ccee |ovvvnnerrrrnnnnnnns fooneenenns 32,216 |oeeennnnnns 2,419 [ 33,403 |............ 3,975 [ 0 s (172 1 P (U (172 1 P (U P 32,783 [.ooeiiiiinnnnns [V (567) [evvvvvnnnns (170 438 |. 06/25/2058 . |1.A ........
CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
..17323)1-AD-7 | CLASS B2 144A  4.500% 06/25/58 ................ . 02/01/2026 . |Paydomn ....cvuunvieiiiiiiiiiiiiiinn foreneeereiiiees [ 1,168 |ooeeennnnnns 1,168 [ooooiieennnns 1,204 |oeeeinnnne 1,189 [ovveiiiinnns 0 s (00 O (U P (20 F [V P 1,168 [ (1 P [ PO [V N 7 | 06/25/2058 . |1.A ........
CS FIRST BOSTON COMM MORTGAGE SERIES 2003-25
..225410-YG-1 |CLASS 1A4  5.500% 10/25/33 .....evvvvriiirnnnnns . 03/01/2026 . |Paydomn ....ceuunviriiiiiiiiiiiiiinn feriineeeriniiieees [ 1,786 |oeveeennnnnns 1,786 [ooeiieinnnnns 1,691 |oeeinns 1,680 [oooeiiiiinnnnns (U P L [0[CT O (U P L [0[CT IO [V P 1,786 [oeeeieiinnnnn (1 P [ PO [V 16 |. 10/25/2033 . |1.A FM .
ELLINGTON FINANCIAL MORTGAGE T SERIES 2025-
..267951-AA-9 [RM1 CLASS A1A 144A  5.000% 05/25/55 ......... . 03/25/2026 . |Paydomn .....euunviriiiiniiiiiiiiinn foriineeereiiiees [ 7,806 [.oeeeennnnns 7,806 [oeeiiiennne 7,357 |oveeninns 7,392 [ooeiiiiiiinnnns (U P 3L R (U P 3L R (U1 O 7,806 |oeeeniiiennnnn (1 P [ PO [V 48 |. 05/25/2055 . |1.A FE .
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024-
..268431-AA-1 [RM2 CLASS A1A 144A  5.000% 07/25/54 ......... . 03/25/2026 . |Paydonn .....ceuuiviiiiiiiniiiniiins fonineeeiiiies foeeeeeeens 32,641 | 32,641 |.....ooeeens 30,003 |........een. 29,961 |.oociininnnnnns (U 2,679 | (U 2,679 | (U P 32,641 [ooiiiiinnnnnns (1 P [ PO [V 200 |. 07/25/2054 . |1.A FE .
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024~
..26845E-AA-1 |RM3 CLASS A1A 144A  5.000% 12/25/54 ......... . 03/25/2026 . |Paydomn ......euuviiiiiiiiiiiiiniiinn feninneeeiiiies feeeeeeeens 50,090 ... 50,090 |............ 47,006 |oeevennnnnne 47,034 |.oooiiiiinns (U 3,056 |.eeevrnnnnns (U 3,056 |.eeevennnnnns (U P 50,090 |eeevuiniiinnns (1 P [ PO [V 439 . 12/25/2054 . [1.A FE .
ELLINGTON FINANCIAL MORTGAGE T SERIES 2022-2
..31572Y-AA-6 | CLASS A1 144A  4.299% 04/25/67 ................ . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiinns forieneeereiiieees o 6,522 [eeeiiiinne 6,522 [.....coennnnn 6,495 |[............. 6,689 |............... 0 s (L7 (U (167) [oenneeeinnnnns (U1 O 6,522 [oooiiiiiinnnns (1 P [ PO [V 42 |. 04/25/2067 . [1.A ........
FIRST REPUBLIC MORTGAGE TRUST SERIES 2020-1
..33616L-AN-0 |CLASS A5 144A  2.880% 04/25/50 ................ . 03/01/2026 . | Paydoun . 04/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-1 CLASS
..33850B-AG-2 | 1A7 144A  3.500% 03/25/47 .....ovvvvvvvvnnnnnnns . 03/01/2026 . | Paydoun . 03/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-2 CLASS
..33850R-AG-7 |A7 144A  3.500% 10/25/47 ....cccovvvvvnnnnnns . 03/01/2026 . | Paydoun . 10/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS
..33850T-AN-8 |A13 144A  3.500% 03/25/48 ... . 03/01/2026 . | Paydown ... . 03/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIE:
..33851H-AC-7 |A3 144A  4.000% 04/25/48 ......ccevvvivnnnnnnnns . 03/01/2026 . | Paydoun . 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AP-8 |A14 1444  3.500% 04/25/48 ... . 03/01/2026 . | Paydown ... . 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIE:
..33851Y-AC-0 |CLASS A3 144A  3.000% 03/25/50 .......eevvnnnnn . 03/01/2026 . | Paydoun . 03/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-2 CLASS
..33852B-AJ-4 A9 144A  3.500% 12/25/49 .... ... |- 03/01/2026 . |Paydown ... . 12/25/2049 . |1.A ........
GSR MORTGAGE LOAN TRUST SERIE! SS
..362341-78-2 [4A1  5.500% 02/25/36 ....eevoiiiiiiiinniiiiiinnns . 01/01/2026 . |Paydomn ...eevvunniiiiiiiiiiiiiiiiins Joiinnieriiiiinnns foeneeniiiiiians [ 1,628 [.oiiiennnns 1,151 | 1,185 |ooveeeiieenees 0 feenns (1,155) |.oeeeeeee [ U (1,155) |ovvvenniinns [ 0 Jovvennennns 0 | (U [ 0 |. 02/25/2036 . |2.C FM
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GSR MORTGAGE LOAN TRUST SERIES 2006-1F CLASS
..362341-78-2 [4A1  5.500% 02/25/36 ....eevvnvvviiinnnniiiiiinnn . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii 0 [ 3,034 [.....ooennns X I 2,301 | 0 . 02/25/2036 . |3.A FM ...
GSR MORTGAGE LOAN TRUST SERIES 2006-1F CLAS
..362341-78-2 [4A1  5.500% 02/25/36 ... ... |- 01/08/2026 . |Paydown ... . 02/25/2036 . |4.A FM ....
GS MORTGAGE-BACKED SECURI 2
..36257L-AA-5 |CLASS A1 144A  4.000% 11/25/49 ................ . 03/01/2026 . |Paydonn ...ccevueniviiiiiniiiniiiins ferineeeeiiiies feeeeeeeeinans 500 fooeiiiiiiiinnnns 500 [.oiiiiiiinnns 520 |ooiiiiiiiins 530 |ovevrriiirnnns 0 s (30) forvvvrnnnnnnnns (U P (30) |oevvennenannns [ PR 500 |eveeeiiieees (1 P [ PO [V N 2 | 11/25/2049 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36259V-AB-9 | CLASS A2 144A  3.000% 01/25/51 ............eee . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 1,425 |o...oooeeeees 1,425 [ooooiinnnnns 1,508 |oveeiiinnnns 1,524 |l 0 s [£515) 1 O (U P (99) |vvveninnins [V P 1,425 | (VN P [ PO [V N 8 | 01/25/2051 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ2
..36262D-AA-6 | CLASS A1 144A  3.500% 07/25/50 ... . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiiinn feriineeeriniineees o 1,781 | 1,781 [ooeiiiiinnnns 1,888 [oooivinnnnns 1,909 [oevvvviinnnns 0 s (128) [cevvvvnnnnnnnns (U (128) [oeeneeiiinnnns [V P 1,781 [ (1 P [ PO [V 10 |. 07/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AD-1 |CLASS A4 144A  2.500% 02/26/52 ........euunn.n. . 03/01/2026 . |Paydomn ....ceuunviriiiiniiiiiiiinnn feriineeeriiiinees [ 7,456 |oeeeieenne 7,456 | 6,228 |.evennnnnns 6,284 | (U 173 [oeeeinns (U LI L4 (U1 O 7456 [oooeeiiinnnnnns (1 P [ PO [V 31 | 02/26/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ4
..36264R-BW-4 |CLASS A34 144A  2.500% 09/25/52 ............... . 03/01/2026 . |Paydomn .....euuneiviiiiniiiiiiiiiins foriineeeriniieees i 2,845 [eeiiiiie 2,845 [.......oeeens 2,440 |.......oeeent P (U P 389 | (U P 389 | (U1 O 2,845 |, (1 P [ PO [V 11 . 09/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2025-PJ8
..36272X-AU-6 | CLASS A19144A  6.000% 02/25/56 ................ . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 60,148 |............ 60,148 |...eeennnnn. 60,834 |............ 60,596 |............... 0 s (448) |vvvvvrinnnnns (U (448) |..ovvvvnnnnns (U P 60,148 |.....oevnnnnnns (1 P [ PO [V 683 |. 02/25/2056 . |1.A ........
GS MORTGAGE BACKED SECURIRTIES SERIES 2025-
..36273II-AU-7 |PJ3 CLASS A19 144A  6.000% 07/25/55 ......... . 03/01/2026 . |Paydomn .....euvnvvviiininniiiiiiiinn foreeeeeeiiiineeees [ 39,342 |[.....ooenens 39,342 [oeeenne 39,232 [oeiinne 39,034 [.coeiiiinnnnnn (U P 308 |oveeiniiiiins (U P 308 |oueeeiiiiins (U P 39,342 |oeiiiiiiinnn (1 P [ PO [V 459 . 07/25/2055 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ3
..362924-AE-2 |CLASS A4 144A  2.500% 08/25/52 .......evvnnnnn. . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 33,585 |oeeeiiins 33,585 [o.oeiieene 31,391 [t 31,317 [ (U 2,268 |.oooviinnnnnns (U 2,268 |.ooovinnnnnnnn (U P 33,585 [..ooeivinnnnnns (1 P [ PO [V 132 |. 08/25/2062 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ2
..362938-BB-7 |CLASS A16 144A  5.500% 05/25/83 .............. . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 16,515 |............ 16,515 |.ooeeennnns 16,246 |ooevvennnnnn 16,333 |oeveeeiiiinns (U P 172 IO (U P 172 IO (U P 16,515 |oeeeiiiiinnnnn (1 P [ PO [V 110 [. 05/25/2053 . [1.A ........
GMRF MORTGAGE AQUISITION CO SERIES 2018-1
..36417J-BU-2 |CLASS B1 144A  3.800% 11/25/57 .........cceen . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 9,204 [eeiiinne 9,204 |.....coennnns 9,167 |ovvernnnnns 9177 v [ PO 27 | [ PO P P [V P 9,204 [..oooviininnnns (1 P [ PO [V 59 |[. 11/25/2057 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-2
..36418A-AG-2 |CLASS A21 144A  4.000% 06/25/59 .............. . 03/01/2026 . |Paydomn ....covveniiiiiiniiiiiiiiinn fenieeeeiiiiees feeeeeens 18,597 |[ooovvinnnnns 18,597 |ovvvvennnnns 18,739 |ovveennnnns 18,845 |............... 0 s (22:) 1 PO (U (248) |.oovvvvnnnnns (U P 18,597 |oveeniiiiinnnnn (1 P [ PO [V 99 |[. 06/25/2059 . [1.A ........
HARBORV IEW MORTGAGE LOAN TRUST SERIES 2007-5
..41165A-AB-8 |CLASS A1A  4.171% 09/19/37 ..evvvviirinins . 03/19/2026 . |Paydomn .......cvviiiiiiiiiiiiiiiiinn foriineeeriniees [ 2,382 | 2,382 [ooiiiiiiinnns 2,141 | 2 VA FO, (U P LSS P (U P LSS P (U1 O 2,332 |oeeiiiiiiiinnnn (1 P [ PO [V N 9 |[. 09/19/2037 . |1.A FM .
IMPERIAL FUND LLC SERIES 2022-NaM3 CLASS A1
.. 45276K-AA-5 [ 144A  4.380% 05/25/67 ....ovvvnvviinnnnninnnns . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 13,373 [ 13,378 |oeeinns 13,378 |oeeeis 13,731 |l 0 s (358) |veveerrrnnnns (U (551 (U P 13,373 v (1 P [ PO [V 102 |. 05/25/2067 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-2 CLASS
..46591T-AC-8 |A3 144A  3.500% 07/25/50 ...evvvnvvvivnnnnnnnns . 03/01/2026 . |Paydomn ....cvuunviiiiiiiiiiiiiiinnn feriineeereniiees o V7 R 4,071 | 4,366 |.covnnnnnnns 4,489 [oennnnnnnns 0 s (1)) (U [ 1<) 1 PO (U1 O 4,071 | (1 P [ PO [V 21 . 07/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-INV1
..46591V-AC-3 |CLASS A3 144A  3.500% 08/25/50 .........een..e. . 03/01/2026 . |Paydomn .....euunviiiiiiniiiiiiiinns ferineeeeeiiieees [ 4,863 [..coeeeenne 4,863 |.eeevnnnn 4,653 |.....covnnenn 4,734 [ooeiiiiiinnnnns (U P 129 | (U P 129 | (U1 O 4,863 |....coevvnnnnns (1 P [ PO [V 29 |. 08/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-7 CLASS
..46591X-AJ-4 A5 144A  3.000% 01/25/51 ....eovvvvvvvnnnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 12,180 |[..ooeevnnens 12,180 [oeeennne 11,933 |oveeennnns 11,975 | (U P 205 |oiiiiiiinns (U P 205 |.oiiiiiiinns (U P 12,180 |oveeniiiinnnnn (1 P [ PO [V 72 | 01/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLASS
.. 46592A-BH-6 [A15 144A  3.500% 08/25/50 .....eevvvvvvvvnnnnnns . 03/01/2026 . |Paydomn ....ceuunviriiiiiiniiiiiiinn fereineeeriniieees [ 4,210 [oeeeernnnns 4,210 |ooeeiinnnns 4,517 | 4,597 [ 0 s [(2:70 1 A (U [R:-70 1 O (U1 O 4,210 [ooeeiiiiiinnnns (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 .....cevvvnnvvinnnnn . 03/01/2026 . | Paydoun . 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-13 CLASS
..46592X-BP-8 |A15 144A  2.500% 04/25/52 ... . 03/01/2026 . | Paydown ... . 04/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..465978-AF-1 | A2 144A  5.500% 06/25/53 ....cevvvvviiiinnnnnns . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 29,604 |............ 29,604 |............ 29,498 |............ 29,487 |.ooviiiiinnnnn (U P L L VA O (U P L L VA O (U P 29,604 |......covnnnnns (1 P [ PO [V 288 |. 06/25/2053 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2016-3 CLASS
..46647E-AE-1 | 1A5 1444  3.372% 10/25/46 ... . 03/01/2026 . | Paydown ... . 10/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46648C-AH-7 |A8 144A  3.446% 01/25/47 ..oovvvvvvviinnnnnnnns . 03/01/2026 . |Paydomn .....euuneiviiiiniiiiiiiiiins foriineeeriniieees i 1,867 |oveevennns 1,867 [ooviiiiinnnns 1,863 |oveeiinnnns 1,860 [oooeiviiinnnnns [ PR A P [ PR A P (U1 O 1,867 [ooeeeeieiinnnnn (1 P [ PO [V 11 . 01/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AG-8 [A7 144A  3.500% 05/25/47 .... . 03/01/2026 . | Paydown ... . 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46648H-AZ-6 [B2 144A  3.652% 05/25/47 ......ccvveviiiiinnnnns . 03/01/2026 . | Paydoun . 05/25/2047 . |1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2018-1 CLASS
