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STATEMENT AS OF MARCH 31, 2025 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 1,119,408,163 ..o [V 1,119,408,163 |............ 1,127,619,154
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 23,574,276 | [V 23,574,276 |...coveenne. 5,078,449
2.2 COMMON SOCKS .....evieeeriiiacecietiseneei ettt [oreesenessensinnas 2,548,736 ..o (U 2,548,736 |...cveverinnee 2,246,536
3. Mortgage loans on real estate:
B FIISEHENS .ottt e 100,993,499 |..ooiieiieicrcea [V 100,993,499 | 102,600,308
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 $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[T 12,700,100 ) and short-term
investments (§ ... 65,197,650 ) ..o [ 61,721,321 61,721,321 | 117,796,713
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... oreceerrennnee 56,333,737 56,253,276 |.....cceuee.. 56,865,271
7. DEIVALIVES ... [eorsiei e 662,935 ..o 0 [ 662,935 |.. 864,689
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 12,588,366 12,588,366 |.......ccceoeunvne 3,836,505
9. ReCEIVADIES fOr SECUMEIES .......vvuviaiiacieicieie e [eoreieineeeineieneas 657,990 ..o 0 [ 657,990 |..oovieeiriicinns 986,740
10. Securities lending reinvested collateral assets . 46,323,069 |.. 46,323,069 |.. 39,114,870
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 1,424,812,091 1,424,731,630 |............ 1,457,009,234
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 11,565,065 ..o [V 11,565,065 |...ccccveneee 11,241,944
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. (6,626,082).......ccevvererrinnee 59,211 [ (6,685,293)].....c0c0unee. (7,123,216)
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 6,228,487 |...coveeeeeeeeeeeeeee (01 PO 6,228,487 |..ccovev. 4,423,982
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 1,972,789
18.2 Net deferred tax asset ..
19.  Guaranty funds receivable or 0N dePOSit ...........ccccveveveveveueeceieieieieieeeeeeenes [oeeeeeeeeenenenenees 207,911 [ [V 207,911 | 205,254
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................c.ccccoveevieevies fooevneiieiiie, 484 | 484 | [0 OO 0
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.coocoeoerrnennee 66,875 |eeeeeerrircininne 66,875 |eeeeeerereeeieirrreeeins [V 0
25. Aggregate write-ins for other than invested assets .............ccooeeeeireeerieienes [ 341,664 |...oovvviicrine 16,561 [ 325,103 oo 235,616
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 1,535,317,876 |....ccccvenve. 39,475,990 |............ 1,495,841,887 |............ 1,507,919,842
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ttt caeseeee e e e s s s ee e s s eseeesesas s e s esesesesnsesesesesesnsnansnnnnns [enierasiinnans 428,241,495 | oo [V 428,241,495 |.............. 461,566,722
28. Total (Lines 26 and 27) 1,963,559,372 39,475,990 1,924,083,382 1,969,486,564
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 341,664 |..oooonrerieere 16,5671 [-rvveeerrerrreennnns 325,108 |..oooorerrinennnns 235,616
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
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 341,664 16,561 325,103 235,616




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ........ccc.... 833,873,962 1€SS$ rrrreriiieeieieineeena 0 included in Line 6.3
(including $ v 882,448  MOUCO RESEIVE) ...ttt ettt sttt se s [eee e aeeees 833,873,962 |......coccouv 844,538,944
2. Aggregate reserve for accident and health contracts (including $ 0 Modco Reserve) .. 36,114,389 |.. ..36,173,973
3. Liability for deposit-type contracts (including $ ceverereen 0 MOACO RESEIVE)......ovoveee e .. 37,314,054 |. . 38,739,865
4. Contract claims:
A LIFE o b b e bbbt b et b ettt [ereae e 9,504,875 12,743,353
4.2 ACCHHENE BNA NBAIN .......cvee ettt ettt ettt 23,762,076 31,835,334
5. Policyholders’ dividends/refunds to members $ ..41,854 and coupons $
BN UNPAIA ..ottt ettt ettt e et et ete et et et e b e s ebesseseaeesese et ese st eseesese s ebessebess et ess et ess et esessebeesese s ebessebensabesseaesessesessere et erenans [rereesenentenenneaenene 41,854 | 17,270
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ........ccccooeiiiiiiins 0
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 MOACO) .ot
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  eeevoeeeeeeeereereeeeene 0 accident and health premiums .............cccoeueuen. foorenennn 118,447 (.o 137,832
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.
ceded 26,731,249 | 6,294,629
9.4 Interest Maintenance Reserve 721,920 oo 2,134,908
10. Commissions to agents due or accrued-life and annuity contracts $
[ 1,177,872 and deposit-type contract funds $  ......... 1,309,751 | 1,186,546
11.  Commissions and expense allowances payable On reinSUranCe asSUMEA .........cceiiuieiiiiiiieieerieesiee sttt seeseeseesreesree s [eeae s [0 0
12, General EXPENSES AUE OF ACCIUE ...........ccviveueiveueiiereetetieteseetetesseteseeteasesesessesessesessese st esesesessesensasessssesessessssesessesessesensasensasensssens [seesesenseneneesennans 557,025 | 575,291
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @lIOWANCES) ............cceueririirinieieieeeeeeeeies s sesese e essseses [eeeeeeeieennenennaas 218,648 |...cccovvn 184,026
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ..........ccveueveueriiiiririeieieiee s [ (1,910,257) ..o (1,220,550)
15.1 Current federal and foreign income taxes, including $ ..........ccoccc..... (500,407) on realized capital gains (losses) . 2,799,011 |.
15.2 Net deferred tax HADIlItY ........ ..o oottt ettt et et e e et et et et et e et e e e 0
16.  UNEarned iNVESIMENT INCOME ........c..oueuiueiieiiieeieieiiieeieeete et seae st s st s et sas s s et s s ssss et es s s s snsesessssssassesesssssnsnsess [eeesssscseseseninns 1,000,968 |.....cvcvireinnn 975,867
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 22,3583 .46,525
18.  Amounts held for agents' account, including $ .. 120,459 agents' credit balances 120,459 ... 75,910
19. Remittances and items not allocated 6,817,931 |.. . 12,943,352
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............cociiiiiiiiiiiii s [ [OOSR 0
21. Liability for benefits for employees and agents if not included @DOVE ............cociiiiiiiiiiiii s o [OOSR 0
22. Borrowed money $ .......cccoiiiiiiiiniinns 0 and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 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 ($ ........cccccooeviviiiccns
24.04 Payable to parent, subsidiaries and affiliates .............cccoceveniiiinininns
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans ..
24.07 FUNAS held UNAET COINSUIANCE ......c.uiiuiiiuiiiieiiieeaiee st steeste e bttt et ea e et e saeesbeesbeesbe et e aabeeabeea bt am et aaeesaeesbeesbeenbeebeenbeenbeanneannn
2408 DEIVALIVES ...ttt ettt e et e e et e st e e st e e st e eae e s e e s e e s s e ea s e es e e ea e e ea e e st e s e e aseeA b e e At e eR b e eneeeR e e st e nneene e st enteenneaneens
24.09 Payable for securities .....
24.10 Payable for securities lending
24.11 Capital NoteS $ ...vevvveverrieirciecs
25. Aggregate write-ins for liabilities 6,741,466 6,373,263
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 1,061,033,802 1,081,257,675
27.  From Separate ACCOUNES STALEMENT ...........c.ciieiiiiiieietetieieeee et et te et et ee et et ettt s s s s es st et etesesesess s ssssesetesesessss s ssasasesesesssnssnsns oesessnnnans 428,241,495 |................ 461,566,722
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 1,489,275,298 1,542,824,397
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special SUIPIUS FUNAS ..........oiiiiiiiiii et e e [eeeesaeeiaeenes
L2 ¥ o] (U1 g To] (T SRR UPP
33. Gross paid in and contributed surplus
34. Aggregate write-ins for Special SUMPIUS FUNAS ..........oiuiiiiii ettt et e s ee e st e sseesaeeaeeaeenseeneeens [ereeeanesanesse s s ae s
35, UNaSSIGNEd FUNAS (SUPIUS) w........eeeeceeeeeeeecececeeteee e caeeeeese s s s aeaese s s s sasassesesesssassssesesas s ssssessessssssassssssasasssssaesesasnssssansesasasasanan |eesssssssesesacns 90,470,193
36. Less treasury stock, at cost:
36.1 0 shares common (value included iNLINe 29 $  ...ooooovvcrvnncininenencd0 ) o oo 0
36.2 0 shares preferred (value included in Lin@ 30 $  .ovovvevecerirencicecicinenes 0 ) e oo ...0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ........ccccovverererrernnenne 0 in Separate Accounts Statement) .............. 432,052,359 423,906,441
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 434,808,085 426,662,167
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 1,924,083, 382 1,969,486,564
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, Margin Call COTATEIal ..ottt
2503.  Lifeline epoSits PAYADTE ..c.ciiiiiiiiicccce bttt ettt bt
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 6,741,466 6,373,263
3101, Deferred gain 0N FEINSUFANCE ......cccuiuiiiiiiiiisietetetet ettt ettt bttt sttt et s et s s s s s e s ese st sess s esesesesesenessssesesens [oeneneseneannens 112,701,001 |................ 113,422,253
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 .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0




STATEMENT AS OF MARCH 31, 2025 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 34,644,430 |...ocooeeee 35,493,463 |................ 138,552,984
2. Considerations for supplementary contracts with life contingencies...............ccccoeeeveeeveveveveeceeeeeeeee e (WA T 70 ] O 401,585 |..ooeiie 610,410
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 17,500,760 |.. 17,716,573 ... 10,768,055
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ....(366,486)|.. ....(252,591)|.. ... (1,232,067)
5. Separate Accounts net gain from operations excluding unrealized gains or losses . R [0 [0 0
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 1,967,710 |ooeeeeeee 2,248,472 | 17,401,879
7. Reserve adjustments on reiNSUranNCe CEAET ............ccccvevoviviviveveuieieeeeeeeieieseseess e es s e (16,018,514) ....c.coceee (11,739,605)|.....ccnvnene (58,407,767)
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 2,362,089 |...covoerne 2,537,130 oo 10,026,049
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 .. 353,416 404,749 1,448,031
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 40,370,218 46,809,777 179,167,575
10, DA DENETIES .....eeeuceeeeeiiicieieieee ettt ee e e e s ee e e s e seseses s s e seseseses s s sesesesesessssnansee|eensnanaeaeeneas 16,812,583 |...cccovenee 16,467,848
11.  Matured endowments (excluding guaranteed annual pure endowments) . , IS 3,330 |..
12, ANNUILY DENETILS ...oveiiiiececececeee ettt ettt ettt s s es s s sttt esnes s ss s s ses et 784,488 |....cccceoee 1,109,462
13. Disability benefits and benefits under accident and health contracts 14,626,302
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... 48,492,976
16.  GrOUDP CONVEISIONS .....ueiuiiiiieeieieaieauteasteaueesseesaeesseesseeseeseenseeneesneesseesseesseesseesesnseansesnsesseesneesseennesssennafessnssessessnsssnssnessnessns 0 foeenseniesiesiesnesieenns 0 i 0
17. Interest and adjustments on contract or deposit-type contract funds ..............cccceevevevevererceeeeeeeeeeeeec e 901,208 ol 667,562 [ (609,554)
18.  Payments on supplementary contracts with life contingencies .............. ,050,469 | 680 | 3,025,909
19. Increase in aggregate reserves for life and accident and health contracts (10,724,566) (7,893,075) (34,847,573)
20.  TOtalS (LINES 10 10 1) .uuiueiiiueieeeeeieieseieeeeeee e esesseee e e e sseseaesees s e seseseseseensesesesessssansesesesesnsssssesesessas fensessnnnansneen 35,622,207 |.ooeereeenne 38,729,421 | 175,094,728
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 1,584,525 | 1,777,219 | 6,942,903
22. Commissions and expense allowances on reinSUrance assUMEd ..........c.cieeieereereenieenieeneeseeseeseens foee e 0. ..
23. General insurance expenses and fraternal expenses ................. | S 3,843,752 |oeeeen. 4,009,748 |..ccccoevee. 15,632,907
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 1,472,430 | 1,330,409 .o 6,354,137
25. Increase in loading on deferred and uncollected PremilumS ............c.ovoveveueuceieeieeeeeieeeeeee e e 74,346 | 367,514 |.. 262,632
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e (18,678,972)|...ccccncnvene. (12,761,489) 66,418,406)
27. Aggregate write-ins for deductions .... 27,115 11,585 460,299
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 23,945,402 33,464,408 138,329,200
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 16,424,815 |......occoeeeee 13,345,369 |..oooieinne 40,838,375
30. Dividends to policyholders and refunds to members 389,618 390,670 1,277,940
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 16,035,197 | 12,954,699 |................ 39,560,435
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 3,392,580 2,733,680 5,343,798
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 12,642,617 |.coeeenee 10,221,019 |.cooeeee 34,216,637
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooeecieene (27,382) (excluding taxes of $  .eeeeeerereennene (473,025)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (103,171) (320,694) (934,728)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 12,539,446 9,900,325 33,281,909
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 426,662,167 456,064,846 456,064,846
37, NEtINCOME (LINE 35) .....ovveeeeeieeieeeeeeeeee ettt ettt s s st s et eseseasasss s ses e o eseaeanannaes 12,539,446 |.......c.o.o...... 9,900,325
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. 154,810
39. Change in net unrealized foreign exchange capital gain (I0SS) ........cccceeieerieriiniieniieeie e
40. Change in net deferred INCOME 18X .........oiiiiiiiieeee e
41. Change in nonadmitted asSets ..........ccccoreiriiiiiieeieee s
42. Change in liability for reinsurance in unauthorized and certified companies ............
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccccceeuee.
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
L1028 == T I PSSR SO 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e 0
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
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.ccueueeiieieeeeeeeeeeee e e (721,252) [ (721,252) e (12,332,589)
52, DiVIAENdS t0 SIOCKNOIAETS ......eviiiieeecietrieieiciceete sttt ees e se e eseeeae s e seesseeaesessensesesesesssansesesees|ossensicieeseseensicsceseenanas (V1 (21,000,000) [....cocvevenne (45,000,000)
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 8,145,918 (14,242 ,638) (29,402,680)
55. Capital and surplus, as of statement date (Lines 36 + 54) 434,808,085 441,822,208 426,662,167
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 317,048 | 336,029 | 1,334,373
08.302. MiSCEIIANBOUS TNCOME .....eeeeeeeeeeeeeee ettt eea e e eae e eee e eeseeeennseseneeeeasesennnaoeseeeeeeeeaeeeeaeanees 36,368 .o 68,720 | 113,658
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAGE .........ccccvoveviveueverieiieeeeeee et [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 353,416 404,749 1,448,031
2701. REINSUIANCE BXPENSE ....eeeiurerereereencereeirereseseseeeteesesesssseessssssssssesessssssssssssesssssssssesessssssssssesessssssssnsesesesso|ossssnsesnsesessnnnnnnes 20, 119 oo 11,885 o 100,144
2702. Miscellaneous expense . 360,155
DA 01 T T KOO RO O OPERT PR RSO PT PR UPPTRURTRTOPIN
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccocovvereeneenecnennenieneneeseesdeereseieieeieeieeieenn 0 0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 460,299
£ 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, 2025 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 32,186,578 |.........co.cc.. 29,493,770 |.......occ..... 140,612,969
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 16,595,487 |...cocvvviennee. 17,950,363 |......covvevnee. 70,549,364
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 4,635,168 3,009,442 17,387,283
4. TOtal (LINES 110 3) oottt 53,417,234 50,453,575 228,549,616
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 74,087,254 |..ooovov. 54,420,935 |...ccoeennnn 264,645,312
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (18,713,594)(......cccnv.. (12,765,251) ..o (66,509,316)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccueveueueueceeeeieieverens feeeeeeenennenens 7,019,527 | 7,025,265 |..covvenee 30,877,504
8. Dividends paid t0 POIICYNOIAETS .........cocvovviieveretieieieee ettt ettt es e st n s st beseseaes [feeeteeesenee e nenees 357,965 | 365,134 .o 1,280,163
9. Federal and foreign income taxes paid (recovered) netof $ ... (177,188) tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb (1,879,627) (435,939) 6,302,385
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 60,871,525 48,610,143 236,596,048
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (7,454 ,291) 1,843,432 (8,046,432)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 41,884,951 |.. 71,452,728 |. 235,078,551
12.2 SEOCKS .eveeeereeeseeeeeeeese st s e ennne [reene e (A31) o 0[. 20,011
12.3 Mortgage loans ... ..1,606,809 |.. ..1,548,895 |. ..6,281,762
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 ......viuuieiiicirieciieeirce ettt nnies|oesinsssinesiineeineas 739,607 | 255,963 |...ocviciicine 295,971
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccoceees |oeeeieiennnnens (91,599) [..vece e 189 [ 3,071
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 530,504 10,254,490 6,734,212
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 44 669,842 |................. 83,512,265 |..cocoveee 248,413,579
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOURRRR 59,767,953 |......ccccvnene. 27,716,437 |...cccueeeee. 152,761,135
1312 STOCKS ..ottt [res et 2,812,950 | (U R 1,300,000
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 0
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 8,329,349 216,472 970,540
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 70,910,253 27,932,909 155,031,675
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (602,188) (1,948,607) (4,995,815)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (25,638,223) 57,527,963 98,377,719
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns (1,425,812) .o (2,403,038)|..cccvvennee (8,026, 140)
16.5 Dividends t0 SLOCKNOIAETS ...........c.cuiuriieiiieiiieesie ettt ssiens [enessinessnees 24,000,000 |...oocvrennee 45,000,000 |....ocvreenneee 45,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 2,442,934 (48,018,587) (14,165,086)
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 (22,982,878) (95,421,625) (67,191,225)
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. (56,075,392)|.....ccceneee (36,050,229)......ccecvmeene 23,140,061
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 117,796,701 .o 94,656,640 |................. 94,656,640
19.2 End of period (Line 18 plus Line 19.1) 61,721,309 58,606,411 117,796,701
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Principle Based Bond Definition ... [oereee s 24,958,250 |..ooovoveveeeieeerenen [0 RN 0




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities

Group annuities

Accident & health

Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

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

................. 37,347,969 |................. 37,783,012 |............... 143,996, 161
................... 2,237,479 | 2,382,334 ... 9,944 650
........................ 71,601 [ 40,595 [l 483,014
................................. 0 [ 0 el 0
................. 21,797,885 |................. 23,421,981 |................ 92,009,881
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................. 61,454,934 |................. 63,627,922 |...............246,433,707
................................. 0 [ (213,488) | 0
61,454,934 63,414,434 246,433,707




STATEMENT AS OF MARCH 31, 2025 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, 2025, there were 104 such policies with total face
amount of $22,535,000 and reserves of $396,201.

Other than the permitted practice above, the Company did not have any prescribed or permitted practices as of
March 31, 2025 and December 31, 2024.

F/S F/S
SSAP # Page Line # 2025 2024
Net Income:
(1) RNY State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 12,539,446 $ 33,281,909
(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 $ 12,539,446  § 33,281,909
Surplus:
(5) RNY State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 434,808,085 § 426,662,167
(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 $ 434,808,085 § 426,662,167

C. Accounting Policy
(2) Bonds not backed by other loans are stated at either amortized cost using the yield to worst method or the lower
of cost or fair market value. The Company does not have any SVO-Identified investments as defined in SSAP

No. 26, Bonds.

(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, 2025.

Certain amounts in the Company’s statutory basis financial statements have been reclassified to conform to the 2025
financial statement presentation.

D. Going Concern
None

2. Accounting Changes and Corrections of Errors
In August 2023, the NAIC adopted revisions to Statement of Statutory Accounting Principles No. 26 (“SSAP 26”) and
Statement of Statutory Accounting Principles No. 43 (“SSAP 43”) to reflect accounting and reporting guidance under
Principles Based Bond Definition (“PBBD”) for qualified investments. As a result of these adoptions, investments
qualified as issuer credit obligation (“ICO”) are reported under SSAP 26; investments qualified as asset-backed security
(“ABS”) are reported under SSAP 43.

In March 2024, the NAIC adopted revisions to Statement of Statutory Accounting Principles No.21 (“SSAP 21”) to
reflect accounting and reporting guidance for investments that do not meet the requirements of PBBD, and for residual
tranches or interests/loss positions.



STATEMENT AS OF MARCH 31, 2025 OF THE ReliaStar Life Insurance Company of New York

NOTES TO FINANCIAL STATEMENTS

The adopted PBBD revisions to SSAP 26, SSAP 43, and SSAP 21 are effective on January 1, 2025. The aggregate book
adjusted carrying value for all securities reclassified off Schedule D-1 is ICO's of $24,029,277 and ABS' of $928,973.
The measurement basis for the transferred securities did not change. There is no change to the Company's net income or
capital and surplus.

The company adopted a practical expedient of holding 101% of account value as the reserve for an immaterial closed
block of fixed indexed annuities. The impact to surplus is zero.

3. Business Combinations and Goodwill

None

4. Discontinued Operations

None

5. Investments
D. Asset-backed Securities

(1

2)

)

“4)

)

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

The Company did not have any Other than Temporary Impairment ("OTTI") recognized in accordance with
asset-backed securities subject to SSAP No. 43 as of March 31, 2025 due to intent to sell or inability or lack of
intent to hold to recovery.

The Company did not have any OTTI’s that were recognized in the current reporting period in accordance with
asset-backed securities subject to SSAP No. 43 for the period January 1, 2025 to March 31, 2025.

The following table shows all impaired securities at March 31, 2025 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 $ 311,917
2. 12 Months or Longer  § 33,302,253

b. The aggregate related fair value
of securities with unrealized losses:
1. Less than 12 Months $ 42,674,422
2. 12 Months or Longer  $ 215,257,726

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
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.

7.1



STATEMENT AS OF MARCH 31, 2025 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

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.

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

Fair Value

b) The fair value of that collateral and of the portion
of that collateral that it has sold or repledged $ 46,323,069

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

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

H. Repurchase Agreements Transactions Accounted for as a Sale
None

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

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

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

S. Aggregate Collateral Loans by Qualifying Investment Collateral
None

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

7. Investment Income
No significant change

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

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

7.2



STATEMENT AS OF MARCH 31, 2025 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

9.

10.

11.

12

13.

14.

15.

16.

17.

18.

19.

Income Taxes
No significant change

Information Concerning Parent, Subsidiaries and Affiliates

D. Amounts Due To/From Related Parties
The Company has entered into a reciprocal loan agreement with Voya Financial, Inc. to promote efficient
management of cash and liquidity and to provide for unanticipated short-term cash requirements. As of March 31,
2025, the Company had $64,032,341 outstanding receivable including principle and interest from Voya Financial,
Inc. and no outstanding payable under reciprocal loan agreement between the Company and Voya Financial, Inc.

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
None

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

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

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

7.3



STATEMENT AS OF MARCH 31, 2025 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

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,

2025:
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 — 6,269 — — 6,269
Total Bonds $ — 3 6,269 $ — 3 — 3 6,269
Preferred stock 8 999,117 1,543,443 — 2,542,568
Common stock 703,620 — 1,845,116 — 2,548,736
Separate account assets 428,241,495 — — — 428,241,495

Total assets at fair value/NAV $ 428945123 § 1,005,386 $ 3,388,559 $ — $ 433,339,068

b. Liabilities at fair value

Deposit type contracts $ — 3 25,805,215  $ — 3 — 3 25,805,215
Derivatives liabilities
Foreign exchange contracts — (190,609) — — (190,609)

Total liabilities at fair value $ — 3 25,614,606 $ — $ — 3 25,614,606

(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 for the year ended March 31, 2025:

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 2025 into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 2025
a. Assets
Preferred Stock $ 1,525,766 $ — 3 — S — S 17,677  $ — S — S — 3 —  $1,543,443
Common Stock 1,417,410 — — — 114,757 312,949 — — — 1,845,116
Total Assets $ 2,943,176 $ — 8 — 8 — § 132434 § 312949 § —  $ — 8 — $3,388,559
b.  Liabilities

Total Liabilities $ — 8 — 8 —_ S5 s 8 ____ 8 ___ 3 ____ § _____ 3 ____

There were no transfers into or out of Level 3 during the period of January 1, 2025 to March 31, 2025.

(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
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.
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STATEMENT AS OF MARCH 31, 2025 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

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, 2025:

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 $ 674,216,841 $ 723,012,433 $ 35,339,666 $ 595,112,116 $ 43,765,059 § — N —
Asset-Backed Securities 364,306,388 396,395,730 — 363,459,179 847,209 — —
Preferred stock 23,162,791 23,574,276 8 18,277,154 4,885,629 — —
Common stock 2,548,736 2,548,736 703,620 — 1,845,116 — —
Mortgage loans 97,150,069 100,993,499 — — 97,150,069 — —
Contract loans 56,253,276 56,253,276 — 56,253,276 — — —
Other invested assets 9,927,665 10,881,242 — 9,927,665 — — —
Cash equivalents and short-term
investments 77,897,437 77,897,750 13,873,170 64,024,267 — — —
Derivatives
Foreign exchange contracts 903,368 662,935 — 903,368 — — —
Separate account assets 428,241,495 428,241,495 428,241,495 — — — —
Total Assets $ 1,734,608,066  $ 1,820,461,372 $ 478,157,959 $1,107,957,025 § 148,493,082  § — $ —
Liabilities
Supplementary contracts and immediate
annuities $ 11,036,409 § 11,508,839 § — $ — $ 11,036,409 § — $ —
Deposit type contracts 25,805,215 25,805,215 — 25,805,215 — — —
Derivatives
Foreign exchange contracts (76,344) 115,780 — (76,344) — — —

Total Liabilities $ 36,765280 S 37,429,834 § — $ 25,728,871 $ 11,036,409 § — $ —

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, 2025 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to March 31, 2025 through May 13, 2025,
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, 2025 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to March 31, 2025 through May 13, 2025,
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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STATEMENT AS OF MARCH 31, 2025 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

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

Reserves at December 31, 2024 were $41,110,799. As of March 31, 2025, $20,465,544 has been paid for incurred
losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years
are now $11,264,550 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 $9,380,705 favorable
prior-year development since December 31, 2024. 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

26. Intercompany Pooling Arrangements
None

27. Structured Settlements
None

28. Health Care Receivables
None

29. Participating Policies
No significant change

30. Premium Deficiency Reserves
No significant change

31. Reserves for Life Contracts and Annuity Contracts
No significant change

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

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

34. Premium & Annuity Considerations Deferred and Uncollected
No significant change

35. Separate Accounts
No significant change

36. Loss/Claim Adjustment Expenses
No significant change
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STATEMENT AS OF MARCH 31, 2025 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.
Entities created and sold dUriNg the QUAIET. ..ottt e b e bt bttt e e sen e senesaeenaees
Is the reporting entity publicly traded or a member of a PUDIIClY traded GrOUP? .......covoiiiiirieieierieiieissis ettt sesenas Yes [ X] No [ ]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........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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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

GENERAL INTERROGATORIES

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

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

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

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONGS 1ottt st es s st s st s RS SSSReRS SRSttt $ .. 8,382,801 7,422 794

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other

.0
..64,024,267

LOLHLe e

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. ..84,588,253 71,447,061
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .........c.ciuiiiiiiiiieiieere e 76,205,028  $............ 64,024,267
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

... 46,343,606
... 46,323,069
................. 46,323,069
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17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

GENERAL INTERROGATORIES

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1

Name of Custodian(s)

2

Custodian Address

Bank of New York Mellon

One Wall Street, New York, NY 10286

location and a complete explanation:

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

2
Location(s)

3

Complete Explanation(s)

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

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 2
Name of Firm or Individual Affiliation

Voya Investment Management LLC ...

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?.............ccccooiiiiiiiii e

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...............cccccooiiiiiiiiiicicic.

Yes [

Yes [

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

table below.

Yes [ X ]

[

]

]

No [ ]

No [ X]

No [ X ]

No [ X ]

1 2 3 4

Central Registration

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

5

Investment
Management
Agreement
(IMA) Filed

108934 MZJU01BGQ7J1KULASBBY

Voya Investment Management LLC

64755@AB7

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

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

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

Has the reporting entity self-designated PLGI SECUMHIES? ........cuiiiiiiiiiiii ittt bbb bbbt b bbbt bt bbb nrenre e

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

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

8.2

Yes [

Yes [

Yes [

Yes [

]

X1

]

]

No [ X ]

No[ ]

No [ X ]

No [ X ]



STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...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 97,506,820

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 $ 97,506,820
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 $ 3,486,679
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 $ 100,993,499
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 67.960 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 12.090 %
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?

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlADaMA ..o AL oo Lo e D1,156 | 0 e 28,465 o O [
2. AIBSKA .ot AK e Lo oo 849 | 0 e 10,695 [ O [
3. Arizona ..... . AZ .L 192, ..
4. Arkansas .. .. AR .L ...83,223 |..
5. California .. CA .L ...1,193,753 |..
6. Colorado ...... .. CO .L ..193,028 |..
7. Connecticut .. . CT .L
8. Delaware ............. .. DE .L
9. District of Columbia . . DC .L
10. Florida .. .. FL .L
11.  Georgia .. GA .L
12.  Hawaii .. . HI .L
13. Idaho .... . ID .L
14. lllinois ... LI .L
15.  Indiana . . IN .L
16. lowa ..... LA .L
17. Kansas . .. KS .L
18, KENUCKY ...oveiiiceeieee e KY | L
19, LOUISIANA ..veveieeeeeeieciieie e LA | L
20. Maine ....... .L
21.  Maryland . .L
22, Massachusetts ........ccccovuereeiieiieieeecene MA | L
23, MIChigan ......cccceoiruiiiiiieieerecee e M L
24.  Minnesota . .. MN .L
25.  Mississippi .. MS .L
26, MISSOUI ..cueeneeneenieieieie e MO | L
27, MONEANA ..o MT L
28. Nebraska .. .. NE .L
29. Nevada ........ - NV .L
30.  New Hampshire ........cccoceeeieieicieiceene NH [ L ,
31, NEW JErSEY ...coooeuiiciiiieiiciee e N e SOOI ISR 1,222,387
32.  New Mexico . L fo 9,916 |.
33. New York ..... .L ...31,382,099 |.
34. North Carolina .. .L ....449,918 |.
35.  North Dakota .L
36. Ohio ..cccueenee .L
37. Oklahoma . .L
38. Oregon......... .L
39. Pennsylvania ... .L
40. Rhode Island .... .L
41.  South Carolina . .L
42.  South Dakota ... .L
43. Tennessee ... .L
44, Texas ....... .L
45. Utah..... .L
46. Vermont .L
47, VIFGINIA v L
48.  Washington ........cccceerieuenieieeeieeeiee s L
49. West Virginia .L
50. Wisconsin .... .L
51, WYOMING wovoviriieiiieieieieieee e L
52.  American Samoa .........ccoceereenieneneeneaeeens AS | N
53. Guam .............. .. GU N
54.  Puerto Rico ...... .. PR N
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e N
56. Northern Mariana Islands ....................ccc... MP  |......... N
57. Canada ........cccoceoeiennnne .. CAN N , . .1, ..
58.  Aggregate Other Aliens - OT e ....216,674 |. .. 217,474 |..
59.  Subtotal .....ccccciiiiiiiiiie e, D,0. & STV RV 39,590,005 |.........oeee.. 71,601 |.......... 23,156,194 |.ovovviiiiiiieen 0 o 62,817,801
90. Reporting entity contributions for employee benefits
PIANS. ..o XXX [ 0 [0 (1 0
91. Dividends or refunds applied to purchase paid-up
additions and annuities................ccccceeeeereveveverens foonenns XXX oo e 347,467 [V FR 347 467 oo 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e 0 [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 156,459 |. 0. 156,459 |.. .0
94.  Aggregate or other amounts not allocable by State..|....... XXX.......|-cceceoireiiiennne. 0] 0 0. .0
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 40,093,931 |. 0. 63,321,726 |.. .0
96.  Plus Reinsurance ASSUMEd.............coevevereerenerennns foreeees XXXeorow e 0] L0 0. .0
97  Totals (All Business).... ...40,093,931 |. 0. .63,321,726 |.. .0
98. Less Reinsurance Cede 30,527,885 , [V A 31,061,961 0
99. Totals (All Business) less Reinsurance Ceded XXX 9,566,046 22,752,043 0 32,259,765 0
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 0 217,474 .
58002. ...
58003. ..o feeeee s XXX e
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 216,674 800 0 0 217,474 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c..eceveerieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11



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

Insurer/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
Security Life Assignment Corporation 84-1437826 co
Voya Holdings Inc. 02-0488491 cT
VIM Holdings LLC 88-3236443 DE
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 VI, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment I, 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
RiverRoch LLC 84-3548142 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Oconee Real Estate Holdings VI - GREEN LLC 93-4037989 DE
Oconee Real Estate Holdings VIII - PORTRAIT LLC 99-0574688 DE
Oconee Real Estate Holdings XlI - RIVERSIDE LLC 99-3455416 DE
Voya Financial Advisors, Inc. 41-0945505 MN
Voya Institutional Trust Company 46-5416028 cT
Voya Insurance Solutions, LLC 06-1465377 cT
Voya Investment Management LLC 58-2361003 DE
Voya Capital, LLC 86-1020892 DE
Voya Funds Services, LLC 86-1020893 DE
Voya Investments Distributor, LLC 03-0485744 DE
Voya Investments, LLC 03-0402099 AZ
Voya Investment Management Alternative Assets LLC 13-4038444 DE
Voya Alternative Asset Management Ireland Limited IRL
Voya Alternative Asset Management LLC 13-3863170 DE
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 VIII, L.P. 37-1698452 DE
Pomona Energy Partners, L.P. DE
Pomona Investors IV, L.P. 59-3794146 DE
Pomona Investors V L.P. 26-1939518 DE
Pomona Primary Associates IV LLC 59-3794146 DE
Pomona Investors IV, L.P. 59-3794146 DE
Pomona Primary Associates V LLC 26-1939443 DE
Pomona Investors V L.P. 26-1939518 DE
Pomona Secondary Associates V LLC 13-4196882 DE
Pomona Associates V, LP 13-4197230 DE
Pomona Secondary Associates VI LLC 20-1779002 DE
Pomona Associates VI, LP 20-1779011 DE
Pomona Secondary Associates VII LLC 26-1668484 DE
Pomona Associates VI, L.P. 26-1701070 DE
Parent/Subsidiary listing is not repeated
Pomona Secondary Associates VIII, LLC 46-0666750 DE
Pomona Associates VI, L.P. 37-1698452 DE
Pomona Voya (US) Holdings Associates Il LLC 36-4577583 DE
Pomona Voya (US) Holdings Associates I, L.P. 37-1513803 DE
Pomona Voya (US) Holdings Co-Investment Associates II, L.P. DE
Pomona Voya (US) Holdings Co-Investment II, L.P. DE
Pomona Voya (US) Holdings Co-Investment Associates L.P. DE
Pomona Voya (US) Holdings Associates I, L.P. 37-1513803 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates Ill LLC 16-1771993 DE
Pomona Voya (US) Holdings Associates Ill LP DE

