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STATEMENT AS OF SEPTEMBER 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
1 BONGS et [ 1,170,540,461 |..oooceieirincccinee [V 1,170,540,461 |............ 1,213,509, 053
2. Stocks:
2.1 Preferred STOCKS .......coovvieicicecececeeeeeecie ettt [eeeres s 5,156,781 | [V O, 5,156,781 |.ceuiree 3,850,693
2.2 COMMON SEOCKS ...voetietieeiiaetie ettt ettt [eeeesesieieseceees 2,379,126 oo, (U 2,379,126 |..ocoorircnee 2,303,685
3. Mortgage loans on real estate:
B FIFSEHENS ..ttt e 104,192,432 oo [V 104,192,432 |..ccovveenne. 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 $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ... 27,639,065 ), cash equivalents
[T 16,298,824 ) and short-term
investments ($ ..o 39,000,000 ) .o oo 82,937,888 |.......covvvrrerirneennn 0 o 82,937,888 |.......cc....... 94,656,640
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [oooeeeernenes 57,815,597 |..oooveviren 69,182 |, 57,746,415 | 61,858,415
7. DEIVALIVES ... [eorsiei e 151,538 |.. 151,538 | 392,789
8. Other iNVESIEA @SSELS ......ouovururureeeeiieieieieee ettt eaee et nsese e ssnsnnnes [eoeesesenasicaenns 3,866,880 |..veveereeeeieieirrneneeeen 0 [ 3,866,880 |..ccvreriennee 4,123,969
9. ReCEIVADIES fOr SECUMEIES .......vvuviaiiacieicieie e [eoreieineeeineieneas 814,869 |[.....ocovveeererniineennn 0 Lo 814,869 |.......ccconne. 1,657,898
10. Securities lending reinvested collateral assets . 42,333,196 |.. 42,333,196 |.. 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 1,470,188,769 1,470,119,587 |............ 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 .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 12,041,219 [ 25,890 [.coovcvrinene 12,015,329 | 12,153,032
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ (15,037,897) ... 73,549 | (15,111,447 ..o (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 4,624,195 .o (01 PO 4,624,195 [ 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 r@INSUIETS ...........cccereeeurueerenereneeieeeeeeresnaes [rorereeccicnenns 24,859,709 24,859,709 |..ccovvueenne 25,255,877
16.2 Funds held by or deposited with reinsured COMPANIES .............ccceeererr. |rerereeereeninneeneens 0 Jveeeeerererrnreieeeend 0 o [0 OO 0
16.3 Other amounts receivable under reinsurance contracts ............ccoceeeeee |oveeveeveereenne. 5,937,040 |.oovoereeeeeeeeeee 0 [ 5,937,040 |..ocoooveis 4,724,024
17.  Amounts receivable relating to UninSUred Plans .............ccccoeveeeeeeieeeeenenenins v 0 oo 0 (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |...cccccovonnenne. 516,856 |....coovveeeeeeieeieeeee 0 e 516,856 |...cocveeveeenee 529,100
18.2 Net deferred tax asset 46,760,432 |.. 1,776,115 . ..8,648,277
19.  Guaranty funds receivable or 0N dePOSit ...........ccccveveveveveueeceieieieieieeeeeeenes [oeeeeeeeeenenenenees 153,060 |[...oveeeeeeerreecnrnnnn 0 o 153,060 |....ccvvevrneene 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 o 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 ................ccccocovvvevieeiies foevreineinnnn 108,006 |......ccccvvveenennne 108,006 |.....cvovvvrviirieieieiiinne [0 OO 0
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.coocoeoerrnennee 67,169 |oeeeieiiciniene 67,169 |oeeeeeeeeeeeerrecein [V 0
25.  Aggregate write-ins for other than invested assets ...........coceeeivieeeuceeeienns frereeeeennees 386,583 | 19,139 [, 367,444 |...coover 902,828
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 1,550,605,142 |......ccceoueve 39,347,252 |............ 1,511,257,890 |............ 1,587,769,020
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ...ttt esnas|oeeesiniesnans 477,753,594 ..o (VS 477,753,594 |.....oovenve 465,720,937
28. Total (Lines 26 and 27) 2,028,358,736 39,347,252 1,989,011,484 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, Miscellaneous assets ... e 386,583 |...coooorrreeere 19,139 [ 367,444 ..., 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) 386,583 19,139 367,444 902,828




STATEMENT AS OF SEPTEMBER 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 $ ........ccc.... 863,438,475 1€SS$ orrreirrieeeieeeineeena 0 included in Line 6.3
(including $  «vvevreeirieeines 953,597 MOACO RESEIVE) .....oevveeiieieecvceeteeeiee sttt saas e oo eiesiennes 863,438,475 |.......c..c.. 889,110,099
2. Aggregate reserve for accident and health contracts (including $ 0 Modco Reserve) .. 26,247,460 |.. . 26,450,391
3. Liability for deposit-type contracts (including $ ceverereen 0 MOACO RESEIVE)......ovoveee e ..41,680,212 |.. .46,766,005
4. Contract claims:
A LIFE oo bbbt b et b et b bbb 12,684,077 10,518,095
4.2 ACCHHENE BNA NBAIN .......cvee ettt ettt ettt 28,967,180 28,786,748
5. Policyholders’ dividends/refunds to members $ ..20,516 and coupons $
EETaTe IV 0T Y=T1c OO UOOURR TR NRSERERURRORRTRTt 20,516 | 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 .............cccoeueuen. foorenennn 127,822 | 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 9,624,970 |......oovvnveene 5,244,509
9.4 Interest Maintenance Reserve 3,728,199 |.coooeee 3,635,390
10. Commissions to agents due or accrued-life and annuity contracts $
[ 1,017,727 and deposit-type contract funds $  ......... 1,286,583 |..coiececnne 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 588,451 [ .o 645,459
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @lIOWANCES) ............cceueririirinieieieeeeeeeeies s sesese e essseses [eeeeeeeieennenennaas 191,400 | 93,115
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 505,204) ....cccerrrinnne (286,276)
15.1 Current federal and foreign income taxes, including $ .0 .
15.2 Net deferred tax liability ...................... 0
16, UNEarned iNVESIMENT INCOME ..........oiuiueueiiiieeeietetei e setete s sse s st s s et s s s s s et s s s sses et e s s s snsns et et s s s sesesesessssssnsesesesasans [ereseseeennacaeaeaes 996,553 |....coovvireiinnn 992,671
17.  Amounts withheld or retained by reporting entity as agent or trustee 121,276 |.. .62,473
18.  Amounts held for agents' account, including $ ..107,730 agents' credit balances 107,730 |.. ....59,278
19. Remittances and items not allocated 3,551,220 |.. . 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 .0 |
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen ...519,270 |..
24.09 Payable for securities ..... 3,999,438 |..
24.10 Payable for securities lending
24.11 Capital NoteS $ ...vevvveverrieirciecs
25. Aggregate write-ins for liabilities 7,387,765 9,034,656
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 1,067,210,536 1,131,704 174
27.  From Separate ACCOUNES SAEMENL ...........c.ceviuiieiiiiietetetetctieee et et te st et eseee e ee e s et etesessss s es et et e sesesessssss s st et esesesesesnss s ssesasesesesesns foeseseseseseanas 477,753,594 | 465,720,937
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 1,544,964,130 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 91,902,737
36. Less treasury stock, at cost:
36.1 0 shares common (value included iNLINe 29 $  ...ooooovvcrvnncininenencd0 ) o oo 0
36.2 0 shares preferred (value included in Lin@ 30 $  .ovovvevecerirencicecicinenes 0 ) e oo ...0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ........ccccovverererrernnenne 0 in Separate Accounts Statement) .............. 441,291,628 453,309,120
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 444,047,354 456,064,846
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 1,989,011,484 2,053,489,957
DETAILS OF WRITE-INS
2501, UNCIATMEA PIOPEITY oottt ettt s ettt esese e s st esesesenesennsnenas [oenesesennaeenas 4,683,787 |.coveeee. 5,596,747
2502. Lifeline deposits PaYaDIe ..ottt sn s senenenenennsnsnnnes [oenennnnnnnenenene 1, 110,297 [ 2,040,485
2503, Margin Call COMTAtEral ..ottt nenenes [eeennecnenenenennenes 820,821 frriiiiiiii 1,081,821
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ...........ccueueuiririririririeieieieiene s sessssesesesesessssssssnes [reneeeneenenenneenes 101,800 [ 315,604
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 9,034,656
3101, Deferred gain ON FEINSUFANCE ......cccoiiiiiiucieiriiiiceiei et sen e nesesesensnenssesenensnsnssnesesennns[oesesenennesenes 1203000, T2T |ovivviiucinenn 125,754,842
G 107 P RO PR RPN
3103. .. .
3198. Summary of remaining write-ins for Line 31 from overflow page 0
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 125,754,842
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 SEPTEMBER 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccceoeveveeec v 103,737,736 |.ceceeene. 107,945,551 | 141,193,003
2. Considerations for supplementary contracts with life contingencies...............ccccccoeevevevevereveecceeeceeee e 828,703 | 2,656,650 |..ooocecieeinne 2,379,740
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 52,987,400 |.. 53,755,487 |.. 71,358,059
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ....(875,426)/.. ....(419,461)/.. ....(662,202)
5. Separate Accounts net gain from operations excluding unrealized gains or losses . R [0 [0 0
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 9,067,892 |......concc.e.. 16,241,546 |................. 18,011,645
7. Reserve adjustments on reiNSUranNCe CEAET ............ccccvevoviviviveveuieieeeeeeeieieseseess e es s e (41,077,894)|....ccnve. (35,311,027) v (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 7,538,508 |.....ccoovueee 7,822,474 |............ 10,341,936
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 1,067,477 1,155,360 1,423,717
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 133,274,396 153,846,581 193,649,981
10, DA DENETIES .....eeeuceeeeeiiicieieieee ettt ee e e e s ee e e s e seseses s s e seseseses s s sesesesesessssnansee|eensnanaeaeeneas 44,266,742 | 50,122,130 |oooirene 64,022,825
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ..........ccccoovvevevereueueeereeerens |reeseeeeeeeeeeneeeenes 3,934 [ 6,891 [ 8,682
12, ANNUILY DENETILS ...vviieiceceeteisiee ettt es ettt ese st e eesnse s et s ns e nsnsesesessennesesesnss]oosseccciceeinas 3,610,633 |....cceveeee 4,700,203 |.......coovnveeee. 6,297,970
13. Disability benefits and benefits under accident and health CONtracts ...............ccceueueeeveeeiiieveveueeeeenens oo 69,882,956 |........co.c... 52,595,078 |...coeveeenne 75,066,970
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeieiiiiiiiiinnenen e [0 [0 0
15.  Surrender benefits and withdrawals for life contracts ..................... 35,481,588 |.. 22,038,091 |.. 29,743,819
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcievercieeeeseeee o 1,235,657 |oeoeicccne 893,141 [ 1,321,948
18. Payments on supplementary contracts with life contingencies .............. | 2,094,559 | 2,789,618 |..ococveee 3,479,884
19. Increase in aggregate reserves for life and accident and health contracts (25,874,556) (15,441,110) (69,444 ,333)
20.  Totals (LINES 10 10 1) ..uuiiiiurieeeeeieicseieieteeeeeseaseeese e eseseseeeesseseseessesesesesesesesssesesesesessssnsssesesasssnnesaoannnnsesesnnns 130,701,514 ..o 117,704,042 |................ 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 5,610,597 |.oooiiianne 5,967,198 |.....cocoovnv.. 7,571,626
22. Commissions and expense allowances on reinSUrance assUMEd ..........c.cieeieereereenieenieeneeseeseeseens foee e 0. ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 11,829,435 |..ocone. 12,360,523 |.coooveene 16,504,984
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 4,431,633 |.oov. 4,448 216 |..ccocee 5,740,205
25. Increase in loading on deferred and uncollected PremilmS ..............c.cvcveuecieeieiereeeeeeeeeeee e oo 264,999
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e 46,121,577)
27. Aggregate write-ins for deductions .... 433,507
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 107,150, 108 102,470,323 85,329,078
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 26,124,289 |..cooviiee 51,376,258 |................ 108,320,903
30. Dividends to policyholders and refunds to members 981,147 848,367 1,139,366
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 25,143,141 | 50,527,891 |................ 107,181,538
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 5,362,260 6,879,951 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) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 19,780,881 |..ceeeneee 43,647,940 |..oceeenne 97,618,135
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of § oo 79,211 (excluding taxes of $  ..eeveereeeucunene (208,037)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (603,422) (1,114,342) (1,309,281)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 19,177,460 42 533,598 96,308,854
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 456,064,846 405,307,201 405,307,201
37, NEINCOME (LINE 35) -..cuuuieiiicicieeeeeie i eieteeee s e eseseeeeee e eseeeseses e sesesesesesesesesesasassaesesesesesssesesesesessfonsesannansneen 19,177,460 | 42,533,598 |....coooenne 96,308,854
38. Change in net unrealized capital gains (losses) less capital gains tax of $  ..ooovveeeen 21,752 i 12,743 ... (1,408,932)|.. ... (1,320,587)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e 69,088 [ 45,516 | 101,206
40. Change in net deferred INCOME TAX .........c.cveveueuiuieieiieieietetete ettt se et es e as st eeenenens 1,822,632 |.. ....(657,651)|.. ... (9,689,953)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... (2,689,910)|.. (3,350,461)].. ..4,956,711
42. Change in liability for reinsurance in unauthorized and certified companies ............ o (1,549,943) | (73,912) [ (58,130)
43. Change in reserve on account of change in valuation basis, (increase) or deCrease ..............ooovoeeefoerererreccieienenisene [V 501,268 |..cceeereeenne 501,268
44.  Change in asset VAlUALION MESEIVE ...........c.oriirueeeeeeeieeeteeeeeeseeeseseseeeesessesesesesessnsesesesesesassssesesesesananans (2,953,364)
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
L1028 == T I PSSR SO 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e 0
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieee ..
51.4 Change in surplus as a result of FEINSUIANCE .............c.cceiveveveveeeeeeeeee e e (5,247,115) (12,993,095)
52, Dividends t0 SIOCKNOIAETS .....c..iiirureeeriririeicieteisi ittt ees st eses e e e e eesessse s sesesssesesssssansesesessseeooescieieesnanas (21,000,000) (24,000,000)
53. Aggregate write-ins for gains and losses in surplus 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (12,017,492) 23,616,723 50,757,646
55. Capital and surplus, as of statement date (Lines 36 + 54) 444 047,354 428,923,924 456,064,846
DETAILS OF WRITE-INS
08.3071. FEE INCOME ~....eeerereetetriei ettt sttt ettt sttt s es e ae e s e ees e e e e e e e s se e seseee s e s ee e ses et eses s ansesesesssasnsnsesassses fonsesnsnnnasansananas 998,172 [ 953,258 |.ooeeeienee 1,272,944
08.302. MiSCEIIANBOUS TNCOME .....eeeeeeeeeeeeeee ettt eea e e eae e eee e eeseeeennseseneeeeasesennnaoeseeeeeeeeaeeeeaeanees 69,305 | 202,103 [l 150,773
08,3003, it — e a e e e e e e e e et e ean et e e et e e e et e eae et e ae e e e e et e eane e e nn e e e nn e e naneeeeaneeenneeeaneeeas
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccuverieniiiiiic i
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Miscellaneous expense ...
2702. Reinsurance expense ...
27003, ettt e et e e eneeeas
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocceveeiieiiiiiii e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
£ 3010 T o KOTSRS RO TSP ORE R PR RSO RTTTO PR RUPTTRURTRTUPRN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