..46648R-AG-6 |A7 144A  3.500% 06/25/48 .........cevvvunniens . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 18,913 [.oooeeenees 18,913 |ooveeennnns 18,747 |oeeennnnne 18,69 [oooiiviinnnnns (U P VA PO (U P VA PO (U P 18,913 | (1 P [ PO [V 128 |. 06/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-AG-9 | A7 144A  3.500% 11/25/48 .... . 03/01/2026 . | Paydown ... . 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46649T-AG-1 | A7 144A  3.500% 09/25/48 .......ccoevvvvvnnnnnnns . 03/01/2026 . |Paydomn .....oeunveeiiinnininiiiinns Jovvieneeeeeininenes oo 16,891 [0l 16,891 |l 16,028 ennnna 15,335 [ O [ 10556 [0 e 1556 [0 el 16,891 (1 P [ PO [V 76 |. 09/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46649Y-AG-0 |CLASS A7 144A  4.000% 02/25/49 ................ . 03/01/2026 . |Paydomn .....evunvveiiiinininiiiinnn foenneeeeniinenes oo 2,487 [ 2,487 | 2,399 | 2,374 [ 0 [ 113 [0 [ T3 [0 [ 2,487 (VN P [ PO [V 17 | 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46640Y-BG-9 |CLASS B1 144A  4.235% 02/25/49 ................ . 03/01/2026 . |Paydomn .....evunniriiiiniiiiiiiiiinn fennneeeeiiies feeeeeeens 13,730 [ooiviinnnnns 13,730 |ovevennnnnns 13,841 |oeveennnnns 13,789 |l 0 s (60) |.oeeeeeeennns (U P [(CI0) ) O (U P 13,730 |oveeniiiiiinnnn (1 P [ PO [V 98 |. 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-6 CLASS
..46650J-AG-9 [ 1A7 144A  3.500% 12/25/48 ......vvvvvvvnnnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 25,567 |oeueennnn 25,567 |..oeeevnnnns 25,024 |............ 24,874 |..oooviinnnn (U P 693 |...coovninnnnns (U P 693 |....oovnnnnnnns (U P 25,567 [..oceeiinnnnnns (1 P [ PO [V 158 | 12/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BA-9 | CLASS B1 144A  4.672% 12/25/49 ................ . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 16,942 [ 16,942 |oooeeennnnns 18,241 |oevennnnnns 18,245 |............... 0 fens (1,302) |.eeeeeeeeens (U . (1,302) |evvenninnnnns (U P 16,942 |oovvvennnns (1 P [ PO [V 131 | 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BB-7 |CLASS B2 144A  4.672% 12/25/49 ................ . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiiins forrineeeeeniineees o 8,983 [.coooienne 8,983 |.iiiiinns 9,570 |oveerinnnnns 9,543 [ooiiiinnnns 0 s (560) [vvvvnnnnnnnnnn (U [RSICI0) N PO [V P 8,983 [....covvnnnnnns (1 P [ PO [V 70 | 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-9 CLASS
..46651Y-AH-3 | A5 144A  3.500% 05/25/50 ....cevvvnvvvvvvnnnnnns . 03/01/2026 . |Paydomn .....evunniriiiiniiiiiiiiiinn fennneeeeiiies feeeeeeens 38,917 ..o 38,917 [ooevinnnnns 39,731 [ 40,020 |......eeenns 0 fens (1,103) fouvvvninnnnnns (U . (1,103) [oeeniiiinnnnns (U P 38,917 | (1 P [ PO [V 225 . 05/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-AC-4 |A3 144A  3.000% 03/25/51 ...ovvvvvviviinnnnnnnns . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 1,962 [oooiiiinnnnns 1,962 |oeeeennnns 2,056 |eeeeennnnnns 2,069 |............... 0 s (L0 (U [R[070 ) (U1 O 1,962 |ooveveinenns (1 P [ PO [V N 8 | 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021 15 CLASS
..46654T-B0-0 [A15 144A  2.500% 06/25/52 ......evvvnvvvvnnnnnns . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiinns forieneeereiiieees o 5,204 | 5,204 [..ooooennnns 4,435 |....ocoeenns 4,425 [.oooiiiinnnnns (U P 869 |ovviiiiiiins (U P 869 |ovvuniiiiiins (U1 O 5,20 |ooeeiiiiiiinnnn (1 P [ PO [V 21 | 06/25/2082 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-3 CLASS
..46654U-AC-9 A3 144A  2.500% 08/25/52 ....evvvnrvviirnnnnnnns . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 16,665 |............ 16,665 |............ 15,444 |............ 15,391 | (U 1,274 oo (U 1,274 o (U P 16,665 |....veeiennnnn (1 P [ PO [V 72 | 08/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..466556-AB-1 A2 144A  3.500% 10/25/52 ....covvvnvviinnnnnnns . 03/01/2026 . |Paydomn ....ceuunririiiiiiiiiiiiiins ferieneeeriiiiees [ 5,570 [oeeiiiinne 5,570 |ovverennnns 5,200 [.ooivvnnnnns 5,282 [oooiiiiinnnnns (U P 288 | (U P 288 | [V P 5,570 [ooeeiirnnnnnns (1 P [ PO [V 37 | 10/25/2082 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AD-7 |A3 144A  3.000% 10/25/52 ......evvvvvivnnnnnnnns . 03/01/2026 . |Paydomn .....uuunviiiiiiiiiiiiiiinns foriineeeriniineees [ 5,570 [oeeirinnns 5,570 |ovverinnnns 5127 | 5,116 |oveviinnnnns (U P 454 | (U P 454 | (U1 O 5,570 [.ooeviiinnnnnns (1 P [ PO [V 32 |[. 10/25/2052 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-2 CLASS
..46656D-AF-8 |A2 144A  5.500% 07/25/53 ...covvvnniviininnnnnns . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 19,433 [oeeine 19,433 |............ 19,166 |............ 19,223 [oooviiiinnnnnns (U P 4 [V PO (U P 3 [V PO (U P 19,433 | (1 P [ PO [V 201 |. 07/25/2053 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-3 CLASS
..46656R-AN-0 [A4B 144A  5.500% 10/25/53 .....cvvveniiiirnnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 2,632 | 22,632 [oceeeenne 22,420 |............ 2 (U P F(0 1 I (U P F(0 1 I (U P 22,632 [ooeiiiinnnnnns (1 P [ PO [V 188 |[. 10/25/2053 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024 CCM1
..46658N-All-7 | CLASS A9A 144  5.500% 04/25/55 .........uuunnn. . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 31,120 [ 31,120 |oooeeeeennns 30,371 [.ooviinennns 30,228 |..ocevvennnnnns (U P 891 | (U P 891 | (U P 31,120 |oeveeins (1 P [ PO [V 216 |. 04/25/2055 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2025-1 CLASS
..46658U-All-1 [A9A 144A  6.000% 06/25/55 .........cevvvvnnnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 15,067 |[...ccevnnnns 15,067 [oeeenennnne 15,055 |ooeveennnnns 15,056 |ovvveenniinnns [ O L L O [ R L L O (U P 15,067 |oveeneeiennnnn (1 P [ PO [V 167 . 06/25/2055 . [1.A ........
MFRA TRUST SERIES 2022-NQM2 CLASS A1 144A
..552850-AA-0 [4.000% 05/25/67 ...evvvviiviinnnniiiiiniiieieeens . 03/01/2026 . |Paydomn .....euunviriiiiiiiiniiiinnn forieneeeeiiiieees o 3,844 ... 3,844 [............. 3,760 |eeevennnnnns 3,864 |l 0 s (00 O (U P (0] F (U1 O 3,844 |t (1 P [ PO [V 24 |. 05/25/2067 . |1.A ........
MELLO MORTGAGE CAPITAL ACCEPA SERIES 2021-
..585401-BC-6 | INV3 CLASS A11 144  4.612% 10/25/51 ......... . 03/25/2026 . |Paydomn .......oveiiiinniniieiiinnn Jevveeneeeeiiiinenes [ 20,713 [ 20,713 19,004 | 18,638 [ 0 2,075 [0 [ 2,075 0 [ 20,718 (1 P [ PO [V 168 [. 10/25/2051 . [1.A ........
MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018-
..585499-AJ-5 [MTG2 CLASS A9 144  4.314% 10/25/48 .. . |- 03/01/2026 . [Paydown ... . 10/25/2048 . |1.A ........
MILL CITY MORTGAGE TRUST SERIES 2017-2
..59980A-AC-1 M2 3.250% 07/25/59 ...cevvvvniiiiininnieiiinnns . 03/18/2026 . | PERFORMANCE TRUST CAP PARTNERS |.......ccevvvevenne forreenens 171,555 |.......... 175,000 [oveeennnn. 172,768 |oeeeennnnn. 174,449 |...oooveeniins [ PO 85 | [ PR 85 | (U R 174,533 . 07/25/2089 . |1.A ........
MORGAN STANLEY RESIDENTIAL MO SERIES 2022-
. B1777W-AA-0 | INV1 CLASS A1 144A  3.000% 03/25/52 .... . 03/01/2026 . | Paydown ... L7298 .. . 03/25/2052 . |1.A ........
NEW RESIDENTIAL MORTGAGE LOAN SERIES 202
..648310-AA-1 [NQM3 CLASS A1 144A  3.900% 04/25/62 ......... . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 18,193 |[.ooeeennens 18,193 |oovveennnnns 17,942 |oeveennnnns 18,068 [...ooevvvvennn (U P 125 | (U P 125 | (U P 18,193 |oeiiiiiinnn (1 P [ PO [V 112 | 04/25/2062 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2020-INV1
..67113C-AE-6 |CLASS A5 144A  3.500% 12/25/49 .. . |- 03/01/2026 . | Paydoun ... . 12/25/2049 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 20
..67113K-AX-6 | CLASS 1A3144A  4.000% 06/25/59 ..........ce.... . 03/01/2026 . | Paydoun . 06/25/2059 . |1.A ........
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ONSLOW BAY FINANCIAL LLC SERIES 2021-NaM4
..67115D-AA-0 |CLASS A1 144A  1.957% 10/25/61 ................ . 03/18/2026 . | JP MORGAN SECURITIES LTD ...ccev Jovuenvervrnnnnnnnns forreeeens 536,767 |........... 623,016 |........... 562,272 |....cevnenn 564,930 [......ceennnnnn (U P [ (U P [ (U R 565,569 [.....vvvvinnns 0 f...... (28,802) |....... (28,802) [.vvvvvennnes 3,658 |. 10/25/2061 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2021-NaM4
..67115D-AA-0 | CLASS A1 144A  1.957% 10/25/61 .. . |- 02/01/2026 . [Paydown ... ... 8,712 e 1,862 [l 7,899 1L 8,712 |.. . 10/25/2061 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 20:
..67116M-AC-5 |A3 144A  4.500% 01/25/53 ...covvvnniiiiinnnnnns . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 28,492 |ooeeenn 28,492 |........... 27,370 [.oevveennnns 27,507 |oovviiinnnnnnns (U P 984 | (U P 984 | (U P 28,492 [.ooooiiinnnnnns (1 P [ PO [V 204 |. 01/25/2053 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-J1 CLASS
..67116W-AP-4 [A14 1447 2.500% 02/25/52 .....cevvvnnvrrnnnnn . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 10,704 |............ 10,704 |...oeeeneenee 9,095 [....ccevnnnns 9,167 |oveviinnnns (U 1,837 | (U 1,837 | (U P 10,704 |oveeniiinnnnnn (VN P [ PO [V 57 | 02/25/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-INV5
..67448J-AA-5 | CLASS A1 144A  4.000% 10/25/52 ................ . 03/01/2026 . |Paydomn .....evunniriiiiniiiiiiiiiinn fennneeeeiiies feeeeeeens 16,981 |[.....coeeees 16,981 [ooeeeeeee 15,283 |ovvvennnnnns 15,364 |ooeveenninnnns (U 1,617 [ooeeiiiiinnnnns (U 1,617 [ooeeiiiiinnnnns (U P 16,981 |ovveeiiiiinnn (1 P [ PO [V 92 |[. 10/25/2052 . [1.A ........
OCEANVIEW MORTGAGE TRUST SERIES 2022-1 CLASS
..67647A-AA-3 | A1 144A  4.500% 11/25/52 ...oevvnvriiiinnnnnnnns . 03/01/2026 . |Paydomn .....vuunviriiiiiiniiiiiinns feriinenereniineees o 7,987 |fooeiiiinnnnns 7,987 | 7,328 [ooeiiiiinnnns 7,319 | (U P 668 |....oeiiiinnn (U P 668 |....coerriinnnn (U1 O 7,987 |oeeeieiiinnnn (1 P [ PO [V 39 |[. 11/25/2052 . [1.A ........
OCEANVIEW MORTGAGE TRUST SERIES 2022-6 CLASS
..67647F-AA-2 | A1 144A  3.500% 05/25/52 ......eevvvvvirvnnnnnns . 03/01/2026 . |Paydomn .....euunviviiiiiiiiiiiiinns feriineeeriniieees [ V) VA R 7517 | TA55 | TA55 | (U P 362 |..iiiiiiinns (U P 362 |..iiiiiiinns (U1 O 251 VA PO (1 P [ PO [V 49 . 05/25/2052 . [1.A ........
PSNMC 2018 1 TRUST SERIES 2020-2 CLASS A14
..693652-AP-4 [ 144A  3.000% 05/25/50 ....eevnnviviinnnnninnnnns . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 13,531 [ooeiiiinne 13,831 |oveeennns 13,833 |oeveennnns 13,987 |.oooeeeeeens 0 s [F5) 1 PO (U (456) |..evvvnnnnnnnns (U P 13,531 | (1 P [ PO [V 93 |[. 05/25/2050 . [1.A ........
PRKCM TRUST SERIES 2022-AFC2 CLASS A1 144A
..69377T-AA-4 |5.335% 08/25/57 ....cevvvvenieiiiiiineeiiiiiies . 03/01/2026 . |Paydomn .....evunniriiiiniiiiiiiiiinn fennneeeeiiies feeeeeeens 22,014 |oeeennnnns 22,014 |.......oeees 22,013 [ 22,506 |...ocoeieennnn 0 s (492) |vvvvernnnnnnns (U (492) |.ovvvvinnnnns (U P 22,014 [.oooiiiinnnnnns (1 P [ PO [V 202 |. 08/25/2057 . |1.A ........
PMT LOAN TRUST SERIES 2025-J4 CLASS A28 144A
..69383L-BD-6 [6.000% 12/01/56 .......cevvunniiiiiiinnniiiiinnnnns . 01/01/2026 . |Paydomn ....cvuunviviiiiiiiiiiiiinns foineeeeeiiiineees o 6,035 [ceiiienne 6,035 |.iinnns 6,077 |oeeeriienns 6,077 [oeveinnnnnnnns 0 s (7 (U P (79 P (U1 O 6,035 [..ccovvnnnnnnns (1 P [ PO [V 30 |. 12/01/2056 . |1.A FE ....