Pomona Voya (US) Holdings Associates Il LP DE



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 (US) Holdings Associates IV LLC 26-1705350 DE
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Pomona Voya (US) Holdings IV, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates LLC 20-0554145 DE
Pomona Voya (US) Holdings Associates, L.P. 20-0585365 DE
Pomona Voya (US) Holdings Associates V, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
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 CYM
Voya Pomona Asia Pacific Private Equity Co-Invest | L.P. DE
Pomona Voya Asia Pacific Associates, LLC DE
Pomona Voya Asia Pacific Associates, L.P. DE
Parent/Subsidiary listing is not repeated
Voya Enhanced Middle Market Credit GP | LP DE
Voya Enhanced Middle Market Credit Fund | LP DE
Voya Enhanced Middle Market Credit Fund | Originator LLC DE
Voya Enhanced Middle Market Credit Fund | (RNF) LP DE
Pomona Management LLC 13-4149700 DE
Pomona Capital Asia Limited HKG
Pomona Europe, Ltd. GBR
Pomona Europe Advisers Limited GBR
Voya Realty Group LLC 13-4003969 DE
Voya Investment Management Co. LLC 88-3236443 DE
Voya Investment Management (UK) Limited GBR
Voya Investment Trust Co. 06-1440627 CT
Voya Investment Management Services (UK) Limited GBR
Voya Retirement Insurance and Annuity Company Insurer 71-0294708 86509 CT
Voya Special Investments, Inc. 85-1775946 DE
RiverRoch LLC 84-3548142 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Oconee Real Estate Holdings V - CASC LLC 93-4060472 DE
Oconee Real Estate Holdings VI - GREEN LLC 93-4037989 DE
Oconee Real Estate Holdings VII - CANOPY LLC 99-0609295 DE
Oconee Real Estate Holdings VIII - PORTRAIT LLC 99-0574688 DE
Oconee Real Estate Holdings IX - PHOENIX LLC 99-1490642 DE
Oconee Real Estate Holdings XII - RIVERSIDE LLC 99-3455416 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 1V, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
Voya Financial Partners, LLC 06-1375177 DE
Voya Pomona Asia Pacific Private Equity Co-Invest | L.P. DE
Voya Institutional Plan Services, LLC 04-3516284 DE
Voya Retirement Advisors, LLC 22-1862786 NJ
Voya Payroll Management, Inc. 52-2197204 DE
Voya Services Company 52-1317217 DE
Voya Global Services Private Limited IND
VFI India Holdings LLC 93-1766128 DE

Voya Special Investments, Inc. 85-1775946 DE
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STATEMENT AS OF MARCH 31, 2025 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,
4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ounership ..51.000 ....|Voya Financial,
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ... 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... |..DE.....|...... NIA....... Company Ownership ..44.800 ....|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ownership ..55.200 ....|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. {.. . | Company ... . | Ownership.. ..|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |.. . |ReliaStar Life Insurance Company . . | Ownership.. ..|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. {.. Third Party Shareholders Ownership ..|Voya Financial,
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 ONNErship..cceeeeeeeeeieiieeeeeeeeeeeeeee e 10.130 ....|Voya Financial, Inc. ......ccccceevuunnnnnnn 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. ......ccccevuuurnnnnnn N0
Oconee Real Estate Holdings VII1 - PORTRAIT Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e 99-0574688 .. | ..eevvvvrrennn | errrrnnnnnininnn | e [LLC i CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e ..34.150 ....|Voya Financial, Inc. ......ccccoevuunnnnnne N0
Oconee Real Estate Holdings VII1 - PORTRAIT
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-0574688 .. | ..eevvvvrerinn | errrrrnriiirinen | .. | PP LDE ] NIA....... ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..16.630 ....|Voya Financial, Inc. .......cccoevunnnnnnnn N0
Oconee Real Estate Holdings VII1 - PORTRAIT
. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 99-0574688 .. | ..eevvvrririnn | errrrrririiriien | i | PP LDE ] NIA....... Third Party Shareholders .................cc.. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..49.220 ....|Voya Financial, Inc. .......cccoevunnnnnnnn N0
Oconee Real Estate Holdings IX - PHOENIX LLC Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-1490642 .. | .evvvvrvrinine | errrrrrrniirinnn | e | s LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..51.000 ....|Voya Financial, Inc. ......ccccoevuuunnnnnne N0
Oconee Real Estate Holdings IX - PHOENIX LLC
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-1490642 .. | .evvvvrvrinine | errrrrrrniirinnn | e | s LDE ] NIA....... Third Party Shareholders ................ccc... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..49.000 ....|Voya Financial, Inc. ......ccccoeeuunnnnnnn N0
Oconee Real Estate Holdings XII - RIVERSIDE Voya Retirement Insurance and Annuity
L4832 ...[VOYA FINANCIAL .oovvvviiiiiiiiiiiiieine [ v e 99-3455416 .. [ ..ooveviivin [ e | e LLC i LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens ..22.310 ....|Voya Financial, Inc. ......cccovrriunnnne N0
Oconee Real Estate Holdings XII - RIVERSIDE
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-3455416 .. | ..eeviiiiiiinn | eerernniiiiiiinn | e [LLC i CDE] e NIA....... ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 3.080 .... |Voya Financial, Inc. ......ccccoevuuuunnnnnn N0
Oconee Real Estate Holdings XII - RIVERSIDE
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-3455416 .. | PP LDE ] NIA....... Third Party Shareholders .. Ownership ..74.610 ....|Voya Financial,
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e 81-3920167 .. OneAmerica Investment Advisory Services LLC |.. IN.....|...... NIA....... Voya Financial, Inc. ........ Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 46-5378846 .. OneAmerica Retirement Services LLC ............ N NIA....... Voya Financial, Inc. ....ccccceeeeiinnnnnnnnns ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Voya Financial,
Opportunity Investor P Secondary
. 4832 ...|VOYA FINANCIAL ... Opportunity Investor P Associates, L.P. ..... Associates, LLC Management.... .}..0.000 .... |Voya Financial,
4832 ...|VOYA FINANCIAL .. Opportunity Investor P Associates, L.P. ..... Pomona G.P. Holdings LLC .. Management.... .}.. 0.000 .... |Voya Financial,
Opportunity Investor P Secondary Associates,
4832 ...|VOYA FINANCIAL ... LLC oo [ DB et NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Ownership ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... . 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. LCAL ]t NIA....... Voya Financial, Inc. ........ Ownership .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 13-4197230 .. Pomona Associates V, LP .. . |Pomona G.P. Holdings LLC .. |Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... 13-4197230 .. Pomona Associates V, LP .. Pomona Secondary Associates V LLC ........... Management.... . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 20-1779011 .. Pomona Associates VI, LP ... Pomona G.P. Holdings LLC ...ccoovvveeeeeeeennns 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 ...ccooevvveeeeeeennns 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 ...cccoevveeeeeeennnns Management.... ..|Voya Financial,
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STATEMENT AS OF MARCH 31, 2025 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 ... 37-1698452 .. Pomona Associates VIII, L.P. ....... Pomona Secondary Associates VIII, LLC ..... Management.... .}... 1.000 .... |Voya Financial,
4832 ...|VOYA FINANCIAL Pomona Associates VIII, L.P. . .| Third Party Shareholders .. Ownership.. ..60.000 ....|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... Pomona Capital Asia Limited Pomona Management LLC Ownership .100.000 ...|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL Pomona Capital VII, L.P. «oooeereiiiiiiiiiiiieens LDE ] NIA....... COMPANY e e e e e e e e e e e e Management .| Voya Financial,
4832 ...|VOYA FINANCIAL ... Pomona Capital VII, L.P. ...... LWDE s NIA....... Pomona Associates VII, L.P. ........ Management.... . |Voya Financial,
. 4832 ...| VOYA FINANCIAL Pomona Capital VII, L.P. ... . |ReliaStar Life Insurance Company . . | Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... Pomona Energy Partners US, L.P. ... Pomona Capital VII, L.P. ............ Management.... .| Voya Financial,
. 4832 ...|VOYA FINANCIAL ... Pomona Energy Partners, L.P. ....... Pomona Associates VII, L.P. . Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL Pomona Europe Advisers Limited . . |Pomona Europe, Ltd. ... . [Management. .. |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... . Pomona Europe, Ltd. .....cccceee. Pomona Management LLC ... Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 13-4150600 .. Pomona G.P. Holdings LLC ... Voya Pomona Holdings LLC ... Management.... .| Voya Financial,
. 4832 ...| VOYA FINANCIAL ..|59-3794146 .. Pomona Investors IV, L.P. . |Pomona G.P. Holdings LLC .. Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... 59-3794146 .. Pomona Investors IV, L.P. ........ Pomona Primary Associates IV LLC ............ Management.... . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 26-1939518 .. Pomona Investors V L.P. .. Pomona G.P. Holdings LLC ...cccovvvveeeeeeennns Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL ..| 26-1939518 .. Pomona Investors V L.P. . |Pomona Primary Associates V LLC Management. .. |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 13-4149700 .. Pomona Management LLC .... Voya Pomona Holdings LLC .......cccccuvunnnnnne Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 59-3794146 .. Pomona Primary Associates IV LLC Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 26-1939443 .. Pomona Primary Associates V LLC ... . .NIA....... | Pomona G.P. Holdings LLC Ownership.. .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 13-4196882 .. Pomona Secondary Associates V LLC .... LDE] e NIA....... Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 20-1779002 .. Pomona Secondary Associates VI LLC Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 26-1668484 .. Pomona Secondary Associates VII LLC . . |Pomona G.P. Holdings LLC Ownership.. .|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 46-0666750 .. Pomona Secondary Associates VIII, LLC ........ Pomona G.P. Holdings LLC .. Ownership ..|Voya Financial,
4832 ...|VOYA FINANCIAL 36-4577583 .. Pomona Voya (US) Holdings Associates Il LLC DE.....[...... NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates II, L.P.
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e R N 1T O R LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns Management..........covveeeeemiiieieeneeneiden 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates II, L.P. Pomona Voya (US) Holdings Associates |l LLC
L4832 ...[VOYA FINANCIAL .ooveveeeieeeiieeeeeenne [ eeeiirees e B7-1513803 .. | eveeevienee [ ereerireiiiies | e | e s LDE] NTA e | et Management.........ceveuveencreernneenenc e 0.000 .... [Voya Financial,
Pomona Voya (US) Holdings Associates |Il LLC
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 16-1771993 .| e | e | oreee e e LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Voya Financial,
L4832 ... | VOYA FINANCIAL ..evvvvennnnniniininiiiininin | eeeeeeeee wvvvinne] cevveeeiics | s | i | e Pomona Voya (US) Holdings Associates Il LP |..DE.....|...... NIA....... Pomona G.P. Holdings LLC ...cccovveveeeeeeennnns Management..........cevvvveveeerieeeenennnidns 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates 11
L4832 ...|VOYA FINANCIAL ©.vvvvvveennnnnneennnnnnnnnnnn | eeeeeeeee vvvveens| cveeeeeeeeeens Pomona Voya (US) Holdings Associates Il LP LLC Management.... .}..0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL .. 26-1705350 .. Pomona Voya (US) Holdings Associates IV LLC Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P.
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 261705523 .. | eeveeiiiiiiien | eereerenninnnnen | s | s LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns Management..........covveeeeemiiieieeneeneiden 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P Pomona Voya (US) Holdings Associates IV LLC
4832 ... | VOYA FINANCIAL ..ooooeiiiiiieeiieeeeeees [ eveeeiee e 26-1705523 .. LDE] NIA e | e Management.... .}..0.000 .... |Voya Financial
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 20-0554145 .. Pomona Voya (US) Holdings Associates LLC .... DE.....[...... NIA....... Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P.
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e LDE ] NIA....... Pomona G.P. Holdings LLC .. Management.... ..0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates V, LLC|
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e LDE ] NEA e | Management.... .}..0.000 .... |Voya Financial,
4832 ... VOYA FINANCIAL ..o | eeeeieiee e . Pomona Voya (US) Holdings Associates V, LLC DE.....[...... NIA....... Pomona G.P. Holdings LLC .. Ownership ..}.100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..evvennnennees | eevvveees e 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|..DE.....|...... NIA....... Pomona G.P. Holdings LLC ...cccoveeeeeeeeeennns Management.... .}..0.000 .... |Voya Financial,
4832 .../ VOYA FINANCIAL .eveeeeeieeeeeeeeeeeeees | eeeies e, 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|..DE.....|...... NIA....... Pomona Voya (US) Holdings Associates LLC . |Management.... .}.. 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Co-Investment Pomona Voya (US) Holdings Associates |l LLC
4832 ... ] VOYA FINANCIAL .....ccoooiiiiis |evveeenee i) v | i | i | e Associates L.P. .....eeeeeiiiiiiiiiiiiiiiiiiiiiins LDE NLA. e | e Management........oovveviiiiiiininninnnnna L.. 1.000 .... |Voya Financial, Inc. .......ccccceeunnnnnee N0
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Pomona Voya (US) Holdings Co-Investment
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | oo Associates L.P. .....oeueiiimiiiiiie LDE] e NIA....... Third Party Shareholders ..............ceeeeet Management..........ooeeeeeeeiinniieeennnnd ...50.000 ....|Voya Financial, Inc. .......cccccceunnnnnnn e N0 e
Pomona Voya (US) Holdings Co-Investment
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Associates L.P. ......eeeeiiiiiiiiiiie LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns Management..........ooeeeeemieeemiiennnnnns ...49.000 ....|Voya Financial, Inc. .......cccccceunnnnnne e N0 e
L4832 ...|VOYA FINANCIAL ...eeen | eeeeeeeee ] e | e LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management..........oovveeeeeemeiiiennnnnndd ... 0.000 .... |Voya Financial, Inc. .......ccccccuunnnnnen e N0 e
Pomona Voya (US) Holdings Associates II,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e DE.....[...... NIA....... P Management.... .. 0.000 .... |Voya Financial, N0 e
Voya Retiremen
L4832 ...|VOYA FINANCIAL ...eeen | eeeeeeeee ] e | e LDE] e NIA....... Company OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..21.980 ....|Voya Financial, Inc. ......ccccccounnnnnnee e N0 e
Pomona Voya (US) Holdings Co-Investment
4832 ... | VOYA FINANCIAL oveeeeeeeeeeeeeeeeeeeeeee | eeeeiieee e e | e WDE s NIA....... Associates |1, L.P. woooeeeiiiieieeieeeanes OWNErship..coeeeeeeeeeeeeeee e .. 0.100 .... |Voya Financial, Inc. ......ccccceeunnnnnee N0
L4832 ...|VOYA FINANCIAL ...eeen | eeeeeeeee ] e | e LDE] e NIA....... ReliaStar Life Insurance Company ............ OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..17.980 ....|Voya Financial, Inc. ......cccccoeunnnnnnee e N0 e
Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Pomona Voya (US) Holdings IV, L.P. ............ LDE] e NIA....... COMPANY e Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. ......cccccccuunnnnnen e N0 e
Pomona Voya (US) Holdings Associates IV,
. 4832 ...|VOYA FINANCIAL evveeeeeeeeeeeeeeeeieeee | eeeeieeee e Pomona Voya (US) Holdings IV, L.P. .. WDE s NIA....... | Management.... .}.. 0.000 .... |Voya Financial, WNO e
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e 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 ..evvennnnnees | evveveees e Pomona Voya (US) Holdings V L.P. ........ DE.....[...... NIA....... Ownership ..33.300 ....|Voya Financial, N0
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e Pomona Voya (US) Holdings V L.P. ........ DE.....[...... NIA....... Ownership ..0.100 .... |Voya Financial, N0
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e Pomona Voya (US) Holdings V L.P. ........ LDE] e NIA....... ReliaStar Life Insurance Company .... Ownership ..26.640 ....|Voya Financial, N0 e
Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Pomona Voya (US) Holdings V-A, L.P. ........... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..32.690 ....|Voya Financial, Inc. ......cccccceunnnnnnee e N0 e
Pomona Voya (US) Holdings Associates V,
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V-A, L.P. ........... | Ownership . |Voya Financial, Inc.

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

Pomona Voya (US) Holdings V-A, L.P. ..........
Pomona Voya Asia Pacific Associates, L.P. ... [..
Pomona Voya Asia Pacific Associates, L.P. ... [..
Pomona Voya Asia Pacific Associates, LLC ....
. |ReliaStar Life Insurance Company ...............
ReliaStar Life Insurance Company of New York

.. |ReliaStar Life Insurance Company . . | Ownership..
. |Pomona G.P. Holdings LLC Management.
.. |Pomona Voya Asia Pacific Associates, LLC . |Management.
. |Pomona G.P. Holdings LLC Ownership..
Voya Holdings Inc. ........... Ownership

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

0001108874 .. [NYSE .

.|41-0451140 ..

. 4832 ...|VOYA FINANCIAL ... . [53-0242530 .. 0001163710 .. [NYSE . .|ReliaStar Life Insurance Company .... Ownership .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity

. 4832 ...|VOYA FINANCIAL ... 84-3548142 .. RiverRoch LLC ... COMPANY e e e e e e e e e Ownership ..53.700 ....|Voya Financial, Inc.

. 4832 ...|VOYA FINANCIAL ... 84-3548142 .. RiverRoch LLC ... ReliaStar Life Insurance Company ............ Ownership ..10.800 ....|Voya Financial, Inc.

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

84-3548142 ..
..|84-1437826 ..
26-2060323 ..

RiverRoch LLC
Security Life Assignment Corporation
Tango Health, Inc. ....cocovuvnvnnnnnnnnnnnne

Third Party Shareholders ..
. |Voya Financial, Inc. .....
Benefitfocus.com, Inc. ..
Voya Investment Management Alternative
Assets LLC oooveeeeeeeiiiiiiieie Ownership
. |Voya Alternative Asset Management LLC ..... |Ownership..
Voya Financial, Inc. ....ccccceeeeiinnnnnnnnns Ownership
Voya Holdings Inc. ........... Ownership
.| Third Party Shareholders Ownership..

Ownership
Ownership..
Ownership

..35.500 ....|Voya Financial, Inc.
..}.100.000 ...|Voya Financial, Inc. .
.100.000 ...|Voya Financial, Inc.

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

VAAM (Cayman) Ltd. ..
VAAM GP LLC
VFI India Holdings LLC
VIM Holdings LLC
VIM Holdings LLC

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

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

.| 87-2198755 ..
93-1766128 ..
88-3236443 ..
.. 88-3236443 ..

. 4832 ...[VOYA FINANCIAL ... 33-2315739 .. VIM SLP Holdings LLC ... LDE] NIA....... VIM Holdings LLC Ounership .|Voya Financial,
. 4832 ...[VOYA FINANCIAL ... 33-2337236 .. VIM SLP Holdings Inc. .....cccocvuvvvvnnnne LDE] NIA....... VIM Holdings LLC Ounership .|Voya Financial,
. 4832 ...|VOYA FINANCIAL . Voya Global Services Private Limited . |Voya Financial, Inc. . Ownership.. ..|Voya Financial,

. 4832 ...[VOYA FINANCIAL ...

Voya Global Services Private Limited ... VFI India Holdings LLC .. Ownership . | Voya Financial,
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Voya Alternative Asset Management Ireland Voya Investment Management Alternative
4832 ... | VOYA FINANCIAL ..eoeeeieeinieeenreeniieees [ reeene cevieee] vreeeieeenie | e | e [ e Limited oo IRL....J...... NIA....... AsSetS LLC .evveeiieiiiee e OWNEISNIP..eeeeeeerreeeree e .100.000 ...|Voya Financial, Inc. ......ccccevrrunennn N0 e
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 .. . |Voya Capital, LLC Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... Voya CML GP LLC Voya Alternative Asset Management LLC ..... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL Voya Custom Investments LLC .. UV .| Voya Holdings Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL ... Voya Enhanced Middle Market Credit GP | LP . VAMM GP LLC ....... .. | Ounership .100.000 ...|Voya Financial, Inc.
Voya Enhanced Middle Market Credit Fund | LP Voya Enhanced Middle Market Credit GP | LP
L4832 .| VOYA FINANCIAL ..evvveenniniininiiiniiiniinnn | eveeeeeee cvvvnnnn] ceveeieiics | s | i | e [ e DE.....[...... NIA....... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc.
Voya Enhanced Middle Market Credit Fund |
L4832 ...[VOYA FINANCIAL .oovvvvviiiiiiiiiciieeine [ v i (RNF) LP ... DE.....| ... NIA....... Ounership .100.000 ...|Voya Financial, Inc.
Voya Enhance
. 4832 ...|VOYA FINANCIAL ..evvvvennnnininiiniiiiiiiinnn | eeeeeeeee wvvnnenn] ceveeeeeics | i | s Originator LLC DE.....[...... NIA....... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 41-0945505 .. 0000073520 .. . |Voya Financial Advisors, Inc. ... MN.....f...... NIA....... Voya Holdings Inc. .... Ownership .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ... 06-1375177 .. 0000912650 .. . |Voya Financial Partners, LLC DE.....[...... NIA....... Company Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..|52-1222820 .. . |Voya Financial, Inc. ..... ...UIP....... | Third Party Shareholders Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 86-1020893 .. . | Voya Funds Services, LLC ... DE.....[...... NIA....... Voya Capital, LLC Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e 02-0488491 .. Voya Holdings INC. .....evvvvvvvvvevvniiininiininnnns CTfenns UIP....... Voya Financial, Inc. .....cccceeeeiininninnnns ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 04-3516284 .. Voya Institutional Plan Services, LLC ........ Company Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL Voya Institutional Trust Company .. .. | Voya Holdings Inc. Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL Voya Insurance Solutions, LLC ... . . | Voya Holdings Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... Voya Investment Management (UK) Limited ...... . Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial, Inc.
Voya Investment Management Alternative Assets
4832 ...|VOYA FINANCIAL ... 13-4038444 .. . |LLC Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 88-3236443 .. . |Voya Investment Management Co. LLC . |Voya Investment Management LLC . [ Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 58-2361003 .. . |Voya Investment Management LLC Voya Holdings Inc. .......cccceeeeeens Ownership .100.000 ...|Voya Financial, Inc.
Voya Investment Management Services (UK)
4832 ... VOYA FINANCIAL ... | eveeeeiee e e Limited Voya Investment Management Co. LLC .......... |Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 06-1440627 .. . . Voya Investment Trust Co. .. . |Voya Investment Management Co. LLC . .. | Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 03-0485744 .. 0000936854 .. [NYSE . . |Voya Investments Distributor, LLC ... Voya Funds Services, LLC .....coovveviirerennns Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 03-0402099 .. Voya Investments, LLC Voya Funds Services, LLC ....ccovvvvrierrrnnnnns Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ..| 87-1891874 .. Voya MSR Opportunities GP LLC . |Voya Alternative Asset Management LLC ..... |Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL Voya Multi-Strategy Opportunity Fund LLC .... |.. . |Voya Alternative Asset Management LLC ..... Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL Voya Payrol| Management, Inc. ............ . |Voya Financial, Inc. .....ccccoeeeiiiiiniiiiiis Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
L4832 ...|VOYA FINANCIAL ©.vvvvvvveenvnnnennninnininien | eeeeeeene vevveens| ceveeeeiieeens Voya Pomona Asia Pacific G.P. Limited ........ Pomona Voya Asia Pacific Associates, L.P. |Ownership .100.000 ...|Voya Financial, Inc.
Voya Pomona Asia Pacific Private Equity Co- Voya Retirement Insurance and Annuity
L4832 ...| VOYA FINANCIAL ..evvveennnnniniinininiiiinn | eveeeeeee wvvvnnne] ceveeeeiiics | s | e | e Invest | L.P. oo LDE ] NIA....... COMPANY e e e e e e e e e e e e Management..........covvvvvvveeeieeeenennnidns 0.000 .... |Voya Financial, Inc. .......cccceunnnnnnn N0
Voya Pomona Asia Pacific Private Equity Co-
L4832 ... | VOYA FINANCIAL ..evvvvennnnniniininiiiininin | eeeeeeeee wvvvinne] cevveeeiics | s | i | e Invest | L.P. oo LDE ] NIA....... Voya Pomona Asia Pacific G.P. Limited ..... Management..........cevvvveveeerieeeenennnidns 0.000 .... |Voya Financial, Inc. ......ccccceunnnnnnn N0
Voya Investment Management Alternative
. 4832 ...| VOYA FINANCIAL ..evvennnnnees | evveveees e 13-4152011 .. Voya Pomona Holdings LLC ... DE.....[...... NIA....... Assets LLC ... Management.... J..100.000 ...|Voya Financial, N0
Voya Investme
. 4832 ... | VOYA FINANCIAL ..eevunnenees | eeveveees e 13-4003969 .. | .evvvrriiiiiis | e | e Voya Realty Group LLC ...oovvvvvviviiiiiiiiiiiiinns DE.....[...... NIA....... Assets LLC ooovveeeeeeiiiiieieiieee ONNErSNIP.ceeeeeeeeeeeeeieeeieeeeeeeeeee .100.000 ...|Voya Financial, Inc. ......cccccounnnnnnn N0
Voya Retirement Insurance and Annuity
. 4832 ... | VOYA FINANCIAL ...uvveeeeieieees | evviiiies s 22-1862786 ..| .....ccee.... 0000028601 .. [NYSE .....ovvvvvvvvvveiiieeenns Voya Retirement Advisors, LLC ................... N.....|...... NIA....... COMPANY e ee e e e e ee e e e e e eeeeeeeas ONNErSNIP. e .100.000 ...|Voya Financial, Inc. ..........c.u...... L NO ]




Vel

STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

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 Renewable Energy Infrastructure Debt GP
L4832 ...[VOYA FINANCIAL ..coooiiiiiiiiiiiiiiiieees | eeiiies e 87-1885741 .. | ooeiiiiins | | FLP CDE] NIA....... VAAM GP LLC oo OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ...|Voya Financial, Inc. ........cccceerrnnnes N0
Voya Retirement Insurance and Annuity Company
. 4832 ...|VOYA FINANCIAL .. .| 71-0294708 .. Voya Holdings Inc. .. Ownership. ..}.100.000 ...|Voya Financial, Inc. ...
. 4832 ...|VOYA FINANCIAL .. ....|52-1317217 .. Voya Services Company .... . |Voya Financial, Inc. .. Ownership. ..}.100.000 ...|Voya Financial, Inc. ...
. 4832 ...|VOYA FINANCIAL .. .| 85-1775946 .. Voya Special Investments, Inc. Voya Financial, Inc. ........ Ownership. ..}..0.200 .... |Voya Financial, Inc. ...
. 4832 ...| VOYA FINANCIAL 85-1775946 .. Voya Special Investments, Inc. ........... ReliaStar Life Insurance Company . | Ownership ..49.900 ....|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 851775946 .. | eovvvvvveiinn | rvrrriniiiniien | e Voya Special Investments, Inc. .....cccceeeeeens CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..49.900 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn CYES ] e
I Asterisk I Explanation |




STATEMENT AS OF MARCH 31, 2025 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 §
0 2 0 2 §
0 2 0 2 §
0 2 0 2 §
0 2 0 2 §
o2 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, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2

Current December 31
Statement Date Prior Year
2504, Miscellaneous [1aDiTiTIeS ...ttt
2505.  Suspense and clearing account ..
2506.  DErivative PAYANIE ....oovoieceieceiee ettt b ettt ettt ae et et e et et et et et et et eneeteneeteneaaas
2597.  Summary of remaining write-ins for Line 25 from overflow page 125,309 144,622

15



STATEMENT AS OF MARCH 31, 2025 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 prior year
Cost of acquired:

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year ...........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
Deduct current year’s other than temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

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

100,993,499

................ 108,882,071

102,600,308

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 prior year
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 amounts

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

3,836,508

12,588,369

4,123,973

295,971
13,031

3,836,508

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
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)

............ 1,134,944 121
... 83,697,641
1,009,841
(34,959)

71,983,977

1,145,531, 165

....(826,110)|...

............ 1,219,663,415
...161,204,307
3,801,900
(10,253)
... (3,263,803)

1,134,944, 121

SI101
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T ()t bbbt b et b ettt [ 220,148,592 |....ccovveeenee 11,268,987 |...covvcvne. 7,751,131 [ (90,797) v 223,575,651 oo 0 e [V 220,148,592
R Y [ - SRS KRR 473,719,858 |..covvnnne. 31,986,944 |....cooonne. 32,937,348 | 428,195 |..oovviiee 473,197,649 | 0 o [V O 473,719,858
B NAIC B () ittt bbbt b et b et b ettt b [re e 21,665,033 |.......ccovvneee 1,186,246 |....occovveeee. 1,347,676 |....cooveeeenne (988,067 ....cvveeenne 20,515,536 |.eovoeeeeeerernneeeeen 0 [ [V 21,665,033
L Y (@2 - OSSPSR SUTTEPEURRRRY SRR 5,383,415 [ 340,342 .o 133,141 [ 592,201 |...ooviee 6,182,817 | O [ [V 5,383,415
5. NAIC5 (a)... JO PSRN 1,402,620 |..oooveeiiiene 3,989 | 15,000 [ooereeicicenne (677,446) ... T14,163 [0 e [V 1,402,620
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 722,319,518 44,786,508 42,184,296 (735,914) 724,185,816 0 722,319,518
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 330,449,350 20,288,997 24,382,638 327,704,593 330,449,350
9. INAIC 2 et R £ e R R R AR £ £ e R R AR R ettt ee ettt sen ettt nenenenenen [renrer e 55,574,980 |..covcvrinnne. 1,000,000 [.cooovvvecennnne 5,706,749 |[...oocvveireer (959, 715) [ 49,908,516 |...ocvvveeiricrneien 0 o0 o 55,574,980
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 10,242,176 | [V 438,277 | 15,700 [ooovoreriiicenne 9,819,599 | 0 [ [V 10,242,176
I TR 7Y [ SO ST T ESETSRRSTRSTTTRPRRY NSRS 5,404,022 |...coooviriiiiicne (U 49,911 [ 6,755 | 5,360,866 |..coovovreereeereiririreeen O e [V 5,404,022
T2, INAIC B bbbt bbbt b bbbttt b et enens [seee e 3,629,108 |......covvcvcicircine [V A7 ,977 | 14,754 | 3,595,885 ..o 0 o [V 3,629,108
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 0 0 236 6,506 6,270 0 0
14.  Total ABS 405,299,636 21,288,997 30,625,788 432,884 396,395,729 0 405,299,636
PREFERRED STOCK
T8, INAIC T bbbttt bbb bbbttt b et b et ebs [seen et 3,002,675 [.cooveeverinene 500,000 [-.eoeeererirerereeencenieeenes [V [V 3,502,675 |...ooeeeeeeerieecnirrneen 0 o [V 3,002,675
L 7Y (2SSOSR TRRRSTSRSTTRRPRRY HORRTT 2,075,766 |......ccconc. 17,979,233 | [V 16,594 |...ooovvenee 20,071,593 |....ooieenienieneeend 0 e [V 2,075,766
17.
18.
19.
20.
21, Total Preferred STOCK ..o 5,078,449 18,479,233 0 16,594 23,574,276 0 5,078,449
22. Total ICO, ABS & Preferred Stock 1,132,697,603 84,554,738 72,810,084 (286,436) 1,144,155,821 0 1,132,697,603
(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 $ s 1,173,382 : NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2025 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 65,197,650 XXX 65,197,650 782,734 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 PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 76,205,029 |.....occevenee 40,008,761
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.eiuiiieieieeeeeecececeeiete ettt s sttt sesess s s s s et eseseseassssssesesesesnns [eeesensenes 4,248,464,300 |.......... 11,382,961,695
3. ACCTUAN OF GISCOUNL ...eeeeeiecertetete e iesctee et e s aeeeeees e eaeseeeees e eseseseeee e e seseeeeeee2 e s e s esesee e e aeseseeeees e anseseseses s ssseses et esssnsesnsesessnnas [oeieteessnasiciceseananas 3,335 [ 0
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 4,259,475,014 |.......... 11,346,765,427
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 65,197,650 |..oooeeeeenne 76,205,029
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) 65,197,650 76,205,029
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........c.ceuiviiuiuereieiieisetesesessssssssesesessssssesesesessssssssesesassssssssesesessssnsssssesass  sbessssssssesesssnees 836,009
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........ouiiiiiiiii ittt ettt e et e et et e e et et e s e et es b et et et et e b et enane Sabeassaseassassssesrearesreareas 0
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cviveueueuereiiseaeseseseseissssesesessssssssese s st ssesesese s sss s s e s et et s s ssses e s s sssses et et s s s s s et et s e ses et et s ssnsesesesesns | Sbesistssietenasnenes 224,984
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/AjUSted CarryiNg VAIUE ............couiiiiiiiiiiiiiii ettt bbb bbb bbb bbb nne s
Book/Adjusted Carrying Value at End of Current Period (LINEs 14+2+3+4+5-8+T+8+9) .......ccceuoiuiuiuiieieieieieeeeeiieese et sese s s ssesesenens abessestsseesesasnenes 547,155
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 YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
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 ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e
o S T Yor fo g g TR @70 (070 Ty T T o4 To T PPN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e
3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ 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 .........J

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee 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 .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
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 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF MARCH 31, 2025 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, 2025 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.......iuiuiiiiiieeteiecteieeees ettt ee et a s e e e e se e et s a2 a2 e e s ee 2 e e s e s e b s s s e e st et s et b et ese febtiebeseebaseenses 547,155

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 a e et e e b e e b e e s b e e aeeeaeesaeeeneesneenseeseeneenesnnesnesnesnneneeneenee s

Part D, SECHON 1, COIUMN B .......iuiuiiiieiteietei ettt ettt e s 2 s e s s s e s e s s e s s e s e s s e s e s s s et s s s nsesensesensess febteebseesaseenses 662,935

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 (115,780)

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

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

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

Part D, SECHON 1, COIUMN O ......iiiiiiiiiee ettt s o2 e s s sesesses e s s s e s e s e s st e s esensnsenne fessebesntesantes 1,006,202

Part D, SECHON 1, COIUMN 10 ...ttt ettt e s s e s e s e s e s e s s e s e s s e s e s e s et s s s s s e s ensesenseses febteebseesaseenses (26,490)

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

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 158,255

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 158,255

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s

Si07



STATEMENT AS OF MARCH 31, 2025 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 30,198,823 | 28,300,000
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 43,692,627 |...oooenveeee 492,613,627
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [V T 5,099
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.cueuieieieteeeeeeceeeeeie et et ete ettt esesese sttt esesesesss s s ssesesesesessasasssesesesesesssnsnssssesesans [oenesensassseseseannens (91,350) |- (96)
6. Deduct consideration received 0N QISPOSAIS ................c.cueuevieiieeeiiiieteteseseee et eee e etesesses s et esssesesesessss s st ssesesesesessnssssssssesesesenns |oeseeseseneaenens 61,100,000 f..ccccveenenene 490,719,807
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 12,700,100 [.ooeeeeneee 30,198,823
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) 12,700,100 30,198,823
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STATEMENT AS OF MARCH 31, 2025 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, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE B - PART 2

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

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

3399999 Totals

SCHEDULE B - PART 3

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

.| RICHVOND

WAUKESHA

.......... 4,133,195

.6,321,706 |.