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

CASH FLOW

-

© ® N o o & w0 DN

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

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

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

................ 113,776,073 |................110,839,419 |................ 142,478,833
................. 52,519,446 |................. 52,444,343 |................. 70,108,394
12,624,992 13,112,700 15,973,479
178,920,510 176,396,462 228,560,707
............... 190,529,801 |................153,070,669 |................217,817,929
................ (46,219,862)|................(38,258,581)|................(55,741,563)
................. 23,837,483 |................ 23,830,774 |................. 31,490,867
....................... 987,275 |..ccovvevnee.....827,308 ... 1,096,011
5,221,190 13,330,381 13,780,830
174,355,887 152,800,551 208,444,074
4,564,623 23,595,911 20,116,633

..4,689,639 |..

600,000 |..
12,192,614 |.

................................. 0 [0

...................... 270,000 |...................... 415,708

.......................... 1,925 | (219)
5,428,423 22,755,974 12,672,478
................ 160,878,125 |................320,587,511 |................378,449, 359
................ 107,789,184 |................256, 714,720 |................311,099, 134
................... 1,300,000 [ 0 il 0
................................. 0. 16,500,000 |............... 16,500,000
................................. 0 [0 o0
................................. 0 [0 o0
0 0 2,678,924
109,089, 184 273,214,720 330,278,058
(4,116,143) (864,850) (2,948,026)
55,905,084 48,237,642 51,119,327
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................. (5,085,793)|........c........ (4,949,245) ................. (6,041,547)
................. 45,000,000 |....ocoveeereerrririeeeen 0 il 0
(22,102,666) (37,637,440) (18,914,286)
(72,188,459) (42,586,685) (24,955,833)
................ (11,718,752)|................. 29,246,868 |................. 46,280,127
................. 94,656,640 |................ 48,376,513 |................. 48,376,513
82,937,888 77,623,381 94,656,640

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




STATEMENT AS OF SEPTEMBER 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 ... [ 105,145,625 |.............. 119,056,731 |.oooovevenee 155,461,927
GIOUP T .. e 7,567,376 |..occovverane 7,905,766 |................ 10,172,016
INIVIAUAI @NNUITIES ... e 309,376 |....ccovveririen 333,318 | 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 69,078,526 |................. 69,293,465 |................. 92,741,878
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 thIOUGN 7) ...oveeeiveriiieecie ettt sttt b bt 182,100,908 |............... 196,589,280 |................ 258,700,097
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) 182,100,903 196,589,280 258,809,773




STATEMENT AS OF SEPTEMBER 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 September 30, 2024, there were 101 such policies with total face
amount of $22,430,000 and reserves of $315,637.

Other than the permitted practice above, the Company did not have any prescribed or permitted practices as of
September 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 $ 19,177,460 $ 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 $ 19,177,460 § 96,308,854
Surplus:
(5) RNY State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 444,047,354 § 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 $ 444,047,354  § 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 September 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 SEPTEMBER 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 September 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 — — — —
f.  Total 2nd Quarter (d+e) $ 250,944 § 181,675 § — 3 69,269

OTTI recognized 3rd Quarter
g. Intent to sell $ 80,673 $ 11,331 $ — 3 69,342
h. Inability or lack of intent to retain the investment

in the security for a period of time sufficient

to recover the amortized cost basis — — — —
i.  Total 3rd Quarter (g+h) $ 80,673 $ 11,331 § — 3 69,342

m. Annual Aggregate Total (c+f+i+]) $ 193,006 $ —

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

The following table shows all impaired securities at September 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 ~ $ 8,227
2. 12 Months or Longer  § 36,787,102

b. The aggregate related fair value
of securities with unrealized losses:
1. Less than 12 Months  $ 1,026,111
2. 12 Months or Longer  § 247,237,079

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.

7.1



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

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
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 $ 42,333,196

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

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

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

7. Investment Income
No significant change

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

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

9. Income Taxes
No significant change

10. 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.

The Company has entered into a reciprocal loan agreement with Voya Financial, Inc. to promote efficient
management of cash and liquidity and to provide for unanticipated short-term cash requirements. As of Sept 30,
2024, the Company had $39,005,298 outstanding receivable including principle and interest from Voya Financial,
Inc. and no outstanding payable under reciprocal loan agreement between the Company and Voya Financial, Inc.

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

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

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

14. Liabilities, Contingencies, and Assessments
No significant change

15. Leases
No significant change

16. Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk
No significant change

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
None

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
None
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE ReliaStar Life Insurance Company of New York
NOTES TO FINANCIAL STATEMENTS

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

20. Fair Value Measurements
A. Fair Value Measurements at Reporting Date
(1) The table below shows assets and liabilities measured and reported at net asset value ("NAV") or fair value in
which the fair value measurements use quoted prices in active markets for identical assets or liabilities (Level
1), significant other observable inputs (Level 2) and significant unobservable inputs (Level 3) as of
September 30, 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 — 3 425,000 $ — — 8 425,000
Preferred stock — — 1,584,526 — 1,584,526
Common stock 925,565 — 1,453,561 — 2,379,126
Separate account assets 477,753,593 — — — 477,753,593

Total assets at fair value/NAV $ 478,679,158 § 425,000 $ 3,038,087 $ — § 482,142,245

b. Liabilities at fair value
Deposit type contracts $ — 3 29,264,992 $ — 3 — 3 29,264,992
Total liabilities at fair value $ — 3 29,264,992 § — 3 — 3 29,264,992

(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 September 30, 2024:

Total gains

and Total gains Ending
Beginning Transfers (losses) and (losses) balance at
balance at Transfers out of included in included in September
Description July 1, 2024 into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 30,2024
a.  Assets
Preferred Stock S 1,518,610 S — 8 — — S 65916 § — s — s — 3 — $1,584,526
Common Stock 1,445,521 — — — 8,040 — — — — 1,453,561
Total Assets $ 2,964,131 $ — 8 — 8 — 8 73956 § — S — 8 — 8 — $3,038,087
b.  Liabilities
Total Liabilities S — 8 — 8 — 8 — 8 — 8 — 8 — 8 — 8 — 8 —

There were no transfers into or out of Level 3 during the period of July 1, 2024 to September 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.
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Derivatives are carried at fair value, which is determined using the Company’s derivative accounting system in
conjunction with observable key financial data from third-party sources, such as yield curves, exchange rates,
S&P 500 Index prices, Secured Overnight Financing Rate ("SOFR") and Overnight Index Swap Rates ("OIS").
For those derivatives that are unable to be valued by the accounting system, the Company typically utilizes
values established by third-party brokers. Derivatives which qualify for special hedge accounting treatment are
reported in a manner that is consistent with the accounting for the hedged asset or liability.

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

B. Other Fair Value Disclosures
None

C. Aggregate Fair Value Disclosures

The following table shows all financial instruments and the level within the fair value or NAV hierarchy in which

the fair value measurements fall as of September 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 $  1,107,629,743  §$ 1,170,540,461 $ 35,518,686 $1,032,286,109 $ 39,824,948 — N —
Preferred stock 4,972,342 5,156,781 — — 4,972,342 — —
Common stock 2,379,126 2,379,126 925,565 — 1,453,561 — —
Mortgage loans 101,326,494 104,192,432 — — 101,326,494 — —
Contract loans 57,746,415 57,746,415 — 57,746,415 — — —
Other invested assets 1,757,196 2,400,172 — 1,757,196 — — —
Cash equivalents and short-term
investments 55,298,823 55,298,823 16,298,823 39,000,000 — — —
Derivatives
Foreign exchange contracts 292,946 151,538 — 292,946 — — —
Separate account assets 477,753,593 477,753,593 477,753,593 — — — —
Total Assets $  1,809,156,678  $ 1,875,619,341 $ 530,496,667 $1,131,082,666  $ 147,577,345 — S —
Liabilities
Supplementary contracts and immediate
annuities $ 13,161,440 & 12415220 §$ — $ — $ 13,161,440 — S —
Deposit type contracts 29,264,992 29,264,992 — 29,264,992 — — —
Derivatives
Foreign exchange contracts (153,996) 519,270 — (153,996) — — —
$ 13,161,440 — $ —

Total Liabilities $ 42272436 $  42,199482  § — $ 29,110,996

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 September 30, 2024 that may have a material effect on
the Company’s financial statements. The Company evaluated events subsequent to September 30, 2024 through
November 12, 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 September 30, 2024 that may have a material effect on
the Company’s financial statements. The Company evaluated events subsequent to September 30, 2024 through
November 12, 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 September 30, 2024, $36,039,767 has been paid for
incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $3,834,639 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 $2,434,379
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 SEPTEMBER 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 [ X] No[ ]

If the response to 3.2 is yes, provide a brief description of those changes.
New entities created dUriNg the QUAIEE. ... bbbt bbbttt a et s b e b e s b e e s bt e be e bt e bt et e
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......covoviiiiiieueieriiiiri ettt benenis Yes [ X] No [ ]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0001163710

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

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [ ]
If yes, attach an explanation.