PMT LOAN TRUST SERIES 2025-J4 CLASS A28 144A
..69383L-BD-6 [6.000% 12/01/56 ......ccvvvunniiiiiiininiiiiinnnnns . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 17,646 |............ 17,646 |............ 17,768 |oeeeenennee 17,769 [ovvvennnnnnns 0 s (772 (U (122) | (U P 17,646 |ooeeeeeinnnnn (1 P [ PO [V 232 . 12/01/2056 . [1.A ........
PROVIDENT FUNDING MORTGAGE TR SERIES 2020-1
.. 743874-AC-3 |CLASS A2 144A  3.000% 02/25/50 ........evnnnnnn . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 1,409 [....ocoeeeens 1,409 |oovveenns 1471 | 1,481 [ 0 s (73) [ervvvnnnnnnnnns (U P (73) |eveeninenns [V P 1,409 |ooovvienens (1 P [ PO [V N 7 | 02/25/2050 . |1.A ........
RCKT MORTGAGE TRUST 2020 1 SERIES 2020-1
..749389-AA-0 | CLASS A1 144A  3.000% 02/25/50 ................ . 03/01/2026 . |Paydomn ....ceuunviriiiiiiiiiiiiiinn feriineeeriniiieees [ 2,754 |oeeeiininne 2,754 |ooooiiiinnnns 2,816 |.evennnnnns 2,850 | 0 s [£553) 1 O (U P (95) |vvvenniniins [V P 2,754 |t (1 P [ PO [V 18 | 02/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2025-2 CLASS
..816935-AU-4 [A19 144A  6.000% 03/25/55 .......ovvvvvvvnnnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 61,347 |............ 61,347 |.......oeeet 61,327 [..ocvvnnnnns 61,324 |...covvennnnnns [ O AT [ R AT (U P 61,347 | (1 P [ PO [V 573 |. 03/25/2055 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2025-3 CLASS
..817370-AV-1 [A20 144A  5.500% 04/25/55 .....cevvvvnrvrrnnnnnn . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 22,468 |....oennn.n. 22,468 |............ 2,14 | 22,092 [oooiiiiiinnnns (U P 375 | (U P 375 | (U P 22,468 |.....coovnnnnns (1 P [ PO [V 220 |. 04/25/2055 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2003-1 CLASS 1A
..81743P-AA-4 [ 4.550% 04/20/33 ....coevvvnniiiiiiiiieeciiis . 03/20/2026 . |Paydomn .......cvviiiiiininiiiiiiiins ferineeereiiiees [ 4,005 [ooiiiiins 4,095 [.....coeennns 3,659 [.....ccennnnn 3,650 |iiiiiininnns (U P L7 R (U P L2 R (U1 O 4,005 [.oooiiininnnns (1 P [ PO [V 31 |. 04/20/2033 . |[1.A FM ...
SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS A7
..81745X-AG-2 [ 144A  3.500% 07/25/47 ..covvvvvviviinnnniininns . 03/01/2026 . |Paydonn ...ccevuunvriiiiiniiiiniiiins fennineeeiiiies feeeeeeeiinins 212 e {2 R £ T 213 |eeeeiiiiienes 0 e ()] R [ R [ PO [ PR 7 . (1 P [ PO [V N 2 |. 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AA-9 [A1 144A  4.000% 08/25/47 ......ccevvvvnnnrnnnns . 03/01/2026 . |Paydonn ...ccevuuneriiiiiiiiiiniiiins feriinireeiiiies feeeeeeeeinans 139 [oeiiiiiiiinnns 139 | 149 | L O 0 s (20 (U P [ [ PR 139 i (1 P [ PO [V N 1 . 08/25/2047 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AN-1 [A13 144A  4.000% 08/25/47 .....vvvvvvnnnnnnnns . 03/01/2026 . |Paydomn .....cvueneriiiiininiiniiiins ferinneeeeiiies feeeneeeeiinins [CI° 7 [C17 R AR T R FEA T 0 s (74) [ervnninninnnns (U P (74) | [ PR (SIS T (1 P [ PO [V N 5 |. 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH2 CLASS
..81746J-AN-7 [A13 144A  4.000% 12/25/47 ..covvvvrvvvinnnnnnnns . 03/01/2026 . | Paydoun . 12/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-2 CLASS
..81746K-AN-4 | A13 144A  3.500% 02/25/47 ... . 03/01/2026 . | Paydown ... . 02/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 7
..817460-AG-6 | 144A  3.500% 02/25/48 ......oevvvvvviinnnnnnnnns . 03/01/2026 . | Paydoun . 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH3 CLAS
..81746W-AN-8 | A13 144A  4.500% 08/25/48 .. .. |- 03/01/2026 . |Paydoun ... . 08/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES M
..81746Y-AA-2 [4.000% 06/25/49 ......evvvviviinnniiiiiiiiineeees . 03/01/2026 . | Paydoun . 06/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLAS!
..81747D-AN-9 | A13 144A  4.000% 03/25/48 .. .. |- 03/01/2026 . | Paydoun ... . 03/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES SS
..81747E-AQ-0 [A15 144A  4.000% 06/25/48 ........ccvvvvnnnnnnns . 03/01/2026 . | Paydoun . 06/25/2048 . |1.A ........
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SEQUOIA MORTGAGE TRUST SERIES 2024-7 CLASS A2
..81748E-AB-2 [144A  6.000% 08/25/54 ........ccevvvunniiiinnnnn . 03/01/2026 . |Paydomn ...ccvvuneiiiiininiiiiiiinn Joinneeeiiiineees o 171,847 |oooeeeens 171,847 |eveeennnnns 170,853 |.......... 170,685 [oeniiiinnnnns (U 1,162 [oooeiiiiinnnens (U 1,162 [oooeiiiiinnnens (U 171,847 oot (1 P [ PO [V F 1,797 |. 08/25/2054 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BN-0 |A19 144A  4.000% 09/25/49 ... . 03/01/2026 . | Paydown ... .31 . 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 1
..B1748K-AA-0 [ 144A  3.500% 03/25/50 ....cevvvnrvvrivnnnnnnnnens . 03/01/2026 . | Paydoun (234) . 03/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-1 CLASS A7
..81748M-AG-3 [ 144A  3.500% 02/25/50 ....cevvvnnvvriinnnnnnnns . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 11,687 |oeeeennnnns 11,687 [oeeneeee 11,920 |oeeeennnnns 11,953 |l 0 s (266) [c0vvnnnnnnnnnns (U (266) [cennreernnnnns (U P 11,687 [oooeiiiinnnnnns (VN P [ PO [V 53 |[. 02/25/2050 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2023-1 CLASS A1
..81749B-AA-9 [ 144A  5.000% 01/25/53 ....evvvviiirnnnnniiinnns . 03/01/2026 . |Paydomn ....cvuunieiiiiniiiiiiiinnn ferrineeereniieees o 5,027 |oeeiiiinnns 5,027 |oveiiiinns 4,973 [ooooieinnnnns 4,953 [.ooiiiiinnnnns [ PO FE TN P [ PR FE TN PP [V P 5,027 [ooeiiiinnnnnns (1 P [ PO [V 46 |. 01/25/2083 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2025-12 CLASS
..81740X-AU-7 [A19 144A  5.500% 12/25/55 ....cevvvvnniiiinnnn . 01/01/2026 . |Paydomn ....cvuunviiiiiiiiiiiiiiinen forineeeeeiiineees o 7,567 foooeiiinnnnns 7,567 |oveeeennns 7,540 |oeeeeinnnnnns 7,540 |oviiiinnns [ PO 27 | [ PO P P (U1 O 7,567 |oeeeiieiinnnn (1 P [ PO [V 35 |[. 12/25/2055 . |1.A FE ....
SEQUOIA MORTGAGE TRUST SERIES 2025-12 CLASS
..81740X-AU-7 [A19 144A  5.500% 12/25/55 ....ccvvvvnnirinnnnnn . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 20,12 [ 20,112 |ooooeennnens 20,039 [..oceevennns 20,039 [oiiiiiiinnnnns [ PO FE TN P [ PR FE TN PP (U P 20,12 | (1 P [ PO [V 242 (. 12/25/2055 . [1.A ........
SG CAPITAL PARTNERS SERIES 2025-1 CLASS A1
..81880N-AC-8 [144A  5.008% 12/25/65 .....ovvvvrvvvirnnnnnnns . 03/01/2026 . |Paydomn ....ceuunvieiiiiniiiiiiiinns fovieneeereniieees [ 5,690 [.coooeenne 5,690 | 5,690 |eevunnnnnns 5,690 |oiiiiinnnnns [ PR (VN P [ PR (VN P [V P 5,690 [...covvnnnnnns (1 P [ PO [V 57 | 12/25/2065 . |1.A FE ....
SOLVE FUNDING TRUST SERIES 2025-HEC1 CLASS A
..83444E-AA-7 [ 144A  6.500% 07/25/55 ....ovvvviiiininnniiins . 03/25/2026 . |Paydomn ......euvviiiiiiiiiiiiiiiiinn feriineeereiiieees [ 9,593 |t 9,593 [..ooiiennnns 9,203 [..ooovinnnnns 9,200 |iieiiiinnnns (U P 393 | (U P 393 | [V P 9,593 [oooiiiiiiiinnnn (1 P [ PO [V 155 |. 07/25/2085 . |2.B FE ....
STARWOOD MORTGAGE RESIDENTIAL SERIES 2021-6
..85573R-AA-6 |CLASS A1 144A  1.920% 11/25/66 ................ . 03/01/2026 . |Paydomn ....cuuuniiiiiiiiiniiiiiiins feriineeeriniiees o 8,102 [.oovvevnnnns 8,102 |eeveennnnns 7,008 [oeeeiiiennns 7,007 [ooeeiiiiinnnnns (U 1,004 | (U 1,004 | (U1 O 8,102 |oveeiiiiinnnn (1 P [ PO [V 26 | 11/25/2066 . |1.A FE ....
TOORAK MORTGAGE CORP SERIES 2022-INV2 CLASS
..87265X-AA-2 | A1 144A  4.350% 06/25/57 ...ovvvvnvvvinnnnnnnnns . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 27,521 |everrnnnnnn 27,527 |ooevviinnnns 27,293 | 28,005 |......ceennnn 0 s (1)) R (U (4] ) (U P 27,527 [ooeeviiinnnnnns (1 P [ PO [V 199 |. 06/25/2057 . |1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2015-2 CLASS
..89171Y-BA-8 [2B1 144A  4.831% 11/25/57 .oovvvenriiiiiinnnnnns . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 25,204 |ooeeeennnnns 25,204 ... 26,182 |.....cvvnenn 25,387 |oeeiieiienns 0 s (LK) (U [QE:K) ) O (U P 25,204 [.oooeiiinnnnnns (1 P [ PO [V 235 [. 11/25/2057 . [1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2016-2 CLASS
..89172P-AD-1 M2 144A  3.000% 08/25/55 .......vvvvvvnnnnnnnns . 03/18/2026 . | JP MORGAN SECURITIES LTD ...ccev Jovnenvvrvvvnnnnnnns forreneens 387,125 [oeeennnns 400,000 |........... 392,835 |..euunnnnn. 398,021 [....cevvnnnnnns (U P 222 | (U P 222 | (U 308,242 |.uvvvviiiiinnns 0 f...... (11,117) [....... (11,117) [ 3,600 |. 08/25/2085 . |1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2017-2 CLASS
..89173H-AC-0 M1 144A  3.750% 04/25/57 ...ovvvvvvvvinnnnnnnnns . 03/18/2026 . |Various ........cceeevvriviinnnnnnnns Jovvinneneiiininnnes foeneniins 981,932 |........ent 991,850 |........ 1,000,514 |........... 993,383 [ooiiiiinnnnns (U 2,836 |.eeerinnnns (U 2,836 |.eeernnnnnns (U PR 996,219 [o.vvvviiiinnns 0 f...... (14,287) |....... (14,287) |eevveenns 11,158 |. 04/25/2057 . [1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2017-2 CLASS
..89173H-AC-0 M1 144A  3.750% 04/25/57 ...ovvvvvvvvinnnnnnnnns . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 99,768 |............ 99,768 |........... 100,639 |............ 99,922 [ouvviiiinnnns 0 s (154) |vevveriinnnns (U (154) |oovvevinns (U P 99,768 |.....eerrennn (1 P [ PO [V 592 . 04/25/2057 . [1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2017-6 CLASS
..80175J-AB-6 A2 144A  3.000% 10/25/57 .....coevvvvvvnnnnnnns . 03/18/2026 . | JP MORGAN SECURITIES LTD ...ccee |ovvennvrrrrnnnnnnnns foenns 1,447,266 |........ 1,500,000 |........ 1,434,261 |........ 1,475,705 |ooeveenninnne (U 2,072 | (U 2,072 | (U . 1477777 |, 0 f...... (30,511) |....... (30,511) [eevveeenns 13,500 |. 10/25/2057 . |1.A ........
VERUS SECURITIZATION TRUST SERIES 2022-5
..924921-AA-7 | CLASS A1 144A  3.800% 04/25/67 ................ . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 30,067 |............ 30,067 |oeeernnnnnns 29,423 | 30,203 |.oeeeieeiennns 0 s [ (U [RECIC) ) PO (U P 30,067 |.ecevunninnnns (1 P [ PO [V 181 [. 04/25/2067 . [1.A FE ....
VERUS SECURITIZATION TRUST SERIES 2021-7
..925380-AA-8 |CLASS A1 144A  2.829% 10/25/66 ................ . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 9,326 [oeeiriinne 9,36 |.....ccennnns 8,405 |.evvuinnnnns 8,658 |...ouvnnnnnns (U P 668 |....ovriiinnnn (U P 668 |...oeiiiinnnn (U1 O 9,326 |.ccovvvnnnnnns (1 P [ PO [V 42 |. 10/25/2066 . |1.A ........
WAMU MORTGAGE PASS THROUGH CER SERIES 2005-
..92922F-4V-7 [AR13 CLASS A1C3  5.000% 10/25/45 ............. . 03/25/2026 . |Paydonn ......euuvieiiiiiiiniiiiiiinn feniineeeiiiies feeeeeeiiian LI O 318 | Fc74 B R, 322 | 0 e (3] R [ R [ PO [ PR LI (1 P [ PO [V N 3 |. 10/25/2045 . |1.A FM ....
WAMU MORTGAGE PASS THROUGH SERIES 2004-AR7
..92922F-TB-4 [CLASS A6  5.234% 07/25/34 ......cevvvvnnnnennn . 03/01/2026 . | Paydoun . 07/25/2034 . |[1.A FN ...
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR
..93935F-AC-5 |CLASS 2A  4.819% 08/25/46 ... .. |- 03/01/2026 . [Paydown ... . 08/25/2046 . |3.A FM ...
WASHINGTON MUTUAL MORTGAGE SEf
..93935Y-AA-8 [CLASS A1 3.993% 12/25/36 .......cevvvvnrrnnnns . 03/25/2026 . | Paydoun . 12/25/2036 . |1.A FN ...
WELLS FARGO MORTGAGE BACKED S SERIES 2020-RR1
..949796-AA-4 | CLASS A1 144A  3.000% 05/25/50 .. ... |- 03/01/2026 . |Paydoun ... . 05/25/2050 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SER
..949831-AS-0 |CLASS A17 144A  3.500% 07/25/49 .............. . 03/01/2026 . |Paydomn ....cevuniiiiiiniiiiiiiinnn forinneeeiniiees [ 95 o [ [ 95 [ooeiiiiiiiinnns [ PR (VN P [ PR (1 P [ S (1 P [ PO [V N 1 [.07/25/2049 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2022-2