0299999 Mortgages with partial repayments

102,600,308

o

1,606,809

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 02/29/2008 ..... [ eeeerrinnn s | 2,467,504 0. ..0..
SAN FRANCISCO 06/17/2015 .ooofoeeiiiiiines e [ 3,642,480 0. 0.
DANA POINT ... 11/01/2016 ..... 0. ..0..
.. | SAN JOSE ... ...02/24/2017 0} 0.
... |El Segundo 03/18/2020 0} ..0..
. [DENVER .. 08/01/2013 0} 0.
... |Englewood . 05/07/2018 0} ..0..
. | BOCA RATON ... ...08/12/2013 0} 0.
NORTH FORT MEYERS 07/01/2015 0. ..0..
Meridian 07/06/2023 16,215,806 0. 0.
... |ROCKVILLE . 08/01/2016 .5,307,973 |. 0} ..0..
... | KANSAS CITY .. 06/11/2015 .2,316,263 |. 0} 0.
... | HENDERSON .. ...02/02/2017 .3,000,611 |. 0} ..0..
. [Tigard ..... ...02/27/2018 18,014,931 |. 0} 0.
0} ..0..
.0].. ...0]...
0 0
0 0

0599999 - Totals

102,600, 308

o

1,606,809
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
INTONN 2022 STAY SERIES 2022-STAY CLASS E 144A  9.351%
46117N-AJ-1 ... INTONN 2022 STAY SERIES 2022-STAY CLASS E 144A  9.351% 08/15/39 . [BOSTON .....cccvvvunnivrriinnnniiiiiiiiineneens [ MA.......... 08/15/39 .iiiiiiiiiiiiii e e e ....08/02/2023 .. feeeeiee e e 491,319 | L N L0 [ 0.000
MORGAN STANLEY CAPITAL | TRUST SERIES 2020-CNP CLASS D 144A MORGAN STANLEY CAPITAL | TRUST SERIES 2020-CNP CLASS D
61770Y-Ad-4 . 2.428% 04/05/42 . [WILMINGTON . . .| 144A 2.428% 04/05/42 . ...05/06/2020 ... ... 437,654 |... .0 ..
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 928,973 0
018820-AB-6 .........| ALLIANZ SE SERIES 144A VAR % Due Perpetual Ann-4/30 ... .DEU..........|ALLIANZ SE SERIES 144A VAR % Due Perpetual Ann-4/30 ..... ...09/01/2021 ... 400,044 |... .0
05565A-DIl-0 ..|BNP PARIBAS SERIES 144A 5 1/8% Due Perpetual MN15 ... .FRA. BNP PARIBAS SERIES 144A 5 1/8% Due Perpetual MN15 11/07/2017 ,000,000 .0
05602X-DJ-4 ..|BNP PARIBAS SERIES 144A VAR % Due Perpetual FA22 . .FRA. BNP PARIBAS SERIES 144A VAR % Due Perpetual FA22 . 02/14/2024 500,000 .0
05602X-JC-3 ..|BNP PARIBAS SERIES 144A VAR % Due Perpetual MS10 . .FRA. BNP PARIBAS SERIES 144A VAR % Due Perpetual MS10 . 09/03/2024 500,000 .0
064159-VJ-2 ..|BANK OF NOVA SCOTIA HYB VAR % Due Perpetual MJSD4 .CAN. BANK OF NOVA SCOTIA HYB VAR % Due Perpetual MJSD4 ..05/28/2020 ... 000,000 .0
404280-BL-2 .........|HSBC HOLDINGS PLC 6% Due Perpetual MN22 ....... .GBR. HSBC HOLDINGS PLC 6% Due Perpetual MN22 ....... ..05/15/2017 ... ...400,000 .0
404280-BP-3 .........|HSBC HOLDINGS PLC 6 1/2% Due Perpetual MS23 .. .GBR..........|HSBC HOLDINGS PLC 6 1/2% Due Perpetual MS23 .. .|....03/19/2018 ... ,000,000 |... .0
404280-C0-0 .........|HSBC HOLDINGS PLC VAR % Due Perpetual MS9 .GBR..........|HSBC HOLDINGS PLC VAR % Due Perpetual MS9 . |-...08/02/2021 ... ,000,000 |... .0 .
606822-DD-3 .........|MITSUBISHI UFJ FIN GRP VAR % Due Perpetual JJ15 LPN.eee [MITSUBISHI UFJ FIN GRP VAR % Due Perpetual JJ15 .. .|....10/18/2023 ... .0
65559C-AD-3 .. .| NOREDA BANK ABP SERIES 144A VAR % Due Perpetual MS1 ... .FIN.........| NOREDA BANK ABP SERIES 144A VAR % Due Perpetual MST ..... .|-...08/24/2021 ... .0 .
780082-AR-4 . .| ROYAL BANK OF CANADA VAR % Due 5/2/2084 FMAN2 .OAN..........|ROYAL BANK OF CANADA VAR % Due 5/2/2084 FMAN2 .............. ...04/17/2024 ... .. 1,500,000 |... .0 ..
2999999. Capltal Notes - Unaffiliated 8,050,044 0
6899999. Total - Unaffiliated 8,979,017 0
6999999. Total - Affiliated 0 0
7099999 - Totals 8,979,017 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
INTONN 2022 STAY SERIES 2022-STAY CLASS E
46117N-AJ-1 ... 144A  9.351% 08/15/39 ..ivvvviiiiiiiiiiaieeees BOSTON ....ieeereniareernnninneees Joenennnns VA......... PAYDOWN ...eeeeeeieee e e e ..03/02/2023 ...|....03/15/2025 ...|........ 491,319 [...ooeinnnnnns [V 8,681 [...ccevnnnnns [ R [V 8,681 [...cceunnnnns 0f...... 500,000 |....... 500,000 [-.oeeevnnnnnnns 0 [ TR 0
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unaﬁlllated 491,319 0 8,681 0 0 8,681 0 500,000 500,000 0 0 0
BALP02-07-9 ..... GREEN MOUNTAIN PARTNERS |11 LP . QUECHEE ........ 02/20/2025 ...|. 0. .0 .. o0 eenn.. 184,128 ... 0] 0. ....0
BALP98-08-5 ..... EIG ENERGY FUND XIV LP .. |LOS ANGELES . . A 03/20/2025 ... .0).. .0 .. ..0)........ 55,479 [.... .0 .. .0 .. .0
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companles (Including Non- Reglstered Prlvate Funds) Common Stocks -
Unaffiliated 239,607 0 0 0 0 0 0 239,607 239,607 0 0 0 0
6899999. Total - Unaffiliated 730,926 0 8,681 0 0 8,681 0 739,607 739,607 0 0 0 0
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE BA - PART 3

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
6999999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
7099999 - Totals 730,926 0 8,681 0 0 8,681 0 739,607 739,607 0 0 0 0




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 3

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

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
BYD54X-7P-1 ......... BANK GOSPODARSTHA KRAJOWEGO SERIES REGS  6.250% 07/09/54 .....ccceiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiicieeeeeee [ 03/07/2025 ..... Y , 750,000
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 750,000
30813#-AB-7 ......... GRIDFLEX GENERATION LLC ~ 5.750% 12/31/30 U 03/31/2025 ..... BANK OF NEW YORK ... . 1,700 |...
14071L-AA-6 . .| CAPSTONE COPPER CORP SERIES 144A  6.750% 03/31/33 03/20/2025 . Various ......... 60,000 |.
P4003#-AA-6 DSHS SPA SPA  7.070% 11/30/44 ....uvuniniiiiiiiii s [0222.08/06/2025 L. PRIVATE DIRECT . ,000,000 |...

0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operatlng Entltles (Unaffiliated) 1,060,903 1,061,700

03

mm

23381L-AA-2 . '. DAI' ICHI LIFE HOLDINGS SERIES 144A  6.200% Perpet. . 01/07/2025 GOLDMAN SACHS & CO. ...

R ..500,000 |.
...... 02/28/2025 .....[JP MORGAN SECURITIES LTD ..

032177-AK-3 .........| AMSTED INDUSTRIES SERIES 144A  6.375% 03/15/33 . B 02/20/2025 ..... Var ious ... 30,083 |. ...30,000 |... 3.CFE ..
037430-A0-1 .| APA CORP SERIES 144A  6.100% 02/15/35 ......01/07/2025 JP MORGAN SECURITIES LTD ..496,570 |. 500,000 |. 2.CFE ..
05464C-AC-5 AXON ENTERPRISE INC SERIES 144A  6.126% 03/15/30 .eevvveeeeeiiiiiiiieceiieicceeiee e o, 03/05/2025 ..... JP MORGAN SECURITIES LTD .. .. 25,000 |. ... 25,000 |... 3.CFE
126650-CN-8 CVS HEALTH CORP  5.125% 07/20/45 ...eevviiiiiiiiiiiiiiiiiiie et [ 03/27/2025 ..... RBC CAPITAL MARKETS .. O K .. 1,000,000 |... 2.BFE
127097-AM-5 . ..| COTERRA ENERGY INC ~ 5.400% 02/15/35 SCOTIA USA INC ...... K K ..242, K ..250,000 |. 2.BFE ..
31428X-CP-9 . .| FEDEX CORP SERIES 144A  3.875% 08/01/42 . E . Tax Free Exchange 2,000,000 |. 2.BFE ..
31428X-C0-7 FEDEX CORP SERIES 144A  4.100% 04/15/43 .... JUR IR 01/22/2025 ..... Tax Free Exchange 1,400,000 |... 2.BFE
31428X-CS-3 FEDEX CORP SERIES 144A  4.100% 02/01/45 .... P R 01/22/2025 Tax Free Exchange ..835,000 |... 2.BFE
31428X-CU-8 . .. | FEDEX CORP SERIES 144A  4.550% 04/01/46 . Tax Free Exchange ..... ..500,000 |. 2.BFE ..
31959X-AF-0 . ..|FIRST CITIZENS BANCSHARE ~ 6.254% 03/12/40 . E . CITIGROUP GLOBAL MARKETS 2,000,000 |. 2.CFE ..
343498-AD-3 .........|FLOWERS FOODS INC  5.750% 03/15/35 ....oooriuniiiiiiiieiiiie e e 02/11/2025 ..... BANK OF AMERICA , 2.CFE
43990F-AA-6 HORIZON MUTUAL HOLDINGS SERIES 144A  6.200% 11/15/34 ....oooviiiiiiiiiiiiiiiiiiieceiiieeecciieeeee [, 02/26/2025 ..... JP MORGAN SECURITIES LTD .. 1,000,000 |... 2.CFE
446150-AX-2 . ..|HUNTINGTON BANCSHARES SERIES WI ~ 2.487% 08/15/36 .... 02/26/2025 . JP MORGAN SECURITIES LTD 1,000,000 |. 2.AFE
45175X-AB-7 . ..| IDENTITY DIGITAL CAPITAL LLC IDNDIG  6.793% 03/20/65 . 03/17/2025 . PRIVATE DIRECT ............ 2,000,000 |. 2.02Z.
49338C-AA-1 . ..|KEYSPAN GAS EAST CORP SERIES 144A  5.819% 04/01/41 . 02/26/2025 . DEUTSCHE BANK SECURITIES 1,000,000 |. 2.AFE
50232*-AB-1 . ..|LBCT LLC 1639347D  5.480% 02/19/32 .. 02/19/2025 . PRIVATE DIRECT ... ..500,000 |. 1.FPL ..
571676-8B-0 . ..|MARS INC SERIES 144A  5.650% 05/01/45 . 03/05/2025 . JP MORGAN SECURITI 3,000,000 |. 1.FFE ..
641423-CH-9 ......... |NEVADA POWER CO HYB  6.250% 05/15/55 .. 01/30/2025 . WACHOVIA ©.eeeieiiiiiies ..500,000 |. 2.BFE ..
65339K-DE-7 . ..|NEXTERA ENERGY CAPITAL HYB  6.375% 08/15/55 . 02/04/2025 . JP MORGAN SECURITIES LTD 750,000 | 2.BFE ..
66765N-AA-3 . .. NORTHWEST NATURAL HOLDING CO  7.000% 09/15/55 03/12/2025 . JP MORGAN SECURITIES LTD .. K 500,000 |. 2.BFE ..
680665-AN-6 . ..|OLIN CORP SERIES 144A  6.625% 04/01/33 ........... 02/28/2025 . JP MORGAN SECURITIES LTD 20,000 K 20,000 |. 3.AFE ..
74843P-AA-8 . ..| QUIKRETE HOLDINGS INC SERIES 144A  6.375% 03/01/32 . 01/31/2025 . Various ......ooeeeniinieenns 50,260 50,000 |. 3.CFE ..
759130-AA-T . ..|REGIONS BANK SERIES BKNT ~ 6.450% 06/26/37 ... 02/27/2025 . MORGAN STANLEY & C0. INC 1,052,120 1,000,000 |. 2.AFE ..
761713-8B-1 . ..|REYNOLDS AMERICAN INC ~ 5.850% 08/15/45 .. 02/27/2025 . JANE STREET CAPITAL .. K K ..973,150 1,000,000 |. 2.AFE ..
842587-DF-1 . ..| SOUTHERN CO SERIES B HYB ~ 4.000% 01/15/51 . 01/31/2025 . Various .....cccoeeeunnns K K 1,972,500 |. 2,000,000 |. 2.BFE ..
902494-AY-9 . ..| TYSON FOODS INC  5.150% 08/15/44 ... 02/04/2025 . MORGAN STANLEY & CO. 226,758 ..250,000 |. 2.BFE ..
989710-AC-4 . .| ZIONS BANCORP NA  6.816% 11/19/35 ... ......02/26/2025 . JP MORGAN SECURITIES LTD 1,000,000 |. 2B FE ..
L8043#-AC-9 SLF VI-L HOLDINGS D SCSP SLF VI-L  7.652% 09/30/34 ....eovviiiiiiiiiiiiiiiiiiiiicciiiiee i oo 03/27/2025 ..... PRIVATE DIRECT 1,000,000 |... 2.BPL
05964H-BK-0 BANCO SANTANDER SA  6.033% 01/17/35 .ooeeeeeiiiiieiee s [ 01/07/2025 ..... SANTANDER US CAPITAL MARKETS .. 400,000 |... 1.G FE
202712-BX-2 . .| COMMONWEALTH BANK AUST SERIES 144A  5.929% 03/14/46 03/06/2025 ..... [ GOLDMAN SACHS & CO. ... 2,000,000 |. 1.GF
1.GF
2.B F
2.B F
1.GF
2.A F
2.B F
2.8 P
2.C Fl
5.C Fl
2.C Fl
2.C Fl
2.C Fl
2.B F
1.EF
2.C Fl
3.8 Pl

283837-AC-6 EL PUERTO DE LIVERPOOL SERIES 144A  6.255% 01/22/32 ... ..375,000 |... E
283837-AD-4 EL PUERTO DE LIVERPOOL SERIES 144A  6.658% 01/22/37 ..cvvuvevereeriiereeeieeeieesseesiesesienssnesennens [oenend 01/16/2025 ..... JP MORGAN SECURITIES LTD .. 500,000 |... £
585270-AE-1 .........|MEIJI YASUDA LIFE INSURA SERIES 144A HYB  6.100% 06/11/55 03/04/2025 ... | MORGAN STANLEY & CO. INC. 2,000,000 |. E..
68666U-AA-3 .........| ORLEN SA SERIES 144A  6.000% 01/30/35 ....vevvvevnnnes 01/23/2025 .....|CITIGROUP GLOBAL MARKETS .. ..250,000 |. E ..
75102X-AE-6 .........|RAIZEN FUELS FINANCE SERIES 144A  6.700% 02/25/37 02/20/2025 ..... | MORGAN STANLEY & CO. INC . . ..950,000 |. E ..
8781M#-AC-3 .........|SLIF VI-L HOLDINGS D LP SLIFVI ~ 7.652% 09/30/34 .. 03/27/2025 .....|PRIVATE DIRECT ... 1,000,000 |. 1,000,000 |. L ..
BINOZ9-2V-1 .........| SUZANO AUSTRIA GNBH SERIES REGS ~ 7.000% 03/16/47 . 03/06/2025 .....|BANK OF NEW YORK 1,061,500 |. 1,000,000 |. E..
BIN29T-C3-9 ......... | THAMES WATER UTILITIES LTD ~ 0.000% 03/24/27 . 03/24/2025 .....|BANK OF NEW YORK ... ..3,989 |. ..3,989 |. E ..
BRIDF9-GB-9 ......... | CEMEX SAB DE CV  3.875% 07/11/31 .evvveunnns 02/28/2025 .....|HSBC SECURITIES USA INC. .. 335,906 |. 375,000 |. E..
BRYUH4-QC-6 ......... [BUFFALO ENERGY MEXICO HOLDINGS SERIES REGS ~ 7.875% 02/15/39 . 03/07/2025 .....|Various . ..882,778 |. ..860,000 |. E ..
BRYXUR-WN-5 .........|NEXA RESOURCES SA SERIES REGS  6.750% 04/09/34 ...... 03/06/2025 .....|Various ... ,171,350 |. 1,125,000 |. E..
BRYY44-KL-8 .........|ENGIE ENERGIA CHILE SA SERIES REGS  6.375% 04/17/34 02/28/2025 .....|HSBC SECURITIES USA INC. 383,906 ..375,000 |. E ..
BYDSN4-JY-2 ......... | SAUDI ARABIAN OIL CO SERIES REGS  5.750% 07/17/54 ..... 03/07/2025 .....| JP MORGAN SECURITIES LTD 955,000 1,000,000 |. E..
BYD8BU-36-9 . .| FIEMEX ENERGIA BANCO ACTINVER SERIES REGS ~ 7.250% 01/31/41 . ......03/07/2025 ... |HSBC SECURITIES USA INC. 499,859 ..497,125 |. E ..
P6002*-AA-6 . INTERNACIONAL DE CERAMICA SAB CERAM  8.260% 02/20/31 .......... R 02/25/2025 ... PRIVATE DIRECT i feene i feene 000,000 .. 1,000,000 |... L ..
0089999999 Subtotal Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 39 955,166 39,821,114

BIN28D-HR-7 .........[ ARRIVIA 12/31/28 o ...01/02/2025 ....|PRIVATE DIRECT ... Z..
686576-AC4 .........| T DIRECT LENDING HOLDINGS B LP TERM LOAN 01/21/35 . ...01/21/2025 ... PRIVATE DIRECT ... PL ..




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 1,340,342 1,340,342 0 XXX
89834J-AC-7 ......... [ TRUST FIBRAUNO SERIES 144A  8.250% 01/23/37 .vviveivvirierseriesiasieseessesiessassessesssssessensassesseseanis J...... 01/16/2025 ..... [P MORGAN SECURITIES LTD ..vuveusesseesesesesesessesesesseseesesseesessessseseesessesseesessessessessessesses Jorueruessersessossesuessesnoruerees |ooeersesuessesuessesnenns 500,000 |ueuiiiiiinnniiiiinnnnns 500,000 |.uuuuiiiiiiiiiiiiiiiiiiiieeens 0J2.CFE ..........
0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 500,000 500,000 0 XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 43,616,461 43,473,156 236,626 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 XXX
0509999997. Total - Issuer Credit Obligations - Part 3 43,616,461 43,473,156 236,626 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 43,616,461 43,473,156 236,626 XXX
38380M-6D-8 .........| GOVERNMENT NATIONAL MORTGAGE SERIES 2019-50 CLASS Z  3.000% 12/16/60 .... JUT A 03/01/2025 ..... Interest Capitalization ... U . . AL .
38380M-YW-5 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2018-173 CLASS ZA  3.000% 07/16/60 . 03/01/2025 . Interest Capitalization

: ..... 03/01/2025 ..... Interest Capitalization ...

L'¥03

38381E-F2-9 GOVERNMENT NATIONAL AGENCY SERIES 2022-039 CLASS LZ  1.500% 01/16/64 ....
383B1E-X6-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2022-27 CLASS Z  2.000% 03/16/84 ..vevvreereresenisenesenniane foenead 03/01/2025 ..... Interest Capitalization
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 22,673 22,673

16160T-AG-3 . ..| CHASE MORTGAGE FINANCE CORPORA SERIES 2025-1 CLASS A5 144A  6.000% 11/25/55 . 01/24/2025 . JP MORGAN SECURITIES LTD .. 1.
17332F-AE-9 . ..|CITIGROUP MORTGAGE LOAN TRUST SERIES 2025-1 CLASS A5 144A  6.000% 01/25/55 .. 01/24/2025 . CITIGROUP GLOBAL MARKETS 1.
362710-AR-8 . ..| GS MORTGAGE BACKED SECURITIES SERIES 2025-PJ1 CLASS A16 144A  6.000% 06/25/55 . 01/21/2025 . GOLDMAN SACHS & CO. ... 1.
36273N-AU-7 . ..| GS MORTGAGE BACKED SECURIRTIES SERIES 2025-PJ3 CLASS A19 144A  6.000% 07/25/55 03/17/2025 . GOLDMAN SACHS & CO. ... 1.
46593)-AP-2 . ..| JP MORGAN MORTGAGE TRUST SERIES 2025-CCM1 CLASS A7 144A  5.500% 06/25/55 01/14/2025 . JP MORGAN SECURITIES LTD .. 1.
46658U-All-1 . ..| JP MORGAN MORTGAGE TRUST SERIES 2025-1 CLASS A9A 144A  6.000% 06/25/55 . 01/30/2025 . JP MORGAN SECURITIES LTD .. 1.
816935-AU-4 . .| SEQUOIA MORTGAGE TRUST SERIES 2025-2 CLASS A19 144A  6.000% 03/25/55 . 02/10/2025 . MORGAN STANLEY & C0. INC 1.
817370-AV-1 SEQUOIA MORTGAGE TRUST SERIES 2025-3 CLASS A20 144A  5.500% 04/25/55 . BANK OF AMERICA ............. 1.

1059999999. Subtotal - Asset-Backed Securities - Financial Asset- Backed Self-Liquidating - Non-Agency Residential Moﬂgage-Backed Securities (Unaffiliated) 3,216,373 3 250,000
008511-AQ-2 .........| AGL CLO 1 LTD SERIES 2021-14A CLASS CR 144A  6.272% 12/02/34 .03/13/2025 ... MORGAN STANLEY & CO. INC. O U 1,000,000 |. 1,000,000 |...

~1,000,000 |-
000,000 |.

- 02/03/2025
...... 02/04/2025

RBC CAPITAL MARKETS ..
GOLDMAN SACHS & CO.
02/07/2025 . SANTANDER US CAPITAL MARKETS
......01/21/2025 . WACHOVIA .....
...... 01/21/2025 ..... [WACHOVIA

.1,000,000 |...
,000,000 |...
..500,000 |.
250,000 |
..250,000 |...

18914K-AE-2 ......... CLOVER CLO SERIES 2021-1A CLASS CR 144A  5.967% 04/22/34
28622E-AY-4 ELEVATION CLO LTD SERIES 2021-13A CLASS C1R 144A  6.317% 07/15/34 ..
28623R-BN-7 . ..|ELEVATION CLO LTD SERIES 2021-14A CLASS C2R 144A  6.473% 01/20/38 ..
64133V-AQ-0 . .. | NEUBERGER BERMAN CLO LTD SERIES 2021-44A CLASS DR 144A  6.958% 10/16/35
641340-A0-0 ......... NEUBERGER BERMAN CLO LTD SERIES 2021-46A CLASS DR 144A  6.943% 01/20/37 ...

mmmm

. 1.FFE ..
05682L-BE-6 . ..|BAIN CAPITAL CREDIT CLO LIMITE SERIES 2019-2A CLASS CR3 144A  6.065% 10/17/32 . 03/05/2025 . Mizuho Securities USA Inc 3,000,000 |. 3,000,000 |. 1.FFE ..
05876K-AQ-8 . ..|BALLYROCK LTD SERIES 2021-16A CLASS BR 144A  5.999% 04/20/38 ... 02/19/2025 . CITIGROUP GLOBAL MARKETS 1,000,000 |. 1,000,000 |. 1.FFE ..
12552F-BJ-1 . ..| CIFC FUNDING LTD SERIES 2014-4RA CLASS BRR 144A  6.103% 01/17/35 02/20/2025 . RBC CAPITAL MARKETS .. 1,000,000 |. 1,000,000 |. 1.EFE ..
28623J-AG-1 . ..|ELEVATION CLO LTD Series 25-18A  6.493% 03/28/38 ..................... 03/11/2025 . GOLDMAN SACHS & CO. ... 500,000 ..500,000 |. 1.FFE ..
471914-AA-9 . ..| JEFFERIES CREDIT PARTNERS BDC SERIES 2025-1A CLASS A 144A  5.822% 04/25/37 02/28/2025 . JP MORGAN SECURITIES LTD ..500,000 |. ..500,000 |. 1.AFE ..
471914-AE-1 . ..| JEFFERIES CREDIT PARTNERS BDC SERIES 2025-1A CLASS B 144A  6.072% 04/25/37 02/28/2025 . JP MORGAN SECURITIES LTD 1,000,000 |. 1,000,000 |. 1.CFE ..
69701X-AQ-7 . ..|PALMER SQUARE CLO LTD SERIES 2021-2A CLASS CR 144A  6.302% 02/15/38 .. 03/19/2025 . WACHOVIA ©oeveeeiiiiiees 1,300,000 |. 1,300,000 |. 1.FFE ..
87240N-BN-5 . ..| TWC CLO 2017 1 LTD SERIES 2017-1A CLASS CR3 144A  6.400% 10/29/34 .. 03/13/2025 . JEFFERIES & COMPANY INC 500,000 ..500,000 |. 1.FFE ..
15032E-BA-6 . ..| CEDAR FUNDING LTD SERIES 2017-8A CLASS BRR 144A  5.903% 01/17/38 ... 01/27/2025 . JEFFERIES & COMPANY INC 250,000 250,000 | 1.CFE ..
00173U-AY-0 . ..| AMRICAN MONEY MANAGEMENT SERIES 2022-27A CLASS CR 144A  6.093% 01/20/37 02/07/2025 . MORGAN STANLEY & C0. INC. 250,000 250,000 | 1.FFE ..
058760-AS-1 . ..|BALLYROCK LTD SERIES 2023-25A CLASS BR 144A  6.050% 01/25/38 ................. 01/24/2025 . RBC CAPITAL MARKETS ..... 500,000 500,000 |. 1.FFE ..
08186E-AQ-1 . ..|BENIFIT STREET PARTNERS CLO LT SERIES 2022-29A CLASS CR 144A  6.050% 01/25/38 . 01/24/2025 . JP MORGAN SECURITIES LTD 500,000 500,000 | 1.FFE ..
09631E-AQ-0 . .| BLUEMOUNTAIN CLO LTD SERIES 2021-32A CLASS DR 144A  7.392% 10/15/34 01/14/2025 . NATIXIS e 500,000 .500,000 |. 2.CFE ..

1.F FE
1.FF
1.FF
2.C Fl
2.C Fl
1.FF
1.FF

87168Y-AS-9 ......... SYMPHONY CLO LTD SERIES 2022-31A CLASS CR 144A  6.040% 01/22/38 ....vvvveveveveeeeeeeeeerserenensneneens oreeed 02/07/2025 ..... WACHOVIA 500,000 |... £
97316D-AS-5 . .. | WIND RIVER CLO LTD SERIES 2021-3A CLASS C1R 144A  6.261% 04/20/38 . MORGAN STANLEY & CO. I P ,500, ,500,000 |...

1099999999 Subtotal Asset-Backed Securities - Financial Asset- Backed Self-Liquidating - Non-Agency CLOs/CBOs/CDOs (Unaffiliated) 16 800,000 16 800,000

929180-AS-9 ......... JVOYA CLO LTD SERIES 2021-1A CLASS CR 144A  6.004% 07/15/34 .oveivovesveresesurseessssssnsnesnssasnsnanans [ 01/21/2025 ..... TMORGAN STANLEY & £0. INC. ..vevivesssesssesnnsesnssssessesessesesessessnsssensesessenessssesessesessesensesenssss | T P 1,000,000 |....ccccnnnnnnnnnnnene 1,000,000 1.FFE ...
1109999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Affiliated) 1,000,000 1,000,000 0 XXX
86771P-AB-6 ......... JSUNRUN_ISSUER SERIES 2025-1A CLASS A2A 144A  6.410% 04/30/B0 ...oivevevererreresresssnssesnssnneneneanens [ 01/28/2025 ..... THSBC SECURITIES USA INC. .veuvsessesessesnssssessenessssssssessssesessssessesessesasssesensenensesessssesssseseses | T P 249,951 [ouvviiiiiiiiiiiiiiinees 250,000 J.oeiiiiiiiiiiiiiiiiiiiiiieeeees 0 |1.FFE ...
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 249,951 250,000 0 XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 20,288,997 20,322,673 17,856 XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 1,000,000 1,000,000 0 XXX
1909999997. Total - Asset-Backed Securities - Part 3 21,288,997 21,322,673 17,856 XXX

1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
1909999999. Total - Asset-Backed Securities 21,288,997 21,322,673 17,856 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 64,905,458 64,795,829 254,482
025816-CH-0 .........[ AMERICAN EXPRESS CO  3.550% Perpet. .....eieeeeeeeieeeiimiiieeeeeeni e e e eene e e e e e e ee e e e eennnns e 01/01/2025 ..... No Broker .... 500,000.000 |.... . 2.C FE
06055H-AB-9 . .|BANK OF AMERICA CORP SERIES TT  6.125% Perpet. . ......01/01/2025 .....|No Broker . 2,000,000.000 |. 0 2.BFE ..
064058-AJ-9 BANK OF NEW YORK MELLON SERIES H HYB ~ 3.700% Perpet. .... R AP 01/01/2025 ..... No Broker .... 500,000.000 |.... 0 2.AFE
064058-AN-0 BANK OF NY MELLON CORP HYB  6.300% Perpet. ...03/03/2025 ..... GOLDMAN SACHS & CO. ...1,000,000.000 |.... 0 2.AFE
190750-AF-9 . ..| COBANK ACB  7.250% Perpet. .......cccevveuunrees 01/01/2025 .....|No Broker .... ...500,000.000 |. 0 2.BFE ..
249670-AB-6 . .| DEPOSITORY TRUST & CLEAR SERIES D HYB 144A  3.375% Perpet. ......01/01/2025 .....|No Broker . 500,000.000 |. 0 1.F FE ..
25746U-DM-8 DOMINION ENERGY INC SERIES C HYB  4.350% Perpet. ...ccovveeieeeiemniieeeeeenieeeeceene e e eeeene e eeennn Jeennnd 01/01/2025 ..... No Broker .... ...500,000.000 |.... 0 2.C FE
48128A-AJ-2 JPMORGAN CHSE & CO SERIES 00  6.500% Perpet. ... ...01/28/2025 ..... JP MORGAN SECURITIES LTD .. ...500,000.000 |.... 0 2BFE ..oeeeens
48128B-AN-1 . ..| JPMORGAN CHASE & CO SERIES KK  3.650% Perpet. 01/01/2025 .....|No Broker .... 250,000.000 |. .0 2.BFE ..
55261F-AN-4 . .. [M&T BANK CORPORATION ~ 3.500% Perpet. ........... 01/01/2025 .....|No Broker . ...500,000.000 [. .0 2.CFE ..
693475-BD-6 . ..|PNC FINANCIAL SERVICES SERIES U  6.000% Perpet. 01/01/2025 .....|No Broker . 1,000,000.000 |. .0 2.BFE ..
693475-BP-9 . .. |PNC FINANCIAL SERVICES SERIES W HYB  6.250% Perpet. 01/01/2025 .....|No Broker . 1,000,000.000 |. 0 2.BFE ..
808513-BJ-3 . ..| CHARLES SCHWAB CORP SERIES H  4.000% Perpet. . 01/01/2025 .....|No Broker . 1,500,000.000 |. 0 2.CFE ..
816851-BK-4 . ..| SEMPRA ENERGY ~ 4.875% Perpet. ......ccceevenne 01/01/2025 .....|No Broker . 2,250,000.000 |. 0 2.CFE ..
857477-CH-4 . ..|STATE STREET CORP SERIES | HYB  6.700% Perpet 01/01/2025 .|No Broker . 1,000,000.000 |. 0 2.AFE ..
857477-CM-3 . ..| STATE STREET CORP SERIES J HYB  6.700% Perpet 01/01/2025 ..... 1,000,000.000 |. 0 2.AFE ..
857477-CS-0 . ..| STATE STREET CORP  6.450% Perpet. ...... 01/30/2025 ..... 1,000,000.000 |. 0 2.AFE ..
898320-AD-1 . .| TRUIST FINANCIAL CORP  7.023% Perpet. . ......01/01/2025 .....|No Broker .......... 1,000,000.000 |. N 0 2.CFE ..
898320-AF-6 TRUIST FINANCIAL CORP SERIES Q  5.100% Perpet. . o foeennd 01/01/2025 ..... BANK OF NEW YORK ...2,000,000.000 |.... 2,000,000 |. 0 2.C FE
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 18,479,233 XXX 145,912
4509999997. Total - Preferred Stocks - Part 3 18,479,233 XXX 145,912
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 18,479,233 XXX 145,912
BIN28D-JA-2 ......... |PANDA 0 PP PPPPPPPTI | ...... 01/08/2025 ..... PRIVATE DIRECT ...iiiuuuniiiiiuuunies ittt s e s s eeuui s s e eesai e e s eeesnnssesseesnnsssssssennnnssesesnnnnssessennnnss [seesresnnnssesennnnnns 42,543.000 |..oeevnniiiiiiiniiiiis 312,950 [.iiiiiiiiiiiiiiiiiniiiiiies | [
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 312,950 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 312,950 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 312,950 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 18,792,183 XXX 145,912 XXX
6009999999 - Totals 83,697,641 XXX 400,394 XXX




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
CHILE ELECTRICITY LUX SERIES 144A  6.010%
.. 168820-AA-7 |01/20/33 ooooeiiiiiiiiii . 01/20/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 10,500 |............ 10,500 |..eevveenns 10,501 [ovenenenee 10,500 fooevvevennnnns 0 e (VO 0 | (VO 0 s 10,500 [..vvvvvvvnnnns (VN 0 | [V 316 |. 01/20/2033 . [1.F FE ....
INDIAN RAILWAY FINANCE SERIES 144A

S04

.. 45434L-2H-6 101/21/32 ... . 02/28/2025 . | ING FINANCIAL MARKETS .. ..228,100 |........... 250,000 250,000 |...........250,000 |.... .250,000 |. . (21,900) |....... (21,900) . 01/21/2032 . [2.C FE ..

..500630-DU-9 | KOREA DEVEL . 250¢ . |- 02/28/2025 . | JANE STREET CAPITAL .. 194,144 .... 200,000 199,628 |...........199,701 .199,706 |.. ...(5,562) |.........(5,562) . 09/08/2032 . 1.C FE ..
MDGH GMTN RSC LTD SERIES 144A

..55285G-AD-6 | 11/22/33 ...ooooiiiiiiiiiiiiii . 02/28/2025 . | CITIGROUP GLOBAL MARKETS ....... |oeeeeeveveeeeuiuenne founennnns 502,058 |........... 525,000 |........... 521,593 |........... 522,019 |[............... [ PP 46 [oeeennnnnnnens [ PP 46 [oeeennnnnnnnns [ PP 522,065 |.......eeeeees 0 [...... (20,008) |....... (20,008) . 11/22/2033 . [1.C FE ....

0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 934,802 985,500 981,722 982,220 0 52 0 52 0 982,271 0 (47,470) (47,470) XXX XXX

..00176@-AA-4 | AMF FLORENCE LLC ~ 3.210% 12/31/36 ............ . 03/31/2025 . | Redemption 100.0000 ...oeen founeminiiiiiiiiii foeeiiis 9,674 |oeeiiiinnns 9,674 |............ 9,674 ...l 9,674 |l [V (VR [V (VR (V1 F 9,674 |..oooeeieiins (VO [V 0 . 12/31/2035 . [2.B PL ....
BIF 111 HOLTWOOD HOLDCO BORROW ~ 7.750%

..05637*-AA-8 | 02/15/33 ... . 02/15/2025 . | Redemption 100.0000 ....... .. 12,0M ...12,071 ...12,071 ...12,071 12,07 . 02/15/2083 . [3.A ........
CHICAGO PARK .

LAB7885-A#-9 | .eeiiiiiiiii . 03/30/2025 . |Various ..........eeeveeeevmmnnnnnnns forveeeinniieiiiiiens fornennnn 17,042 |............ 17,082 |............ 17,042 |............ 17,082 |l [V (VR [V (VR [V R 17,082 |ooeeeiiiinnnns (VO [V [V 216 |. 12/30/2033 . (2.C PL ....
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%

..34107@-AA-7 | 08/15/38 ...oevviiiiiiiiiiiiiiieeeieeeeee e . 02/15/2025 . |Various ..........eeeeeeememnnnnnnnns forveemmnniniiiiiiens forvnnnnn 28,713 [oeennnnee 28,713 [ 28,713 |l 28,713 |l [V (VR [V (VR [V R 28,713 |, (VO [V [V 419 |. 08/15/2038 . [2.B PL ....
KKR PINE BROOKE ISSUER LLC ~ 3.000% 03/15/51

LAB2558-AA-T | eeeeiiiiiiiiiieee . 03/15/2025 . | Redemption 100.0000 ....... . 03/15/2051 . [2.A PL ..

..50612#-AB-8 |LA STADIUM FINANCE CO LLC ~ 4.210% 03/31/32 |. 03/31/2025 . |Redemption 100.0000 ....... . 03/31/2082 . [1.G PL ..

..52678@-AB-6 |LERADO INVESTMENTS LLC  6.290% 03/31/36 .... . 03/31/2025 . |Redemption 100.0000 ....... . 03/31/2036 . (2.B PL ..
MAPLELEAF MIDSTREAM INVESTMENT  4.560%

..56540#-AA-3 109/30/25 .......oooiiiiiiiii . 01/05/2025 . | Various .........ccceeernnnnnnnnnnnne . 09/30/2025 . [4.CPL ....
SHEPHERDS FLAT FUNDING TRUST ~ 6.950%

..82340%-AA-5 | 04/30/32 ....oooiiiiiiii . 01/30/2025 . | Redemption 100.0000 ....... . 04/30/2082 . [2.C FE ....
SHEPHERDS FLAT FUNDING TRUST ~ 4.480%

..82340%-AB-3 | 04/30/32 .....oooiiiiiiiii . 01/30/2025 . | Redemption 100.0000 ....... . 04/30/2032 . (1.B FE ....
SOLAR STAR FUNDING LLC SERIES 144A  5.375%

..83416W-AA-1 ] 06/30/35 ...cooeeeiiiiiiiiiiiis .. |- 01/08/2025 . | Various . 06/30/2035 . [2.B FE ..