No [ X1 NAI

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[ ]

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 PEIIOU? ...........c.euiuiuiuii ettt 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 ..
Voya Financial Partners, LLC .......
Voya Financial Advisors, Inc. ...
Voya Investment Management Co. LLC
Voya Investment Management LLC .......
Voya Investments Distributor, LLC
Voya Investments, LLC ................
Voya Retirement Advisors, LLC

Scottsdale, AZ ..

Czech Asset Management L.P. ..o

. |New York, NY ..

Windsor, CT ...
Windsor, CT
New York, NY
Atlanta, GA ...

Scottsdale, AZ
Windsor, CT

New York, NY ... e .

N/ATX ]

]



9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............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, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @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).

FINANCIAL

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 $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

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

Yes [ X] No[ ]
Yes[ ] No[X]
Yes[ ] No[X]
Yes[ ] No[X]
.................................... 0
Yes[ ] No[X]

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? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ...ttt bbb R E b b e btk £ R £ R £ bR £ E b £ e bt e bttt b et bt nn e $ .6,964,216 $. 8,894,556
Preferred Stock .... . JS 0
Common Stock ... $. .0
Short-Term Investments 5. ..39,000,000
Mortgage Loans on Real Estate $.
All Other 3.
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 .......cc.ooiuiiiiiiiiiieeee e S 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] No[ 1 NAT ]

If no, attach a description with this statement.

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

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

8.1

... 42,350,997
... 42,333,196
................. 42,333,196



17.3
17.4

18.1
18.2

20.

21.

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

1 2
Name of Custodian(s) Custodian Address
Bank of New YOrk Mellon ......oc.ccoovooiooieeeeeeeeeeeee e One Wall Street, New York, NY 10286 .........ccooooioeieeeieeieeeeeeeee e

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

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

If yes, give full information relating thereto:

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

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

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

Voya Investment Management LLC ...

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?..........coviiriirriieeiieirrrse e Yes[ 1 No[X]

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
108934 Voya Investment Management LLC .... MzJU01BGQ7J1KULQSBSY ........
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes[ ] No[X]
If no, list exceptions:
09539*AA9
39813#AB7
85234#AB1
NA2BT@BIME ...ttt ettt e ettt et a et e st eh e e e s e e e s et e b et e e e s e eb e s £ ea s £ s e s e e e h e e b e e eb e R £ es e s £ bR £t s et e s et eh et e bttt ettt ettt eeeaen

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity Self-designated SGI SECUNMEIES? ..........c.ceeurriiiiiiirieieieiete ettt se et s et esese e e s s esesesesese e st sesesennnene Yes [ X] No [ ]

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

Has the reporting entity self-designated PLGI SECUMIES? ...t Yes[ 1 No[X]

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............ccccooeiiiiiine Yes[ 1 No[X]
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STATEMENT AS OF SEPTEMBER 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 100,255,854

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 $ 100,255,854
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 $ 104,192,432
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH IOSS PEICENL ...ttt ettt et et ae et et et et et et essae e es et s e s et et esesess s s e s es et esesessasas a2 e s e s e s e s esesesses e s et et e s eseseseases e s e s et et et esess s s esesesebeseseanas SAeattetesetesenen ettt ee s et eaenene 102.610 %
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 10.457 %
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 SEPTEMBER 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 SEPTEMBER 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
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ... AL
2. Alaska ... AK
3. Arizona..... . AZ
4. Arkansas .. .. AR
5. California .. CA
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC
10. Florida .. .. FL
11.  Georgia .. GA
12.  Hawaii .. .. HI
13. Idaho .... . ID s ..
14. lllinois ... LI 1 275 170 |..
15.  Indiana . . IN ...1,301,243 |..
16. lowa ..... . 1A
17. Kansas . .. KS
18.  Kentucky ......oocveiiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e
27. Montana
28. Nebraska ..
29. Nevada ........
30. New Hampshire ... NH
31. New Jersey .....ccccooverivieiiiiccciec e NJ
32.  New Mexico . NM , K
33. New York ..... ...89,427,335 |.
34. North Carolina .. .1,358,917 |.
35. North Dakota
36. Ohio ..cccueenee
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ... s ..
44, Texas ....... 1 353 656 |..
45, Utah ..... ..130,782 |..
46. Vermont
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN .
58. Aggregate Other Aliens . oT ...9,400 |.
59.  SUDLOLAl ..iviieeeieieieie e 309,376
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 944,153 ..o [0 (1 [V F 944,153 | 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.................... 466,467 |.
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0]
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX . 117,461,770 |.
96. Plus Reinsurance Assumed.............ccocoeeeiniineneen eeeees XXX forviiiiiis 0] ..
97  Totals (All Business).... . 117,461,770 |. . ..70,348, .. .. 188,119,860 |..
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 73,625,723 |...............178,500 |........... 1,366,277 |ovveveineinaeen 0 o 75,170,501
99. Totals (All Business) less Reinsurance Ceded XXX 43,836,047 68,982,437 112,949,359 0
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 448,367 9,400 0 0 457,767 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

11



STATEMENT AS OF SEPTEMBER 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/No
Entity Name n-insurer FEIN NAIC State
Voya Financial, Inc. 52-1222820 DE
Benefitfocus, Inc. 46-2346314 DE
Benefitfocus.com, Inc. 57-1099948 sC
BenefitStore, LLC 27-3519176 sC
Tango Health, Inc. 26-2060323 DE
Pen-Cal Administrators, Inc. 94-2695108 CA
Security Life Assignment Corporation 84-1437826 co
Voya Holdings Inc. 02-0488491 cT
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 VI, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment II, L.P. DE
Pomona Voya (US) Holdings IV, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
ReliaStar Life Insurance Company of New York Insurer 53-0242530 61360 NY
The Voya Proprietary Alpha Fund, LLC 20-8811107 DE
RiverRoch LLC 84-3548142 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Oconee Real Estate Holdings VI - GREEN LLC 93-4037989 DE
Oconee Real Estate Holdings VIII - PORTRAIT LLC 99-0574688 DE
Oconee Real Estate Holdings XII - RIVERSIDE LLC 99-3455416 DE
Voya Financial Advisors, Inc. 41-0945505 MN
Voya Institutional Trust Company 46-5416028 cT
Voya Insurance Solutions, LLC 06-1465377 cT
Voya Investment Management LLC 58-2361003 DE
Voya Capital, LLC 86-1020892 DE
Voya Funds Services, LLC 86-1020893 DE
Voya Investments Distributor, LLC 03-0485744 DE
Voya Investments, LLC 03-0402099 AZ
Voya Investment Management Alternative Assets LLC 13-4038444 DE
Voya Alternative Asset Management Ireland Limited IRL
Voya Alternative Asset Management LLC 13-3863170 DE
Czech Asset Management, L.P. 45-3236373 DE
VAAM (Cayman) Ltd. Ccym
Czech GP, LLC 45-3559304 DE
SJC Direct Lending Fund IIl 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 VV 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 VI, 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 II, L.P. DE
Pomona Voya (US) Holdings Co-Investment II, L.P. DE
Pomona Voya (US) Holdings Co-Investment Associates L.P. DE
Pomona Voya (US) Holdings Associates II, L.P. 37-1513803 DE

Parent/Subsidiary listing is not repeated
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STATEMENT AS OF SEPTEMBER 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/No
Entity Name n-insurer FEIN NAIC State
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 1V, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates LLC 20-0554145 DE
Pomona Voya (US) Holdings Associates, L.P. 20-0585365 DE
Pomona Voya (US) Holdings Associates V, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
Pomona Voya (US) Holdings Associates V, LLC DE
Pomona Voya (US) Holdings Associates V, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates, L.P. 20-0585365 DE
Pomona Voya (US) Holdings Co-Investment Associates II, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment Associates L.P. DE
Pomona Voya Asia Pacific Associates, L.P. DE
Voya Pomona Asia Pacific G.P. Limited CYM
Voya Pomona Asia Pacific Private Equity Co-Invest | L.P. DE
Pomona Voya Asia Pacific Associates, LLC DE
Pomona Voya Asia Pacific Associates, L.P. DE
Parent/Subsidiary listing is not repeated
Voya Enhanced Middle Market Credit GP | LP DE
Voya Enhanced Middle Market Credit Fund | LP DE
Voya Enhanced Middle Market Credit Fund | Originator LLC DE
Voya Enhanced Middle Market Credit Fund | (RNF) LP DE
Pomona Management LLC 13-4149700 DE
Pomona Capital Asia Limited HKG
Pomona Europe, Ltd. GBR
Pomona Europe Advisers Limited GBR
Voya Realty Group LLC 13-4003969 DE
Voya Investment Management Co. LLC 88-3236443 DE
Voya Investment Management (UK) Limited GBR
Voya Investment Trust Co. 06-1440627 CT
Voya Investment Management Services (UK) Limited GBR
Voya Retirement Insurance and Annuity Company Insurer 71-0294708 86509 CT
Voya Special Investments, Inc. 85-1775946 DE
RiverRoch LLC 84-3548142 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Oconee Real Estate Holdings V - CASC LLC 93-4060472 DE
Oconee Real Estate Holdings VI - GREEN LLC 93-4037989 DE
Oconee Real Estate Holdings VIl - CANOPY LLC 99-0609295 DE
Oconee Real Estate Holdings VIII - PORTRAIT LLC 99-0574688 DE
Oconee Real Estate Holdings IX - PHOENIX LLC 09-1490642 DE
Oconee Real Estate Holdings XII - RIVERSIDE LLC 09-3455416 DE
Pomona Capital VII, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment II, L.P. DE
Pomona Voya (US) Holdings IV, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
Voya Financial Partners, LLC 06-1375177 DE
Voya Pomona Asia Pacific Private Equity Co-Invest | L.P. DE
Voya Institutional Plan Services, LLC 04-3516284 DE
Voya Retirement Advisors, LLC 22-1862786 NJ
Voya Payroll Management, Inc. 52-2197204 DE
Voya Services Company 52-1317217 DE
Voya Global Services Private Limited IND
VFI India Holdings LLC 93-1766128 DE
Voya Special Investments, Inc. 85-1775946 DE
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

..| VOYA FINANCIAL ...

4832 . 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. ............ . | Ownership.. .|Voya Financial,
4832 ...|VOYA FINANCIAL ...| 13-4197230 .. Pomona Associates V, LP ........cccoeeeiiiiiiiiins . Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns 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 ............. .| Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 20-1779011 .. Pomona Associates VI, LP .. .. |Pomona Secondary Associates VI LLC . . 0. .... |Voya Financial,
4832 ...|VOYA FINANCIAL ... 26-1701070 .. Pomona Associates VII, L.P. . . |Pomona G.P. Holdings LLC ................ . . 0. .... |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 26-1701070 .. Pomona Associates VII, L.P. ...ccccceeuunnnnnnne. Pomona Secondary Associates VII LLC ........ Management... . | Voya Financial,