..949930-AD-3 [CLASS A4 144A  2.500% 12/25/51 . 03/01/2026 . | Paydown ... . 12/25/2051 . |1.A ........
WELLS FARGO MORTGAGE BACKED SERIES 2
..95002F-AE-4 [CLASS A5 144A  3.500% 09/25/49 ................ . 03/01/2026 . |Paydomn ....eeuuiiiiiiiiiiiiiiiiins Joviinnieiiiininiees foreeeiiinnns 4,416 ..o 4,416 |..oennnns 4,492 |............. 4,513 [, 0 Joeeeeeennn (98) [oevvvnnnnnnnnn [ U (98) |.evvenniiinnns (U 4,416 [..oooiinnnnnnns 0 | (U [ o 27 |. 09/25/2049 . |1.A ........
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WELLS FARGO MORTGAGE BACKED S SERIES 2020-1
..95002K-AA-1 | CLASS A1 144A  3.000% 12/25/49 ................ . 03/01/2026 . |Paydown .........ccoeeeiiieiiiinnnins foninniniiiiiiiiinns feiiiiin, 1,289 [oeinnnnnne 1,259 |l 1,200 [ooevevennnns 1,208 [oveviiiinenns 0 s (1) O [V ST (1) O 0 e 1,209 |ooeeeeinniins (VN 0 | [V 6 | 12/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-2
..950020-AA-8 | CLASS A1 144A  3.000% 12/25/49 .. ... |- 03/01/2026 . | Paydoun ... ....2,634 2,776 | 2,805 ... (172) .2,634 |.. . 12/25/2049 . (1.A ........
WELLS FARGO MORTGAGE BACKED S SER
..95002T-AS-3 | CLASS A17 144A  3.000% 06/25/50 .............. . 03/01/2026 . |Paydown .......oeeeeiiiiiiiiiiiiiiies fovvviiiiiiiiiiiiiies foriiiininn, 2,680 [............. 2,680 ..o 2,79 |..cccnnnnnn. 2,812 |.oeeiee [V PO (132) |ovveeeerennnnns [U (132) |ovvvereeeennnns 0 Joeeeeieeenn 2,680 . 06/25/2050 . [1.A ........
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 5,166,584 5,341,519 5,182,142 5,227,723 958 26,165 0 27,123 0 5,254,846 XXX XXX
AXMF SERIES 25 SBRR1 CLASS A 144A  5.980%
..00249H-AA-1 . 03/27/2026 . | Paydoun ... ....2,223 ....2,201 2,223 | .2,223 |.. . 04/27/2058 . [1.G FE .
..05608J-AG-8 |5.937% 02/15/38 . 02/15/2026 . |Paydoun .........ooeeiiiiiiiiiiinnins fenniiiiiiiiiiiiinns feiiiin 34,970 |........... 34,970 [oeennnnne 34,970 |.......... 34,495 [.oiiiiinnnnnns 0 s 475 |eveeeiiiiinnns [V ST 475 |eveeeiiiiinnns 0 s 34,970 [oeeiiiiiinnns (VO 0 | [V 345 |. 02/15/2038 . |1.A ........
BX TRUST SERIES 2022-VAMF CLASS D 144A
..05609T-AG-5 |5.553% 01/15/39 .. . 02/15/2026 . | Paydoun ... . 01/15/2039 . [1.A ........
BXSC COMMERCIAL Mof
..05610B-AJ-5 |CLASS C 144A  6.064% 03/15/35 ................. . 01/15/2026 . |Paydoun .........cooeeiiiiiiiiiinnins foniiniiiiiiiiiiinns foiiiinn, 12,815 [oeenenee 12,815 |............ 12,719 | 12,611 [, 0 s AL [V ST AL O 0 s 12,815 [oveeiiiinnnns (VN 0 | [V 68 . 03/15/2036 . |1.A ........
BX TRUST SERIES 2022-CSMO CLASS C 144A
..05610M-AD-4 | 7.562% 06/15/27 ....evvvvvvveiiiiiiiiiiiiiiiiiinnns . 02/15/2026 . |Paydown .........coooeiiiiiiiiiinnins feniiiiiiiiieiiiiins foien 1,000,000 |........ 1,000,000 |........... 994,983 |........... 984,607 |............... [V R 16,393 |l [V R 16,393 |l 0 fnns 1,000,000 |...eevvvvvnnnns (VN 0 | [V 13,09 |. 06/15/2027 . [1.A ........
BANK SERIES 2017-BNK8 CLASS XA  0.704%
..06650A-AF-4 | 11/15/50 ..evvvriiiiiiiiiiiiiiiiiiiiiieciceieeeees . 03/01/2026 . |Paydoun .........cooeeeiiieiiiiiinins foninniniiiiiiniiins foiiii, [ 0 [ 1,396 [oovvevieninnnns 504 |ovviiiiiiiinns 0 s (504) |vvvvvvrnnnnnns (U (504) |vvvvvrinnnnnns 0 e (U O (VN 0 | [V 58 . 11/15/2050 . |1.A FE .
CD COMMERCIAL MORTGAGE TRUST SERIES 2017-CD5
..12515H-BJ-3 | CLASS XA  0.767% 08/15/50 ......evvvvvvvvrnnnnns . 03/01/2026 . |Paydoun .........cooeeeiiieiiiiiinins foninniniiiiiiniiins foiiii, [V 0 [ 2,441 [, TA3 |eveeiiiiiinnns 0 s QLX) P (U (783) |vevvvvvinnnns 0 e (U O (VN 0 | [V 91 . 08/15/2050 . |1.A FE .
COMM MORTGAGE TRUST SERIES 2015-CR26 CLASS B
.. 12593Q-BH-2 |4.613% 10/10/48 ......ovvvvvviriiiiiiiiiiiiiiiinins . 03/01/2026 . |Paydown ..........coeeeeeiiniinninnns fonniiiniiiiiiiiiins foiiiinn 228,421 |........... 228,421 |.......... 217,680 |........... 227,979 [ovvnnnnnnnnnnn 0 s L7 [V ST L7 0 s 228,421 |ovviiiiniiins (VN 0 | [V 2,609 |. 10/10/2048 . [1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4
.. 17326F-AF-4 | CLASS XA  0.975% 10/12/50 ...................... . 03/01/2026 . |Paydoun .........cooeeeiiiiiiiiiiiins foniniiniiiiiiiiiins foiiii, [ (U P LSS 45 |l 0 s (15 O [V ST (15 O 0 e (U O (VN 0 | [V 5 |. 10/12/2080 . [1.A FE ....
GAM RESECURITIZATION TRUST SERIES 2022-FRR3
.. 36450D-A0-4 | CLASS AK61 14 0.000% 11/27/49 ............... . 03/17/2026 . | PERFORMANCE TRUST CAP PARTNERS |.........eevvvvvvnnn forvvnnnns 239,990 |........... 250,000 |........... 208,952 [.......e.. 241,637 [ovvnnninnnnnnn 0 |eeeenns 1,926 [ooeveeiiennnns (U 1,926 [oeeveeinennnns 0 s 243,563 |...ovviiiiinnns (U (3,573) |-oennnnn [RRTK) ) 0 [ 1172772049 . |1.C FE ....
GAM RESECURITIZATION TRUST SERIES 22-FRR3
.. 36459D-CC-3 | CLASS AK71 144A  2.780% 11/27/50 ............. . 03/17/2026 . | PERFORMANCE TRUST CAP PARTNERS |.........eeevvvvvnnn forvvnnnns 238,975 |........... 250,000 |........... 241,005 |........... 245,977 |ovvvnnnnnnnnnn 0 s 399 |oiiiiiiiiiins (U P 399 |oeiiiiiiiiins 0 s 246,376 |...cooeeennnnn [V (7,401) |........ (7,401) [ouvvnnnnnnnne 2,087 |. 11/27/2080 . 1.C FE ....
GAM RESECURITIZATION TRUST SERIES 21-FRR2
..36450T-BL-9 | CLASS AK74 144A  0.000% 09/27/51 ............. . 03/17/2026 . | PERFORMANCE TRUST CAP PARTNERS |.........eeevvvvvnnn forvvnnnns L7 Y 0 P 500,000 |........... 402,121 |....oeeeee 461,692 [..ovvvnnnnnnee 0 |eeeenns 3,250 [ooooiinninns (U 3,250 [ooooiininnns 0 s 464,962 |...ovviiiinnnns 0 f...... (23,174) |....... (B 174) oo 0 |. 09/27/2051 . |1.F FE ....
GAM RESECURITIZATION TRUST SERIES 21-FRR2
..36450T-BII-5 | CLASS AK78 144A  2.860% 09/27/51 ............. . 03/26/2026 . | PERFORMANCE TRUST CAP PARTNERS |.........eevvvvvvnnn forvvnnnns 463,730 |oveeeenns 500,000 |........... 490,308 |........... 494,470 [.evninnnnnnnne 0 s 330 |oeeeeiiiiinnns (U P 330 |oeeeeriiiinnns 0 s 494,799 [ouvvviiiiinnnns 0 f...... (31,089) |....... (31,069) [vvvvrvrnnns 4,635 |. 09/27/2051 . |2.C FE
HGI CRE CLO LTD SERIES 2022-FL3 CLASS C 144A
..403950-AE-8 |6.672% 04/20/37 ....ovvvvviiiiiiiiiiiiiiiiiiiiiaeas . 01/20/2026 . |Paydown ..........oooeeeiiiiiiiinnnns foniiiiiiiiiiiiiiins foeen 1,000,000 |........ 1,000,000 |........ 1,000,000 |........... 998,867 |............... 0 |eeeenns 1,133 [ 0 eeeeenn 1,133 [ 0 fnns 1,000,000 |...eevvvvvnnnns (VN 0 | [V 6,006 |. 04/20/2037 . |1.E FE .
JP MORGAN CHASE COMMERCIAL MOR SERIES 2013~
..46640J-AC-1 | C13 CLASS D 144A  3.984% 01/15/46 ............ . 03/01/2026 . |Paydown ..........ooeeeiiiiiiiinniins fenniiiniiiiiiiiines feiiiiin, 1,625 [oennnnne 1,625 |oveeiennnns 1,587 [oeveeennnns 1,625 [cvvvvieeinnnes 0 e (VO 0 | (VO 0 e 1,625 |.oooeeeeeins (VN 0 | [V 11 1. 01/15/2046 . |1.A ........
LSTAR COMMERCIAL MORTGAGE TR SERIES 2016-4
..50219Q-AN-4 | CLASS D 144A  4.731% 03/10/49 ................. . 02/01/2026 . |Paydown .........cooeeeeiiiiiiinnnnns foniniininiiiiiinins foiiiinn 300,340 [.oeeeennns 300,340 f[....eeeeee 290,985 [.......e.. 208,326 [..uvvvnnnnnnnnn 0 |eeeenns 2,014 | 0 eeeeenn 2,014 | 0 s 300,340 |...ooeeeennnnn (VN 0 | [V 2,311 |. 03/10/2049 . [1.A ........
MORGAN STANLEY BAML TRUST SERIES 2015-C26
..61690V-BD-9 |CLASS C  4.202% 10/15/48 .....ccoeeeeeieiennnns . 0170172026 . |Paydoun ........cooeveiiieiiiinnnnnns fonvniiiiniiiiiiiins foiiinnn 500,000 |.......... 500,000 |........... 474,035 |........... 496,902 [...vvvunnnnnnns 0 |eeeenns 3,008 ..ol 0 eeeeenn 3,008 ..ol 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 1,751 |. 10/15/2048 . [1.A ........
MORGAN STANLEY BAML TRUST SERIES 2015-C25
..61765T-AM-5 |CLASS C  4.374% 10/15/48 .....coeeeeeeiennnnnnn . 0170172026 . |Paydown ........cooeveeeeeiniinnninns fonviiiiiniiiiiiiins foiiiinn, 422,453 |....oeeee. 422,453 |.......... 410,110 |........... 423,937 |ovvvviiiiiinns 0 fens (1,484) | (U . (1,484) | 0 s 422,453 |ooooiiiiiis (VN 0 | [V 1,540 |. 10/15/2048 . [1.A ........
READYCAP COMMERCIAL MORTGAG SERIES 2021-FL7
..75575W-AJ-5 |CLASS D 144A  6.743% 11/25/36 ................. . 01/26/2026 . |Paydown .........cooeeeeiiiiiinnnnnns fonniiiiiiiiiiiiiins foiinnn 250,000 [oeeeereenns 250,000 |........... 250,000 |........... 247,963 [..evvvinnnnnnnn 0 |eeeenns 2,037 |oeeeeieens 0 eeeeenn 2,037 | 0 e 250,000 [..ooeeiiiennnn (VN 0 | [V 1,463 |. 11/25/2036 . [2.B FE
READYCAP COMMERCIAL MORTGAG SERIES 2021-FL7
..75575W-AL-0 | CLASS E 144A  7.193% 11/25/36 ...t . 01/26/2026 . |Paydown .........oooeeieieiiiinnnnnns fonniiiiiiiiiiiiiins foiiiiin 250,000 [oeeeerennes 250,000 |........... 250,000 |........... 247,278 |..evvvnnnnnnnnn 0 eeeennn 2,722 |oeeiiiien 0 eeeeenn 2,722 |oeeeeieies 0 e 250,000 [..ooeeiiiennnn (VO 0 e [V 1,560 |. 11/25/2036 . 2.C FE
LIBERTY STREET TRUST SERIES 2016-225L CLASS D
..902055-AG-7 | 144A  4.958% 02/10/36 ......evvvvvvvvvrnnnnnnnnns . 02/01/2026 . |Paydown .........cceeeeeeiiiiinninnns fovnininiiiiiiiiiins foiiiinn 100,000 |.......... 100,000 f[....eeeeee. 101,257 | 100,040 [..eevvvvnnnnnns 0 s (40) [ovvvvvnnnnnnns 0 s (40) [ovvvvrnnnnnnnns 0 |eeeennn 100,000 |...vvvvvvvnnes (VO 0 | U 801 . 02/10/2036 . |1.C ........
WF RBS COMMERCIAL MORTGAGE TRU SERIES 2013-
.. 92937E-AH-7 |C11 CLASS C  4.011% 03/15/45 .. . 01/01/2026 . | Paydoun ... ..500,000 .... 500,000 458,003 |...........499,947 |.... ... 500,000 |.. . 03/15/2045 . [1.A ........
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WELLS FARGO COMMERCIAL MORTGAG SERIES 2015-
..94989E-AL-1 |LC20 CLASS C  4.056% 04/15/50 ................. . 03/01/2026 . |Paydoun .........cooeeeeiiiiiiiiinnns foniniiniiiiiiiiiins foiiiinn, 48,596 |............ 48,596 |.......eee. 47,574 |............ [ A VI 0 s (116) [euvvvnnnnnnnnns 0 s (116) [evvvnnnnnnnnnne 0 s 48,596 [....ccoeeennnn (VN 0 | [V 444 1. 04/15/2050 . |1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2015-
..94989H-BJ-8 |NXS1 CLASS C  3.818% 05/15/48 ... . 03/01/2026 . | Paydoun ... . 05/15/2048 . [1.A ........
PRIMA CAPITAL LTD SERIES 2019-7A Cl A
.. TA1660-AE-7 |3.250% 12/25/50 ..coevvviiiiiiiiiiiiiiiiiieeeen . 03/18/2026 . | PERFORMANCE TRUST CAP PARTNERS |.........eeevvvvvnnn forvvnnnns 330,534 |........... 337,280 [ouevennnne 327,250 |..oeeennen 336,811 |l [V OO 82 [ 0 e , , . 12/25/2050 . (2.B FE ....
PRIMA CAPITAL LTD SERIES 2019-7A CLASS C 144A
.. T41660-AE-7 ]3.250% 12/25/50 ..oooveeiiiiiiiiiiiiiiiiiiiiiiis . 01/20/2026 . |Paydown .......ooeeeeiiiiiiiiiiiiiees Jovvviiiiiiiiiiiiiies foviiiiiiinn, 602 |...eeee..s 602 ... 584 |oivveiiiiinnnnns 601 [oiinnnnnnns 0 Joeeeeeiieenns Tl 0 Joeeeeeieeenn Tl 0l {107 [ 0 Joeeeeeiieenn [ 2 |. 12/25/2050 . [2.B FE ....
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency commercial mortgage-backed securities (unaffiliated) 8,007,324 8,129,598 7,832,115 8,048, 169 0 30,731 0 30,731 0 8,078,901 0 (71,576) (71,576) 54,116 XXX XXX
APIDOS CLO SERIES 2019-31A CLASS CR 144A
..03767V-AN-8 15.834% 04/15/31 ...ooooeeiiiiiiiii . 02/25/2026 . | Call 100.0000 ...ovvvvniiinnn foereeeeeieieeeeeeees e 500,000 |.......... 500,000 |.......... 500,000 |........... 493,356 [ovvvvvrirennnns 0 s 473 |eveeeiiiiinnns [V ST LYK P, 0 s 493,830 [.vvvvvvvvnnnns [ 6,170 [.......... 6,170 [cevvvnnnnee 11,074 . 04/15/2031 . |1.F FE ...
BAIN CAPITAL CREDIT CLO LIMITE SERIES 2022-5)
..05685J-AN-9 | CLASS C1R 144A  6.318% 01/24/37 ... .. |- 01/24/2026 . |Paydoun ... ..500,000 .... 500,000 .... 500,000 |...........494,858 |.... ... 500,000 |.. . 01/24/2037 . (1.F FE ....