..92838@-AA-1 | VISTA RIDGE LLC ~ 2.570% 10/14/49 .. . |- 03/31/2025 . Redemption 100.0000 . . 10/14/2049 . [1.F PL ..

WESTERN VISTA SOLAR HOLDINGS LLC ~ 3.460% ’

..95984*-AA-8 103/31/40 ... . 01/31/2025 . | Redemption 100.0000 ....... 2,887 . 03/31/2040 . |2.CPL ....
AP GRANGE H{ .

..G2964#-AA-7 103/20/45 ...oooeiiiiiii . 02/01/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo (3,181) [oeennnnnnn (3,181) |.oeeeenns (3,181) | (3,181) e 0 e (VO 0 | (VO 0 s (3,181) [evvrvvrnnnnnns (VN 0 | [V 0 |[. 03/20/2045 . |2.A PL ....
MERIDIAN SPIRIT APS SPIRIT APS ~ 4.110%

. K7017#-AA-8 | 08/01/30 ... . 03/31/2025 . | Redemption 100.0000 ....... .. 13,466 ... 13,466 ... 13,466 |............13,466 |.... .. 13,466 |.. . 08/01/2030 . [2.A FE ....
EOLICA MESA .

..PA00T#-AA-8 | 12/20/44 ......ooooiiiiiii . 03/20/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 9,362 [oeeririnnnns 9,362 [cvurnnnnnne 9,362 [.counnnnnnne 9,362 [counnnnnnnnne 0 e (VO 0 | (VO 0 e 9,362 |.oooeeiiiinnnn (VN 0 | [V 140 . 12/20/2044 . 12.C PL ....
BROOKFIELD WA RAIL PTY LTD WA RAIL PTY LTD

..Q1842#-AE-8 14.380% 03/27/25 ....ccooeeieiiiiiiiii . 03/27/2025 . |Maturity ......ovvvvvniiiiiiiiininins fovnennniniiiiiinens o, 300,000 |.......... 300,000 |.......... 300,000 |.......... 300,000 |..ooeeeeennnns 0 e (VO 0 | (VO 0 eeeeenn 300,000 |.eeevreenennns (VN 0 | [V 6,570 |. 03/27/2025 . [2.B ........

..06489*-AA-7 |NHK PTY LTD  7.130% 11/15/32 .......eeueeeeeeee . 02/15/2025 . | Redemption 100.0000 ...oeee founniiiiiiiiiiiii foeeiiinns 5,579 |eeieeeennns 5,579 [.oeeeeeee. 5,579 [..uueeeees 5,579 [ooinnnnnnnes [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 5,579 |oooeiiiiennns 0 fooeiinnnnnees [ PP [ 99 |. 11/15/2082 . [3.A FE .

0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operating

Entities (Unaffiliated) 564,642 564,642 564,642 565,853 0 (1,210) 0 (1,210) 0 564,642 0 0 0 11,153 XXX XXX

..00229%-AA-3 | AP TUNDRA HOLDINGS LLC ~ 4.750% 02/15/42 .... |. 02/18/2025 . |Redemption 100.0000 ...ovvn fornnmniiiiiiii oo 18,870 |............ 18,870 |..eeeveenns 18,870 [.....eeeee. 18,983 |.............l 0 s [RRK) 0 s [RRK) 0 s 18,870 [oeeeeiiiinnns (VN 0 | [V 448 |. 02/15/2042 . [1.F PL ....
AEROSTAR AIRPORT HOLDINGS LLC ~ 5.750%

..00802#-AA-4 1 03/22/35 oo . 03/22/2025 . | Redemption 100.0000 ....... ...11,204 .. 11,204 .. . 03/22/2035 . [2.A FE ....

..025816-CH-0 | AMERICAN EX rpet. .. . 01/01/2025 . | Security Withdraw ................ .. 500,000 .. 500,000 |.... . 01/01/9999 . [2.C FE ....

TD SECURITIES AUTOMATED TRADIN

..039483-BH-4 | ARCHER-DANIELS- MIDLAND C  4.016% 04/16/43 [. 02/21/2025 . | ..covvveeeeeeeieiiieiieieieeeeeeens e e 208,140 |........... 250,000 |........... 224,448 . 04/16/2043 . [1.F FE ....
UNION PACIFIC CORP SER A-1  3.930% 02/23/26

L05577@-AP-5 | .eeeiiiiiiiiii . 02/23/2025 . | Redemption 100.0000 ...ouen founmminiiiiiiiiiis foeeeiis 1,736 |oooeeeeens 1,736 |oeeeeeeeennns 1,736 . 02/23/2026 . (1.D ........

UNION PACIFIC CORP SER A-2  3.930% 02/23/26
0B5778-A0-3 | .oiiiiiiiiee e . 02/23/2025 . |Redemption 100.0000 ..oeees foveeeeeeiiiiieees o, 817 oo, 817 |ooveeeeeennns 817 | 817 oo 0 fooeeeenns 0 loeeeeiines 0 [, 0 loeeeeines 0 [, 817 | 0 loeeeeiines [ OO, 0l 16 ). 02/23/2026 . |1.D ........
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BANK OF AMERICA CORP SERIES TT  6.125%
..06055H-AB-9 |Perpet. ....ccoeeiiiiiiiiiiiii . 0170172025 . | Security Withdraw ..........coes fevvevvvninnnnininnns fonnns 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |..oceeerennnns 0 e (VO 0 | (VO 0 fnns 2,000,000 |..ocevvrennnns (VN 0 | [V 21,778 |. 01/01/9999 . 2.B FE ....

BANK OF NY MELLON CORP SERIES H HYB  3.700%

..064058-AJ-9 | Perpet. .... . 01/01/2025 . [Security Withdraw .. 500,000 .. 500,000 |.......... 500,000 |.... ... 500,000 .. . 01/01/9999 . |2.A FE ....
BROOKLYN UN 8664

L 114250-Al-4 | 08/05/32 oot . 02/21/2025 . [ JANE STREET CAPITAL .. 500,000 .. 500,000 |.......... 500,000 |.... 500,000 |.. . 08/05/2032 . [2.A FE ..

.. 125238-AA-9 | CC TUGS LLC TUGS LLC ~ 6.400% 09/30/30 ....... |. 03/31/2025 . |Redemption 100.0000 . ...21,683 |.... ..21,663 |.. . 09/30/2030 . [3.B PL ..
CASTLELAKE SECURED AVIATION AS SERIES 2023-1

.. 148550-AA-4 | CLASS A 6.500% 07/31/36 ..oeeonnrniinaennnns . 03/15/2025 . |Paydown . 07/31/2036 . |1.F PL

1.
..161175-CJ-1 | CHARTER COMM OPT LLC CAP  4.400% 04/01/33 .. |. 02/20/2025 . | JANE STREET CAPITAL .. . 04/01/2033 . |2.C FE ....
CHUGACH ELECTRIC ASSOCIATION  4.750%
L AT1265-A8-0 | 03/15/41 oo . 03/15/2025 . |Redemption 100.0000 .......
CHUGACH ELECTRIC ASSOCIATION ~ 4.780%

.. 171265-B8-9 | 03/15/42

............ , . 03/15/2041 . |1.G ........

. 03/15/2025 . |Redemption 100.0000 . . 03/15/2042 . [1.G ........

190750-AF-9 [COBANK ACB  7.250% Perpet. . - | 01/01/2025 . |Secur ity Withdraw oeeererronnnn oo .. 500,000 500,000 |.......... 500,000 |... 500,000 |.. 01/01/99%9 . [2.B FE ...
DEPOSITORY TRUST & CLEAR SERIES D HYB 1444
.249670-AB-6 |3.375% Perpet.. ... | 01/01/2025 . | Secur ity Withdran .. 500,000 500,000 |-......... 500,000 |.... 500,000 .. | 01/01/9999 . [1.F FE ...

DIVERSIFIED ABS PHASE VIII LLC

. 05/31/2044 . |1.F FE ....

.. 255128-A*-2 | 06/31/44 ..eeveiiiii . 03/28/2025 . |Redemption 100.0000 ..oooes feurieiieiiiiiies ot 12,33 ...l 12,334 |o..oooeeee. 12,334 |............ 12,334 | 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeeennns 12,334
DOMINION ENERGY INC SERIES C HYB  4.350%

.. 25746U-DN-8 . |- 01/01/2025 . | Security Withdraw ..500,000 . 500,000 |.. 0 0 . 500,000 . 01/01/9999 . |2.C FE ....
.. 20336U-AF-4 . 02/26/2025 . [ SMBC NIKKO SECURITIES ... 79,908 .. 79,183 |.... .0 . .0 . . . 07/15/2026 . |2.C FE ....
..30306V-AA-7 . 03/31/2025 . |Redemption 100.0000 . ... 29,960 ...29,960 |.... .0 . .0 [ .0 [ . 03/31/2039 . [2.C FE ..
..31428X-AT-3 |FEDEX CORP  3.875% 08/01/42 . 01/22/2025 . [Various ... . 2,072,581 ..2,000,000 .2,073,057 |. 0 0 .2,072,581 0 . 08/01/2042 . [2.B FE ..
..31428X-AU-0 | FEDEX CORP  4.100% 04/15/43 . 01/22/2025 . [Various ... . 1,557,980 .. 1,400,000 . 1,558,961 0 0 . 1,557,980 0 . 04/15/2043 . [2.B FE ..
..31428X-BB-1 | FEDEX CORP  4.100% 02/01/45 . 01/22/2025 . [ Tax Free Exchange .. 922,699 ..835,000 ..923,172 | 0 0 .922,699 0 .. . 02/01/2045 . |2.B FE ...
..31428X-BG-0 | FEDEX CORP  4.550% 04/01/46 ... ... | 01/22/2025 . | Tax Free Exchange .. .. 584,245 . 500,000 . K ..584,678 |. 0 0 .584,245 .0 [ .0 . . 04/01/2046 . |2.B FE ...
..341081-FD-4 | FLORIDA POWER & LIGHT CO  5.250% 02/01/41 . |. 02/21/2025 . | JANE STREET CAPITAL .. oo foeeenn 344,027 L 353,000 |... 380,050 |...........377,564 |.... .0 |. .0 [ .377,394 |.. ....... (33,367) [....... (33,367) . 02/01/2041 . [1.E FE ..
..384802-AB-0 | WW GRAINGER INC ~ 4.600% 06/15/45 ............. . 02/21/2025 . [ JANE STREET CAPITAL ....ovvvvveens foonnnnnneeniiiiins oo 224,925 |........... 250,000 |........... 245,215 | 245,517 0 0 foreeeenns 245,537 |oveeeeiiinnnn0 s (20,612) |....... (20,612) . 06/15/2045 . [1.E FE ..
HUDSON' TRANSMISSION PARTNERS L TRANSMISSION
..44416*-AB-2 |PARTN  4.420% 05/31/33 ..covvviiiiiiiiiiennnn . 02/28/2025 . |Redemption 100.0000 ..ooees forveeiiiiiiiiins o 6,257 foeiiiinnns 6,257 oo 6,257 |oieiennnn 6,257 [0 s (U IO 0 forreeieiinnns (U IO 0 £ O | O | . 05/31/2033 . |1.G PL ....

JPMORGAN CHASE & CO SERIES KK 3.650%

..48128B-AN-1 |Perpet. ...occvveeiiiiiiiiiii . |- 01/01/2025 . | Security Withdraw ..250,000 250,000 250,000 |........... . . 01/01/9999 . |2.B FE ....
..56261F-AN-4 | M&T BANK CORPORATION ~ 3.500% Perpet. .. |- 01/01/2025 . | Security Withdraw .. ..500,000 . 500,000 . 500,000 |. . 500,000 |. 500,000 . 01/01/9999 . |2.C FE ....
..55317X-A*-0 | MNR ABS ISSUER | LLC MNR  8.121% 12/15/38 . |. 03/15/2025 . |Redemption 100.0000 . ... 33,725 ...33,725 |.... ..33,725 |.. . 12/15/2038 . |1.G PL ....

MARRIQTT INTERNATIONAL SERIES WI  4.500%

L.571903-AX=1 | 10/01/34 ooeiiiiiiiii e . 02/20/2025 . [BANK OF AMERICA ........covviiniins Joonnnnniaeniiiiins oo 465,215 |.......... 500,000 |........... 511,585 [........... 507,983 [cvvviiiinnns 0 foreeeans [C) ) FOP 0 foreeians [C)) O 0 foreeeenns 507,884 . 10/01/2034 . |2.B FE ....
MILEAGE PLUS HLDINGS LLC SERIES 144A  6.500%
..509191-AA-1 | 08/20/27 .oeeoeeiiiiiieiiiiiiiie e . 03/20/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 25,000 f.....oceens 25,000 |............ 24,720 |............ 24,89 [.oooeeeinnns 0 foreeeans 101 [ 0 foreeians 101 [ 0 foreeianns 25,000 |..cooiniiennns (U IO 0 foreeeieiinnns [V FOPO 406 |. 06/20/2027 .|2.C FE ....

PNC FINANCIAL SERVICES SERIES U 6.000%
..693475-BD-6 |Perpet. ....
PNC FINANCIA .
..693475-BP-9 |Perpet. ....occiiiiiiiiiii . 01/01/2025 . [Security Withdraw
PAC CLASS A TRUST 2024-1 PAC_24-1-A  7.020%
..694500-AA-6 | 02/28/37 ... .
..72650R-Al-4 | PLAINS ALL .
CHARLES SCHIIAB CORP SERIES H

. 01/01/2025 . [Security Withdraw ..........cccc. |oeeiieeeieiiiinens |nee. 1,000,000 ... 1,000,000 . 01/01/9999 . |2.B FE ....

........ 1,000,000 . 01/01/9999 . |2.B FE ....
. 02/28/2037 .

. 03/28/2025 . |Redemption 100.0000 .. 1.
. 05/15/2036 . |2.B FE ....

. 02/21/2025 . [MILLENNIUM ADVISORS LLC. .......

.B08513-BU-3 | .eeeeeiiiiiie e . 01/01/2025 . [Security Withdraw .........cccooos |oeeiiiiiiiinniiiis | 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 0 [V O 1,500,000 . 01/01/9999 . |2.C FE ....
..816851-BK-4 | SEMPRA ENERGY ~ 4.875% Perpet. ................. . 01/01/2025 . [ Security Withdraw .. +.enn0 2,250,000 ..2,235,000 |........2,235,000 |.... .0 . 02,235,000 .. . 01/01/9999 . |2.C FE ....
..83416M-A*-6 | SOLAR SENIOR CAPITAL LTD ~ 3.900% 03/31/25 .. |. 03/31/2025 . |Maturity ........... . 300,000 . 300,000 | . 300,000 | 0 0 300,000 ...0 [ . 03/31/2025 . |2.B PL
..837004-CE-8 | DOMINION ENERGY SOUTH  5.450% 02/01/41 ...... . 02/21/2025 . | JANE STREET CAPITAL .. .... 500,000 532,730 |...........529,785 |.... .0 |. .0 |. .529,595 |.. . (38,335)).... . 02/01/2041 . |1.F FE
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SOUTH32 TREASURY USA SERIES 144A  4.350%
..84055B-AA-1 [ 04/14/32 ..oovvveiiiiiii . 02/20/2025 . | GOLDMAN SACHS & CO. .oevvvvnnvees Jovnnnneeeciniinenee forneneens 460,865 |.......... 500,000 |........... 497,395 |o.eeennnnn. 497,995 [ooiiiiiinnnns [ O [T F [ R [T F (U 498,027 |..ooeeeiiennns 0 f...... (37,162) |....... (37,162) [cvvvvvvnnnns 7,673 |. 04/14/2032 . |2.A FE ....
STATE STREET CORP SERIES | HYB  6.700%
..857477-CH-4 [Perpet. .... . 01/01/72025 . | Security Withdraw ........ccoeees Joennnrviinnninnnns foenes 1,003,833 |........ 1,000,000 |........ 1,004,375 |........ 1,003,833 [......ccevvnnn0 fooorriiinnnnnn 0 foeiiiiiiinnnn 0 [0 [0 [ 1,003,833 |.. ..2,978 |.01/01/9999 . [2.A FE ....
STATE STREE .700¢%
..857477-CM=3 [Perpet. ..ooovveiiiiiiiiiiiieiiii e . 01/01/2025 . | Security Withdraw ........ccooeees Joiininiiinnninnnns foenes 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 |.....cevvnnnnne [ PR (VN P [ PR (1 P (U . 1,000,000 |.....ccvvvnnnns (1 P [ PO [V F 2,978 |. 01/01/9999 . |2.A FE ....
SUMMIT MATERIALS LLC FIN SERIES 144A  5.250%
..86614R-AN-7 [01/15/29 ...ovvvriiiiiiiiiiiiiiii e . 02/10/2025 . | Call 101.3130 weeeniiiiiiis foeeeiiciiiis i 131,707 |oeeeennns 130,000 [oeveennnnns 119,030 [ovevennnnns 122,370 |oovviiinnnnns (U P 172 IO (U P L1720 PO (U 124,259 . 01/15/2029 . |3.C FE
SUMMIT MATERIALS LLC/FIN SERIES 144A  7.250%
..86614R-AP-2 [01/15/31 .eveiiiiiiiiiiiiiiiii e . 02/10/2025 . | Call 107.9815 ... 26,995 ...25,000 ..25,138 [............25,114 |.... w0 ] ..27,107 |.. . 01/15/2031 . |3.C FE ..
..87054#-AA-6 | SWEETWATER ROYALTIES LLC  5.320% 09/30/40 . |. 03/31/2025 . |Redemption 100.0000 . 12,703 12,703 12,703 |. 12,703 |. 0| 12,703 . 09/30/2040 . |2.B PL ..
..89255#-AA-9 | VANDERBILT TRADEMARK ROYA  4.920% 07/01/48 |. 03/01/2025 . [Redemption 100.0000 ....... R 1,826 |... L. 1,826 ... 1,826 ...l 1,826 ... 0] ...1,826 |.. . 07/01/2048 . |1.F PL ..
..898320-AD-1 | TRUIST FINANCIAL CORP  7.023% Perpet. ....... . 01/01/2025 . | Security Withdraw ........ccocoees Jomonreeemmniinnee foeees 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 (U 1,000,000 . 01/01/9999 . |2.C FE ..
TRUIST FINANCIAL CORP SERIES Q  5.100%
..898320-AF-6 |Perpet. ..ooeveeiiieiiiiie e . 01/01/2025 . | Security Withdraw ........ccoooees Jononreeemmniinnee foeees 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |eeeuuneeeennes (U1 PO (VI PO [ PO (VI PO (U 2,000,000 . 01/01/9999 . |2.C FE
WABASH VALLEY POWER ASSOCIATIO POWER ASSOC
..92966%-AG-4 |6.140% 01/31/28 . 01/31/2025 . | Redemption 100.0000 ....... ... 19,665 ... 19,665 ...19,665 |............ 19,664 |.... 1 ..19,665 |.. . 01/31/2028 . |1.F ........
WIND ENERGY TRANSMISSION TEXAS TRANSMISSION
..973140-AA-3 [3.670% 12/18/34 .ooeeeeiieeieee e . 03/31/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 7,345 | 7,345 |oooiieennnnns 7,371 |oeeeiin. 7,366 ... L (21)) L. 1,345 .. . 12/18/2034 . |1.F PL ..
..064159-VJ-2 [BANK OF NOVA SCOTIA HYB  4.900% Perpet. . 01/01/2025 . | Security Withdraw . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. L0 .1,000,000 . 01/01/9999 . |2.C FE ..
..71644E-AJ-1 [PETRO CANADA  6.800% 05/15/38 ... . 02/21/2025 . | SUSQUEHANNA FINANCIAL GROUP . .. 875,155 . 815,000 ..979,206 |. ..959,852 |. (1,151) . .958,701 . 05/15/2038 . |2.A FE .
..780082-AR-4 |ROYAL BANK OF CANADA  7.500% 05/0; . . 01/01/2025 . | Security Withdraw . 1,500,000 .. 1,500,000 ..1,500,000 |. .1,500,000 |. L0 .1,500,000 . 05/02/2084 . |2.B FE .
..018820-AB-6 |ALLIANZ SE SERIES 144A  3.200% Perpet. ..... . 01/01/2025 . | Secur ity Withdraw .. 400,044 ... 400,000 400,044 |...........400,044 |.... ...400,044 |.. . 01/01/9999 . |1.G FE .
ANTOFAGASTA PLC SERIES 144A  5.625% 05/13/32
LOB7ABN-AB=2 | cevviniiiiiiii e . 03/21/2025 . | GOLDMAN SACHS & CO. evevvveneeeee Jovmmreeeemmniieeeee fereeeeens 253,628 |...ceennnnn 250,000 |oeeeeennnns 245,528 |........... 246,469 |............... (1 PO 88 |oeiiieeeiinnnn (1 PO 88 |oeieieeiiinnns (U 246,556 . 05/13/2032 . |2.B FE
ANTOFAGASTA PLC SERIES 144A  6.250% 05/02/34
LOB71BN-AC-0 [ cevvenieiiiiiii e . 03/21/2025 . | BARCLAYS CAPITAL ..eeeveeveeeniens Jormeeeeeemnniieeeee fereeeeens 519,050 |.......... 500,000 |...eeennnns 497,070 |eeeeunnnnns 497,214 | (1 PO 50 |eeeeieiieens (1 PO 50 |eeeeiniieees (U 497,264 |............... [V PO 21,786 |........ 21,786 |oeevuunnnnns 12,326 |. 05/02/2034 . |2.B FE
AUTO METRO PUERTO RICO METROPOL I TANAS
..05330K-AG-4 |7.500% 12/31/38 oeeveeieeeieie e . 03/31/2025 . | Redemption 100.0000 ...ccvn foreeeiiniieieeee et 5,400 [.....coeeee. 5,400 |eeeriunnnnns 5,400 |oeeerennnnnns 5,400 |eeeerinnnnns (U1 PO (VI PO [ PO (VI PO [V IO 5,400 |...covvnnnnnnns (VI PO [ PO [V AU 101 |. 12/31/2038 . [2.B FE
AUTO METRO PUERTO RICO SERIES 144A  6.750%
..05330K-AA-3 [ 06/30/35 ...eeeneeeeeeeneee e e e e . 03/31/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 9,450 [o..eereenn. 9,450 |.....coennnnn 9,277 |oveeenaans 9,311 | 0 Joeeeeees 139 | (V1 PO 139 | [V IO 9,450 |..ceevrnnnnnnns (VI PO [ PO [V AU 159 |. 06/30/2035 . |2.B FE
AUTO METRO PUERTO RICO SERIES 144A  6.750%
.. 05330K-AA-3 [ 06/30/35 ...eeeneeeeeeenee e eeete e . 02/27/2025 . |Redemption 0.0000 ..eees Jemmmeeeeemnneees ferrreeeeens [V [ PO KA PO 30 |eeeerniees 0 Joeeeeees (30) |+eeemneeeenns (V1 PO (30) |+evemneeeenns [ (VI IO (VI PO [ PO [V PO 0 |. 06/30/2035 . |2.C FE
BIB CENTRAL AMERICAN CARD REC  3.500%
..05551C-AA=3 [01/07/30 ...eeeeeeeeeee e e . 01/07/2025 . | Various . I o0 ] . 01/07/2030 . |1.G FE ..
..05565A-DI-0 |BNP PARIBAS SERIES 144A  5.125% Perpet. .... |. 01/01/2025 . [Security Withdraw .. . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. ,000,000 0| . 01/01/9999 . |2.C FE ..
..05602X-DJ-4 |BNP PARIBAS SERIES 144A  8.000% Perpet. .... |. 01/01/2025 . [Security Withdraw .. . . 500,000 . 500,000 |. . 500,000 |. 500,000 0| . 01/01/9999 . |2.C FE ..
..05602X-JC-3 [BNP PARIBAS SERIES 144A  7.375% Perpet. .... |. 01/01/2025 . |Security Withdraw ... 500,000 .... 500,000 |.......... 500,000 |.... .. 500,000 |.. .0 . 01/01/9999 . |2.C FE ..
BANC CREDITO INVERSIONES SERIES 144A  2.875%
..05890M-AB-9 | 10/14/31 ... . 03/07/2025 . | SANTANDER US CAPITAL MARKETS .. |.... ... 500,000 . (60,096) . 10/14/2031 . |1.G FE ..
BIB MERCHAN
. 08866T-AB-8 |[4.180% 04/07/28 . 01/07/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 19,073 |oooeeinnnens 19,078 |oveeennnnns 19,073 |oveveennnnns 19,073 |ovveeeiininnns [ PR (VN P [ PR (VN P (U P 19,073 |oeeiiiiiinnnn (1 P [ PO [V 199 |. 04/07/2028 . |1.G FE ..
CK HUTCHISON INTNTL 21 SERIES 144A
.. 1256501-AB-7 | 04/15/31 ... . 02/28/2025 . | JP MORGAN SECURITIES LTD .. .. 221,320 250,000 247,268 |...........248,200 |.... .248,245 |. . (26,925) |....... (26,925) . 04/15/2031 . |1.F FE .
..191241-AH-1 [ COCA-COLA FI . 750¢% . 02/28/2025 . |HSBC SECURITIES USA INC. .. .. 206,207 226,000 223,677 |...........224,743 |.... 224,782 |.. . (18,575) |....... (18,575) . 01/22/2030 . |1.G FE .
CREDIT SUISSE GROUP AG SERIES 144A
.. 225401-AP-3 [ 04/01/31 oeeeieeeeeie e . 02/21/2025 . | SUNTRUST .eeeeeieeeeeeeeeeeeeen Jeneeeeeenieeeee fereeeeens 955,760 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 |...cevvvnnnnnns (U1 PO (VI PO [ PO (VI PO (U 1,000,000 |....ccvvvennnns 0 |oeeennn (44,240) |....... (44,240) . 04/01/2031 . |1.G FE ..
GALAXY PIPELINE ASSETS SERIES 144A  2.625%
..36321P-AB-6 |03/31/36 .. |- 03/06/2025 . | BNP PARIBAS SECURITIES CORP ... |.... . .... 500,000 .... 500,000 |.......... 500,000 |.... .. 500,000 |.. . (79,000) |....... (79,000) . 03/31/2036 . |1.C FE ..
..404280-BL-2 |HSBC HOLDINGS PLC ~ 6.000% Perpet. . 01/01/2025 . | Security Withdraw ..400,000 . 400,000 . 400,000 |. . 400,000 |. 400,000 0] 0 . 01/01/9999 . |2.C FE ..
..404280-BP-3 |HSBC HOLDINGS PLC ~ 6.500% Perpet. . 01/01/2025 . | Security Withdraw . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. .1,000,000 0| 0. . 01/01/9999 . |2.C FE ..
..404280-C0-0 |HSBC HOLDINGS PLC ~ 4.700% Perpet. .... . 0170172025 . |Various ......cceevveviviiinnnnnnns Jovvinneenininiinnnes foenens 1,000,000 |........ 1,000,000 |........ 1,000,000 |........1,000,000 |.... ,000,000 |.. 0] .0 . 01/01/9999 . |2.C FE ..
KIMBERLY CLARK DE MEXICO SERIES 144A
.. 494386-AD-7 [07/01/31 ..uiiiiiiiiiiiiiiiiiin e . 03/06/2025 . |HSBC SECURITIES USA INC. ....cc. oveenvvivivvnnnnnnne fooninnens 650,813 |.......... 750,000 |.......... 750,000 |.......... 750,000 J..eeeeniiinnns U J I [U T [ P (U 750,000 |..oeveeeeennnns 0 f...... (99,188) ]....... (99,188) |..vvveeeens 12,459 |. 07/01/2031 . [1.G FE ..
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..606822-DD-3 |MITSUBISHI UFJ FIN GRP ~ 8.200% Perpet. ..... . 01/01/2025 . | Security Withdraw .... 500,000 .... 500,000 |.......... 500,000 |.... 500,000 |.. .18,906 |. 01/01/9999 . [3.A FE ....
..62877C-AA-1 |NAC AVIATION 29 DAC ~ 4.750% 06/30/26 ........ |. 03/13/2025 . |Call 100.0000 ...ovvvnnnnnnnn foerreeineiiiiiiieens e 27,259 |, 27,259 .. 21,289 |.... ..271,259 |.. ....74 |. 06/30/2026 . [4.B FE ....
NOREDA BANK ABP SERIES 144A  3.750% Perpet.
2 B5559C-AD-3 | .eeiiieee e . 01/01/2025 . | Security Withdraw ........cccoeees Jovvenrnrriinninnnns oo 250,000 |........... 250,000 |........... 250,000 |........... 250,000 |....ooeeeennns 0 e (VO 0 | (VO 0 e 250,000 [..ooeeiiiennnn (VN 0 | [V 3,125 |. 01/01/99%9 . |2.B FE ....
OOREDOO INTL FINANCE SERIES 144A  2.625%
B L U U . 02/28/2025 . | BANK OF AMERICA ......oovvnnnnnnnnn fovvvnnnnnniniiiiinns fovennnnns 176,710 |.......... 200,000 |........... 197,844 |........... 198,581 [oovvvvveennnns 0 e FC T IO 0 e FC T IO 0 eeeeenn 198,616 [....vvvvvnnnnes 0 f...... (21,908) |....... (21,908) [vvvvvvrnnnns 2,115 |. 04/08/2031 . [1.F FE ....
SA GLOBAL SUKUK LTD SERIES 144A  2.694%
L. 78397P-AD-3 | 06/17/31 ..ovvviiiiiiiiiiiiiiiiiiiiiiis . 03/06/2025 . | JANE STREET CAPITAL ....cooeveeees fovvnnnnnnninrniinnns fovnnnnnns 437,325 |oeeenns 500,000 |.......... 500,000 |.......... 500,000 |.....ooeeennnn 0 e (VO 0 | (VO 0 eeeeenn 500,000 |..coevveeennnns 0 f...... (62,675) |....... (62,675) [.evvvnnnnnns 2,993 |. 06/17/2031 . |1.E FE ....
SWEIHAN PV POWER CO PJSC SERIES 144A  3.625%
..870674-AA-6 |01/31/49 ..ooooviiiiiiiiii . 01/31/2025 . | Redemption 100.0000 ...ounn founnnniiiiiiis foeeieins 548 [eiiiiinnns 5418 |l 5418 |l 548 |l 0 e (VO 0 | (VO 0 e 5418 |..oooeeeins (VN 0 | [V 98 . 01/31/2049 . |2.A FE ....
TENCENT HOLDINGS LTD SERIES 144A  2.390%
..88032W-AU-0 | 06/03/30 .eevvvrrriiiiiiiiiiiiiiiiieiieeeee s . 01/07/2025 . |HSBC SECURITIES USA INC. ....cc. |oeevevvvvvvnvniinnns fovnnnnnns 436,000 [oeeeenes 500,000 |........... 499,865 |........... 499,923 |oooivviiiinnnns 0 e (VO 0 | (VO 0 s 499,923 |l 0 f...... (63,923) |....... (63,923) ...t 1,162 |. 06/03/2030 . [1.E FE ....
CAYMAN UNIVERSE HOLDINGS LLC ~ 3.800%
..G1981%-AA-2 100/30/45 .....ooeeiiiiiii . 03/31/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 13,359 |ovvveeennns 13,359 [ouuennnnnne 13,359 [ouvnnnnnne 13,359 [cennininnnnns 0 e (VO 0 | (VO 0 s 13,359 |ooeiiiiinnns (VN 0 | [V 127 |. 09/30/2045 . |1.D PL ....
GALAXY PIPELINE ASSETS BIDCO L SERIES REGS
..G3R238-AD-5 |2.940% 09/30/40 .. . 03/31/2025 . | Redemption 100.0000 ....... . 09/30/2040 . 1.C FE ....
SBM BALEIA AZUL SA .
..L8038*-AA-4 | 09/15/27 .oovvviiiiiiiiiiiiii . 03/15/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiiiii oo 10,500 |........... 10,500 |..oevveenens 10,500 f....oeeeeeee 10,500 foovvvevnnnnnns 0 e (VO 0 | (VO 0 s 10,500 [..vvvvvrvnnnns (VN 0 | [V 144 (. 09/15/2027 . |3.B ........
LA BUFA WIND SAPI DE CV WIND SAPI DE CV
..P7003*-AA-3 |6.770% 09/30/37 . 03/31/2025 . | Redemption 100.0000 ....... .3,840 |.. . 09/30/2037 . (3.B PL ....
GREENSANDS F INANCING . 8
..G4162#-AB-1 [MN29 ....evvvvvrrriiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiaiens . 03/31/2025 . | Various .......coeeeeviiiiiiiiiiiiins Jovverrrrnnnnnnnnnies foviiiiininnnnnn [ AN [ I [ [ 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ [V PO (10,413))........ 10,413 [vinnnnnns 0 Joeeennn 10,413 [ininnnnnnns [ 3.CPL ....
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 39,083,848 39,316, 126 39,966,853 39,885,737 0 (1,786) 0 (1,786) 0 39,877,244 10,413 (803,811) (793,398) 554,750 XXX XXX
.. 55342U-AG-9 [ MPT OPER PARTNERSP FINL  5.250% 08/01/26 ... |. 02/28/2025 . [Cal | 100.0000 .........ee.... | TR RO 15,000 |............ 15,000 |.....oee.... 15,000 |............ 15,000 fo..ovvvenneees 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeeennn 15,000 J..evvvvvvnnenes [ 0 Joeeeeeiieenn [ 453 |. 08/01/2026 . |5.A FE ....
0169999999. Subtotal - Issuer Credit Obligations - Bonds Issued from SEC-Registered Business
Development Corps, Closed End Funds & REITS (Unaffiliated) 15,000 15,000 15,000 15,000 0 0 0 0 0 15,000 0 0 0 453 XXX XXX
INTERNATIONAL CRUISE & EXCURSI TERM LOAN
.. 45038B-AB-3 | 06/06/25 .....cevvviiiiiiiiiiiiiiiiiiiiieereieas . 01/02/2025 . | PRIVATE DIRECT ......ovvvvvvnnnnnns fovvvvvvnnnnnnnnnnnns fovnvnnnns 653,305 |........ 1,126,000 |........... 653,080 |........... 653,080 |............... 0 e (VO 0 | (VO 0 i 653,080 |.....oceeennnn [V 25 |ooeeeies 2T PO 0 |[. 06/06/2025 . |3.APL ....
POWERGRID SERVICES ACQUISITION TERM LOAN
.. T3%40B-AC-9 |09/21/28 .ooovvviiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins 500 |.oeeeiiiiinnns 500 |.oooeiiiinnns 495 | 497 |eveveiiiiinns 0 e I 0 | I 0 e 500 fovvvrrrrnnnnnns (VN 0 | [V 23 |. 09/21/2028 . |2.CPL ....
POWERGRID SERVICES ACQUISITION TERM B-2 LOAN
.. T3940B-AD-7 | 09/21/28 ooovvviiiiiiiiiiiiiiie . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 500 |.oeeeiiiiinnns 500 |.oooeiiiinnns 488 |oeeeiiiiiiiens LX) I O 0 e [ 0 | [ 0 e 500 fovvvrrrrnnnnnns (VN 0 | [V 35 |. 09/21/2028 . |2.C PL ..
..BIN28D-HR-7 | ARRIVIA 12/31/28 oo . 02/10/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 4,239 |l 4,239 |oennnnnnee 4,239 [ (VR [V (VR [V (VR [V 4,239 [oeeiiiiinnnns (VO [V [V 45 |. 12/31/2028 . [4.C Z .....
PIERIDAE ALBERTA PRODUCTION LT TERM LOAN
..02505@-AC-5 |03/13/27 ..ooviiiiiiiiiiiiiiiiiie . 03/31/2025 . | Redemption 100.0000 ....eee founniiiiiiiiiiiii oo 49,3711 ...l 49,371 |............ 49,371 |l 49,371 |, [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 49,371 [ooeeiiinnnnn 0 fooeiinnnnnees [ PP [ 1,400 |. 03/13/2027 . [2.CPL ....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated 707,915 1,180,610 707,673 703,439 0 12 0 12 0 707,690 0 25 225 1,503 XXX XXX
..02377B-AB-2 | ANER AIRLN 15-2 B PTT  3.600% 09/22/27 ..... - 03/22/2025 . |Redemption 1000000 —woveve Jorermonerenernenens Jornenenes 11,889 [ RTINS 10,999 [oronnn. 1,377 [ [ 472 | [ 472 | [ 11,849 [ [ R [ [ P 213 | 00/22/2027 . |1.F FE ...
AIR CANADA 2017 1AA PTT SERIES 144A  3.300%
..00908P-AA-5 | 01/15/30 ..eevvveiiiiiiiiiiiiiiiiiiiiiiiiiieeieiees . 01/15/2025 . | Redemption 100.0000 ....eee foeniiiiiiiiiiiin oo 25,600 |............ 25,600 |............ 23,184 |l 24,007 |oooeeeieenns [V PP 1,503 |ooveeeiieiennns [V PP 1,503 |oveeiiiiennnes [ PP 25,600 |..oooeeeennns 0 fooeiinnnnnees [ PP [ 422 1. 01/15/2030 . |1.C FE ....
0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 37,449 37,449 34,183 35,384 0 2,065 0 2,065 0 37,449 0 0 0 635 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 41,343,656 42,099,327 42,270,073 42,187,633 0 (867) 0 (867) 0 42,184,296 10,413 (851,056) (840,643) 584,890 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 41,343,656 42,099,327 42,270,073 42,187,633 0 (867) 0 (867) 0 42,184,296 10,413 (851,056) (840,643) 584,890 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 41,343,656 42,099,327 42,270,073 42,187,633 0 (867) 0 (867) 0 42,184,296 10,413 (851,056) (840,643) 584,890 XXX XXX
..36202F-HX-7 |GNMA |1 POOL 004746  4.500% 07/20/40 ........ . 03/01/2025 . |Paydown ........cooeeeiiiiiiiiinniins fevniniiiiiiiiiiiins feiiiiin, 2,375 |oeeeriinnnns 2,375 [ooeiinnnns 2,488 |............. 2,488 ...l 0 s [RRK) S (U [RRK) S 0 e 2,375 |ooeeiieeeenns (VO 0 e [V 18 |. 07/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-35
..38379J-09-5 |CLASS GZ  4.000% 03/20/45 .. . 03/01/2025 . | Paydoun . ... 51,839 ...51,839 ...53,091 ...53,107 |.... ... (1,268) ] . (1,268) ... ..51,839 |.. . 03/20/2045 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 54,214 54,214 55,579 55,5% 0 (1,381) 0 (1,381) 0 54,214 0 0 0 370 XXX XXX

..3128N-VU-6 [FHLNC POOL 183426 6.058% 05/01/37 .......... [. 03/01/2025 . [Paydoun ...ceeeeeeecneseneaeaeeees | PR 5,458 |............. 5,458 |............. 5,498 | 5610 |...oeennneees 0 foreeenn. (152) foreeeaannnnnes 0 foreeenn. (152) foreeeaennnnnes 0 [ 5,458 |....ccuveee.. 0 loeeeeiee 0 [, 0 looeeiie. 64 |. 05/01/2037 . [1.A ........




