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STATEMENT AS OF JUNE 30, 2024 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 1,161,091,625 ..o [V 1,161,091,625 |............ 1,213,509, 053
2. Stocks:
2.1 Preferred STOCKS .......coovvieicicecececeeeeeecie ettt [eeeres s 4,591,265 |oeoviireeeieeeeene [V O, 4,591,265 |.oeirene 3,850,693
2.2 COMMON SOCKS .....evieeeriiiacecietiseneei ettt [oreesenessensinnas 2,466,872 |...coveiceceine (U 2,466,872 |...cocvrinen 2,303,685
3. Mortgage loans on real estate:
B FIISEHENS .ottt e 105,770,008 |......coovverecerierrirerccnnne [V 105,770,008 |..........c..... 108,882,071
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 $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ... 15,613,156 ), cash equivalents
[T 32,801,000 ) and short-term
investments (§ ... 39,002,698 ) ..o [ 87,416,855 | 0 e 87,416,855 |....cccvennne 94,656,640
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [oooeeeernenes 58,709,870 |....ccveverereeee 67,732 o 58,642,139 |..coooveennn. 61,858,415
7. DEIVALIVES ... [eorsiei e 613,800 |.. 613,800 ..o 392,789
8. Other iNVESIEA @SSELS ......ouovururureeeeiieieieieee ettt eaee et nsese e ssnsnnnes [eoeesesenasicaenns 4,086,636 |..ceovovreeeeeeeeirrneneeeen 0 [ 4,086,636 |..ccvoveenne 4,123,969
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 1,395,359 | (U 1,395,359 | 1,657,898
10. Securities lending reinvested collateral assets . 42,327,773 |.. 42,327,773 |.. 45,177,923
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 1,468,470,064 1,468,402,333 |............ 1,536,413,137
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 [ 11,507,152 | 30,356 | 11,476,797 | 12,153,032
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...................... 818,460 |......ccocvvrennee 42,124 406,336 |..cccoovennnne (5,873,899)
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 5,066,420 |..coovoveeeeeeeeeeeeee (01 PO 5,066,420 |....ceevnven 4,855,268
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 ..............ccoceveveveeeceeeeeeererereeeeeenns frererensneeee 20,920,696 [oovcvieiviiiiiciinn 0 0. 26,920,696 | 25,255,877
16.2 Funds held by or deposited with reinsured companies ............cccceceveeens oevrninnienninnicnn U L0 0 0
16.3 Other amounts receivable under reinsurance contracts ................cococeu. |oeeevereveieneenn 1,689,322 [l 0 . 1,689,322 | 4,724,024
17.  Amounts receivable relating to uninsured plans ............ccccoecevvvivienenneenenns e U 0 0 L 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 2,000,304 |.oveeeeeeeeeeee (01 PO 2,000,304 |...cooovoiie 529,100
18.2 Net deferred tax asset .. ..8,648,277
19.  Guaranty funds receivable or 0N dePOSit ...........ccccveveveveveueeceieieieieieeeeeeenes [oeeeeeeeeenenenenees 114,515 | [V 114,515 | 161,376
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 ...............cc.ccccooeevieveees feoeineiniinnn, 80,408 |....ccovvrnn 80,408 |...coiiein [0 OO 0
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.coocoeoerrnennee 67,114 | 67,114 | [V 0
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 1,154,717 | 17,912 [ 1,136,804 |..ccooviinnn 902,828
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 1,562,786,865 |.......cc....... 37,546,836 |............ 1,525,240,029 |............ 1,587,769,020
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt seeeee e ses s e ees e s sseeeses s s e s esesesas s sesesesesessnansesesennns [eresesisinanaes 474,619,407 |ooveeeicicrceceeee [V 474,619,407 |.oovennne. 465,720,937
28. Total (Lines 26 and 27) 2,037,406,272 37,546,836 1,999,859,436 2,053,489,957
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, Miscel1aneous assets ... [, 1,954, 717 [ 17,912 | 1,136,804 |..oovvvvvveeerrrrnnnee 902,828
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) 1,154,717 17,912 1,136,804 902,828




STATEMENT AS OF JUNE 30, 2024 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 $ ................ 872,909,641 less$ ooeorvreeeeeeereeen 0 included in Line 6.3
(including $ v 1,005,104  MOACO RESEIVE) ......eviviviiieicte ettt sttt sse s [oesesenennaeaa 872,909,641 |......c.c..c.. 889,110,099
2. Aggregate reserve for accident and health contracts (including $ 0 Modco Reserve) .. 26,317,068 |.. . 26,450,391
3. Liability for deposit-type contracts (including $ ceverereen 0 MOACO RESEIVE)......ovoveee e .. 42,790,683 |.. .46,766,005
4. Contract claims:
A LIFE oo bbbt b et b et b bbb 12,221,776 10,518,095
4.2 ACCHHENE BNA NBAIN .......cvee ettt ettt ettt 20,343,740 28,786,748
5. Policyholders’ dividends/refunds to members $ ..26,364 and coupons $
EETaTe IV 0T Y=T1c OO UOOURR TR NRSERERURRORRTRTt 26,364 | 39,044
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 .............cococeeuens forrorccni 91,153 | 114,477
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMFACES ..........oiuiiiuiiiiiiie ettt et e e st e e e e eseesseesaeeaeeaeenseenseeneesneennes |eanesneesae st e s s e e [0 0
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $ ... 0
SOIVICE ACE e e e e e e eee e ee e e e s e e e BT 208 | 124,427
9.3 Other amounts payable on reinsurance, including $ .......ccccoeveeeeneennee.
ceded 8,643,016 |...ccoveneeee 5,244,509
9.4 Interest Maintenance Reserve 4,215,517 oo 3,635,390
10. Commissions to agents due or accrued-life and annuity contracts $
[ 786,028 and deposit-type contract funds $  ......... 1,017,993 | 1,140,028
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 602,438 |...cooveeees 645,459
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred AlIOWANCES) .............ocueueveiiiieeeieieiieesese st sesese ettt sssssesesns [oesesessseseseassenanas 90,992 | 93,115
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............cooveueieurueiiiirieieie e [ (466,195) ..o (286,276)
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax ability ..ot
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 1,006,865 |..coovvevrciinns 992,671
17.  Amounts withheld or retained by reporting entity as agent or trustee ..50,794 |.. .62,473
18.  Amounts held for agents' account, including $ 86,190 agents' credit balances ..86,190 ....59,278
19. Remittances and items not allocated 8,004,739 |.. . 13,981,430
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 8,594,098 9,034,656
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 1,077,821,827 1,131,704 174
27.  From Separate ACCOUNES SAEMENL ...........ccceviuiiieiiiiitetetetcecee et ettt s eseee e ee e s et tesessss s es et et esesesessssss s st asasesesesesnssssssssesasesesesns feseseseseseanas 474,619,407 |................ 465,720,937
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 1,552,441,234 1,597,425, 111
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 93,444,504
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 $ ........cccovrrvrrerererinnne 0 in Separate Accounts Statement) .............. 444,662,476 453,309,120
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 447,418,202 456,064,846
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 1,999,859,436 2,053,489,957
DETAILS OF WRITE-INS
2501, UNCIAIMEA PIOPEITY oottt e s s s enese e ssssesesesenenennnssssesesennnen [oosenssssnssesenens 0,001y TTT fovieiiiiiiian 5,596,747
2502, Margin call COMTAteral ...ttt nesenesenenennenenes [eonnnenenenennene 1,081,821 i 1,081,821
2503. Lifeline deposits PAYADIE ..c.cioioiiiiccccie ettt nenenesennsnsnnnes [oenenennenenenenenenes 920,894 [ 2,040,485
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ............ccueueuiriiniriririeieeieiiesesesisieie e sesesesssssssnns [reneneneenenennenens 204,007 [ 315,604
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 9,034,656
3101.  Deferred gain ON FEINSUFANCE ......c.coiiiiiucieiiieiiceiei ettt senene s s snenesenens[oeseseneenenenes 1225 300,808 [ovvvuiuiennn
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 JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SUMMARY OF OPERATIONS

2 3
Prior Year Prior Year Ended
To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccccoeeeencforenennene..... 68,834,548 [................ 71,905,477 |ooeen. 141,193,003
2. Considerations for supplementary contracts with life contingencies................ccccocevevevevevereecceceeeeeee e 689,398 | 3,104,069 |......ccovnveeee. 2,379,740
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 36,010,745 |.. 71,358,059
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccccooeiinrreeccceenes ....(193,208).. ....(662,202)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SSes ...........cccoceeneeneeeiforniiiinii O [0 0
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 6,471,248 |................. 12,111,221 | 18,011,645
7. Reserve adjustments on reinsurance CeAed ............ccccoovevvvvevcvevereeeeeeeeeiereereseeesessesseeeesesessessssssseefeeeseeeneenens (20,819,167 ) | (22,751,901) [ccvvcerenne (50,395,915)
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 5,033,409 |......ccooveneeee 5,216,784 |................. 10,341,936
8.2 Charges and fees for deposit-type CONracts ............cccoeieriiriiiiiiiiieiececeeeeeee e [ O fons [0 0
8.3 Aggregate write-ins for miscellaneous income .. 795,933 1,423,717
9. Totals (LiNes 110 8.3) .o 106,199, 120 193,649,981
10, DEath DENEFIS ...eeeceeciee e nenene e ensnenenenenenenfoenennsnnnnnenens 20,011,882 [ooveiiiiii 33,089,044 |........ccoeee 64,022,825
11.  Matured endowments (excluding guaranteed annual pure endowments) . IS 2,891 | 8,682
12, ANNUILY DENEFIES ...oiuiiiiiecieteteei ettt ettt et es et n e 2,645,969 |..oooirene 3,407,621 |...coooee 6,297,970
13. Disability benefits and benefits under accident and health contracts ................cccccceeveveeeieveeveecenens oo 41,106,890 [ 27,707,388 |.....coovnvee. 75,066,970
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoocevennninnnnnnnicsfoeninil O [0 0
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... 14,749,443 |.. 29,743,819
16.  GrOUP CONVEISIONS ......vovieeeeeieiieseseseseaeeeeieseseseseseasssessesesesesssssssasesesesesessssssssssesesesessssssasssssesesessssnoesessssssesssesenenenesennssens 0 [orreieeeeeiienssseeene [0 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevercverercreeeeeeeeeece e 969,310 [ 558,506 |.....cevrerennes 1,321,948
18. Payments on supplementary contracts with life CONtINGENCIES .............cceeuriieievereieieeceeeeeeeeeeeee oo eseseeeeeeeeeeees 182,698 [ 2,326,541 | 3,479,884
19. Increase in aggregate reserves for life and accident and health contracts ) (9,210,662) (69,444,333)
20. Totals (LINES 1010 19) ...oveveeeeieeeieiiieieececececce et sa s nssesesesssnansnsssnenaoesesesesnseenens 80,200,802 [oiniiiinnnes 72,630,772 | 110,497,766
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 3,895,480 |....covenveene 3,802,188 |.................. 7,571,626
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal expenses ................. | S 7,936,358 |.coven 8,339,535 | 16,504,984
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 2,926,043 |.cocoevenee 3,024,235 |.cooi. 5,740,205
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions ....
28.  TOtalS (LINES 20 10 27) ...uveveeeeeeeeeeeeee ettt ettt ettt a st s e s sttt eae s naes 63,482,379 85,329,078
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .ttt nenenenes [rannnnnnnnn e 20, Q02 ORD |oruiieieieieans 42,716,741 | 108,320,903
30. Dividends to policyholders and refunds to members 536,976 1,139,366
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LiNE 30) .......cccvriririririerereriiinirisisieieiereee s seresessessssssesesesesessssssns eeeneeenennnen 22,080,849 | 42,179,765 |..cooveneee. 107,181,538
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............cccccceeevevevivererennes 6,174,041 9,563,403
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) .........ccccoeeveeeereneeeneens oo 18,934,123 36,005,724 |....cocveenne 97,618,135
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 38,649 (excluding taxes of $  ...cooveviiciniiciniinanes 582
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (555,215) (1,309,281)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 35,450,508 96,308,854
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCEMDET 31, PriOr YEAT ........cccovrieieeeieieiieiieieeeeeeeieee et eeeee e eeeeeeenene 405,307,201 405,307,201
37, NetinCOME (LINE 35) ......cvveeeeceieiiiieeeeeeceeeeeee e s s s seseseseassnsnnsnsnesesefoesesenesnsnenens 18,814,674 [ 35,450,508 |...ccvevene 96,308,854
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ... (1,878,316)]|.. ... (1,320,587)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........c.cceeeurieieievereeeeeeeeeeieieieseseeans eeeeeneneneneeenenen (12,708) oo 81,781 [ 101,206
40. Change in net deferred INCOME tAX ......c.eiiriririeieieieeeeee et . ... (9,689,953)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (3,666,895)].. ..4,956,711
42. Change in liability for reinsurance in unauthorized and certified companies ............ e (213,576) [
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 PRI 0N L.ttt sttt ettt ettt sttt se e eseseete st e be e e be e e beseesesessesessese et ese s esensebenesseseesesessesensesenseses|eeeset et ettt
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e
51.  Surplus adjustment:
L3 R =TT X TSP .
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FEINSUMANCE ...........ovoveueeeuiiieeireieeeeeeee e (12,993,095)
52.  Dividends t0 SIOCKNOIAETS ...........oouiuiiuiuiiciiiciriecisieisiee ettt (24,000,000)
53. Aggregate write-ins for gains and losses in surplus 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 19,872,904 50,757,645
55. Capital and surplus, as of statement date (Lines 36 + 54) 425,180,105 456,064,846
DETAILS OF WRITE-INS
08.301. FEE INCOME ..ottt aeeeeee e teeaeteeseeeenstessssensssenssaensssesesnnsesensessssessssessssesssnes [oosnsnsnsnsnsneess 008,012 |oviviiiiiiieed 627,354 |.cooie. 1,272,944
08.302. MiSCellaNBOUS TNCOME .......ooveeeeeeeeeeeeeeeeeeeeee e eeeas s eeeeeeeeenenenneennnenennsnnnnensnnsnen foreeesnenneensnsnne 189,998 |oviiviiiiiiee 168,579 oo 150,773
08,3003, ettt e e et et e e e et e e e a et e ea et e e eae et e st e e eaneeeeaneeenn e e e neeeeaneeenneeenneeeanneeennneeennees|teennneeaneeennneeenneenneeennnes |enuneeenn e e e e e e e e e e nneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .........cccocevveiieiininnieneeneeneeseeseefeeiiiiiicinl O 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 795,933
2701. REINSUIANCE BXPENSE ....eruieeeireiaeeeerererereseeseetsesesesesesessesesessssssssssssssssessssssessnssesesssssssesessssssssnsesesessssenafonsssnsessssssnseenns 285 111 fosiriiiiiississisienn 6,569 |.
2702. Miscellaneous expense .3,302 |..
DA 01 TSSO PR S PR KOO RR RSP PR UPRTRPPPORRPRE RSUURRTOPRRUURPRUPRPRROPRRRPRIT AN
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocceveeiieiinieiinneeneeneeneeneesdeeeieniesiccicceeeen 0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 9,871
£ 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 ..........ccoccevveiiiiiniininneneneeneeneesdeeeieniesicciccceeeen 0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0




STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
12.1 Bonds

12.2 Stocks .....ccccu.
12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ooiuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31

................. 61,552,692 |................ 74,519,215 |................ 142,478 833
................. 35,651,515 |................. 35,293,604 |................. 70,108,394
10,823,510 10,999,566 15,973,479
108,027,717 120,812,385 228,560,707
................ 127,423,768 |................. 90,668,769 |...............217,817,929
................ (28,680,295)(................(24,555,062)|................(55,741,563)
................. 13,972,730 |................. 16,991,139 |................. 31,490,867
....................... 614,770 |.....................572,843 |................... 1,096,011
5,263, 157 9,468,922 13,780,830

118,594, 131 93,146,611 208,444,074
(10,566,414) 27,665,774 20,116,633

3,733,083 4,197,697 12,672,478

................ 117,517,333 |................207,424,523 |................378,449,359
................. 58,184,424 |............... 205,994,909 |..............311,009, 134
...................... 800,000 |....oceeeeeeeeririeieen 0 il 0
................................. 0 [0 | 16,500,000
................................. 0 [0 o0
................................. 0 [0 o0
221,011 4,621,672 2,678,924

59,205,435 210,616,581 330,278,058
(3,221,870) (674,481) (2,948,026)
61,533,767 (2,517,577) 51,119,327
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................. (3,975,322)|..................(3,032,736)|................. (6,041,547)
................. 45,000,000 |....ocoveeereerrririeeeen 0 il 0
(9,231,816) (28,539,909) (18,914,286)
(58,207,138) (31,572,645) (24,955,833)
................. (7,239,785)................. (6,424,448)|................. 46,280, 127
................. 94,656,640 |................ 48,376,513 |................. 48,376,513
87,416,855 41,952,065 94,656,640

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




STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... s 81,332,259 |....ccovunne. 82,175,528 |................ 155,461,927
GIOUP T .. e 5,013,452 |......cccccene 5,273,817 | 10,172,016
INIVIAUAI @NNUITIES ... e 263,864 |....occooviinne 196,346 |.......ccovvvrnen 324,276
GIOUP @NNUILIES ......vcviiveeeievieeeteeetee sttt ettt ete et e te et et e e et eas et e s s tese st esessese st ese et ebessasessssessssessssesessesessesessesedstesenseseeesene et eneeseneenens 0 freeeeeeeee 0 [ 0
ACCIABNE & NEAIN ..o 45,721,558 |................. 45,430,742 |................. 92,741,878
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 tIOUGN 7) ..ot e 132,331,134 | 133,076,432 |......conceee 258,700,007
DEPOSIt-LYPE CONFACES ......vveeiiiiiieieieteeeie ettt ettt se e e s s s eses e s e e esens [oese e et es et e eeneeas [0 U 0 [ 109,676
Total (Lines 8 and 9) 132,331,134 133,076,432 258,809,773




STATEMENT AS OF JUNE 30, 2024 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

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

The NYDFS recognizes only statutory accounting practices prescribed or permitted by the State of New York for
determining and reporting the financial condition and results of operations of an insurance company and for
determining its solvency under the New York Insurance Law. The National Association of Insurance
Commissioners' (“NAIC”) Accounting Practices and Procedures Manual ("NAIC SAP") has been adopted as a
component of prescribed or permitted practices by the State of New York. The Superintendent of the NYDFS has
the right to permit other specific practices that deviate from prescribed practices.

The NYDEFS superintendent approved a permitted accounting practice that allows the Company to hold reserves
computed in accordance with VM-A and VM-C for individual term life policies that convert into universal life
policies, instead of Valuation Manual 20: Requirements for Principle-Based Reserves for Life Products ("VM-20")
reserves as required by the valuation manual. As of June 30, 2024, there were 100 such policies with total face
amount of $22,555,000 and reserves of $288,872.

Other than the permitted practice above, the Company did not have any prescribed or permitted practices as of
June 30, 2024 and December 31, 2023.

F/S F/S
SSAP # Page Line # 2024 2023
Net Income:
(1) RNY State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 18,814,674 $ 96,308,854
(2) state prescribed practices that are an increase/(decrease) from NAIC SAP:
None — —
(3) State permitted practices that are an increase/(decrease) from NAIC SAP:
None — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 18.814,674 § 96,308,854
Surplus:
(5) RNY State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 447418202 § 456,064,846
(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 $ 447418202 § 456,064,846

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

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

The Company made no significant changes to its accounting policies or practices as of June 30, 2024.

Certain amounts in the Company’s statutory basis financial statements have been reclassified to conform to the 2024
financial statement presentation.

D. Going Concern

None

2. Accounting Changes and Corrections of Errors
No significant change

3. Business Combinations and Goodwill
None

4. Discontinued Operations
None



STATEMENT AS OF JUNE 30, 2024 OF THE ReliaStar Life Insurance Company of New York

NOTES TO FINANCIAL STATEMENTS

5. Investments
D. Loan-Backed Securities

(1

)

)

“4)

)

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

The following table discloses in aggregate the Other than Temporary Impairment ("OTTI") recognized in
accordance with structured securities subject to SSAP No. 43R, Loan-backed and Structured Securities (“SSAP
No. 43R”) as of June 30, 2024 due to intent to sell or inability or lack of intent to hold to recovery.

6] ()] 3)

Amortized Cost  Other-than-Temporary Impairment

Basis Before Recognized in Loss
Other-than-
Temporary (2a) (2b)
Impairment Interest Non-interest Fair Value
OTTI recognized 1st Quarter
a. Intent to sell $ — 3 — 3 — 3 —
Inability or lack of intent to retain the investment
in the security for a period of time sufficient
to recover the amortized cost basis — — — —
c. Total 1st Quarter (a+b) $ — — § — —

OTTI recognized 2nd Quarter

d. Intent to sell $ 250,944 § 181,675 § — 3 69,269
e. Inability or lack of intent to retain the investment

in the security for a period of time sufficient

to recover the amortized cost basis — — — —
Total 2nd Quarter (d-+e) $ 250,944 § 181,675 § — 3 69,269
m. Annual Aggregate Total (c+f+i+1) $ 181,675 § —

=

The Company did not have any OTTI’s that were recognized in accordance with structured securities subject to
SSAP No. 43R for the period April 1, 2024 to June 30, 2024.

The following table shows all impaired securities at June 30, 2024 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  $ 164,277
2. 12 Months or Longer  $§ 44,242,660

b. The aggregate related fair value
of securities with unrealized losses:
1. Less than 12 Months $ 21,846,360
2. 12 Months or Longer  $§ 257,039,174

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

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

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

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

Recovery of the Amortized Cost Basis - if the Company does not expect to recover the entire amortized cost
basis of the security, the Company would be unable to assert that it will recover its amortized cost basis even if
it does not intend to sell the security and the entity has the intent and ability to hold. Therefore, in those
situations, an 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

7.1



STATEMENT AS OF JUNE 30, 2024 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

collected is less than the amortized cost basis of the security, the entire amortized cost basis of the security will
not be recovered (that is, a non-interest related decline exists), and an OTTI shall be considered to have
occurred.

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

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

The prospective adjustment method is used to determine the amortized cost for the majority of loan-backed and
structured securities as well as securities that have experienced an OTTI. For certain securities, including
Agency-backed securities, the retrospective adjustment method is used to determine amortize cost.

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

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

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

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

Fair Value

b) The fair value of that collateral and of the portion
of that collateral that it has sold or repledged $ 42,327,773

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

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

H. Repurchase Agreements Transactions Accounted for as a Sale
None

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

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

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

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

7. Investment Income
No significant change

7.2



STATEMENT AS OF JUNE 30, 2024 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

8. Derivative Instruments

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

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

9. Income Taxes

10.

11.

No significant change

Information Concerning Parent, Subsidiaries and Affiliates

B. Transactions
On March 8, 2024, the Company declared an ordinary dividend in the amount of $21,000,000, which was paid to
its sole shareholder, ReliaStar Life Insurance Company ("RLI") on March 25, 2024.

D. Amounts Due To/From Related Parties
As of March 31, 2024, the Company had a $30,254,215 outstanding receivable from RLI, which was paid as part of
the intercompany settlement process, on May 30, 2024.

As of June 30, 2024, the Company had $39,017,680 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

12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

13.

14.

15.

16.

17.

18.

19.

Postretirement Benefit Plans
A. Defined Benefit Plan
None

Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations

D. Dividends Paid
On March 8, 2024, the Company declared an ordinary dividend in the amount of $21,000,000, which was paid to
its sole shareholder, RLI, on March 25, 2024.

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 JUNE 30, 2024 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 June 30,

2024
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

Commercial mortgage-backed N — 3 419,250 $ — — 8 419,250

Preferred stock 400 — 1,518,610 $ — 1,519,010
Common stock 1,021,351 — 1,445,521 — 2,466,872
Separate account assets 474,619,407 — — — 474,619,407

Total assets at fair value/NAV $ 475,641,158 § 419,250 $ 2,964,131 § — § 479,024,539

b. Liabilities at fair value
Deposit type contracts $ — 3 29,552,740 $ — 3 — S 29,552,740
Total liabilities at fair value $ — 3 29,552,740  $ — 3 — 3 29,552,740

(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 June 30, 2024:

Total gains
Beginning and Total gains Ending
balance at Transfers (losses) and (losses) balance at
April 1, Transfers out of included in included in June 30,
Description 2024 into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 2024
a.  Assets
Preferred Stock S 1,536,355 S — s — s — S (17745 § — s — s — % —  $1,518,610
Common Stock 1,435,292 — — — 10,229 — — — — 1,445,521
Total Assets $ 2,971,647 $ — $ — 8 — S (7,516) $ — S — 8 — 8 —  $2,964,131
b.  Liabilities

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

There were no transfers into or out of Level 3 during the period of April 1, 2024 to June 30, 2024.

(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.

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
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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 June 30, 2024:

Aggregate Fair Carrying Net Asset Not Practicable
Type of Financial Instrument Value Value (Level 1) (Level 2) (Level 3) Value (NAV) (Carrying Value)
Assets
Bonds $  1,054,794,720  $ 1,161,091,625 $ 24,820,638 $ 991,654,748 $ 38319334 § — N —
Preferred stock 4,272,714 4,591,265 400 — 4,272,314 — —
Common stock 2,466,872 2,466,872 1,021,351 — 1,445,521 — —
Mortgage loans 99,341,461 105,770,008 — — 99,341,461 — —
Contract loans 58,642,139 58,642,139 — 58,642,139 — — —
Other invested assets 1,630,586 2,403,438 — 1,630,586 — — —
Cash equivalents and short-term
investments 71,803,451 71,803,699 32,801,000 39,000,000 2,451 — —
Derivatives
Foreign exchange contracts 1,121,878 613,800 — 1,121,878 — — —
Separate account assets 474,619,407 474,619,407 474,619,407 — — — —
Total Assets $  1,768,693,228  $ 1,882,002,253 $ 533,262,796 $1,092,049,351 $ 143,381,081  $ — S —
Liabilities
Supplementary contracts and immediate
annuities $ 13,327,193  § 13,237,943  § — $ — $ 13327,193 § — S —
Deposit type contracts 29,552,740 29,552,740 — 29,552,740 — — —
Derivatives
Foreign exchange contracts 47,291 47,585 — 47,291 — — —

Total Liabilities $ 42,927,224  § 42838268  § — $ 29,600,031 $ 13,327,193 $ — $ —

D. Reasons Not Practicable to Estimate Fair Value
None

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

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 June 30, 2024 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to June 30, 2024 through August 9, 2024,
the date the statutory financial statements were available to be issued.

Type 11 — Nonrecognized Subsequent Events

The Company is not aware of any events occurring subsequent to June 30, 2024 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to June 30, 2024 through August 9, 2024,
the date the statutory financial statements were available to be issued.

23. Reinsurance
No significant change

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

26.

27.

28.

29.

30.

31.

32.

33

34.

35.

36.

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

Reserves at December 31, 2023 were $37,440,027. As of June 30, 2024, $32,827,842 has been paid for incurred
losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years
are now $5,620,194 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 $1,008,009 unfavorable prior-
year development since December 31, 2023. The change is generally the result of ongoing analysis of recent loss
development trends. Original estimates are increased or decreased as additional information becomes known
regarding individual claims. Included in this change, the Company experienced no favorable prior year loss
development on retrospectively rated policies. However, the business to which it relates may be subject to premium
adjustments.

B. Significant Changes in Methodologies and Assumptions
None

Intercompany Pooling Arrangements
None

Structured Settlements
None

Health Care Receivables
None

Participating Policies
No significant change

Premium Deficiency Reserves
No significant change

Reserves for Life Contracts and Annuity Contracts
No significant change

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

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

Premium & Annuity Considerations Deferred and Uncollected
No significant change

Separate Accounts
No significant change

Loss/Claim Adjustment Expenses
No significant change
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STATEMENT AS OF JUNE 30, 2024 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[ 1 No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group? ............ccciiiiiiiiiii s Yes [ X] No[ 1]

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. .......... 12/31/2019

]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........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

Czech Asset Management L.P. ..o

Retirement Advisors, LLC

Windsor, CT

New York, NY ... e .

]
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16.

STATEMENT AS OF JUNE 30, 2024 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? ..............cccooviiiiiiiniiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;

(b) Full, fair, accurate, 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 @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s

If the response to 9.3 is Yes, provide the nature of any waiver(s).