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 . LN NIA....... Voya Benefits Company, LLC ..........evvvveneee Ownership.. .100.000 ...|Voya Financial, Inc. ......ccccoeeuuuunnnnnn vl N0
4832 ...|VOYA FINANCIAL ...| 46-2346314 .. Benefitfocus, Inc. ........ | DE.....]...... NIA....... Voya Financial, Inc. .....cccooeeiiiiiiiiiini, Ownership.. .100.000 ...|Voya Financial, Inc. .......ccccceeuunnnnnee N0
. 4832 ...| VOYA FINANCIAL ...| 571099948 .. Benefitfocus.com, INC. ...cooeuunvinninniiininnnnns o SCe] s NIA....... Benefitfocus, Inc. ...... . | Ownership.. .100.000 ...|Voya Financial, Inc. ......ccccoevuuunnnnnn vl N0
4832 ...|VOYA FINANCIAL ..|27-3519176 .. BenefitStore, LLC ..uvvveeieeeieieeeeeeeeeenes J T NIA....... Benefitfocus.com, Inc. . .... |Ownership.. .100.000 ...|Voya Financial, Inc. .......ccccceeuunnnnnee N0
Voya Investment Management Alternative
4832 ... VOYA FINANCIAL ..o ...| 45-3236373 .. Czech Asset Management, L.P. ......ccccceueeeeee Assets LLC oooeeeeeeeeieieieeee Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 45-3559304 .. Czech GP, LLC . |Czech Asset Management, L.P. .... . | Ownership.. 100.000 ...|Voya Financial,
4832 ... VOYA FINANCIAL ..o ...|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 .... COMPANY e Ownership.. ..33.000 ....|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..|93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... 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 .... |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e e Ownership.. ..44.800 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn vl N0
4832 ...|VOYA FINANCIAL ..| 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... |..DE.....|...... NIA....... Third Party Shareholders Ownership.. ..55.200 ....|Voya Financial, Inc. ......cccccceunnnnnnee e N0 e
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ...| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |..DE.....|...... NIA....... Company Ownership.. ..38.500 ....|Voya Financial, Inc. .......ccccceeunnnnnnee e N0 e
. 4832 ...| VOYA FINANCIAL ..| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |..DE.....|...... NIA....... ReliaStar Life Insurance Company .. .... | Ownership.. ..12.500 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn vl N0
4832 ...|VOYA FINANCIAL 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |..DE.....|...... NIA....... Third Party Shareholders ..............cceeeett OWNErship..cooeeeeeeeeeeeeeeee e ..49.000 ....|Voya Financial, Inc. .......ccccceuunnnnnee e N0 e
Oconee Real Estate Holdings VII - CANOPY LLC Voya Retirement Insurance and Annuity
4832 ... VOYA FINANCIAL ..o | eeeeieies e 99-0609295 .. | .eeeeiiiiiiinn | ermrrrnnnnnnnnnn | e | s LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..10.130 ....|Voya Financial, Inc. ......ccccceeunnnnnnee e N0 e
Oconee Real Estate Holdings VII - CANOPY LLC
4832 ... | VOYA FINANCIAL ..ooooeiiiiiieeiieeeeeees [ eveeeiee e 99-0609295 .. | ..eerivreriin [ ereerirreiiiies | e | e s LDE] NIA....... Third Party Shareholders ........cccccvevuneen. OWNEISNIP..eeeeeeerreeeree e ..89.870 ....|Voya Financial, Inc. ....ccccocvuvercunennne e N0 e
Oconee Real Estate Holdings VII1 - PORTRAIT Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eeen | eeeeeieee e 99-0574688 .. | ..eeerrrririnn | eerrrnreennninnn | e LLC ettt ettt LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..34.150 ....|Voya Financial, Inc. .......ccccceunnnnnnee e N0 e
Oconee Real Estate Holdings VII1 - PORTRAIT
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 99-0574688 .. | ..eeerrrririnn | eerrrnreennninnn | e LLC ettt LDE] e NIA....... ReliaStar Life Insurance Company ............ OWNErship..coeeeeeeeeeeeeeee e ..16.630 ....|Voya Financial, Inc. .......ccccceeunnnnnnee e N0 e
Oconee Real Estate Holdings VII1 - PORTRAIT
L4832 ...[VOYA FINANCIAL .ooveveeeieeeiieeeeeenne [ eeeiirees e 99-0574688 .. [ ...oocovveree [ reerieii | e LLC ettt LDE] NIA....... Third Party Shareholders ........ccccceeveneen. OWNEISNIP..eeeveeesree e ..49.220 ....|Voya Financial, Inc. ....ccccocovvercunennne e N0 e
Oconee Real Estate Holdings IX - PHOENIX LLC Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 99-1490642 .. | .eevvriieienee | eevrmrmmninennnn | e | s LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..51.000 ....|Voya Financial, Inc. .......cccccounnnnnnee e N0 e
Oconee Real Estate Holdings IX - PHOENIX LLC
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e 99-1490642 .. | .eevvriieienee | eevrmrmmninennnn | e | s LDE] e NIA....... Third Party Shareholders .............ccceeeets OWNErship..coeeeeeeeeeeeeeee e ..49.000 ....|Voya Financial, Inc. .......cccoceuunnnnnee e N0 e
Oconee Real Estate Holdings XII - RIVERSIDE Voya Retirement Insurance and Annuity
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e 99-3455416 .. | .eoeiiiiiiiiin | eeeeeeiiiiiiieee | e LLC ettt ettt LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..22.310 ....|Voya Financial, Inc. ......ccccceouunnnnee e N0 e
Oconee Real Estate Holdings XII - RIVERSIDE
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e 99-3455416 .. | .eoeiiiiiiiiin | eeeeeeiiiiiiieee | e LLC ettt ettt LDE] e NIA....... ReliaStar Life Insurance Company ............ OWNErship..coeeeeeeeeeeeeeee e .. 3.080 .... |Voya Financial, Inc. ......ccccccouunnnnnnee e N0 e
Oconee Real Estate Holdings XII - RIVERSIDE
4832 ... | VOYA FINANCIAL ..ooooeiiiiiieeiieeeeeees [ eveeeiee e 99-3455416 .. [ .eeeeevieree [ e | e LLC ettt LDE] NIA....... Third Party Shareholders ........ccccceevunen. OWNEISNIP..eeeveeesree e ..74.610 ....|Voya Financial, Inc. ......cccouvrrcunennne e N0 e
Opportunity Investor P Secondary
4832 ...  VOYA FINANCIAL ..o | eemeeenee ] e | i | e | oo Opportunity Investor P Associates, L.P. ..... |..DE.....]...... NIA....... Associates, LLC .....eeeeeeeeeeeienieiiiiiiiiiiees Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. ......cccccccuunnnnnen e N0 e
L4832 ... | VOYA FINANCIAL ..evvvvennnnniniinininiiiininn | eveeeeeee e ceveveeiicis | s | v | v Opportunity Investor P Associates, L.P. ..... |..DE.....|...... NIA....... Pomona G.P. Holdings LLC ...cccoveveeeeeeeeennns Management..........covvvveveveivennnennnns ... 0.000 .... |Voya Financial, Inc. ......ccccoeeuunnnnnnn vl N0
Opportunity Investor P Secondary Associates,
L4832 ... | VOYA FINANCIAL ©.vvvvvvvvnvnnnnennnnnnnininnn | eeeeeeees vevveens| cveeeeeeieeens Pomona G.P. Holdings LLC ...cccoveveeeeeeeeennns Ownership.. .100.000 ...|Voya Financial,
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STATEMENT AS OF SEPTEMBER 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?
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. 4832 ...|VOYA FINANCIAL ... 37-1698452 .. Pomona Associates VIII, L.P. ....... Pomona G.P. Holdings LLC ...cccovveeeeeeeeennns Management.... .}...39.000 ....|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 37-1698452 .. Pomona Associates VIII, L.P. . .. |Pomona Secondary Associates VIII, Management. ..1.000 .... |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 37-1698452 .. Pomona Associates VIII, L.P. . .| Third Party Shareholders .. Ownership.. ..60.000 ....|Voya Financial,
4832 ... VOYA FINANCIAL ..o | eveeeeien ] eeveeeiieees Pomona Capital Asia Limited Pomona Management LLC Ownership .100.000 ...|Voya Financial,
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ... Pomona Capital VII, L.P. ...... LDE] e NIA....... Company Management.... . |Voya Financial,
. 4832 ...| VOYA FINANCIAL Pomona Capital VII, L.P. . .NIA....... | Pomona Associates VII, L.P. . . [Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... Pomona Capital VII, L.P. ...... LDE] e NIA....... ReliaStar Life Insurance Company . Management.... .| Voya Financial,
. 4832 ...|VOYA FINANCIAL ... Pomona Energy Partners US, L.P. ... LDE ] NIA....... Pomona Capital VII, L.P. ..... Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL Pomona Energy Partners, L.P. .... . |Pomona Associates VII, L.P. . . [Management. . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... Pomona Europe Advisers Limited Pomona Europe, Ltd. ............ Management.... .| Voya Financial,
4832 ... VOYA FINANCIAL ..o | eveeeeien ] eeveeeiieees Pomona Europe, Ltd. .......... Pomona Management LLC Ownership .|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 13-4150600 .. Pomona G.P. Holdings LLC . | Voya Pomona Holdings LLC Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... 59-3794146 .. Pomona Investors IV, L.P. .. . Pomona G.P. Holdings LLC .. Management.... . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 59-3794146 .. Pomona Investors IV, L.P. ........... LDE ] NIA....... Pomona Primary Associates IV LLC ............ Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL ..| 26-1939518 .. Pomona Investors V L.P. . |Pomona G.P. Holdings LLC Management. .| Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 26-1939518 .. Pomona Investors V L.P. .. Pomona Primary Associates V LLC ............. Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL ... 13-4149700 .. Pomona Management LLC .....ccoeeeeeeeeiieeeieeeens Voya Pomona Holdings LLC ... Ownership .|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..|59-3794146 .. Pomona Primary Associates IV LLC .. . |Pomona G.P. Holdings LLC Ownership.. .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 26-1939443 .. Pomona Primary Associates V LLC . Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 13-4196882 .. Pomona Secondary Associates V LLC .... LDE ] NIA....... Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL .. 20-1779002 .. Pomona Secondary Associates VI LLC .. . |Pomona G.P. Holdings LLC Ownership.. .|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 26-1668484 .. Pomona Secondary Associates VIl LLC .... . Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 46-0666750 .. Pomona Secondary Associates VIII, LLC ........ DE.....[...... NIA....... Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 36-4577583 .. Pomona Voya (US) Holdings Associates Il LLC DE.....[...... NIA....... Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
Pomona Voya (US) Holdings Associates II, L.P.
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 37-1513803 .. | .eevvrrerenns LDE ] NIA....... Pomona G.P. Holdings LLC ...cccovveveeeeeeennnns Management..........cevvvveveeerieeeenennnidns 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates Il LLC|
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 37-1513803 .. | .eevvrrerenns LDE ] NEA e | e Management..........cevvvveveeerieeeenennnidns 0.000 .... |Voya Financial,
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
. 4832 ...|VOYA FINANCIAL . Pomona Voya (US) Holdings Associates |11 LP . |LLC ... . | Management. .. 0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 26-1705350 .. Pomona Voya (US) Holdings Associates IV LLC Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 261705523 .. | eevvvviiiiiinn | eevrrrrnniiiinnn | s | s LDE ] NIA....... Pomona G.P. Holdings LLC ...cccovveveeeeeeennnns Management..........cevvvveveeerieeeenennnidns 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P Pomona Voya (US) Holdings Associates IV LLC|
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 26-1705523 .. LDE ] NEA e | Management.... .}..0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 20-0554145 .. Pomona Voya (US) Holdings Associates LLC .... DE.....[...... NIA....... Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P.
L4832 .| VOYA FINANCIAL ..o | eeeeeenee | eeveeiid | it | i | e [ LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management..........coeeeeeeemiiiiieeeneneides 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P. Pomona Voya (US) Holdings Associates V, LLC
. 4832 .| VOYA FINANCIAL ...eeeeieniiiiiiiiiiiiiiiinn | eeeeeeeee wvmeeenn | eeeeeeei | i | i | s [ e | ee DB | e TR e Management..........coeeeeeeemiiiiieeeneneides 0.000 .... |Voya Financial,
L4832 ...|VOYA FINANCIAL ©.vvvvvvvvnnnnnnennninnniinnnn | eeeeeeees vevveens| cveeeeeiieeens 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. .| Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|[.. . |Pomona Voya (US) Holdings Associates LLC . [Management. .| Voya Financial,
Pomona Voya (US) Holdings Co-Investment Pomona Voya (US) Holdings Associates Il LLC|
. 4832 ... [ VOYA FINANCIAL ..vvvveennnn | eveeeeene i eeveeeeeeiies | s | v, Associates L.P. ......evvvennnunniiiiiiiiiiiiiiinnn, L DE.... ... NIA....... Management 1.000 ....|Voya Financial, Inc ... NO......
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Pomona Voya (US) Holdings Co-Investment
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | oo Associates L.P. .....oeueiiimiiiiiie LDE] e NIA....... Third Party Shareholders ..............ceeeeet Management..........ooeeeeeeeiinniieeennnnd ...50.000 ....|Voya Financial, Inc. .......cccccceunnnnnnn N0 e
Pomona Voya (US) Holdings Co-Investment
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Associates L.P. ......eeeeiiiiiiiiiiie LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns Management..........ooeeeeemieeemiiennnnnns ...49.000 ....|Voya Financial, Inc. .......cccccceunnnnnne N0 e
L4832 ...|VOYA FINANCIAL ...eeen | eeeeeeeee ] e | e LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management..........oovveeeeeemeiiiennnnnndd ... 0.000 .... |Voya Financial, Inc. .......ccccccuunnnnnen e N0 e
Pomona Voya (US) Holdings Associates II,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e DE.....[...... NIA....... P Management.... .. 0.000 .... |Voya Financial, N0 e
Voya Retiremen
L4832 ...|VOYA FINANCIAL ...eeen | eeeeeeeee ] e | e LDE] e NIA....... Company OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..21.980 ....|Voya Financial, Inc. ......ccccccounnnnnnee e N0 e
Pomona Voya (US) Holdings Co- Investment
4832 ... | VOYA FINANCIAL oveeeeeeeeeeeeeeeeeeeeeee | eeeeiieee e e | e WDE s NIA....... Associates |1, L.P. woooeeeiiiieieeieeeanes OWNErship..coeeeeeeeeeeeeeee e .. 0.100 .... |Voya Financial, Inc. ......ccccceeunnnnnee N0
L4832 ...|VOYA FINANCIAL ...eeen | eeeeeeeee ] e | e LDE] e NIA....... ReliaStar Life Insurance Company ............ OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..17.980 ....|Voya Financial, Inc. ......cccccoeunnnnnnee e N0 e
Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Pomona Voya (US) Holdings IV, L.P. ............ LDE] e NIA....... COMPANY e Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. ......cccccccuunnnnnen e N0 e
Pomona Voya (US) Holdings Associates IV,
. 4832 ...|VOYA FINANCIAL evveeeeeeeeeeeeeeeeieeee | eeeeieeee e Pomona Voya (US) Holdings IV, L.P. .. WDE s NIA....... | Management.... .}.. 0.000 .... |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e Pomona Voya (US) Holdings IV, L.P. .. LDE] NIA....... ReliaStar Life Insurance Company .... Management.... .. 0.000 .... |Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..evvennnnnees | evveveees e Pomona Voya (US) Holdings V L.P. ........ DE.....[...... NIA....... Ownership ..33.300 ....|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e Pomona Voya (US) Holdings V L.P. ........ LDE ] NIA....... Ownership ..0.100 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e Pomona Voya (US) Holdings V L.P. ........ LDE] e NIA....... ReliaStar Life Insurance Company .... Ownership ..26.640 ....|Voya Financial,
Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Pomona Voya (US) Holdings V-A, L.P. ........... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..32.690 ....|Voya Financial,
Pomona Voya (US) Holdings Associates V,
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V-A, L.P. ........... | Ownership . |Voya Financial,