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE D - PART 4

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

¥'G03

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date
..3128KA-LC-3 |FHLMC GOLD POOL A49323  6.000% 06/01/36 .... |. 03/01/2025 . |Paydoun ... e | ... 450 ....483 ... ... (33) ) .0 . .0 ... 450 |.. ...0 ..5].06/01/2036 . |1
..3128M6-M6-2 |FHLMC GOLD POOL GO4581  6.500% 08/01/38 .... |. 03/01/2025 . |Paydoun . . . 854 927 | L (72)]. 0 0| .854 . 08/01/2038 . |1.
..312929-FS-6 |FHLMC GOLD POOL A82877  5.500% 11/01/38 .... |. 03/01/2025 . |Paydoun . N ..1,85% .1,9683 | (107) | 0 0| .1,856 . 11/01/2038 . |1.
..31292K-2X-4 [FHLMC GOLD POOL C03490  4.500% 08/01/40 .... |. 03/01/2025 . |Paydoun . . ..6,228 .6,493 |. (265) |. 0 0| .6,228 . 08/01/2040 . |1.
..312939-WA-5 [FHLMC GOLD POOL A91541  5.000% 03/01/40 .... |. 03/01/2025 . |Paydoun . . 3,458 | (132) |. 0 0| .3,326 . 03/01/2040 . |1.
..312941-K7-1 [FHLMC GOLD POOL A93018  5.000% 07/01/40 .... |. 03/01/2025 . |Paydoun . 924 |. . (56) | 0 0| .868 . 07/01/2040 . |1.
..312941-UN-5 [FHLMC GOLD POOL A93297  5.000% 08/01/40 .... |. 03/01/2025 . |Paydoun . 305 |. . (19)]. 0 0| .286 . 08/01/2040 . |1.
..312941-20-3 |FHLMC GOLD POOL A93451  4.500% 08/01/40 .... |. 03/01/2025 . |Paydoun ... .1,501 ... ... (69) ] .0 w0 ] L1522 .. . 08/01/2040 . |1.
..3132GJ-T4-1 |FHLMC GOLD POOL Q03571  4.500% 09/01/41 .... |. 03/01/2025 . |Paydoun ... 4,308 |.... ... (259) | 0. o0 |- 4,049 |.. . 09/01/2041 . |1.
..31326J-WJ-4 [FHLMC GOLD POOL Q03649  4.500% 10/01/41 .... |. 03/01/2025 . |Paydoun . 909 |. . (51)]. 0 0| .858 . 10/01/2041 . |1.
..31326K-AU-0 |FHLMC GOLD POOL Q03919  4.000% 10/01/41 .... |. 03/01/2025 . |Paydoun . .1,016 | (31 0 0| .985 . 10/01/2041 . |1.
..31326K-CK-0 |FHLMC GOLD POOL Q03974  4.000% 10/01/41 .... |. 03/01/2025 . |Paydoun ... cn 7,409 ... ... (258) ] .0 w0 ] L7151 . . 10/01/2041 . |1.
..3132GK-FD-3 |FHLMC GOLD POOL Q04064  3.500% 10/01/41 .... |. 03/01/2025 . |Paydoun ... 1,354 [l .. (31)). 0. o0 |- .. 1,328 |.. . 10/01/2041 . |1.
..31335A-KH-0 [FHLMC GOLD POOL G60296  3.500% 07/01/45 .... |. 03/01/2025 . |Paydoun . 11,551 (391) | 0 0| 11,160 . 07/01/2045 . |1.
..31335A-KIl-7 |FHLMC GOLD POOL G60309  4.000% 09/01/45 . 03/01/2025 . | Paydoun . .7,352 | (420) |. 0 0| . 6,932 . 09/01/2045 . |1.
..3138AQ-C9-5 [FNMA POOL AI19995  4.000% 09/01/41 .... . 03/01/2025 . | Paydoun . 1,143 | (411) . 0 0| 10,732 . 09/01/2041 . |1.
..3138AT-PB-0 [FNMA POOL AJ2217  4.500% 09/01/41 . ... |- 03/01/2025 . [Paydown ... .. (294) ). 0. .0 . .4,289 |.. . 09/01/2041 . |1.
FANNIE MAE GRANTOR TRUST SERIES 2003-T2 CLASS
..31392J-AT-6 |A1  4.734% 03/25/33 ..eeveeeeeeeeeneeeeeeenan . 03/25/2025 . |Paydomn .cevvuueeeeenniieeeeeennnn feeeeeeeenieeeee feeeeeeenn 7,998 [ 7,998 | 7,998 | 7,891 0 [ (011 O (V1 PO (011 O [V IO 7,998 [ooeeeiiinnnns (VI PO [ PO [V PO 64 |. 03/25/2033 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 2003-W13 CLASS
..31393C-7G-2 |Av2  5.215% 10/25/33 . ... |- 03/25/2025 . |Paydoun ... . 10/25/2033 . |1.A ........
FANNIE MAE SERIES 2003~ .
..31393C-ZC-0 [06/25/33 ..eeveeieeeeeeeee e e e eeene e . 03/01/2025 . | Paydoun . 06/25/2033 . |1.A ........

FANNIE MAE SERIES 2810 CLASS ME ~ 5.500%

..31395A-JY-2 | 06/15/34 ... . 06/15/2034 . [1.A ........

. 03/01/2025 . | Paydown ...

FANNIE MAE .

. 31396X-LZ-5 |08/25/37 coooeiiiiiiiiiiiieee . 03/25/2025 . |Paydoun ........ooooeiiiiiiiiiiiiiins feieiiiiiiiiiiiiiees feeiiiiii, L7/ 572 |l 589 |oiviiiiiiiiiies 580 |oveviiiiiiinns [V [£:)) R [V . [£:)] R (V1 772 R (VO [V [V 5 |. 08/25/2037 . [1.A ........
FREDDIE MAC SERIES 3349 CLASS MY  5.500%

L B13970-VU-5 | 07/15/37 i . 03/01/2025 . |Paydoun .......cooeeeiiiiiiiiiiiiiins feiiiiiiiiiiiiieiens feieiiiiee, 1,197 | 1,197 e 1,305 [oeevevieenns 1,283 [oveeiiiiines [V [C:5) 1 A [V R [C:5) 1 R [V 1,197 [ (VO [V [V 11 |. 07/15/2037 . |1.A ........
FANNIE MAE SERIES 2009-19 CLASS TD  5.000%

. B1397N-UG-8 | 08/25/36 ..o . 03/01/2025 . |Paydoun .......coooeeiiiiiiiiiiiiiins feieiiiiiiiiiiieiens feeiiiiine 1,940 |[oeeennnnnnne 1,940 |ooeeveennens 1,945 |l 1,943 |l [V ()] R [V . ()] R [V 1,940 |oooeeeenenins (VO [V [V 17 |. 08/25/2036 . |1.A ........
FANNIE MAE SERIES 2011-10 CLASS ZC ~ 5.000%

L 313970-PY-8 | 02/25/41 oo . 03/01/2025 . |Paydoun .......ooeeviiiiiiiiiiiiinins feniiiiiiiiiiiiiiens [ 35,855 |........... 35,855 |oeeiveennns 42,833 [..eeveneeee 42,019 | [V R (6,163) [c.ovvvvennnnnee [V R (6,163) [c.ovvvvennnnnee [V R 35,855 [.oooiiiiiinnns (VO [V [V 271 | 02/25/2041 . [1.A ........
FANNIE MAE SERIES 2010-46 CLASS P  5.500%

L 31308P-UU-1 | 06/25/40 ..o . 03/01/2025 . |Paydoun ......ccooeeeiiiiiiiiiiiiiins feieiiiiiiiiiiiiiees feieiiiiine, 180 |l 180 [ 199 [oveiiiiiiiine 190 [ooveeeiiinnnee [V (10) oo [V R (10) oot (V1 JL-IV I (VO [V [V 2 |. 05/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-108 CLASS BC ~ 4.000%

..31398T-68-5 |09/25/40 ......oooeviiiiiiiiiii . 03/01/2025 . | Paydown 0 . 09/25/2040 . [1.A ........

..31407K-T7-4 |FNVA POOL 833174  6.967% 09/01/35 .... . |- 03/01/2025 . | Paydoun ... .0 . . 09/01/2035 . [1.A ........

..31410K-JK-1 | FNMA POOL 889566  6.000% 05/01/38 . . 03/01/2025 . | Paydoun . 0 . 05/01/2038 . [1.A .

..31414M-CR-5 |FNMA POOL 969980  5.500% 05/01/38 . . 03/01/2025 . | Paydoun . 0 . 05/01/2038 . [1.A .

..31415C-KH-9 | FNMA POOL 982796  5.500% 05/01/38 . . 03/01/2025 . | Paydoun . 0 . 05/01/2038 . [1.A .

..314185-4V-8 | FNMA POOL AD5335  5.000% 07/01/40 . . 03/01/2025 . | Paydoun . 0 . 07/01/2040 . [1.A .

..31418U-BS-2 |FNMA POOL AD6348  5.500% 05/01/40 . . 03/01/2025 . | Paydoun . 0 . 05/01/2040 . [1.A .

..31418V-3A-8 |FNMA POOL AD7992  4.500% 07/01/40 . . 03/01/2025 . | Paydoun . 0 . 07/01/2040 . [1.A .

..31418V-UM-2 | FNMA POOL AD7787  5.500% 08/01/40 . . 03/01/2025 . | Paydoun . 0 . 08/01/2040 . [1.A .

..31418X-EK-0 | FNMA POOL AD9137  4.500% 08/01/40 . . 03/01/2025 . | Paydoun . 0 . 08/01/2040 . [1.A .

..31419B-SY-2 |FNMA POOL AE1434  4.500% 08/01/40 . . 03/01/2025 . | Paydoun . 0 . 08/01/2040 . [1.A .

..31419C-R4-7 |FNMA POOL AE2306  5.000% 08/01/40 . . 03/01/2025 . | Paydoun . 0. . 08/01/2040 . [1.A ........

1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 138,129 138,129 149,234 148,314 0 (10,178) 0 (10,178) 0 138,129 0 0 0 1,092 XXX XXX