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o

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:

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

FINANCIAL

INVESTMENT

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
.6,964,216 7,423,551
..... 0
.0
..39,000,000

LOLHLe e

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ..47,013,369

Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........ccooiiiiiiiiiiiiiieeeee e eee D 40,006,056

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] N[ 1 NA[ ]

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 $

8.1

... 42,329,434
42,327,773
.................. 42,327,773




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 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. 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

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

09539*AA9
60040#AA0
34107#AA5
34107@AAT7
05632*AA3
05632@AA1

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

Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiie ettt ettt et et et et e e enean

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

Has the reporting entity self-designated PLGI SECUMIES? ........cuiiiiiiiiiiiiie bbbt bbbt bbbt bbbt bt bbb b nre 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? .............ccccoeveiiiine

8.2

Yes [

Yes [

Yes [

Yes [

]

X1

]

]

No [ X ]

No[ ]

No [ X ]

No [ X ]



STATEMENT AS OF JUNE 30, 2024 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 101,833,430

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 $ 101,833,430
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 $ 3,936,578
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 $ 105,770,008
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 91.160 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 10.838 %
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 JUNE 30, 2024 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 JUNE 30, 2024 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 L
2. AIBSKA .ot AK e L
3. Arizona ..... . AZ .L
4. Arkansas .. .. AR .L
5. California .. CA .L
6. Colorado ...... .. CO .L
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 L
32.  New Mexico . .L , .
33. New York ..... .L ...58,620,707 |.
34. North Carolina .. .L ....913,315 |.
35.  North Dakota .L .
36. Ohio ..cccueenee .L
37. Oklahoma . .L
38. Oregon......... b fs
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 , . .
58.  Aggregate Other Aliens . OT ....250,197 |. ...8,600 |.
59.  Subtotal .....ccccciiiiiiiiiie e, D,0. & STV RV 76,418,632 |..coovenenne 263,864
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene DLO O ST 591,731 | [0 (1 [V F 591,731 | 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 299,344 |.
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0]
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 77,309,707 |.
96. Plus Reinsurance Assumed.............ccocoeeeiniineneen eeeees XXX forviiiiiis 0] ..
97  Totals (All Business).... ...17,309,707 |. ... 125,312,833 |..
98. Less Reinsurance Cede 63,541,859 |........cooo... 11,049 |...............894,642 |..oooveiiiie O [ 64,447,549
99. Totals (All Business) less Reinsurance Ceded XXX 13,767,848 60,865,284
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ........
58002. DOM Dominican Republic .
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 250,197 8,600 0 0 258,797 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
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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

Insurer/Non-
Entity Name insurer FEIN NAIC State
Voya Financial, Inc. 52-1222820 DE
Benefitfocus, Inc. 46-2346314 DE
Benefitfocus.com, Inc. 57-1099948 SC
BenefitStore, LLC 27-3519176 sSC
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 CcT
VIM Holdings LLC 88-3236443 DE
Voya Custom Investments LLC 27-2278894 DE
Voya Benefits Company, LLC 83-0965809 DE
Benefit Strategies, LLC 26-0003294 NH
ReliaStar Life Insurance Company Insurer 41-0451140 67105 MN
Voya Special Investments, Inc. 85-1775946 DE
Pomona Capital VII, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment Il, L.P. DE
Pomona Voya (US) Holdings IV, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
ReliaStar Life Insurance Company of New York Insurer 53-0242530 61360 NY
The Voya Proprietary Alpha Fund, LLC 20-8811107 DE
RiverRoch LLC 84-3548142 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Oconee Real Estate Holdings VI - GREEN LLC 93-4037989 DE
Oconee Real Estate Holdings VIII - PORTRAIT LLC 99-0574688 DE
Voya Financial Advisors, Inc. 41-0945505 MN
Voya Institutional Trust Company 46-5416028 CT
Voya Insurance Solutions, LLC 06-1465377 CcT
Voya Investment Management LLC 58-2361003 DE
Voya Capital, LLC 86-1020892 DE
Voya Funds Services, LLC 86-1020893 DE
Voya Investments Distributor, LLC 03-0485744 DE
Voya Investments, LLC 03-0402099 AZ
Voya Investment Management Alternative Assets LLC 13-4038444 DE
Voya Alternative Asset Management Ireland Limited IRL
Voya Alternative Asset Management LLC 13-3863170 DE
Czech Asset Management, L.P. 45-3236373 DE
VAAM (Cayman) Ltd. CYM
Czech GP, LLC 45-3559304 DE
SJC Direct Lending Fund Il GP, L.P. 37-1824603 DE
SJC Direct Lending Revolver Fund Ill GP, L.P. 86-2546922 DE
SJC Direct Lending Fund IV GP, L.P. 36-4822589 DE
SJC Capital Finance Fund Ill GP, LLC 84-4300363 DE
SJC Capital Finance Fund IV GP, LLC 82-1609649 DE
Voya MSR Opportunities GP LLC 87-1891874 DE
VAAM GP LLC 87-2198755 DE
Voya Renewable Energy Infrastructure Debt GP | LP 87-1885741 DE
The Voya Proprietary Alpha Fund, LLC 20-8811107 DE
Voya Multi-Strategy Opportunity Fund LLC DE
Voya CML GP LLC DE
Voya Pomona Holdings LLC 13-4152011 DE
Pomona G.P. Holdings LLC 13-4150600 DE
Opportunity Investor P Associates, L.P. DE
Opportunity Investor P, L.P. DE
Opportunity Investor P Secondary Associates, LLC DE
Opportunity Investor P Associates, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Associates V, LP 13-4197230 DE
Pomona Associates VI, LP 20-1779011 DE
Pomona Associates VII, L.P. 26-1701070 DE
Pomona Capital VI, 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 VII, L.P. 26-1701070 DE
Parent/Subsidiary listing is not repeated
Pomona Secondary Associates VIII, LLC 46-0666750 DE
Pomona Associates VIII, L.P. 37-1698452 DE
Pomona Voya (US) Holdings Associates Il LLC 36-4577583 DE
Pomona Voya (US) Holdings Associates I, L.P. 37-1513803 DE
Pomona Voya (US) Holdings Co-Investment Associates Il, L.P. DE
Pomona Voya (US) Holdings Co-Investment Il, L.P. DE
Pomona Voya (US) Holdings Co-Investment Associates L.P. DE
Pomona Voya (US) Holdings Associates II, L.P. 37-1513803 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates Ill LLC 16-1771993 DE
Pomona Voya (US) Holdings Associates Il LP DE
Pomona Voya (US) Holdings Associates Il LP DE
Pomona Voya (US) Holdings Associates IV LLC 26-1705350 DE
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Pomona Voya (US) Holdings IV, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates LLC 20-0554145 DE
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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

Entity Name

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

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

Parent/Subsidiary listing is not repeated

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

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

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

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

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

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

Voya Realty Group LLC
Voya Investment Management Co. LLC

Voya Investment Management (UK) Limited

Voya Investment Trust Co.

Voya Investment Management Services (UK) Limited

Voya Retirement Insurance and Annuity Company

Voya Special Investments, Inc.
RiverRoch LLC
Oconee Real Estate Holdings IV - ARB LLC
Oconee Real Estate Holdings V - CASC LLC
Oconee Real Estate Holdings VI - GREEN LLC
Oconee Real Estate Holdings VII - CANOPY LLC
Oconee Real Estate Holdings VIl - PORTRAIT LLC
Oconee Real Estate Holdings IX - PHOENIX LLC
Pomona Capital VII, L.P.

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

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

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

PART 1 - ORGANIZATIONAL CHART

121

Insurer/Non-
insurer

Insurer

FEIN
20-0585365

20-0585365

13-4149700

13-4003969
88-3236443

06-1440627

71-0294708
85-1775946
84-3548142
93-3381941
93-4060472
93-4037989
99-0609295
99-0574688
99-1490642

06-1375177

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

93-1766128
85-1775946

NAIC

86509

State
DE
DE
DE
DE
DE
DE

DE
DE

DE
DE
CYM
DE
DE
DE

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

DE
DE
DE
DE
DE
DE
DE
NJ

DE
DE
IND
DE

DE
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4832 ...|VOYA FINANCIAL ... 26-0003294 .. Benefit Strategies, LLC .. Voya Benefits Company, LLC ... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ..| 46-2346314 .. Benefitfocus, Inc. .. . |Voya Financial, Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL ..| 571099948 .. Benefitfocus.com, Inc. . |Benefitfocus, Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 27-3519176 .. BenefitStore, LLC Benefitfocus.com, Inc. .. Ownership .100.000 ...|Voya Financial, Inc.
Voya Investment Management Alternative
4832 ...|VOYA FINANCIAL ... 45-3236373 .. Czech Asset Management, L.P. .... Assets LLC Ownership .100.000 ...|Voya Financial, Inc. N0 e
. 4832 ...| VOYA FINANCIAL ..| 45-3559304 .. Czech GP, LLC . . | Czech Asset Management, L.P. . | Ownership.. ..}.100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... ReliaStar Life Insurance Company . Ownership ..16.000 ....|Voya Financial,
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 .. Ownership ..51.000 ....|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..|93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... . | Company .... Ownership.. ..44.800 ....|Voya Financial,
4832 ...|VOYA FINANCIAL ... 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... 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 .. |..DE.....|...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..38.500 ....|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |..DE.....|...... NIA....... ReliaStar Life Insurance Company ............ Ownership ..12.500 ....|Voya Financial,
4832 ...|VOYA FINANCIAL ... 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |..DE.....|...... NIA....... Third Party Shareholders Ounership ..49.000 ....|Voya Financial,
Oconee Real Estate Holdings VII - CANOPY LLC Voya Retirement Insurance and Annuity
4832 ... VOYA FINANCIAL ..o | eeeeieies e 99-0609295 .. LDE] e NIA....... Company ... Ownership ..10.130 ....|Voya Financial,
4832 ... | VOYA FINANCIAL ..ooooeiiiiiieeiieeeeeees [ eveeeiee e 99-0609295 .. LDE] NIA....... Third Party Shareholders ........cccccvevuneen. OWNEISNIP..eeeeeeerreeeree e ..89.870 ....|Voya Financial,
Oconee Real Voya Retirement Insurance and Annuity
L4832 ...[VOYA FINANCIAL .ooveveeeieeeiieeeeeenne [ eeeiirees e 99-0574688 .. LLC .... LDE] NIA....... Company ... Ounership ..34.150 ....|Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 99-0574688 .. LDE] e NIA....... ReliaStar Life Insurance Company ............ OWNErship..coeeeeeeeeeeeeeee e ..16.630 ....|Voya Financial,
L4832 ...[VOYA FINANCIAL .ooveveeeieeeiieeeeeenne [ eeeiirees e 99-0574688 .. LDE] NIA....... Third Party Shareholders ........ccccceeveneen. OWNEISNIP..eeeveeesree e ..49.220 ....|Voya Financial,
Voya Retirement Insurance and Annuity
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e 99-1490642 .. LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..51.000 ....|Voya Financial,
4832 ... | VOYA FINANCIAL ..ooooeiiiiiieeiieeeeeees [ eveeeiee e 99-1490642 .. LDE] NIA....... Third Party Shareholders .. Ounership ..49.000 ....|Voya Financial,
Opportunity Investor P Secondary
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e Opportunity Investor P Associates, L.P. ..... |..DE.....]...... NIA....... Associates, LLC Management.... .}.. 0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e Opportunity Investor P Associates, L.P. ..... |..DE.....|...... NIA....... Pomona G.P. Holdings LLC .. Management.... .}..0.000 .... |Voya Financial,
Opportunity Investor P Secondary Associates,
. 4832 ...|VOYA FINANCIAL ... Pomona G.P. Holdings LLC ...cccoveveeeeeeeeennns Ownership .100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL Opportunity Investor P, L.P . | Opportunity Investor P Associates, L.P. .. |Management. .. |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 94-2695108 .. Pen-Cal Administrators, Inc. Voya Financial, Inc. ....ccccceeeeiinnnnnnnnns Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 13-4197230 .. Pomona Associates V, LP .. Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns 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 .....cceeeeeeeeeeennns 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 ............... 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 .........ccceennn Management. ..|Voya Financial,
. 4832 ...| VOYA FINANCIAL 37-1698452 Pomona Associates VIII, L.P. . .. |Pomona Secondary Associates VIII, LLC Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL 37-1698452 Pomona Associates VIII, L.P. . .| Third Party Shareholders .. Ownership.. ..|Voya Financial,
L4832 ...|VOYA FINANCIAL ©.vvvvvvvenrnnnnnnnnnnnnninnnn | eeeeeeens vvvveens| cveeeeeiieeens Pomona Capital Asia Limited Pomona Management LLC Ownership .|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ... VOYA FINANCIAL ..vvvenenes | eveeeeeee ] eeveeeieiiiics | e | eeeeeiiiiiieieee | oo Pomona Capital VII, L.P. oooooeeiiiiiiiiiiieeenns L DE.... ... NIA....... COMPANY e e e e e eeeeeeeeeeeeas Management...........evvvveeeeeeennnnnnnnn ... 0.000 .... |Voya Financial, Inc. ........cccceeunnnnnnn L NO e




STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

L€l

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 ... . . UV ... |Pomona Capital VII, L.P. ...... Pomona Associates VII, L.P. ........ Management.... .. 0.000 .... |Voya Financial, e |-

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

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

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

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

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

.. |ReliaStar Life Insurance Company .
. |Pomona Capital VII, L.P. .....
. |Pomona Associates VII, L.P. .
. |Pomona Europe, Ltd. ...
.. |Pomona Management LLC
.. | Voya Pomona Holdings LLC
. |Pomona G.P. Holdings LLC ..
.. |Pomona Primary Associates IV LLC .
. |Pomona G.P. Holdings LLC .........
.. |Pomona Primary Associates V LLC
.. | Voya Pomona Holdings LLC ...
.. |Pomona G.P. Holdings LLC
.. |Pomona G.P. Holdings LLC
. |Pomona G.P. Holdings LLC
Pomona G.P. Holdings LLC ..
Pomona G.P. Holdings LLC ..
. |Pomona G.P. Holdings LLC
Pomona G.P. Holdings LLC ..

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

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

E5555555585555858585858

. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 37-1513803 .. | .eevvrrerenns LDE ] NIA....... Pomona G.P. Holdings LLC ...cccoveveeeeeeeeennns Management..........covvvvevereerennnnnnnnsd ... 0.000 .... |Voya Financial, Inc. ......ccccoeeuunnnnnnn vl N0
Pomona Voya (US) Holdings Associates Il LLC|
. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 37-1513803 .. | .eevvrrerenns LDE ] NEA e | e Management...........oevvveveeeieennennnnns ... 0.000 .... |Voya Financial, Inc. ......ccccoevuunnnnnnn vl N0
L4832 ...[VOYA FINANCIAL .oovvvviiiiiiiiiiiiieine [ v e 16-1771993 .. LDE] NIA....... Pomona G.P. Holdings LLC .. Ounership .}.100.000 ... [Voya Financial,
L4832 ...|VOYA FINANCIAL .eeeeeeeinniiiiiiiiiiiiiiiinn | eeeeeeees ceeeeena| eveeeeeeeeees Pomona Voya (US) Holdings Associates Il LP |..DE.....|...... NIA....... Pomona G.P. Holdings LLC .. Management.... .. 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates Il
L4832 ...|VOYA FINANCIAL .eeeeeeeinniiiiiiiiiiiiiiiinn | eeeeeeees ceeeeena| eveeeeeeeeees Pomona Voya (US) Holdings Associates Il LP |..DE.....|...... NIA....... LLC Management.... .}.. 0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 26-1705350 .. Pomona Voya (US) Holdings Associates IV LLC |..DE.....|...... NIA....... Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P.
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 261705523 .. | wevvvvriiiiins | errrrriniiiinnn | e | s LDE ] NIA....... Pomona G.P. Holdings LLC ...cccoveveeeeeeeeennns Management..........covvvvevereerennnnnnnnsd ... 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P. Pomona Voya (US) Holdings Associates IV LLC|
. 4832 ...|VOYA FINANCIAL ... PR T4 T O L R (R IR ) -OUoN PP || T TR Management.... .}..0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL .. 20-0554145 .. Pomona Voya (US) Holdings Associates LLC .... Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P.
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | it | e | e [ LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns Management..........ooeeeeemieeemiiennnnnns ... 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P. Pomona Voya (US) Holdings Associates V, LLC
. 4832 ...| VOYA FINANCIAL ...eeeeneeniiiiniiiiiiiiiiiin | eeeeeeeee wmmmeeen | eeeeeieeii | i | i | s [ e | ee DB | e NTA e Management.... .}.. 0.000 .... |Voya Financial,
. 4832 ...| VOYA FINANCIAL Pomona Voya (US) Holdings Associates V, LLC . |Pomona G.P. Holdings LLC Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... . 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|.. Pomona G.P. Holdings LLC .. Management.... .}.. 0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|[.. Pomona Voya (US) Holdings Associates LLC . |Management...........ccccevviurnnenennnns ... 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Co-Investment Pomona Voya (US) Holdings Associates 11 LLC|
L4832 ... | VOYA FINANCIAL ..evvvvennnnniniininiiiininin | eeeeeeeee wvvvinne] cevveeeiics | s | i | e Associates L.P. .....evevvniiiieiiiiiiiiis LDE ] NEA e | e Management..........covvvvevereerennnnnnnnsd ... 1.000 .... |Voya Financial, Inc. ......ccccoeeuunnnnnnn vl N0
Pomona Voya (US) Holdings Co-Investment
L4832 ... | VOYA FINANCIAL ..evvvvennnnniniininiiiininin | eeeeeeeee wvvvinne] cevveeeiics | s | i | e Associates L.P. ......eeveveniiniiiiiiiiiiiians LDE ] NIA....... Third Party Shareholders ................ccc... Management..........covvvvevereerennnnnnnnsd ...50.000 ....|Voya Financial, Inc. ......ccccoeevuunnnnnnn vl N0
Pomona Voya (US) Holdings Co-Investment
L4832 ... | VOYA FINANCIAL ..evvveennnnniniinininiiiinn | eeereeeee wvvvnnnn] ceveeieiiics | s | v | v Associates L.P. .....eevvneeniniiiiiiiiiiiiens LDE] NIA....... Pomona G.P. Holdings LLC ...cccovevveeeeeeennns Management...........cevvveveveeeiennnnnnns ...49.000 ....|Voya Financial, Inc. .......cccooeruunnnnnnn vl N0
Pomona Voya (US) Holdings Co-Investment
. 4832 ... | VOYA FINANCIAL ©..vvveeeeeeeees | evvviiies i Associates II, L.P. .... L DE.... ... NIA....... Pomona G.P. Holdings LLC .. Management.... .}...0.000 .... |Voya Financial, L NO e




STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK
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1 2 3 4 13 14 15 16
Type If
of Control Control
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Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Pomona Voya (US) Holdings Co-Investment Pomona Voya (US) Holdings Associates II,
B 1) N 1 N N [ I I Associates |1, L.P. ooeeeiiieiiieeeeeeeens LWDE s NIA....... O S Management..........ooeeeeeeeiinniieeennnnd ... 0.000 .... |Voya Financial, Inc. .......ccccccuunnnnnne N0
Pomona Voya (US) Holdings Co-Investment |1, Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e L P LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..21.980 ....|Voya Financial, Inc. ......ccccceeuunnnnee e N0 e
Pomona Voya (US) Holdings Co-Investment |1, Pomona Voya (US) Holdings Co- Investment
B 1) N 1 N N [ I I L e LWDE s NIA....... Associates |1, L.P. woooeeeiiieiiiieieeeanes OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..0.100 .... |Voya Financial, Inc. ......ccccceeunnnnnnee N0
Pomona Voya (US) Holdings Co-Investment |1,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e L.P. .. LDE] e NIA....... ReliaStar Life Insurance Company .... Ownership ..17.980 ....|Voya Financial, N0 e
Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Pomona Voya (US) Holdings IV, L.P. ............ LDE] e NIA....... COMPANY e Management..........oovveeeeeemeiiiennnnnndd ... 0.000 .... |Voya Financial, Inc. .......ccccoeeuunnnnnne e N0 e
Pomona Voya (US) Holdings Associates IV,
B N0 N 1 N R [ I I Pomona Voya (US) Holdings IV, L.P. ............ WDE s NIA....... O S Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. ......cccccccuunnnnnen N0
L4832 ... | VOYA FINANCIAL ..evvveennnnniniinniiniininn | eeeeeeene wvvvinnn] ceveeieiiiis | s | e | e Pomona Voya (US) Holdings IV, L.P. ............ LDE ] NIA....... ReliaStar Life Insurance Company ............ Management...........cevvveveeeireennennnnsd ... 0.000 .... |Voya Financial, Inc. ......cccoeevuuunnnnnn vl N0
Voya Retirement Insurance and Annuity
L4832 ... | VOYA FINANCIAL ..evvveennnnniininininiiininn | eeeeeeeee e ceveeeeiiics | s | v | v Pomona Voya (US) Holdings V L.P. ............... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..33.300 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn vl N0
Pomona Voya (US) Holdings Associates V,
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V L.P. ........ DE.....[...... NIA....... P. Ownership ..0.100 .... |Voya Financial, N0
. 4832 ...|VOYA FINANCIAL ... 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
. 4832 ...|VOYA FINANCIAL Pomona Voya (US) Holdings V-A, L.P. ........... LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..32.690 ....|Voya Financial, Inc. .......ccccceuunnnnee e N0 e
Pomona Voya (US) Holdings Associates V,
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V-A, L.P. ........... WDE s NIA....... | Ownership . |Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL Pomona Voya (US) Holdings V-A, L.P. .... . |ReliaStar Life Insurance Company . . | Ownership.. ..|Voya Financial, Inc. .

. |Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management.
. |Pomona Voya Asia Pacific Associates, LLC . |Management.
Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Ownership

Pomona Voya Asia Pacific Associates, L.P. ... [..
Pomona Voya Asia Pacific Associates, L.P. ... [..
.. .. | ... |Pomona Voya Asia Pacific Associates, LLC ....
L4832 ...[VOYA FINANCIAL ...oovvvviiiiiiiiiiiieeis [ e 67105 ....[41-0451140 .| .............. 0001108874 .. |NYSE ...ocvvveviiiiiiieiie, ReliaStar Life Insurance Company ...............

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

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

Voya Holdings Inc. .....cooeeveeiieininnininnnns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee . ...|Voya Financial, Inc.
ReliaStar Life Insurance Company of New York
. 4832 ...|VOYA FINANCIAL ©.evvvvvnieniennenninninininnn | eees 61360 ....|53-0242530 .. | .............. 0001163710 .. [NYSE ..oriiiiiiiieiiiiiiiiiiiies | eereeeieeeeeeee et e e e e eeeeeeeeeeeeee AN RE........ ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee . ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ... 84-3548142 .. RiverRoch LLC ... LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership ..|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ..| 84-3548142 .. RiverRoch LLC . |ReliaStar Life Insurance Company . .. | Ownership.. ..|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL ... 84-3548142 .. RiverRoch LLC ... Third Party Shareholders .................ce... Ownership ..|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 84-1437826 .. Security Life Assignment Corporation ... Voya Financial, Inc. ...........eee. Ownership .|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 37-1824603 .. SJC Capital Finance Fund |11 GP, LLC .. . . | Czech Asset Management, L.P. Ownership.. .|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL ... 86-2546922 .. SJC Capital Finance Fund IV GP, LLC ......... Czech Asset Management, L.P. ... . | Ownership .|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 36-4822589 .. SJC Direct Lending Fund Il GP, L.P. .......... Czech GP, LLC Ownership .|Voya Financial, Inc.
. 4832 ...[VOYA FINANCIAL ... 84-4300363 .. SJC Direct Lending Fund IV GP, L.P. ...ccooooe [ .. DEcci] e NIA....... Czech GP, LLC Ounership .|Voya Financial, Inc.

SJC Direct Lending Revolver Fund 11 GP, LP

Tango Health, Inc. .....

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

..| 82-1600649 ..
..[26-2060323 ..

. |Czech GP, LLC .. .. | Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. | Benefitfocus.com, Inc. ..... .. [Ownership.. .100.000 ...|Voya Financial, Inc. .

. 4832 ...|VOYA FINANCIAL ..| 20-8811107 .. The Voya Proprietary Alpha Fund, LLC . |Voya Alternative Asset Management LLC Ownership.. ..1.000 .... |Voya Financial, Inc. .

. 4832 ...|VOYA FINANCIAL ... 20-8811107 .. The Voya Proprietary Alpha Fund, LLC .. ReliaStar Life Insurance Company .... Ownership..... ..30.200 ....|Voya Financial, Inc.
Voya Investment Management Alternative

L4832 ...|VOYA FINANCIAL ©.vvvvvveennnnnneennnnnnnnnnnn | eeeeeeeee vvvveens| cveeeeeeeeeens VAAM (Cayman) Ltd. .. O NIA....... Assets LLC .ooveeeeeeeeieiiiieie Ownership .100.000 ...|Voya Financial, Inc.

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

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

VAAM GP LLC
VFI India Holdings LLC

| DBt NIA....... Voya Alternative Asset Management LLC ..... Ownership

LDE ] NIA....... Voya Financial, Inc. . Ownership
VIM Holdings LLC . |Voya Holdings Inc. .... Ownership.. ..|Voya Financial, Inc. .
VIM Holdings LLC Third Party Shareholders .. Ownership ..|Voya Financial, Inc.
Voya Global Services Private Limited .......... LIND..LL NIA....... Voya Financial, Inc. ...cccoveiiiiiiiiinnnnnns 0WNership...oooeeeeeeieieieieeeeeeeeeee | ..99. ....|Voya Financial, Inc.

.100.000 ...|Voya Financial, Inc.
.|Voya Financial, Inc.
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L4832 ... | VOYA FINANCIAL ..evvveennnnninninnniniinn | eeeeeeene cvvvnnnn] eeveeieiiics | s | v | e Voya Global Services Private Limited .......... LIND.LLL NIA....... VFI India Holdings LLC .......vvvuuenneninnnnnne ONNErSNIP.ceeeeeeeeeieeeiee e .. 1.000 .... |Voya Financial, Inc. ......ccccovvuuunnnnnnn vl N0
Voya Alternative Asset Management Ireland Voya Investment Management Alternative
L4832 ... | VOYA FINANCIAL ..evvvvennnnniniininiiiininin | eeeeeeeee wvvvinne] cevveeeiics | s | i | e Limited .ouveveeeeeiniiiiiiiiiii LRLL NIA....... Assets LLC oooveeeeeeeiiiiiiieiie ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Voya Financial, Inc. ......ccccoevuuunnnnnn vl N0
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 13-3863170 .. Voya Alternative Asset Management LLC ........ LDE ] NIA....... Assets LLC Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 83-0965809 .. ... |Voya Benefits Company, LLC .......ccccceeunnnnnen LDE] e NIA....... Voya Holdings Inc. .... Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 86-1020892 .. NYSE . . |Voya Capital, LLC ... LDE ] NIA....... Voya Investment Management LLC ............... Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL . Voya CML GP LLC ...NIA....... | Voya Alternative Asset Management LLC ..... |Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... Voya Custom Investments LLC .. LDE ] NIA....... Voya Holdings Inc. .....ccoevveeiiieiinninnnnnns Ownership .100.000 ...|Voya Financial,
. 4832 ...[VOYA FINANCIAL Voya Enhanced Middle Market Credit GP | LP . |..DE.....|...... NIA....... VAAM GP LLC oo OWNership.....ccoeeuiiieiiiiiiieeeeee .100.000 ... |Voya Financial,
Voya Enhanced Middle Market Credit Fund | LP Voya Enhanced Middle Market Credit GP | LP
4832 L [VOYA FINANCIAL .cooiiiiiieiiiiiiieeees | eeeiien coeeeee] e | it | | i [ s LDE] NTA ] s OWNership.....ccoeiuiieeieiiiiieeeeee .100.000 ... |Voya Financial,
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit GP | LP
L4832 . [VOYA FINANCIAL .cooiiiiiiiiiiiiiieens | oo e ] e [ it | | e (RNF) LP s LDE] NTA ] s OWNership.....ccoeeuiiieiiiiiiieeeeee .100.000 ... |Voya Financial,
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit Fund |
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Originator LLC ....ooovviviiiiiiiiiieiieieieeeeeeeeees LDE] e NIA....... P e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e 41-0945505 .. | .ieeerrirennns 0000073520 .. [NYSE ...oovvviieviriieiieieenns Voya Financial Advisors, InC. ...cccevvvvveennnns LN NIA....... Voya Holdings Inc. .....ccoevveeiiieiinninnnnnns ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ... 06-1375177 .. 0000912650 .. . |Voya Financial Partners, LLC LDE ] NIA....... Company Ownership .100.000 ...|Voya Financial,

. 4832 ...|VOYA FINANCIAL ... 52-1222820 .. ... |Voya Financial, Inc. .....cccccuuueemnnnnnne LDE] e UIP....... Third Party Shareholders .. Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 86-1020893 .. . | Voya Funds Services, LLC ... LDE ] NIA....... Voya Capital, LLC Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 02-0488491 .. Voya Holdings Inc. ............ L CTe] e UIP....... Voya Financial, Inc. . Ownership .100.000 ...|Voya Financial,

Voya Retirement Insurance and Annuity
. 4832 ...[VOYA FINANCIAL . | Company
. 4832 ...[VOYA FINANCIAL
. 4832 ...[VOYA FINANCIAL

. 4832 ...[VOYA FINANCIAL ...

..|04-3516284 .. Voya Institutional Plan Services, LLC .
Voya Institutional Trust Company ..
Voya Insurance Solutions, LLC .
Voya Investment Management (UK) Limited ...... .
Voya Investment Management Alternative Assets

. Ownership..
.. | Voya Holdings Inc. Ownership..
.| Voya Holdings Inc. . .. | Ownership..
Voya Investment Management LLC ............... Ownership.....

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

.100.000 ...|Voya Financial,

. 4832 ...|VOYA FINANCIAL ... 13-4038444 .| i | e, LLC LDE ] NIA....... Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial,

. 4832 ...|VOYA FINANCIAL ... 88-3236443 .. | .... ... 10000033670 .. . |Voya Investment Management Co. LLC .. e | DB s NIA....... Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial,

. 4832 ...| VOYA FINANCIAL 58-2361003 .. | ..eevvvrrenns 0010542667 .. Voya Investment Management LLC .................. LDE ] NIA....... Voya Holdings Inc. .....cooevveeiiiiniinininnnns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Voya Financial,
Voya Investment Management Services (UK)

L4832 ...|VOYA FINANCIAL ©.vvvvvvveenvnnnennninnininien | eeeeeeene vevveens| ceveeeeiieeens Limited Voya Investment Management Co. LLC .......... |Ownership .100.000 ...|Voya Financial,

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

06-1440627 ..
03-0485744 ..

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

Voya Investment Management Co. LLC ....
Voya Funds Services, LLC ..
. | Voya Funds Services, LLC ..

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

0000936854 ..