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

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

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

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

0001108874 .. [NYSE .

.|41-0451140 ..

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

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

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

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

84-3548142 ..
..| 84-1437826 ..
37-1824603 ..
86-2546922 ..
.| 36-4822589 ..
84-4300363 ..

RiverRoch LLC
Security Life Assignment Corporation
SJC Capital Finance Fund |11 GP, LLC ..
SJC Capital Finance Fund IV GP, LLC ..
SJC Direct Lending Fund II1 GP, L.P. .
SJC Direct Lending Fund IV GP, L.P. ........... | ..
SJC Direct Lending Revolver Fund 111 GP, L.P.

Third Party Shareholders ..
. |Voya Financial, Inc. .....
Czech Asset Management, L.P. ......
Czech Asset Management, L.P. ...
.| Czech GP, LLC
Czech GP, LLC

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

Ownership
. | Ownership..
. | Qunership
Ownership
. | Ownership..
Ownership

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

82-1609649 ..
..[26-2060323 ..

Czech GP, LLC
.. | Benefitfocus.com, Inc.
. |Voya Alternative Asset Management LLC

Ownership
. [Ownership..

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

Tango Health, Inc. .....

. 4832 ...[VOYA FINANCIAL ..|20-8811107 .. The Voya Proprietary Alpha Fund, LLC .. .. | Ounership..
. 4832 ...|VOYA FINANCIAL ... 20-8811107 .. The Voya Proprietary Alpha Fund, LLC .. ReliaStar Life Insurance Company ............ Ownership ..30.200 ....|Voya Financial,
Voya Investment Management Alternative
L4832 ... | VOYA FINANCIAL ..evvvvennnniiininininiiininn | eeeeeeene wvvvnnne] ceveeieiiiis | s | v | e VAAM (Cayman) Ltd. .oooevreeeiiiiiiiiiiiiiiiieeeeees O NIA....... Assets LLC vooveeeeeeeeiiiiiieiee ONNErSNIP.ceeeeeeeeeeeeeieeeieeeeeeeeeee .100.000 ...|Voya Financial, Inc. ......ccccoevuunnnnnnn vl N0

. 4832 ...[VOYA FINANCIAL ....oeenis | eeiiiiiee e 87-2198755 .. | iieierrrrrrnns | eerriiriiiiiiinn | i VAAM GP LLC i LDEL s NIA....... Voya Alternative Asset Management LLC ..... OWNership...ooeeeeeeeeiiieieeieeeeeeeee | .100.000 ...[Voya Financial, Inc.
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. 4832 ...|VOYA FINANCIAL ... 93-1766128 .. VFI India Holdings LLC Voya Financial, Inc. . Ownership .|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ..| 88-3236443 .. VIM Holdings LLC ..... .. |Voya Holdings Inc. . Ownership.. ..|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL ..| 88-3236443 .. VIM Holdings LLC ..... .| Third Party Shareholders Ownership.. ..|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL Voya Global Services Private Limited . |Voya Financial, Inc. ..... Ownership.. ..|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL .. Voya Global Services Private Limited .. VFI India Holdings LLC ..... Ownership . |Voya Financial, Inc.
Voya Alternative Asset Management Irelan Voya Investment Management
L4832 ...| VOYA FINANCIAL ..evvveennnnniniinininiiiinn | eveeeeeee wvvvnnne] ceveeeeiiics | s | e | e Limited .ovvueeeeeeiiieiiiiiii LRLL NIA....... Assets LLC .oovveeeeeeiiiiiiiiiie ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc. ......ccccoevuuunnnnnn N0
Voya Investment Management Alternative
. 4832 ...| VOYA FINANCIAL 13-3863170 .. Voya Alternative Asset Management LLC ........ DE.....[...... NIA....... Assets LLC .ooveeeeeeeeiiiiiiiiie ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 83-0965809 .. ... |Voya Benefits Company, LLC . LDE] e NIA....... Voya Holdings Inc. .......cccceeeeeins Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 86-1020892 .. . |Voya Capital, LLC ... .| Voya Investment Management LLC .... . [ Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
L4832 ...|VOYA FINANCIAL ..eeeeeeeiieiiiiieiiiiiiiiiinn | eeeeeeees weeeeene | eveeeeeeeeees Voya CML GP LLC . Voya Alternative Asset Management LLC ..... Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 27-2278894 Voya Custom Investments LLC .........cccccuunnnnee CDE] e NIA....... Voya Holdings Inc. . Ownership .100.000 ...|Voya Financial, Inc.
L4832 ...[VOYA FINANCIAL .eovevveeieeeneenireenn [ eeeeieee e[ e Voya Enhanced Middle Market Credit GP | LP . |..DE.....|...... NIA....... VAAM GP LLC ....... .. | Ounership .100.000 ...|Voya Financial, Inc.
Voya Enhanced Middle Market Credit Fund | LP Voya Enhanced Middle Market Credit GP | LP
L4832 .| VOYA FINANCIAL ..eeeeeiiiiiin | eeeeeeeee | eeeeeeid | it | e | e [ LDE] e NEA e | e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Voya Financial, Inc.
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit GP | LP
4832 ... | VOYA FINANCIAL ..eoeeeeeeeieeeireeniieees [ reeeie cevieee] vreeeieeeni | e | e [ e (BNF) LP e DB NTA e | et OWNEISNIP..eeeveeerreeeree e .100.000 ...|Voya Financial, Inc.
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit Fund |
4832 ...  VOYA FINANCIAL ..o | eeeeeeeee | e | s | e . |Originator LLC oo [ DB s NIA....... LP Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 41-0945505 .. 0000073520 .. . |Voya Financial Advisors, Inc. ... LN NIA....... Voya Holdings Inc. .... Ownership .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL 06-1375177 .| wevrrvverenes 0000912650 .. [NYSE ...oovvviiiririieeireeenns Voya Financial Partners, LLC .................... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 52-1222820 .. .. |Voya Financial, Inc. ..... LDE] e UIP....... Third Party Shareholders .. Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 86-1020893 .. . | Voya Funds Services, LLC . .NIA....... | Voya Capital, LLC Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 02-0488491 .. Voya Holdings Inc. ............ L CTe] e UIP....... Voya Financial, Inc. . Ownership .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ... 04-3516284 .. Voya Institutional Plan Services, LLC ........ Company Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 46-5416028 .. Voya Institutional Trust Company .. .. | Voya Holdings Inc. Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ..| 06-1465377 .. Voya Insurance Solutions, LLC ... .| Voya Holdings Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
L4832 ...|VOYA FINANCIAL ©.vvvvvvveenvnnnennninnininien | eeeeeeene vevveens| ceveeeeiieeens Voya Investment Management (UK) Limited ...... Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial, Inc.
Voya Investment Management Alternative Assets
. 4832 ...| VOYA FINANCIAL 13-4038444 .| i | e, | PP CDE] e NIA....... Voya Investment Management LLC ............... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 88-3236443 .. 0000033670 .. ... |Voya Investment Management Co. LLC .. LDE] e NIA....... Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 58-2361003 .. 0010542667 .. . |Voya Investment Management LLC veee [ DEL s NIA....... Voya Holdings Inc. .......ccceeeeins Ownership .100.000 ...|Voya Financial, Inc.
Voya Investment Management Services (UK)
. 4832 ...|VOYA FINANCIAL .. Limited .oovveeeeeiiiiiiiiii Voya Investment Management Co. LLC .......... |Ownership .100.000 ...|Voya Financial, ....No
4832 ...|VOYA FINANCIAL 7 .. . Voya Investment Trust Co. .. .. |Voya Investment Management Co. LLC . .. | Ownership.. ..}.100.000 ...|Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL ..|03-0485744 .. 0000936854 .. . |Voya Investments Distributor, LLC .. |Voya Funds Services, LLC .. . | Ownership.. ..}.100.000 ...|Voya Financial, ....N0..
4832 ...|VOYA FINANCIAL ..| 03-0402099 .. . Voya Investments, LLC .... . | Voya Funds Services, LLC .. . | Ownership.. ..}.100.000 ...|Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL ..| 87-1891874 .. Voya MSR Opportunities GP LLC . |Voya Alternative Asset Management LLC Ownership.. ..}.100.000 ...|Voya Financial, ....N0..
4832 ... JVOYA FINANCIAL ... | eeeeeeeee e ceveeeiieeeeens Voya Multi-Strategy Opportunity Fund LLC .... |.. . |Voya Alternative Asset Management LLC Ownership.. ..}.100.000 ...|Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL 52-2197204 Voya Payrol | Management, Inc. . |Voya Financial, Inc. . Ownership.. ..}.100.000 ...|Voya Financial, ....N0..
4832 ... JVOYA FINANCIAL ... | eeeeeeeee e ceveeeiieeeeens Voya Pomona Asia Pacific G.P. Limited ........ Pomona Voya Asia Pacific Associates, L.P. |Ownership .100.000 ...|Voya Financial, ... No.
Voya Pomona Asia Pacific Private Equity Co- Voya Retirement Insurance and Annuity
4832 ... VOYA FINANCIAL ..o | eeeeeenee ] e | i | e | oo Invest | L.P. oo LDE] e NIA....... COMPANY e Management..........ooeeeeemeiiieiinnnnnnnsd ... 0.000 .... |Voya Financial, Inc. .......ccccccuunnnnnee N0 e
Voya Pomona Asia Pacific Private Equity Co-
4832 ... VOYA FINANCIAL ..o | eeeeeenee ] e | i | e | oo Invest | L.P. oo LDE] e NIA....... Voya Pomona Asia Pacific G.P. Limited ..... Management..........ooeveeerieiniiiinnnnnns ... 0.000 .... |Voya Financial, Inc. .......ccccceuunnnnnee N0 e
Voya Investment Management Alternative
4832 ...  VOYA FINANCIAL ....oiiiiiis | eviiiiies s 13-4152011 .| s | i | e Voya Pomona Holdings LLC ......cceeeeeiiiiiieannns LDE NIA....... Assets LLC .oooeeeieeiiiiiiiiiiiiieeeeeeeeeeeeee Management........oovveeviiiiiiiiniinnnnne L. 100.000 ...|Voya Financial, Inc. .......cccccccunnnnnne N0
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Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 13-4003969 .. | .eeeeiiiiiis | e | e Voya Realty Group LLC .....oovvvvvviiiiiiiiiiiiines LDE] e NIA....... Assets LLC oooeeeeeeeeiiieieeeee OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Voya Financial, Inc. .......ccccceeuunnnnnee N0 e
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 22-1862786 .. | ..eeeererennnn 0000028601 .. [NYSE .....oevveeeieeeereeeeenns Voya Retirement Advisors, LLC ........ccccuueee. N NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Voya Financial, Inc. .......ccccceuunnnnnee N0 e
Voya Renewable Energy Infrastructure Debt GP
L4832 ...[VOYA FINANCIAL ..coooiiiiiiiiiiiiiiiieees | eeiiies e 87-1885741 .| ooeeiiics | e | e | TP e [ W DR W NTALL VAAM GP LLC oo OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ... |Voya Financial, Inc. ........ccccceerrnnnee SN0
. 4832 ...[VOYA FINANCIAL ... . [71-0294708 .. 0000837010 .. |NYSE . Voya Holdings Inc. .... Ownership .100.000 ... |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..|52-1317217 .. Voya Services Company .... . .NIA....... | Voya Financial, Inc. Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 85-1775946 .. Voya Special Investments, Inc. . e [ DB s NIA....... Voya Financial, Inc. . Ownership ..0.200 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 85-1775946 .. Voya Special Investments, Inc. ....cccceveeeens LDE ] NIA....... ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..49.900 ....|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 851775946 .. | evvvvvvveiinn | ervrrririeiniien | 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 | Explanation