FREDDIE MAC MULTIFAMILY SERIES KLU3 CLASS XI |

.. 3137HO-H7-6 | 1.981% 01/25/31 ..oooveveiiiiiiiiiiiiiiiiieeees . 03/01/2025 . |Paydown .......oooeeiiiiiiiiiiiiinnss feeiiiiiiiiiiiiiiies feieiiiiiiiiin, [ A 0 foinnnnnnes 3,817 |, 2,492 |............... [V (2,492) [............... [V (2,492) [............... [ [ [\ [ PP [ 99 |. 01/25/2031 . [1.A ........
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..3138ET-PS-9 |FNMA POOL AL8532  3.426% 06/01/45 ............ . 03/01/2025 . |Paydomn eeevvuunseeeernniaeaeeennns fonneeeennnnnaaaes foreeeeeennns 4,764 |............. 4,764 |oooennnnnnns 4,726 |oeeeennnnnnes 4,725 [.oooiiiiinnnnns [ T 39 |eeirinnenns 0 Joeeeeennnns 39 |eerrinnaenns (U 4,764 |...coovnnnnnnns 0 Joeeeniaraeenes (U I [ PP 28 |. 06/01/2045 . |1.A ........
1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 4,764 4,764 8,543 7,217 0 (2,453) 0 (2,453) 0 4,764 0 0 0 127 XXX XXX
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
..05951G-BE-1 |CLASS 1A16  5.034% 03/25/37 .....evvvnvvrrnnnnn . 03/25/2025 . |Paydonn .....evuuniiiiiiiiiiiiiiiiins ferineeeeiiies feeeeeeiinin 173 fooeeiiiiinnns 2,763 |ooeerennnns 2,058 |ieieeinnnnns P 3 I [V A (2,159) |evveninnnne [V A (2,159) |evvenninine [ PR 173 | (1 P [ PO [V 23 . 03/25/2037 . [5.A FM ....
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
..05951G-BG-6 |CLASS 1A18  5.033% 03/25/37 ....cevvvnvrrnnnnn . 03/25/2025 . |Paydonn ...ccevueniiiiiiiiniiiiiiins ferineeeeiiies feeeeeeiinan 180 [oooivveeennns 2,878 | 2,143 [ooooiinnnnns 2,428 |.ooooiiinnnnns [V A (2,248) |evvvnnnnnn [V A (2,248) |evvvnnnnnnn [ PR 180 |oveenieiiinnnnn (1 P [ PO [V 24 . 03/25/2037 . [5.A FM ....
BEAR STEARNS MORTGAGE FUNDING SERIES 2006-AR5S
..07401N-AP-4 | CLASS 2A1  4.815% 01/25/37 ..ovvvvvviiiinnnnnns . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiniiiiins ferieeeeeiiiees o 4,254 | 4,254 |......ooeeens 4,054 |.....coennnnn 30 VA (U P V7 (U P V7 [V P 4,254 oo (1 P [ PO [V 24 [.01/25/2037 . [1.A FM .
BREAN ASSET BACKED SECURITIES SERIES 2024-RM9
..10638D-AA-8 | CLASS A1 144A  5.000% 09/25/64 ................ . 03/25/2025 . |Paydomn .....vuunvieiiiiiiiiniiiiins fereneeereiiiees [ 1,548 [ooooooiennins 1,548 |ooeeennns 1,517 | 1,506 |ovveeeninnnnns [ O X T F [ R X F (U1 O 1,648 | (1 P [ PO [V 19 |. 09/25/2064 . |1.A FE .
CIM TRUST SERIES 2018-INV1 CLASS A4 144A
.. 12553X-AD-5 [4.000% 08/25/48 .......eoevvvvvnniiiiiiinininaens . 03/01/2025 . |Paydonn ...ccvvueniriiiiiniiiiiiiiins feerineeeiiiies feeeeeeeiinans 880 [.oiiiiiiinnnns 880 |oievrriiiiiinns 872 | 867 |ouvreniiiiinns [ O LT PO [ R LT PO [ PR 880 |.eevniiinnns (1 P [ PO [V N 7 | 08/25/2048 . |1.A ........
CIM TRUST SERIES 2019-INV2 CLASS A3  4.000%
. 12554T-AC-5 [06/25/49 ...oovvveiiiiiiiiiiieccce s . 03/01/2025 . |Paydomn ....evuunviviiiiiininiiiiinn ferneeereniieees [ 5,605 [.coeirenns 5,605 |.iiinnns 5,983 [.ooiiinnnnns 6,004 | (U (489) |..ovvvvnnnnnns (U (489) |..ovvvvnnnnnns [V P 5,605 [...ccovvnnnnnns (1 P [ PO [V 27 | 05/25/2049 . |1.A ........
CIM TRUST SERIES 2020-INV1 CLASS A13 144
.. 12560A-AN-4 3.000% 04/25/50 ....evvvniiiiiiniiiiiiiiiiineeees . 03/01/2025 . |Paydomn ....evuuniieiiiiiininiiiiins ferineeereiiiees [ 4,244 ...l 4,244 |............. 4,476 |oeerennnnnnn 4,495 [....oooiinnnnns (U (251) |oevvvnnnnnns (U (251) |oevvvnnnnns (U1 O 4,244 | (1 P [ PO [V 20 |. 04/25/2050 . |1.A ........
CIM TRUST SERIES 2021-J3 CLASS A31 144A
.. 12565V-BG-7 2.500% 06/25/51 .eevvvnniiiiiiiiiieiiiiieeees . 03/01/2025 . |Paydomn ....evuunieiiiiiiiieiiiinns forieneeeeeniiees [ 2,877 fooeiiiinnnnns 2,877 | 2,897 | 2,896 |oeeeiininnns (U P (19) |eeveniniens (U P (19) |evveniiniene (U1 O 2,877 |oeeeieiiinnnn (1 P [ PO [V 12 . 06/25/2051 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2017-HL1
.. 12594X-AM-6 | CLASS A12 144A  3.500% 06/25/47 .............. . 03/01/2025 . |Paydonn ...ccvvueniriiiiiniiiiiiiiins feerineeeiiiies feeeeeeeiinans {4 I 278 |ooeeiiiiins 219 | 219 | [ PR (VN P [ PR (1 P [ PR 1L T (1 P [ PO [V N 2 |. 06/25/2047 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
.. 12648H-AK-1 |CLASS A2 144A  3.817% 04/25/44 ................ . 03/01/2025 . | Paydoun . 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2022-ATH2
..12665W-AC-4 |CLASS A1 144A  4.547% 05/25/67 .. .. |- 03/08/2025 . | Paydown ... . 05/25/2067 . |1.A FE .
CREDIT SUISSE MORTGAGE TRUST SERIE 2
..12665W-AC-4 |CLASS A1 144A  4.547% 05/25/67 ................ . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 12,144 |............ 12,144 ...l 12,144 |l 12,327 | (U [QE:K) 1 O (U [QE:K) ) O (U P 12,144 | (1 P [ PO [V 103 |. 05/25/2067 . |1.A ........
COUNTRYWIDE HOME LOANS SERIES 2005-11 CLASS
..12669G-UL-3 [2A1  5.732% 04/25/35 ... . |- 01/01/2025 . | Paydown ... . 04/25/2035 . |4.B FM
COUNTRYWIDE HOME LOANS SEI
..12669G-UL-3 |2A1  5.732% 04/25/35 ....covvvvnniiiiiiiiineeees . 02/01/2025 . | Paydoun . 04/25/2035 . |4.C FM
COUNTRYWIDE HOME LOANS SERIES 2005-11 CLASS
..12669G-UL-3 [2A1  5.732% 04/25/35 ... . |- 03/01/2025 . | Paydown ... . 04/25/2035 . |5.B FM
CHASE MORTGAGE F INNACE COf
..16159G-AC-3 |ATR2 CLASS A3 144A  3.500% 07/25/49 ......... . 03/01/2025 . | Paydoun . 07/25/2049 . |1.A ........
CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
..17323\1-AD-7 | CLASS B2 144A  4.500% 06/25/58 ................ . 03/01/2025 . |Paydomn ....evuunvieriiiiiniiiiiiinn foreneeereniieees [ 3,904 ..o 3,904 [......oeennns 4,022 |..cocevnnnnnn 3,9% [..oooviinnnnns (U P (529 P (U P (92) |vvvenininnns (U1 O 3,904 [..oooiinnnnnns (1 P [ PO [V 24 . 06/25/2058 . [1.A ........
COLT FUNDING LLC SERIES 2022-5 CLASS A1 144A
.. 19688L-AA-0 [4.550% 04/25/67 ......cevvnriviinnnniiiiiiniinns . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 18,535 [oeiiiinne 18,535 |ooveeennnns 18,530 |oveveunnnnns 18,825 |ovvveeniiinns (U (221D (U (289) |.oevvvvnnnnns (U P 18,535 |ovvivinines (1 P [ PO [V 142 |. 04/25/2067 . |1.A FE .
CREDIT SUISSE FIRST BOSTON MOR SERIES 2002-9
..22540V-G6-3 |CLASS 1A1  7.000% 03/25/32 .....ccevvvvvunnnnnns . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan 459 o 151 R L B R M3 |, [ PR L1 [ PR L1 [ PR LS R (1 P [ PO [V N 5 |. 03/25/2032 . |4.B FM
CS FIRST BOSTON COMM MORTGAGE SERIES 2003-25
..225410-YG-1 |CLASS 1A4  5.500% 10/25/33 .....evvvviivrnnnnns . 03/26/2025 . |Paydomn ....cvuuniiiiiiiiiiniiiiins ferieneeereiiieees o 1,181 | 1,131 | 1,070 [ooeeveennnnns 1,079 | [ PR 11 A [ PO 51 | (U1 O 1181 [ (1 P [ PO [V 15 |. 10/25/2033 . |1.A FM .
CS FIRST BOSTON COMM MORTGAGE SERIES 2003-25
..225410-YG-1 |CLASS 1A4  5.500% 10/25/33 .....evvvviiirnnnnns . 01/01/2025 . |Paydonn ..covvveiviiiiiiiiiiiiiinn feenieeneeiiinees feeeeeeeens 37,019 [ 37,019 |[....coeenens 35,041 [....ooeeenns 35,338 [ooiiiiiiinnnnn (U 1,682 [oooeiiiiinnnnns (U 1,682 [oooeiiiiinnnnns (U P 37,019 | (1 P [ PO [V 170 . 10/25/2033 . [2.B FM
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024-
..268431-AA-1 [RM2 CLASS A1A 144A  5.000% 07/25/54 ......... . 03/25/2025 . |Paydonn .....evuuieiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 15,797 |oooveennnnns 15,797 |oeeennnnns 14,521 | 14,531 | (U 1,267 [ooeeiiiiinnnnns (U 1,267 [ooeeiiiinnnnnns (U1 P 15,797 o (1 P [ PR [V 136 |. 07/25/2054 . |1.A FE .
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024-
..26845E-AA-1 |RM3 CLASS A1A 144A  5.000% 12/25/54 ......... . 01/27/2025 . |Paydomn ....evuunvieiiiiiiiiniiiiinn foriineeereiiiinneees [ 1,082 [ooiiiiinnnns 1,082 | 969 |..ooviiinnnnns 969 |..oevviinnnnnns [ PR [ [ PR [ (U PO 1,082 | (VN P [ PO [V N 6 | 12/25/2054 . |[1.A FE .
ELLINGTON FINANCIAL MORTGAGE T SERIES 2022-2
..31572Y-AA-6 | CLASS A1 144A  4.346% 04/25/67 ... . 03/01/2025 . |Paydomn ...eevuuniiiiiiiiiniiiiiiiins Joviinnieiiiiiinneens foreeeiiinnns 6,527 ..o 6,527 |t 6,500 |...ooonnnns 6,637 |.evennnnns [ U (110) foueeiiiinnnnns [U N (110) foeeeiiiinnnnns (U 6,527 [..ooivvunnnnnns 0 o U [ 47 |. 04/25/2067 . |1.A ........
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FIRST REPUBLIC MORTGAGE TRUST SERIES 2020-1
..33616L-AN-0 |CLASS A5 144A  2.882% 04/25/50 ................ . 03/01/2025 . |Paydomn ....evuuniiiiiiiiiiiiiiiiien ferieeeereniieees [ 7,041 foonnnns 7,041 | 6,913 |t 7,252 [ooeennnnnnns 0 s (4100 (U (72 10) ) PR [V P 1 I PO (1 P [ PO [V 47 | 04/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-1 CLASS
..33850B-AG-2 | 1A7 144A  3.500% 03/25/47 .. .. |- 03/01/2025 . | Paydoun ... ... 5,567 ... 5,446 ... .5,567 |.. . 03/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIE:
..33850R-AG-7 [A7 144A  3.500% 10/25/47 .....coevvvvvnnnnnnns . 03/01/2025 . |Paydomn ...ccevunveiriiininiiiiiinns Jeeineneiiiieees [ 2,563 sl 2,563 [......n 2,529 [oiiiiinnnns ) [ [ O X T F [ R X F (U1 O 2,563 [oooiiiiiinnnns (1 P [ PO [V 15 |. 10/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS
..33850T-AN-8 [A13 144A  3.500% 03/25/48 .......evvvvvvnnnnnns . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 15,543 [ 15,543 |......oeeees 15,054 |oooeeennnnns 15,061 [ooeiiiiinnnnns (U P 482 | (U P 482 | (U P 15,543 | (VN P [ PO [V 55 |[. 03/25/2048 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AC-7 |A3 144A  4.000% 04/25/48 ......cevvvvvnnnnnnnns . 03/01/2025 . |Paydomn ...ceevueniiiiiiiniiiniiiins ferineeeeiiies feeeeeeeiinan (74T [7E I R 680 |ovveniiiiiinnnns (74 0 e ()] R [ R (<) 1 PO [ PR (74T (1 P [ PO [V N 5 |. 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AP-8 [A14 144A  3.500% 04/25/48 .......oeovvvvvnnnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 18,017 |oeeeennnnns 18,017 [oeeienne 17,648 |........ee 17,709 [oeiiiiinnnnns (U P 308 |oveeiniiiiins (U P 308 |oueeeiiiiins (U P 18,017 [ooveiiiinnnnnns (1 P [ PO [V 114 . 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2020-1INV
..33851Y-AC-0 |CLASS A3 144A  3.000% 03/25/50 .......eevvnnenn . 03/01/2025 . |Paydomn ....evvunvieriiiiininiiiiins ferieneeeriniiees [ 7,407 fooriiiiinnnns 7407 [ 7,268 |oeeevennnnnns 7,301 |l 0 s (194) |vevviiiinnnns (U (194) |.ovvvvinns (U1 O 707 | (1 P [ PO [V 30 |. 03/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-2 CLASS
..33852B-AJ-4 A9 144A  3.500% 12/25/49 ......covvvniviviinnnnns . 03/01/2025 . |Paydomn ...cevuunrieiiiiiiiieiiiiien ferneeereiiiees o 7,071 fooriiiinnnnns 7,071 [ 7,190 |oveeeinnnns 7,226 |oooeeeeeenn 0 s (154) |vevveriinnnns (U (154) |oovvevinns [V P 7,071 | (1 P [ PO [V 41 | 12/25/2049 . |1.A ........
GSR MORTGAGE LOAN TRUST SERIES 2006-1F CLASS
..362341-78-2 [4A1  5.500% 02/25/36 .....evvnviiiiininniniiiinnn . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 2,244 ..l 6,958 |..cooeirns 5,260 |eeevennnnnns 5,231 [ 0 fens (2,987) |.eeeeeeeeens (U . (2,987) |evvennrnnnnne [V P 2,284 | (1 P [ PO [V 64 ). 02/25/2036 . |4.A FM ....
GS MORTGAGE-BACKED SECURITIES SERIES 2019-PJ2
..36257L-AA-5 |CLASS A1 144A  4.000% 11/25/49 ................ . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan 107 | 107 [oeeeiiiiiiinnns LR R LA 0 e ()] R [ R ({7 PO [ PR 107 o (1 P [ PO [V N 1 [ 1172572049 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36259V-AB-9 |CLASS A2 144A  3.000% 01/25/51 ...........eeeee . 03/01/2025 . |Paydomn ....evuunvieiiiiiiniiiiiiinn foriineeereniiees [ 2,200 [oeeiiiinne 2,200 |ieiiinnnns 2,36 |.ooovvnnnnns 2,350 [oooeinnnnnns 0 s [T (U [QECI0) ) PO (U1 O 2,200 [..coovinnnnnnns (1 P [ PO [V 14 . 01/25/2051 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ2
..36262D-AA-6 | CLASS A1 144A  3.500% 07/25/50 .........eeeeee . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 1,922 [ooiiiinnnnns 1,922 [ooiiiiiennns 2,037 |oeeeiiins 2,066 |............... 0 s (L7 P (U (144) oo [V P 1,922 | (1 P [ PO [V 11 . 07/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AD-1 |CLASS A4 144A  2.500% 02/26/52 ........euunnnn. . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 4,59 | 4,505 [..oooieennns 3,838 |eeuiinnnns 3,853 [ooiiiiiinnnns (U P L7 . (U P L7 . [V P 4,59 [ooiiiiiiiinnnn (1 P [ PO [V 18 | 02/26/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ4
..36264R-BW-4 |CLASS A34 144A  2.500% 09/25/52 ............... . 03/01/2025 . |Paydomn ....cvuunvieiiiiiinieiiiiinn fereneeereniieees [ 4174 oo 4174 |l 3,580 |iievinnnnns 3,592 [oooiiiiiinnnnns (U P 582 | (U P 582 | (U1 O 4174 |t (1 P [ PO [V 15 |. 09/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ3
..362924-AE-2 |CLASS A4 144A  2.500% 08/25/52 .......evuunnnnn . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 38,257 |oeeuunnnns 38,257 |oeivinnnnns 35,758 |..ocevvennns 35,727 |ovviiiiins (U 2,580 |eiiiiininns (U 2,580 |eiiiiiiinns (U P 38,257 [.ooviiiiinnnnns (1 P [ PO [V 158 |. 08/25/2062 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ2
..362938-BB-7 |CLASS A16 144A  5.500% 05/25/83 .............. . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 27,620 fooeeenne 27,620 |.....ooenens 20,470 |eveennnnnns 27,184 | (U P 436 | (U P 436 | (U P 27,620 |oeeernineens (1 P [ PO [V 255 . 05/25/2053 . [1.A ........
GMRF MORTGAGE AQUISITION CO SERIES 2018-1
..36417J-BU-2 |CLASS B1 144A  3.800% 11/25/57 ................ . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 74,956 |oeeeennnnn. 74,956 |............ 74,650 |............ T4T23 | (U P 283 | (U P 283 | (U P 74,956 |[...cccvvnnnnnns (1 P [ PO [V 558 |. 11/25/2057 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-2
..36418A-AG-2 |CLASS A21 144A  4.000% 06/25/59 .............. . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 10,476 |............ 10,476 |............ 10,556 |oeevvennnnns 10,607 [oovvevnnnnnns 0 s [ 1D (U (R (U P 10,476 |oeenieiinnnnn (1 P [ PO [V 104 |. 06/25/2089 . |1.A ........
HARBORV IEW MORTGAGE LOAN TRUST SERIES 2007-5
..41165A-AB-8 |CLASS A1A  4.810% 09/19/37 ...ovvvvvvrnnnnns . 03/19/2025 . |Paydomn ...ccvvueniviiiiiniiiiiiiiins feenineeeiiiies feeeneeeeiinan 82 | 892 | 819 | 838 |....covvnnnnns [ O 54 | [ R 54 | [ PR 892 [.ooiiiiiinnnns (1 P [ PO [V N 5 |. 09/19/2037 . |1.A FM ....
IMPERIAL FUND LLC SERIES 2022-NaM3 CLASS A1
.. 45276K-AA-5 [ 144A  4.380% 05/25/67 ....ovvvnvvvvinnnnninnnnns . 03/01/2025 . | Paydoun . 05/25/2067 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-2 CLASS
..46591T-AC-8 [A3 144A  3.500% 07/25/50 .... . 03/01/2025 . | Paydown ... . 07/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46591V-AC-3 |CLASS A3 144A  3.500% 08/25/50 .........ee...e. . 03/01/2025 . | Paydoun . 08/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLAS
..46592A-BH-6 | A15 144A  3.500% 08/25/50 .. .. |- 03/01/2025 . | Paydoun ... . 08/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
.. 465921I-BP-0 [A15 144A  2.500% 02/25/52 .....cevvvnnvvrinnnnn . 03/01/2025 . | Paydoun . 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-13 CLASS
..46592X-BP-8 |A15 144A  2.500% 04/25/52 ... . 03/01/2025 . | Paydown ... . 04/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..465978-AF-1 [A2 144A  5.500% 06/25/53 ....cevvviiiiinnnnnnns . 03/01/2025 . |Paydomn ...ceeveniiiiiiiiiiiiiiiiiins Jovinnnniiiiinnees foeneeeenns 35,218 |ieeeenns 35,218 [.....ceeeens 35,092 |............ 34,933 [....oiiiinnnnns [ U 286 e [ U 286 |eeeeiiiiinns [V 35,218 [..oiiiiinnnnnns 0 | (U [ 333 |. 06/25/2053 . [1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2016-3 CLASS
..46647E-AE-1 [ 1A5 144A  3.390% 10/25/46 ......ovvvvvvvnnnnnns . 03/01/2025 . |Paydomn ....evuunviviiiiiiiiiiiiinnn ferineeeriiiieees [ 9,466 [............. 9,466 |.....cooe.n. 9,524 |....cconnnnns 9,537 [oooiniinnnnns 0 s (A D] (U P (A D) [V P 9,466 |.......oovnnnn. (1 P [ PO [V 41 |. 10/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-1 CLASS
..46648C-AH-7 A8 144A  3.447% 01/25/47 .... . 03/01/2025 . | Paydown ... . 01/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46648H-AG-8 |A7 144A  3.500% 05/25/47 .....eevvvvvivnnnnnnnns . 03/01/2025 . | Paydoun . 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AZ-6 |B2 144A  3.647% 05/25/47 ...covvvnnviininnnnnns . 03/01/2025 . | Paydoun . 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-1 CLASS
..46648R-AG-6 |A7 144A  3.500% 06/25/48 .........cevvvunniens . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 12,887 |[oooveevnnnns 12,887 [oeerenne 12,774 oo 12,741 | (U P JLICT O (U P LI O (U P 12,887 |oveeneieiiinnnn (1 P [ PO [V 67 |. 06/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-AG-9 [A7 144A  3.500% 11/25/48 ......ccovvvvnnnnenns . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan 250 | 20 [ P2 P2 B O [ PR LI PO [ PR L PO [ PR TV (1 P [ PO [V N 1 [ 11/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-3 CLASS
..46649T-AG-1 | A7 144A  3.500% 09/25/48 .......ccoevvvvvnnnnnnns . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 33,672 |oeeennnnnn 33,672 |oovvinnnnns 31,951 [ooiiinennns 30,932 [oooiiiiiinnnnn (U 2,740 |oeeiiiinnnnns (U 2,740 |oeeiiiinnnnns (U P 33,672 [.ooeviiinnnnnns (1 P [ PO [V 173 | 09/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46649Y-AG-0 |CLASS A7 144A  4.000% 02/25/49 ................ . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 1,866 |oeevennnnnns 1,866 [..ooceevnnnns 1,800 [..oovvvnnnnns 1,785 | [ PO L1 I PO [ PR L1 I PO [V P 1,866 [oeeeeeinnnnn (1 P [ PO [V 10 | 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46640Y-BG-9 |CLASS B1 144A  4.240% 02/25/49 ..........eun... . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 11,537 [oooeeinnnnns 11,837 |oeeenens 11,631 [ 11,598 |l 0 s ({111 AR (U P ({11 (U P 11,537 o (1 P [ PO [V 76 | 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-6 CLASS
..46650J-AG-9 [ 1A7 144A  3.500% 12/25/48 ......coovvvvvvnnnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 10,792 |[..ooeeeenens 10,792 |oveveennnnns 10,563 |oveveennnnns 10,508 [...oievviennnns (U P 283 | (U P 283 | (U P 10,792 |oveeniiiinnnnn (1 P [ PO [V 48 | 12/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BA-9 | CLASS B1 144A  4.706% 12/25/49 ................ . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 58,864 |............ 58,864 |............ 63,377 [.oevvvrnnnns 62,703 |.....oeeeenns 0 fens (3,838) |..eeeeeeeennnn (U . (3,838) |.eevvnnninannns (U P 58,864 |.....eirenns (1 P [ PO [V 368 |. 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BB-7 |CLASS B2 144A  4.706% 12/25/49 ................ . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 31,211 [ 31,211 [ 33,251 [oeeinne 32,046 [ovviiiininnnns 0 fens (1,735) |oeeeeeeees (U . (1,735) |oevvenieienns (U P 31,211 | (1 P [ PO [V 195 | 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-9 CLASS
..46651Y-AH-3 | A5 144A  3.500% 05/25/50 ....cevvvnvvvvvvnnnnnns . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 23,98 |oeeennnns 23,928 [..oooeene 24,429 |............ 24,603 |.............n 0 s (I (U [(-74:) ) AR (U P 23,928 [..oocvvinnnnnns (1 P [ PO [V 145 |. 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-AC-4 |A3 144A  3.000% 03/25/51 ...ovvvvvviviinnnnnnnns . 03/01/2025 . |Paydomn ....cvuunvieiiiiiinieiiiiinn fereneeereniieees [ 4,191 [ 4191 | 4,301 [oooiiiinnnnns 447 | 0 s (226) |vvvvvrrennnns (U (226) |.oevvvnnnnnnnne (U1 O 4,191 [t (1 P [ PO [V 21 | 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021 15 CLASS
..46654T-B0-0 [A15 144A  2.500% 06/25/52 ......evvnvvvvvrnnnnns . 03/01/2025 . |Paydomn ....cvuunviriiiiiiiiiiiiiins ferineeereiiieees o 5,367 [oeeeiiiinnne 5,367 |eeirinnnnns 4,49 |.....coennenn 4,486 |...ooovnnnnnnn. (U P 882 |oveiiiiinns (U P 882 |oueiiiiiiins (U1 O 5,367 [oooiiiininnnns (1 P [ PO [V 26 | 06/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-3 CLASS
..46654U-AC-9 |A3 144A  2.500% 08/25/52 ....cvvvvnvviiivnnnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 12,541 [ 12,541 s 11,622 |oeveennnnns 11,581 [ (U P eIV O (U P [eLCIV I (U P 12,541 | (1 P [ PO [V 56 |. 08/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..466556-AB-1 A2 144A  3.500% 10/25/52 ....cvvvvvviirvnnnnnns . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 10,168 |ooeeeennnnns 10,168 |..oeeeennneee 9,656 |.eevvunnnnnn 9,656 |..ccevunnnnnns (U P 512 oo (U P 512 i (U P 10,168 [..ooevvennnnnns (1 P [ PO [V 50 |. 10/25/2082 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AD-7 |A3 144A  3.000% 10/25/52 ......evvvvvivnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 10,168 |ooeeeennnnns 10,168 |o.oeenneeee 9,359 [..oovviinnnns 9,360 |ieiirinnnnnns (U P 808 |ovvuiiiiiiins (U P 808 |uvuniiiiiins (U P 10,168 [..ooevvvnnnnnns (1 P [ PO [V 43 |[. 10/25/2052 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-2 CLASS
..46656D-AF-8 |A2 144A  5.500% 07/25/53 ...covvvnnviiiinnnnnns . 03/01/2025 . |Paydonn ...ccvvvniiiiiiniiiiiiiiinn feneeeeiiiies feeeeeeens 21,231 | 21,281 | 20,939 | 20,906 |.......eennnnns (U P 326 |oiiiiiiins (U P 326 |iiiiiiinns (U P 21,231 [t (1 P [ PO [V 119 |. 07/25/2063 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-3 CLASS
..46656R-AN-0 [A4B 144A  5.500% 10/25/53 .....cvvveniiiirnnnnns . 03/01/2025 . | Paydoun . 10/25/2063 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024-10 CLASS
..46658L-BL-4 [B1 144A  6.998% 03/25/55 .... . 03/01/2025 . | Paydown ... . 03/25/2085 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46658N-All-7 | CLASS A9A 144  5.500% 04/25/55 .........uuunnn. . 03/01/2025 . | Paydoun . 04/25/2085 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024 CCM1
..46658N-All-7 | CLASS A9A 144  5.500% 04/25/55 .. . |- 01/01/2025 . | Paydoun ... . 04/25/2055 . |1.B FE ....
JP MORGAN MORTGAGE TRUST SERIES 20
..46658U-All-1 [A9A 144A  6.000% 06/25/55 ........ccvvvvvnnnnnns . 03/01/2025 . | Paydoun . 06/25/2055 . |1.B FE ....
MFRA TRUST SERIES 2022-NQM2 CLASS A1 144A
..552850-AA-0 [4.000% 05/25/67 .. . 03/01/2025 . | Paydown ... . 05/25/2067 . |1.A ........
MELLO MORTGAGE CAPIT
..585401-BC-6 | INV3 CLASS A11 144  5.000% 10/25/51 ......... . 03/25/2025 . |Paydomn ...cceeeniiiiiiiiiiiiiiiiiins Joinnineiiiiinens foenieneens 13,036 [.....oe..ens 13,086 J.ieveennnnns 11,960 [ 772 | (U 1,264 |oveeiinnnns [U 1,264 |oveennnnnnns [V 13,036 Joeeniiiinnnn 0 | (U [ 101 |. 10/25/2051 . [1.A ........
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MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018-
..585499-AJ-5 |MTG2 CLASS A9 144  4.362% 10/25/48 ........... . 03/01/2025 . |Paydomn ...ccvuunriiiiiininiiiiiinns feeineeeeiiineees 2,245 [l 2,245 |ooooiiiinnnns 2,265 [ooeeeeeennnn 2,266 |0 (20 F [ R 2[4 ) I NN | N AU~ 3. | I R, (1 P [ PO [V 16 |. 10/25/2048 . |1.A ........
MILL CITY MORTGAGE TRUST SERIES 2017-3 CLASS
..59980C-AF-0 [M2 144A  3.250% 01/25/61 .... . 03/12/2025 . | CITIGROUP GLOBAL MARKETS ....... . 01/25/2061 . |1.A ........
MILL CITY MORTGAGE TRUST SERI
..59980C-AF-0 M2 144A  3.250% 01/25/61 ..oovvvvvrvvinnnnnnnnns . 02/01/2025 . |Paydonn ...ccvvunniiiiiiiiiiiiniiiins feerineeniiiies feeeeeeiiian 136 [ LT FO 133 | 134 | [ PR LI PO [ PR L PO [ PR L KICT PN (1 P [ PO [V N 1. 01/25/2061 . [1.A ........
MORGAN STANLEY RESIDENTIAL MO SERIES 2024-3
..617760-AH-9 | CLASS AF 144A  5.690% 07/25/54 ................ . 03/05/2025 . | MORGAN STANLEY & C0. INC. ... |oveeervevvvvnnnnnns fornennens 364,059 |........... 363,208 |........... 363,200 |.......... 361,800 |...ooeeeennns 0 s (R 73D PO (U [(Z D (U R 361,459 [......covnnnnns [V O 2,600 |......... 2,600 [oeeriiinnns 4,150 |. 07/25/2054 . |1.A ........
MORGAN STANLEY RESIDENTIAL MO SERIES 2024-3
..617760-AH-9 | CLASS AF 144A  5.690% 07/25/54 ................ . 02/25/2025 . |Paydonn .....evuniiiiiiiiiiiniiiinn feneeeeiiiies feeeeeen 16,361 |[.....ooeeens 16,361 [oeeennene 16,360 ... 16,297 |oveveeninnnns [ R [ [ PO [ A (U P 16,361 |ooeeneiiinnnn (1 P [ PO [V 109 |. 07/25/2064 . |1.A ........
MORGAN STANLEY RESIDENTIAL MO SERIES 2022-
. 61777W-AA-0 | INV1 CLASS A1 144A  3.000% 03/25/52 ......... . 03/01/2025 . |Paydomn ....cvuunvieiiiiiiniiiiiiinn foriineeereniieees [ Y V- T R TAT8 o 6,516 |..covuennnnns 6,496 |....oovnnnnnnns (U P 157200 PO (U P 157200 PO (U1 O A LT PP (1 P [ PO [V 38 |. 03/25/2052 . |1.A ........
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2022-
..648310-AA-1 [ NQM3 CLASS A1 144A  3.900% 04/25/62 ......... . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 20,015 ... 20,015 |......oeeees 19,739 |oveeinnns 19,814 | (U P {01 I O (U P {01 N O (U P 20,015 |oeeeiis (1 P [ PO [V 134 |. 04/25/2062 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2020-INV1
..67113C-AE-6 |CLASS A5 144A  3.500% 12/25/49 ..........eun... . 03/01/2025 . |Paydomn ...cevuuniiiiiiiiiiiiiiiiinn ferieeeriniieees o 4,710 [ooriiiinnnnns 4,710 | 4,956 |[.....coennnnn 5,083 [oooiiiinnnns 0 s (7)1 (U (7<) ) E— [V P 4,710 oo (1 P [ PO [V 29 . 12/25/2049 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP2
..67113K-AX-6 |CLASS 1A3144A  4.000% 06/25/59 ................ . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 10,153 |[..ooeeeeeens 10,153 |ooeeeeennnns 10,374 |oeveennnnns 10,465 |............... 0 s (312) |veveeiiinnns (U (312) |oevvriiins (U P 10,153 |oveeniiiiinnn (1 P [ PO [V 76 |. 06/25/2089 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2021-NaM4
..67115D-AA-0 |CLASS A1 144A  1.957% 10/25/61 ................ . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 11,029 |..........e. 11,029 |ooveeennnnnns 9,954 [....ccovnnnns 9,983 [..ooiiiiinnnnns (U 1,046 [oooeiiiinnnnnns (U 1,046 [oooeiiiinnnnnns (U P 11,029 |oveenniiinnnn (1 P [ PO [V 42 |. 10/25/2061 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-J1 CLASS
..67116M-AC-5 |A3 144A  4.500% 01/25/53 ...covvvnniiiiinnnnnns . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 36,777 foeeeeeeenn 36,777 |oveerennnns 35,329 [ooeiiiinne FC S [V (U 1,367 [ooeeiiiiinnnnns (U 1,367 [ooeeiiiiinnnnns (U P 36,777 |oveernneeees (1 P [ PO [V 287 |. 01/25/2053 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-J1 CLASS
..67116W-AP-4 [A14 1447 2.500% 02/25/52 .....cevvvnnvernnnnn . 03/01/2025 . |Paydomn ...cevuunrieiiiiiinieiiiinnn ferineeeriniieees o 8,351 [eeiiiinnns 8,351 |t 7,006 | T8 [ (U 1,233 | (U 1,233 | [V P 8,351 [ooiiiiiiinnnns (1 P [ PO [V 34 . 02/25/2052 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-INV5
..67448J-AA-5 |CLASS A1 144A  4.000% 10/25/52 ................ . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 15,094 [............ 15,004 |..enens 13,584 |ooveennnnns 13,636 |ovvveeniinnnns (U 1,457 | (U 1,457 | (U P 15,094 |.ooovenns (1 P [ PO [V 83 | 10/25/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-INV1
..67448K-AA-2 | CLASS A1 144A  3.000% 01/25/52 ................ . 03/05/2025 . | PERFORMANCE TRUST CAP PARTNERS |.......cccvvvunvnnne foonns 1,159,172 |........ 1,359,110 |........ 1,132,096 |........ 1,135,382 |ovvveeniinenn (U 4,720 |oveiiinnnnns (U 4,720 |ooeeiiinnnns (U . 1,140,102 |ooeevnenennnnn [V P 19,070 |........ 19,070 [oeereenns 10,760 |. 01/25/2052 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-INV1
..67448K-AA-2 | CLASS A1 144A  3.000% 01/25/52 ................ . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 18,697 |.....oeenens 18,697 [oeeennne 15,574 |oeeeennnnns 15,619 |ovveeniinnns (U 3,078 [oeeiiiiiinnnns (U 3,078 [oeeiiiiiinnnns (U P 18,697 |ovveviiiiinnnnn (1 P [ PO [V 103 |. 01/25/2062 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP1
..674480-AC-5 |CLASS 1A3 144  4.000% 01/25/59 .......euvvnnees . 03/01/2025 . |Paydomn ....evuuniieiiiiiiiiiiiiiins forneeereniiees [ 8,108 |[....ccevnnnns 8,108 [eeerrenne 8,166 ... 8,224 |..cccunnnnnnnn 0 s (116) [euvvvnnnnnnnnns (U (116) [oennreiinnnnns (U1 O 8,108 |ouvevieiiinnnn (1 P [ PO [V 32 [. 01/25/2059 . [1.A ........
OCEANVIEW MORTGAGE TRUST SERIES 2022-1 CLASS
..67647A-AA-3 | A1 144A  4.500% 11/25/52 ...oevvnvviiiinnnnnnnns . 03/01/2025 . |Paydomn ....evuuneieiiiiiiiiiiiiiinn ferneeeriniiees [ 6,720 [ooiiiinnnnns 6,720 |eevrunnnnns 6,161 [nne 6,165 |..ocovnnnnnnnns (U P [T (U P [ R (U1 O 6,720 |ouuriiiiinnnn (1 P [ PO [V 51 | 11/25/2082 . |1.A ........
OCEANVIEW MORTGAGE TRUST SERIES 2022-6 CLASS
..67647F-AA-2 | A1 144A  3.500% 05/25/52 ......evvvvvvivvnnnnnns . 03/01/2025 . |Paydomn ....cvuunvieiiiiiiniiiiiiinn foreneeeriniieees [ 7,014 [..neees 7,014 |l 6,676 ..o 6,678 [oeiiiiinnnnnn (U P 336 |iiiiiiinns (U P 336 |iiiiiiinns (U1 O 7,014 | (1 P [ PO [V 43 . 05/25/2052 . [1.A ........
PSNMC 2018 1 TRUST SERIES 2020-2 CLASS A14
..693652-AP-4 [ 144A  3.000% 05/25/50 ....eevnvivviinnnnnninnnnns . 03/01/2025 . |Paydonn ...ccvvvniiiiiiniiiiiiiiinn feneeeeiiiies feeeeeeens 27,008 |............ 27,008 |oveerennnnns 27,610 |oeeennnnnns 27,822 |ooeiiiiinns 0 s [E- AL (U (814) [cevniiiinnnnns (U P 27,008 |..oevueninnns (1 P [ PO [V 113 |. 05/25/2050 . |1.A ........
PRKCM TRUST SERIES 2022-AFC2 CLASS A1 144A
..69377T-AA-4 |5.335% 08/25/57 ....cevvvveieiiiiiieeeciiiinns . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 2,113 | 2,13 | 2,112 [ 42,553 [oniiiiiiinnns 0 s (440) |vvvvvvinnnnnns (U (440) |.oovvvnnnnnnnns (U P L7 R (1 P [ PO [V 414 |. 08/25/2057 . |1.A ........
PROVIDENT FUNDING MORTGAGE TR SERIES 2020-1
.. 743874-AC-3 [CLASS A2 144A  3.000% 02/25/50 . . 03/01/2025 . | Paydown ... . 02/25/2050 . |1.A ........
RCKT MORTGAGE TRUST 2020 1 SEHIES
..749389-AA-0 | CLASS A1 144A  3.000% 02/25/50 ................ . 03/01/2025 . | Paydoun . 02/25/2050 . |1.A ........
SLM STUDENT LOAN TRUST 2010-1 SERIES 2010-1
..78445X-AA-4 [CLASS A 4.854% 12/31/32 . . 01/27/2025 . | Paydown ... . 12/31/2032 . |5.B FE ....
SLM STUDENT LOAN TRUST 2010 1
..78445X-AA-4 |CLASS A 4.854% 12/31/32 ..covvvvvvnniiiiinnnnns . 03/25/2025 . |Paydomn ...ccovuuiiiiiiiiiniiiiiiins ferineeeeiiies feeeeeiinan 286 | 27 2 B 27 [ O L L3 PO [ R L L3 FO [ PR 236 [ooiiiiiiinnnns (1 P [ PO [V N 3 |[. 12/31/2032 . [6. FE .....
SEQUOIA MORTGAGE TRUST SERIES 2025-2 CLASS
..816935-AU-4 [A19 144A  6.000% 03/25/55 . . 03/01/2025 . | Paydown ... L4192 .. . 03/25/2055 . |1.A FE ....
SEQUOIA MORTGAGE TRUST SEHIES
..81743P-AA-4 [5.194% 04/20/33 .....cevvvuniiiiiiiiiiniiiiiiiinnnns . 03/20/2025 . |Paydomn ...cevuuniiiiiiiiiniiiiiiiins Joviinnneriiiiinniens foreeeiiinnns 3,852 |coiiiiinn. 3,852 [.....cceeenns 3,442 | 3,426 [......ooennnnns [ U L 77 [ U L 77 (U 3,852 [oiiiiiininnnns 0 | (U [ o 34 |. 04/20/2033 . [1.A FM ....
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SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS A7
..81745X-AG-2 [ 144A  3.500% 07/25/47 ...ovvvvvvvviinnnnniinnnnns . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans 857 foeeiiiiiiiiinnns 857 |iiiiiiiinns 859 | 860 [....evvvnnnnnnn 0 e (73] R [ R (3] PP [ PR 857 |ovvieiiieees (1 P [ PO [V N 3 |. 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AA-9 | A1 144A  4.000% 08/25/47 .... . 03/01/2025 . | Paydown ... . 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES
..81746H-AN-1 [A13 144A  4.000% 08/25/47 .....vvvvvvvnnnnnnns . 03/01/2025 . |Paydomn ...ccvuunivriiniiniiiiiinnn feinneeeeriiees [ LT A PO [ 9 [ 104 [, 0 e (0] R [ R (0] P [ L7 R (1 P [ PO [V N 1 . 08/25/2047 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH2 CLASS
..81746J-AN-7 [A13 144A  4.000% 12/25/47 ..covvvvvvvvinnnnnnnns . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans LT 456 |..oiiiiiiinnns 462 |.ooviiiiinns 467 |eveeeriiiinnns 0 s (A, (U P [ [ PR L1510 (VN P [ PO [V N 3 |. 12/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-2 CLASS
..B1746K-AN-4 [A13 144A  3.500% 02/25/47 ....oovvvnnvvvvnnnnnns . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 14,269 |............ 14,269 |ooooeeennnnn 13,513 |oveennnnns 13,428 |ovveeninine (U P 841 | (U P 841 o (U P 14,269 |..oovvennnnnns (1 P [ PO [V 82 | 02/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLASS A7
..817460-AG-6 | 144A  3.500% 02/25/48 ......ovvvvvvvivnnnnnnnnns . 03/01/2025 . |Paydomn ....evvuniviiiiniiiiiiiiiiinn foreneeeeiiiieees [ 23,433 |..ooooinnnns 23,433 [oeeiiiinn 28,377 |ooeviiinnnns 23,387 |oiiiiiiinnns [ PR LY P [ PR LY R (U P 23,433 | (1 P [ PO [V 161 [. 02/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH3 CLASS
..81746II-AN-8 [A13 144A  4.500% 08/25/48 ......vvvvvvvnnnnnns . 03/01/2025 . |Paydomn ....evvunvieiiiiiininiiiinns feriineeeriniieees [ 1,127 s 1127 | 1,135 | 1,183 [ 0 s (27) feuvnnnnnnnnnns (U P (27) |evenneininnns (U1 O L V2 (1 P [ PO [V N 9 |. 08/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019 2 CLASS A1
..81746Y-AA-2 [4.000% 06/25/49 ......evvvviivinniiiiiiiiineeees . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans LS 545 oiiiiiiiiiinns 583 | 594 ...l 0 s (49) [ouvvvnnnnnnnns (U P (49) |evveninnnnns [ PR 545 [t (1 P [ PO [V N 4 |. 06/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH2 CLASS
..81747C-AA-9 | A1 144A  4.500% 08/25/49 ......ccoevvvvnnnnnnnns . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 1,403 [oooooiiennnns 1,403 |oeeeens 1,459 [.oooovnnnnnns 1,663 [ooovvvreennnns 0 s [0 PO (U (259) |oovvvvnnnns [V P 1,408 |oovvviees (1 P [ PO [V 16 |. 08/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLASS
..81747D-AN-9 [A13 144A  4.000% 03/25/48 ......evvvvvvvvnnnnnns . 03/01/2025 . |Paydomn ....cvuunvieiiiiiiiiiiiiinnn ferieneeeriniineees [ 2,028 [.ceeeeenne 2,028 | 2,038 |ieeeinnnnnns 2,047 |l 0 s (19) forvvnnnnnnnnnns (U P (19) |evveniiniene (U1 O 2,028 |...ccovvnnnnnns (1 P [ PO [V 10 |. 03/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH2 CLASS
..81747E-AQ-0 [A15 144A  4.000% 06/25/48 ........cevvvvvnnnnnns . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 15,726 |...oconenens 15,726 |oeevvennnnns 15,676 |............ 15,656 |ovvvvenniinnns [ PO 2 I PO [ PR A I PO (U P 15,726 |oveeneiiinnnn (1 P [ PO [V 108 |[. 06/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2024-7 CLASS A2
..81748E-AB-2 [144A  6.000% 08/25/54 .......cccvvvvunniiiinnnnn . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 106,856 |.......... 106,856 |........... 106,238 |o.eeennnnn. 106,243 |.oovvvvnnnnnnns (U P (R PO (U P (R PO (U 106,856 |[......cceunnnns (1 P [ PO [V 981 |. 08/25/2054 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BN-0 [A19 144A  4.000% 09/25/49 .......evvvvvvvnnnnnns . 03/01/2025 . |Paydomn ...ceevueniiiiiiiniiiniiiins ferineeeeiiies feeeeeeeiinan 466 [.ooiiiiiinnnnns 466 |.....oovvnnnnnns 455 [oieiiiiiiiinnns 450 |.oiiiiiiinns [ O L7 O [ R L7 O [ PR 466 |..oovunnnnns (1 P [ PO [V N 4 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-2 CLASS A1
..B1748K-AA-0 [ 144A  3.500% 03/25/50 ....cvvvvnrvvrivnnnnnnnns . 03/01/2025 . |Paydomn ....evuunvieriiiiiniiiiiiinn foreneeereniieees [ 5,962 [oeiiiiinns 5,962 [......coennnn 6,213 |veriinns 6,281 |............L 0 s (K11 (U (318) [ounnriiinnnnns (U1 O 5,962 [.ocovvnninnnns (1 P [ PO [V 34 . 03/25/2050 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-1 CLASS A7
..81748M-AG-3 [ 144A  3.500% 02/25/50 ....cevvvvrvvriinnnnnnnens . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 10,989 |.....oeeeens 10,989 |ovveennnnns 11,208 |.......eeeee 1,211 [, 0 s (272 (U (222) |oevvviinns (U P 10,989 |ovveniiiinnnn (1 P [ PO [V 64 |. 02/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2023-1 CLASS A1
..81749B-AA-9 [ 144A  5.000% 01/25/53 ....evvvviiiinnnnniininns . 03/01/2025 . |Paydomn ....cvuunvieiiiiiiniiiiiiinn foreneeeriniieees [ 7,638 [ooiiiinnnnns 7,638 |ieeiinins 7,557 |oveeiinnns 7,530 |eveiiiinns (U P 109 [oooeiiiiinnnnns (U P 109 [oooeiiiiininnns (U1 O 7,638 |oeiiiiiinnnn (1 P [ PO [V 70 |. 01/25/2083 . |1.A ........
STARWOOD MORTGAGE RESIDENTIAL SERIES 2021-6
..85573R-AA-6 |CLASS A1 144A  1.920% 11/25/66 ................ . 03/01/2025 . |Paydomn ...cevuunvieiiiiiiniiiiiiinn ferieneeereiiieees [ 7,462 |oeeiiiins 7,462 |eeiiinnnnnns 6,455 |[........eeent 6,450 |.ieiiinnnnnnns (U 1,012 [ooeiiiiiinnnnns (U 1,012 [ooeeiiiiinnnnns (U1 O 7,462 |.oooeiiinnnnnns (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 ...ovvvnnvvvinnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 26,866 |............ 26,866 |............ 26,637 |......oennnn 27,026 |...cooeennnnn 0 s (160) [cvvvvvnnnnnnnns (U [ [CI0) ) PO (U P 26,866 |......cooenenn (1 P [ PO [V 164 |. 06/25/2057 . |1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2015-2 CLASS
..89171Y-BA-8 [2B1 144A  4.993% 11/25/57 ...cevvvvnnneeinnnnn . 03/01/2025 . |Paydonn ...ccvvvniiiiiiniiiiiiiiinn feneeeeiiiies feeeeeeens 31,802 [ooeieienns 31,802 |....covnnnns 33,035 | 32,208 |.oeeeeeieenns 0 s (406) [..vvvvvnnnnnnns (U (406) [cvvneevrnnnnns (U P 31,802 |evvvniiienns (1 P [ PO [V 292 . 11/25/2057 . [1.A ........
VERUS SECURITIZATION TRUST SERIES 2022-5
..924921-AA-7 | CLASS A1 144A  3.800% 04/25/67 ................ . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 12,219 [ 12,219 s 11,968 |oovveennnnns 12,182 |oveveiiininne [ PO 7 P [ PR 7 A (U P 12,219 | (1 P [ PO [V 65 |. 04/25/2067 . |1.A FE ....
VERUS SECURITIZATION TRUST SERIES 2022-4
..92538N-AA-5 |CLASS A1 144A  4.474% 04/25/67 .. . |- 03/01/2025 . | Paydown ... . 04/25/2067 . |1.A ........
VERUS SECURITIZATION TRUST SERIES
..925380-AA-8 |CLASS A1 144A  1.829% 10/25/66 ................ . 03/01/2025 . | Paydoun . 10/25/2066 . |1.A ........
WAMU MORTGAGE PASS THROUGH CER SERIES 2005-
..92922F-4V-7 | AR13 CLASS A1C3  5.000% 10/25/45 .. . 03/25/2025 . | Paydown ... . 10/25/2045 . |[1.A FN ...
WAMU MORTGAGE PASS THROUGH SERIES 20
..92922F-TB-4 [CLASS A6  5.884% 07/25/34 ......evvvvivvvinnnnns . 03/25/2025 . | Paydoun . 07/25/2034 . |[1.A FN ...
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR
..93935F-AC-5 |CLASS 2A  5.595% 08/25/46 ... .. |- 03/01/2025 . | Paydown ... . 08/25/2046 . |3.A FM ...
WASHINGTON MUTUAL MORTGAGE PA!
.. 93935F-AC-5 [CLASS 2A  5.595% 08/25/46 ........cccvviiinnns . 01/01/2025 . |Paydomn ...eevveeniiiiiiiiiiiniiiiins Joiininiiiiiiinnes foieneeeiiinans M8 i 186 |ooeiiiiiinnnnns LRI 10 [ooeeiiiiinnnnns [ U 338 |t [ U 338 | [ U N L2 0 | (U [ 1 ].08/25/2046 . [3.B FM ....
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WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR10
..93035Y-AA-8 |CLASS A1 4.635% 12/25/36 ........evvvrvvrnnnnns . 03/25/2025 . |Paydoun ........oooeeiiiiiiiiiiniiins feniiiiiiiiiiiieiins feiiiii, 779 |, 779 |, LU 420 |eveeeiiiiiinns 0 s S [V ST FC I A, 0 e 779 foerrrinnnnnnns (VN 0 | [V 3 | 12/25/2036 . [1.A FM .
WELLS FARGO MORTGAGE BACKED S SERIES 2020-RR1
..949796-AA-4 | CLASS A1 144A  3.000% 05/25/50 .. . 03/01/2025 . | Paydoun ... . 06/25/2050 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SER
..940831-AS-0 | CLASS A17 144A  3.500% 07/25/49 .............. . 03/01/2025 . |Paydown ........cooeeeiiiiiiininniins fonnniiiiiiiiiiiinns foiiiiiii, 495 [, 495 o 495 | 49 |l 0 e (VO 0 | (VO 0 e 495 | (VN 0 | [V 2 |.07/25/2049 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2022-2
..949930-AD-3 | CLASS A4 144A  2.500% 12/25/61 ................ . 03/01/2025 . |Paydown ........ccoeeeiiiiiiniiniinns fenniiniiiiiiiiiiins feiiiini, 6,000 [...cccnnnnn 6,00 |............ 5,610 |t 5,658 |l 0 s X7 P, [V ST X7 A, 0 e 6,090 [..eoevvrnnnnns (VO 0 | [V 28 . 12/25/2061 . |1.A ........
WELLS FARGO MORTGAGE BACKED SERIES 2019-4
..95002F-AE-4 | CLASS A5 144A  3.500% 09/25/49 ................ . 03/01/2025 . |Paydown ........cooeeeiiiiiniiininins feneiiiiiiiiiiiiinns feiiiini, (U P K I2( N 3,326 [.coounnnnnn 3,343 [ 0 s (73) [ervvvnnnnnnnnns [V ST (73) [ervvvnnnnnnnnns 0 e 3,270 |ooeeeeeieenns (VN 0 | [V 19 |. 09/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-1
..95002K-AA-1 | CLASS A1 144A  3.000% 12/25/49 ................ . 03/01/2025 . |Paydown ........cooeeeiiiiiiiiinniins fonniiiiiiiiiiiiiins feiiiiin, 3,832 [viiiiinnns N :X 7 3,926 [.cunnnnnnn 3,950 [oouunnnnnnns 0 s (118) [ervrvnnnnnnnnns 0 s (118) [euvrnnnnnnnnnns 0 e 3,832 | (VN 0 | [V 25 | 12/25/2049 . (1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-2
..950020-AA-8 | CLASS A1 144A  3.000% 12/25/49 ................ . 03/01/2025 . |Paydown ........cooeeeiiiiiiiiinninns fonniiiiiiiiiiiiines foiiiiin, 8,337 |oerirrinnnns 8,337 |l 8,789 |............. 8,878 [.evviiinnnnnn 0 s (G2 D PO 0 s (G2 D PO 0 e 8,337 | (VN 0 | [V 42 | 12/25/2049 . (1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-3
..95002T-AS-3 | CLASS A17 144A  3.000% 06/25/50 .............. . 03/01/2025 . |Paydown ......ooeeeeiiiiiiiiiiiiiiees foveviiiiiiiiiiiiiies fociiiinnnn, 2,465 |.eeeeeen.. 2,465 |...coenene. 2,569 [..ocoounnens 2,587 |ooeiiiie [V PO (122) |ovvveeeeeeeens [V PO (122) |ovvveeeeeeeees 0 Joeeeeieeenn 2,465 |..oooiiiennnn [ 0 Joeeeeeiieenn [ 10 |. 06/25/2050 . |1.A ........
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 3,170,280 3,386,829 3,121,212 3,128,045 0 21,231 0 21,231 0 3,157,135 0 13,145 13,145 26,781 XXX XXX
ARBOR REALTY COLLATERALIZED LO SERIES 2022-
..03881J-AJ-5 |FL2 CLASS C 144A  7.769% 05/15/37 ............ . 03/17/2025 . |Paydown ........cooeeeiiiiiiinnnnnnns foniiiiiiiiiiiiiiins foiiiinn 500,000 |.......... 500,000 |.......... 500,000 |........... 491,773 [oeeniiiinnnnns 0 |eeeenns 8,227 |.eeeeeieens 0 eeeeenn 8,227 |.eeeeieeens 0 eeeeenn 500,000 |..coeerreennns (VN 0 | [V 9,843 |. 05/15/2037 . |1.G FE .
ARBOR REALTY COLLATERALIZED LO SERIES 2022-
..03881J-AL-0 |FL2 CLASS D 144A  8.669% 05/15/37 ............ . 03/17/2025 . |Paydown ........cooeeeiiiiiiinnnnnnns foniiiiiiiiiiiiiiins foiiiinn 250,000 [oeeeereenns 250,000 |........... 250,000 |........... 245,491 |ooovviiininns 0 |eeeenns 4,509 ...l 0 eeeeenn 4,509 ...l 0 e 250,000 [..ooeeiiiennnn (VN 0 | [V 5,490 |. 05/15/2037 . |2.B FE
ARBOR REALTY COLLATERALIZED LO SERIES 2022-
..03881J-AN-6 |FL2 CLASS E 144A  9.319% 05/15/37 ............ . 03/17/2025 . |Paydown .........ooeeeieiiiniinnnnnns foniiiiiiiiiiiiiiins foiiinn 250,000 [oeeeereenns 250,000 |........... 250,000 |........... 245,032 |oevvviiininnns 0 |eeeenns 4,98 |............. 0 eeeeenn 4,98 |...........l 0 e 250,000 [..ooeeiiiennnn (VN 0 | [V 5,901 |. 05/15/2037 . |2.C FE
BX TRUST SERIES 2021-IRON CLASS D 144A
..05608J-AG-8 |6.334% 02/15/38 ...cooeeeeeieieiiiiiie . 01/15/2025 . |Paydoun ........cooeeeeiiiiiiniinnins feniiniiiiiiiiiiinns feiiiinn 20,644 |............ 20,644 |.....ooeen 20,644 |............ 20,259 [ouviiiiinnnnns 0 s 385 |oeeeiiiiiinnns [V ST 385 |oeeeiiiiiiens 0 s 20,644 [.oooeiiinnnn (VN 0 | [V 164 (. 02/15/2038 . |1.A ........
BANK SERIES 2017-BNK8 CLASS XA  0.707%
..06650A-AF-4 | 11/15/50 ..evvvriiiiiiiiiiiiiiiiiiiiiieciceieeeees . 03/01/2025 . |Paydoun ........ccoeeeiiiiiiiiiiinnns fonniniiiiiiiiiiiins feiii, [ 0 [ 1,336 [oevvveveninnnns LT P, 0 s (745) |vevvvriinnnns 0 s (745) |veveveienanns 0 e (U O (VN 0 | [V 56 . 11/15/2050 . |1.A FE .
BENCHWARK MORTGAGE TRUST SERIES 2023-V4 CLASS
..081926-AG-2 |B  7.460% 11/15/56 ....oovvvvevriiiiiiiiiiiiins . 02/04/2025 . | BARCLAYS CAPITAL .....evvvvvvvnnns fevvvvvvnnnnnnnnnnnns fonnnnnns 532,676 |.......... 500,000 |........... 500,732 [.vvvnnnnee 500,622 [....vvunvnnnnns 0 e 56 [oueriiinnnnnns 0 e 56 [overrnininnnns 0 eeeeenn 500,678 |....ceeveennns (U 31,998 |......... 31,908 |............. 6,631 |. 11/15/2086 . [1.A ........
CD COMMERCIAL MORTGAGE TRUST SERIES 2017-CD5
..12515H-BJ-3 | CLASS XA 0.777% 08/15/50 .....eevvvvvvvrnnnnnns . 03/01/2025 . |Paydoun ........ccoeeeiiiiiiiiiiinnns fonniniiiiiiiiiiiins feiii, [ [V O [ I E 462 |oveviiiiiinns 0 s (72 1 P 0 s (462) |.vvvvvvrrnnnnns 0 e (U O (VN 0 | [V 36 . 08/15/2050 . |1.A FE .
COMM MORTGAGE TRUST SERIES 2015-3BP CLASS E
.. 12502T-AN-5 | 144A  3.454% 02/10/35 .......coeeeeeeeennnennns . 02/12/2025 . |Paydoun ..........ooeeiiiiiiiiinnnnns foniiiiiiiiiiiiiiens foeens 1,300,000 |........ 1,300,000 |........ 1,263,398 |........ 1,296,258 |.....oovnnneee 0 |eeeenns 3,742 |l 0 eeeeenn 3,742 |l 0 fnns 1,300,000 |...evvvvvnnnns (VN 0 | [V 7,250 |. 02/10/2035 . [1.A ........
COMM MORTGAGE TRUST SERIES 2013-CR13 CLASS C
.. 12630B-BF-4 |4.646% 11/10/46 .........ovvvvvvrininniininiiiinnnns . 03/01/2025 . |Paydown ........cooeeeiiiiiiiiinnnins fenniiiiiiiiiiiiiins feiiiiin 3,883 [oviiiiennnns 3,883 ...l 3,961 [ 3,913 [ 0 s (30) forvvvrnnnnnnnns [V ST (30) [orvvvvnnnnnnnns 0 e 3,883 |.ooeeiiiiinnnn (VN 0 | [V 49 | 11/10/2046 . [1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2014-