. 4832 ...| VOYA FINANCIAL Voya MSR Opportunities GP LLC . |Voya Alternative Asset Management LLC Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL Voya Multi-Strategy Opportunity Fun . |Voya Alternative Asset Management LLC ..... |Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL Voya Payrol| Management, Inc. ............ . |Voya Financial, Inc. ....ccccceeeeiennniiniins Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL Voya Pomona Asia Pacific G.P. Limited . . N - .. |Pomona Voya Asia Pacific Associates, L.P. |Ownership.. .100.000 ...|Voya Financial,
Voya Pomona Asia Pacific Private Equity Co- Voya Retirement Insurance and Annuity
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | v | i | e | oo Invest | L.P. oo LDE] e NIA....... COMPANY e Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. .......ccccceeuunnnnnen e N0 e
Voya Pomona Asia Pacific Private Equity Co-
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | v | i | e | oo Invest | L.P. oo LDE] e NIA....... Voya Pomona Asia Pacific G.P. Limited ..... Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. .......ccccceeuunnnnnen e N0 e
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ..o | eeeeeieee e 13-4152011 | s | e | e Voya Pomona Holdings LLC .....cceeeeeeeeieeeeenns LDE] e NIA....... Assets LLC oooeeeeeeeeeiiieeee Management..........ooeeeeemeiiiiiinnnnnnnd .. 100.000 ...|Voya Financial, Inc. .......cccccceunnnnnee e N0 e
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 13-4003969 .. | .eeueiiiiiiie | e | e Voya Realty Group LLC ....coovvvvvvieeeiiiiiiiiennns LDE] e NIA....... Assets LLC oooeeeeeeeeieeeieeee OWNErship..coeeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc. .......ccccceeuunnnnnee e N0 e

Voya Retirement Insurance and Annuity
. 4832 ...[VOYA FINANCIAL ... | eeiiiiiee e 22-1862786 .. | ..eeeeeereeen. 0000028601 .. [NYSE ....oovvviiiiiiiiiiiineees Voya Retirement Advisors, LLC ........cc....... DV NIA....... COMPANY e 0WNership...oooeeeeeeieieieieeeeeeeeeee | .100.000 ...|Voya Financial, Inc. .......ccccceeunnnnnnes N0
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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 JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

MM AN ARV

6 1 8 6 0 2 0 2 4 4 9 0 0
TR AR ATR R

6 1 8 6 0 2 0 2 4 3 6 5 0
e
XXXV [Document Identifier 445]

6 1 8 6 0 2 0 2 4 4 4 5 0 0
ety neessitacsiiara | NANHARIOR AR QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 1 8 6 0 2 0 2 4 4 4 7 0 0
rmsesasssetasis = | N AHAOR A A
Actuarial Guideline XXXVI [Document Identifier 448]

6 1 8 6 0 2 0 2 4 4 4 8 0 0
vttt e et | NIRRT

6 1 8 6 0 2 0 2 4 7 0 0 0 0

0

o
—

0 2
0 2
0 2
0 2
0 2
[]

o o
I — E—
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STATEMENT AS OF JUNE 30, 2024 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. Derivative payable .......ccococe...e.
2506. Suspense and clearing account
2597. Summary of remaining write-ins for Line 25 from overflow page 254,607 315,604
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STATEMENT AS OF JUNE 30, 2024 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)

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

105,770,008

106,109,442

.... 16,500,000

108,882,071

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 and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized

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

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

4,123,973

4,086,639

5,542,304

4,123,973

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)

............ 1,219,663,415
... 63,349,367

1,168, 149,744

............ 1,263,820,725
...313,784, 160

(4,556,647)
...354,318,754

1,219,663,415

SI101
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STATEMENT AS OF JUNE 30, 2024 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
BONDS
To INAIC 1 ()t bbbkt b et b et n b n s e 549,032,264 |................. 17,331,275 | 26,955,942 |.....ocoovneeee 5,220,926 |......ccocen.. 549,032,264 |................ 544,628,523 |.....ooovovrernneiceeenn 0 e 554,613,649
2. NAIC 2 (@) ettt b bt bbb bt a b e b e bt b et bt bt bttt ea bt eneteenens [re s 573,333,485 |..coovvinene 19,285,426 |.........c...... 18,893,881 |..covvvennne. (5,455,680)|............... 573,333,485 |...occeriinnn 568,269,350 |.....ooovvvrerricrieriieenn 0 fociiis 606,945,209
3. NAIC 3 (8) coeeeeieieiiieie ettt ettt ettt bt s et st a bR R sttt s s b bt s s ettt et sesesenene et et esesenesenens |eesnenenei e 36,933,689 |.....occcuenene 1,376,398 |....oovieene 640,625 |......ccvovvieenne 315,170 | 36,933,689 |.....ccoeve. 37,984,632 ..o 0 o 38,627,674
4. INAIC 4 (@) oottt kbt b b £ b e £ ekt ekt ekt b et bttt ettt et enebe s et 9,693,553 ..o [V 1,132,532 |, (537,831) ] 9,693,553 |....ccviicinee 8,023,190 | 0 o 10,696,945
5. NAIC B () ettt ettt n e [er s 1,219,342 o [V 30,054 | 580,090 |....cccovoiecenne 1,219,342 | 1,769,378 ..o 0 o 2,205,324
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 419,316 0 0 (66) 419,316 419,250 422,957
7. Total Bonds 1,170,631,649 37,993,099 47,653,034 122,609 1,170,631,649 1,161,094,323 1,213,511,758
PREFERRED STOCK
8. INAIC 1 bbb bbbttt b sttt nans [sree e 1,722,255 | 800,000 |[....eeeeeeececeeerereenes [V [V 1,722,255 | 2,522,255 | 0 [ 1,722,255
N2 (2SSOSR HOSRR 2,086,355 |[...ccerirricicieiinenes (RSN [V (17,745) ... 2,086,355 |....ccccoerernnee 2,068,610 |ecveverrcceirnneeen 0 e 2,126,638
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V 0 ooeereeeemrrneneeeeeen 0 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 800 0 0 (400) 800 400 1,800
14, Total Preferred STOCK ..ot 3,809,410 800,000 0 (18,145) 3,809,410 4,591,265 3,850,693
15. Total Bonds and Preferred Stock 1,174,441,059 38,793,099 47,653,034 104,464 1,174,441,059 1,165,685,588 1,217,362,451
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5$ oo 2,699 : NAICH $ .o 0




STATEMENT AS OF JUNE 30, 2024 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 39,002,698 XXX 39,002,698 990,015 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 40,008,761 |...ooceeeeeeeeecieieeeeenes 0
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.eiuiiieieieeeeeecececeeiete ettt s sttt sesess s s s s et eseseseassssssesesesesnns [eeesensenes 4,514,955,557 |............ 2,716,161,786
3. ACCTURN OF GISCOUNL .....etetaeucecteeee et eeeeee e eseseeeeee e eseseeeeeeeseseseseeee e aeseseeeeee e e s eseeeeee e s e s eseeeeee e naesee e e s e e seseseeesnansnsesesessssnansens [oesnssacicesesanasacacesesnnas [0 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 4,515,961,620 |............ 2,676,153,025
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 39,002,698 |......cccveenene 40,008,761
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) 39,002,698 40,008,761
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STATEMENT AS OF JUNE 30, 2024 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 249,329
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eueviiiieiieieieiiiesetesete ettt st ettt s s s e se st s ssssss et s s ssssesese s sssssesesesessssnsssesesesssnsnsnses frtstsetesesnsntasees (22,500)
Unrealized Valuation INCrEASE/(HECTEASE) ........c..iiiiiieieiet ettt ettt ettt et e s e e s e es e e s e ea e ea e e st es e e st es e es e e s e e as e s s e a e e st ea b e a s e aeea e es s e st et et et e e et eees fheasessssssassaseatesrsarearens 0
SSAP NO. 108 AUJUSIMENTS .....viuiiiiitetetetiteeist st teteses ettt seetetetesese e st ssssesesesesese e sese s eseseses e s e e esee s s e b esesese e se e s e b e s et ese st e ee s s e b e s ebeseseeess s e bebebeseneessasns Hebebebesestatneneeterebetnanaea 0
Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cueviiiiieieiteteiiiitseseae et ee et et te st sesesete bt ss st sesete b s essesesebebesss e ses e s e s s s sese bbbt s e s es et bbb s sebeb s s sssnsebebesanes eeetstsetesesnentenees 37,928
Considerations received/(Daid) ON tEIMINALIONS ............ceeuiiiiueieteieiieetetete e tesses ettt esese st ssssssesese s ssssssesesessssssssesesesssssssesesesssssnsesesessssssnsnsesesanns | teebebesssnsscsseetanns (62,712)
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 566,215
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 JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2024 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 566,215
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 e s s s s s et et essanass s s sesesesessannanensneneneenenee e 566,215
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 613,800
Part D, SECHON 1, COIUMN 7 ......uiiiiiitii ettt ettt b e s 2 e s 2 s Ses e s e e S e s s e s ns e s s e s e s e s s s e b nsesnsesnsess | febseiessbessiesinias (47,585
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt et et et e e et et et et et et et et et et et e e e e e e e e e e s e eeeneeseen eanereereeseeaeanes 1,169,168
Part B, SECHON 1, COIUMN 13 ... . oottt ettt et ettt ettt ettt e e et et et et et et et et et et et et e e et et ee et e e eeeeeeeeen eaeeseesessesseeseaseeseasearnans 0
TOtal (LINE 7 PIUS LINE 8) ..ottt s st et e s easas s sanesesesesesssnansnssesesesnnsnensnees e 1,169,168
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 1,179,829
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 (10,661
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0
Potential Exposure Check
Part A, SECHON 1, COIUMN 27 ..uuieiiiiieieeeieetieetsts et st st eeees b s b e s b es e £s b £ b4 £ st e £ e £ b £ b e b £t e bbbttt niats oebeseebesecsenecrnes 180,524
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 180,524
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF JUNE 30, 2024 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 28,300,000 |.oeereeeenne 24,000,000
2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 334,696,901 |....coceevd 645,700,000
3. ACCTUAN OF GISCOUNL ...eeteeceteeteeeteieies ettt c s seeeeee e eseseeeees e esesesee e e e e seseeeeeeee e s e s esesee s e e seseeeses s e sesesesesssnsesesesesssnsnsnsesesnnnns [oeieisessinaniciceneananas 5,099 | 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received ON ISPOSAIS ............c..ccviveueriuerieiieieeeeieieteteeesee et es ettt etesese et ss et esesesesessssesssssesesesesesssnasasasesasases [oeneeaeenseenas 330,201,000 |..covnneee 641,400,000
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 32,801,000 |.coeereeeenne 28,300,000
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) 32,801,000 28,300,000
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF JUNE 30, 2024 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

.......... 4,312,742

.6,786,158 |.

0299999 Mortgages with partial repayments

108,882,071

0

1,563,168

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 | 2,588,053 0. 0.
SAN FRANCISCO 06/17/2015 .ooofoeeiiiiiines e [ 4,215,488 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 16,430,987 0. 0.
... |ROCKVILLE . 08/01/2016 .5,469,784 |. 0 0.
... | KANSAS CITY .. 06/11/2015 .3,166,142 |. 0. 0.
... | HENDERSON .. ...02/02/2017 4,285,744 |. 0 0.
. [Tigard ..... ...02/27/2018 18,385,084 |. 0. 0.
0 0.
0. .0,
0 0
0 0

0599999 - Totals

108,882,071

o

1,563,168
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STATEMENT AS OF JUNE 30, 2024 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

6299999 - Totals

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
BALP02-07-9 ..... GREEN MOUNTAIN PARTNERS 11 LP ... QUECHEE .......oevvvvvvvnnnnnnnnnnns |ooeeeens VM......... Income Recognition .......cccceeeeeeennnnnns ....07/11/2002 ...|....04/30/2024 ...|...... (201,714)].ccvveennnnes [\ P [\ P [\ P [\ P [\ P 0]..... (201,714)|...... (201,714)].cccvevennnees [\ P [\ P [\ P 0
1999999. Joint Venture Interests - Common Stock - Unaffiliated (201,714) 0 0 0 0 0 0 (201,714) (201,714) 0 0 0 0
6099999. Total - Unaffiliated (201,714) 0 0 0 0 0 0 (201,714) (201,714) 0 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals

(201,714) 0 0 0 0 0 0 (201,714) (201,714) 0 0 0 0
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38379J-09-5 ......... | GOVERNMENT NATIONAL MORTGAGE SERIES 2015-35 CLASS GZ ~ 4.000% 03/20/45 ...covveeeeeeemniieeeee | eevvniiiiiiinn fend 05/01/2024 ..... Interest Capitalization
38380M-6D-8 .........| GOVERNMENT NATIONAL MORTGAGE SERIES 2019-50 CLASS Z  3.000% 12/16/60 ........cevvnvvvvvirnnnnes | eommnnnnennennn fennid 06/01/2024 ..... Interest Capitalization
38380M-YW-5 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2018-173 CLASS ZA  3.000% 07/16/60 .....cevvueeeeermnnans | vevvvininnnnnns feennd 06/01/2024 ..... Interest Capitalization
38381E-F2-9 ......... GOVERNMENT NATIONAL AGENCY SERIES 2022-039 CLASS LZ ~ 1.500% 01/16/64 ........evvvvvvvnnnnniinne | eovevennieeens |l 06/01/2024 ..... Interest Capitalization
38381E-XG-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2022-27 CLASS Z  2.000% 03/16/64 .......eveeeveernnnnnnaee | evvvvennnnnnnns Joennadd 06/01/2024 ..... Interest Capitalization
0109999999. Subtotal - Bonds - U.S. Governments
174610-BG-9 ......... CITIZENS FINANCIAL GROUP  6.645% 04/25/35 .......ceeeeeeeeieeeeeenniaeeeeennneeeeeeenneeeeeennnnes | cevvvnnniinnnes Jonnid 04/18/2024 ..... MORGAN STANLEY & CO. INC.
24665F-AC6 ......... DELEK LOG PART FINANCE SERIES 144A  7.125% 06/01/28 .....evvviiiiinnnniiiiiiiiiiiiiiniiiinneniinnn | eeeeeeniieeens ol 06/24/2024 ..... MITSUBISHI UFJ SECS USA ..
255123-A%-2 ......... DIVERSIFIED ABS PHASE VIII LLC ~ 7.076% 05/31/44 ....ooiiieiiieieieeeeeeeeeeeeeeeeeeeenneeeeee | eevvviniinnnns e 05/29/2024 ..... PRIVATE DIRECT . N
26873C-AB-8 ......... EMRLD BOR EMRLD CO 1SS SERIES 144A  6.750% 07/15/31 ...oiviiiiiiiiiiiiiiiiniiiiciiiinccccviiinees | eeeeeeniiieeens ol 06/18/2024 ..... BARCLAYS CAPITAL ... ... 15,000 |.
361448-AU-7 ......... GATX CORP  5.200% 03/15/44 .....eeeeeeeeeeeeeeee e e e e eeene e e eennne e eeennnneees | cevvvinniinnnes Jonnnd 04/09/2024 ..... JEFFERIES & COMPANY INC .. . 1,836,880 |.
39813#-AB-7 ......... GRIDFLEX GENERATION LLC  5.750% 12/31/30 ivvvvvenniiiiiiiiiiiiiciiiiineeccniinceecvnnineeeennnnnns | eeeeeennieeens fonnid 06/28/2024 ..... PRIVATE DIRECT
45344L-AE-3 ......... CRESCENT ENERGY FINANCE SERIES 144A  7.375% 01/15/33 .. 06/13/2024 ..... WACHOVIA
45765U-AC-7 . ..[ INSIGHT ENTERPRS SERIES 144A  6.625% 05/15/32 ..... 05/15/2024 JP MORGAN SECURITIES LTD .
47587%-AA-0 . ..| JEN HOLDCO 24 LLC FUNDED JENHOC ~ 8.379% 03/16/29 .... 06/14/2024 PRIVATE DIRECT .....
505742-AR-7 . ..|LADDER CAP FIN LLLP CORP SERIES 144A  7.000% 07/15/31 06/21/2024 JP MORGAN SECURITIES LTD . . N
680223-AN-6 ......... OLD REPUBLIC INTL CORP  5.750% 03/28/34 ...eeveeeieeieeeeeeeeeeieeeeeeenneeeeeeennne e eennnnnees | cevvviniiinnnns Jonnid 04/15/2024 ..... JP MORGAN SECURITIES LTD .... 976,470 |.
68622F-AA-9 ......... ORGANON & CO ORGANON FOR SERIES 144A  6.750% 05/15/34 .....ccevvvnnviiiiiiiiiiiiiiiiiineneciiiins | eeeeeeniiieeens ol 05/08/2024 ..... GOLDMAN SACHS & CO. ..... 199,500 |.
69120V-AP-6 ......... BLUE OWL CREDIT INCOME ~ 7.750% 09/16/27 .eeeeeeeeeeeeineeeeeeeeeeeeeeeeeeeeeeeenneeeeeennnnneees | evevviniiinnnns Joennid 04/10/2024 ..... MITSUBISHI UFJ SECS USA 254,510 |.
758750-AN-3 ......... REGAL REXNORD CORP  6.300% 02/15/30 ...euvniiiiiiiiniiiiiiiiiiiiieciiiineeecceiineecevnnieeeecnnninns | eeeeeenniineees fonnnd 05/02/2024 ..... Tax Free Exchange .... 749,497 |.
758750-AP-8 ......... REGAL REXNORD CORP  6.400% 04/15/33 ...eeeeeeieeieeeeeeeeeiieeeeeeeee e e eeeeeee e e eennneeeeeennnn | ceevvinininnnns Jonnid 05/02/2024 ..... Tax Free Exchange .... 997,109 |.
79588T-AF-7 ......... SAMMONS FINANCIAL GROUP SERIES 144A  6.875% 04/15/34 . .oovvvniiiiiiiiiiiiiiiiiinicccviiinenecenn | eeeeeeniiieeens o 04/26/2024 ..... MORGAN STANLEY & CO. INC. ...
812127-AC-2 ......... SEALED AIR CORP SERIES 144A  6.500% 07/15/32 06/17/2024 ..... JP MORGAN SECURITIES LTD ...
832696-AV-0 JU SMUCKER €O 2.750% 09/15/41 04/15/2024 ..... CITADEL )
85236F-AA-1 . ..| SRM ESCROW ISSUER LLC SERIES 144A  6.000% 11/01/28 . 06/26/2024 BANK OF AMERICA . 73,406
864300-AE-8 . ..| SUBWAY FUNDING LLC SERIES 2024-1A CLASS A23 144A  6.505% 07/30/54 05/30/2024 MORGAN STANLEY & CO. INC. 500,000
86765K-AB-5 . ..| SUNOCO LP SERIES 144A  7.000% 05/01/29 ....ceevvrenieeiieiieeeeeeeies 04/16/2024 30,000 |.
86773C-AA-5 . ..| SUNRUN NEPTUNE ISSUER 2024 1 SERIES 2024-1 CLASS A 144A  6.270% 02/01/55 BANK OF AMERICA . .. 499,774 |.
871620-AL-4 . .| TD SYNNEX CORP  6.100% 04/12/34 ........... CITIGROUP GLOBAL MARKETS . ..494,010 |.
88033G-DU-1 TENET HEALTHCARE CORP  6.750% 05/15/31 .. 06/25/2024 ..... Tax Free Exchange ... 60,000 |.
89566E-AD-0 TRISTATE GENERATION & TRANSMI SERIES 144A  6.000% 06/15/40 .. 06/12/2024 ..... FTN FINANCIAL CAP MARKETS .. ..702,143 |.
989207-AD-7 . ..| ZEBRA TECHNOLOGIES CORP SERIES 144A  6.500% 06/01/32 .......... 05/22/2024 JP MORGAN SECURITIES LTD .... ... 25,000 |. N
00177J-BQ-7 . ..| AMERICAN MONEY MANAGEMENT SERIES 2020-23A CLASS CR2 144A  7.725% 04/17/35 D.. 04/16/2024 SMBC NIKKO SECURITIES AMERICA ,000,000 |. 1,000,000 |.
00901F-AS-5 . ..| AIMCO SERIES 2021-16A CLASS D1R 144A  8.217% 07/17/37 ... D.. 06/07/2024 GOLDMAN SACHS & CO. ........ ,000,000 |. 1,000,000 |.
03718N-AC-0 . ..| ANTOFAGASTA PLC SERIES 144A  6.250% 05/02/34 ............ D.. 04/29/2024 CITIGROUP GLOBAL MARKETS . ..497,070 |. ..500,000 |.
07403C-AN-1 . ..| BEAR MOUNTAIN PARK CLO LTD SERIES 2022-1A CLASS CR 144A  7.329% 07/15/37 D.. 06/14/2024 CITIGROUP GLOBAL MARKETS . ,000,000 |. 1,000,000 |.
12478C-AY-7 . ..| CBAM CLO MANAGEMENT SERIES 2018-8A CLASS CR 144A  7.783% 07/15/37 .. D.. 05/10/2024 MORGAN STANLEY & CO. INC. ..500,000 ..500,000 |.
14315J-BE-8 . ..| CARLYLE GLOBAL MARKET STRATEGI SERIES 2017-2A CLASS CR2 144A  7.725% D.. 05/13/2024 CITIGROUP GLOBAL MARKETS . ..250,000 |. ..250,000 |.
14987V-AS-8 . ..| CBAM CLO MANAGEMENT SERIES 2019-9A CLASS B2R 144A  6.210% 07/15/37 ... D.. 04/08/2024 MORGAN STANLEY & CO. INC. ,500,000 |. 1,500,000 |.
14987V-AU-3 . .| CBAM CLO MANAGEMENT SERIES 2019-9A CLASS CR 144A  8.029% 07/15/37 D.. 04/08/2024 MORGAN STANLEY & CO. INC. ,000,000 |. 1,000,000 |.
15132H-AJ-0 CENCOSUD SA SERIES 144A  5.950% 05/28/31 D.. 05/22/2024 BANK OF AMERICA 250,000 |...
22823A-AS-5 CROWN CITY CLO SERIES 2023-5A CLASS BR 144A  7.922% 04/20/37 ... D.. 04/25/2024 BANK OF AMERICA ..500,000 |...
22823E-AG-3 . ..|CROWN CITY CLO SERIES 2024-6A CLASS C 144A  7.623% 07/15/37 . D.. 05/30/2024 MORGAN STANLEY & CO. INC. 500,000 |.
29287T-AB-5 . .|ENGIE ENERGIA CHILE SA SERIES 144A  6.375% 04/17/34 ........... D.. 04/10/2024 JP MORGAN SECURITIES LTD . 750,000 |.
64131B-AS-2 NEUBERGER BERMAN CLO LTD SERIES 2016-22A CLASS CR2 144A  7.749% 04/15/38 D.. 04/25/2024 BANK OF AMERICA ..500,000 |...
67402C-BJ-4 OAKTREE CLO LTD SERIES 2019-4A CLASS CRR 144A  7.603% 07/20/37 ... D.. 05/28/2024 NOMURA SECURITIES .. ..250,000 |...
87927V-AX-6 . ..| TELECOM ITALIA CAPITAL SERIES 144A  6.375% 11/15/33 ........... D.. 05/21/2024 Tax Free Exchange . .. 723, ..856,000 |.
88631Y-AS-6 . .| TIAA CLO LTD SERIES 2018-1A CLASS BR 144A  7.475% 01/20/32 .. D.. 06/28/2024 Mizuho Securities USA Inc ,000,000 |. ,000,000 |.
973142-Al-2 WIND RIVER CLO LTD SERIES 2020-1A CLASS CR 144A  7.833% 07/20/37 ... D.. 05/10/2024 ..... MORGAN STANLEY & CO. INC. ... 500,000 |. 500,000 |...
97315D-AU-1 ......... WIND RIVER CLO LTD SERIES 2022-2A CLASS B1R 144A  7.175% 07/20/35 .. D.. 06/05/2024 ..... BANK OF AMERICA 500,000 |. 500,000 |...
97317A-AC-5 ......... WIND RIVER CLO LTD SERIES 2024-1A CLASS B 144A  7.573% 04/20/37 D.. 04/10/2024 ..... RBC CAPITAL MARKETS .. ,000,000 |. ,000,000 |...
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STATEMENT AS OF JUNE 30, 2024 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 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
G2064#-AA-T ......... AP GRANGE HOLDINGS LLC APGRAL ~ 6.500% 03/20/45 ........eevveeeveeemenerennnnnnrnnnsnnssesssnnsennenns | Deveeeeniiiiins [l 06/11/2024 ..... PRIVATE DIRECT . 800,000 |.. 800,000 |.. L
N4001#-AB-8 .. .[HES INTERNATIONAL BV CABID ~ 5.090% 06/05/31 ....eevvvvviriiriiiiiiiiiiiiiiiiieiiieeeeeeeeeeeeeeeeeeens. [ e il 06/03/2024 ... PRIVATE DIRECT . .. 1,085,600 |.. .. 1,085,600 |.. .
N4001#-AD-4 ......... HES [NTERNAT[ONAL BV CABID  5.030% 06/05/31 A 06/03/2024 ... PRIVATE DIRECT . 651,360 |.. 651,360 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 26,163,823 26,926,652 57,844 XXX
125896-BU-3 ......... CMS ENERGY CORP HYB  4.750% 06/01/50 ...coeeeieeiiiiiiieiiieiieeeeeeececceccceeeeeeeeeeneeeeeeeeeeeieees [ eeeeeeeeeeneens [ 04/22/2024 ..... Mizuho Securities USA INC ......eeeeeeuureeiiiiiieiiiiiieiiesesessesseeseseseesessseessesssssssssssssssesnes [sesssssssssssssssssssssssssssnnnnns [oeerrerrenennnnnnnneeeenns 226,563 |..ooooiiiiiiii 250,000

190750-AF-9 ......... COBANK ACB  7.250% PEIPET. .eveveeeeeeeneeniesiesiesiesiestestessestesnesnessessesnessesnesnensnsnnne | coesiesinsinses Jouennd 04/09/2024 ... MORGAN STANLEY & CO. INC. 500,000 |.. 500,000 |..

25746U-DT-3 . DOMINION ENERGY INC SERIES A 6.875% 02/01/55 ...vevveveueeeeeeeneseereseesesieseseesesessesssenns | eereennenenns |ovenes 05/06/2024 ..... Mizuho Securities USA Inc 1,000,000 |.. 1,000,000 |..

65339K-DB-3 NEXTERA ENERGY CAPITAL HYB  6.750% 0B/15/54 ....evvveveeereeereenreensenessenessenesnenesneennns | eeveenneinnes |ovenes 06/05/2024 ... RBC CAPITAL MARKETS ... ..500,000 .. ..500,000 ..

780082-AR-4 .........|ROYAL BANK OF CANADA  7.500% 05/02/84 ..euvoveveeereeereeereeerenesseseseessssesnsnesnsseseneeenes | Roveeresiennns Jovenes 04/17/2024 ... RBC CAPITAL MARKETS . .. 1,500,000 |.. ..1,500,000 |..

870880-AA-2 SWISS RE SUB FIN PLC SERIES 144A HYB  5.698% 04/05/35 ...eovervrsersesnnnsinsensinnenncnninnnnnee | Divervenninnens |ovend 04/10/2024 ... BARCLAYS CAPITAL . ututesteteteste ettt ettt sttt ettt ettt e snesnesnenne |otebtsessnnssnsnssensnnsensnnsnnne |orsnesnnnsnsnnnnnnes 586,212 |..oiveiiieiiiaiiianenes 600,000 |..

1309999999. Subtotal - Bonds - Hybrid Securities 4,312,775 4,350,000

RMTK-AN-4 ......... JVOYA CLO LTD SERIES 2018-3A CLASS CR2 144A  7.679% 10/15/31 .ivvvevreevnescieaens | [::2.04/24/2024 ... TSCOTIA USA INC .evereiueresuesssuenessesessassneesensaseneateneeseneaseneasenesnenessaneneeseneasensaseneasenes U AP O 500,000

1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 500,000 500,000

BIN24Y-KN-2 ......... [WPT UTAH PORTFOLI0 PROJ NUGLEU 04/12/29 vt [ [ 06/06/2024 ... [PRIVATE DIRECT ..voovoveoseesseesssseesssssssnesssesessnssnsesnssnessnsssessnesnessnsensssnesssesnseneeanes | P 1,985,000 [.eeiveiiiiiiiiannas 2,000,000

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,985,000 2,000,000

2509999997. Total - Bonds - Part 3 32,998,198 33,813,252 65,606 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 32,998,198 33,813,252 65,606 XXX
172606-24-9 ........ CION ARES DIVERSIFIED CREDIT F PFD .vvvveviiereieteieseeeseessenessensssnsssnnssssesassesnssesnnns | esseeneesenes |oenes 05/22/2024 ... PRIVATE DIRECT . .....16,000.000 |.. 400,000 |..