BAIN CAPITAL CREDIT CLO LIMITE SERIE!

..056920-AG-6 | CLASS C 144A  6.071% 04/16/37 .......c.oeeee . 03/18/2026 . | Call 500,000 [.......... 500,000 |.......... 500,000 |........... 495,830 |...vcvnnnne (L] PR 30 [ (L] P 30 [ (L A 495,860 . 04/16/2037 . |1.F FE ...
BABSON CLO LTD SERIES 2023-4A CLASS C 144A

..08763M-AE-5 |6.570% 01/20/37 ....vveriiiciiicicieiee . 02/18/2026 . |Paydonn ........coeevieiiiiiiiiiiies fooeirieiiieiiens o 1,000,000 |........ 1,000,000 [........ 1,000,000 |........... 991,053 |.ovcviiene [ R 8,947 [ooeciiicinne [ A 8,947 [ooviiiiinne [ R 1,000,000 [...ovvenneee. 0 | (L PR (L F 22,630 |. 01/20/2037 . [1.F FE ...
CIFC FUNDING LTD SERIES 2023-3A CLASS C 144A

.. 12598Y-AG-3 |6.320% 01/20/37 ...ovuriiiiciiiciiicieiine . 02/04/2026 . |Paydonn ........cceveiereiiiciinies Jooeeiieiieeins o 500,000 [.......... 500,000 |.......... 500,000 |........... 495,861 |...ocvvnenne. [ R 4139 [ [ A 4139 [ [ A 500,000 [...cveeennene 0 | (L PR (L1 FRT 9,666 |. 01/20/2037 . |1.F FE ....
CARLYLE GLOBAL MARKET STRATEGI SERIES 2019-3A

.. 14314H-BC-7 | CLASS BRR 144A  6.270% 04/20/37 .............. . 02/23/2026 . | Cal | 100.0000 ..o oo oo 500,000 [.......... 500,000 |.......... 500,000 |........... 465,615 |...vevenenee (U (1,198) |-oveiiins [ R (1,198) |-oveeins (U P 464,418 | (U A 35,582 |......... 35,582 ... 11,245 |. 04/20/2037 . |1.F FE ....
DEWOLF PARK CLO LTD SERIES 2017-1A CLASS DR

L 25211A-AL-3 | 144A  6.785% 10/15/30 ..ovvuvvieviciiiine . 02/05/2026 . |Paydonn .......cccoveveieiiiiiinins Jooeeeiieeiieeins o 250,000 |........... 250,000 |........... 250,000 |........... 246,835 |....covneee. [ R 3,165 [ [ A 3,165 [ (L A 250,000 |.vevvevinine 0 | (L PR (L1 FRT 5,473 |. 10/15/2030 . |1.F FE ...
DRYDEN SENIOR LOAN FUND SERIES 2021-92A CLASS

..262488-AG-4 |D 144A  6.918% 11/20/34 ....coovcuricnrnnnne . 02/04/2026 . |Paydomn ........cceveveieeiiciinins Jooeeiiieiieiins o 500,000 [.......... 500,000 |.......... 500,000 |........... 489,559 [...o.cvunnnee [ R 10,441 [ooviiiiiine [ R 10,441 oo [ A 500,000 [..ocveeennene 0 | (L PR (L1 FRT 7,548 . 11/20/2034 . |2.C FE ....
INVESCO CLO LTD SERIES 2023-1A CLASS CR 144A

..46146G-AU-6 |6.069% 04/22/37 .....ocvveviniiiiieeiecine . 02/23/2026 . | Cal | 100.0000 ..o oo oo 500,000 [.......... 500,000 |.......... 500,000 |........... 494,302 [.ovouvvnnnnne (L FO 208 | (L O L): 0 (L A 494,510 [ooueevnnnnne. (L RO 5,490 [.oovnene 5,490 oo 10,693 |. 04/22/2037 . |1.F FE ...
TEACHERS INSURANCE AND ANN SERIES 2016-1A

..87271L-AL-6 | CLASS B1R 144A  5.670% 07/20/31 .............. . 01/20/2026 . |Paydonn .......ccoeveieieiiiciiiies fooereeieiiieieis o 500,000 [.......... 500,000 |........... 493,750 |.v.veeeeee 492,083 [.ocviennnee [ R 7,947 [ [ A 7,947 [ [ A 500,000 [..ocveeennene 0 | (L PR (L1 FRT 7,206 | 07/20/2031 . |1.A FE ....
TIAA CLO LTD SERIES 2018-1A CLASS BR 144A

..88631Y-AS-6 |5.820% 01/20/32 ..oovviniiiieeicce . 01/14/2026 . |Paydonn .......ccoevevieiiiiniiiies e o 1,000,000 |........ 1,000,000 [........ 1,000,000 |........... 991,481 |vvcvrnnnne [ R 8,519 [ [ A 8,519 [ [ R 1,000,000 [...ovvenneee. 0 | (L PR (L F 14,248 |. 01/20/2032 . |1.F FE ...
WIND RIVER CLO LTD SERIES 2019-2A CLASS CR

LO7314E-AG-1 | 144A  5.922% 01/15/35 ..evvevviricirinnne . 02/12/2026 . | Cal | 100.0000 ..o oo o 1,000,000 |........ 1,000,000 [........ 1,000,000 |........... 981,152 |vuveviennne (L FO 316 v (L O 316 o (L A 981,468 |....ocveuenne (L1 R 18,532 | 18,532 |oveviiiene 20,334 . 01/15/2035 . | 1.F FE ....
WIND RIVER CLO LTD SERIES 2022-2A CLASS B1R

. 97315D-AU-1 | 144A  5.520% 07/20/35 .oovvveviiviiiiiiainee . 02/12/2026 . | Call 100.0000 wvevivein oo [ 500,000 [.......... 500,000 |.......... 500,000 |........... 494,833 |oviiiiinnns 0 [ (€10 T [ PO (€10 T 0 foiiins 494,752 [ (U A 5248 |.......... 5248 |.oon.n 9,09 |. 07/20/2035 . |1.B FE ...

1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -

non-agency - CLOs/CBOs/CDOs (unaffiliated) 7,750,000 7,750,000 7,743,750 7,626,788 0 48,048 0 48,048 0 7,674,838 0 75,162 75,162 150,898 XXX XXX

ASSET BACKED FUNDING CERTIFIC SERIES 2006-HET

..00075l-AP-4 | CLASS A2B  4.011% 01/25/37 ....cevvuvnnnnnnee . 03/25/2026 . |Paydonn .......cccoviiiiiiiiiiiiies oo o L TR 583 |veeiriinnne 354 [oviiciiiine 723 (L FO 258 [ (L O 258 [ (L A X A 0 | (L PR (L1 FUT 2 |. 01/25/2037 . [1.A FM ...
ACE SECURITIES CORP SERIES 2006-NC1 CLASS M1

..004421-U-5 | 4.528% 12/25/35 ....ovevvcuiiciiiciiiicine . 03/25/2026 . [Paydonn .......ccoeveiiiieiiiiiinins oo o 2,927 fooeeiiinnne 2,927 |oovrennne 1,004 |oooeennne 1,831 [ [ R 1,008 |.voviiiinne [ A 1,008 |.voeiiinnne (L R 2,927 | 0 | (L PR (L1 FRTRN 11 |. 12/25/2035 . [1.A FM ...
AVERIQUEST MORTGAGE SECURITIES SERIES 2004

..030728-VR-3 |R10 CLASS M1  4.843% 11/25/34 ................ . 03/25/2026 . [Paydonn .......ccoeveiiiieiiiiiiiins oo o 2,067 |ooovrveunnne 2,067 |eieinnne 1,980 [oovrveennne 2,045 | (L] PR 22 (L] P 22 (L R 2,067 [oevireienne 0 | (L PR (L1 FRTRN 13 |. 11/25/2034 . [1.A FM ...
BOJANGLES ISSUER LLC SERIES 2024-1A CLASS A2

..00748R-AC-2 | 144A  6.584% 11/20/54 ....o.vcvvvriiinee . 02/20/2026 . [Paydonn .......ccoeveiiiieiiiiiinins oo o 2125 o 2125 oo 2125 | 2125 | (L PR (L1 PO (L PR (L1 FUPTON (L R 2125 | 0 | (L PR (L1 FRTRN 35 |. 11/20/2054 . |2.B FE ...
CREDIT-BASED ASSET SERVICING SERIES 2007-0B2

.. 1248\B-AH-8 | CLASS A2B  3.456% 02/25/37 .....vevuvenne . 03/01/2026 . [Paydonn .......ccoeveuevieiiriiiiins oo o 1,080 |oeeiinnne 1,080 [oovvveviinnne 305 [ooviiiiinne 384 [ (U U 676 |voveerennne (U U 676 |oviveerennne (L R 1,060 |ovoviieiins (L1 FURN (L PR (L1 FU 4 1. 02/25/2037 . [1.A FM ...
CASTLELAKE SECURED AVIATION AS SERIES 2023-1

.. 14855)I-AA-4 | CLASS A 6.500% 07/31/36 ......ceevvvveuennene . 03/15/2026 . [Paydonn .......ccoeveuiiieiiriiinins oo o 8,092 [oiieiine 8,002 |coiiennne 7,887 [oeviiennne 8,029 [ooiiicinne (L] P L I O (L] PR 63 [ooeiinne (U S 8,092 |ooiiiiines (U (L (U F 116 |. 07/31/2036 . |1.F PL ....

CHASE MORTGAGE FINANCE CORPO SERIES 2025-12
..16160C-BR-5 | CLASS A% 144A  5.500% 09/25/56 .............. . 01/01/2026 . [Paydown ....oovovveeieeniiiiiiiinns foviiiiiiiiiiiiiies i 9,829 [.iinnn. 9,829 |.ooowrnn. 9,814 |...ocvnnn 9,774 oo [ T 56 | 0 foreeeinnns 56 | 0 foreeninnns 9,829 |..ooviiieenn [V PPN [V 0 leeiiiiiiinn. 45 |. 09/25/2056 . |1.A FE ....
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CHASE MORTGAGE FINANCE CORPO SERIES 2025-12
..16160C-BR-5 |CLASS A9B 144A  5.500% 09/25/56 .............. . 03/01/2026 . |Paydoun .........cooeeeeiiiiiiiiinnns foniniiniiiiiiiiiins foiiiinn, 20,176 [oevnnnnnee 20,176 |[.eennneee 20,131 |l 29,011 |, 0 s 165 |l [V ST 165 |l 0 s 20176 |oeeeeeeeneens (VN 0 | [V 340 |. 09/25/2056 . [1.A ........

COMMONBOND STUDENT LOAN T SERIES 2018-BGS
..20268M-AC-0 | CLASS B 144A  3.990% 09/25/45 ...
CREDIT SUISSE FIRST BOSTON MOR SER

. 09/25/2045 . |1.B FE ....

. 01/25/2026 . |Paydown ...