.. 17322Y-AH-3 | GC25 CLASS C  4.267% 10/10/47 ................. . 02/04/2025 . |Various .......cceeevvrnnnnnnnnnnnns forvvennnnnnnnnnninns forinn. 590,625 |.......... 700,000 [......ee.s 576,301 |........... 576,301 |...cooeeeeins 0 e (VO 0 | (VO 0 e 576,301 |.oooeeeiiennn (U 14,324 |......... 14,324 ... 332 |. 10/10/2047 . |1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2014-
.. 17322Y-AH-3 | GC25 CLASS C  4.267% 10/10/47 ................. . 02/03/2025 . | Various .......cceeeuvnnnnnnnnnnnnns fovennnnninniniiinns foriii, 4,976 |oeeeiiiiiiiiiinns 0 [ 4,976 |............. 4,976 ..ol 0 e (VO 0 | (VO 0 e 4,976 |ooeeeeeeennnn (VN 0 | [V 0 |. 10/10/2047 . |1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4
.. 17326F-AF-4 | CLASS XA  0.978% 10/12/50 ........coevverrrnns . 03/01/2025 . |Paydoun ........cooeeeiiiiiiiiiiiiins fonniniiiiiiiiiiiins feii, [ [V O L 68 [oiiiiiiiinns 0 s (68) ..ceeeeeennns [V ST (68) ..ceeeeeennns 0 e (U O (VN 0 | [V 5 |. 10/12/2080 . [1.A FE .
GS MORTGAGE SECURITIES TRUST SERIES 2015-GC28
..36251F-BB-1 |CLASS B 3.980% 02/10/48 .......covvvveerrnnnns . 0170172025 . |Paydoun ........cooeeieiiiiiiiiininns foniiiiiiiiiiiiiiens foeen 2,000,000 |........ 2,000,000 |........ 1,971,615 |........ 2,006,928 |.....vvvnnnnns 0 fens (6,928) |....ooeeennnnn 0 fnns (6,928) |....oceeennnnn 0 fnns 2,000,000 |..ocevvreennns (VN 0 | [V 13,289 |. 02/10/2048 . [1.A ........
GSCG TRUST SERIES 2019-600C CLASS B 144A
..36260T-AE-5 |3.158% 09/06/34 ......oovvvveriiiiiiiiiiiiiiin, . 03/03/2025 . |BTIG LLC ..ovvnennniiniiiiniiiinnns fervveninniniiiiinnns foviinnnn, 35,313 |.......... 250,000 |............ 37,500 |...oeeennns 37,500 |ooeeiiennnns 0 |eeeenns 7497 |l 0 eeeeenn 7497 |l 0 s 4,997 [oooeiiiinnnn [V (9,685) |........ (9,685) |..ceeeeeeeenn 66 . 09/06/2034 .15.C ........
GAM RESECURITIZATION TRUST SERIES 21-FRR2
..36459T-AY-2 | CLASS A730 144A  0.000% 09/27/51 ............. . 03/27/2025 . | Call 100.0000 ...ovvvvvnninnn foereeeeeeeeieeeeeees e, 65,086 [............ 65,086 |............ 59,786 |............ 65,086 |.....ovvrrnnns 0 Joeeeeenns 966 [...vvvnnnnnnns [ SRR 966 [...vvvnnnnnnnn [V TR 66,052 |............... [V (965) [vvvvvvnnns (965) |vvvvrrrrrnnnnnns 0 . 09/27/2051 . |1.E FE .
GAM RESECURITIZATION TRUST SERIES 21-FRR2
..36459T-AY-2 | CLASS A730 144A  0.000% 09/27/51 ............. . 02/01/2025 . |Paydown .........oceeeieiiiiiiinnnnns foniniiiiniiiiiiiins foniinnn 184,914 |........... 184,914 |........... 169,856 |........... 184,913 |l 0 | T [V FUSURRRRRRRN T 0 s 184,914 | (VO 0 | [V 0 . 09/27/2051 . |1.E FE .
GAM RESECURITIZATION TRUST SERIES 21-FRR2
.. 36459T-BA-3 | CLASS B730 144A  0.000% 09/27/51 . |. 03/01/2025 . [Paydown ... .. 750,000 .... 750,000 683,528 |...........749,953 |.... ... 750,000 |.. . 09/27/2051 . [2.B FE ....
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HOUSTON GALLERIA MALL TRUST SERIES 2015-HGLR
.. 44217N-AN-6 | CLASS D 144A  3.982% 03/05/37 .......cceevnnnnn . 02/01/2025 . |Paydown .........ooeeeiiiiiiiiiinnins foniiiiiiiiiiiiiiens fonens 1,500,000 |........ 1,500,000 |........ 1,461,739 |........ 1,497,300 [oeennnnnnnne 0 |eeeenns 2,700 [oevurinnnnnns 0 eeeeenn 2,700 [oevurnnnnnnns 0 fnns 1,500,000 |...evvvvvvnnnns (VN 0 | [V 9,956 |. 03/06/2037 . |1.A ........
INTOWN 2022 STAY SERIES 2022-STAY CLASS E
L46117N-AJ-1 | 144A 9.351% 08/15/39 .. . 01/01/2025 . | Security Withdraw .... 500,000 499,375 |.... . 08/15/2039 . [1.F ........
JP MORGAN CHASE COMMERCIA
..46640J-AC-1 |C13 CLASS D 144A  3.984% 01/15/46 ............ . 03/01/2025 . |Paydoun .........coeeeiiiiiiiiinniins feniniiiiiiiiiiiiins foiiiiii, 1,563 [oenennnnnne 1,663 |oovverenenns 1,526 . 01/15/2046 . [1.A ........
LIFE FINANCIAL SERVICES TRUST SERIES 2021-BIR
..53218C-AG-5 |CLASS D 144A  5.834% 03/15/38 .........cevnnnn . 03/04/2025 . | JP MORGAN SECURITIES LTD ....... |oeeevrvvvvvnvnnnnnns forvnnnnns 346,719 |ooeeeeens 350,000 |........... 340,813 . 03/15/2038 . [1.A ........
LIFE FINANCIAL SERVICES TRUST SERIES 2021-BIR
..53218C-AG-5 |CLASS D 144A  5.834% 03/15/38 .........cevnnn . 02/15/2025 . |Paydoun .........cooeeeiiiiiiiiiinnns foniiniiiiiiiiiiinns feiiiin 46,567 [...uunnnne. 46,567 |[..cunnnnn 45,345 [..ovenneee 46,303 |..oooeeieennns 0 s 264 |oeeeiiiiiinnns [V ST 264 |oeeeiiiiiiinns 0 s 46,567 |ooooieeennns (VN 0 | [V 471 |. 03/15/2038 . [1.A ........
MORGAN STANLEY BANK OF AMERICA SERIES 2015-
..61764R-BJ-6 |C20 CLASS B 4.160% 02/15/48 ..........evvvuee . 0170172025 . |Paydown ........ooeeeiiiiiiiinnnninns fonviiiiiiiniiiiiins foiiinin 700,000 |.......... 700,000 |.......... 700,670 |........... 699,885 [......ccuvnnen 0 s 15 |l [V ST 15 |l 0 eeeeenn 700,000 |..ooeeveeeennns (VN 0 | [V 2,427 |. 02/15/2048 . |1.A ........
MORGAN STANLEY CAPITAL | TRUST SERIES 2020-
..61770Y-AJ-4 |CNP CLASS D 144A  2.428% 04/05/42 ............ . 0170172025 . | Security Withdraw ..........cooees fevvvvivvinnnnnninnns fovninnnns 437,654 |.......... 500,000 |........... 409,835 [........... XY 0 e (VO 0 | (VO 0 s 437,654 |.ovvviiininnnns (VN 0 | [V 1,012 |. 04/05/2042 . [3.C ........
READYCAP COMMERCIAL MORTGAG SERIES 2022-FL8
..75574P-AG-7 |CLASS C 144A  7.340% 01/25/37 ................. . 03/25/2025 . |Paydown .........cooeeieiiiiiiininnns feniiniiiiiiiiiiiins foiiinin 250,000 [oeeeeeennns 250,000 |........... 250,000 |........... 247,934 |oovvriiininns 0 |eeeenns 2,066 [...vvvnnnnnnns 0 eeeeenn 2,066 [..ovuvnennnnns 0 e 250,000 [..ooeeiiiennnn (VN 0 | [V 4,592 |.01/25/2037 . |1.G FE ....
READYCAP COMMERCIAL MORTGAG SERIES 2022-FL8
..75574P-AJ-1 | CLASS D 144A  8.040% 01/25/37 .........ccee. . 03/25/2025 . |Paydown ..........oeeeiiiiiiiiiiinnns feniniiiiiieiiiiiins feiiiiin 250,000 [oeeeereenns 250,000 |........... 250,000 |........... 245,437 |ovvvviiininns 0 |eeeenns 4,563 |l 0 eeeeenn 4,563 |l 0 e 250,000 [..ooeeiiiennnn (VN 0 | [V 5,025 |. 01/25/2037 .|2.B FE ....
READYCAP COMMERCIAL MORTGAG SERIES 2022-FL8
..75574P-AL-6 | CLASS E 144A  8.590% 01/25/37 ...........oe. . 03/25/2025 . |Paydoun ..........ooeeieiiiiiinninnns fenniniiiiieiiiiiens feiiin 250,000 [oeeeereenns 250,000 |........... 250,000 |........... 244,078 |..oevvnnnnnnnne 0 |eeeenns 5,022 [oooiiiinnnnns 0 eeeeenn 5,022 [oooiiiinnnnns 0 e 250,000 [..ooeeiiiennnn (VN 0 | [V 5,364 |. 01/25/2037 .|2.C FE ....
UBS BAMLL TRUST SERIES 2012-WiRM CLASS C 144A
..90269P-AJ-0 |4.379% 06/10/30 ...oevvvvvvrrriiiiiiiiiiiiiiiiienes . 0170172025 . |Paydoun ........coeeeiieieiiiinniinns fonniiiiiiiiiiiiiins foiiiinn 500,000 |.......... 500,000 |.......... 500,000 |.......... 500,000 |......ceeennnn 0 e (VO 0 | (VO 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 1,825 |. 06/10/2030 . [1.A FM ....
WF RBS COMMERCIAL MORTGAGE TRU SERIES 2014-
..92030F-AE-9 |C21 CLASS D 144A  3.497% 08/15/47 ............ . 0171072025 . |BTIG LLC ..ovvnnnininiiiiiiiiiinns fevnvninniiiniiiinnns foeiinnn, 402,500 |.......... 500,000 |........... 401,474 |........... 401,474 |..eeeennnnnnns 0 e (VO 0 | (VO 0 e 401,474 |l [V 1,026 |.......... 1,026 [oennnnnnne 2,040 |. 08/15/2047 . [1.D ........
WF RBS COMMERCIAL MORTGAGE TRU SERIES 2014-
..92030H-BC-8 |C23 CLASS C  3.767% 10/15/57 ...cevvvvvvennnns . 01/18/2025 . | Various ........cecevvvvvnnmnnnnnnnns foverennnnnnnnnnnnns foviiniii, [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V (64) [. 10/15/2057 . |1.A ........
WF RBS COMMERCIAL MORTGAGE SERIES 2014-C25
..92030L-AJ-5 |CLASS C  4.288% 11/15/47 ...t . 0170172025 . |Paydown ........ooeeeiiiiiiiinnnninns fonviiiiiiiniiiiiins foiiinin 197,725 |........... 197,725 |........... 192,504 |.......... 196,768 |...eevvvernnns 0 s 957 |oveviriiiiinns [V ST 957 |ovveeriiiienns 0 s 197,725 |l (VN 0 | [V 713 | 11/15/2047 . (1.A ........
PFP Il SERIES 2021-8 CLASS E 144A  6.928%
..69357X-AL=5 | 08/09/37 ..orvrriiiiiiiiiiiiiiiiiiiiineeee s . 02/14/2025 . |Paydoun .........cooevieeiiiiinnnnnns fonniiiiiniiiiiiiins foiiinnn 500,000 |.......... 500,000 |.......... 500,000 |........... 494,251 |ooviiiiiiinnns 0 |eeeenns 5,749 |l 0 eeeeenn 5,749 |l 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 5,806 |. 08/09/2037 . [1.G FE ....
PRIMA CAPITAL LTD SERIES 2019-7A CLASS C 144A
.. T41660-AE-7 ]3.250% 12/25/50 ..oooveeiiiiiiiiiiiiiiiiiiiiiiins . 03/20/2025 . |Paydown .......oeeeeeiiiiiiiiiiiiiies foveviiiiiiiiiiiiiies foiiinnns 178,765 |.......... 178,765 |........... 173,450 |.......... 178,091 |.ovvvvveeeeees 0 Joeeeeeeenns [T 0 Joeeeeeeenns [T 0 Joeeeeennn 178,765 |...vvvvvvnnenes [ 0 Joeeeeeiieenn [ 1,452 |. 12/25/2050 . |2.B FE ....
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 12,549,929 13,008, 147 12,280,404 12,469,350 0 45,043 0 45,043 0 12,514,393 0 35,536 35,536 9,529 XXX XXX
BAIN CAPITAL CREDIT CLO LIMITE SERIES 2021-7A
..05682N-AG-8 |CLASS C 144A  6.652% 01/22/36 ................. . 02/12/2025 . |Paydown .........coeeeeiiiiiiinnnnnns feniiiiniiiiiiiiiins foiiiiin 250,000 [oeeeereenns 250,000 |........... 250,000 |........... 245,305 [oovvviiininnns 0 |eeeenns 4,69 |l 0 eeeeenn 4,6% |l 0 e 250,000 [..ooeeiiiennnn (VN 0 | [V 5,438 |. 01/22/2035 . |1.F FE ....
BALLYROCK LTD SERIES 2023-25A CLASS B 144A
..058760-AG-7 |7.100% 01/25/36 .....evvvvvvvvrvnnnnnnnininiinnnnnns . 02/07/2025 . |Paydown .........cooeeieiiiiiiinnnnns fonniiininiiiiiiiins foiiiinn 500,000 |.......... 500,000 |.......... 500,000 |........... 492,903 |..oevvvinnnnns 0 |eeeenns 7,097 [oeieiiiinnnns 0 eeeeenn 7,097 [oeeeiiiinnnns 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 10,780 |. 01/25/2036 . |1.F FE ....
BENIFIT STREET PARTNERS CLO LT SERIES 2022-
..08186E-AG-3 |29A CLASS C 144A  8.300% 01/25/36 ............ . 02/05/2025 . |Paydown ..........coeeeeeiiiiinnninns foniniiiiiiiiiiiiins foiiiin 500,000 |.......... 500,000 |.......... 500,000 |........... 487,954 [..oeininnnnnne 0 fens 12,046 [o.ovvennnnnnns 0 fnns 12,046 [oovvevnnnnnns 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 12,299 |. 01/25/2036 . |1.F FE ....
BLUEMOUNTAIN CLO LTD SERIES 2021-32A CLASS D
..00631E-AG-2 | 144A  7.964% 10/15/34 ..ooevvvvvrriiiiiiiiiinnns . 01/23/2025 . |Paydoun .........ooeeeiiiiiiiinnnnnns foniniiiiiiiiiiiiins foniinin 500,000 |.......... 500,000 |.......... 500,000 |........... 490,315 [ouviiiinnnnnne 0 |eeeenns 9,685 |l 0 eeeeenn 9,685 |t 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 11,513 |. 10/15/2034 . 2.C FE ....
DRYDEN SENIOR LOAN FUND SERIES 2014-36A CLASS
..2624%K-BB-6 |BR3 144A  6.014% 04/15/29 ......ccevvvvnnnnnnnnn . 01/15/2025 . |Paydown .........oooeeieiiiiiinininns fonniiiiiiieiiiiiins feiiiiin 500,000 |.......... 500,000 |........... 482,750 |........... 486,427 [.vvvvnnnnnnnne [V R 13,573 |l [V R 13,573 |l 0 eeeeenn 500,000 . 04/15/2029 . (1.A FE ....
MAGNETITE CLO LTD SERIES 2020-26A CLASS DR
..55064Y-AQ-8 | 144A  7.412% 07/26/34 ...ooovviiiiiiiiiii, . 02/11/2025 . |Paydown ........cooeeeeeieiniinninnns fonviiiiiiiiiiiiiins foiiiinn 250,000 [oeeeereenns 250,000 |........... 250,000 |........... 285,737 [ovvvniinn 0 e 4,263 |0 4263 [l 0 [, 250,000 . 07/25/2034 . (2.C FE ....
NEUBERGER BERMAN CLO LTD SERIES 2021-4A CLASS
..64133V-AG-2 |D 144A  7.420% 10/16/34 ...l . 01/29/2025 . |Paydown .........coeeeieiiiiinnnninns foviniiiiiiiiiiiiins feiiiiin, 250,000 [oeeeerennes 250,000 |........... 250,000 |........... 245,072 [ovvvnniiinnnn0 e 4,928 |0 4,928 [l 0 [, 250,000 . 10/16/2034 . 2.C FE ....
NEUBERGER BERMAN CLO LTD SERIES 2021-46A
..641340-AG-2 |CLASS D 144A  7.555% 01/20/36 ................. . 01/29/2025 . |Paydoun .........cooeeieiiiiiinnnnnns foniniiiiiiiiiiiiins foiinnn 250,000 [oeeeereenns 250,000 |........... 250,000 |........... 245,652 |..oovvveiiinnnn 0 fevnnnnnnn 4,348 [0 [ 4348 |0 250,000 . 01/20/2036 . [2.C FE ....
OAKTREE CLO LTD SERIES 2021-2A CLASS C1 144A
..67389B-AG-0 |6.814% 01/15/35 . 02/07/2025 . | Paydoun ... .. 250,000 250,000 250,000 |...........245,039 |.... .250,000 |.. . 01/15/2035 . [1.F FE ....
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PALMER SQARE CLO LTD SERIES 2015-1A CLASS BR4
..6968OA-BN-9 | 144A  6.442% 05/21/34 ..ol . 01/08/2025 . |Paydown .........coeeeeiiiiiiiiiinnns foniiiiiiiiiiiiiinns fonen 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,455,866 |..........ee.. [V R 4434 | [V R 44134 | 0 fnns 2,500,000 [..eeeeiiiinnnn (VN 0 | [V 22,107 |. 05/21/2034 . |1.F FE ....
PALMER SQUARE CLO LTD SERIES 2023-1A CLASS B
..69702T-AC-6 | 144A  6.893% 01/20/36 .. . 01/21/2025 . | Paydoun ... .... 500,000 .... 500,000 |.... ... 500,000 |.. . 01/20/2036 . [1.C FE ....
PRIMA CAPITAL LTD SERIES A
..74165G-AB-6 |4.000% 08/24/49 .......coovvviiiiiiiiiiiiiiiiiinn, . 01/20/2025 . |Paydoun .........oooeieiiiiiiniiinnns fenneiiiiiiiiiiiinns foiiiin, 80,462 |............ 89,462 |............ 89,017 |oevvvrnnens 89,461 |............... 0 e T 0 | T 0 s 80,462 [...cceeiiinnnn (VN 0 | [V 208 |. 08/24/2049 . [1.G FE ....
LCM LTD PARTNERSHIP SERIES 22A CLASS BR 144A
..50189G-AH-5 |6.565% 10/20/28 .......oovvvvveiiiiiiiiiiieies . 0172172025 . |Paydown ........oooeeeiiiiiiiinnninns fovniiiiiiiiiiiiiins feiiiinn 158,677 |.......... 158,677 |.......... 158,677 |.......... 156,176 [ovvvvvvvrnnnnns 0 |eeeenns 2,502 | 0 eeeeenn 2,502 | 0 eeeeenn 158,677 |ovvvvvvvrnnnnns (VO 0 | [V 2,788 |. 10/20/2028 . 1.C FE ....
AGL CLO 1 LTD SERIES 2021-14A CLASS C 144A
..00851W-AE-9 |6.605% 12/02/34 ...oovvvviiiiiiiiiiiiiiiis . 03/21/2025 . |Paydoun .........cooeeeiiiiiiiiiinnns foniiiiiiiiiiiiiinns foeens 1,000,000 |........ 1,000,000 |........ 1,000,000 |........... 979,708 |......eeeeinn [V R 20,292 |oeeeiieennnns [V R 20,292 |.oeeeiieeennns 0 fnns 1,000,000 |....evvvvrnnnns (VN 0 | [V 28,532 . 12/02/2034 . |1.F FE ....
BALLYROCK LTD SERIES 2021-18A CLASS B 144A
..05875Y-AE-6 |6.601% 01/15/35 ....evvvvvvrrnriiiiiiiiiiiiiiiinnnns . 03/21/2025 . |Paydown .........oooeeieiiiiiinnnnnns fonniiiiiiiiiiiiiins foiiinnn 250,000 [oeeeereenns 250,000 |........... 250,000 |........... 244,901 [o.oeiiiinnnnnns 0 |eeeenns 5,09 |l 0 eeeeenn 5,09 |l 0 e 250,000 [..ooeeiiiennnn (VN 0 | [V 7,438 |. 01/15/2035 . [1.F FE ....
BABSON CLO LTD SERIES 2018-3A CLASS B2R 144A
..06760P-AQ-4 |2.268% 07/20/29 .....ccovvvveiiiiiiiiiiiiiiiieis . 03/06/2025 . |Paydown ..........ooeeieeiiiiiinnnnns fenniiiiiiiiiiiiiens foiiiiin 964,515 |........... 964,515 [........... 964,515 |........... 964,492 |..ooovvinnnnns 0 e 23 [ 0 e 23 [ 0 s 964,515 [ovvvviiiinnns (VN 0 | [V 7,098 |. 07/20/2029 . [1.A FE ....
DRYDEN SENIOR LOAN FUND SERIES 2021-95A CLASS
..262487-AG-6 |D 144A  7.484% 08/20/34 .......cooeeeiiiiiinnnnn . 03/12/2025 . |Paydown .........oooeeeeeiiiinnnnnnns fonnnniiiiiiiiiiiins foiiinin, 250,000 [oeeeeeennns 250,000 |........... 250,000 |........... 245,239 |ooovviiiiiiens 0 |eeeenns 4,761 [onniiiinnnns 0 eeeeenn 4,761 [oeniniinnnns 0 e 250,000 [..ooeeiiiennnn (VN 0 | [V 5,048 |. 08/20/2034 .|2.C FE ....
OCP CLO LTD SERIES 2023-26A CLASS C 144A
..B7116H-AE-2 |7.663% 04/17/36 ..oovvvvvviiveiiiiiiiiiiiiiiiiienas . 03/17/2025 . |Paydown ........cooeeeiiiiiiinnnnnnns foniiiiiiiiiiiiiiins foiiiinn 250,000 [oeeeereenns 250,000 |........... 250,000 |........... 240,292 |oevviiiiinnns 0 |eeeenns [ O 0 eeeeenn 9,708 [ovvvvrennnnnne 0 e 250,000 [..ooeeiiiennnn (VN 0 | [V 8,245 |. 04/17/2036 . |1.F FE ....
SYMPHONY CLO LTD SERIES 2022-31A CLASS C 144A
..87168Y-AG-5 |6.490% 04/22/35 ...ccoeviiiiiiiiiiiiiiiiiiis . 02/21/2025 . |Paydown .........oooeeiiiiiiiinnnnnns foniniiiiiiiiiiiiens foiiinn 500,000 |.......... 500,000 |.......... 500,000 |........... 474,278 |..evnnnnnnnnnnn [V R 25,722 |oeeieeeeeeenns [V R 25,722 |eeeeeeeieenns 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 11,434 |. 04/22/2035 . [1.F FE ....
TWC CLO 2017 1 LTD SERIES 2017-1A CLASS CRR
..87240N-BA-3 | 144A  6.862% 10/29/34 ...evvvvvvriiiiiiiiiinanes . 03/27/2025 . |Paydown ......ooevvieeiieiiiiiiiiiies fovveiiiiiiiiiiiiiies foiiinnns 500,000 |.......... 500,000 |.......... 500,000 |........... 490,990 [...vnnnnnnns 0 Jooeeeennn 9,010 [ovuunnnnnns 0 Jooeeeennn 9,010 [ovuvnnnnnns 0 Joeeeeennn 500,000 |...eevveeenenns [ 0 Joeeeeeiieenn [ 14,585 |. 10/29/2034 . [1.F FE ....
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 10,212,654 10,212,654 10,194,959 10,017,428 0 195,227 0 195,227 0 10,212,654 0 0 0 188,433 XXX XXX
VOYA CLO LTD SERIES 2021-1A CLASS C 144A
..920180-AG-5 |6.614% 07/15/34 ...oovvvvviiiiiiiiiiiiiiiiiiieiees . 02/06/2025 . |Paydoun ...........ooeeeiiiiiiiiinnns foniiiiniiiiiiiiinns fonen 1,000,000 |........ 1,000,000 |........ 1,000,000 |.......... 980,667 |............... [V R 19,333 |l [V R 19,333 |l 0 fnns 1,000,000 |...eevvvvvnnnns (VN 0 | [V 21,848 |. 07/15/2034 . |1.F FE ....
VOYA CLO LTD SERIES 2016-2A CLASS BR 144A
. 92011U-AN-8 |7.329% 07/19/28 ..ovvvvveiiieiiiiiiiiiiiiieeeeees . 03/14/2025 . |Paydown .......ooveeeeieeiiiiiiiieees Joiviiiiiiiiiiiiiins founnns 1,000,000 |........ 1,000,000 |........ 1,000,000 |........... 983,900 [...vvunnnnnnns 0 ooeeennn 16,100 |..ooeeeeennn.. 0 ooeeennn 16,100 |..ooeeeeennn.. 0 Joeeennn 1,000,000 |....oevvveeees [ 0 Joeeeeeiieenn [ 28,644 |. 07/19/2028 . |1.A FE ....
1109999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Affiliated) 2,000,000 2,000,000 2,000,000 1,964,567 0 35,433 0 35,433 0 2,000,000 0 0 0 50,492 XXX XXX
ASSET BACKED FUNDING CERTIFIC SERIES 2006-HE1
..00075W-AP-4 | CLASS A2B  4.655% 01/25/37 ...oevvvvvvvrnnnnnns . 03/25/2025 . |Paydoun .........cooeeiiiiiiiiiiinins fenniiiiiiininiiinns foiiiiin, 1,365 [ovvennnnnne 1,365 |oevvviiiiiinnns LU 779 |oveeeviiiinnns 0 s 586 [..uvvnnrnnnnnns [V ST 586 [..vvernnnnnnnnn 0 e 1,365 |oooveeennnenns (VN 0 | [V 5 |. 01/25/2037 . [1.A FM ...
ACE SECURITIES CORP SERIES 2006-NC1 CLASS M1
..004421-WU-5 15.170% 12/25/35 .coooeeeeeiiieiiiei . 03/25/2025 . |Paydoun .........cooeeiiiiiiiiiiiiins fenniiiniiiiiiiiinns feiiiii, 4,898 |oeeiiieenns 4898 |............ 1,831 [ 2,833 [ 0 |eeeenns 2,085 |...oooeeennn 0 eeeeenn 2,085 | 0 e 4,898 |..oooeeeennnnn (VN 0 | [V 28 . 12/25/2035 . |1.A FM ...
AMERIQUEST MORTGAGE SECURITIES SERIES 2004
..030728-VR-3 |R10 CLASS M1 5.484% 11/25/34 ................. . 03/25/2025 . |Paydoun .........cooeeiiiiiiiiiiinins fenniiiiiiininiiinns foiiiiin, 2,433 |l 2,433 o 2,330 [oeoinnnnnnne 2,396 [.ccooinnnnnnne 0 e F L IO [V OO F L IO 0 e 2,433 [, (VN 0 | [V 19 |. 11/25/2034 . |1.A FM ....
CREDIT-BASED ASSET SERVICING SERIES 2007-CB2
.. 1248\B-AH-8 | CLASS A2B  3.533% 02/25/37 .........cceeeennns . 03/01/2025 . |Paydoun ........cooeeeiiiiiiininniins foniiiiiiiiiiiiiinns feiiiiiii, 586 |.oeeiiiiiinnnn 586 ..o 218 | 218 |eveeiiiiiiees 0 s 368 [ouveiiiinnnnn [V ST 368 [.uveiiiiinnns 0 e 586 [cvvvrrrrrrinnns (VN 0 | [V 2 . 02/25/2037 . [1.AFM ....
COMMONBOND STUDENT LOAN T SERIES 2018-BGS
..20268\-AC-0 |CLASS B 144A  3.990% 09/25/45 ...........euu.. . 03/25/2025 . |Paydoun ..........ooeeiiiiiiiiiiiinns foniininiiiiiiiiinns feiiiin 17,034 |............ 17,034 |............ 17,022 |............ 17,027 foeeeiiinnnnnns 0 e [ 0 | [ 0 s 17,034 |oveeeiniinnns (VN 0 | [V 109 (. 09/25/2045 . |1.B FE ....
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-AS-0 | A23 144A  2.791% 11/20/51 ..oooeeeiiiiiiiinns . 02/20/2025 . |Paydoun ..........coeeiiiiiiiiininnns feniniiiiiiiiiiiinns feiiiii, 1,250 [oeeennnnnnns 1,200 |oeeeevennnns 1,250 [oveveeennnns 1,250 [oevvevinnnnnnns 0 e (VO 0 | (VO 0 e 1,250 |oeeeeeneenens (VN 0 | [V 9 |. 11/20/2061 . [2.B FE ....
DRIVEN BRANDS FUNDING LLC SERIES 2022-1A
..26209X-AF-8 | CLASS A2 144A  7.393% 10/20/52 .........euneee. . 01/20/2025 . |Paydoun .........ooeeeeiiiieiiiniinns feneniniiiniiiiiinns feiiiiin, 1,250 [oeeennnnnnns 1,200 |oeeeevennnns 1,250 [oveveeennnns 1,249 ...l 0 e T 0 | T 0 e 1,250 |oeeeeeneenens (VN 0 | [V 23 |. 10/20/2082 . (2.C FE ....
FIRST FRANKLIN MTG LOAN ASSET SERIES 2006-
..30247D-AE-1 |FF13 CLASS A2D  4.914% 10/25/36 .............. . 03/25/2025 . |Paydoun .........cooeeiiiiiiiiiniinns fenniiniiiiiieiiinns feiiiiin, 1,449 oeennnnnnn. 1,449 | 1,028 |.oeeeeeeees 1,012 [ 0 s L7 P [V ST L7 PO, 0 e 1,449 |, (VN 0 | [V 7 | 10/25/2036 . |1.A FM ....
FIVE GUYS FUNDING LLC SERIES 2023-1A CLASS A2
..33830J-AE-5 | 144A  7.549% 01/26/54 .....ooovvviiiiiiiiiiiiii, . 01/25/2025 . |Paydoun .........cooeeeiiiiiiiiiniins feniniiniiiiiiiiinns foiiiiin, 1,250 [ooeennnnnnne 1,200 |oveeeeennnns 1,250 [oevvvvennnns 1,283 |l 0 e ()] R 0 e ()] R 0 e 1,250 |oeeeeeeeennns (VO 0 | [V 24 1. 01/26/2054 . [2.C FE ....
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS
..382371-AA-0 | CLASS A 144A  2.100% 05/20/48 ...........cce... . 03/20/2025 . |Paydoun ..........cooeiiiiiiiiininnns feniininiiiiiiiiinns feiiiiin, 8,349 |eiiiiinnns 8,349 [unnnnne 8,345 [.ocunnnnnn 8,346 |l 0 | I 0 e I 0 e 8,349 ..o (VO 0 | [V 27 . 05/20/2048 . |1.D FE ....
JERSY MIKE S FUNDING LLC SERIES 2019-1A CLASS
..476681-AA-9 | A2 144A  4.433% 02/15/50 ....ovvvvvvnnnnnnnnnnns . 03/05/2025 . |MITSUBISHI UFJ SECS USA .......o |ovevvvvvvvennnnnnnns founns 1,471,658 |........ 1,485,000 |........ 1,485,000 |........ 1,484,888 |............... 0 Joeeeeeeeens ()] A 0 Joeeeeeeeens ()] A 0 feenns 1,484,884 |............... 0 f...... (13,226) |....... (13,226) ... 20,298 |. 02/15/2050 . |2.B FE ....
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JERSY MIKE S FUNDING LLC SERIES 2019-1A CLASS
..476681-AA-9 | A2 144A  4.433% 02/15/50 ......ccvvvnniiiiinnnnns . 02/15/2025 . |Paydomn ...cevuuniiiiiiiininiiiiien feeneeeeeiiieees o 3,750 [oeiiiinnns 3,750 |eieiinns 3,750 |veeeinnns 3,750 |vviiiiins [ PR (VN P [ PR (VN P [V P 3,750 [ooeeiiiininnnns (1 P [ PO [V 42 . 02/15/2050 . [2.B FE ....
LCSS FINANCING LLC SERIES 2018-A CLASS A 144A
..50200X-AA-8 [4.700% 12/15/62 . 03/15/2025 . | Paydown ... ... 13,107 ... 13,107 L 13,107 ... .. 13,107 |.. . 12/15/2062 . |1.A FE ....
LOANPAL SOLAR LOAN LI
..53948K-AA-7 [2.750% 07/20/47 .ovvveiiiiiiiiiiiiiiiiiieeeeees . 03/20/2025 . |Paydomn ....evuuniiiiiriiinieiiiiins feeeerciiiees o 6,851 [..occounnnns 6,851 |.oieens 6,845 |..oovinnnnnns 6,846 |.....uunnnnnn [ PR (I P [ PR (1 P (U1 O 6,851 |ovueiiiiinnnn (1 P [ PO [V 32 [. 07/20/2047 . [1.D FE ....
LOANPAL SOLAR LOAN LTD SERIES 2021-1GS CLASS
..53048P-AA-6 |A 144A  2.200% 01/20/48 .....evvvvvinnnnninnnnns . 03/20/2025 . |Paydomn ....evuuniieiiiiiinieiiiiinn foreeereiiiees o 6,983 [....coeeene 6,983 |.iiiiins 6,967 |.eevennnnnns 6,969 | [ O L L3 FO [ R L L3 FO [V P 6,983 [.....oovvnnnnns (VN P [ PO [V 27 |. 01/20/2048 . |1.D FE ....
MILL CITY SOLAR LOAN LTD SERIES 2019-2GS
..59982V-AA-7 |CLASS A 144A  3.690% 07/20/43 .......ceeeee . 03/20/2025 . |Paydomn ....evuuniriiiiiinieiiiiinn feeeereiiiees [ 6,986 |.........ee.. 6,986 |....coce.n. 6,980 |.coeunnnnnns 6,981 |..ooovennns [ PR LI P [ PR LI P [V P 6,986 |..eeiiiiiinnnn (1 P [ PO [V 41 1. 07/20/2043 . |1.D FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A
..61946F-AA-3 [ 144A  4.010% 06/22/43 ....oevvviviininnnininns . 03/20/2025 . |Paydomn ....evuuniiiiiiiiiieiiiinns foreeereiiiees o 7,465 |oeeiiiin. 7,465 |oeoiiinnnnns 7,456 |eeeeennnnnns TA57 | [ PR - PO [ PR - PO (U1 O 7,465 |.oooovinnnnnnns (1 P [ PO [V 49 . 06/22/2043 . [1.D FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-2GS CLASS
..61946L-AA-0 |A 144A  4.200% 02/22/44 ......oevvvivvinnnnnnnnns . 03/20/2025 . |Paydomn ...ccvvunniiiiiiniiiieiiiinn fenieeeeiiiies feeeeeeens 31,077 foeeeeenne 31,077 |eeeennns 30,991 [..oooenennns 31,004 |....oovvnnnnnns [ PO FE TN P [ PR FE TN PP (U P 31,077 |ovvevieeees (1 P [ PO [V 220 |. 02/22/2044 . |1.G FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS A
..61946N-AA-6 | 144A  2.100% 04/20/46 .......eevvvvvnnniiinnnnnn . 03/20/2025 . |Paydomn ..covvunniiiiiiiiiiieiiiinn ferieeeeeiiies feeeeeens 20,786 |............ 20,786 |oeeeuunnnnns 20,655 |....ooveennn 20,673 |.ooeiiiiinnnnns (U P LR K O (U P LA K I O (U P 20,786 |..cevunnnienns (1 P [ PO [V 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 ......oeevvvvvnnniiinnnnns . 03/20/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiinn fenieeeeeiiies feeeeeeeens 13,858 [..ooeiennnns 13,858 |oivvvennnnns 13,728 |oveveennnnns 13,737 | (U P 121 [ (U P 121 [ (U P 13,858 |oveeeiiiiiinnn (1 P [ PO [V 71 |. 04/20/2046 . |1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B
..61946R-AB-5 | 144A  2.000% 04/22/47 ....covvvvvvviinnnnnnnns . 03/20/2025 . |Paydomn ....evuuniieiiiiiiiieiiiiins forneeereiiiees o 8,520 [oeiiieinns 8,520 |iiiiinins 8477 | 8,482 |..oeiiinnnns [ PO L [ PR L (U1 O 8,520 [...covvvunnnnns (1 P [ PO [V 30 |. 04/22/2047 . |1.E FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2018-A
..63940P-AD-7 |CLASS B 144A  3.680% 02/18/42 ................. . 03/15/2025 . |Paydomn ...ccvvunieiiiiiiiiieiiiinn fenieeeeeiiiees feeeeeeens 12,049 [ 12,049 |ooeeennnnns 12,081 |oeeennnnnns 12,047 |oeeeiiininns [ PR LI PO [ PR L PO (U P 12,049 |oooevns (1 P [ PO [V 70 |. 02/18/2042 . |1.A FE ....
PRIMOSE SCHOOLS SERIES 2019-1A CLASS A2 144A
.. T4166Y-AA-8 |4.475% 07/30/49 ...coovvvnniiiiiiiiiiiiiiinis . 01/30/2025 . |Paydomn ....cvuuniriiiiiiiieiiiiinn feeeeeeiiiees [ 1,250 [oooiiiinnnnns 1,250 |oveeninnns 1,250 |oeeeiiinnnns 1,250 |oeeeiniiinns [ PR (VN P [ PR (VN P [V P 1,250 |oeveeeininns (1 P [ PO [V 14 . 07/30/2049 . |2.B FE
S\B PRIVATE EDUCATION LOAN TR SERIES 2022-A
..78450F-AD-9 |CLASS B 144A  3.250% 11/16/54 .........cccee . 03/15/2025 . |Paydomn ...ccvvvnniviiiiiiiiieiiiinn fenieeeeiiiinees feeeeeeeens 12,519 [ 12,519 s 12,367 |oveeennnnnns 12,361 |oeveeeinins (U P 158 [ooeeiiiiiiinnns (U P 158 [ooeeiiiiiiinnns (U P 12,519 | (1 P [ PO [V 67 |. 11/16/2054 . |1.D FE .
SERVPRO MASTER ISSUER LLC SERIES 2024-1A
..817743-AJ-6 |CLASS A2 144A  6.174% 01/25/54 ................ . 01/25/2025 . |Paydomn ...ccvvunniviiiiiiiiiniiiins feeniineeeeiiinnes feeeneeeeiinnns (S [ T R 625 |.oiiiiiiins 627 |overiiiiiians 0 e (3] R [ R (3] PP [ PR [T R (1 P [ PO [V 10 |. 01/25/2054 . |2.C FE
SONIC CAPITAL LLC SERIES 2020-1A CLASS A2l
..83546D-AG-3 | 144A  3.845% 01/20/50 ..eevvvnniiiinnnnniininns . 03/20/2025 . |Paydomn ....evuuniiiiiiiiiieiiiiinn ferneeereiiiees i 1,250 [oooiiiinnnnns 1,250 |oveeninnns 1,250 |oeeiinnnnns 1,250 |oeeeenniinns [ PR (VN P [ PR (1 P (U1 O 1,250 |ooveeinenes (1 P [ PO [V N 8 |. 01/20/2050 . |2.B FE
STRUCTURED RECEIVABLES FINANCE SERIES 2006-B
..86361Y-AA-5 |CLASS A 144A  5.189% 03/15/38 ......eveeeenn . 03/15/2025 . |Paydomn ...cevvvnniriiiiiiiiieiiiinn feneeeeeiiiiees feeeeeeens 10,769 |[...cceveeens 10,769 [............ 10,769 |.........eee 10,766 [oeeevvennnnns [ PR T P [ PR T P (U P 10,769 |ovveniiiinnnnn (1 P [ PO [V 90 |. 03/15/2038 . |1.A FE ....
STRUCTURED RECEVABLES FINANCE SERIES 2006-B
..86361Y-AB-3 |CLASS B 144A  6.302% 03/15/38 ......ceeevene . 03/15/2025 . | Paydoun . 03/15/2038 . |1.A FE ....
HEL10S ISSUER VI LLC SERIES 2021-B CLASS B
..86744T-AB-2 [144A  2.010% 07/20/48 ......oevvvvvnniiiiinnnnns . 03/20/2025 . | Paydown . 07/20/2048 . |1.G FE ....
SUNNOVA HLS VI 11 SERIES 2022-A CLASS B 144A
..86745A-AB-2 |3.130% 02/22/49 .....cevvveniiiiiiiiinieiiiiis . 03/20/2025 . | Paydoun . 02/22/2049 . |1.G FE ....
HELLOS ISSUER LLC SERIES 2021-1 CLASS A 144A
..867450-AA-9 [2.580% 04/28/56 .....vvvnviiiiiiiiiiiiiiees . 01/30/2025 . | Paydown . 04/28/2056 . |1.D FE ....
HEL10S ISSUER LLC SERIES 2020-AA CLASS A 144A
..86746C-AA-9 [2.980% 06/20/47 . 03/20/2025 . | Paydown ... . 06/20/2047 . |1.G FE ....
HEL10S ISSUER LLC SER
..86746E-AA-5 [ 1.800% 02/20/48 .......ccevvveniiiiiiiiiiiieeeeiaaa . 03/20/2025 . | Paydown . 02/20/2048 . |1.G FE .
SUNRUN NEPTUNE ISSUER 2024 1 SERIES 2024-1
..86773C-AA-5 [CLASS A 144A  6.270% 02/01/55 ... . |- 01/30/2025 . |Paydown ... . 02/01/2085 . |1.F FE .
UNLOCK HEA TRUST SERIES 2024-2 CLA
..91528A-AA-7 [6.500% 10/25/39 .....evvviiiiiiiiiiiiiiiiees . 03/01/2025 . | Paydoun . 10/25/2039 . |2.B FE ....
WAMU ASSET BACKED CERTIFICATES SERIES 07-HE4
..93363X-AD-5 |CLASS 2A3  4.605% 07/25/47 .... . 03/25/2025 . | Paydown ... . 07/25/2047 . |[1.AFN ...
WENDYS FUNDING LLC SERIES 2018-
..95058X-AE-8 | 144A  3.884% 03/15/48 . 03/05/2025 . |MITSUBISHI UFJ SECS USA .....ceew loveenierivnnnnnnnns foonennes 704,797 |........... 725,281 [........... 725,281 |...ooeeeens 725,287 |..oovvunnnnnnns [U LI (U T LI [ U 725,288 |....oooeiennnn 0 f...... (20,491) |....... (20,491) ..o 6,338 |. 03/15/2048 . |2.B FE ....
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WENDYS FUNDING LLC SERIES 2018-1A CLASS A2!I
..95058X-AE-8 | 144A  3.884% 03/15/48 ......oevvvvvvririiiiinnns . 03/15/2025 . |Paydoun .........cooeeeiiiiiiiiniiins fenininiiiiiiiiiinns feiiiiin, 2,961 [oeeeeiennns 2,9%1 |l 2,968 [.coennnnne 2,959 [ 0 e T 0 | T 0 e 2,961 | (VN 0 | [V 29 |. 03/15/2048 . (2.B FE ....
WENDYS FUNDING LLC SERIES 2021-1A CLASS A2!1
..95058X-AL-2 | 144A  2.775% 06/15/51 ...ovvvvvvvvnrnninnnninnns . 03/15/2025 . |Paydoun ..........ooeeeiiiiiiiinniins fenniiniiiiiiiiiinns foiiiiinn, 3,751 oeeeeieens 3,751 |l 3,721 |l 3,730 |oeeeeeeiees [V OO 21 [, 0 e 21 [, 0 e 3,751 | (VN 0 | [V 26 . 06/15/2051 .|2.B FE ....
WENDYS FUNDING LLC SERIES 2022-1A CLASS A2!1
..95058X-AP-3 | 144A  4.535% 03/15/52 ..ooovviiiiiiiiiiiiiinennn . 03/17/2025 . |Paydoun ........cooeeeiiniiiiiinnnins foniniiiiiiiiiiiiins feiiiiiii, 601 |..ooeeeiiiiis (610 I O, [C102 I [C102 I 0 e (VO 0 | (VO 0 e (10 (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 .ivvvvvvvvvririiiiiiinnnnes . 01/30/2025 . |Paydown .....ooeeeeeiiiiiiiiiiiiiiees foviviiiiiiiiiiiiiies fociiiinnn, 1,250 foooennnnnns 1,250 |ooveereenees 1,250 |oovvveeeenes 1,251 |oveeeieeennes 0 Joeeeeeeeeens [ [ U [ 0 Joeeeeieeenn 1,250 |ooveeeeeeennns [ 0 Joeeeeeiieenn [ 10 . 07/30/2051 . |2.B FE ....
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 2,445,178 2,479,004 2,474,386 2,476,038 0 2,857 0 2,857 0 2,478,895 0 (33,717) (33,717) 28,346 XXX XXX
CLI FUNDING LLC SERIES 2021-1A CLASS A 144A |
.. 12565K-AA-5 | 1.640% 02/18/46 ......vvvvvvvvvvvvvnnninnininnnnnnns . 03/18/2025 . |Paydown ......ooeveeeiiiiiiiiiiiiiees Jevveiiiiiiiiiiiiiies foiiinn, 11,8382 [.eeeeeee. 11,882 ..o 1,133 | 1,342 | 0 Joeeeeeeenns 40 |oeeiiiiieennes 0 Joeeeeeeenns 40 |oveiiiiieenns 0 Joeeeeeennn 11,832 |ouvvvvvvennnes [ 0 Joeeeeeiieenn [ 32 |. 02/18/2046 . [1.F FE ....
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 11,832 11,832 11,133 11,342 0 490 0 490 0 11,832 0 0 0 32 XXX XXX
J G WENTWORTH XXXIX LLC SERIES 2017-2A CLASS
..46620V-AA-2 | A 144A  3.530% 09/15/72 ...cooeveeeeiieeeinennns . 03/17/2025 . |Paydoun .........cooeeeiiiiiiinnniins foveniiniiiiiiiiiies feiiiiin, 2,005 [oeeeieennns 2,005 |............. 2,017 | 2,016 | 0 s (10) oo [V ST (10) oo 0 e 2,005 |.oooeeeieennnn (VO 0 | [V 12 |. 09/15/2072 . |1.A FE ....
J G WENTWORTH XL| LLC SERIES 2018-1A CLASS A
..46651T-AA-9 | 144A  3.740% 10/17/72 ..evvvvrnnnnnnnninnnnnnnns . 03/17/2025 . |Paydoun ........cooeeeiiiiiiiiiinnnns fonniiiiiiiiiiieiins feiiiiin 24,944 |............ 24,944 |............ 25,505 [o.euvennnne 25,450 f...oveiinnnnnns 0 s (506) [vvvvvvnnnnnnne (U (506) [.vvvvnnnnnnnnns 0 s 24,944 |.oiiiiiiiins (VN 0 | [V 130 . 10/17/2072 . |1.A FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2019-1A
..86773P-AA-6 |CLASS A 144A  3.980% 06/30/54 ................. . 03/30/2025 . |Paydown .......oeveiiiiiiiiiiiiiiiees Jovviiiiiiiiiiiiiiies foiiinn, 16,734 |............ 16,734 |............ 16,593 |............ 16,626 [.....oeeeeeeees 0 Joeeeeeeenns 108 | 0 Joeeeeeeenns 108 |.ooeeeeennn 0 Joeeeeeennn 16,734 |oovvvvvvnnnnes [ 0 Joeeeeeiieenn [ 167 |. 06/30/2054 . |1.D FE ....
1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient
(Unaffiliated) 43,683 43,683 44,115 44,002 0 (408) 0 (408) 0 43,683 0 0 0 309 XXX XXX
SUNRUN JUPITER ISSUER 2022 SERIES 2022-1A
..86772R-AA-3 | CLASS A 144A  4.750% 07/30/57 .....evvvvvvennns . 0173072025 . |Paydoun .......coooeeiiiiiiiiiiniiins feiiiiiiiiiiiiieiens feieiiiie, 2,095 ... 2,99 [ 2,971 |l 2,977 |, [V B | [V . B | [V 2,995 [oeeiiiiininns (VO [V [V 36 . 07/30/2057 . |1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2023-1A
..86772Y-AA-8 | CLASS A 144A  5.750% 01/30/59 ...........c.... . 01/30/2025 . |Paydown .......oooeeiiiiiiiiiiiiiinss feeiiiiiiiiiiiiiiiies feeiiiinne, 7,094 |.oeeeeens 7,094 ...l 6,958 |............. 6,972 |l [ P 122 [oeeiinnneeees [ P 122 foeiinnnneees [ PP 7,094 |.oooiiennnns 0 fooeiinnnnnees [ PP [ 102 |. 01/30/2059 . [1.G FE ....
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 10,089 10,089 9,929 9,949 0 140 0 140 0 10,089 0 0 0 138 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 28,640,752 29,349,345 28,349,494 28,367,370 0 250,568 0 250,568 0 28,625,788 0 14,964 14,964 342,157 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 2,000,000 2,000,000 2,000,000 1,964,567 0 35,433 0 35,433 0 2,000,000 0 0 0 50,492 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 30,640,752 31,349,345 30,349,494 30,331,937 0 286,001 0 286,001 0 30,625,788 0 14,964 14,964 392,649 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 30,640,752 31,349,345 30,349,494 30,331,937 0 286,001 0 286,001 0 30,625,788 0 14,964 14,964 392,649 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 71,984,408 73,448,672 72,619,567 72,519,570 0 285,134 0 285,134 0 72,810,084 10,413 (836,002) (825,679) 977,539 XXX XXX
..89147L-3#-5 |TORTO|SE ENERGY PFD HYBRID ......cvvvvvvvvvnnnnns | 01/14/2025 . |Redemplion 0.0000 ....... | ............. 0.000 J...oevvrneees (431) [ovennnnnnnnnnnnns [ I [ [ 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ [ [ 0 foennnnn [CX30] XD [ 1.EFE ..
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred (431) XXX 0 0 0 0 0 0 0 0 0 (431) (431) 0 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 (431) XXX 0 0 0 0 0 0 0 0 0 (431) (431) 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks (431) XXX 0 0 0 0 0 0 0 0 0 (431) (431) 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks (431) XXX 0 0 0 0 0 0 0 0 0 (431) (431) 0 XXX XXX
6009999999 - Totals 71,983,977 XXX 72,619,567 72,519,570 0 285,134 0 285,134 0 72,810,084 10,413 (836,523) (826,110) 977,539 XXX XXX
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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 546 |........... 4,380 | .eevnnne foreeeeeene 4,491 |oeeeiiiee [ . (4,470)[..cceeennennnns [V PO [V 684 .......... (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 527 [oennns 4,380 | .eevnneee oo 5,466 [...ooeevvnnnnnns [V . (4,470)....cccvvnnnnnns [V R [N R 1,049 ..oeeenens (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 |.......... (6,925)] cevvenneees foeeeeeene (2,288)]-vveeeeeeeennnn [ . (3,835)]-cveeeeeeennnn [V PO (U 1,167 s (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 673 [........ (27,700) 2evneeeeeen foeeennnnns (8,952)..vvenieiiinnnn [V . (15,340)f...cevvvnnnnnns [V R [N R 4,669 .......... (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 185 |.......... (5,955)] .eevvvvnnnn fornnens (3,806)....cccvvnunnnns [ . (3,835)]-cveeeeeeennnn [V PO [V 782 vt (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 555 |.....u.n (17,865)[ .vvvneeeees oo (ML 47)]ceis [V . (11,505)f...eevevinnnnns [V R [N R 2,346 | .ooeennnnn (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 548 |.......... [V200) I (20 T [ . (4,470)[..cceeennennnns [V PO (U 1,017 oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 ... | AFS Security .. D1 Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 |. 02/27/2029 |.... 508,720 |2/27/2029 . (7,580).eennnnnnes ... 5,033 .[(100/100) .....
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
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 [ooeeeeeieee 0 e 2,104 |........ (11,370) ceveeeeeen foeeennnnns 29,406 |...eneeeeeennnnn [ . (23,010)f-- e eeeeveeeee O Jeeeeeeeeeeee O [ 7,549 .o (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 ..2,808]..........21,000 | ... ...(22,350)).... ... 4,3% .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... Citibank, N.A. .... . 06/08/2017 . 09/13/2027 |..eevvueeeeeenn 1 [ 1,122,200 [9/13/2027  |......... (69,449)).....eueeeeeennn O e 5,620 [.......... 42,000 [.eeeeiinns forreeennee 50,998 |..eeneeeeennnn [ . (44,700)...eeeeeeneeee O Jeveeieeeeeee O [ 8,791 wovnennnns (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:7(0)) A 1 IO (K1) . 26,410 [.eveeeeeens o 24,063 |..uuneiiiinnnnn [V [R<[0[0)) R 1 R | R, 1,150 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... . 06/21/2017 [.07/26/2027 |.ceveeneeveennn e 453,120 \7/26/2027  |......... (22,410)) e O e (23] FET— 79,230 | .eevvvnnnns fernneens T2,187 oo [ . (2,400)[eeeeeeeeeeee O e O [ 3,451 .o (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 L3 (VN O | E, 867 [...cevvnnn 4,350 | cevenieens o 13,653 [t [V . [W21-71)) PR 1 SRR | E, 17 IR (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 |oeeeveieeeeen O e 2,168 |.......... 10,875 [.eveeeeins Joeeeeennns 34,133 | [ . (19,175)) oo O e O [ 5,063| ...ccevenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... NoA KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 . 10/31/2027 |...evvnnvvvnnn 1 feeeinnnns 265,600 [10/31/2027  |...ceevnnnnnnns L[} N | FO VLA . 7450 | ceveeeens [ 16,426 [....ccevvnnnnnns [V . [W2-7(1)) PR 1 SRR | E, 2,136 | .ooeeennnn (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 ... 8,543 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 |.........ccccoed|ennnnns 1,062,400 [10/31/2029  |oeeeenrriinne LCLVN FORUR | PR 3,130 founnnnnnns 29,800 [.evuneenns o 91,749 |oveeiiiiiinnns [V . [ReIONC1<I0)) R 1 R | A, 1,375 e (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[] R | AR FL:7 . ATV IR 22,937 |eeeieeeeees [ . (7,670)]ceeeeeeeeeeenn O e 0 e 2,845| ..o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 15-MAR-2028 . | AFS Security .......... Citibank, N.A. .... . 10/31/2017 . 03/15/2028 |........cceeenn 1 feennnnns 100,000 |15-MAR-2028  |.......... [21°/0)) A 1 A [QE) . 18,511 [t o 7,152 [ (VN [£574)) FRRU 1 PR | FN 860 [ ...oennnnn (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 |.eeveeeeeeeenn O [ 570 [ounneeeen L3172 R N 24,388 | [ . (3,835)]-cveeeeeeeenen O oo O [ 1,593 [ coveeennns (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 |..ovveieneennnn O [t 570 [ounnnnenn 14,025 [ceveeeeees o 24,388 |..uunieiiinnnnn [V . [ETR: 55 AR | FRI | RN 1,503 [ ceveeennns (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 |.eeveeeeeeeen O [ 570 [ounneeeen L3175 R 24,388 | [ . (3,835)]-cveeeeeeeenen O oo O [ 1,593 [ coveeennns (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 |.cevveieeeennnn O [t 857 [ 13,845 .| (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 |....eeevveenn 1 e 142,920 [14-MAR-2027  |........... 3,465 |.eeveeeeeeenn O [t 557 [ 13,845 [ .evveeens o 17,984 [t [ . (3,835)]-eveeeeeeeennn O e O e 99| ..o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... . 06/14/2018 |. 06/29/2030 |........ccceennd feerinnns 116,860 [29-JUN-2030  |........... 1,080 |oevveenieeeeennn O [ 802 [uunnnnnns L-IR:ZI0 N SRR R 15,027 [oooeieiiiiinnnns [V . [:7(0)) R | AP | KRN 1,339 ceveennnns (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 |.eeveeeeeeeen O e 802 ... 8,840 [..ooiiiiinn |oeeennnnns 15,027 [oooeieiiininnnns [ (4,470)-..c oo O O e 1,339 eeeennns (100/100) .....
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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 29-JUN-2030 .. | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/14/2018 |.06/29/2030 |............... L P 116,860 [29-JUN-2030  |........... 1,080 |-eveeeeeeennnn [V PO (17 8,840 [.evvveinnn foeeennnnnn 15,027 [ooeeeeeeiinnns [ . (4,470)[..cceeennennnns [V PO (U 1,339 oot (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 |.... ... 336,960 [27-MAR-2028 ....12,900 |... ...2,914 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... D-1 s Currency..... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |. 03/27/2028 |............... L P 449,280 [27-MAR-2028  |............ [CE[0[0)) PO [V 3,006 |.......... 17,200 [.eneeeeeinn foeeenennns 30,501 |oveeeeeeceennn [V (17,880)]-+vv e eeeeennnn [V PO (U 3,886 ..ovnnnnns (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 372,870 (17-SEP-2031  |.......... (1,635)].ccceeennnnn (V) P 835 [cuunnnns [QECE)) I R 17,316 [ [\ FO (11,505)f...eeeevinnnnns [V R [N R 4,782 oo (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... D-1 s Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |.......ceveennn L P 124,290 |[17-SEP-2031  [...ceeeeenen [(715)) R [V PO 278 | [C£:1:)) IR IR 5,772 feeeeeeeiannns [ . (3,835 [V PO (U 1,581 oo (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... D-1 s Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |..........eeen. L 124,290 [17-SEP-2031  [........eeees (545)).ceveeiiiiinnnn (V) P 278 |..enn..n (4,785)] cevvnnneees e 5,772 feeveeeiiiinnnnns [V . (3,835)]cveeneieinnnn [V R [N R 1,581 oo (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: AUD/USD
AUD/USD 02-DEC-2030 . | AFS Security .......... D-1 s Currency..... LLC wereeeieeeeenas 17331LVCZKOKX5T7XV54  |. 09/23/2020 |. 12/02/2030 |......eeennn... L P 496,510 02-DEC-2030  |......... (20,195)[..eeeeeenns [V PO 205 | 60,305 [.eveenieees o 60,710 |.eeeernneens [ . [P28:10]0)) EEU [V PO (U 5,915| .ooeinneen (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)]..ccevvenns [0 5,086 |.......... [(HCI0[0)) PR T 15,914 [..oooiinnennnns [\ FO (44,700)f....cccevnnnnnns [V R Ofienns 13,311 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .. .. |D-1...........| Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 05/09/2024 |. 06/05/2031 . o1 ].......... 645,480 [05-JUN-2031 ... (6,488) . 0]... ....(2,640)]... .. .. .. .. 0].........(26,820).... 0. .. ...8,026
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (136,285 0 356,546 [ XXX 789,103 0 (417,963 0 0 127,681
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (136,285 0 356,546 [ XXX 789,103 0 (417,963 0 0 127,681
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 XXX 0 0 0 0 0 0
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS28  |. 10/31/2018 |. 11/29/2028 |............... L . 2,298,600 [29-NOV-2028  |.......... (1,350 [0 9,536 |......... 137,288 [.eeeeeeees o 137,238 |........ 161,988 |......... (69,030)f....cceevvnnnnns [V R Ofienns 22,013 .ooeeeeen 0004 ....ovnnnnnn
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/31/2018 |. 11/29/2028 |............... 1 s 893,900 [29-NOV-2028  |..eeeeuennnns [755)] T, [ 3,709 [.......... 53,371 | eeieinnnns fernnees 53,371 [ 62,99 |......... (26,845)[....cceevnnnnnns [ T Ofiieennnnn 8,561 [ .ovvennnns 0004 ..oooennnnns
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange (1,875 0 13,245 190,609 | XXX 190,609 224,984 (95,875 0 0 30,574 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (1,875 0 13,245 190,609 | XXX 190,609 224,984 (95,875 0 0 30,574 | 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 (138, 160 0 59,172 547,155 [ XXX 979,712 224,984 (513,838 0 0 158,255 | 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 (138, 160 0 59,172 547,155 [ XXX 979,712 224,984 (513,838 0 0 158,255 | 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 (136,285 0 45,927 356,546 [ XXX 789,103 0 (417,963 0 0 127,681 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 (1,875 0 13,245 190,609 | XXX 190,609 224,984 (95,875 0 0 30,574 | 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
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1739999999. Subtotal - Other 0 0 0 0] XXX 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 XXX XXX
1759999999 - Totals (138, 160 0 59,172 547,155 | XXX 979,712 224,984 (513,838 0 158,255 | XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0004 ..covvernnnns LT oL =14 103 =TTV PP PP PPN
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STATEMENT AS OF MARCH 31, 2025 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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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