172606-3#-8 .. .| CION ARES DIVERSIFIED CREDIT F PFD ..05/22/2024 PRIVATE DIRECT . .16,000.000 |.. ..400,000 |..
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 800,000
4509999997. Total - Preferred Stocks - Part 3 800,000
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 800,000
5989999997. Total - Common Stocks - Part 3 0
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 0
5999999999. Total - Preferred and Common Stocks 800,000

6009999999 - Totals

33,798,198




STATEMENT AS OF JUNE 30, 2024 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

S04

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36202F-HX-7 |GNMA |1 POOL 004746  4.500% 07/20/40 ........ [....... . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiiiniiis e 2,490 |oeeiiiinnns 2,490 |oeeeennnnne 2,609 ...l 2,609 |l [V R [ 1) ) [V R [QR1) ) [V 2,490 |, (VO [V [V 46 . 07/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-35
..38379J-09-5 |CLASS GZ ~ 4.000% 03/20/45 ......ccoeeveveeeeeees [eeeenn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foniiinnnis e 7,219 |oeeeiieenns 7,219 | 7,398 [ 7,359 [ [V R (1)) [V R [QE:1:) ) (V1 F 7,219 |, (VO [V [V 72 |. 03/20/2045 . |1.A ........
CITIGROUP GLOBAL MARKETS
..912834-LK-2 |STRIPS  0.000% 05/15/42 .......ccoeeveeeeeeeennns [eennnn . 06/18/2024 . | .evvvvviiniiiniiiiiiiininiinns e | 1,538,926 |........ 3,522,214 |........ 1,409,175 [oeeeeiniiinnnnee (VR [V R 25,728 |l [V R 25,728 | [V R 1,524,904 . 05/15/2042 . [1.A ........
..912834-LR-7 |STRIPS  0.000% 08/15/42 .......eevvveeeeeeeeeeees oo . 06/20/2024 . | BMO CAPITAL MARKETS ... |..ooeeerrrrreeieenns |oeeees 1,020,196 |........ 2,396,571 |........ 1,000,013 |...oooeeeeeennn [ 0 ooeeennn 16,804 [............... 0 ooeeennn 16,804 [............... 0 Joeeennn 1,016,817 . 08/15/2042 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 2,568,831 5,928,494 2,509,190 9,98 0 42,225 42,225 2,551,430 XXX XXX
..3128UN-VU-6 |FHLMC POOL 1B3426  6.058% 05/01/37 .....cccoo [.eennn . 06/01/2024 . | Paydoun ... .5,821 |.. . 05/01/2037 . [1.A ........
..3128KA-LC-3 |FHLMC GOLD POOL A49323  6.000% 06/01/36 .... . |- 06/01/2024 . |Paydoun ... ..374 ). . 06/01/2036 . [1.A ........
..3128l6-M6-2 | FHLMC GOLD POOL GO4581  6.500% 08/01/38 ... . |- 06/01/2024 . | Paydoun ... 1,361 . 08/01/2038 . [1.A ........
..312029-FS-6 |FHLMC GOLD POOL A82877 ~ 5.500% 11/01/38 .. 06/01/2024 . |Paydown .251 . 11/01/2038 . [1.A .
..31202K-2X-4 | FHLMC GOLD POOL C03490  4.500% 08/01/40 .. 06/01/2024 . |Paydown . 08/01/2040 . [1.A .
..312039-I1A-5 | FHLMC GOLD POOL A91541  5.000% 03/01/40 .. 06/01/2024 . |Paydown . 03/01/2040 . [1.A .
..312941-K7-1 |FHLMC GOLD POOL A93018  5.000% 07/01/40 .... |....... . 06/01/2024 . | Paydoun ... . 07/01/2040 . [1.A ........
..312041-UN-5 |FHLMC GOLD POOL A93297  5.000% 08/01/40 .... |....... . 06/01/2024 . | Paydoun ... . 08/01/2040 . [1.A ........
..312941-20-3 |FHLMC GOLD POOL A93451  4.500% 08/01/40 .... |....... . 06/01/2024 . | Paydoun ... . 08/01/2040 . [1.A ........
..3132GJ-T4-1 |FHLMC GOLD POOL Q03571  4.500% 09/01/41 ... |....... . 06/01/2024 . | Paydoun ... . 09/01/2041 . [1.A ........
..31326J-WJ-4 |FHLMC GOLD POOL Q03649  4.500% 10/01/41 ... |....... . 06/01/2024 . | Paydoun ... . 1070172041 . (1.A ........
..3132GK-AU-0 |FHLMC GOLD POOL Q03919  4.000% 10/01/41 .... |....... . 06/01/2024 . | Paydoun ... . 10/01/2041 . [1.A ........
..31326K-CK-0 | FHLMC GOLD POOL Q03974  4.000% 10/01/41 .... |....... . 06/01/2024 . | Paydoun ... . 1070172041 . [1.A ........
..3132GK-FD-3 |FHLMC GOLD POOL Q04064  3.500% 10/01/41 .... |....... . 06/01/2024 . | Paydoun ... . 10/01/2041 . [1.A ........
..31335A-KH-0 |FHLMC GOLD POOL G60296  3.500% 07/01/45 .. 06/01/2024 . |Paydown . 07/01/2045 . [1.A .
..31335A-Kli-7 | FHLMC GOLD POOL G60309  4.000% 09/01/45 .... . 06/01/2024 . | Paydoun ... . 09/01/2045 . [1.A ........
FANNIEMAE GRANTOR TRUST SERIES 1998-T2 CLASS
..31350U-4M-4 | A6  6.008% 01/25/32 ...coooeveeeeiiineinniin [ . 06/25/2024 . |Paydoun .......ooooeiiiiiins v e 288 o288 o299 [ 204 L0 [ (D) |0 e . 01/25/2082 . [1.A ........
FHLMC MULTIFAMILY STRUCTURED P SERIES KLU3
..3137H0-H7-6 | CLASS XI ~ 2.091% 01/25/31 .. . . 06/01/2024 . | Paydoun ... ... (7,789) | L (7,789) |... . 01/25/2031 . [1.A ........
..3138AQ-C9-5 |FNMA POOL A19995  4.000% 09/01/41 . 06/01/2024 . |Paydown ... (404) | . (404) . 09/01/2041 . [1.A . .
..3138AT-PB-0 |FNMA POOL AJ2217 ~ 4.500% 09/01/41 .....ccceeet [ oennnn . 06/01/2024 . | Paydoun ... . 09/01/2041 . [1.A ........
..3138ET-PS-9 |FNMA POOL AL8532  3.426% 06/01/45 ......cccoee [oeeennn . 06/01/2024 . | Paydown . 06/01/2045 . [1.A ........
FANNIEMAE GRANTOR TRUST SERIES 2003-T2 CLASS
..313920-AT-6 | A1 5.337% 03/25/33 ..oovvvveviiiiiiiiiiiiieieeens [ . 06/25/2024 . |Paydoun .........ooooviiiins |oeveiinininnnnns o 5,246 [ 5,246 [eniiiinnnnn 5,246 [ninininnnnnn 5,229 [0 [ 7 |l 0 e 17 . 03/25/2033 . [1.A ........
FANNIEMAE WHOLE LOAN SERIES 2003-W13 CLASS
..31303C-7G-2 |AV2  5.740% 10/25/33 ....ovvvriiiiiiiiiiiiiiiiiins [ . 06/25/2024 . |Paydown ........ooooeiiiiiis Joeneininni e L PO 10 [ [ O [ PO 0 e T 0 | T 0 e 10 | (VN 0 | [V 0 | 10/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-46 CLASS T 6.000%
..31383C-ZC-0 |06/25/33 oo [ . 06/01/2024 . |Paydown .......oooeeeiiiiins Joenininiiiinins e 519 [ 519 |l (R 1T 605 |.eeevviiinnnns 0 s (86) |.eeeeeeeeenns [V ST [£:) 1 FR 0 e 519 |l (VN 0 | [V 13 |. 06/25/2033 . |1.A ........
FANNIE MAE SERIES 2810 CLASS ME  5.500%
L 31306A-JY=2 | 06/15/34 oooeiiii [ . 06/01/2024 . |Paydown .......ccoeeeiiiiins Joeniniiiiiieis e 930 [orrrrrnnnninnns 930 | 9% |, 992 | 0 s (73] T [V ST (73] T 0 e 930 |oeeeiiiiiines (VN 0 | [V 21 [. 06/15/2034 . |1.A ........
FANNIE MAE SERIES 2007-84 CLASS FN  5.949%
. 31396X-LZ-5 |08/25/37 oovveeieieiiiiiiiii [ . 06/25/2024 . |Paydoun .........oooeeiiiiis Jeeniiiiiinin e LU O 540 |l L LS A 0 s [0 T [V ST [0 T 0 e LU A (VN 0 | [V 13 |. 08/25/2037 . |1.A ........
FREDDIE MAC SERIES 3349 CLASS MY  5.500%
L 313970-VU-5 | 07/15/37 i [ . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 1,250 [oeeennnnnnns 1,200 |oeeeevennnns 1,363 [oovveeinnnns 1,350 [ovevvvviinnnns 0 s [QL0D N 0 s (G0N 0 e 1,250 |oeeeeeneenens (VN 0 | [V 28 . 07/15/2037 . |1.A ........
FANNIE MAE SERIES 2009-19 CLASS TD  5.000%
L 31397N-UG-8 | 08/25/36 oeeeeeeiieieeieeiee [ . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 1,647 |l 1,647 |oveerrennes 1,651 [ovveennnns 1,651 [oveiiiiinnns 0 e ()] R 0 e ()] R 0 e 1,647 [oevnniinnnnns (VN 0 | [V 35 |. 08/25/2036 . [1.A ........
FANNIE MAE SERIES 2011-10 CLASS ZC  5.000%
. 313970-PY-8 | 02/25/41 oo [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joeneniiinniies e 21,745 |........... 21,745 |oeeennnnns 33,144 ... 32,870 |oeeeeeeeens [V (5,125) |.oceeeeeees [V R (5,125) |..eeeeeees 0 e 21,745 [oooeiiiiiinnnn (VO 0 e [V 577 |. 02/25/2041 . [1.A ........
FANNIE MAE SERIES 2010-46 CLASS P  5.500%
.. 31398P-UU-1 | 06/25/40 oo [ . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniniiiniiniis e 186 ..ol L T 206 |oeveeiiiiinnnns 198 [ovveiiiiinnns 0 Joeeeeenns (12) fouvnnrnninnnnns [ SRR (12) fouvnninninnnns 0 e 186 [ooeeeeiiennn (VO 0 e [V 4 1. 05/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-108 CLASS BC ~ 4.000%
..31398T-68-5 109/25/40 ....eooeeeiiiiiiiiiiiiiiiiiiiiieiiiieeees [ . 06/01/2024 . |Paydown ....ooovvveeeeeieees Joveeeeieeiiieeieeees e KT 13 |oveeeiieieennes 131 i, 131 i, 0l I R 0l I R 0 e LRSI [ 0l [ 2 . 09/25/2040 . [1.A ........
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CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
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..31407K-T7-4 |FNMA POOL 833174  5.704% 09/01/35 ... . 06/01/2024 . | Paydoun ... ....1,510 ... 1,510 |.... .0 . 0 .1,510 |.. . 09/01/2035 . [1.A ........
..31410K-JK-1 | FNMA POOL 889566  6.000% 05/01/38 ... . 06/01/2024 . | Paydoun ... ....2,751 ... 2,821 | .0 . 0 .2,751 . 05/01/2038 . [1.A ........
..31414M-CR-5 |FNMA POOL 969980  5.500% 05/01/38 .... . 06/01/2024 . | Paydoun ... L1 1,120 .0 . 0 R . 05/01/2038 . [1.A ........
..31415C-KH-9 | FNMA POOL 982796  5.500% 05/01/38 ... . 06/01/2024 . | Paydoun ... .. 1,956 ... .0 . 0 1,94 . 05/01/2038 . [1.A ........
..314185-4V-8 |FNMA POOL AD5335  5.000% 07/01/40 .... . 06/01/2024 . | Paydoun ... ....585 |.... .0 . 0 ...523 |.. . 07/01/2040 . [1.A ........
..31418U-BS-2 |FNMA POOL AD6348  5.500% 05/01/40 ... . 06/01/2024 . | Paydoun ... ....886 |.... .0 . 0 . . 05/01/2040 . [1.A ........
..31418V-3A-8 |FNMA POOL AD7992  4.500% 07/01/40 ... . 06/01/2024 . | Paydoun ... ....820 |.... .0 . 0 ....787 .. . 07/01/2040 . [1.A ........
..31418V-UM-2 | FNMA POOL AD7787  5.500% 08/01/40 ... . 06/01/2024 . | Paydoun ... .5,108 |.... .0 . 0 L4728 .. . 08/01/2040 . (1.A ........
..31418X-EK-0 |FNMA POOL AD9137  4.500% 08/01/40 ............ [....... . 06/01/2024 . | Paydoun ... .6,728 |.... .0 . 0 . 6,456 |.. . 08/01/2040 . [1.A ........
..31419B-SY-2 |FNVA POOL AE1434  4.500% 08/01/40 . 06/01/2024 . |Paydown 758 |. 0 0| 728 . 08/01/2040 . (1.
..31419C-R4-7 | FNMA POOL AE2306  5.000% 08/01/40 . oo |eeeeenn [ 06/01/2024 . | Paydoun ... L. 725 ... .0 .. .. .0 .. .681 . 08/01/2040 . [1.
0909999999. Subtotal - Bonds - U.S. Special Revenues 163,089 0 (17,531) 0 145,564 XXX

..00075H-AP-4
..00164V-AE-3

..00176@-AA-4

..00217L-AE-2

..00217L-AG-7

..004421-UU-5

..02376A-AA-7

..030728-VR-3

..038779-AB-0

..05526D-BD-6

..05577@-AR-1

..05606D-AE-8

..05609R-AL-8

..05610H-AG-8

..05637*-AA-8

..05951G-BE-1

..05951G-BE-1

..05951G-BG-6

..05951G-BG-6
..06051G-KQ-1

ASSET BACKED FUNDING CERTIFIC SERIES 2006-HE1
CLASS A2B  5.569% 01/25/37 .
ANC NETWORKS INC

4.750% 08/01/25 .

AMF FLORENCE LLC ~ 3.210% 12/31/35
AREIT CRE TRUST SERIES 2019-CRE3 CLASS B 144A
6.995% 09/14/36
AREIT CRE TRUST SERIES 2019-CRE3 CLASS C 144A
7.346% 09/14/36
ACE SECURITIES CORP SERIES 2006-NC1 CLASS M1
5.877% 12/25/35
AMER AIRLINE 17-2 AA PTT SERIES AA
10/15/29
AMERIQUEST MORTGAGE SECURITIES SERIES 2004
R10 CLASS M1 6.509% 11/25/34
ARBYS FUNDING LLC SERIES 2020-1A CLASS A2
1440 3.237% 07/30/50
BAT CAPITAL CORP SERIES Wl

3.350%

4.390% 08/15/37

UNION PACIFIC CORP  3.930% 05/03/26
BX TRUST SERIES 2022-PSB CLASS C 144A
9.026% 08/15/39
BX TRUST SERIES 2021-BXMF CLASS D 144A
7.273% 10/15/26
BX TRUST SERIES 2022-LP2 CLASS D 144A
7.290% 02/15/39
BIF 111 HOLTWOOD HOLDCO BORROW
02/15/33
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
CLASS 1A16  6.000% 03/25/37
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
CLASS 1A16  6.000% 03/25/37
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
CLASS 1A18  6.000% 03/25/37
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
CLASS 1A18  6.000% 03/25/37
BANK OF AMERICA CORP  4.571% 04/27/33

7.750%

. 06/25/2024

. 06/30/2024 .

. 06/14/2024 .

. 06/14/2024 .

. 06/25/2024 .

. 04/15/2024 .

. 06/25/2024 .

. 04/30/2024 .

. 06/13/2024 .

. 05/03/2024 .

. 05/15/2024 .

. 06/15/2024 .

. 05/15/2024 .

. 05/15/2024 .

. 05/25/2024 .

. 06/25/2024 .

. 05/25/2024 .

. 06/25/2024 .

. 06/17/2024 .

. | Paydoun
. 04/09/2024 .

Call 100.0000

Redemption

Paydoun

Paydoun

Paydoun
Redemption

Paydoun

Paydown
U.S. BANCORP INVESTMENTS
INC ..
Redemption

Paydoun

Paydoun

Paydoun
Redemption

Paydoun

Paydoun

Paydoun

Paydoun
RBC CAPITAL MARKETS ...

100.0000[

100.0000[

250,000

250,000

...3,268

........... 250,000
........... 250,000

............. 3,263

........ 1,250,000

............. 3,319

............. 1,009

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

............ 32,065 |............32,065
........... 218,584 |...........247 247
........... 207,8% |...........240,393
............. 1,220 |............. 1,753
............ 11,636

............. 3,068

............. 1,260

........ 1,149,900 |....

............. 3,319 |............. 3,319
............ 36,39 |............36,072
............. 2,903 |.............2,924
............. 3,673 |............. 3,560
............ 12,986 |............ 12,936
............ 21,314 ... 22,72
................ 721 [l 769
............ 2,198 |............23,668
................ 751 |................801
........ 1,000,000 |........ 1,000,000

....639 |..
.183,399 |..

............ 32,065 |...............0
........... 250,000 |...............0
........... 250,000 |...............0
............. 3,263 |...............0
............ 13,631 |0
............. 3,193 |....cccceeel0
............. 1,250 |.........eeeenl0
........ 1,169,167 |..

............. 3,319 |0
............ 36,636 |...............0
............. 2,021 |0
............. 3,588 |...............0
............ 12,036 |...............0
............. 7,569 |...............0
................. 84 |0
............. 7,883 [oeieennnnnnnl0
................. 88 |....cceeeee0
........ 1,000,000 |...............0

. 01/25/2037 .
. 08/01/2025 .

. 12/31/2035 .

. 09/14/2036 .

. 09/14/2036 .

. 12/25/2035 .

. 10/15/2029 .

. 11/25/2034 .

. 07/30/2050 .

. 08/15/2037 .

. 05/03/2026 .

. 08/15/2039 .

. 10/15/2026 .

. 02/15/2039 .

. 02/15/2033 .

. 03/25/2037 .

. 03/25/2037 .

. 03/25/2037 .

. 03/25/2037 .
. 04/27/2033 .

1TAFN ...

1.FFE ...

1TAFN ...

4.AFM ...
4.CFM ...
4.AFM ...

4.CFM ...
1.GFE ...
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BANK SERIES 2017-BNK8 CLASS XA  0.845%
..06650A-AF=4 | 11/15/50 .eevvvviiiiiiiiiiiiiiiiiiiiiiiiiiicieiieiens [ . 06/01/2024 . |Paydown ........oooeeiiiiins |oeeiiiniinins e [V 0 [ 1,238 |oeeeniiiinne 934 |l 0 s (934) |vvvvvniiinns (U (934) |vvvviriinnns 0 e (U O (VN 0 | [V 137 [. 11/15/2050 . |1.A FE ...
BAYER US FINANCE LLC SERIES 144A  6.500% JP MORGAN SECLRITIES LTD
LOT274E-AL-T [ 11721733 e | s L 05/15/2024 . | eevenneeiiiiiiieeeeciiieeees i i 1,019,830 |........ 1,000,000 |........... 997,390 |........... 997, 411 [ [ PO YA I PO 0 e YA N FOUUR 0 s 997,482 |...vvvviiinnnns (U 22,348 |......... 22,348 |............ 31,778 |. 11/21/2033 . (2.B FE ....
BEAR STEARNS MORTGAGE FUNDING SERIES 2006-AR5
..07401N-AP-4 | CLASS 2A1  5.649% 01/25/37 ...evvvvvvvvvvvinnnns [ eeeens . 06/25/2024 . |Paydoun .........oooeiiiiiis feniiiiniiiis e 5344 ... 5,344 i 5,004 [..ccounnnne 5,163 |l 0 s 181 |l [V ST 181 |l 0 e 5,344 [, (VN 0 | [V 87 |[. 01/25/2037 . |1.AFM ...
Redemption 100.0000
..09539%-AA-9 [BLUE DOLPHIN FRAC LLC ~ 4.650% 10/31/24 ..... |....... . 0473072024 . | eeenneiiiiiieeeiiiieeeees e e 17,361 [ooooeinnnens 17,361 [oeeeene 17,361 [oeeernne 17,361 [ooeeiiiiinnnnns [ PR (VO 0 | (VO 0 s 17,361 [ovvvevininnnnns (VN 0 | [V 404 |. 10/31/2024 . [1.G PL ....
BRIGHTLINE TRAINS FLORIDA LLC FLORIDA LLC
.. 10022E-AA-1 18.000% 01/01/28 .oooeeeeeeeeieieiiiieiiieeeieeeeees [ . 05/10/2024 . | Call 104.0000 ..... [oeeeeiiiiiiiiiiiii foeeeeens 260,000 |........... 250,000 |........... 250,000 |........... 250,000 |...ooeeeeennns 0 e (VO 0 | (VO 0 eeeeenn 260,000 |...ooevenennns (VN 0 | [V 27,167 |. 01/01/2028 . [3.B PL ....
BRITISH AIR 21 1 A PPT SERIES 144A  2.900%
. 110420-AA-8 | 03/15/35 oo [ . 06/24/2024 . | OPPENNHEIMER ......covvvve |oevenieninininnnnnns s 387,467 |oeeeeeenns L7700 X T L7700 X I 77 X T 0 e (VO 0 | (VO 0 s 447,153 . 03/15/2035 . [1.D FE ....
BRITISH AIR 21 1 A PPT SERIES 144  2.900% Redenption 100.0000
.. 11042C-AA-8 [ 03/15/35 .ovvvviiiiiiiiiiiinrciin s | s . 06/15/2024 . | .. el 1,679 e 1,679 [l 7,679 L 7,679 |.. . 03/15/2035 . [1.D FE ....
BROOKLYN NA
.. 113804-AD-0 15.020% 12/31/40 ..oovvveeeiiiiiiiei [ . 06/30/2024 . | Various ......ceeevviiiiiinn Joerereneiiiinniennns ol 6,306 [....cccennnnn 6,306 |............ 6,306 |............. 6,306 |............... 0 e (VO 0 | (VO 0 e 6,306 [..evvvrrrnnnnns (VN 0 | [V 158 . 12/31/2040 . |2.C PL ....
CREDIT-BASED ASSET SERVICING SERIES 2007-CB
..1248\B-AH-8 [CLASS A2B  3.552% 02/25/37 ... P ISR . 06/01/2024 . | Paydown ... . 02/25/2037 . (1.A FM ...
CD COMMERCIAL MORTGAGE TRUST SEf
.. 12515H-BJ-3 [CLASS XA 0.919% 08/15/50 ...evvvvvviirrnninnns | unnnnns . 06/01/2024 . |Paydown ........oooeeiiiiins |oeeiiiniinins e [ [V O 859 | 599 |l 0 s (599) |+vvvvvrrnnnnnns (U (599) |+vvvvvvrennnnns 0 e (U O (VN 0 | [V 89 |. 08/15/2050 . |[1.A FE ....
Redemption 100.0000
..125238-AA-9 [ CC TUGS LLC TUGS LLC ~ 6.400% 09/30/30 ....... |eeeeens . 06/30/2024 . | .eeenieiiiiiieeeeiiieeeees e e 19,919 [........... 19,919 s 19,919 | 19,919 | [ PR (VO 0 | (VO 0 s 19,919 |l (VN 0 | [V 637 |. 09/30/2030 . (3.B PL ....
CED WIND HOLDINGS LLC CED WIND ~ 4.410% Redenption 100.0000
.. 125248-AA-8 [ 12/31/28 oevveniiiiiiiiiiieiiiieieeen | s . 06/30/2024 . | .eenniiiiiiiiieeeeinieeeees i e 69,144 |............ 69,144 |............ 69,144 |............ 69,144 |.....eeenninn [ PR (VO 0 | (VO 0 s 69,144 [......ceeinn (VN 0 | [V 1,525 |. 12/31/2028 . |2.C ........
CIM TRUST SERIES 2018-INV1 CLASS A4 144A
.. 12553X-AD-5 |4.000% 08/25/48 ........evvvvvviiiiiiiiiiiiiiiiiiins [ eeeenn . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 1,602 [oinnnnne 1,692 |l LT P 1,571 [oeeiiiiiinns 0 e 72 0 e 2 0 e 1,602 |, (VN 0 | [V 24 1. 08/25/2048 . [1.A ........
CIM TRUST SERIES 2019-INV2 CLASS A3  4.000%
.. 12554T-AC-5 |06/25/49 .....evvvnniiiiiiiiiiiiiiiin [ . 06/01/2024 . |Paydown .......oooeeeiiiiins feniiineniin | 6,500 [...cccennnnn 6,500 |............ 6,880 [eiriiennns 704 | 0 s (542) |vvvvvniinanns (U (542) |.vvvvviiinanns 0 e 6,500 |..eovvvrrnnnns (VN 0 | [V 104 (. 05/25/2049 . |1.A ........
CIM TRUST SERIES 2020-INV1 CLASS A13 144
.. 12560A-AN-4 13.000% 04/25/50 .....covvvveriiiiiiiieeiiieeees [ . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 4,649 |oeeeiinnnns 4,649 [oeeennnnnn. 4,904 |......oeenenn 4,929 [oooiiiinnnns 0 s (2100 (U (2100 0 e 4,649 |..oooeeeennn (VN 0 | [V 60 |[. 04/25/2050 . |1.A ........
CLI FUNDING LLC SERIES 2021-1A CLASS A 144A
.. 12565K-AA-5 | 1.640% 02/18/46 ........eevvvvvvvvvrnrnnnnnnnnninnns [eeeeenn . 06/18/2024 . |Paydown ........oooeeiiiiins Joenniiiiiniis e, 11,8382 [ 1,882 |............ 1,133 |l 1,272 |l 0 s 560 [.uvuninnnnnns [V ST 560 [..uvunnnnnnnnns 0 s 11,832 [ovveeiiiinnns (VN 0 | [V 81 [. 02/18/2046 . |1.F FE ....
CIM TRUST SERIES 2021-J3 CLASS A31 144A
.. 12665V-BG-7 |2.500% 06/25/51 .ooovvvveeieiiieieiiiii [ . 06/01/2024 . |Paydown .......oooeeeiiiiins foeniiiniiiiins e 6,192 [eeeieinnns 6,192 |............ 6,234 [...ccennne 6,234 [...ccoinnnnnn 0 s (7 [V ST (7 0 e 6,192 |...ooeeeennn (VN 0 | [V 72 . 06/25/2061 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2017-HL1
.. 12594X-AM-6 | CLASS A12 144A  3.500% 06/25/47 ......evvvvees | uunnnns . 06/01/2024 . |Paydown .......cooeveeiiiins Joeniiinnniinins e 1,982 [ 1,92 |l 1,936 [oovvvennnnns 1,936 [covvvvvnnnnnns 0 e (3] R [ R (3] R 0 e 1,982 |, (VN 0 | [V 26 . 06/25/2047 . |1.A ........
COMM MORTGAGE TRUST SERIES 2013-CR13 CLASS C
.. 12630B-BF-4 |5.113% 11/10/46 ......ovvvvvvvnrnnininiiiiiiiiiiinns oo . 06/01/2024 . |Paydown .......oooeeeiiiiins Joenininiiiinins e 571 e, 571 |l 513 I 22 P, 0 e ()] R [ R (1] R 0 e 571 fevrrrinininnns (VN 0 | [V 12 |. 11/10/2046 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-IVR2
.. 12648H-AK-1 [CLASS A2 144A  3.800% 04/25/44 .......covvvvves | unnnns . 06/01/2024 . |Paydown .......oooeveiiiiins foeniiinnniinis e 4,468 |oeeerennnns 4,468 |............. 4,782 .o 4,789 |l 0 s (K721 A (U (321) |vvvvvriennnns 0 e 4,468 |t (VN 0 | [V 64 [. 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2022-ATH2
..12665W-AC-4 [CLASS A1 144A  4.547% 05/25/67 ......evvvvvveee | unnnns . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 12,262 |oeevveeeens 12,262 |............ 12,262 |............ 12,367 |oooeeeeeees 0 s (R0 (U (R0 0 s 12,262 |.ooeeeeennnn (VN 0 | [V 225 |. 05/25/2067 . |1.A FE ....
COUNTRYWIDE HOME LOANS SERIES 2005-11 CLASS
.. 12669G-UL-3 |2A1  4.864% 04/25/35 ...ooeeeeeeeieeee [ . 06/01/2024 . |Paydown .......cooeveeiiiins Joeneiiiiininiins e 884 |l 884 ...l 800 |ovvuniriiinnnnns 973 |oveeiriiiienns 0 s (89) [cevvvvnnnnnnnnn [V ST (89) [cevvvrnnnnnnnn 0 e 884 [.vviviiiiinnns (VN 0 | [V 17 |. 04/25/2035 . |4.CFM ....
Redempt ion 100.0000
..14268*-AA-6 | CARLSBAD HOLDCO LLC ~ 4.210% 12/31/38 ........ |.eeeens L 04/30/2024 . | eeeeniiiiiiiieeeeeiiieneees i [ 1,120 |oeeeeiennnns 1,120 | 1,120 |oeniinne 1,120 | [ PR (VO 0 | (VO 0 e 1,120 [oeeeiiinnnnns (VN 0 | [V 24 . 12/31/2038 . |2.CPL ....
Redempt ion 100.0000
..147528-E#-6 | CASEYS GENERAL STORES INC ~ 3.670% 06/17/28 |....... . 06/17/2024 . | .. ..96,000 |.. . 06/17/2028 . (2.B PL ....
CASTLELAKE SECURED AVIATION AS SERIES 2023-1
.. 14855W-AA-4 | CLASS A 6.500% 07/31/36 ...evvvvvvvrvirininnnns [ eeeenn . 06/15/2024 . |Paydown .......ooooeeiiiiins foeeiiininiin e 9,619 [eevrrennns 9,619 |............ 9,375 [oooinnnnnnn 9,386 |.....oeeeennnn 0 s 7 . 0 s T P, 0 i 9,619 |..ooeeeeeenns (VO 0 | [V 204 1. 07/31/2036 . |1.F PL ...
CHASE MORTGAGE FINNACE CORPOR SERIES 2019~
..16159G-AC-3 [ATR2 CLASS A3 144A  3.500% 07/25/49 ......... |.een... . 06/01/2024 . | Paydown ... 4,434 .. . 07/25/2049 . [1.A ........
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..163851-AE-8 | CHEMOURS CO  5.375% 05/15/27 .....evvvvvvvvnnnns [eeeennn . 06/24/2024 . | BARCLAYS CAPITAL .eevvve Jooveveiviiiiiiinnies e 99,582 |.......... 105,000 |........... 104,220 |........... 104,674 |..coovveennnns [V LX) O [V . X O [V R 104,717 |oveeeiiiinnnes 0 foeeenee (5,135) |-ovnnnnn (5,135) |.oeeeeeenns 3,449 |. 05/15/2027 . |3.C FE ....
CHICAGO PARKING METERS LLC  5.070% 12/30/33
L AB7885-A#-9 | .eeiiiiiiiiii [ . 06/30/2024 . |Various .......cceeeiunnnnnn foorereinnnniiniennns o, 21,019 [o.eeeeeeee 21,019 |[............ 21,019 |l 21,019 |l [V (VR [V (VR [V R 21,019 |, (VO [V [V 533 |. 12/30/2033 . |2.CPL ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
.. 17323)1-AD-7 |CLASS B2 144A  4.500% 06/25/58 ............cce. [oeennnn . 06/01/2024 . |Paydoun ......oooeeeeiiiiins foviiiiniiii e 6,149 |oeeiiiinnns 6,149 |............. 6,335 [.ccunnnnne 6,312 |l [V R [RLCK) ) [V R [RLCK) ) [V 6,149 |....oooeeiins (VO [V [V 112 [. 06/25/2058 . |1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4
.. 17326F-AF-4 | CLASS XA  1.126% 10/12/50 ....covvvvvrreeennnnns [oennnn . 06/01/2024 . |Paydoun ......cooeveiiiiiins |oeeininiiis e [V [V O, 1 F, 229 |l [V R [22) 1 [V R [222) 1 [V (VN O (VO [V [V 37 . 10/12/2050 . |1.A FE .
COLT FUNDING LLC SERIES 2022-5 CLASS A1 144A
.. 19688L-AA-0 |4.550% 04/25/67 ....ccoeevveiiiiiiiiiiiiiiiieeeeeees [ . 06/01/2024 . |Paydoun .....coooeeeeiiiiins foneiiiinii e 23,790 |l 23,790 [oeeennnne 23,782 |oeeeeeenns 23,994 foeiiiinnnne [V R (204) |.veveviiinanns [V R (204) |.vvvveiiiians [V R 23,790 [oooeiiiiiinns (VO [V [V 467 |. 04/25/2067 . [1.A FE ....
COMMONBOND STUDENT LOAN T SERIES 2018-BGS
..20268\1-AC-0 |CLASS B 144A  3.990% 09/25/45 ........eevvvvnnn [ereenn . 06/25/2024 . | Paydoun ... . 09/25/2045 . (1.B FE ....
INTL FCSTONE FINANCIA
..20825C-AQ-7 | CONOCOPHILLIPS ~ 6.500% 02/01/39 .....eevvvvveee [eeeennn . 06/13/2024 . |INC ...oooeeiiiiiiiiiis . 02/01/2039 . [1.F FE ....
CONTINENTAL AIRLINES SERIES 2-A  4.000% Redempt ion 100.0000
..210795-0B-9 | 10/29/24 ..o [ . 04/29/2024 . | .evvviiiiiiiiie . 10/29/2024 . |2.B FE
CREDIT SUISSE FIRST BOSTON MOR SERIES 2002-9
..22540V-G6-3 | CLASS 1A1  7.000% 03/25/32 ....nnnnnnnnnnnnn [ereeenn . 06/01/2024 . |Paydoun .........coeeeeennns . 03/25/2032 . |4.A FM
CS FIRST BOSTON COMM MORTGAGE SERIES 2003-25
..225410-YG-1 |CLASS 1A4  5.500% 10/25/33 ......ovvvvvvvvvennnn [ereeenn . 06/25/2024 . |Paydoun ............oeeeenn . 10/25/2033 . [1.A FM .
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-AS-0 |A23 144A  2.791% 11/20/51 .ooooeeiiiiiiiiiiiiins [ oenn . 05/20/2024 . |Paydoun ...........ceeeenns . 11/20/2051 . |2.B FE
Redemption 100.0000
..24736@-AA-7 |DELTA AIR LINES 2020-1A B 8.000% 06/10/27 |....... . 06/10/2024 . | .evvvvviiininiiiiiiiie . 06/10/2027 . |2.CPL ....
..26470X-AY-1 |DISH DBS CORP SERIES WI ~ 7.750% 07/01/26 ... |....... . 04/17/2024 . | GOLDMAN SACHS & CO. .... |.... . 07/01/2026 . [5.C FE ....
DIVERSIFIED ABS PHASE VIII LLC  7.076% Redemption 100.0000
L. 265123-A%-2 [06/31/44 . ooovviiiiiiiiiiiinis s . 06/30/2024 . | .eeeniiiiiie e . 05/31/2044 . |1.F FE .
DRIVEN BRANDS FUNDING LLC SERIES 2022-1A
..26209X-AF-8 | CLASS A2 144A  7.393% 10/20/52 .....cceeennnnn [oeennn . 04/20/2024 . | Paydoun ... . 10/20/2052 . |2.C FE
ELFI GRADUATE LOAN PROGRAM SERIES 20
..268571-AB-2 | CLASS A2 144A  3.430% 08/25/42 ........evvvuunn [eeeenn . 06/25/2024 . |Paydown .................... . 08/25/2042 . (1.A FE .
FIRST FRANKLIN MTG LOAN ASSET SERIES 2006-
..30247D-AE-1 |FF13 CLASS A2D  5.939% 10/25/36 .....evvvvvvnns [eeeennn . 06/25/2024 . | Paydoun ... . 10/25/2036 . [1.A FM .
FLNG LIQUEFACTION 3 LLC 3 LLC 4.
..30306V-A8-8 06/30/39 ...coeiiiiiiiiiiiii [ . 06/30/2024 . | Various ......cceeeviiiiinnn Joereeeiinnininnennns o, 41,800 [oevnnnnnnns 41,800 |............ 41,800 |ovevvrrennns 41,800 |ovevevrinnnnnns 0 e (VO 0 | (VO 0 s 41,800 |ooeeeieeeenns (VN 0 | [V 911 |. 06/30/2039 . (2.C FE
ELLINGTON FINANCIAL MORTGAGE T SERIES 2022-2
..31572Y-AA-6 | CLASS A1 144A  4.200% 04/25/67 .....ccceeeeenn [eenennn . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 12,861 [ooeennennee 12,861 |oeeeeeeenns 12,808 |............ 12,937 |l 0 s (75) fervvvnnnnnnnnns [V ST (75) feuvvvnnnnnnnnns 0 s 12,861 [ovvveviinnnnns (VN 0 | [V 226 |. 04/25/2067 . [1.A FE .
MORGAN STANLEY & CO.
..316773-DF-4 |FIFTH THIRD BANCORP  4.337% 04/25/33 ........ [....... L 06/18/2024 | INC. ooooeieiiiiiiiiiiiiiins e e 918,410 |[........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [...oevvvnnnnnns 0 e (VO 0 | (VO 0 fnns 1,000,000 |...eevvvvrnnnns 0 f...... (81,590) |....... (81,590) [evvvvrnnns 28,311 |. 04/25/2033 . |2.A FE
FIRST REPUBLIC MORTGAGE TRUST SERIES 2020-1
..33616L-AN-0 | CLASS A5 144A  2.884% 04/25/50 ......ccceeeenn [eennnn . 06/01/2024 . |Paydown .......oooeeeeiiiins foeneiiniiiiins e 8,848 [....ccceee. 8,848 |............ 8,687 [...uvuunne. 8,948 |l 0 s [QL0D N (U (G0N 0 e 8,848 |...euvviiinnnns (VN 0 | [V 106 |. 04/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-1 CLASS
..33850B-AG-2 | 1A7 144A  3.500% 03/25/47 ....coeovveeeeeeeeenns [ eeeenn . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 4,456 |oeeiiinnnns 4,456 |o.ooennnnnn. 4,380 |ooeeeeenns 4,357 [ 0 e 99 [ 0 e 99 [ 0 e 4,456 | (VN 0 | [V 65 [. 03/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-2 CLASS
..33850R-AG-7 | A7 144A  3.500% 10/25/47 ..ccoovvvveveennnnnnins [ oeeenn . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 6,954 ..o 6,954 [...ccennne 6,862 |............. 6,818 [...uvvuunnnnns 0 s 137 |l [V ST 137 el 0 e 6,954 |l (VN 0 | [V 88 . 10/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS
..33850T-AN-8 | A13 144A  3.500% 03/25/48 ........ccvvinnnnnnnn [ereeenn . 06/01/2024 . |Paydown .......oooeeeiiiiins Joevininnniiins e 7,190 [ 7190 | 6,964 |............. 6,96 |.............. 0 s 2 P, [V ST 2 P, 0 e 7,190 [ovevevniiiinnns (VN 0 | [V 95 |. 03/25/2048 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
.. 33851H-AC-7 |A3 144A  4.000% 04/25/48 ........ccceeeeeeeeeees [eeennn . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniniiiiiinis e FA T 715 |, 2 I PO AL 0 e ()] R 0 e ()] R 0 o FA TN (VO 0 | [V 12 |. 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AP-8 | A14 144A  3.500% 04/25/48 ........ccovviiiinnnn [ereeenn . 06/01/2024 . |Paydown .......oooeeeeiiiins Joneiniiiiiies e, 25,042 |........... 25,042 |oeevennnns 24,530 [oevennnnnen 24,599 [....oiiiinnnns 0 s L7 0 s L7 0 e 25,042 [oooiiiiiinnnn (VO 0 e [V 387 | 04/25/2048 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2020-1INV
..33851Y-AC-0 |CLASS A3 144A  3.000% 03/25/50 .......ceeeeeeee foennns . 06/01/2024 . |Paydown ....ooovvveeeeieeens Joveeeeiiiieieeeeeees e 6,098 [.......... 6,08 |......... 6,236 |............. 6,270 |.....ooeen. [ PO [RVE)] [U [RVE)] 0 e 6,098 |..ovvvnnnnes [ 0 Jooeeeeiiieenn [ 72 |. 03/25/2050 . [1.A ........