..22540V-G6-3 | CLASS 1A1  7.000% 03/25/32 ...evvvvuvvrnnnnnn . 03/01/2026 . [Paydown ....ccovviiiiiiiiiiiiiiiiees Joniiiineeenniies | 408 | 406 foeeeeieiiiens 364 [ 373 [oveeiaeiins 0 forreeeiinns 7 IO 0 forreeeiinnns 3 | [V OO 408 |eiieeeenns (U IO 0 foreeeieiinnns [ PO 5 | 03/25/2032 . [5.C FM ....
FIRST FRANKLIN MTG LOAN ASSET SERIES 2006~

..30247D-AE-1 | FF13 CLASS A2D  4.273% 10/25/36 .............. . 03/25/2026 . [Paydown .....occuvviiiiiiiiiiiiiiens fiiieeeeeiiiiens i 2,000 fooiiiienne 2,000 |.oooiienns 1,420 foeeeeennns 1,377 foeeeeeinns 0 foreeeans (X I 0 forreeianns 623 [oveiiiiiinns 0 foreiiianns 2,000 foreeeieiinnns (U IO 0 foreeeieiinnns [ PP 7 | 10/25/2036 . |1.A FM ...
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS

..382371-AA-0 | CLASS A 144A  2.100% 05/20/48 ................. . 03/20/2026 . [Paydown .....cccuvvieiieiiiiiiiiiinns foiieieeeiiiiees oo 6,787 |.rreeeenn. 6,787 |oeeeeennns 6,784 |...ccunnens 6,785 [ceeeiiiiinnns 0 foreeeiiiinnns [ PPN [ OO [ PPN 0 foreiiianns 6,787 [oeeeeennnns (U IO 0 foreeeieiinnns (U PO 24 . 05/20/2048 . |1.D FE ...
JP MORGAN MORTGAGE TRUST SERIES 2024-10 CLASS

..46658L-BL-4 |B1 144A  6.964% 03/25/55 .......coveviinnninnnnn . 03/01/2026 . [Paydown ....coouvieiiieiiiiiiiiiens foiiieieeeiiiiees i 3,488 ... 3,488 |....ccieein 3,683 | 3,686 [...cocouinninn 0 foeeeenns (199) forveveeranns 0 s (199) forvvveeianns 0 foreiiianns 3,488 | (U IO 0 foreeeieiinnns (U PO 41 ). 03/25/2055 . [1.A ........
LCSS FINANCING LLC SERIES 2018-A CLASS A 144A

..50200X-AA-8 | 4.700% 12/15/62 ...eeeveeuiiiiiiaeiiiiiiiieeeis . 03/15/2026 . [Paydown .....coouviiiiiiiiiiiiieens Joeniiieeeeniiies | 21,720 fooeeennns 21,720 |....ooeen. 21,720 |...oeeeen. 21,719 |, 0 foreeeiiiinnns LI PR 0 forreeieiinnns LI 0 foreeianns 21,720 oo (U IO 0 foreeeieiinnns [V FOPO 124 |. 12/15/2062 . [1.A FE ....
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A

..53048K-AA-7 | 2.750% 07/20/47 ..eovveiniiiiiiiiiiiiiiiieeeis . 03/20/2026 . [Paydown .....cccuvvieiieiiiiiiiiiens foiiiiieeeiiiiees i 6,820 |...cceeinn. 6,820 |...cccniens 6,813 |..oooiinnns 6,814 [ 0 foreeeiiiinnns [ PPN [ OO [ PPN 0 foreiiianns [ IV IO (U IO 0 foreeeieiinnns (U O 31 | 07/20/2047 . (1.D FE ....
LOANPAL SOLAR LOAN LTD SERIES 2021-1GS CLASS

..53048P-AA-6 | A 144A  2.200% 01/20/48 .......coevvvieeinniinns . 03/20/2026 . [Paydown .....occuvveeiieiiiiiiiiiinns fiiiieeeeiiiiees i 7,497 foeeeennis 7,497 oo 7,481 |, 7,483 [oeeiiiiins 0 forreeeiinns LI FOPUTI 0 forreeiiinns LI FOPUI 0 foreiiianns 7497 | (U IO 0 foreeeieiinnns (U PO 29 [. 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 .........c.... . 03/20/2026 . [Paydown .....cccuvviiiieiiiiiiiiiinns foiiiieeeeniiiees e 5,813 [ 5,813 | 5,808 |...cccuvnnns 5,809 [ooiiiiiiinns 0 foreeeiiiinnns [ IO 0 forreeieiinnns [ IO 0 foreiiianns 5,813 | (U IO 0 foreeeieiinnns (U PO 35 [. 07/20/2043 . |1.D FE ...
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A

..61946F-AA-3 | 144A  4.010% 06/22/43 .....oevvvennvriiiaannnns . 03/20/2026 . [Paydown ......ccuvvieiieiiiiiiiiinns foiiieieeeiiiiees i 7,554 oo 7,554 i 7,544 | 7547 [oeeeiiiins 0 foreeeiiiinnns [ IO 0 forreeieiinnns [ IO 0 foreiiianns 7,554 | (U IO 0 foreeeieiinnns (U PO 49 . 06/22/2043 . |1.D FE ...
MOSAIC SOLAR LOANS LLC SERIES 2018-2GS CLASS

..61946L-AA-0 | A 144A  4.200% 02/22/84 ........ocevvunrrnnnnnnn. . 03/20/2026 . [Paydown .....coouviiiiiiiiiiiiiieens Joeniiieeeeeiiies | 28,953 |..cciieenn 28,953 oo 28,873 |.vveennnn 28,887 [ceeiiiiiinns 0 forreeeiinns 66 |oeiiiiiinnn 0 forreeeiinnns 66 |ooeeiiiiinnn 0 foreeianns 28,953 |.vvieeiennns (U IO 0 foreeeieiinnns [V FOPO 197 |. 02/22/2044 . 1.G FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS A

..61946N-AA-6 | 144A  2.100% 04/20/46 .......evveevnnniinnanns . 03/20/2026 . [Paydown ......oocuviiiiiiiiiiiiieens Joeniiiieeeeeniiies | 21,440 oo 21,440 ... 21,305 |.uveeennnn 21,333 [oeeiieiinnns 0 foreeeans 107 | 0 forreeianns 107 |oeeeeiiies 0 foreeianns AT R (U IO 0 foreeeieiinnns (U PO 72 | 04/20/2046 . [1.A FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS B

..61946N-AB-4 | 144A  3.100% 04/20/46 .......covvvvnrrrinnannns . 03/20/2026 . [Paydown ......occuviiiiiiiiiiiiieens Joeniieeeeeeniiies e 14,203 ... 14,293 |...ooeeeenn. 14,160 |............ 1472 | 0 foreeeans 121 |l 0 foreeians 121 |l 0 foreeianns 14,203 |oeiieeenne (U IO 0 foreeeieiinnns (U PO 71 | 04/20/2046 . [1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B

..61946R-AB-5 | 144A  2.090% 04/22/47 .....ccevvvrriiiaainnns . 03/20/2026 . [Paydown ......ccuvvieiieiiiiiiiiinns foiiieieeeiiiiees i 7,993 oo 7,993 |oiieenn. 7,982 |iiiiannnn 7,957 [eeeeiiiinns 0 foreeeeiiinnns F I IO 0 forreeeeinnns F I IO 0 foreiiianns 7,993 | (U IO 0 foreeeieiinnns (U PO 27 |. 04/22/2047 . (1.E FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2018-A

..63940P-AD-7 | CLASS B 144A  3.680% 02/18/42 ................. . 03/15/2026 . [Paydown .....oouvviiiieiiiiiiiiinns foiiiieeeeiiiiees i 8,485 [............ 8,485 |..oociiin 8,472 |l 8,483 [oiiiiiiins 0 foreeeiiiinnns LI PR 0 forreeieiinnns LI 0 foreiiianns 8,485 |...ooiiiienn (U IO 0 foreeeieiinnns (U PO 53 |. 02/18/2042 . |1.A FE ....
POINT SECURITIZATION TRUST SERIES 2025-1

..730720-AA-9 | CLASS A1 144A  6.250% 06/25/55 ................ . 03/25/2026 . [Paydown .....occuvveiiieiiiiiiiiiiens fiiieeeeeiiiiens i 3,261 [oeeeeiniis 3,261 | 3,223 |oiiiiannn 3,229 |, 0 forreeeiinns R | 0 forreeeiinnns R | 0 foreiiianns 3,261 | (U IO 0 foreeeieiinnns (U PO 25 [. 06/25/2055 . |1.G FE ....
SLM STUDENT LOAN TRUST 2010-1 SERIES 2010-1

.. T8445X-AA-4 | CLASS A 4.176% 12/31/32 «ocevvviiiiiiiies . 03/25/2026 . [Paydown ......oocuvviiiiiiiiiiiiiees i | 312 Joiiis 312 [, 313 [ 304 [oveiiieinnns A TR, (U IO 0 forreeieiinnns [ FPPPRURN [V OO 2V (U IO 0 foreeeieiinnns [ PO 2 | 12/31/2032 . (6. FE .....
SMB PRIVATE EDUCATION LOAN TR SERIES 2022-A

..78450F-AD-9 | CLASS B 144A  3.250% 11/16/54 .........c.e. . 03/15/2026 . |Paydown . 11/16/2054 . |1.B FE ....
SABAL ISSUER 2025-1 LLC SERIES 2025-1A CLASS

..78517Q-AA-2 | A 144A  6.280% 11/01/60 ......evevveeennnnnns . 01/30/2026 . | Paydown . 11/01/2060 . |1.G FE ....

SOCIAL PROFESSIONAL LOAN PROG SERIES 2018-B
..83404R-AC-2 | CLASS BFX ~ 3.830% 08/25/47 ....
SOCIAL PROFESSIONAL LOAN PROG SE
..83404R-AC-2 | CLASS BFX  3.830% 08/25/47 .......cccuvvvennnn. . 02/25/2026 . |Paydown
STRUCTURED RECEIVABLES FINANCE SERIES 2006-B
..86361Y-AB-3 | CLASS B 144A  6.302% 03/15/38 ... .
HEL10S ISSUER VI LLC SERIES 2021-B
..86744T-AB-2 | 144A  2.010% 07/20/48 ......oevvvvevniiiiennnne . 03/20/2026 . |Paydown
SUNNOVA HLS VI SERIES 2022-A CLASS B 144A
..86745A-AB-2 | 3.130% 02/22/49 ..
HEL10S ISSUER LLC A
..86746C-AA-9 ]2.980% 06/20/47 ..evveeviiviiiiiiiiiiiiiiiiiiinns . 03/20/2026 . | Paydown

. 03/25/2026 . |Paydown ... . 08/25/2047 . |1.A FE ...

. 08/25/2047 . |1.B FE ....

. 03/15/2026 . |Paydown ... . 03/15/2038 . |1.A FE ...

. 07/20/2048 . |1.G FE ....

. 03/20/2026 . |Paydown ... . 02/22/2049 . |1.G FE ...