STATEMENT AS OF SEPTEMBER 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. .............. N/A

YES

AUGUST FILING

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

Explanation:

Bar Code:

6 1 3 6 0
6 1 3 6 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 1 3 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 1 3 6 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 1 3 6 0

o
—

0 3
0 3
0 3
0 3
0 3

o
—

o o
— T E—

o
—
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STATEMENT AS OF SEPTEMBER 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 101,866 315,604
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STATEMENT AS OF SEPTEMBER 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

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........ccovovrivevirieueeereeninenisieereieeenes foeeeeeeeeens 108,882,071 |............... 106,109,442
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 16,500,000
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 104,192,432 108,882,071
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueuevevcceeeeeeeeeeeeceeeeeeeeeeseeaeeesesesessaeseeesenesseaseeeesesesasasassenanna |oene 4,123,973 5,542,304
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 3,866,884 4,123,973
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 1,219,663,415 |........... 1,263,820,725
2. Cost of bonds and stocks acquired ...313,784,160
3. Accrual of discount
4. Unrealized valuation increase/(decrease)
5. Total gain (loss) on disposals (4,556,647)
6. Deduct consideration for bonds and stocks disposed of ...354,318,754
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 1,178,076,345 1,219,663,415
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STATEMENT AS OF SEPTEMBER 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 544,628,523 |.....ccvveene. 32,715,053 |...ccovicinnee 17,195,879 | 3,992,544 |................ 549,032,264 |................ 544,628,523 |.............. 564,140,241 |................ 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 568,269,350 |........ccouce. 17,232,711 e 22,589,612 | .o (3,073,408)|................ 573,333,485 |...occeriinnn 568,269,350 |................ 559,839,041 |..ccoceneeee 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 37,984,632 |.....cocvcunnee 1,820,697 |.oeeeeriene 1,811,317 | (2,719,190) |- cecvveenee 36,933,689 |.....ccoeve. 37,984,632 |......cccocc... 35,274,822 |...ccuenee. 38,627,674
L Y (@2 - OSSPSR SUTTEPEURRRRY SRR 8,023,190 | [V 1,444 816 |....cooovveneene 2,009,834 |....ccovennee 9,693,553 |....ccviicinee 8,023,190 |.oooirienn 8,588,208 |.......co.cc.. 10,696,945
5. NAIC B () ettt ettt n e [er s 1,769,378 |....coocices 2,699 | T34 | 501,807 |.oooeecerenne 1,219,342 | 1,769,378 ..o 2,273,150 ..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 419,250 0 0 5,750 419,316 419,250 425,000 422,957
7. Total Bonds 1,161,094,323 51,771,160 43,042,358 717,337 1,170,631,649 1,161,094,323 1,170,540,462 1,213,511,758
PREFERRED STOCK
8. INAIC 1 bbb bbbttt b sttt nans [sree e 2,522,255 |oociiccne 500,000 [-.eoeeererirerereeencenieeenes [V [V 1,722,255 | 2,522,255 | 3,022,255 |...coeenne 1,722,255
N2 (2SSOSR HOSRR 2,068,610 |oecvvececieirrrccicine (RSN [V 65,916 [.cocvviiies 2,086,355 |....ccccoerernnee 2,068,610 |.cevrrriinnee 2,134,526 |.....ccccovvvnnne 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 [V [V 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 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 [V [V 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 400 0 0 (400) 800 400 0 1,800
14, Total Preferred STOCK ..ot 4,591,265 500,000 0 65,516 3,809,410 4,591,265 5,156,781 3,850,693
15. Total Bonds and Preferred Stock 1,165,685,588 52,271,160 43,042,358 782,853 1,174,441,059 1,165,685,588 1,175,697,243 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 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 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 39,000,000 XXX 39,000,000 1,655, 136 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 7,637,386,719 |.......... 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 7,638,395,480 |........... 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 39,000,000 |.ocereeeenne 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) 39,000,000 40,008,761
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1. Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PrOT YEAI) ..........ccouvuiueueiiiiiesieeseteisesesssete et ssessssese s st sssesese s s ssssesesssssssesesesasanss ertstsssesesssnsssenes 249,329
2. Cost Paid/(Consideration RECEIVEA) ON @AUIHIONS ...........c.cviiurueueiiieieieieieieeietete ettt ssse st s s s s st s s sesese s s sssses et et ssssssesesesessssssssesesesnnae | ebesssstsseetesienenes (22,500)
3. Unrealized Valuation INCrEASE/(AECTEASE) ..........cuiiiieieieiet ettt ettt a e s e s e e s e e st e st e s e e e e et e st e st e st e a b e s s e st e s e e st en b en e e a e e st e st et et e e e e enane eabesbessestsstesssanearesreans 0
4. SSAP No. 108 adjustments
5. Total gain (10SS) ON tErMINALION FECOGNIZEA .........c.cveviiiieieiteteieiitesstete et se sttt sess et a ettt ses e bbbt ss e se s et s s s ees e b et s s s es s e bbb s e ses e b b s s ense s et eb s essnsesebese Shebesentsneetesaenenes 69,353
6. Considerations received/(paid) ON TEIMMINALIONS ...........c.ccovurueueieiiieeieteteieesesetes et sttt s s sssese s s s s sssesesessssssesesesssssssesese s ssssssesese s sasansesesesssssnseseses tertstsetesesnentasenes (35,712)
T AAMOTEIZAtION <.ttt s e h s h e e heE et E e R E e R h e E e h e R h R R AR h R R h R h R R R R h R s bt b st tes Seebne bbb 0
8. Adjustment to the Book/Adjusted Carrying Value of NEAGEd HEM ..........coiiiiiiii bbbttt n eareare e 0
9. Total foreign exchange change in BOOK/AGJUSIE CAMYING VAIUE ..........c.eueueuiuiiiriririeietetesesestseseste et teseses st s ssesesesesesesess st aseseseseseseasssssesesesesesanessssases otressssesesesnnen (699,626)
10. Book/Adjusted Carrying Value at End of Current Period (LINES 1+2+3+4+5-6+7+8%9) ......cocoeuiviieiirieeeereiiieeeeseie i sese st sesess s nsesesess teebesesnsassseesanas (367,732)
B O 0 T=To (Vo3 T qF=To Tq gL =T o T ST TR 0
12.  Statement value at end of current period (LINE 10 MINUS LINE T1) c..o.iiiiuiuiiiiiiiiieteteiie ettt es st st s e ss et s bt ss st bbb s sn et esebesanens teebesesntaesseesanas (367,732)
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts
1. Book/Adjusted carrying value, December 31 of prior Year (LINE 6, PrIOT YEAI).........coui ittt ettt ettt e et e st et e e s e e s e e aeeeaeeeaeeeseeeseeseesseenseenseenees Seseesesaessesaeesaesaaeanne e
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ..........oooiiiiiiiiiiiie s e
3.1 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
3.14 Section 1, Column 18, prior year
3.2 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
RIS 10 o] (o) = I (IR T B o T g U E T IR 1= 0 ST
4.1 Cumulative variation margin on terminated contracts during the YEar ...........ccccceiieiiiiiiiiii e
4.2 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
e IS ¥ o) (o} =Y I N1 T= N I 4 T (U TS IR g 1= 30 PP
5. 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
6. Book/Adjusted carrying value at end of current period (LINES 14+2+3.3-4.3-5.1-5.2) ... .ottt b e b e e b e e e e et e saees Sesseeiaeaae e s e e e e s e s e e
7. Deduct total NONAAMIttEA @IMOUNES ..ot e et e e E e h e h e e e e e H oo E e £ R e £ e e £ E e £ e e £ e e e R e e E e £ e e S h e £ Ee e ee s R e e e e e e e s ee s eeseeebeseeeaeaeeaas Semmeesseeeeeeeeeeeeeeeennes
8. Statement value at end of current Period (LINE 6 MINUS LINE 7) .....couiiiiiiiiii ittt bbb et e bt e a bt o2t e e ae e sae e ehe e eh e e ehe e b e e bt e mbeembeembees Sessesneeaeeaaesaaessaesanesaaens

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

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 ...ttt ettt eee et ae s es e e s e s e e et s e S a b5 b s et s et s ee s et s nsesnas enbetasiesnsiesnneas (367,732)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s st esesessssas s s sesesesessannsnsnesesesessninenees e (367,732)
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 151,538
Part D, SECHON 1, COIUMN 7 ...ttt s e s 22 s e s e e s s e s e s e s e s s e st ns et nsesensesnse eebebisiesisiesneas (519,270)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

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

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

Part D, SEction 1, COIUMN O ... e e e e e e s e e e e e e e e s e e neeee eaeetessesseaseeseass

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 (96,141)

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

Part A, SECHON 1, COIMN 27 ..uiiiiiteiieetieetteetee et ses et ts et ts b es b es e s b ees b es b £s b ees b £s b £s b £s b e b s b b s bbbt bbb eb e fetsiesineesiseetnea 174,197

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 ene fettiesaseesiseenneas 174,197

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF SEPTEMBER 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 435,313,628 |......coc..... 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.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas (1G] 0
6. Deduct consideration received ON ISPOSAIS ............c.c.cviviueuiueuiiiiieieeieteteteeeses et e et etes s et esssesesesessssssesssssesesesesessssesasssesaseses [oeeeneansnenas 447,319,807 |.coeeeeenene 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 16,298,824 |....cccocence. 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) 16,298,824 28,300,000
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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

1,577,577

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

1,577,577
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STATEMENT AS OF SEPTEMBER 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

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

XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
BALP02-07-9 ..... GREEN MOUNTAIN PARTNERS 11 LP ... QUECHEE .......oevvvvvvvnnnnnnnnnnns |ooeeeens VM......... Capital Distribution .......cccoeeeeeennnns ....07/11/2002 ...|....07/18/2024 ...|....... 215,752 oo [\ P [\ P [\ P [\ P [\ P 0]..... 215,752 |....... 215,752 | 0 o [\ P [\ P 0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 215,752 0 0 0 0 0 0 215,752 215,752 0 0 0
6099999. Total - Unaffiliated 215,752 0 0 0 0 0 0 215,752 215,752 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals

215,75

o

215,752

215,752
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STATEMENT AS OF SEPTEMBER 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
38380M-6D-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2019-50 CLASS Z  3.000% 12/16/60 .....ceeeeevvvenaeeeeennnn | vevvvvnnnnnnnns Joennd 09/01/2024 ..... Interest Capitalization
38380M-YW-5 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2018-173 CLASS ZA  3.000% 07/16/60 .......cevvvvvvvvnnnnns | eovevennnneenns founnd 09/01/2024 ..... Interest Capitalization
38381E-F2-9 ......... GOVERNMENT NATIONAL AGENCY SERIES 2022-039 CLASS LZ ~ 1.500% 01/16/64 ......oeveeveeeeneiaeeeee | eervviniiennns e 09/01/2024 ..... Interest Capitalization . N . .
38381E-XG-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2022-27 CLASS Z  2.000% 03/16/64 .........covvvvvvnnnvvinne | covevennneeens |l 09/01/2024 ..... Interest Capitalization ..5,247 |. ..5,247 |...
912810-UC-0 ......... US TREASURY N B 4.250% 08/15/54 ......ceeeeeeeeeeeeeeiee e eeeeie e e eeene e e eeenn e e ennnneeees | eevvvnniiinnnns Joennid 09/25/2024 ..... Various 8,008,955 |.eeveuieieeennniens 7,750,000 |...
912810-UD-8 ......... US TREASURY N B 4.125% 08/15/44 .... T MO 09/17/2024 ..... BANK OF AMERICA .... I F T 2,801,240 |..eovuniiiiiiininnnnns 2,750,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 10,832,585 10,522,390
04317N-B*-9 .... GOVERNVENT OF ARUBA  6.320% 09/10/30 .. . PRIVATE DIRECT ..500,000 |.