STATEMENT AS OF JUNE 30, 2024 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 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FLAGSTAR MORTGAGE TRUST SERIES 2019-2 CLASS
..33852B-AJ-4 | A9 144A  3.500% 12/25/49 ........evvvvvrrrvnnnnns [eeeenn . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 37,402 |............ 37,402 |oeeennnnnnn 38,028 |............ 38,182 | 0 s (780) [cvvvvennnnnnnns 0 s (780) [cvvvvennnnnnnns 0 s 37,402 [ooeeiiiiinnns (VN 0 | [V 533 |. 12/25/2049 . |1.A ........
U.S. BANCORP INVESTMENTS
.. 34964C-AF-3 | FORTUNE BRANDS HOME & SE  4.000% 03/26/32 .. |....... . 06/18/2024 . | INC .. B PP SN 1,601,793 |........ 1,750,000 |........ 1,748,285 |........ 1,748,541 ..ol 0 71 0 el 71 [0 L 1,748,612 |.. . 03/25/2032 . (2.B FE ....
FOUNDRY JV HOLDCO LLC SERIES 144A  5.875%
..350030-AA-1 |01/25/34 oo [ . 06/18/2024 . | CORP ...vvvvvvvvvrivnninnnins Joereeeeeeeeeeeeeeees | 2,016,720 |........ 2,000,000 |........ 1,975,260 |........ 1,976,629 |[.....ceeeneeee 0 s 887 [ovvrininnnns [V ST 887 [ovvriiinnnns 0 fnns 1,977,516 . 01/25/2034 . [2.A FE ....
GSR MORTGAGE LOAN TRUST SERIES 2006-1F CLASS
..362341-78-2 |4A1 5.500% 02/25/36 .....eevvvvririiiiiiiiiiiiins oo . 06/01/2024 . |Paydown .......oooeeeiiiiins feniiininiiiis e 4,169 [oveeeiennns 8,989 |............ 6,79 |............. 6,919 |............... 0 fens (2,750) |.eeeeeeeeens 0 fnns (2,750) |eeeeeeeeens 0 e 4,169 | (VO 0 | [V 207 |. 02/25/2036 . [3.B FM ...
GS MORTGAGE SECURITIES TRUST SERIES 2016-GC20
..362520-BC-1 |CLASS B 4.520% 04/10/47 ...vvvvnnniiiiiiiiiies [ eeeenn . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 532,874 |........... 532,874 |........... 536,059 [........... 533,091 [oeeiiiiinnnnns 0 s (217) [euvnnininnnnns 0 s (217) [ornniniinnnnnns 0 s 532,874 |.vvvvviinnnns (VN 0 | [V 8,311 |. 04/10/2047 . [1.A ........
GS MORTGAGE-BACKED SECURITIES SERIES 2019-PJ2
..36257L-AA-5 |CLASS A1 144A  4.000% 11/25/49 ..........coooes [ oeennn . 06/01/2024 . |Paydown .......ccoeeeiiiiins Joeniniiiiiieis e [T 726 |oeeeeeeeeees L P 769 |ovvveviiiinnns 0 s (20 [V ST (20 0 e 726 |oevernnnnnnnns (VN 0 | [V 10 |. 11/25/2049 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36250V-AB-9 | CLASS A2 144A  3.000% 01/25/51 ......coeeeeeees [ oeennnn . 06/01/2024 . |Paydown .......oooeeeiiiiins foeninininiiis e 2,169 [oeevriennnns 2,169 . 01/25/2051 . [1.A ........

6SCG TRUST SERIES 2019-600C CLASS A 144A CITIGROUP GLOBAL MARKETS
..36260T-AA-3 |2.936% 09/0B/34 ..vevvveneereineerenerennreinnns | verenn . 06/14/2024 . | .. .
6S MORTGAGE BACKED
..362620-AA-6 | CLASS A1 144A  3.500% 07/25/50 ...vovevevevcns | venenen . 06/01/2024 . [Paydoun ..veveveeeeieien foereereriiieieees [oeeeeeans 3,778 e 3,778
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AD-1 | CLASS A4 144A  2.500% 02/26/52
GS MORTGAGE BACKED SECURITIES SERIES
..36264R-Bi—4 |CLASS A34 144A  2.500% 09/25/52 ...ovvevrveeaee | vennee . 06/01/2024 . [Paydoun ...eveveeiieiens forreeriririeieiees [oeeeeans 3,642 [ooerernnne 3,642
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ3
..362924-AE-2 | CLASS A4 144A  2.500% 08/25/52
GS MORTGAGE BACKED SECURITIES SERIES

. 09/06/2034 . [1.A ........

.... 500,000

. 07/25/2050 . [1.A ........

. 02/26/2052 . |1.A ........

....... . 06/01/2024 . | Paydoun ... ....6,031

. 09/25/2052 . [1.A ........

. 08/25/2052 . |1.A ........

....... . 06/01/2024 . | Paydoun ... ...37,170

..362038-BB-7 | CLASS A16 144A  5.500% 05/25/53 ........cceess |eeeeeen . 06/01/2024 . [Paydown ....coovvriiiieniis foeneeniiiiiinieiin e, 17,214 ... 17,214 . 05/25/2053 . [1.A ........
GMRF MORTGAGE AQUISITION CO SERIES 2018-1

..36417J-BU-2 | CLASS BT 144A  3.800% 11/25/57 ...oevvevvuinis | eeens . 06/01/2024 . [Paydown ....coovvriiiieniis foeneeniiiiiinieiin e, 22,662 |....cveenn 22,662 . 11/25/2057 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-2

. 06/25/2059 . [1.A ........

..36418A-AG-2 | CLASS A21 144A  4.000% 06/25/59 ........cevees | eeeeenn . 06/01/2024 . | Paydown

..364760-A0-1 | GAP INC THE SERIES 144A  3.875% 10/01/31 ... |....... . 06/24/2024 . [BANK OF AVERICA . . 10/01/2031 . |4.A FE ...
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS

..382371-AA-0 | CLASS A 144A  2.100% 05/20/48 ........cceeuris | venennn . 06/20/2024 . [Paydown ......ccuveeiiiiiis feneeeiii [ 2,820 [ 2,320 . 05/20/2048 . |1.D FE ....
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS

..382371-AA-0 | CLASS A 144A  2.100% 05/20/48 ........coeeunis | venennn . 05/20/2024 . [Paydown ......cccveeiiiiiis feneeiiiiis [l 5,694 Ll 5,694 . 05/20/2048 . |1.F FE ...

CITIGROUP GLOBAL MARKETS

..404119-BV-0 |HCA INC ~ 5.500% 06/15/47 ......cooereeurrienees | aveeenn L 06/18/2024 . [ ..vvviiieiiiiiiieiiiiens e [ 2,844,960 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 [oveeereennnnns 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeees 3,000,000 |...ovveeennnnen 0 [..... (155,040) |...... (155,040) |............ 84,792 |. 06/15/2047 . (2.C FE ....
HARBORVIEN MORTGAGE LOAN TRUST SERIES 2007-5

..41165A-AB-8 | CLASS A1A  5.636% 09/19/37 .....cooenriieieeies | eeenn . 06/19/2024 . . 09/19/2037 . [1.A FM ...
HILL TOP ENERGY CENTER LLC ENER

..43148#-AA-7 |5.830% 12/31/29 ..oceviiiiiiii e . 06/30/2024 . . 12/31/2029 . |3.A PL ....
HUDSON' TRANSMISSION PARTNERS L TRANSMISSION

..44416%-AB-2 |PARTN  4.420% 05/31/33 ....ovvveeriiiiiiiiciaies | s . 05/31/2024 . . 05/31/2033 . |2.A PL ...
INPERIAL FUND LLC SERIES 2022-NQM3 CLASS A1

..45276K-AA-5 | 144A  4.380% 05/25/67 ....oeeveennrieieaeeaiins | aeeees . 06/01/2024 . [Paydown ......ccvveiiiiiiis feeeeeeiiiieees [, 11,082 [........... 11,952 |l 11,061 |l 12,083 |, 0 foeeeennns (102) |- 0 [ (102) |- 0 foeeeennns 11,082 |, [ IR [V OSTR 0 [, 211 |. 05/25/2067 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-2 CLASS

..46591T-AC-8 | A3 144A  3.500% 07/25/50 ....evvveeeennriaenans | aveens . 06/01/2024 . [Paydown ......cccuviiiieiiis feoneeiiiiinii e 4,896 [ 4,896 [05,251 05,383 [0 | (70 R 0 [ (487) . 07/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-INV1

..46591V-AC-3 | CLASS A3 144A  3.500% 08/25/50 .......ceveeees | venennn . 06/01/2024 . [Paydown ......cccuveieiiiis fomneeiiiii 8,665 [oli08,665 [o.08,202 [ 8444 0 | 21 [ 0 foreeeennns 221 . 08/25/2050 . [1.A ........

JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLAS:

..46502A-BH-6 | A15 144A  3.500% 08/25/50 .. S YO . 06/01/2024 . [Paydoun ... . 08/25/2050 . [1.A ........