. 06/20/2047 . {1.G FE ....
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HEL10S ISSUER LLC SERIES 2021-A CLASS A 144A
..86746E-AA-5 | 1.800% 02/20/48 .........evvvrvirrrnnnniniiiiiinnnns . 03/20/2026 . |Paydoun ..........coeeeiiiiiiiiiiinns feninniiiiiiiiiiinns feiiii, 6,379 |oeeerrinnns 6,379 |............ 7,659 |............. 7,583 | 0 fens (1,204) |.ooeeeeees (U . (1,204) |.oeeeeeees 0 e 6,379 |..oooeeieinnnn (VN 0 | [V 19 |. 02/20/2048 . |1.G FE ....
UNLOCK HEA TRUST SERIES 2024-2 CLASS A 144A
..91528A-AA-7 16.500% 10/25/39 . 03/01/2026 . | Paydoun ... .. 7,175 7,175 ). . 10/25/2039 . (2.B FE ....
UNLOCK HEA TRUST SER
..91528B-AA-5 |6.760% 07/25/41 ..oovvvvviiiiiiiiiiiiiiiiiiiiiiees . 03/01/2026 . |Paydoun .........cooeveieiiiininnnnns fonniiiiiiiiiiiiinns foiiiinn 13,352 |ovevvvennnns 13,352 [ouvvnnnnnne 13,252 [ouvennnnnne 13,184 |l 0 s 167 |l [V ST 167 |l 0 s 13,352 |ooeeiiieinnn (VN 0 | [V 127 |. 07/25/2041 . |2.B FE ....
WAMU ASSET BACKED CERTIFICATES SERIES 07-HE4
..93363X-AD-5 |CLASS 2A3  3.963% 07/25/47 ..oovvvvvvveeeenne., . 03/25/2026 . |Paydown .......oeeeiiiiiiiiiiiiiiiies Jovvviiiiiiiiiiiiiies foviiiinnn, Y2 1,152 e, LT 704 |ovveeeiiinnnes 0 Joeeeeeeenns M8 i 0 Joeeeeeeenns M8 e 0 Joeeeeieeenn 1,152 |oveeiieeees [ 0 Joeeeeeiieenn [ 4 1. 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) 317,642 317,642 313,813 315,943 7 1,691 0 1,698 0 317,642 0 0 0 2,190 XXX XXX
CLI FUNDING LLC SERIES 2021-1A CLASS A 144A |
.. 12565K-AA-5 | 1.640% 02/18/46 ......vvvvvvvvvvvvvnnninnininnnnnnns . 03/18/2026 . |Paydown .......ooeeeiiiiiiiiiiiiiiies Jevveiiiiiiiiiiiiiies foiinnns 1,191 [ 1191 |, 10,530 ..o 10,788 [.....vvveeeees 0 Joeeeeeeenns 403 |oivveviiinenes 0 Joeeeeeeenns 403 |oivvieiiieenns 0 Joeeeeeennn 1,191 |, [ 0 Joeeeeeiieenn [ 29 |. 02/18/2046 . [1.F FE ....
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 0 XXX XXX
..00229%-AA-3 | AP TUNDRA HOLDINGS LLC  4.750% 02/15/42 .... |. 02/06/2026 . |Redemption 100.0000 . . .0 . . . 02/15/2042 . (1.G PL ....
..06631#-AA-0 |BSCH ISSUER Il LP  6.950% 04/30/48 . 01/29/2026 . | Call 102.0179 ..816,143 . 800,000 |. 0 .816,143 . 04/30/2048 . [1.G PL ....
..05631@-AA-2 |BSCH ISSUER | LP  6.950% 04/30/48 ... . 01/29/2026 . | Call 102.0179 .. 425,814 ..417,391 0 .425,814 . 04/30/2048 . [1.G PL ....
..05632%-AA-3 |BSCH FUND |1 ISSUER | 7.070% 07/31/48 . 01/06/2026 . |Call 101.5000 ..580,674 ..572,003 |. 0 .580,674 . 07/31/2048 . [1.G PL ....
..056326-AA-1 |BSCH FUND |1 ISSUER Il 7.070% 07/31/48 .... |. 01/06/2026 . |Cal | 101.5000 ... . ..670,331 .0 . 680,386 |.. . 07/31/2048 . [1.G PL ....
J G WENTWORTH XXXIX LLC SERIES 2017-2A CLASS
..46620V-AA-2 | A 144A  3.530% 09/15/72 ..cccoeveeiiiiiiiinnnnns . 03/16/2026 . |Paydoun ........oooeeeiiiiiiiiiiinins foniiiiiiiiiiiiiiens 2,205 o 2,206 [ 2,218 [, 2,216 |l [V [ D [V R [ D [V 2,205 |oooiiiiiinnns (VO [V [V 12 |. 09/15/2072 . |1.A FE .
J G WENTWORTH XLI LLC SERIES 2018-1A CLASS A
..46651T-AA-Q | 144A  3.740% 10/17/72 ..evvvvrnnnniniiiniinnnnne . 03/16/2026 . |Paydoun ........coooeeeiiiiiiiiiiiins foniiiiiiiiiiiiiiens feeiiien 17,838 |............ 17,838 |ooeveveenns 18,240 |............ 18,188 [....evvvnnneeee [V R (350) |+vvveeernnnnns [V R (350) |+veveeeennnnns [V R 17,838 [oeevveeevnnnnns (VO [V [V 126 . 10/17/2072 . |1.A FE .
SUNRUN NEPTUNE ISSUER 2024 1 SERIES 2024-1
..86773C-AA-5 |CLASS A 144A  6.270% 02/01/55 .......cevvveeeee . 01/30/2026 . |Paydoun ........cooeeiiiiiiiiiiiiiins feniiiiiiiiiiiiiiees [ 10,593 |oevvvieenns 10,593 |............ 10,589 |............ 10,588 [...oevvvnnnenee [V L [V L [V R 10,593 |.ooooieiiinns (VO [V [V 166 |. 02/01/2055 . |1.F FE .
SUNRUN CALLISTO ISSUER LLC SERIES 2019-1A
..86773P-AA-6 |CLASS A 144A  3.980% 06/30/54 ................. . 03/30/2026 . |Paydoun .........ccoeeiiiiiiiiiinns . 06/30/2054 . [1.D FE ..
..80265#-AA-9 | VANDERBILT TRADEMARK ROYA ~ 4.920% 07/01/48 |. 03/01/2026 . | Redemption 100.0000 . . 07/01/2048 . [1.F PL .
BIB CENTRAL AMERICAN CARD REC ~ 3.500%
..05551C-AA-3 | 01/07/30 ...vvvvvrrririiiiiiiiiiiiiiiiiiiiis . 01/07/2026 . | Various .......cceeevvvvmnnnnnnnnnnns forvermennnnnnnnnnnns foriinnnnn 48,661 [o.ooveeeeee. 48,661 |............ 48,661 |..oeveeenns 48,661 |ooevvveernnnns 0 e (VO 0 | (VO 0 s 48,661 |.oooeeeeeenns (VN 0 | [V 426 |. 01/07/2030 . [1.G FE .
BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE
. 08866T-AB-8 |4.180% 04/07/28 ......evvvvvvvvvvvvnnrinnnnnnnnnnnns . 01/07/2026 . | Redemption 100.0000 ....evn fooviiiiiiiiiiiiiiies foeeenn 19,883 |............ 19,883 |............ 19,883 |............ 19,883 | 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeeennn 19,883 |.....vvvvnnnes [ 0 Joeeeeeiieenn [ 208 |. 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) 3,772,163 3,728,961 3,729,185 3,735,639 0 (6,678) 0 (6,678) 0 3,772,163 0 0 0 129,201 XXX XXX
SUNRUN ISSUER SERIES 2025-1A CLASS A2A 144A |
..86771P-AB-6 6.410% 04/30/60 ......evvvvvvvvviiiniiiiiiiiiiinnnns . 01/30/2026 . |Paydown ......ooeeevieiiiiiiiiiiiiies fovviiiiiiiiiiiiiiies foviiiinnn, 1,369 [ooooeennnnn. 1,369 |ovvvveeneens 1,369 |.ovvvveenees 1,378 |oveeeiveennnes 0 Joeeeeeeeeens [(2))] 0 Joeeeeeeeeenn [(2)] 0 Joeeeeieeenn 1,369 |oovveeeenenns [ 0 Joeeeeeiieenn [ 22 |. 04/30/2060 . [1.F FE .
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - lease-backed securities - full analysis (unaffiliated) 1,369 1,369 1,369 1,378 0 9 0 9 0 1,369 0 0 0 2 XXX XXX
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-AS-0 | A23 144A  2.791% 11/20/51 .. . |- 02/20/2026 . | Paydoun . ... 1,250 1,250 e 1,250 .l .1,250 .. . 11/20/2051 . 2.B FE ....
DIVERSIFIED ABS PHASE V111 LL( .
. 265123-A%=2 106/31/44 ..o . 03/30/2026 . | Redemption 100.0000 ...ovvn fornnmniiiiiiii oo 11,015 [oeeeenne 11,015 |oeeeenens 11,015 [ 11,015 [, 0 e (VO 0 | (VO 0 s 11,015 . 05/31/2044 . (1.F FE ....
FIVE GUYS FUNDING LLC SERIES 2023-1A CLASS A2
..33830J-AE-5 | 144A  7.549% 01/26/54 . 01/25/2026 . | Paydoun ... . 01/26/2054 . (2.C FE ....
JERSEY MIKES FUNDING LLC SEf S
..A476681-AE-1 | A2 144A  5.610% 08/16/55 .....cevvvvvvrvnnnnnnns . 02/15/2026 . | Paydown . 08/16/2055 . 2.B FE ..
..56317X-A*-0 |MNR ABS ISSUER | LLC MNR  8.121% 12/15/38 . |. 03/15/2026 . |Redemption 100.0000 . . 12/15/2038 . [1.G PL ..
SERVPRO MASTER ISSUER LLC SERIES 2024-1A
..817743-AJ-6 |CLASS A2 144A  6.174% 01/25/54 ................ . 01/25/2026 . |Paydoun .......ooooeeiiiiiiiiiiiiiin feiiiiiiiiiiiiiiiens [, 625 [oeeiiiiiiiinne 625 ...l 625 |oeiiiiiiiiiis [ P [V (3] R [V (3] R [V 625 |...oooeeiins (VO [V [V 10 |. 01/25/2054 . |2.C FE ....
HELLOS ISSUER LLC SERIES 2021-1 CLASS A 144A
..867450-AA-9 |2.580% 04/28/56 .......oeeiiiiiiiiiiiiiiiiiiiiis . 01/30/2026 . |Paydown .......oooeeeeiiiiiiiiiiiinns feveiiiiiiiiiiiiiiies foiiiiinnns 6,558 |....oceee.. 6,558 |.......... 6,549 |............. 6,552 [.....ceeeeeee [ P YA [ P YA [ I P 6,558 |....ooeennnn [\ [ PP [ 42 |. 04/28/2056 . [1.D FE ....
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STATEMENT AS OF MARCH 31, 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
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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
SUNRUN JUPITER ISSUER 2022 SERIES 2022-1A
..86772R-AA-3 | CLASS A 144A  4.750% 07/30/57 .....evvvvvvenene . 01/30/2026 . |Paydown ..........ooeeeiiiiiiiiniinns feniiiiniiiiiiiiiins feiiiiin, 3,200 [oeeeerrrnnns 3,200 |ooeeieenns 3474 |l 3,184 |l 0 e 6 |l 0 e 6 | 0 e 3,200 |oeeiiiiinenns (VN 0 | [V 38 . 07/30/2057 . |1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2023-1A
..86772Y-AA-8 | CLASS A 144A  5.750% 01/30/59 ... . |- 01/30/2026 . |Paydown ... ....8,090 ... 7,984 |.... .8,090 |.. . 01/30/2059 . (1.G FE ....
WENDYS FUNDING LLC SERIES 2018-1A
..95058X-AE-8 | 144A  3.884% 03/15/48 ......ovvvvvvvirriiiinnnns . 03/15/2026 . |Paydown .........cooeeiiiiiiiiiniiins fenniniiiiiiiiiiiins feiiiii, 1,771 | 177 [, 1,769 |ooeveennens 1,770 [, 0 e T 0 | T 0 e 1,771 [, (VN 0 | [V 17 |. 03/15/2048 . |2.B FE ....
WENDYS FUNDING LLC SERIES 2021-1A CLASS A2!1
..95058X-AL-2 | 144A  2.775% 06/15/51 ...ovvvvvvvrrinninnininnns . 03/15/2026 . |Paydown .........cooeeiiiiiiiiiniiins fenniiniiiiniiiiiens feiiiii, 3,751 |oveeeienns 3,751 |l 3,721 |l 3,733 [ 0 e 19 [ 0 e 19 [ 0 e 3,751 | (VO 0 | [V 26 . 06/15/2051 .|2.B FE ....
WENDYS FUNDING LLC SERIES 2022-1A CLASS A2I1
..95058X-AP-3 | 144A  4.535% 03/15/52 «.eoooviiiiiiiiiiiiiiinnnn . 03/16/2026 . |Paydoun ..........ooeeeiiiiiiiiiniins fonniiiiiiiiiiiiinns feiiiiiii, 631 |l 631 |l (S I PO [ I PO, 0 e (VO 0 | (VO 0 e 631 [ovviiiiiiinnns (VN 0 | [V 7 |. 03/15/2052 . |2.B FE ....
ZAXBY S FUNDING LLC SERIES 2021-1A CLASS A2
..98920M-AA-0 | 144A  3.238% 07/30/51 ..evvvrvvriiiiiiiiiiiinns . 03/26/2026 . |MITSUBISHI UFJ SECS USA .......o. |evevvvvnnnnnniiinnns fovnnnnnns 451,088 |...oceeens 477,500 |........... 477,500 |.......... 477,681 |l 0 s (00 O [V ST (00 O 0 eeeeenn 477,660 . 07/30/2051 . 2.B FE ....
ZAXBY S FUNDING LLC SERIES 2021-1A CLASS A2
..98920M-AA-0 | 144A  3.238% 07/30/51 .eevvvvvvriiiiiiiiiiiinns . 01/30/2026 . |Paydown ..........ooevviiiiiiiinins T F 1,250 ... 1,250 1,250 i 1,250 .l ... 1,250 |.. . 07/30/2051 . 2.B FE ..
..401536-AA-5 | BANCO GUAYAQUIL DPR 2024  9.950% 10/07/30 .. |. 01/07/2026 . |Redemption 100.0000 . ... 23,518 ...23,518 ...23,518 )............23,518 |.... ..23,518 |.. . 10/07/2030 . [3.C FE ..
1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 550,938 577,350 577,128 577,388 0 126 0 126 0 577,510 0 (26,572) (26,572) 7,823 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 25,730,256 26,012, 188 25,569,299 25,709,569 965 87,770 0 88,735 0 25,841,505 0 (111,249) (111,249) 391,979 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 25,730,256 26,012, 188 25,569,299 25,709,569 965 87,770 0 88,735 0 25,841,505 0 (111,249) (111,249) 391,979 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 25,730,256 26,012, 188 25,569,299 25,709,569 965 87,770 0 88,735 0 25,841,505 0 (111,249) (111,249) 391,979 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 65,072,656 64,714,502 63,060,934 60,345,736 965 96,002 0 97,057 (249) 63,449,741 0 1,622,912 1,622,912 1,476,922 XXX XXX
TRUIST FINANCIAL CORP SERIES Q@  5.100% ‘
..898320-AF-6 |Perpet. ....ooooiiiiiiiiiiiiiii . 02/04/2026 . | JP MORGAN SECURITIES LTD ....... |... 2,000,000.000 |...... 2,012,500 |......ooeeennns 0 [....... 2,000,000 |........ 2,000,000 |..eoeeeeeennns [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ 2,000,000 |......ceeennns 0 [....... 12,500 |........ 12,500 |............ 43,633 [ovvvrns veveens 2.CFE ..
4029999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) redeemable
preferred 2,012,500 XXX 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 12,500 12,500 43,633 XXX XXX
4509999997. Total - preferred stocks - Part 4 2,012,500 XXX 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 12,500 12,500 43,633 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 2,012,500 XXX 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 12,500 12,500 43,633 XXX XXX
. 000000-00-0 |AP TUNDRA HOLDINGS ......coovvviiiiiiiiiiiiieees | 02/06/2026 . |ADJUST ............................... | ............ 18.000 |[......... 201,568 [ e, 180,000 |........... 286,769 |...... (106,769) |...ooeeeennnns 0 fooeiinnnnees 0 |..... (106,769) |....cevveeenes [V P 180,000 |............... 0 [...... 111,588 |....... 111,558 |oovvveiiiiiiinnes 0 fooeeeeee v e
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 291,558 XXX 180,000 286,769 (106,769) 0 0 (106,769) 0 180,000 0 111,558 111,558 0 XXX XXX
5989999997. Total - common stocks - Part 4 291,558 XXX 180,000 286,769 (106, 769) 0 0 (106,769) 0 180,000 0 111,558 111,558 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 291,558 XXX 180,000 286,769 (106,769) 0 0 (106,769) 0 180,000 0 111,558 111,558 0 XXX XXX
5999999999. Total - preferred and common stocks 2,304,058 XXX 2,180,000 2,286,769 (106, 769) 0 0 (106,769) 0 2,180,000 0 124,058 124,058 43,633 XXX XXX
6009999999 - Totals 67,376,714 XXX 65,240,934 62,632,505 (105,804) 96,002 0 (9,712) (249) 65,629, 741 0 1,746,970 1,746,970 1,520,555 XXX XXX