77586R-AV-2 .........|ROMANIA SERIES 144A  5.750% 03/24/35 .. .. .. GOLDMAN SACHS & CO. .. - I 992,930 |.

0309999999. Subtotal - Bonds - All Other Governments 1,492,930

0395%K-AD-2 ......... ARCHROCK PARTNERS LP FIN SERIES 144A  6.625% 09/01/32 ..oeeevreeeieeiiniiieeeeeeeeeeeeeennneees | eevvviniinnnns feennd 08/12/2024 ..... WACHOVTA e e e e e e e e e e e e e e e e e e e s e e e e e e nnnn e e e eennnan

05368V-AB-2 ......... AVIENT CORP SERIES 144A  6.250% 11/01/31 .ooirvriiiiiiiiiiiiiiiiiineeccivi i | eeeeeennieeens ol 09/05/2024 ..... JP MORGAN SECURITIES LTD .

10638D-AA-8 ......... BREAN ASSET BACKED SECURITIES SERIES 2024-RM9 CLASS A1 144A  5.000% 09/25/64 .....oevvvevnnn | vevvvvnnnnnnnns oennd 09/24/2024 ..... BREAN CAPITAL LLC. .........

174610-BE-4 ......... CITIZENS FINANCIAL GROUP  5.641% 05/21/37 ...uiiiiiiiiiiiiiiiiiiniiiiiiineecceniincesennnineees | eeeeeenniieeees fonnid 07/18/2024 ..... GOLDMAN SACHS & CO. ..

23918K-Al-8 ......... DAVITA INC SERIES 144A  6.875% 09/01/32 eeereeeeeeeeeiieeeeeeeneeeeeeen e eeeenne e eeennnnes | cevvviniinnnns feennid 08/08/2024 ..... SUNTRUST

268431-AA-1 ......... ELLINGTON FINANCIAL MORTGAGE T SERIES 2024-RM2 CLASS A1A 144A  5.000% 07/25/54 .....ccovveee | covvvvnnnnnnnns onnnd 07/31/2024 ..... NOMURA SECURITIES .. .
39813#-AB-7 ......... GRIDFLEX GENERATION LLC  5.750% 12/31/30 eeeereeeieeieeeneeeeeeeeieeeeeeeeneeeeeeennneeeennnnes | ovvevnnninnnns Joennid 09/30/2024 ..... Various (15,291) ...
398905-A0-2 GROUP 1 AUTOMOTIVE INC SERIES 144A  6.375% 01/15/30 ...vvvvivvviniiiiiiiiiniiiiciiiiiiceccviinnees | eeeeeeniieeens ol 07/25/2024 ..... JP MORGAN SECURITIES LTD . ...55,000 |...
44571#-AA-1 . .|HUNTER POINT ISSUER (IH) TRUST HPIH  6.530% 09/10/44 09/10/2024 PRIVATE DIRECT ..... 500,000 |.

445716-AA-3 . ..|HUNTER POINT ISSUER (MH) TRUST HPMH ~ 6.530% 09/10/44 09/10/2024 PRIVATE DIRECT ..... 1,000,000 |.
.| HUNTINGTON BANCSHARES SERIES WI ~ 2.487% 08/15/36 ....

446150-AX-2 . . 08/12/2024 KEYBANC CAPITAL MARKETS INC
47587*-AA-0 . ..| JEN HOLDCO 24 LLC FUNDED JENHOC ~ 8.236% 03/16/29 . PRIVATE DIRECT .....
53220K-AA-7 . ..|LIGHTNING POWER LLC SERIES 144A  7.250% 08/15/32 .... JP MORGAN SECURITIES LTD .
617760-AH-9 ......... MORGAN STANLEY RESIDENTIAL MO SERIES 2024-3 CLASS AF 144A  6.630% 07/25/54 .....oovveviinine | evniiiiinenns [ 07/30/2024 ..... MORGAN STANLEY & C0. INC. ...

65163L-AD-1 ......... NEWMONT NEWCREST FIN SERIES Wl 5.750% 11/15/41
694506-AA-6 ......... PAC CLASS A TRUST 2024-1 PAC_24-1-A  7.020% 02/28/37 .

...... 09/10/2024 .....|Tax Free Exchange .
...... 08/07/2024 .....|PRIVATE DIRECT

T1424V-AB-6 ......... PERMIAN RESOURC OPTG LLC SERIES 144A  6.250% 02/01/33 ...oooeenniiiiiiiiiiiiiieeeiiieeeeees | e [ 07/29/2024 ..... JP MORGAN SECURITIES LTD .
78396*-AR-9 ......... SCF FUNDING LLC SCFFUN  6.400% 08/27/27 ...eeveviiiiiiiaeiiiiiiieieiiiiiiceeeciiieceeessiinineees | eeeeeniiieeees [onnd 08/27/2024 ..... PRIVATE DIRECT
81748E-AB-2 SEQUOIA MORTGAGE TRUST SERIES 2024-7 CLASS A2 144A  6.000% 08/25/54 ......cevvveveeeeciiiiins | e [ 07/16/2024 ..... BANK OF AMERICA
83007C-AE-2 . .| 6297782 LLC SERIES 144A  5.584% 10/01/34 ...oovvvinniiiiiiinnnnns 08/14/2024 JP MORGAN SECURITIES LTD .

.| UNLOCK HEA TRUST SERIES 2024-2 CLASS A 144A  6.500% 10/25/39

91528A-AA-7 . . 09/17/2024 BARCLAYS CAPITAL ...

00973R-AN-3 . ..| AKER BP ASA SERIES 144A  5.125% 10/01/34 ...ceevviiieinniiiinens D.. 09/24/2024 CITIGROUP GLOBAL MARKETS . . .
03769R-AS-4 . ..| AP1DOS CLO LTD SERIES 2022-40A CLASS CR 144A  7.151% 07/15/37 . D.. 07/26/2024 GOLDMAN SACHS & CO. .. ,000,000 | 1,000,000 |.
05874J-AS-9 . ..|BALLYROCK LTD SERIES 2022-21A CLASS BR 144A  7.232% 10/20/37 D.. 09/30/2024 BANK OF AMERICA ....... 1,000,000 |. ,000,000 |.
05874U-AG-0 . ..|BALLYROCK LTD SERIES 2024-27A CLASS B 144A  6.762% 10/25/37 . D.. 07/19/2024 JP MORGAN SECURITIES LTD . 500,000 500,000 |
06763D-AE-5 . ..|BABSON CLO LTD SERIES 2024-4A CLASS C 144A  7.08%% 10/20/37 .... D.. 07/19/2024 BANK OF AMERICA .... 500,000 ..500,000 |.
26251V-AN-2 . .. | DRYDEN SENIOR LOAN FUND SERIES 2022-94A CLASS CR 144A  7.302% 10/15/37 D.. 08/26/2024 BANK OF AMERICA .... 000,000 ,000,000 |
20003-AS-6 . .. | ELMNOOD CLO 18 LTD SERIES 2022-5A CLASS CRR 144A  7.219% 07/17/37 .. D.. 08/06/2024 CITIGROUP GLOBAL MARKETS . 500,000 ..500,000 |.
20245J-AP-7 .. |EMPRESA NACIONAL DEL PET SERIES 144A  5.950% 07/30/34 ... D.. 07/24/2024 JP MORGAN SECURITIES LTD . .492,615 500,000 |
401536-AE-7 . ..|BANCO GUAYAQUIL DPR 2024  8.750% 10/07/31 ................ C.. 09/05/2024 PRIVATE DIRECT ..... 250,000 250,000 |
55953Y-AS-5 ......... |MAGNETITE CLO LTD SERIES 2022-33A CLASS CR 144A  6.764% 10/20/37 ... D.. 09/03/2024 NOMURA SECURITIES .. 500,000 500,000 |
64135J-A0-5 . . |NEUBERGER BERMAN CLO LTD SERIES 2022-49A CLASS CR 144A  7.135% 07/25/35 D.. 07/03/2024 CITIGROUP GLOBAL MARKETS . 500,000 ..500,000 |.
65345Y-AA-0 NIAGARA ENERGY SAC SERIES 144A  5.746% 10/03/34 D.. 09/26/2024 ..... JP MORGAN SECURITIES LTD .... .. 1,000,000 |...
67092R-BG-2 OCP CLO LTD SERIES 2016-12A CLASS CR3 144A  7.279% 10/18/37 .... D.. Mizuho Securities USA Inc ... ..500,000 |...
670970-A-5 . ..|OCP CLO LTD SERIES 2017-14A CLASS CR 144A  7.282% 07/20/37 ..... D.. SCOTIA USA INC ......cee.

67116C-AQ-6 . ..| OAK HILL CREDIT PARTNERS SERIES 2022-13A CLASS B2R 144A  5.389% 07/20/37 D.. BNP PARIBAS SECURITIES CORP

67118Y-AU-7 ......... OCP CLO LTD SERIES 2022-24A CLASS CR 144A  7.149% 10/20/37 D.. CITIGROUP GLOBAL MARKETS

683879-AB-6 ......... OPTICS BIDCO SPA SERIES 2033 144A  6.375% 11/15/33 D.. Tax Free Exchange ....

92338B-BA-2 . ..| VERDE CLO LTD SERIES 2019-1A CLASS CRR 144A  7.163% 04/15/32 ... D.. GOLDMAN SACHS & CO. ..

968209-AE-6 . .| WILDWOOD PARK CLO LTD SERIES 2024-1A CLASS B2 144A  4.939%% 10/20/37 D.. BNP PARIBAS SECURITIES CORP

03975*-AA-5 GIP SHARON FINCO PTY LTD GIPSHA  6.640% 09/30/46 D.. PRIVATE DIRECT
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STATEMENT AS OF SEPTEMBER 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
08513#-AH-4 ......... SKYCITY AUCKLAND HOLDINGS LIMI SAHL  6.000% 09/15/31 ....coooviiiiiiiiiiiiiiiiiinienes )T 09/16/2024 ... PRIVATE DIRECT ... e e e e e e e e e e e e e e e e e e e e e e e esseeeeeeeeeeeeeees fuusssssssssssssnssssnssnnnssnnnnnns |oerieeeeieieieiieeenees 3,000,000 |..ooiiiiiiiiiiieenns 3,000,000 |.oeeiiiiiiiiiiiiieeee 0 |2.CFE ..........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 30,386,296 30,554,203
21871X-AT-6 ......... COREBRIDGE FINANCIAL INC HYB  6.375% 09/15/54 ......eevviiiiiiiiiiiiiiiiiiiiiieiicicciieceeeeneiinnnns [ eeeeeeeeennnees [ 09/05/2024 ... CITIGROUP GLOBAL MARKETS .... 500,000 |...
65330K-DB-3 ......... NEXTERA ENERGY CAPITAL HYB  6.750% 06/15/54 ........evvvumimmmmniiiiniiiiiiiiiiniiiiiiiiiiniinns [ eeeeeeeennnnnns [ 09/25/2024 ... BARCLAYS CAPITAL . 1,000,000 ...
65473P-AT-2 ......... NISOURCE INC HYB  6.375% 03/31/55 ....eevveeeririrriirnirnnnessssesssssssssssssssssssssssssssssssssnnnnes | seeeeeeennnnnns [oeed 09/03/2024 ... GOLDMAN SACHS & CO. ........ 500,000 |...
693475-BP-9 ......... PNC FINANCIAL SERVICES SERIES W HYB  6.250% Perpet. ...........cevvvvvvvmmimnnmnnnnnninininiiininnns [ eeveeneeeennns [l 08/19/2024 ..... HSBC SECURITIES USA INC. . . 1,000,000 ...
816851-BK-4 ......... SEMPRA ENERGY ~ 4.875% Perpet. ......eeeveeeeeeemmeiriiiiiiieiissieisesisssssessssssssssssssssssssssnnnnees | eeeeenennneens [ooend 08/21/2024 ... MORGAN STANLEY & CO. INC. 985,000 |. ,000,000 |...
857477-CM-3 . ..| STATE STREET CORP SERIES J HYB  6.700% Perpet 07/17/2024 GOLDMAN SACHS & CO. .. 1,000,000 |. ,000,000 [.
06368L-50-5 ......... BANK OF MONTREAL  7.300% 11/26/84 A. [ R 07/09/2024 ... BMO CAPITAL MARKETS .. 1,000,000 |. ,000,000 |...
00182Y-AC-9 ......... ANZ BANK NEW ZEALAND LTD SERIES 144A  5.898% 07/10/34 ... | R 07/02/2024 ..... RBC CAPITAL MARKETS . ..500,000 |...
05602X-JC-3 . ..| BNP PARIBAS SERIES 144A  7.375% Perpet. ......ccooeeeieennns D.. 09/03/2024 BNP PARIBAS SECURITIES CORP 500,000 |.
585270-AD-3 ......... MEIJI YASUDA LIFE INSURA SERIES 144A HYB  5.800% 09/11/54 . Divevvnnnnnnnn fovnnns 09/04/2024 ... BANK OF AMERICA .500,000 |...