.. (6562) ). .. (652))...
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JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS
.. 465921I-BP-0 [A15 144A  2.500% 02/25/52 ....ccvvvvnnvvevinnnnn | nnnnns . 06/01/2024 . |Paydonn ....cevvnvvvvennnnnn Joevvnninnieiiiiiinns foiinennens 5,611 [.ooooennnens 5,611 |eeens 4,692 |.....cceenenn 4,675 |oveiiinns (U P LS5 1 (U P 936 |..ocvvnnnnnnns [V P 5,611 | (1 P [ PO [V 58 |. 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-13 CLASS
.. 46592X-BP-8 [A15 144A  2.500% 04/25/52 .....covvvvvvvvinnnnn | unnnnns . 06/01/2024 . | Paydown ... ... 8,482 e 7,085 ... .8,482 |.. . 04/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..465978-AF-1 [A2 144A  5.500% 06/25/53 ....cevvvvnvviviinnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 28,453 |oeeeennnnnn 28,453 |............ 28,351 [oiiiiiennns 28,230 |oeiiiiiinnnnns (U P 223 | (U P 223 | (U P 28,453 |[.oooeiiinnnnnns (1 P [ PO [V 700 |. 06/25/2063 . |1.A ........
J G WENTWORTH XXXIX LLC SERIES 2017-2A CLASS
..46620V-AA-2 A 144A  3.530% 09/15/72 .oovvvvenviiiiiiiinenees | s . 06/17/2024 . |Paydoun ....covvnvvvvininnnn Joevvnnnnieiiiiinns foiinennens 2,975 |oeeeiiiinne A TE T 2,992 [oooiiiinnnns 2,991 [ooiiiiiiinnnns 0 s (16) oo (U P (1) ) [V P 2,975 [oiiiiiiinnns (VN P [ PO [V 43 |[. 09/15/2072 . [1.A FE .
JP MORGAN CHASE COMMERCIAL MOR SERIES 2013-
..46640J-AC-1 [C13 CLASS D 144A  4.115% 01/15/46 ........oo | unnnns . 06/01/2024 . |Paydonn ....cevvnvvvvevnnnnn Joevvnnnnieiiiinnns foinneneens 1,473 [oooiiiinnnnns 1,473 o 1,438 |oeeiiinns 1,469 |oveeeniininnn [ PR L3 P [ PR L3 P [V P 1,473 | (1 P [ PO [V 25 [. 01/15/2046 . [1.A ........
JPMBB COMMERCIAL MORTGAGE SECU SERIES 2014-
..466411I-AG-2 [C19 CLASS D 144A  5.051% 04/15/47 ........evvv | unnnns . 06/01/2024 . |Paydonn .....evvevvvrvinnnnn Joevvvnininiiiiinns Jovnens 2,500,000 |........ 2,500,000 |........ 2,516,336 |........ 2,504,325 |............... [V R (7257 R [V A (370 | R (U . 2,500,000 |...counnennnns (1 P [ PO [V PO 54,632 . 04/15/2047 . [1.A ........
JPMBB COMMERCIAL MORTGAGE SECU SERIES 2014-
..466411I-BB-2 [C19 CLASS C  4.776% 04/15/47 ....covvvvvvvnnnn | nnnnns . 04/01/2024 . |Paydonn .....euuevvviiinnnns foevennininiiiiinns Joninns 100,000 |.......... 100,000 |........... 101,693 |.......... 100,121 |ooeeviieenens 0 s (121) o (U (121) [euniiiiiinnnns (U 100,000 [..oeevvvvnnnnns (1 P [ PO [V F 2,016 |. 04/15/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2016-3 CLASS
.46647E-AE-1 [ 1A5 144A  3.390% 10/25/46 .....ovvvnvvvvvinnnnns | unnnnns . 06/01/2024 . |Paydoun ....covvnviviiinnnns Joevnnininiiiiiiinns foreeieneens 23,522 |..oooonnnnns 23,522 |oeeiiiinnn 23,665 |............ 23,669 |.....oevnnnnnns 0 s (148) [cevvnnnnnnnnnns (U (148) [oevnieiinnnnns (U P 23,522 |oeiiiiiiinnnn (1 P [ PO [V 281 |. 10/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-1 CLASS
..46648C-AH-7 A8 144A  3.449% 01/25/47 ...covvvvnrviviinnines | nnnns . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 1,190 | 1,190 |oeeeinns 1,187 [t 1,186 [ooeeiiiiinnnnns [ PR L3 P [ PR L3 P [V P 1,190 [ooeeiiiiiinnnnn (1 P [ PO [V 16 |. 01/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
.. 46648H-AG-8 |A7 144A  3.500% 05/25/47 ....cevvvvvvvivnnnnnnns | unnnnns . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 3,954 | 3,954 [..ooiieinnns 3,922 [oooiiiinnnnns 3,910 v [ O L3 [ R L3 F (U1 O 3,954 [oooiiiiiiiinnns (1 P [ PO [V 64 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AZ-6 B2 144A  3.650% 05/25/47 ....covvvvvvviinnnnns | nnnnns . 06/01/2024 . |Paydoun ....cevvvvvvvirnnnnn Jevvnnnnieiiiinnns foinneneens 2,021 | 2,021 s 2,014 | 2,014 | [ PR A P [ PR A P (U1 O 2,021 [ooiiiiiiinnnns (1 P [ PO [V 34 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-1 CLASS
..46648R-AG-6 |A7 144A  3.500% 06/25/48 .......ceevvvvnnniienns | unnnnns . 06/01/2024 . |Paydonn ....covvnvvvvinnnnn foevennininniiiiinns Jonenns 102,035 |........... 102,035 |......eenn 101,138 [oeeennnnns 100,881 [..occvvennnnnns (U 1,154 | (U 1,154 | (U 102,035 |ouveeniiinnnnn (1 P [ PO [V F 1,436 |. 06/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-AG-9 [A7 144A  3.500% 11/25/48 ....oovvviivnnniinins | unnnnns . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 1,899 [ooiiiiennns 1,899 | 1,895 |oeeiiiienns 1,893 | [ PR (I P [ PR (1 P [V P 1,899 | (1 P [ PO [V 26 | 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-3 CLASS
..46649T-AG-1 A7 144A  3.500% 09/25/48 .......covvvvvvnnninens | unnnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 21,704 |............ 21,704 |............ 20,595 |.....oceene 20,026 |......oeunnnnnn (U 1,679 [oooeiiiiinnnnns (U 1,679 [oooiiiiiinnnnns (U P 21,704 | (1 P [ PO [V 319 |. 09/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46649Y-AG-0 [CLASS A7 144A  4.000% 02/25/49 ......oevvvvveee | unnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 10,575 |[..ooceeeeens 10,575 |ooeveennnnns 10,200 |............ 10,112 [ooeeiiiiiinnnns (U P 462 | (U P 462 | (U P 10,575 |oeeniiiiinnnnn (1 P [ PO [V 203 |. 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46640Y-BG-9 [CLASS B1 144A  4.250% 02/25/49 .......ccvvvvees | unnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 19,516 |............ 19,516 |oooeveennnns 19,674 |ooveennnnns 19,638 |oovvveniiinnns 0 s [QFX) 1 (U (123) |+ (U P 19,516 |ovveeiiiinnnnn (1 P [ PO [V 372 |. 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-6 CLASS
..46650J-AG-9 [ 1A7 144A  3.500% 12/25/48 ......ovvvvvvvnnnnens | unnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 15,333 [ooeiiiine 15,333 [.ooviennens 15,008 |............ 14,936 |oovveeninnnns (U P 398 | (U P 398 | (U P 15,333 |ovviiiies (1 P [ PO [V 235 . 12/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BA-9 [CLASS B1 144A  4.662% 12/25/49 .....cccvvveees | unnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 16,739 [.oooeennnens 16,739 |ovveennnnns 18,022 |ovvveennnnns 17,825 |ovveeiiins 0 fens (1,086) [cuvvvvvnnnnnnns (U . (1,086) [c.nneeevennnnnn (U P 16,739 |oeeneiiiinnnn (1 P [ PO [V 375 |. 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BB-7 [CLASS B2 144A  4.662% 12/25/49 .......ccevvvees | unnnns . 06/01/2024 . |Paydoun ....cevvvvvvvernnnnn Joevvnnnnieiiiinnns fonneneens 8,875 [ooiiiiennnns 8,875 | 9,455 [...oovinnnnns 9,366 |...cevnnnnnnnns 0 s (491) |vevveriennnnns (U (491) |oovvviinns (U1 O 8,875 |oeiiiiiinnnn (1 P [ PO [V 199 | 12/25/2049 . |1.A ........
J G WENTWORTH XLI LLC SERIES 2018-1A CLASS A
..46651T-AA-9 [ 144A  3.740% 10/17/72 weeeviviiiiniiiiiiiiinies | s . 06/17/2024 . |Paydonn .....eevvvvviinnnnns Jovvnnininiiiiiiinens foeeneeeens 16,108 |ooeeeennnnns 16,108 [............ 16,471 |[oennnne 16,445 |ooooennnnnnnnne 0 s (336) |+vvvererrnnnns (U (336) |-oevvvnnnnnnns (U P 16,108 [..oocvvvnennnns (1 P [ PO [V 258 |. 10/17/2072 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-9 CLASS
..46651Y-AH-3 A5 144A  3.500% 05/25/50 .....cevvnvvvvvvnnnnns | uunnnns . 06/01/2024 . | Paydown ... . 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46652T-AC-4 A3 144A  3.000% 03/25/51 ..covvvvvvviiiinnnnnns | unnnnns . 06/01/2024 . | Paydown . 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021 15 CLASS
..46654T-B0-0 [A15 144A  2.500% 06/25/52 .....evvvnvvvvvrnnnnns | unnnnns . 06/01/2024 . | Paydown ... . 06/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46654U-AC-9 [A3 144A  2.500% 08/25/52 ....cevvvnvvvivinnnnnns | unnnnns . 06/01/2024 . | Paydown . 08/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..466556-AB-1 [A2 144A  3.500% 10/25/52 ....covvvnvvviinnnnnns | unnnnns . 06/01/2024 . | Paydown ... . 10/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46655G-AD-7 [A3 144A  3.000% 10/25/52 ......eoevvviiinnnnnns | unnnnns . 06/01/2024 . | Paydoun . 10/25/2052 . |1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2023-2 CLASS
..46656D-AF-8 | A2 144A  5.500% 07/25/53 .....ccooiiiiiiiiiiiins [eeeenn . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 28,475 |........... 28,475 |oennnnnn 28,084 |............ 28,059 |.......eeennnn 0 s L3 [ O [V ST L3 [ 0 s 28475 [ooiiiiiinnnn (VN 0 | [V 613 |. 07/25/2083 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-3 CLASS
..46656R-AN-0 | A4B 144A  5.500% 10/25/53 .......eevvvrnnnnnnnnn [eenennn . 06/01/2024 . | Paydoun ... . 10/25/2083 . [1.A ........
KKR PINE BROOKE ISSUER LLC Redemption
L AB2558-AA-T [ e | s L 06/15/2024 . | .evnneeiiiiieeeiiiiieeeees i e 14,708 |....coeneens 14,708 |............ 14,708 |............ 14,708 [oooeiiiinnnnns [ PR (VO 0 | (VO 0 s 14,708 [..vvvvvvvnnnns (VN 0 | [V 221 |. 03/15/2051 . (2.A PL
LCSS FINANCING LLC SERIES 2018-A CLASS A 144A
..50200X-AA-8 |4.700% 12/15/62 ......evvvvvviiiiiiiiiiiiiiiiiiiiins [ . 06/15/2024 . |Paydown ........oooeeiiiiiis Jeniniiinniiins e, 20,653 |............ 20,653 |.........e. 20,653 |............ 20,653 |.....ceeennns 0 e (VO 0 | (VO 0 s 20,653 [.oooeiiiiinnnn (VN 0 | [V 455 |. 12/15/2062 . |1.A FE
LADDER CAP FIN LLLP CORP SERIES 144A  4.750% JP MORGAN SECLRITIES LTD
..505742-AP-1 [06/15/29 ...evvvniiiiiiiiiiiiiiiiiiceeceiieeeeen | s L 06/21/2024 . | eveniiiiiiieeeiiiiieeeees e e 97,256 |.......... 105,000 |........... 102,8% |........... 103,369 |.........ees 0 s 126 |l [V ST 126 |l 0 s 103,496 [.oooeeiiennnns (U (6,239) |......... (6,239) |............. 2,618 |. 06/15/2029 . [3.B FE ....
Redemption 100.0000
..52678@-AB-6 |LERADO INVESTMENTS LLC  6.290% 03/31/36 .... |....... L 06/30/2024 . | .eeeniiiiiiieeeeeieiineees i e 9,361 [eiiiiinnns 9,361 |t 9,361 |t 9,361 |l 0 e (VO 0 | (VO 0 e 9,361 |.ooeeeeeeenns (VN 0 | [V 296 |. 03/31/2036 . (2.B PL ....
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A
..53948K-AA-7 12.750% 07/20/47 .covvvvvvviviiiiiiiiiiiiiiiiiiiiins [ . 06/20/2024 . | Paydoun ... ....2,107 2,105 ). 2,105 |l .2,107 .. . 07/20/2047 . (1.D FE .
LOANPAL SOLAR LOAN L
..53948K-AA-7 1 2.750% 07/20/47 ..covvvvvvviviiiiiiiiiiiiiiiiiiiiins [ . 05/20/2024 . |Paydown ........oooeeiiiiins Jeniiiniiiiis e 5,650 [oeerrirennns 5,650 |............ 5,644 [..ccennnnnn 5,645 [.ooooinnnnnns 0 e L 0 | L 0 e 5,650 . 07/20/2047 . [1.F FE .
LOANPAL SOLAR LOAN LTD SERIES 2021-1GS CLAS
..53048P-AA-6 | A 144A  2.290% 01/20/48 PO [P . 06/20/2024 . | Paydoun ... .3,058 |.. . 01/20/2048 . (1.D FE ....
LOANPAL SOLAR LOAN LTD SERIES SS
..53048P-AA-6 | A 144A  2.200% 01/20/48 .......coovveeeeeeeeeenns [ . 05/20/2024 . |Paydoun .......oooovieiiiiis |oennnninnnnnnnnns el 5,147 B AT e 8136 [ 5137 [ 0 10 0 10 |0 5147 |l (VN 0 | [V 44 1. 01/20/2048 . [1.F FE ....
MFRA TRUST SERIES 2022-NQM2 CLASS A1 144A
..552850-AA-0 |4.000% 05/25/67 ......evvvvvvvriiiiiiiiiiiiiiiinnnns [ eeeeen . 06/01/2024 . |Paydown .......oooeveieiiins |oennnniinnnninns e 8,573 | 6,673 [ 6,430 [ 6,491 0 [ 82 0 B2 |0 [ 6,573 |.ooeeeieinnns (VN 0 | [V 111 |. 05/25/2067 . |1.A FE ....
Redemption 100.0000
..55317X-A*-0 [MNR ABS ISSUER | LLC MNR  8.120% 12/15/38 . |....... L 06/15/2024 . | .evnneeiiiiieeeiiiiieeeees i e 42,763 |oeevennnnnn 42,763 |...ocovnnnns 2,763 | 2,763 |oeeeeeeenns 0 e (VO 0 | (VO 0 s 72X T R (VN 0 | [V 2,301 |. 12/15/2038 . [1.G PL ....
MARLETTE FUNDING TRUST SERIES 2023-1A CLASS A
..57110P-AA-9 | 144A  6.070% 04/15/33 ....evvvvvvvvrrnnnnnnnnnnns [eeeeenn . 06/15/2024 . |Paydown ........oooeeeiiiins Joeeniiiinniis e, 78,728 |overnennnnn 78,728 |............ 78,726 |ceevvvrnnnns 78,78 |eeeiiiieinns 0 s (13) fervnnnnnnnnnnns [V ST (13) fervvnnnnnnnnns 0 s 78,728 |oeeeeeeennnns (VN 0 | [V 1,980 |. 04/15/2033 . [1.A FE .
Redemption 100.0000
..58526#-AC-3 [MEIJER INC.  8.390% 06/01/25 .....vvvvvvvnnnns | uunnnns . 06/01/2024 . | eevnneeiiiiiieeeeeiiieeeees i e 26,124 |.oooennnnns 26,124 |............ 26,124 |............ 26,124 |l 0 e (VO 0 | (VO 0 s 26,124 [oooieiiinnns (VN 0 | [V 1,09 [. 06/01/2025 . 1.F ........
Redemption 100.0000
..58526#-AG-4 [MEIJER INC.  8.390% 06/01/25 .....ovvvvvnnnnns | uunnnns . 06/01/2024 . | eevnneeiiiiiieeeeeiiieeeees i e 23,762 |oeeeennnnnn 23,762 [ooounnnnnnn 23,762 |.oeeeennnns 23,761 | 0 e T 0 | T 0 s 23,762 [eeeeiiiiiinnn (VN 0 | [V 997 |. 06/01/2025 . [1.F ........
Redemption 100.0000
..58526#-AL-3 [MEIJER INC.  8.390% 06/01/25 .....covvvvvvnnnns | uunnnns . 06/01/2024 . | .evnnieiiiiiieieiiiiieeeees i feee 26,124 |.ooeennnnns 26,124 |oeeennnnnne 26,124 |............ 26,124 |l 0 e (VO 0 | (VO 0 s 26,124 [oooieiiinnns (VN 0 | [V 1,09 |. 06/01/2025 . [1.F ........
Redemption 100.0000
..58526#-A0-2 |MEIJER INC.  8.390% 06/01/25 ......ovvvvvunnnnn [ereenn . 06/01/2024 . | eevnneeiiiiiieeeeeiiieeeees i e 25,124 |l 25,124 ... 25,124 |.....e 25,124 |oooeiiiiinnnnns 0 e (VO 0 | (VO 0 s 25,124 [oooiiiiinns (VN 0 | [V 1,054 |. 06/01/2025 . [1.F ........
MELLO MORTGAGE CAPITAL ACCEPA SERIES 2021-
..585491-BC-6 | INV3 CLASS A11 144  5.000% 10/25/51 ......... [.eeeenn . 06/25/2024 . |Paydoun .........ooooeiiiins Jeenniiiiniii e 17,783 [oeeennnnne 17,783 |oeeeeeeees 16,316 [ovvvvnnnee 16,111 [, 0 |eeeenns LT 0 eeeeenn 1,672 [ 0 s LEAL S O (VN 0 | [V 362 |. 10/25/2051 . [1.A ........
MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018~
..585499-AJ-5 |MTG2 CLASS A9 144  7.043% 10/25/48 .......evvs [oeennnn . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 1,647 |l 1,647 |oveerrennes 1,661 [oonnnnnnnne 1,658 [ovveiiiiinnns 0 s (A, [V ST A el 0 e 1,647 [oevnniinnnnns (VN 0 | [V 30 [. 10/25/2048 . |1.A ........
MERITAGE HOMES CORP SERIES WI ~ 6.000%
..59001A-AY-8 06/01/25 ...ovvvvviiiiiiiiiiiiiiiiiiiiiiiiieiieieeeens [ . 06/14/2024 . | Call 100.2780 ..oee [ooeiiiiiiiiii oo 12,033 |oeeeeeennns 12,000 |...oeeeeeens 12,000 |............ 12,000 fo.oeveennnnnns 0 e (VO 0 | (VO 0 s 12,033 |ooeeeeeennns (VN 0 | [V 419 |. 06/01/2025 . 2.C FE
MILEAGE PLUS HLDINGS LLC SERIES 144A  6.500% Redenption 100.0000
..599191-AA-1 [06/20/27 .evvvriiviiiiiiiiiiiiiiiineeciiiineeeeenn | s . 06/20/2024 . | .. . 06/20/2027 . |2.C FE
MILL CITY M
..50980A-AB-3 |M1 144A  3.250% 07/25/59 .....ccoovvviiiiiiiiins [eeeenn . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 12,43 | 12,413 ...l 12,460 |............ 12,430 |ooooeeeeenns 0 s [0 T [V ST [0 T 0 s 2,43 |l (VN 0 | [V 171 |. 07/25/2059 . |1.A ........
MILL CITY MORTGAGE TRUST SERIES 2017-3 CLAS
..50980C-AF-0 |M2 144A  3.250% 01/25/61 .... O ORTeN . 06/01/2024 . | Paydoun ... . 01/25/2061 . [1.A ........
MILL CITY SOLAR LOAN LTD SERI
..50982V-AA-7 |CLASS A 144A  3.690% 07/20/43 ......oovvvvveees [eeennn . 06/20/2024 . |Paydoun ........oooeeiiiiiis feniiiiiniis e 2,378 |eeeeriienns 2,378 | 2,376 |ooeeeeeennn 2,377 |oeeeeeeeeeens 0 | 2 0 e 2 0 e 2,378 |ooeeeeeeeeenns (VO 0 | [V 44 1. 07/20/2043 . [1.D FE .
MILL CITY SOLAR LOAN LTD SERIES 2019-2GS
..50982V-AA-7 |CLASS A 144A  3.690% 07/20/43 .....oovvvveeeeee [oennnn . 05/20/2024 . |Paydown .....oooveieiiiiiins Joveeeeieieiiiiieees e 4128 oveeeeeenes 4128 | 4,125 fennnneeen 4125 [, 0l I 0 Jooeeeeiiieenn I [ PR 4128 | [ 0 Jooeeeiiieeenn [ 57 . 07/20/2043 . |1.F FE .
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MILLENNIUM PIPELINE CO LLC ~ 5.330% 06/30/27 Redemption 100.0000
B0040#-AA-0 [ oevreeneeeeiiie e | s . 06/30/2024 . | .eueniiiiiiiieeeeinieeeees i e 75,070 fooeeennee 75,070 |oveeeennnnns 75,070 |ovevennnnnne 75,071 |overeiiiiinnns 0 e ()] R [ R (1] R 0 s 75,070 |oveeeeeennnens (VN 0 | [V F 2,001 |. 06/30/2027 .|12.A Z .....
MILLENNIUM PIPELINE CO LLC ~ 6.000% 06/30/32 Redemption 100.0000
L.B0040#-AB-8 | ..evveneeiiiiiiee s | s . 06/30/2024 . | .eunniiiiiiiiieeeeinieeeees e fee 43,051 |oeeeennnnns 43,051 |[...ocoeenens 43,051 [...cooeeenns 74T | (U 1,305 |oeeeiiiiinns (U 1,306 |oeeeiininns (U P 43,061 [ooeiieiinnnn (VN 0 | [V 1,299 |. 06/30/2032 . |2.A Z .....
MORGAN STANLEY RESIDENTIAL MO SERIES 2022-
. B1777W-AA-0 | INV1 CLASS A1 144A  3.000% 03/25/52 ......... |.eeeens . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 6,439 [.ceeiene 6,439 [............. 5,846 |.oouunnnnnn. 5,825 [.oooiviiinnnns (U P 614 | (U P 614 | [V P 6,439 [..ocoovnnnnnnns (VO 0 | [V 79 . 03/25/2052 . |1.A ........
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A
..61946F-AA-3 [ 144A  4.010% 06/22/43 ....ovvvvivviininiiiiiiinn | ennens . 06/20/2024 . |Paydonn ......evviriiiininn Joevinninniiiiiiins foeeens 2,767 |foveeviinnnnns 2,767 |oveerennnnns 2,764 |ooeeeennnnnns 2,764 | [ PR T P [ PR T P [V P 2,767 |oeeieiinnnnn (VN 0 | [V 55 |. 06/22/2043 . [1.D FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A
..61946F-AA-3 [ 144A  4.010% 06/22/43 ....oevvviviiininiiiiiiinn | nnnens . 05/20/2024 . |Paydonn ......eevviviiiinnnn Jeveniinnneiiiiins e 5,598 [oeiiiiinns 5,598 [....cooennns 5,591 [ooiiiinnnnns 5,592 [oiiiiiiinnnns [ PR A P [ PR A P (U1 O 5,508 [.coovivnnnnnns (VN 0 | [V 84 (. 06/22/2043 . |1.F FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-2GS CLASS
..61946L-AA-0 [A 144A  4.200% 02/22/44 ......covvvvvvvvinnnnnns | nnnnns . 06/20/2024 . |Paydonn ......oveviiiinnnns Jovvniinineiiiinnes foeeneeeens 32,073 |oeeeennnnns 32,073 |.ooviiinnnns 31,984 |............ 31,99 [oooiiiiinnnnns [ PO LI P [ PR LI P (U P 32,073 [ooviiiinnnnnns (VN 0 | [V 561 |. 02/22/2044 . [1.G FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS A
..61946N-AA-6 [ 144A  2.100% 04/20/46 ......ovvvvvvnnnieiiinnnn | nnnnns . 06/20/2024 . |Paydonn ......eoveiiiiinins Jevnniinnniiiiiinees feeeeneens 25,828 |.cooeennn 25,828 |.......eeenn 25,665 |............ 25,677 |oovviininnnnns (U P 151 [, (U P 151 [ (U P 25,828 |....ccovvnnnnns (VO 0 | [V 225 |. 04/20/2046 . |1.A FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS B
..61946N-AB-4 [ 144A  3.100% 04/20/46 ......ooevvvvvnniiiiiinnnn | nnnnns . 06/20/2024 . |Paydonn ......evviriiiinnnn Jevenninniiiiiiins feeeens 5,278 |oeeiiiinne 5,278 |verinnns 5,229 |[oeiiiinnnnns 5,231 [ooiiiiiiinnnns [ PR LY P [ PR LY R [V P 5,278 |ooeiiiininnnns (VN 0 | [V 82 . 04/20/2046 . |1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS B
..61946N-AB-4 [ 144A  3.100% 04/20/46 ......oovvvvvvnnivieiiinnnn | nnnnns . 05/20/2024 . |Paydonn ......ovevriiinnnns Jovvnininiiiiiinees foeeeeeeens 11,940 |...oooeeeees 11,940 |ooeeeennnns 11,829 |oeveennnnns 11,833 |oveeiiiiins (U P (07 PO (U P 107 [ooeeiiiiiinnnns (U P 11,940 |oeeiiiiinnnn (VN 0 | [V 140 . 04/20/2046 . |1.F FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B
..61946R-AB-5 [ 144A  2.000% 04/22/47 ....covvvvvvviiiniininnnen | nnnns . 06/20/2024 . |Paydonn ......euvveriiiinnnn Jevenninniiiiiiins o 3,454 | 3,454 |......ooeeens 3,437 foeeiiiiinnnns 3,438 [ooeiiiiinnnnns [ O L7 O [ R L7 O (U1 O 3,454 |oeeiiiiiiinnn (VN 0 | [V 36 . 04/22/2047 . |1.EFE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B
..61946R-AB-5 [ 144A  2.000% 04/22/47 ....covvvvvvviiinnninnnes | nnnnns . 05/20/2024 . |Paydonn ......euvviviiiininn Joevenninniiiiiiins o 5,339 |t 5,339 [oiiiiinnnns 5,312 [ooiiiiinnnns 5,314 [oiiiiiiinnnns [ O N A [ R P A (U1 O 5,339 [oooiiiiiiiinnnn (VN 0 | [V 42 |. 04/22/2047 . (1.G FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2018-A
..63940P-AD-7 [CLASS B 144A  3.680% 02/18/42 .....evvvvvvvnnnn | uunnnns . 06/15/2024 . |Paydonn .....oeevvviiiinnns Jovvnininniiiiiinnns foeeneeeens 14,562 [....eeee 14,562 |ooeeeennnnns 14,540 |ooeeennnnns 14,560 |oeeveenninnnnns [ PR 2 P [ PR 2 | (U P 14,562 |oevvvennnns (VN 0 | [V 221 |. 02/18/2042 . (1.A FE ....
NE MOUNTAIN GUARDIAN 111 BDC LLC  3.570% Redemption 100.0000
..647558-AA-9 [07/15/25 .ovvvvniiiiiiiiiiiiiiiiieeceiieeen | s . 06/05/2024 . | .evnniieiiiiiieieeiiieeeees i e 73,209 |oeeeeennnnns 73,209 |.ooeiinnnnns 73,209 [.ooveieennns 73,209 |ooiiiiiinnnnnns [ PR (VN P [ PR (1 P (U P 73,209 [.ooeeiiinnnnnns (VN 0 | [V 2,323 |. 07/16/2025 . |2.C PL ....
NEW MOUNTAIN GUARDIAN 111 BDC LLC ~ 3.620% Redenption 100.0000
..B47558-AB-7 [07/15/25 .evvvnniiiiiiiiiiiiiiiiieeeeceiieeen | s . 06/05/2024 . | .evnniiiiiiiiieieeiiiieeeees i e 36,312 |oeeeennnnns 36,312 [..oocevennns 36,312 [..ocveeennnn 36,312 [ooiiiiiinns [ PR (VN P [ PR (VN P (U P 36,312 [.ooeiiiininnnns (VN 0 | [V 1,168 |. 07/16/2025 .|2.C PL ....
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2022-
..648310-AA-1 |NQM3 CLASS A1 144A  3.900% 04/25/62 ......... [....... . 06/01/2024 . | Paydown ... . 04/25/2062 . [1.A ........
NEXTERA ENERGY PIPELINE HOLDIN ~ 6.550% Redemption .
..65341%-AA-9 [ 08/01/52 ..eevvviiiiiiiiiiiiiiiiiiinieiiinineeienn | s L 06/31/2024 . | eeveeeiiiiiiieeeeiiiiieeees i e 6,381 06,381 [l 6,381 i 6,381 | [ PR (VN P [ PR (VN P (U1 O 6,381 | (1 P [ PO [V 209 |. 08/01/2052 . [2.A PL ...
NEXTERA ENERGY TRANSMISSION HO  6.090% Redemption 100.0000
LB53418-AA-T [ 12/21742 oo s L 06/21/2024 . | eenneeiiiiiiieeeeiiieeeees i [ 480 foooeiiiiiiinnnns 480 |.ooeiiiiiinns 480 |..oeiiiiiinns 480 |.ooeieiiinnnnns [ PR (VN P [ PR (VN P [ PR 480 |eeeiis (VN 0 | [V 15 | 1272172042 . |2.A PL ...
FTN FINANCIAL CAP
..654730-AW-3 [ NISOURCE FINANCE CORP  6.250% 12/15/40 ...... |....... . 05/17/2024 . |MARKETS ....vvvvininninnns Jovenniinieiciin Joveeen 1,378,705 |........ 1,365,000 |........ 1,334,765 |........ 1,341,648 |..oevennnnnnnne (U P 300 |oueeeniiiinns (U P 300 |ouveeniiiinnns (U . 1,341,948 |...oooeennnnens [V 36,757 |........ 36,757 |ovevrernnnns 36,969 |. 12/15/2040 . |2.B FE ....
ONSLOW BAY FINANCIAL LLC SERIES 2020-INV1
..67113C-AE-6 |CLASS A5 144A  3.500% 12/25/49 ........cevvvees | unnnns . 06/01/2024 . |Paydonn ....cevvnvvvvevnnnnn Joevvnnnniniininnns fovinnennens 3,148 oo 3,148 |.iins R K 3,367 |oeeeeeieeens 0 s (210 PO (U (219) |vvvveiiinnnns 0 e 3,148 |l (VN 0 | [V 42 |. 12/25/2049 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP2
..67113K-AX-6 |CLASS 1A3144A  4.000% 06/25/59 .....cevvvvvveee | uunnnns . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 1,636 [ooiieiennnns 1,636 |oeeeennnnns 1,570 o 1,684 oveeiiiinnns 0 s (47) [ervrnnnnnnnnns (U P (47) [ervrnnnnnnnnns 0 e 1,536 |ooeeeeenennnns (VN 0 | [V 28 | 06/25/2089 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2021-Naw4
..67115D-AA-0 [CLASS A1 144A  1.957% 10/25/61 ...oevvvvvvvnnnn | unnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 2,417 ... 21,417 |oooeeiennnns 19,329 [....coveeens 19,322 [oooviiiiinnnnns (U 2,095 | (U 2,095 | (U P 2,407 | (VN 0 | [V 176 |. 10/25/2061 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-J1 CLASS
..67116M-AC-5 [A3 144A  4.500% 01/25/53 ...oovvvvnniviiiinnnes | nnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 20,036 f............ 20,036 |............ 19,247 |ovevennnnnnn 19,264 |oooveennnnne (U P T2 | (U P T2 | (U P 20,036 |eevvunnninnns (VN 0 | [V 376 |. 01/25/2083 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-J1 CLASS
..67116W-AP-4 [A14 144A  2.500% 02/25/52 .....cevvvnvvvvinnnnn | unnnnns . 06/01/2024 . |Paydonn ....cevvnvvvvennnnnn Joevvnnnnieiiiinnns foinneneens (70 V2 6,112 | 5,193 [.ooiiinnnnns 5,194 [oooiiiiininnns (U P 918 | (U P 918 v (U1 O 6,112 | (VN 0 | [V 62 [. 02/25/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-INV5
..67448J-AA-5 [CLASS A1 144A  4.000% 10/25/52 ....cvvvnvvvnnn | uunnnns . 06/01/2024 . |Paydonn .....eenvvriiinnnns Jovvneiniieiiiiiinees foeeieneens 16,515 |............ 16,515 |o.ooeeennnns 14,863 |.oevvvnnnnns 14,898 |oeveeeniinnnns (U 1,617 [ooeeiiiiinnnnns (U 1,617 [ooeeiiiiinnnnns (U PO 16,515 |oeeeiiiinnnnn (VO 0 | U 291 |. 10/25/2082 . (1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-INV1
..67448K-AA-2 [ CLASS A1 144A  3.000% 01/25/52 ....evvvnvvvnnn | uunnnns . 06/01/2024 . |Paydomn .....euvvvvviinnnnns Jovvniinnieiiiiiinees foeeneneens 15,470 |.....oeeeees 15,470 |oeveennnnns 12,886 [oouenee 12,882 |oveveeniiiinns (U 2,589 | (U 2,589 | (U P 15,470 |oeeiiiiinnnnn (VO 0 e [V 194 (. 01/25/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP1
..674480-AC-5 |CLASS 1A3 144  4.000% 01/25/59 ........eeeeeeee [oennnns . 06/01/2024 . |Paydomn ....ceveviiiiinnnns foovvnnnniniiiniinns Joviinninnnns 4,988 |............ 4,988 |............. 5,024 | 5,046 [oooiinnnnnnn 0 Joeeeeeennn (57) [ouvennnnnnnnnnn [ U (10 T 0 e 4,988 |...oooeieennnn [ 0 Jooeeeeiiieenn [ o 92 |. 01/25/2059 . [1.A ........
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OCEANVIEW MORTAGE TRUST SERIES 2022-1 CLASS
..67647A-AA-3 [ A1 144A  4.500% 11/25/52 ...oovvvniiiiinnnanens | nnnnns . 06/01/2024 . |Paydonn ....cevvnvvvvevnnnnn Joevvnnnnieiiiiiinns foinnennens 7,069 [oooiiiinnnnns 7,069 |ieeveennnnns 6,482 |eevennnnnns 6,476 |...covvnnnnnnnn (U P 594 | (U P 594 | [V P 7,069 |oeveeiiiiinnnn (1 P [ PO [V 142 | 11/25/2082 . |1.A ........
BAYVIEW OPPORTUNITY MASTER FU SERIES 2022-6
..67647F-AA-2 |CLASS A1 144A  3.500% 05/25/52 .....ccvvvvnves | uunnnns . 06/01/2024 . | Paydown ... ... 8,362 e 1,962 ... .8,362 |.. . 05/25/2052 . |1.A ........
PSMC 2018 1 TRUST SERIES 2020-2 CLAS!
..693652-AP-4 [ 144A  3.000% 05/25/50 ...cevvvnviviiinnnnniininnn | nnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 17,593 [oeennne 17,593 |oeveennns 17,985 |ovvveennnnns 18,098 [oooiiiiinnnnns (U (505) |.evvvvvnnnnnns (U (505) |.evvvvvnnnnnns (U P 17,593 |ovveiiees (1 P [ PO [V 238 |. 05/25/2050 . |1.A ........
PSMC TRUST SERIES 2018-1A CLASS A12 144A
..69371V-AM-9 [3.500% 02/25/48 ......evvvnvviviiininiiiiiiiiiinees | s . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 3,92 | 3,982 [oiiiiinnnns 3,891 | 3,832 [oiiiiiiinnnns (U P [0 O (U P [0 O [V P 3,932 [ooeeiiiiiiinnn (VN P [ PO [V 66 |. 02/25/2048 . |1.A ........
PRKCM TRUST SERIES 2022-AFC2 CLASS A1 144A
..69377T-AA-4 [5.335% 08/25/57 .....ccvvvveveviiiiniiiiiiiiniines | s . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 31,185 ... 31,185 |[....oeennens 31,184 |............ 31,359 [oooiiiiiiinnnns (U (174) [eeeeeieiinnnnns (U (174) [eeeeeiiiiinnnns (U P 31,185 |ovveees (1 P [ PO [V 703 |. 08/25/2057 . |1.A FE ....
POLAR TANKERS INC SERIES 144A  5.951% Redenption 100.0000
.. 731020-AA-4 [ 05/10/37 evvvniiiiiiiiiiiiiiiiiieneecvinieeeenn | s L 05/10/2024 . | .eenneieiiiieeeeeieieeeees i e 11,522 [oeeeinnne 1,522 | 11,522 | 11,522 | [ PR (VN P [ PR (VN P (U P 11,622 | (1 P [ PO [V 343 . 05/10/2037 . [1.F FE ....
PRIMOSE SCHOOLS SERIES 2019-1A CLASS A2 144A
L. T4166Y-AA-8 [4.475% 07/30/49 ...ccevvvvniiiiiiiiiniiiiiiniinees | s . 04/30/2024 . |Paydoun ......evveviernnnns Joeveninnneiiinninns foveenneennn 1,250 [ 1,260 [ 1,250 | 1,250 [0 e 0 et 0 e 0 o0 e 1,250 |ooveeinenes (1 P [ PO [V 28 |. 07/30/2049 . |2.B FE ....
PROVIDENT FUNDING MORTGAGE TR SERIES 2020-1
.. T43874-AC-3 |CLASS A2 144A  3.000% 02/25/50 .....cevvnvvvens | uunnnns . 06/01/2024 . | Paydown ... . 02/25/2050 . |1.A ........
PUBLIC SERVICE ELECTRIC SERIES MTN .800¢% MORGAN STAN .
L T44560-BB-1 [01/01/43 ovveeiiiiiiiiiiiiiieeeeen | s . 06/13/2024 . | INC. ..eevviiiiiiiininiinins Jeviniinieeeiiiins feeenn.. 724,706 |.......... 880,000 |...........785,286 |...........789,494 |.........cccee.0 [ooeeeen 1,372 [oiiiiiiinnn O o 1372 [0 s 790,866 |....ieereennnn 0 |oeeens (66,159) |....... (66,159) [c..uneene 31,861 |. 01/01/2043 . |1.F FE ....
RCKT MORTGAGE TRUST 2020 1 SERIES 2020-1
..749389-AA-0 | CLASS A1 144A  3.000% 02/25/50 .. R IR . 06/01/2024 . | Paydown ... ..1,501 1,501 . 02/25/2050 . |1.A ........
RAYBURN COUNTY ELECTRIC COOP  6.400% Redenption .
L. 75458%-AD-1 [12/30/52 oovvvviiiiiiiiiiiieiciieiies | s . 06/30/2024 . | .eeeniiiiiiieeeeeieiieeees i e 3,535 | 3,535 [oiiiiiinnnns 3,535 [oviiiiinnnns 3,535 [ooviiiiiiinnnns [ PR (VN P [ PR (1 P (U1 O 3,535 [ooeiiiiiiinnnn (1 P [ PO [V 113 |. 12/30/2052 . |2.B FE ....
REGAL REXNORD CORP SERIES 144A  6.300%
L. 758750-AE-3 [02/15/30 ..evvvnniiiiiiiiiiiiiiiiieeeeceiieeeeen | s . 05/02/2024 . | Tax Free Exchange ....... |oceeeevriiriiinnnns Jounnnnns 749,497 |...ooennns 750,000 |........... 749,363 |........... 749,473 |..oovvnnnnnnnns [ O 28 | [ R 28 | (U R 749,497 |.ooooiiinnnnnns (1 P [ PO [V PO 33,731 |. 02/15/2030 . |2.C FE ....
REGAL REXNORD CORP SERIES 144A  6.400%
L. 758750-AF-0 [04/15/33 .ovvvviiiiiiiiiiinnriire s | s . 05/02/2024 . | Tax Free Exchange ....... |oeeeeeovriiriinnnnns Jounnnnns 997,109 |........ 1,000,000 |........... 996,940 |........... 997,031 [...ccvvvnnnnnns [ PO LI P [ PR LI P (U PR 997,109 |..evvvennnns (1 P [ PO [V PO 35,022 . 04/15/2033 . [2.C FE ....
SLM STUDENT LOAN TRUST 2010-1 SERIES 2010-1
..78445X-AA-4 [CLASS A 5.849% 03/25/25 ......ccevvvenvvviinnnn | unnnns . 06/25/2024 . |Paydomn .....oueveviiiiinnns Joevnniinieiiiiiinnes feeeeieiiiinns FAC T FZE T R TIT eeeieiiinnnns 796 |ooeveennnnnns (U P () P (U P () F [ PR FZE TS TN (1 P [ PO [V 19 |. 03/25/2025 . |4.B FE ....
S\B PRIVATE EDUCATION LOAN TR SERIES 2022-A
..78450F-AD-9 [CLASS B 144A  3.250% 11/16/54 ....oovvvvvvvinnn | uunnnns . 06/15/2024 . |Paydonn .....oeuvvveiiinnnns Jovvnninineiiiiinees foeeeeeeens 4,318 | 44,318 |......oeeens 43,779 [oovveeennnns 43,899 [..oooiiinnnnns (U P 49 | (U P 49 | (U P 4,318 [t (1 P [ PO [V 530 |. 11/16/2054 . |1.D FE ....
SEQUOIA MORTGAGE TRUST SERIES 2003-1 CLASS 1A
..81743P-AA-4 [6.206% 04/20/33 ...ovvvvniiiiiiiiiiiieiiiiiiieeeees | s . 06/20/2024 . |Paydonn ......euvveiiiiinnnn Jevinninniiiiiiins foeneens 3,175 [ T V£ T 2,837 |oeviiinnns 2,842 [oooooiiiinnnnns (U P [ R (U P 333 | (U1 O 3,175 [t (1 P [ PO [V 84 |. 04/20/2033 . |[1.A FM ....
SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS A7
..81745X-AG-2 [ 144A  3.500% 07/25/47 ...oovvvvvivviinnniniininnn | nnnnns . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns L P 274 oo L3N R L3 . [ O [ PO [ R [ PO [ PR L3 R (1 P [ PO [V N 4 |. 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AA-9 [A1 144A  4.000% 08/25/47 ....coovvvvvvnnnieninnn | unnnns . 06/01/2024 . | Paydown ... . 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES
..81746H-AN-1 [A13 144A  4.000% 08/25/47 .....ovvvvvvnnncnnnnn | nnnnns . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 106 [oooveeeennnnnns 106 [oeeiiiiinnnnns L (0]: 0 O M2 | [ O ({7 PO [ R ({7 PO [ PR 106 |ovveneieennnn (1 P [ PO [V N 2 |. 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH2 CLASS
..81746J-AN-7 [A13 144A  4.000% 12/25/47 .oovvvvvvvviinnnnees | nnnnns . 06/01/2024 . | Paydown ... . 12/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SEHIES
..B1746K-AN-4 [A13 144A  3.500% 02/25/47 ...covvvvnvvvviinnnnns | nnnnns . 06/01/2024 . | Paydown . 02/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLASS A7
..817460-AG-6 | 144A  3.500% 02/25/48 ......ovvvvvvvivinnninnenn | nnnnns . 06/01/2024 . | Paydown ... . 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI
..817461I-AN-8 [A13 144A  4.500% 08/25/48 ......evvvvvvvvnnnnees | unnnnns . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 3,327 oo 3,327 [oeeiiiiinnnns 3,353 [ooiiiiinnnns 3,383 [oooiiiiiinnnns (U P (56) |.evvenninnnnnn (U P (56) |evvennennnnne (U1 O 3,327 [eeeiiiiiinnnns (1 P [ PO [V 62 |. 08/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019 2 CLASS A1
..81746Y-AA-2 [4.000% 06/25/49 .....oevvvvviiiiniiiniiiiiiinieeees | s . 06/01/2024 . |Paydomn .....ovvnvvvvinnnnns Jovvnnnnieiiiiinnes foeeieeeiinnnns 642 oo 642 |.ooiiiiiins [C1CICT PO 694 | .t (U P [£:79 ) FE (U P [£:79 ) FEP [ PR 642 [..oooovnnnnnnns (1 P [ PO [V 11 . 06/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH2 CLASS
..81747C-AA-9 A1 144A  4.500% 08/25/49 ......ovvvvvvrnnnnnens | unnnnns . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Joevvnnnnieiiiinnns fonneneens 1,542 [oooiiiinnnins 1,642 [oooiiiinnnns 1,602 |oeeeennnnns 1,689 |oveeeiiiinns (U R (147) [oeeeeiiiiinnnns (U (147) [eeeeiiiiinnnns [V P 1,542 | (VN P [ PO [V 34 |. 08/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLASS
..81747D-AN-9 [A13 144A  4.000% 03/25/48 .....coovvvvvvvnnnnees | unnnnns . 06/01/2024 . |Paydown ...eevuvviiiiinnnns Jovvvnnnniiiiininnns fovininiiiinnns 960 [...oiiiiiinnnns 960 [..iiiiiiinnns 965 |t 968 |....oeeiinns [ (8) ]eeveniiinnnns [ (€)1 IO [ U N 960 |ivveeiiinnns 0 | (U [ o 16 ). 03/25/2048 . |1.A ........
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SEQUOIA MORTGAGE TRUST SERIES 2018-CH2 CLASS
..B1747E-AQ-0 [A15 144A  4.000% 06/25/48 .......oevvvvvnnvinen | unnnnns . 06/01/2024 . |Paydoun ....covvnvvvvevnnnnn Joevenninnieiiiininns foviinennens 5,500 [.ooiiiinne 5,500 |iiiiiinnnns 5,483 [....ccovnnnnn SATT |vvviiiies [ O 28 | [ R 28 | [V P 5,500 [...ccovvnnnnnns (1 P [ PO [V 92 |. 06/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BN-0 [A19 144A  4.000% 09/25/49 ......ovvvvvvviinnnnns | unnnnns . 06/01/2024 . | Paydown ... . 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES
..B1748K-AA-0 [ 144A  3.500% 03/25/50 ....cevvvnnvvvrvinnnninnnns | nnnnns . 06/01/2024 . |Paydoun ....covvvvvvvevnnnnn Jovvvnnnnnneeinnnns fovvennen 4,857 [ 4,957 [ 4748 4796 | O e (239) | O e (239) [ O [ 4557 0 [0 [ [V 66 |. 03/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-1 CLASS A7
..81748M-AG-3 [ 144A  3.500% 02/25/50 ....cevvvnnvvvviinnnninnnnn | unnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 11,580 [ooveeeenens 11,580 [oeernene 1,811 [ 11,824 | (U (273 P (U (244) |.ovvvinnns (U P 11,580 |oveeniiiiinnnn (VN P [ PO [V 155 |. 02/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2023-1 CLASS A1
..81740B-AA-9 [ 144A  5.000% 01/25/53 ....evvvviviiininiiiiiiinn | nnnnns . 06/01/2024 . |Paydonn ....cevvnvvvvevnnnnn Joevvnnnnieiiiinnns foinneneens 7,399 [eeiiiinne 7,399 [ooiiiiinnnns 7,320 |oveeeinnns 7,292 [ooeiiiiiinnnnns (U P (07 PO (U P 107 [ooeeiiiiiinnnns [V P 7,399 [t (1 P [ PO [V 151 |. 01/25/2063 . |1.A ........
SERIES RR TRUST SERIES 2014-1 CLASS A 144A
..81753R-AA-7 [0.000% 05/25/47 .....evvviviinnnniiiiiiiniiniiniinn | s . 04/01/2024 . |Paydonn .....oeeevvviiinnnnn fovvnninnnniiiiinns fonnns 100,000 |.......... 100,000 |............ 90,495 |............ 98,874 |...covvvnnnnnnn (U 1,126 [ooeeiiiiinnnnns (U 1,126 [ooeeiiiiinnnnns (U 100,000 [..oeevvvvnnnnns (1 P [ PO [V N 0 | 05/25/2047 . |1.A FE ....
SERVPRO MASTER ISSUER LLC SERIES 2024-1A
..817743-AJ-6 |CLASS A2 144A  6.174% 01/25/54 . .coovvvnnvvies | nnnnns . 04/25/2024 . |Paydoun .....oevvviiiiinnns Joevnniinieiiiiiinns foeeeeeeieiinns (S [ T R (- T (U P [ PR (VN P [ PR (1 P [ PR [T R (1 P [ PO [V 10 |. 01/25/2054 . |2.C FE ....
SOLAR STAR FUNDING LLC SERIES 144A  5.375%
L834161-AA-1 [ 06/30/35 oevveniiiiiiiicici e | s . 06/30/2024 . |Various ........ceeeevrvvinn Jovvnnininniiinninnns foeenenenns 29,016 |............ 29,016 |......ceennn 30,404 |............ 30,210 |.ooviirinnnnnns (U . (1,194) |evveennnnne (U . (1,194) |evveennnnne (U P 29,016 |.oeevennnnnns (1 P [ PO [V 780 |. 06/30/2035 . |2.B FE ....
SONIC CAPITAL LLC SERIES 2020-1A CLASS A2l
..83546D-AG-3 [ 144A  3.845% 01/20/50 ..cevvvvnvivviinnniiniiiinn | nennns . 06/20/2024 . |Paydonn ......evveriiiinnnn Jevvniinnieiiiiins o 1,250 [oooiiiinnnnns 1,250 |oveeninnns 1,250 |oeeeiiinnnns 1,250 |oeeeiniiinns [ PR (VN P [ PR (VN P [V P 1,250 |ooveeinenes (1 P [ PO [V 20 |. 01/20/2050 . |2.B FE ....
SOUTH TEXAS ELECTRIC COOP INC ELECTRIC COOP Redenption 100.0000
..84055*-AC-2 [INC ~ 3.300% 11/15/43 ... [ U . 05/15/2024 . | .. . 11/15/2043 . |1.F ........
..85234#-AB-1 [ STADIUM FUNDING TRUST ~ 5.000% 04/01/39 ..... |....... . 04/01/2024 . | eeenneeiiiiiieeeeeiiieeeees i e 15,483 15,453 |............ 15,453 |............ 15,453 [.ooovvvennnnnns [ PR (VN P [ PR (1 P (U P 15,453 |oovvnines (1 P [ PO [V 386 |. 04/01/2039 . |2.CPL ....
STARWOOD MORTGAGE RESIDENTIAL SERIES 2021-6
..85573R-AA-6 |CLASS A1 144A  1.920% 11/25/66 ......oevvvvnnn | unnnns . 06/01/2024 . |Paydonn ....covvnvvvvernnnnn Joevennnnieiiiininns foneneens 8,980 [..oceernnnns 8,980 |..ooeirnnn A (T4 7775 | (U 1,206 | (U 1,206 | [V P 8,980 |ovuuiiiiiinnnn (1 P [ PO [V 71 | 11/25/2066 . |1.A FE ....
STRUCTURED RECEIVABLES FINANCE SERIES 2006-B
..86361Y-AA-5 [CLASS A 144A  5.189% 03/15/38 ....ovvvvvvveennn | unnnnns . 06/15/2024 . |Paydoun ......evvvviiinnnnn Joevvnninniniiiiinns fonneneens 8,902 [.ceeiienne 8,902 |iiiiinnns 8,902 |vviinnnnns 8,901 |.ieviinnnnns [ PR LI PO [ PR L PO (U1 O 8,902 [....covvnnnnnns (1 P [ PO [V 194 |. 03/15/2038 . |1.A FE ....
STRUCTURED RECEIVABLES FINANCE SERIES 2006-B
..86361Y-AB-3 [CLASS B 144A  6.302% 03/15/38 ....cvvvvvvvvvnnn | uunnnns . 06/15/2024 . |Paydonn ......euvviviiinnnnn Jevvnninnieiiiiinns fonneneens 1,418 s 1,418 | 1,418 o 1,418 | [ PR (VN P [ PR (1 P (U1 O 1,418 [ (1 P [ PO [V 38 |. 03/15/2038 . |1.A FE ....
SUBWAY FUNDING LLC SERIES 2024-1A CLASS A23 MORGAN STANLEY & CO.
..864300-AE-8 [ 144A  6.505% 07/30/54 ...oovvvnviiiiiniiiiiiiinn | s . 06/31/2024 . | INC. evvvnviviiiniininiiins foeveniniecciiiis s 505,781 |[.......... 500,000 |.......... 500,000 |eevvuniiiiinnnnns (U P [ PR (VN P [ PR (VN P (U 500,000 [oeeenirerennnnn [V O 5,781 |oueennnns 5,781 |oeiiiiiiiinnnns 0 |. 07/30/2054 .|2.B FE ....
HEL10S ISSUER VI LLC SERIES 2021-B CLASS B
..86744T-AB-2 [ 144A  2.010% 07/20/48 ....oovvvvvnniiiiiininns | s . 06/20/2024 . | Paydoun . 07/20/2048 . |1.G FE ....
SUNNOVA HLS VI 1| SERIES 2022-A CLASS B 144A
..86745A-AB-2 [3.130% 02/22/49 .....ccevvvniiiiiiiiiiiiiiiiiiiines | s . 06/20/2024 . | Paydoun . 02/22/2049 . |1.G FE ....
HELLOS ISSUER LLC SERIES 2021-1 CLASS A 144A
..867450-AA-9 [2.580% 04/28/56 .....evvviiiiiiiiiiiiiiiiiinieeees | s . 04/30/2024 . | Paydown ... . 04/28/2056 . |1.G FE ....