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

... ROMUWSFPUBMPROBKSP83 .
... 570DZWZ7FF32TWEFATG ..

. 1VUV7VGFKU0QSJ21A208 .
W22LROWP2 [HZNBB6KS28 .

<~<=<-=<-=<-=<=

cocoococoo

. (23,820)
. (23,925)
. (36,845)

~(31,100)|...

...15,225 |...

0

464,265 | ..
28,856 | ..
190,600 | ..

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 0 0 0 0 0 0
Barclays Bank, PLC GSGSEF7VJPS170UK5573 . |... Y ....7,088

Morgan Stanley Capital Services LLC . ... 17331LVCZKQKXST7XVS4 . .0 60,305 |... 60,710 | ...
Societe Generale ........... . 02RNESIBXP4ROTDBPU41 . .0 30,100 |...

llel I's Fargo Bank, N. A. ........ KB 1H1DSPRFMYMCUFXTOS . |... 0. .. .. 37,250 |...

0299999999. Total NAIC 1 Designation 0 (115,780) 142,880

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0

0999999999 - Gross Totals

1,083,596

662,935

(115,780)

142,880

(26,490)

351,328

1,006,202 158,255 38,274
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 662,935 (115,780)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0199999999 - Total

XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

Goldman Sachs International

Citibank, N.A. ..o,

570DZNZTFF32TEFATS ...

. Wi22LROWP21HZNBBEK528 ..

000000-00-0
000000-00-0

573,596
510,000

573,596

510,000 |..

0299999999 - Total

1,083, 5%

1,083,5%
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Unaffiliated) 0 0 XXX
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Affiliated) 0 0 XXX
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) 0 0 XXX
36829-AA-9 ......... I [ | [ 3,381 |ovoeeooo 3,381 |....... 08/25/2036 .......

1049999999. Subtotal - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - Financial Asset-Backed
- Self-Liquidating - Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt

from RBC) 3,381 3,381 XXX
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Unaffiliated) 3,381 3,381 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) 3,381 3,381 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 3,381 3,381 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 ........| BOFA SECURITIES INC - USD - LEFE .. 2 751,010 |.... +2.2750,000 |....... 08/11/2025 .......
000000-00-0 .........| CHEVRON CORP - USD -G FE .. ... 735,446 |.... +02735,036 |....... 09/17/2025 .......
000000-00-0 ........| CISCO SYSTENS INC - USD 1.GFE .. (. 748,497 |.... c 748,517 | 04/17/2025 .......
000000-00-0 COCA-COLA CO - USD .G FE .. . 496,137 .496,118 06/05/2025

.GFE ..

000000-00-0 .........| FAIRNAY FINANCE CO LLC - USD .... .
.GFE ..

. 06/02/2025
.| LLOYDS BANK PLC - USD

. 744,466 . 744,175

000000-00-0 ... . . 739,900 .739,716 07/24/2025
000000-00-0 LVMH MOET HENNESSY VUITT - USD .. .GFE .. . 749,204 . 749,250 04/09/2025
000000-00-0 .........| MACQUARIE BANK LTD - USD A.CFE .. .750,512 .749,97 09/05/2025
000000-00-0 .........| SIEMENS CAPITAL CO LLC - USD .... LG FE . . 745,949 . 745,969 05/16/2025
000000-00-0 STARBIRD FUNDING CORP - USD . 750,458 .750,000 08/12/2025
000000-00-0 .........| SWEDBANK AB - USD . 739,989 739,771 07/23/2025
000000-00-0 .........| UBS AG (LONDON BRANCH) - USD . 750,698 .750,000 12/05/2025
000000-00-0 UNILEVER FINANCE NETHERLANDS BV - USD . 742,387 .742,188 06/26/2025

000000-00-0 .........| COMMONNEALTH BANK OF AUSTRALIA - USD
000000-00-0 .........| BOFA SECURITIES INC. SLRPIG 4.6 - USD
000000-00-0 .........| CANADIAN IMPERIAL BANK OF COMME - USD ...........ocooviiiiiieennnnes

. 751,339
. 3,400,000

. 750,956 09/12/2025
. 3,400,000 07/04/2025
950,000 |....... 04/06/2026 .......

9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1 type) 14,547,930 14,541,663 XXX

067456-CH-2 BARCLAYS BANK PLC (NEW YORK BRA - USD 751,914 | +..750,000 |....... 12/31/2025 ......
21684L-K9-2 ... | COOPERATIEVE RABOBANK UA (NEW Y - USD .. .... 750,606 |.... ....750,000 |....... 10/06/2025 .......
22532X-YU-6 ...| CREDIT AGRICOLE CORPORATE AND | - USD .. ...750,914 |.... ...750,000 |....... 08/14/2025 .......
22536M-KJ-4 ...| CREDIT INDUSTRIEL ET COMMERCIAL - USD .. .752,010 .750,000 02/06/2026 .
51501Y-ZN-5 .| LANDESBANK BADEN WUERTTEMBERG ( - USD .. .. 751,890 |.... +..750,000 |....... 01/16/2026 .......
606830-D5-5 «.| MITSUBISHI UFJ TRUST AND BANKIN - USD .. - 151,026 |.... ....750,000 |....... 08/14/2025 .......
60710T-YU-9 ...| MIZUHO BANK LTD (NEW YORK BRANC - USD .. .751,308 .750,000 10/15/2025

865656-JU-5 ...| SUMITOMO MITSUI BANKING CORP (N - USD .. ... 751,900 |.... ....750,000 |....... 01/22/20%6 .......
86564P-F2-2 ...| SUMITOMO MITSUI TRUST BANK LTD - USD ... ...751,024 |.... ...750,000 |....... 08/25/2025 .......
86959T-KQ-8 .| SVENSKA HANDELSBANKEN AB (NEW Y - USD .751,683 .750,000 01/21/2026

... 742,565 |....... 06/23/2025 .......

02079N-TP-6 ALPHABET INC - USD . 742,647 ... .
23102U-RR-5 CUMMINS INC - USD ... 747,790 |.... .. 147,820 |....... 04/25/2025 .......
24422C-R7-0 . | JOHN DEERE FINANCIAL INC - USD . 749,381 . 749,460 04/07/2025

69372A-RU-8
8010M2-RQ-7
649521i-ES-8
89236T-MG-7

PACCAR FINANCIAL CORP. - USD ....
SANOFI - USD
.| NEW YORK LIFE GLOBAL FUNDING - USD
TOYOTA MOTOR CREDIT CORP - USD
BYM3VZ-3R-1 CITIGROUP GLOBAL MARKETS INC. S - USD
BYMEM4-7M-2 ...[ RBC DOMINION SECURITIES INC. SL - USD ..
BYMOM4-79-1 ......... TD SECURITIES (USA) LLC SLRPA 4 - USD

04/28/2025
04/24/2025
04/21/2025
06/10/2025
05/05/2025
04/01/2025
04/01/2025

. 747,526
. 747,879
. 750,225
.500,054
. 2,500,000
10,989,177
. 2,003,332

. 747,564
. 747,930
.750,177
.500,000
. 2,500,000
10,989,177
. 2,003,332

BYWARB-RE-7 ........ TD SECURITIES (USA) LLC SLRPIG - USD e 3,800,000 [ 3,800,000 |....... 05/05/2025 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 31,792,295 31,778,025 XXX
9999999999 - Totals 46,343,606 46,323,069 XXX
General Interrogatories:

1. Total activity for the year FairValue $ oo 7,216,159  Book/Adjusted Carrying Value $ «-oooovvveviinnnnns 7,208,199

2. Average balance for the year FairValue $ -ooooveeevvveennnns 40,504,001  Book/Adjusted Carrying Value $ -..covvevnieinns 40,490,006

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC1 § ... 3,619,688 NAIC2 § ............ 9,700,000 NAIC3 $ ..o 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAIC6 $ ...ccccoeeee 3,381

E11



STATEMENT AS OF MARCH 31, 2025 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, 2025 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. (10,504,119)|.......... (8,385,881)|........ (31,746,166)|..
Cayman National Bank Ltd. .... George Town, BWI ......ccccooe [oovviiiinnnne ..0.000 | [0 (VN 4,031,989 |.......... 4,042 421 |............ 4,047,769 |..
Citibank, N.A. oo Sioux Falls, SD .o | 1.0.000 | O e 0 [ 390,608 |...............483,946 |............... 563,057
JPMorgan Chase Bank, N.A. ..... Columbus, OH .... ..3.570 |.. .10,362,072 |.. 8,244 547
The Bank of New York Mellon .. New York, NY ... ..1.050 |.. .. .0 . .. 1,991,054 |. 1,970,962
Wells Fargo Bank, N.A. ........ Sioux Falls, SD ..ccccccoenee. ...0.000 |.oooiieeee [V (V1 1,340,726 |...............550,760 |............... 482,806
Canadian Imperial Bank of
COMMErCe ..ocvoveeeereeeeeeeen Toronto, Canada ..........c.cc. [ooveveviiinn, ..0.000 | [0 A () 258,454 |.............261,116 |..ccco........ 260,597
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX XXX 79,444 0 7,870,779 7,749,097 (16,176,428)
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 79,444 0 7,870,779 7,749,097 (16,176,428)
0499999. Cash in Company's Office XXX XXX XXX XXX 0 0 0

0599999. Total - Cash

7,870,779

7,749,097

(16,176,428)

E13




STATEMENT AS OF MARCH 31, 2025 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 03/26/2025 ....evvvnn |oernnnaneeiinia s 4.290 [ooiiiiiiiiiiiiiii cereiiiiinniees [orerrena e eeeenes 12,700,100 |-eenuiiiiininieieeeeiiiaeeeeees 55,748 | 94,875
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 12,700, 100 55,748 94,875
8589999999. Total Cash Equivalents (Unaffiliated) 12,700, 100 55,748 94,875
8599999999. Total Cash Equivalents (Affiliated) 0 0 0

I4E

12,700,100
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