STATEMENT AS OF MARCH 31, 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

903

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 PO 543 ... [2:70)) R (2,557)|-vveeeeeeennnn [V 2,225 |eeeeeeeenn [V PO [V 30| .o (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 (V) P 523 |.ceiinnnn (2,820)[ cevvnneeeee forreiinnnnns [(C2e)) [0 2,225 |oueeeiieiiinnn [V R [N R 886 .......... (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 168 |.......... (9,720)] cevvvnnees [ [T L)) A [V 2,635 |eeeeeeeeeennen [V PO [V 995 | .ooiiinnen (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 (V) P 6711........ (38,880)(.eevneeees oo (VANVIE) R [V . 10,540 [oriinnnnnnnns [V R [N R 3,978 .ooeeennn (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 191 |.......... [C£:10)) [ IR (WA:117)) R [V 2,635 |eeeeeeeeeennen [V PO [V 82 ... (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 572 |cuennnns (26,250)] +eevvvnnnnn fornnnns (23,407)f.eeeeevinnnnns [0 7,905 [coieiiiiiinnnns [V R [N R 1,447 [ oeeeenens (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 PO 523 |ceeennnnn [CCIR:70)) R R (6,411t [V 2,225 |eeeeeeeenn [V PO [V 868 .......... (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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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 . 02/27/2029 |..eveeeveeennn 1 [ 763,080 [2/27/2029  |eeenn.... 14,970 [t [V 1,8%|......... (28,140) .evveeeees o 8777 [ 0 e 15,810 [ O e O [ 6,514 .......... (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 . 2,8% |........ (15,000) ... ... 3,384 .| (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  |......... (69,450)[....cceevnnnnnns [V 5,789 |........ (30,000) +eeveeeenn oeeeennnn(15,662)]eeeeeieiieen 0 e 22,250 [ O e O [ 6,768 ....een... (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  |.......... (WA:Y(0)) S (VN PO (711 A 14,080 [.eneeeeeenn fovveennn 14447 [ 0 e (8,610)] e O e O e 868 [ .......... (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  |......... (22,409)]-+eveeeeeeeennnn 0 foeeeeeennn (780)eceneenns 42,180 [.eveneeenn foreeeennn 83,340 [ 0 e (10,830)f- e O e O e 2,604 ... (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 3LV (VN PR £ ) I A, (1,240)] cevvnneeeee [ 5,112 | 0 e 5,270 [ O e O [ 1,542 coenennnns (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 |oeeeenieeees [V 1,953 |.eeneeeen (3,100)] +eveeevvvnn Jowrmnnnenn 12,780 [ O e 18,175 | O e O e 3,856 | ...covenn (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[} R (V1N PR £ [ F, 1,860 | .oeeeeeenen e 8,527 oo O [ 5,270 e O e O e 1,673 oo (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  |oeeeeeeeeeennnad0 oo O e 2,964 o 7,440 | ... .| (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 |....evenvrvenn 1 fennnns 1,062,400 [10/31/2029  |oeeeenrriinne LIV [0 3,006 |........... 7,480 | ceeeneees [ 66,244 | O [ 21,080 [ O e O 10,063 | .......... (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 L[] (VN Y - IS 1,860 | .ovevvvnnn Jeemnneen 16,561 [ O [ 5,270 e O e O e 2,516 .oovevnnnn (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 |.ouueniiiiinnnn (VN PR | A, 11,230 [ e 20,981 o 0 e 2,635 o O [ O e 1,428 coveeenens (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 |.ceveieieen 0 foeeeeeeennnn590 |oveniennns 11,230 [.eeeeevinn Joeeeenennn 20,981 [ 0 e 2,835 e O [ O e 1,428 .ooneeenns (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 |.ouueniiiiinnnn (VN PR | A, 11,230 [ e 20,981 o 0 e 2,635 o O [ O e 1,428 coveeenens (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 |eeveeeeeenn [V PO Y I 11,050 [ .oneeeeeenn Joeeneneen 18,390 [ 0 e 2,635 e O e 0 e 698 ..ooennnns (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 |.euveniiiiinnnn [V Y A, 11,050 [.nneeeeeenn e 13,390 [ 0 e 2,635 | O e O e 698 .| (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 |-eveeeeeeennnn (VN PO £ I 1,640 | e 8,448 [ 0 [0 2,225 e O [ O e 1,204 oooveennns (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 |oevveniiiinnnnn (VN PO £ F, 1,640 |ceeeeeeei e 80448 [ O [ 2,225 |l O [ O e 1,204 oooeeennns (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 |-evvenieiennn [0 Y £ PP 1,640 ..o e 8,448 o 0 2,225 | O O 1,204 oveennns (100/100) .....
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 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 2,250 |eeeennnns (€ F{010)) I 1,841 [t [V S T£ [V PO (U 2,378 .ooeinnnnn (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 2,99 ..., (11,600) L1789 .| (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 PO 906 [......... (V720 L10)) (RS 8,963 [coeeeeeeninnns [V 7,905 [ceeeeeeeeninns [V PO (U 4,360 | ...ooennnn (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 302 [ e [W8:1:10)) PSRRRRUU TR 2,988 [.coiiiiiiiinnnns [0 2,635 |oeuueniiiiinnnn [V R [N R 1,453 [ coveeennns (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 (17 R (7,580) cevveeeeenn foeeemnnnnnn 2,988 [ [V 2,635 |eeeeeeeeennn [V PO (U 1,453 cooneennns (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 4,386 |........ (81,600)] .eevvvvenn |evnnnnns [70:155:)) R [V . 22,250 |.ooiiiins [V R Ofienns 12,189 | .eeeeees (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 2,4% |......... (45,840) .eevnenes o (28,594)...cceeeenennnns [ . 13,350 [oeeeiiiinns [V PO (U 7,348 .o (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) P (X)) R (1,461) s | (1,433)]cveeneiiinnnn [V P o N [V R [ R 81 et (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 ...673 (... .| (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 L] 486 [ e | (S22 PN [V P it PN [V R [ R 126 .oeeennees (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 KT N 1,579 [ foeeeeennnns 2,112 [t [V 1,407 [t [ T [ P 45] .......... (100/100) .....
1019999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 - foreign exchange (115,355 0 43,041 (244,042 XXX 183,533 0 234,617 0 0 102,613 [ XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 (115,355 0 43,041 (244,042 XXX 183,533 0 234,617 0 0 102,613 [ 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 43,041 (244,042 XXX 183,533 0 234,617 0 0 102,613 | 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 43,041 (244,042 XXX 183,533 0 234,617 0 0 102,613 | 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 43,041 (244,042 XXX 183,533 0 234,617 0 0 102,613 [ 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 43,041 (244,082] XXX 183,533 0 234,617 0 0 102,613 XXX XXX
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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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STATEMENT AS OF MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
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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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
Barclays Bank, PLC GSGSEF7VJPS170UK5573 . |... Y

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

CREDIT AGRICOLE CORPORATE & INVES
Goldman Sachs International ...
Societe Generale ...........
Wells Fargo Bank, N. A. ........

... ROMUWSFPUBMPROBKSP83 .
... 570DZWZ7FF32TWEFATG ..
. 1VUV7VGFKU0QSJ21A208 .
.. 22LROWP2IHZNBBBKS28 .
. 02RNE8IBXP4ROTD8PU4T .
KB1H1DSPRFMYMCUFXTO9 . |...

255,659 | ..
17.050 | ..

200,330 | ..
15,617 |..

0299999999. Total NAIC 1 Designation

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

0999999999 - Gross totals

48,109

137,959 (382,001) 53,560 352,317 (168,784) 280,927 102,613
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 137,959 (382,001)
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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
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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-liquidating 0 0 XXX
36271V-AC-1 ......... GMALT_25-1 - USD .375,551 .375,607 08/20/2026
362962-AC-6 ......... GMALT_25-2 - USD .... .701,831 .702,158 10/20/2026
437921-AC-3 .. | HAROT_25-2 - USD . 352,800 . 353,158 01/15/2027 .
92868B-AC7 ......... VWALT_25-B - USD . ...482,700 |.... ... 482,956 |....... 05/20/2027 .......
1519999999. Subtotal - asset- backed securities (Schedule D, Part 1, Section 2 type) non-flnanC|aI asset-
backed securities - practical expedient - lease-backed securities - practical expedient (unaffiliated) 1,912,881 1,913,969 XXX
1609999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - non-financial asset-
backed securities - practical expedient 1,912,881 1,913,969 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) 1,912,881 1,913,969 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) 1,912,881 1,913,969 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 1,912,881 1,913,969 XXX
4109999999. Total - preferred stocks (Schedule D, Part 2, Section 1 type) - industrial and miscellaneous
(unaffiliated) 0 0 XXX
4409999999. Total - preferred stocks (Schedule D, Part 2, Section 1 type) - parent, subsidiaries and affiliates 0 0 XXX
4509999999. Total - preferred stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - industrial and miscellaneous
(unaffiliated) 0 0 XXX
5409999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - mutual funds 0 0 XXX
5609999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - unit investment trusts 0 0 XXX
5809999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - closed-end funds 0 0 XXX
5979999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - parent, subsidiaries and affiliates 0 0 XXX
5989999999. Total - common stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - preferred and common stocks 0 0 XXX
000000-00-0 .........| ASTRAZENECA PLC - USD ... 940,980 |.... e 41,790 .. 06/25/2026 .......
000000-00-0 BOFA SECURITIES INC - USD .902,239 .900,000 12/01/2026
000000-00-0 ........| BPCE SA - USD .900,305 .900,000 11/05/2026
000000-00-0 ... .| CRC FUNDING LLC - USD .... .942,636 .943,105 06/11/2026
000000-00-0 LMA AMERICAS LLC - USD ... .896,277 .896,070 05/11/2026
000000-00-0 .........| LVMH MOET HENNESSY VUITT - USD .896,069 .896,074 05/12/2026
000000-00-0 .........| MACQUARIE BANK LTD - USD ... .899, 844 .900,000 12/10/2026
000000-00-0 MIZUHO BANK LTD/NY - USD ... .896,504 .896,374 05/08/2026
000000-00-0 .........| NATIONAL AUSTRALIA BANK LTD - USD .... .949,578 .950,000 10/05/2026
000000-00-0 ... .| OLD LINE FUNDING LLC - USD .943,877 .943,550 06/03/2026
000000-00-0 SOCIETE GENERALE SA - USD .950,500 .950,000 12/02/2026
000000-00-0 .........| BOFA SECURITIES INC. SLRPIG 3.9 - USD .. . 2,500,000 . 2,500,000 07/06/2026
000000-00-0 .........| BOFA SECURITIES INC. SLRPIG 3.9 - USD . 3,400,000 . 3,400,000 07/06/2026 .
000000000 .........| WELLS FARGO SECURITIES, LLC SLR — USD ..vovoveeeeeeiiieieieceeeeieiecees | e, [roeeeeeeeee DE ) 5,000,000 [ooeoveiieeicinnee 5,000,000 [....... 07/07/2026 .......

9509999999 Subtotal short-term invested assets (Schedule DA, Part 1 type) 21,018,808 21,016,963 XXX

06418\-Jx-1 BANK OF NOVA SCOTIA (HOUSTON BR - USD Fo ....899,854 |.... ....900,000 |-...... 11/06/2026 .......
13606D-RS-3 ... | CANADIAN IMPERIAL BANK OF COMME - USD .. -F ....899,895 [.... ....900,000 [....... 02/05/2027 .......
22536M-N5-1 ... | CREDIT INDUSTRIEL ET COMMERCIAL - USD D ... 949,743 |.... ....950,000 [....... 07/02/2026 .......
40446J-AC-0 .| HSBC BANK USA NA - USD ......ccvvvnnnnnnn .D 952,314 .950,000 02/12/2027
55381B-PT-9 MUFG BANK LTD (NEW YORK BRANCH) - USD .. E.. 12.900,222 |.... ....900,000 |-...... 06/04/2026 .......
69033N-LP-8 OVERSEA CHINESE BANKING CORPORA - USD B .. ... 950,509 [.... ....950,000 [....... 08/06/2026 .......
86565G-PZ-7 .| SUMITOMO MITSUI BANKING CORP (N - USD .. .E .900,383 .900, 112 06/05/2026
86959T-T2-9 SVENSKA HANDELSBANKEN AB (NEW Y - USD C... .949,013 .950,000 02/18/2027
87019W-V6-9 SWEDBANK AB (NEW YORK BRANCH) - USD .C ... .899,984 .899,901 10/16/2026
89115D-UD-6 TORONTO-DOMINION BANK (NEW YORK - USD .F .949,02 .950,000 03/23/2027
16677K-EF-6 .........| CHEVRON CORP - USD .C ... . 945,553 . 945,646 05/15/2026
20272F-DY-8 ......... COMMONWEALTH BANK OF AUSTRALIA - USD ... C... .900,063 .900,000 04/29/2026
8010M3-FB-1 ...| SANOFI SA - USD D . 942,860 . 942,955 06/11/2026
82124M-E5-5 ......... SHEFF IELD RECE|VABLES CORP - USD .. D . 946,458 . 946,653 05/05/2026
85520P-P-2 ......... STARBIRD FUNDING CORP - USD D ... .900, 187 .900,000 06/09/2026
24422E-11Y-1 .| JOHN DEERE CAPITAL CORP (FRN) - USD .. E .950,962 .951,175 06/08/2026
89236T-ME-2 TOYOTA MOTOR CREDIT CORP - USD B .950,041 . 950,362 05/15/2026
BYM6ZB-9U-0 .........[ MIZUHO SECURITIES USA LLC SLRPA - USD B . 1,845,499 . 1,845,499 04/01/2026
BYM6ZB-9R-7 TD SECURITIES (USA) LLC SLRPA 3 - USD .. .C 10,822,912 10,822,912 04/01/2026 .
BYMBJT-TS-2 ......... D SECURITIES (USA) LLC SLRPIG - USD ... - e e 1,900,000 |-vevveviiiiiiianians 1,900,000 |....... 05/05/2026 .......
9709999999. Subtotal - cash equivalents (Schedule E, Part 2 type) 30,355,475 30,355,215 XXX
9999999999 - Totals 53,287,165 53,286, 147 XXX
General Interrogatories:

1. Total activity for the year FairValue $ -ooooveeeenennns 7,120,8% Book/Adjusted Carrying Value $ ..oovvevnieiinns 7,127,323

2. Average balance for the year ~ Fair Value $ 52,438,725 Book/Adjusted Carrying Value $ .. 52,431,691

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC deS|gnat|on

NAIC1 § .......... 53,286,147 NAIC2 $ ...oovvvvin 0 NAIC3 $ .o 0 NAIC4 $ . 0 NAIC5 $ . 0 NAICE $ ..o 0
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STATEMENT AS OF MARCH 31, 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 MARCH 31, 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
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 | [0 0. (12,437,978)|........ (10,705,708)|.......... (6,960,888)|..
Grand Cayman, Cayman

Cayman National Bank Ltd. ... Islands ......ccccocooveeveeees |ovveeeein, ..0.000 | [0 (VN 4,103,197 | 4,108,678 |........... 4,115,595 |..
Citibank, N.A. .o Sioux Falls, SD ..0.000 |.. ...1,281,838 |.. ...1,351,857 |.. ..1,415,312 |
JPMorgan Chase Bank, N.A. ... Columbus, OH .... ..2.860 |.. ...7,357,351 |. ...8,871,532 |.. ...7,524,799 |..
The Bank of New York Mellon .. New York, NY .......ccccccc..... ...3.750 1,786,989 |........... 1,797,289 |........... 2,668,501 |..
Wells Fargo Bank, N.A. ......... Sioux Falls, SD ...ccooovevees fvriieii 0,000 | O e O [ 453,624 |............... 488,775 |........... 1,214,266 |..
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 41,966
0199999. Totals - open depositories XXX XXX 50,788 0 2,586,987 5,954,389 10,019,552
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - suspended depositories XXX XXX 0 0 0 0 0
0299999. Totals - suspended depositories XXX XXX 0 0 0 0 0
0399999. Total cash on deposit XXX XXX 50,788 0 2,586,987 5,954,389 10,019,552
0499999. Cash in company's office XXX XXX XXX XXX 0 0 0

0599999. Total

2,586,987

5,954,389

10,019,552
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STATEMENT AS OF MARCH 31, 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 03/27/2026 ....ccvvvn |oemnnnaaiieiiiia s 4.290 [ooiiiiiiiiiiiiiii cereiiiiinniees [orerrena e eeeenes 12,400,100 [-eeveenmeeiiimnnnaeeeeenennaeeas 81,172 [ 72,812
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 12,400, 100 81,172 72,812
8589999999. Total cash equivalents (unaffiliated) 12,400, 100 81,172 72,812
8599999999. Total cash equivalents (affiliated) 0 0 0

12,400, 100
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