HEL10S ISSUER LLC SER

..86746C-AA-9 12.980% 06/20/47 ..oevveuviiiiieeiiiiiiiieeiiiiies | eeeeens . 06/20/2024 . |Paydown . 06/20/2047 . |1.G FE ....
HEL10S ISSUER LLC SERIES 2021-A CLASS A 144

..86746E-AA-5 | 1.800% 02/20/48 .. R [ . 06/20/2024 . |Paydown ... . 02/20/2048 . |1.G FE ....
SUNRUN' JUPITER IS8

..B6772R-AA-3 | CLASS A 144A  4.750% 07/30/57 ...ovvvveeeannns | weeeenn . 04/30/2024 . |Paydown . 07/30/2057 . |1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2023-1A

..86772Y-AA-8 | CLASS A 144A  5.750% 01/30/59 .....coevviuuries | eeeeans . 04/30/2024 . |Paydown ... . 0173072059 . |1.G FE ....

SUNRUN NEPTUNE ISSUER 2024 1 SERIE

..86773C-AA-5 | CLASS A 144A  6.270% 02/01/55 .....oeveeviuins | eeeens . 04/30/2024 . [Paydown .....oovvviiiieniis foeneeniiiiiiniein e, 11,857 [oveeeennne 11,857 oo 11,851 [ [V IO 0 foreeeiiiinnns L FEPPRUPN 0 forreeieiinnns L FEPPPUPN 0 foreeianns 11,857 [oeeeeeiins (U IO 0 foreeeieiinnns (U PO 27 |. 02/01/2055 . 1.F FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2019-1A

..86773P-AA-6 | CLASS A 144A  3.980% 06/30/54 .......ccvvurrer | eeeeens . 06/30/2024 . [Paydown .....covvviiiieniis foeneeniiiiiniieis [, 16,195 |[...ooeeeenn. 16,195 |..ccvveees 16,089 |....oeeees 16,081 [oeeeeeennnnns 0 forreeeans 15 | 0 foreeianns 15 | 0 forreeians 16,195 [oeeeeennnns (U IO 0 forreeieiinins 0 foreeiiiiinns 322 |. 06/30/2054 . |1.D FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2019-1A

..86773P-AA-6 | CLASS A 144A  3.980% 06/30/54 .......ccvvurver | eeeeens . 04/01/2024 . [Paydown ....coovvreeieeniis foeneeniiiiiniieis e, 16,169 |............ 16,169 |............ 16,082 |..oovvnees 16,054 |...cvveeennn. 0 forreeeans 4 | 0 foreeians 4 | 0 forreeians 16,169 [..oooeennnnns (U IO 0 forreeiiiinins (U PO 161 |. 06/30/2054 . |1.G FE ....

TOORAK MORTGAGE CORP SERIES 2022-INV2 CLASS
..87265X-AA-2 | A1 144A  4.350% 06/25/57 ..cvvvvreeiiinniiiens | eveees . 06/01/2024 . [Paydown ....oovovveeieennnn foveeeiiiiiiiiiiiisn foeeienns 48,666 |........... 48,666 |............ 48,252 |..iioonnnn. 48,646 |.....oee..... 0 foreeeinnns 20 i 0 forreeeinnns 20 i 0 foeieennn. 48,666 |............... [V PPN [V 0 foeeeiiiiinns 933 |. 06/25/2057 . |1.A FE ....




STATEMENT AS OF JUNE 30, 2024 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

0lL's03

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
TENET HEALTHCARE CORP SERIES 144A  6.750%
..88033G-DT-4 | 06/15/31 wooeveiieiiiiiii [ . 06/25/2024 . | Tax Free Exchange ....... |.coooeeeeennnnenins |oeeennns 60,000 |............ 60,000 |............ 60,000 |............ 60,000 |..eoevvrrrnnnns 0 e (VO 0 | (VO 0 s 60,000 [....ovvvrnnnnns (VN 0 | [V 2,475 |. 05/15/2031 . |3.C FE ....
TOWD POINT MORTGAGE TRUST SERIES 2015-2 CLASS
..89171Y-BA-8 |2B1 144A  4.882% 11/25/57 .. R [P . 06/01/2024 . | Paydoun ... . 11/25/2057 . [1.A ........
TOND POINT MORTGAGE TRUST SER
..89172P-AC-3 |M1 144A  3.000% 08/25/55 .....cevvvvveeeeeennnns [oeeennn . 06/01/2024 . | Paydown . 08/25/2085 . [1.A ........
Redemption 100.0000
..89255#-AA-9 | VANDERBILT TRADEMARK ROYA  4.920% 07/01/48 |....... L 06/01/2024 . | evenneeiiiiiieeeeeiiieneees i e 1,074 ... 1,074 |oeeeeenees 1,074 |oeeeennns 1,074 |oeeeiiiinnnes 0 e (VO 0 | (VO 0 e 1,074 [oeeiiiinnnns (VN 0 | [V 22 |.07/01/2048 . [1.F PL ....
TRUIST FINANCIAL CORP SERIES MTN  5.867% MORGAN STANLEY & CO.
..B9788M-AP-7 |06/08/34 ...covvvvviiiiiiiiiiiiiiiiiiiiiiiiiieeeeiens [ . 06/18/2024 | INC. ooooeeeiiiiiiiiiiiiiins e e 1,014,450 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [...oevvvnnnnnns 0 e (VO 0 | (VO 0 fnns 1,000,000 |....evvvvrnnnns (U 14,450 |......... 14,450 |............ 31,201 |. 06/08/2034 . |1.G FE ....
Redemption 100.0000
..90345lI-AA-2 [US AIRWAYS 2012-1A PTT ~ 5.900% 10/01/24 .... |....... L 04/01/2024 . | .evnneeiiiiieeieiieieeeees i e 54,383 |........... 54,383 |oeeviiinns 48,301 |............ 82,714 |l 0 |eeeenns 1,668 [...cccevnnnnne 0 eeeeenn 1,668 [...cccevnnnnnnn 0 s 54,383 [oooiiiiiinnnn (VN 0 | [V 1,604 |. 10/01/2024 . [1.F FE ....
UNION PACIFIC R CO SERIES 14-1 3.227% Redenption 100.0000
..907825-AA-1 | 05/14/26 ... R IR . 05/14/2024 . | .. . 05/14/2026 . (1.D FE ....
VERUS SECUR
.. 924921-AA-7 | CLASS A1 144A  3.800% 04/25/67 ......eevvvvvrns [eerennn . 06/01/2024 . | Paydown . 04/25/2067 . (1.A FE ....
VERUS SECURITIZATION TRUST SERIES 2022-4
..92538N-AA-5 |CLASS A1 144A  4.474% 04/25/67 ...........ccoe. [ eeennn . 06/01/2024 . | Paydoun ... . 04/25/2067 . (1.A FE ....
VERUS SECURITIZATION TRUST SERIES
..925380-AA-8 | CLASS A1 144A  1.820% 10/25/66 ......eevvvvvees [oeennn . 06/01/2024 . | Paydown . 10/25/2066 . [1.A FE ....
..02838@-AA-1 | VISTA RIDGE LLC ~ 2.570% 10/14/49 ............. [.oeees . 06/30/2024 . | Call . 10/14/2049 . (1.F PL ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
..92022F-4V-7 | AR13 CLASS A1C3  6.000% 10/25/45 .........cce. [oennnn . 06/25/2024 . | Paydown . 10/25/2045 . [1.A FM ....
WAMU MORTGAGE PASS THROUGH SERIES 2004-AR7
..92022F-TB-4 |CLASS A6 6.099% 07/25/34 ......evvvvrrrnnnnnnnn [ereeenn . 06/25/2024 . | Paydown . 07/25/2034 . (1.A FM ....
WABASH VALLEY POWER ASSOCIATIO POIER ASSOC Redempt ion 100.0000
..92966%-AG-4 |6.140% 01/31/28 .....evvvvvveriiiiiiiiiiiiiiiiiinnns [ eeeeenn . 04/30/2024 . | .evviiiiiiiiiiniiiiiiiiininins e | 18,786 |............ 18,786 |...coveenns 18,786 |............ 18,786 [....eevvvnnneee [V (VR [V (VR [V R 18,786 [..cceeeeennnns (VO [V [V 577 |. 01/31/2028 . [1.F ........
WAMU ASSET BACKED CERTIFICATES SERIES 07-HE4
..93363X-AD-5 |CLASS 2A3  5.628% 07/25/47 ....cevvvvvveveennann [ eereenn . 06/25/2024 . | Paydoun ... . 07/25/2047 . (1.AFM ...
WASHINGTON MUTUAL MORTGAGE PAS St
..93935F-AC-5 |CLASS 2A  6.113% 08/25/46 .......ccoeeeeeeeeeees [oeeennn . 06/01/2024 . | Paydown . 08/25/2046 . [2.C FM ...
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR10
..93035Y-AA-8 | CLASS A1  5.658% 12/25/36 ... [ I . 06/25/2024 . | Paydoun ... . 12/25/2036 . [1.A FM ....
WELLS FARGO MORTGAGE BACKED S RR
..949796-AA-4 | CLASS A1 144A  3.000% 05/25/50 ........ccevvees [erennn . 06/01/2024 . |Paydoun .....ccooeeeiiiiiins foreiinnni e 1,803 |t 1,803 |ooeiieinnns 1,911 [ 1,940 [oeevvviiinnnns [V R [RE) 1 [V R [RE) N [V 1,803 [oveeeiiinnnns (VO [V [V 22 |. 05/25/2050 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..940831-AS-0 |CLASS A17 144A  3.500% 07/25/49 ..........cee. [oeennn . 06/01/2024 . |Paydoun ......cooeeiieiiiins v e 485 foeeeiiiiiiinns 485 |l 485 |ooviiiiiiiiies 485 |ooviiiiiiiees [V (VR [V (VR (V1 485 |t (VO [V [V 7 |. 07/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2022-2
..940030-AD-3 | CLASS A4 144A  2.500% 12/25/51 ....ccccennnnnn [eeennn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins Joneiiiinn e 10,381 [....eeeeeee 10,381 |ooeeveieeens 9,561 |l 9,586 |.....ooeeens [V 795 |oeeiiiiiienns [V R 795 | [V R 10,381 [oeeveeiiinnnnns (VO [V [V 116 |. 12/25/2051 . |1.A ........
WELLS FARGO MORTGAGE BACKED SERIES 2019-4
..95002F-AE-4 | CLASS A5 144A  3.500% 09/25/49 .........eeuuunn [eerenn . 06/01/2024 . |Paydoun .....coooeveiiiiiins Joveiiiini e, 24,390 |............ 24,390 |oeoeeeenns 24,810 |t 24,900 |.oooeeiiinnns [V R [E110)] [V R [E110)) R [V R 24,390 [oooeiiiiiinnns (VO [V [V 383 |. 09/25/2049 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-1
..05002K-AA-1 | CLASS A1 144A  3.000% 12/25/49 ..........oooo. [ oeennnn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foviiiinniis e 3,397 |oeeeiiiinnns 3,397 [ooiinnnnnne 3,481 |l 3,500 |.ooeeiiieinnns [V R [RIVX) ) [V R [RIVX) ) [V 3,397 |, (VO [V [V 40 . 12/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-2
..950020-AA-8 | CLASS A1 144A  3.000% 12/25/49 ...........oooo. [ oeennn . 06/01/2024 . |Paydoun ......oooeeeeiiiiins foniiiinniis e 9,912 [oeeiiiiinns (2 VN 10,449 |............ 10,528 |t [V R (RIS [V R [(CHL) [V [15) VN (VO [V [V 130 [. 12/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-3
..95002T-AS-3 | CLASS A17 144A  3.000% 06/25/50 ........cevven [errennn . 06/01/2024 . |Paydoun .....ccooeeeiiiiiins v e 6,017 [occennnnne 6,017 |oeeiiiienns 6,272 |l 6,308 |.....ooeeeins [V R (22D P [V R (291) |veveeiiiiies [V [0 A P (VO [V [V 70 . 06/25/2050 . |1.A ........
WENDYS FUNDING LLC SERIES 2018-1A CLASS A2II
..05058X-AE-8 | 144A  3.884% 03/15/48 .......cevvvvvvvviiiiinnnns s . 06/15/2024 . |Paydoun .......oooeeeiiiiiis foniiiini e 4,035 |l 4,935 |oeennnnnee 4,932 [ 4,933 [ [V 2 [ [V 2 [ [V 4,935 [oveeiiiinnnnns (VR [V [V 96 . 03/15/2048 . |2.B FE ....

WENDYS FUNDING LLC SERIES 2021-1A CLASS A2l1
..95058X-AL-2 | 144A  2.775% 06/15/51 ..cvvveeeeeeiiiiieeeeees | e . 06/15/2024 . [Paydown ...oooeeevveeeeeee foeeeeeiiiiiieeeens o 3,751 e 3,750 oo 3,721 oo ST oo 0 foreeennns 34 e 0 foreeeanns 34 e 0 [ 3751 | 0 loeeeeiee 0 [, 0 looeeiie. 78 |. 06/15/2051 . [2.B FE ....
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IIENDYS FUNDING LLC SERIES 2022-1A CLASS A2I1
.. 95058X-AP-3 [144A  4.535% 03/15/52 .veveneeeeireiierieniens | ceeees . 08/17/2024 . |Paydomn ..c.vevevervenies forerrenienienieiens oo 637 forriiriiinns (73 R 730 F 624 v ([ P 173 TR ([ P 173 TR (| 637 |oveeiiiine (U A 0 [ (L A 36 |. 03/15/2052 . |2.B FE ....
WIND ENERGY TRANSMISSION TEXAS TRANSMISSION Redenption 100.0000
L 973140-AA-3 | 3.670% 12/18/34 ...eovveeerenerieisieiieesieens [ e L 08/30/2024 . [ eeevveeieeiieinieineines | [ 7,385 fooeeiiine 7,35 | 7,371 foreiienne 7,368 [ (L FO (<)) I 0 [ (2] (| P 7,385 | (U A 0 [ (L AR 135 |. 12/18/2034 . [1.F PL .
YELLOWSTONE ENERGY LTD ENERGY LTD  5.750% Redenption 100.0000
L 985B1¥-AA-9 [ 12/31/26 .eveeeveneieeeieicieeesee s [ e L 08/30/2024 . | vevveeineeinieinieieees [ [ 17,327 |oovreene 17,327 [ocevinene 17,327 foveriene 17,327 Joveeeenien 0 [ (L A (| P (L AR (1] 7,327 |oeeeeiiien (L AR 0 [ (L AR 498 |. 12/31/2026 . [2.B ........
ZAXBY S FUNDING LLC SERIES 2021-1A CLASS A2
..98920M-AA-0 [ 144A  3.238% 07/30/51 wevvvevvrverenrivninniines | ceeenes . 04/30/2024 . |Paydomn ..cvevevenienies forereenenenenens oo 1,250 [ 1,250 i 1,250 [ 1,251 | (L] PR (G S ([ P (G)] PR (| P 1,250 |oeveveieene (U A 0 [ (L A 20 |. 07/30/2051 . |2.B FE
AIR CANADA 2020 2A PTT SERIES 144A  5.250% Redenption 100.0000
..00909D-AA-1 [ 04/01/29 ... Ao . 04/01/2024 .| .. . 04/01/2029 . |1.F FE .
..292766-A#-9 [ENERPLUS CORP  4.400% 05/15/24 .....ceenveee. Ao L 05/15/2028 . | ceeeeieeeeeeeeeeees e [ 200,000 foeeenne 200,000 |.veeeene 200,000 |.eeeee. 200,000 |-eervereenennes 0 [ (L AR (| P (L A (| 200,000 |+.veveiennnns (U A 0 [ (L AR 4,400 |. 05/15/2024 . |2.B ........
AVERICAN MONEY MANAGEVENT SERIES 2020-23A
..00177J-BC-8 [CLASS CR 144A  7.579% 10/17/31 .oovvrvvernnnne D..... . 05/02/2024 . |Paydomn ..c.eeververienie forerienienienienens [ 1,500,000 |........ 1,500,000 |........ 1,415,900 |........ 1,422,263 |.oovrerenne (| 77,737 Joverineieen (| 77,737 Joveeiieeen (| 1,500,000 [.cvevenenneee (U A 0 [ (L A 62,854 . 10/17/2031 . [1.F FE .
AUTO METRO PUERTO RICO METROPOLITANAS Redenmpt ion 100.0000
..05330K-A8-4 | 7.500% 12/31/38 ...vovveveniienisieiesesieenins Do L 08/30/2024 . [ eeevveeieeiieieieeineinies | [ 5,400 |vrrreene 5,400 [ovovreenenne 5,400 |ereerenne 5,400 |oereriiiinnns 0 [ (L A (| P (L AR (| P 5,400 |oververeiienn (U A 0 [ (L AR 203 |. 12/31/2038 . 2.B FE
AUTO METRO PUERTO RICO SERIES 144A  6.750% Redenption 100.0000
+.05330K-AA-3 | 06/30/35 ..vververieereiereeeiee e Do L 08/30/2024 . [ 1evveeinieiinieinieieees [ [ 10,125 |ovrviennne 10,125 [oreeieiienne 9,940 [ovvviernenne 9,964 [ovvvrerrene 0 [ L1 (1] L1 0 [ 10,125 |oveveeieiens (U A 0 [ (L AR 342 |. 06/30/2035 . |2.C FE
BIB CENTRAL AWERICAN CARD REC ~ 3.500% Redenmpt ion 100.0000
105551C-AA=3 | 01/07/30 .vevvverieenieienesieesiene e Do L 08/07/2024 . | eevveeineeinieineieiees [reeieeieeneens [ 45,782 ovierenne 45,782 |vrriennne 45,782 [oevreenenne 45,782 orviiiienne 0 [ (L AR (| P (L A 0 [ 45,782 |ooveiiiene (U A 0 [ (L AR 801 [. 01/07/2030 . [1.G FE .
BIB MERCHANT VOUCHER RECE|VABL VOUCHER RECE Redenption 100.0000
. 08866T-AB-8 [4.180% 04/07/28 ..... I . 04/07/2024 .| .. . 04/07/2028 . |1.G FE .
BRITISH AIR 18 1 AA PTT SERIES 144A  3.800%
L 11042T-AA-1 [09720/31 v [Cocs . 06/20/2024 . . 09/20/2031 . |1.D FE .
CREDIT AGRICOLE SA SERIES 144A  3.250%
L 225313-AN-7 [01/14/30 e sceeseeeneeees [ Decs . 06/24/2024 . | SNTRUST ..ovvcneeieiens foreeeiesieniesiens foeveenn 882,430 |........ 1,000,000 [........... 993,920 [..vueenee. 996,094 [.ovvrerenne 0 [ 285 | (1] 285 | (L P 996,379 [.o.eovrneeene 0 | (113,949) |....... (113,949) [........e. 30,785 . 01/14/2030 . [2.A FE
CROWN CITY CLO SERIES 2023-5A CLASS B 144A
..20823A-AG-1 [ 8.925% 04/20/34 ..oevonvinviiieeeee D..... . 05/09/2024 . |Paydomn ..c.eeververienies forerierienienieiens [ 500,000 eeene 500,000 |[..ecuene 500,000 |.veeeneens 499,797 |ovevvievennn 0 [ 203 e (1] 203 e (| 500,000 |-.eeveeenenne (U A 0 [ (L A 25,149 |. 04/20/2034 . |1.E FE .
GC TREASURY CENTRE CO SERIES 144A  4.400%
+.36830B-AD-7 [ 03/30/32 ..eveviriieiiiierie e D..... . 04/26/2024 . |Cal | 99,6250 oo [ovrereieieienies o 687,188 |.......... 750,000 [.vveueene 687,188 |........... 746,211 [ooviiiiinne 0 e (59,024) [-.vvviinnne [(J A (59,024) [-.oveveinnne (| 687,188 |eevvevenenne (U A 0 [ (L A 18,883 |. 03/30/2032 . |2.C FE
GC TREASURY CENTRE CO SERIES REGS  4.300%
1. 3B830D-AC-5 [03/18/51 vvvieiriirieeiieie s D..... . 04/26/2024 . |Cal | 77.5000 cvr [ooverierieiiieies o 193,750 frvvrene 250,000 |.vevene 192,210 |oevrevrene 193,456 |.vvvvvreeninnnn 0 [ P I (1] P I 0 [ 193,724 e (L A L A 26 | 6,510 |. 03/18/2051 . |2.B FE
GC TREASURY CENTRE CO SERIES REGS  4.400%
.. 36830D-AD-3 [03/30/32 ..vvveiiiieiiiiinie e D..... . 04/26/2024 . |Cal | 99,6250 oo [ovrereieieienies o 229,063 |....euenn 250,000 [.vevene 216,348 |.oovvenns 219,717 v 0 [ [ AR (1] [ AR 0 [ 220,617 overeirieiens [ A 8,445 | 8,445 v 6,294 |. 03/30/2032 . |2.B FE
HSBC SECURITIES USA INC.
..404280-DII-6 | HSBC HOLDINGS PLC  6.332% 03/09/44 ........... Do L 08/03/2024 . [ ..vveeeieeeiinieinieines | e 1,502,835 |........ 1,500,000 |........ 1,500,000 [........ 1,500,000 [vvrvvreeenne 0 [ (L AR (| P (L A (| 1,500,000 [.eveveneeneen (U 92,835 |vunene 92,835 [ovierenne 69,916 |. 03/09/2044 . (1.6 FE .
..53044Y-AU-7 [LLOYDS BANK PLC ~ 4.976% 08/11/33 D..... . 06/18/2024 . ... 500,000 ... 500,000 |.......... 500,000 [.... 500,000 |.. . 08/11/2033 . |1.G FE ..
..62877C-AA-1 [NAC AVIATION 29 DAC ~ 4.750% 06/30/26 ........ |D..... . 05/15/2024 . |Call  100.0000 ..o. oeererrernrirnnns ferreennnn9,782 [, 9,782 [oriieenne 9,782 |ovoreeenn 9,459 [ 29,732 | . 06/30/2026 . |4.B FE
NISSAN MOTOR CO SERIES 144A  4.810% 09/17/30
L B54744-AD-3 [ .o [ Dens L 08/18/2024 . | cuveveeiniiniieiinininnns foeeeeeeenenenens [eeeeen 233,640 |..oooenenne 250,000 |eveveenne 250,000 |-vevnens 250,000 |-veeveeneanenns (| (L A (] (L A (| 250,000 . 09/17/2030 . |2.C FE
0SD CLO 2023 27 LTD SERIES 2023-27A CLASS B
..671027-AC-4 [144A  7.728% 04/16/35 ..ooeeveveeeeeaeaeaees D . 05/10/2024 . |Paydomn ..ceerveeeeieene foeeeeeieenienenens ferieen 500,000 [.eeeennne 500,000 |...eo... 500,000 |-veevenens 499,468 |....ocvnne.. (| [ F (1] [ 7 F [\ 500,000 . 04/16/2035 . |1.C FE .
OAKTREE CLO LTD SERIES 2019-4A CLASS CR 144A
..674020-AI-6 [ 7.837% 10/20/32 ..veveeeeeeieieaeeieeeeeeeees | Decae . 06/18/2024 . |Cal | 1000000 .ovr [oeereeieeieienes e 250,000 |oeeeeennens 250,000 |eeeveennne 245,000 [...eeene 204,51 | [\ (1,281) |-eeeeeeenne [\ (1,281) |-eeeeeaenne (| 243,229 . 10/20/2032 . |1.F FE ...
OCTAGON INVESTMENT PARTNERS SERIES 2016-1A
..67591E-AN-3 [CLASS C1R 144A  7.835% 10/24/30 ...oeeeeeeeen [Devee . 05/16/2024 . |Paydomn ..ceerveeeerienes foeeeeeeienenenens ferieen 500,000 [.eeeennne 500,000 |eeeveennne 491,260 |........... 491,190 |ovoveeennnne. [\ 8,810 [ooveerrnnns (| 8,810 [ooeeerrnnne (L] 500,000 |-.eerverernenns (L A (] (| A 22,399 |. 10/24/2030 . |1.F FE .
PRIMA CAPITAL LTD SERIES 2015-4A CLASS C 144A
L. T41656-AB-6 [ 4.000% 08/24/49 ....oeoneeeriereeeeene D..... . 06/20/2024 . |Paydomn ..cveeveeeerieies foeeeeeneneneeene fereeien 1,391 [ 1,391 e 1,384 [orieienne 1,388 [ooeieieanns (] K I A (] 3 [ (| 1,391 |ooeeene (L A (] (L A 23 |. 08/24/2049 . [1.G FE .
CITIGROUP GLOBAL MARKETS
..87927V-AF-5 [TELECOM ITALIA CAPITAL  6.375% 11/15/33 .... |D..... . 06/25/2024 . | .. 144,000 ... 115,818 |.... . 11/15/2033 . |4.A FE ...
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..87927V-AF-5 | TELECOM ITALIA CAPITAL  6.375% 11/15/33 .... [D..... . 05/21/2024 . | Tax Free Exchange ....... |.coooeireniinniiins |oeeinis 723,604 |.......... 856,000 |........... 688,475 |........... 720,185 |..oocoeeeinns [V R 3,420 |l [V R 3,420 |l [V R 723,604 |...oooeeennnns (VO [V [V 30,335 . 11/15/2033 . |4.A FE ....
WIND RIVER CLO LTD SERIES 2022-2A CLASS B1
.. O7315D-AG-2 | 144A  8.225% 07/20/35 ...oooeeeerniniiniinnnnns D..... . 06/24/2024 . |Paydoun ......oooooiiiiiiins | e 500,000 |.......... 500,000 |.......... 500,000 |........... 493,572 |ovevviiiiiinns [V R 6,428 |............... [V R 6,428 |............... [V R 500,000 |...cceeeeennns (VO [V [V 28,440 |. 07/20/2035 . |1.C FE ....
ISRAEL DISCOUNT BANK LTD SERIES REGS  5.375%
.BINIXE-21-2 |01/26/28 ......oovvvvviiiiiiiiiiiiiiiiieiiiieeeeeees D..... . 06/18/2024 . | BANK OF AMERICA ...cccooe |ooveriiiiiiiiniinins Joeeeeees 974,000 [........ 1,000,000 |........... 999,350 [....ceeeunn 999,459 |....ovvviinnns [V 57 [oeeiinininnne [V L7/ [V R 999,515 [ouevvviiinnnns 0 f...... (25,515) |....... (25,515) |t 48,375 |. 01/26/2028 . |1.F FE ....
AES PANAMA GENERATION HL SERIES REGS ~ 4.375% Redenption 100.0000
LBRW7G7-2R-6 | 06/31/30 cooveeiiiiiiiiiiiiiieee D..... VYRR V)72 R R R 8,482 |oeeeiiennns 8,482 |............ 6,8% |........... 6,920 |l [V R 1,562 [oeeveeiieiinnns [V R 1,562 [oeeeveiiiinnnns [V 8,482 |..ooeeeieennns (VO [V [V 186 |. 05/31/2030 . |2.C FE ....
CAYMAN UNIVERSE HOLDINGS LLC  3.800%
..G1981%-AA-2 109/30/45 ......ooooiiiiiiii D..... . 06/30/2024 . | .evviiiiiiiiiiiiiiiiiniininins e | 13,015 [oeeeeeeeee 13,015 |........... 13,015 |.........l 12,934 [ [V 81 |l [V 81 |l [V R 13,015 [ouevveiiiinnns (VO [V [V 288 |. 09/30/2045 . (1.D PL ....
..G6390@-AD-8 | NAMPAK LTD 12.500% 03/31/25 .......evvvvnnnnnnee D..... . 06/15/2024 . | .evvvviiiiiiniiiiiiiiiiinniins e | 4,89 |oiiiiees 4,89 |........... 4,016 [ 4,288 |0 806 |0 [ 606 [0 4804 |l (VO [V [V 199 . 03/31/2025 . |4.C ........
PHOENIX NATURAL GAS LTD NATURAL GAS LTD
..G7059#-AA-2 |2.120% 08/05/24 B..... . 05/29/2024 . | .evvvviiiininiiiiiiiiiiniiiins | [000022.2,084,320 |l 2,034,320 |........ 2,069,920 |........2,039,680 [........cccccee0 fooreiiiienennnn0 o0 030,240 ., 2,069,920 . 08/05/2024 . [2.B ........
MERIDIAN SPIRIT APS SPIRIT APS ~ 4.110%
. K7017#-AA-8 | 08/01/30 ...evvvvrrrrnirnnniniiiniiiiiiiinnenaeannnnes D..... . 06/30/2024 . | .evviiiiiiiiiiiiiiiiiiiininins e | 7,335 |oeeiiiiines 7,335 [ 7,335 [ 7,335 [ [V (VR [V (VR [V 7,335 |, (VO [V [V 151 |. 08/01/2030 . |2.A FE ....
SBM BALEIA AZUL SARL BALEAI AZUL  5.500%
..L8038*-AA-4 | 09/15/27 .cooeviiiiiiiiiiiii D..... VLT Y1 72 N K R 10,400 |............ 10,400 |.....oeeeens 10,400 |............ 10,400 f...oeevennnneee [V (VR [V (VR [V R 10,400 [...evvvevennns (VO [V [V 286 |. 09/15/2027 . [3.B ........
Redemption 100.0000
..P3753#-AA-0 | ERGON PERU SAC ~ 4.870% 06/30/34 . D..... . 06/30/2024 . | .. . 06/30/2034 . |2.CPL ....
EOLICA MESA LA PAZ S DE RL DE  5.980% Redemption
..PA00T#-AA-8 | 12/20/44 ... D..... . 06/20/2024 . | .evviiiiiiiiiiniiiiiiiiininins e | 8,788 |[...ccennnee 8,788 |....ooevenn. 8,788 |............. 8,788 [....evvnnnnnen [V (VR [V (VR [V 8,788 |..eevvvennnnnns (VO [V [V 263 |. 12/20/2044 . (2.C PL ....
LA BUFA WIND SAPI DE CV WIND SAPI DE CV
..P7003*-AA-3 |6.770% 09/30/37 ....evvvvrrvrrrrnnnnnnnnninnnnnnnnns D..... V700N V)72 R R R 3,552 |l 3,552 [oeiinnnnnne 3,552 [ooueinnnne 3,522 [ [V 31 [ [V 31 [ [V 3,552 [cveeiiiiiinns (VO [V [V 59 |. 09/30/2087 . (3.B PL ....
..06489*-AA-7 |NHK PTY LTD  7.130% 11/15/32 ........ueeeeeeeee D..... . 05/15/2024 . | .uvvviiiiiiiiiiiiiiiiiiiiiiies | | 5,579 |eeeeeeenns 5,579 [.eeeeeeee. 5,579 [..uueeeees 5,579 [ooinnnnnnnes [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 5,579 |ooeiiiiennns 0 fooeiinnnnnees [ PP [ 199 |[. 11/15/2032 . |3.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 37,961,821 39,114,665 38,752,342 38,318,355 0 42,931 0 42,931 30,240 38,916,615 (35,600) (919,195) (954,795) 1,333,143 XXX XXX
ASB BANK LIMITED SERIES 144A  5.284% | ‘
.. 04342J-AA-5 | 06/17/32 wevvvvvveiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiaes D..... . 06/18/2024 . | TD SECURITIES USA ....... |ooeeeeeeeeeeeeeeeens |oveeeens 988,270 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 f.....ovveneees 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeennn 1,000,000 |....oevvveeees 0 f...... (11,730) |....... (11,730) |.vvvveeenees 26,860 |. 06/17/2032 . [1.F FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 988,270 1,000,000 1,000,000 1,000,000 0 0 0 0 0 1,000,000 0 (11,730) (11,730) 26,860 XXX XXX
METREA SPECIAL AEROSPACE LLC Redemption 100.0000
..59160U-AC-9 |02/14/28 .ccooeeeiiiiiiiiiii [ V700N V)72 RN R R 6,250 |oeeeiiiinns 6,250 |............ 5,875 |.ooeeeeens 5,850 |.ooeiiiiiinns [V 400 [oeeeeennnnnnee [V R 400 [oeeeeennnnnnee [V 6,250 |..oooeiiiinnns (VO [V [V 238 |. 02/14/2028 . [2.A PL ...
METREA SPECIAL AEROSPACE LLC
..59160U-AC-9 |02/14/28 .ccooeeeiiiiiiiiii [ . 06/28/2024 . . 02/14/2028 . (2.B PL ...
POWERGRID SERVICES ACQUISITION TERM LOAN
.. 7T3%40B-AC-9 |09/21/28 .coooeieiiiiiiiiiii [ . 06/28/2024 . | .. . 09/21/2028 . |2.CPL ....
POWERGRID SERVICES ACQUISITION TERM B-2 LOAN
L. T3940B-AD-7 |09/21/28 ooooeeeiiiiiiiiii [ . 06/28/2024 . . 09/21/2028 . |2.CPL ....
PIERIDAE ALBERTA PRODUCTION LT TERM LOAN
..02505@-AC-5 |08/13/27 .ooooeveiiiiiiiiiiiiiiiiieeeeeeeeeees [ . 06/28/2024 . . 03/13/2027 . |2.CPL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 39,425 39,425 38,291 37,811 0 1,615 0 1,615 0 39,425 0 0 0 2,091 XXX XXX
2509999997. Total - Bonds - Part 4 41,703,911 46,228,148 42,465,424 39,529,223 0 69,240 0 69,240 30,240 42,653,034 (35,600) (913,523) (949,123) 1,365,749 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 41,703,911 46,228,148 42,465,424 39,529,223 0 69,240 0 69,240 30,240 42,653,034 (35,600) (913,523) (949,123) 1,365,749 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX

5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 41,703,911 XXX 42,465,424 39,529,223 0 69,240 0 69,240 30,240 42,653,034 (35,600) (913,523) (949,123) 1,365,749 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L P 112,400 [9/23/2026  |oeeeeueenee LV I [V 1,127 [ 5,225 |.ieiiiiiiin s 5,838 [ccoeeeeeeiinnnns [V 3,290 |-eveeieeeeennnn [V PO [V 840 [ .ovvennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2028 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 09/14/2016 |. 09/23/2028 |............... L 112,400 [9/23/2028  |...eeennnnnnne LV PN [0 1,006 |........... [ [ I [1R: K [0 3,200 |.evveniiiiinnns [V R [N R 1157 s (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 386 [.......... [C310)) R N (1,088)]ccevveeeeeens [V 1,070 |eeeeeeeeeena [V PO (U 1,282 ceveennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: Forgign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS28  |. 10/14/2016 |. 11/23/2028 |............... L 488,600 |11/23/2028  |.......... [ 511)) A [0 1,643 ]........ (17,040) evveeeees | (4,270)...cceeviinnnnns [0 4,280 [coneeeiiininnnns [V R [N R 5126 | «oeeeeennn (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 455 ... (3,290)] cevvennene foeeeeeene (1,331 [V 1,070 |eeeeeeeeeeenae [V PO [V (ST Y8 I (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 [0 1,365 (... [(C1R:7/0)) PRRRRRUU R (3,992)).cvvenieiiinnnn [0 3,210 e [V R [N R 2,840 ..o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 11/18/2016 |. 12/08/2028 |............... L P 105,800 |12/8/2028 |............ (K1) R [V 1,116 et (1,375)] cevvnee [ 1,558 [ [V 3,290 |-eveeieeeeennnn [V PO (U 1,115 s (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 ...2,98]........... 3,080 [........... ... 5,4% .[(100/100) .....




STATEMENT AS OF JUNE 30, 2024 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

1’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion 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  |eeeeee 14,970 | O e 4,452 ........... 4,620 |.cceuunnens foeeeeennn 36,828 | [V 6,420 [ecoeeeeeeeneen O e O [ 8241 (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 ..5,95]..........25,225 | ... ... 16,450 |.... .| (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  |oeeeeeen(69,450).ccceeeeeeeee O [ 11,930 |.......... 50,450 | ...covvunns fernnneenn 66,253 oo [ . 32,900 [.eeeeeeeneenn O e 0 e 10,045 | Lol (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 161,040 [7/26/2027  |eeeeenee e (T470) e O e (122)) 17,470 [ | 14,356 [ [0 2,900 foeeriiienennn O v O [ 1,323 o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... . 06/21/2017 [.07/26/2027 |.ceveeneeveennn e 453,120 17/26/2027  |oeeeeeee(22,410)] e O e (366))eeens 52,410 | .oevvvnnnn fornneee e 43,069 e [V 8,700 |eeeeeneieeeeen O e 0 e 3,970 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 7/19/2024 .... | AFS Security .......... Citibank, N.A. .... . 06/29/2017 [. 07/19/2024 |......evvvvnn 1 feeennns 457,200(7/19/2024  |ooeeeeeii (3,540) e O e 4,980 |.......... 28,500 [.evuneeennn e 28,582 |uiii [V . 13,160 |oevvveeeeeeen O [ 0 522 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 7/19/2024 .... | AFS Security .......... Citibank, N.A. .... . 06/29/2017 [.07/19/2024 |......eeeeeenn 1 e 114,300 [7/19/2024  |eeeeeeeeeees (885 O | 1,245 ... TAD | e oot 7,146 | [V 3,290 |eeeveeeeeeennn O e O e 130 | (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..... |eeeeeeieiiininnnnnnnnns GSGSEF7VJPSI70UKS573 | 07/27/2017 (. 08/17/2027 |.eevvvenvvvvnnn 1 [ 262,500 (8/17/2027  |oeeeeeeeenn 4740 [ O e 1,836 [....cceeen 9,680 [.eueeeeens |orvennnn 18,211 [ [0 2,140 [eeeeeiiiiiienn O e O [ 2,323 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .. . . GBGSEF7VJP5170UK5573  |. 07/27/2017 |.08/17/2027 |.... .... 656,250 [8/17/2027 .| (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 |...evvenvvvenn 1 feeiinnnns 265,600 (10/31/2027  |..eeeeveeeeen 10 e O e 1,623 [.......... 12,780 [.eeeeeeeis | 20,336 [ [0 2,140 feoeeeriiiiienn O i O [ 2,426 | oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated VWells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... No A s KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 |.cevvuueveenn 1 [ 1,062,400 [10/31/2027  |oeeeeeeeennnd0 | O [ 6,492 |.......... 51,120 [eeveneenns o 81,344 [V 8,560 [.oeeeeeeneeen O e O [ 9,704 | (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... . 10/04/2017 . 10/31/2029 |....evenvrvenn 1 fennnns 1,062,400 [10/31/2029  |eevevveennnnd0 |oeeiiieeee O fes 6,598 |.......... 51,120 [eeveneeeees oo 97,466 o [0 8,560 [.ovevvvvvnennn O v O [ 12,275 | o (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 |..oeeeeneevenn 1 e 265,600 (10/31/2029  |.oeeeeeeieeeen 10 [ O e 1,649 |.......... 12,780 [.eveeeeeinn |oeeennne s 24,367 [t [V 2,140 [ O e O [l 8,069 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: EUR/USD
EUR/USD 10/30/2024 ... | AFS Security .......... NoA KB1H1DSPRFMYMCUFXT09  |. 10/18/2017 |. 10/30/2024 |.......ccevvvnn 1 fennnnns 117,770 11073072024 [oceeeeeen 1,495 | O e, 1,425 |......... 10,595 [.evveeeeees [ 10,730 o [0 3,290 |oevveenieeennn O [ O e 340 | (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 |.......ccceeennd feeerenns 100,000 |15-MAR-2028  [....eeeeen (2,190)]ceveeeeeeeenn O e O e 12,665 [..ooevevnn |oevennnn 10,854 [t [V 1,896 [oeeeeeeeeeeee O [ O o963 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 . 03/14/2030 |......coevveenn 1 feeennns 143,100 [14-MAR-2030  |.....eeen 3,645 [ooeiiiiniiiii O e 1,241 [ 16,690 [..eeeeeens | 24,930 [ 0 e 1,070 |oeeeeniiieinnns .| (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  |..eeeeer 3,645 [ O e 1,241 ... 16,690 [..ooevvevnn Joevennnnnn 24,930 [oeeiinninnnns [V 1,070 |eeeeeeeeeeeees O [ O e 1,709 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 |. 03/14/2030 |......ceeevvenn 1 feeennnns 143,100 [14-MAR-2030  |....eeeeen 3,645 [oeeiiiiniiiii O e 1241 [ 16,690 [..oeeeeeenn |oveennnnn 24,980 [onniciinnnnnns [V 1,070 |oveveeieeeens O [ O e 1,709 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 [. 03/14/2027 |.....cceeeeeena 1 foeeieenes 142,920 |14-MAR-2027  [...........3,465 ). O feeennnnnns 1,205(.......... 16,510 f.ooovvennn Joeeennnn 20,459 [ [ 1,070 |eeveeeeeeeee O O 1175 (100/100) .....




¢'903

STATEMENT AS OF JUNE 30, 2024 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 ltem Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/25/2018 |.03/14/2027 |............... L P 142,920 [14-MAR-2027  |........... 3,465 |.eeveeeeennnnn [V 1,205 (.......... 16,510 [.eveeeenns foevennnnns 20,459 |.eeeenieees [V 1,070 |eeeeeeeeeeenae [V PO (U 1175 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .. .. |D-1 .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/14/2018 [. 06/29/2030 |.... .... 116,860 [29-JUN-2030 .... 1,080 L1617 1,431 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/14/2018 |.06/29/2030 |............... L P 116,860 [29-JUN-2030  |........... 1,080 |-eveeeeeennnnn [V 1,617 et 9,685 | .cvvveiens e 18,190 |oeeeeenieeees [V 3,290 |-eeveeeeeennn [V PO (U 1,431 et (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/14/2018 [.06/29/2030 |............... L 116,860 [29-JUN-2030  |........... 1,080 |oevvenieiinnnnn [0 1,617 | 9,685 | cevueneens [ 18,190 |oovvvviis [0 3,200 |evveniiiiinnnn [V R [N R 1,431 et (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/31/2018 |. 11/29/2028 |............... L . 2,298,600 [29-NovV-2028  |.......... (1,350 [ . 20,304 |.......... 23,220 | .eevvnenns [ A [ . 19,260 [.oeeeeeenennnns [V PO (V)] 24,160 [ ..oveennn. (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS28  |. 10/31/2018 |. 11/29/2028 |............... L 893,900 [29-NOV-2028  |..eevvnnnnnns [£57)) FR [0 7,898 [.eunnnnnns 9,080 |.evvunneens [ 66,544 |...oeiiiiinnnnn [0 7490 [ [V R [N R 9,3%6 | ..ocevnnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... D-1 s Currency..... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |. 03/27/2028 |............... L P 336,960 [27-MAR-2028  |............ [(CI0[0)) PO [V 4,727 |.eeeneeen 15,435 [ .evveeens o 28,795 |oueeeeeeeeenan [V 9,870 [ceeeeeeeenannns [V PO (U 3,259 | oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... D-1 s Currency..... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |. 03/27/2028 |............... L 449,280 [27-MAR-2028  |[............ [R:[0[0)) E [0 6,303 [.......... 20,580 [.evuneeens [ 38,393 |..covvis [V . 13,160 |ooevvvnens [V R [N R 4,346 | .oooennenn (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 .| Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208  |. 07/17/2019 |. 09/17/2031 .... 372,870 |17-SEP-2031 ....(6,360)] ... .| (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 683 [.......... (2,120)] cevvnneees o 5,646 [.ocoevvinnnnnns [0 1,070 |oeeeeniiieinnns [V R [N R 1,670 weeeeeees (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... D-1 s Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |......ccevennnn L P 124,290 |[17-SEP-2031  [...ceeeeeeee (G215 PO [V PO 683 [.......... (PR P)) I R 5,646 [..cceeeennnnnnns [V 1,070 |eeeeeeeeeeenae [V PO (U 1,670 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 20-JUN-2026 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 02/06/2020 [. 06/20/2026 |............... L 767,900 [20-JUN-2026  |........... 3,220 |oevuenieiiinnnn [0 7,979 [eennnnenn LUALTE) U 23,120 |oueeniiiinnn [V . 23,030 [ovuenneiiinnnnn [V R [N R 5,303 oot (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 (V2 . 29,015 | .eeeevnenns ferneens 32,204 |.ceeiin [ . 10,150 |oeeeenneeeees [V PO (U 6,294 ..o (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 |05-JUN-2031  [.....ccevnnnnnns Of...... (16,013)f........... 1,657 [ (1,150) eneeeeens Joeeinnnnns 28,165 |ouueniiiiinnnnn [V . 14,863 [...ccevvvnnnnnns [V R Ofienns 14,09 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/09/2024 |. 06/05/2031 |....cevveennees 1 s 645,480 05-JUN-2031  |.....ceeeenns ()] R (6,487)[--ccevveennnns 950 [.ennneeees 2,430 | v [ 16,017 |ooeeenieens [V 8,918 [....cceennnnnnns [ T Ofiieennnnn 8,499) .......... (100/100) .....
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (115,370 (22,500) 126,490 566,215 | XXX 1,169,168 0 268,986 0 0 180,524 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (115,370 (22,500) 126,490 566,215 | XXX 1,169,168 0 268,986 0 0 180,524 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange (115,370 (22,500) 126,490 566,215 | XXX 1,169, 168 0 268,986 0 0 180,524 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
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STATEMENT AS OF JUNE 30, 2024 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)
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps (115,370) (22,500) 126,490 566,215 | XXX 1,169, 168 0 268,986 0 0 180,524 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (115,370) (22,500) 126,490 566,215 | XXX 1,169,168 0 268,986 0 0 180,524 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (115,370) (22,500) 126,490 566,215] XXX 1,169, 168 0 268,986 0 0 180,524 | XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

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

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 0 0 0 0 0
Barclays Bank, PLC GSGSEF7VJPS170UK5573 . |... Y .. 33,880 |... 63,738 [..oovvvviniiiiiinnnnn 8,129 8,129

BP Paribas ... -~ ROMUNSEPUBNIPROBKSPE3 . Y. 0l (1.150)|... 14,205 | 111,302 L1130 |

Citibank, N.A. .. . ST0DZNZTFF32THEFAT .. Y. 0 - (13,160) 0. 825,452 [ oo (5,323) | ol

CREDIT AGRICOLE CORPORATE & INVES . VUV7VFKUOCSJ21A208 . Y. 0 - (10,600) o ..28.229 2,29 |..

Goldnan Sachs International ................ 122LRONP2 1 HZNBBBKE28 . Y. 0 - (22,675) o 239,216 | ... .0

Morgan Stanley Capital Services LLC . . 17331LVCZKCKXSTTXVS4 . Y. 0 .0 2,01 |... 2204 | ... 2,204 |...

Societe Generale ........... . CRNEBIBXP4ROTDBPUAT . Y. 0 0 3,015 |... 67,188 | ... 67,188 |...

Vel Is Fargo Bank, N. A. .ccooee KBHIDSPREUYMCLEXTO9 . [..........Y 0. . 74495 |... 12,410 12,410 |...

0299999999. Total NAIC 1 Designation 0 (47.585) 187,610 1,179,829 415,161

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

1,081,821

613,800

(47,585)

187,610

(10,661)

415,161

0999999999 - Gross Totals 1,179,829 180,524 71,668
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 613,800 (47,585)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 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

571,821
510,000

571,821

510,000 |..

0299999999 - Total

1,081,82

1,081,821
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STATEMENT AS OF JUNE 30, 2024 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 JUNE 30, 2024 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
Modifier and SVO
CUSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
36829J-AA-9 ......... | GEWMC_0B-1 = USD .eeeeieiiieiie e cciii e e e s e s e s sness s e ssnnnnsssennn | oeeeesiss [eeeeeennnnend B e e 3,388 |ueeeeeeeeeeeeee 3,388 |....... 08/25/2036 .......
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured

Securities 3,388 3,388 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,388 3,388 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 3,388 3,388 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 3,388 3,388 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
5999999999. Total - Preferred and Common Stocks 0 0

000000-00-0 ......... BPCE SA = USD .eiiiiiiee sttt
000000-00-0 . ..| CANADIAN IMPERIAL BANK - USD .

000000-00-0 . ..| CISCO SYSTEMS INC - USD ........

000000-00-0 . ..| HONEYWELL INTERNATIONAL - USD

000000-00-0 . ..| HSBC BANK PLC - USD ........cceee.

000000-00-0 . ..| LVMH MOET HENNESSY VUITT - USD .....

000000-00-0 ......... MANHATTAN ASSET FUNDING CO LLC - USD ...

000000-00-0 ......... PRIZER INC. = USD e
000000-00-0 . ..| SANOFI - USD ............

SOCIETE GENERALE SA - USD
......... UNILEVER CAPITAL CORP - USD
..| WESTPAC BANKING CORP - USD ....
..| TOYOTA MOTOR CREDIT CORP - USD

000000-00-0
000000-00-0
000000-00-0 .
000000-00-0 .

Mo oMo oo oMo Do o

... 1,500,000

....... 09/16/2024
11/25/2024

500,000 |....... 06/10/2025

000000-00-0 ........ BOFA SECURITIES INC. SLRPIG 5.6 - USD ..oovniiiicicicccccncnenn | [2 PSRRI 1,500,000 J..veeeveeeneeeneee.. 1,500,000 ... 10/01/2024 ......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 10,998,435 10,996,358 XXX
05593D-4N-0 BNP PARIBAS (NEW YORK BRANCH) = USD .....eeviiiiiiiiiiiiiiiiiiiiissnnnnnens | iy [eeeeeeeeenns 1.0 750,000 |....... 02/11/2025 .......
21684L-H4-8 . ...| COOPERATIEVE RABOBANK UA (NEW Y = USD ...evveieeeiiiiiiieeiiieeeeeiieeeeeeieeeeeeen | ...750,000 |....... 03/03/2025 .......
53047B-U5-7 . .| LLOYDS BANK CORPORATE MARKETS P - USD ... .. 11/18/2024 ..
60683D-YL-7 . .| MITSUBISHI UFJ TRUST AND BANKIN - USD ... 07/01/2025
60710T-NM-9 MIZUHO BANK LTD (NEW YORK BRANC = USD ....eeeeeiiinieees |y [eeeeeeeenns 02/06/2025
83050P-58-1 SKANDINAVISKA ENSKILDA BANKEN A = USD .cooeeeieiieieeeee | oo L 02/06/2025
86564P-PU-9 . .| SUMITOMO MITSUI TRUST BANK LTD - USD . .. 08/07/2024
86959T-AH-9 . .| SVENSKA HANDELSBANKEN AB (NEW Y = USD ..ooeeeeieieieieeeeeeeeeeeeeeeeeeeeeeeeeeeeee | 01/17/2025
870194-TG-0 . <o SWEDBANK AB = USD ... |, 02/05/2025
95001K-SM-7 . ..| WELLS FARGO BANK NA - USD ..... 02/07/2025
24422 GN-7 . .| JOHN DEERE CAPITAL CORPORATION - USD . 07/22/2024
47816F-G8-8 JOHNSON & JOHNSON = USD .o | oo L 07/08/2024
55607N-UNM-0 MACQUARIE BANK LTD = USD ..vvvvvvvvvnnnnnnnnnnnnnsnnnnnsnnnsnnnsnnnssssssssssssssssssssssssssssssssss | ooooiiiiss foeeeeeeeeees 1o .. 09/20/2024
59515M-GK-5 . .| MICROSOFT CORPORATION - USD ... .. 07/19/2024 ..
64106G-GN-7 . .| NESTLE FINANCE INTERNATIONAL LT = USD ..oueoiuiinmiiniiiniiiniieieee e | 07/22/2024
T1344T-H6-2 . L PEPSICO INC = USD .. | 08/06/2024
82124L-GS-5 . .| SHEFFIELD RECE[VABLES CORP - USD 07/26/2024

88603L-D2-9 . .| THUNDER BAY FUNDING LLC - USD ...

90276J-UX-2 ......... UBS AG (LONDON BRANCH) = USD .eeeeeeeeeeeeieeeeeeeee e e eeee e e eeenee e e eeemneeeeeeennnnnes | oviiiiiiis Jeeenmneeeeee 10 08/13/2024
91058T-HP-4 ......... UNITEDHEALTH GROUP INC = USD ..eeveniiiiiiiiiieeceiiiie e cceiiieeeeeveeie s eevnniisseennnnnnes | oneiiiii Jeeeeneenenns 10 08/23/2024
14913R-2R-7 . .| CATERPILLAR FINANCIAL SERVICES - USD . . .. 09/13/2024
BYMASA-JY-6 .........| BOFA SECURITIES INC. SLRPA 5.31 = USD ..ooovviiiiiiiiiciinnnen |y e LA e 2,465,174 |... . 07/01/2024 .......
BYN4SA-J2-6 . -| MIZUHO SECURITIES USA LLC SLRPA = USD oo [ 10,034,290 |... 10,034,290 |....... 07/01/2024 .......
BYM4R8-RE-7 TD SECURITIES (USA) LLC SLRPIG - USD .vveviiiiiiiiiniiniiininninnninnninnnnsnnninnnns [ Jroeeeeennnn 2B i [ 3,800,000 [..ooiiiiiiinniiiinnnns 3,800,000 |....... 08/02/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 31,327,611 31,328,026 XXX
9999999999 - Totals 42,329,434 42,327,773 XXX
General Interrogatories:

1. Total activity for the year Fair Value $ - ... (2,849,506) Book/Adjusted Carrying Value $ .. (2,850,150)

2. Average balance for the year ~ Fair Value $ - 51,711,699  Book/Adjusted Carrying Value $ --- 51,717,112

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

NAIC1 § .......... 37,024,385 NAIC2 § ............ 5,300,000 NAIC3 § ..ooooviiie 0 NAIC4 $ . 0 NAIC5 $ . 0 NAIC6 $ ..ooovvnne 3,388

E11



STATEMENT AS OF JUNE 30, 2024 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
Modifier and SVO

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

9 - Totals

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

E12




STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of America, N. A. ......... Charlotte, NC ..ocoooveiiee o ...0.000
Cayman National Bank Ltd. .... George Town, BWI ... |........ ...0.000
Citibank, N.A. o, Sioux Falls, SD .o oo ...0.000
JPMorgan Chase Bank, N.A. ..... Columbus, OH .... o ]...4.530 |..
The Bank of New York Mellon .. New York, NY ... . ]...2.200 |..
Wells Fargo Bank, N.A. ........ Sioux Falls, SD ..ccocceeveneens ..|...0.000
Canadian Imperial Bank of
COMMErCe ..ocvoveeeereeeeeeeen Toronto, Canada ... |, ...0.000
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX [ XXX 91,041 0 14,495,362 16,361,304 15,613,156
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 91,041 0 14,495,362 16,361,304 15,613,156
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

14,495,362

16,361,304

15,613,156

E13
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Description Code Date Acquired Rate of Interest Maturity Date

8

Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

25160K-20-7 .......

|DEUTSCHE GOVT MMKT SER ...ieeiiiiiiiiiiiiiiiiiiiiiiiiiiie e

............................. 32,801,000

8309999999

. Subtotal - All Other Money Market Mutual Funds

32,801,000

32,801,000
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