1309999999. Subtotal - Bonds - Hybrid Securities

7,500,000

92917N-BA-5 ... VOYA CLO LTD SERIES 2019-1A CLASS CRR 144A  7.301% 10/15/37 .... 09/27/2024 ..... CIBC OPPENHEIMER CORP

92917W-BS-6 .........[VOYA CLO LTD SERIES 2018-4A CLASS CRR 144A  7.163% 10/15/37 .... 08/14/2024 ..... SANTANDER US CAPITAL MARKETS .. .. ..

1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 1,500,000 1,500,000

55425¢-AA-5 ......... MPT UTAH PORTFOL10 PROJ NUCLEU 04/12/29 .. [ e [ed 07/01/2024 ..... PRIVATE DIRECT ...eertieeeeeeet e e e e eeee s e e e eeen e s e e e e mmee e e e e eenn s e e e eennnneeeeennnnseeeennnnnnees reeennnnaaeeeennnnnneeeennnnnnerees Joermnnaanreemnnnnaneees 1,985,000 [-.eeevvvnnneeeennnnnns 2,000,000

70466@-AA-6 ......... POLYVENTIVE LLC THIRD RESTATEMENT TERM LOAN ~ 08/02/25 .....ccvvvvviviviniiiiiiiiininees | eeeeeeniieeens foenid 07/01/2024 ..... PRIVATE DIRECT ...iiiiiiiieiiiiii e e et ceei e e s s ssena e e s e ssna e s s snanan e s s sennnnneees [oasnnnnnnnsssnnnsnsessnnnninnnenes Jorriiiesnesrnnnnnnesrnnnnnn, 2,699 | .

BIN24Y-KM-2 ......... MPT UTAH PORTFOL10 PROJ NUCLEU Oy PP PP P PR PPPPPPPR IETTTTTTTPTNN N 07/01/2024 ..... PRIVATE DIRECT ... (1,985,000) . ....(2,000,000)|...

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 2,699 1,637

2509999997. Total - Bonds - Part 3 51,771,160 51,578,230 144,431 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 51,771,160 51,578,230 144,431 XXX
143106-Be-0 ......... |CARLYLE TACTICAL PRIVATE CREDI ...eevvunniiiiiruiniiiiiiuiiiisiiiuiissesesnninsesecennineeeees | ............... | ...... 09/16/2024 ..... PRIVATE DIRECT ...iiiuuuniiiiiuuunissiituuissessitsuisssseeeesasseseeeunasseesessnnsesseesnnnsssssesnnnnses [soseresnnnssesensnnnns 20,000.000 f...ecvvvnniiiiiininnnnns 500,000 fueuuiiiiiiinniiiiiiiiians 0.00 Juuuiiiiiiniiiiiiiiiiiiieaens 0 J1.FPL ..........
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 500,000 XXX 0 XXX
4509999997. Total - Preferred Stocks - Part 3 500,000 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 500,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 500,000 XXX 0 XXX
6009999999 - Totals 52,271,160 XXX 144,431 XXX
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..Y20721-AE-9

10/12/35 ...

. 09/11/2024 .

WACHOVIA ..

..6569,610

504,000

760,352 |....

..667,309 |....

... (7,302)|.

. (7,302) ...

... 660,006 |..

. 10/12/2035 .

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-
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..36202F-HX-7 |GNMA |1 POOL 004746  4.500% 07/20/40 ........ [....... . 09/01/2024 . |Paydoun .....coooeeiiiiiiins i e 2,899 |ieiiiiienns 2,899 [oiennnne 3,037 |ooeeieeens 3,037 |oooeeiiiiiins [V R (KD [V R (KD [V 2,899 |, (VO [V [V 88 . 07/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-35
..38379J-09-5 |CLASS GZ ~ 4.000% 03/20/45 ......ccoeeveveeeeeees [eeeenn . 09/01/2024 . |Paydoun .....coooeeeiiiiiins i e 52,229 |.ccennnee 52,229 |oeeiiiinns 53,491 [............ 53,589 [oeeeuviinnnnne [V R (1,360) [oovvveennnnnnne [V R (1,360) [covvvenennnnnne [V R 52,229 [oeeviiinnnnns (VO [V [V 516 |. 03/20/2045 . [1.A ........
..912810-TZ-1 |US TREASURY N B 4.500% 02/15/44 .......ccoooe [oeennnn . 08/01/2024 . | WACHOVIA .vvvvvvvvvviiinne Joveeeeeeiieeeieeeees e, 1,630,293 |........ 1,500,000 |........ 1,617,637 |.ooeeeeeeeee [ [V PO (V70 [V PO (V70 0 Joeeennn 1,517,460 |...ooeeennnnn [ 12,833 |......... 12,833 |............ 31,339 [ 02/15/2044 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 1,585,421 1,565, 128 1,574,165 56,626 0 (1,675) 0 (1,675) 0 1,572,588 0 12,833 12,833 31,943 XXX XXX
REPUBLIC OF INDONESIA SERIES 144A  8.500%
..455780-AT-3 | 10/12/35 ..ooooeeeeeeniiiii (D . 09/11/2024 . | ING FINANCIAL MARKETS .. |.ocooevrieiiiiiiinns |oeeeeees 264,923 |........... 202,000 |........... 306,030 |........... 268,182 |.......ceees [V R (2,965) |.oooeeeeeenns [V R (2,965) |..cooeeeennnns [V R 265,216 |.......cceeenn [V (293) |-eeeenns ()1 . 15,739 |. 10/12/2035 . |2.B FE
INDONESIA (REPUBLIC OF) SERIES REGS ~ 8.500%

0309999999. Subtotal -

Bonds - All Other Governments

924,533

706,000

1,066,382

935,491

(10,267)

(10,267)

925,222

XXX

..31280N-VU-6
..3128KA-LC-3
..3128M6-M6-2
.. 312929-FS-6
.. 3120K-2X-4
.. 312939-IA-5
..312041-K7-1
.. 312941-Ul-5
..312041-20-3
.. 31326J-T4-1
.. 31326J-11J-4
.. 31326K-AU-0
.. 31326K-CK-0
.. 31326K-FD-3
.. 31335A-KH-0
.. 31335A-KW-7

.. 31359U-4i-4

..3137H0-H7-6
.. 3138A0-C9-5
..3138AT-PB-0
..3138ET-PS-9

..31392J-AT-6
..31393C-76-2
..31393C-2C-0
.. 31395A-JY-2
..31396X-LZ-5
.. 31397J-VU-5
.. 31397N-UG-8

..31397Q-PY-8

FHLMC POOL 1B3426  6.058% 05/01/37 ..
FHLMC GOLD POOL A49323
FHLMC GOLD POOL G04581
FHLMC GOLD POOL A82877
FHLMC GOLD POOL C03490
FHLMC GOLD POOL A91541
FHLMC GOLD POOL A93018
FHLMC GOLD POOL A93297
FHLMC GOLD POOL A93451
FHLMC GOLD POOL (03571
FHLMC GOLD POOL 003649
FHLMC GOLD POOL 03919
FHLMC GOLD POOL (03974
FHLMC GOLD POOL 04064
FHLMC GOLD POOL G60296  3.500% 07/01/45 ..

FHLMC GOLD POOL G60309  4.000% 09/01/45 ...
FANNIEMAE GRANTOR TRUST SERIES 1998-T2 CLASS
A6 5.522% 01/25/32
FHLMC MULTIFAMILY STRUCTURED P SERIES KLU3
CLASS X1 2.074% 01/25/31
FNMA POOL A19995  4.000% 09/01/41 ....
FNMA POOL AJ2217  4.500% 09/01/41 ...
FNMA POOL AL8532  3.426% 06/01/45
FANNIEMAE GRANTOR TRUST SERIES 2003-T2 CLASS
A1 5.675% 03/25/33
FANNIEMAE WHOLE LOAN SERIES 2003-W13 CLASS

08/01/40 ....
5.000% 03/01/40 ....
5.000% 07/01/40 ....
5.000% 08/01/40 ....

4.500%

4.500% 08/01/40 ....
4.500% 09/01/41 ...
4.500% 10/01/41 ...
4.000% 10/01/41 ....
4.000% 10/01/41 ..
3.500% 10/01/41 ..

AV2  5.249% 10/25/33 ....ooeiiiiiiiiiiees
FANNIE MAE SERIES 2003-46 CLASS T 6.000%
06/25/33 oo
FANNIE MAE SERIES 2810 CLASS ME ~ 5.500%
06/15/34 ..o
FANNIE MAE SERIES 2007-84 CLASS FN  5.894%
08/25/37 e
FREDDIE MAC SERIES 3349 CLASS MY  5.500%
07/15/37 e
FANNIE MAE SERIES 2009-19 CLASS TD  5.000%
08/25/36 wveeeeeeiiiee e
FANNIE MAE SERIES 2011-10 CLASS ZC  5.000%

02/25/41 ...

09/01/2024

. 09/01/2024
. 09/01/2024

09/01/2024

. 09/25/2024 .

. 09/01/2024 .
. 09/01/2024 .

. 09/01/2024
. 09/01/2024

. 09/25/2024

. 09/25/2024

. 09/01/2024

. 09/01/2024

. 09/25/2024

. 09/01/2024

. 09/01/2024

. 09/01/2024

. | Paydoun
09/01/2024 .
09/01/2024 .
09/01/2024 .
. 09/01/2024 .
. | Paydown ...
. | Paydown ...
. 09/01/2024 .
. 09/01/2024 .
. 09/01/2024 .
. |- 09/01/2024 .

. 09/01/2024 . |Paydoun ...
. | Paydoun
09/01/2024 .
09/01/2024 .
. 09/01/2024 .

. | Paydoun
. | Paydoun
. | Paydoun
. | Paydoun
. | Paydoun
. | Paydoun

. | Paydoun

. | Paydown ...

Paydoun
Paydoun
Paydoun
Paydoun ...

Paydoun ...
Paydoun ...
Paydoun ...
Paydoun ...

Paydoun
Paydoun
Paydoun ...

Paydoun

Paydoun
Paydoun ...

. | Paydown ...
. | Paydoun

............ 1,975

............ 1,933

............. 1,975

............. 1,933

............. 2,153

............. 1,938

............. 2,133

............. 1,937

4,907 |.
.39 .
7.
270 .
5,544 |...

(2,730)

(137) |.
(@
(134) .
L (19) .
... (226) |
... (180) |
ool (85) ]
.. (137) ).
. (121)).
... (284) ).
.. (50) |.

e (94) ).

... (8,407) |.

OCocoocoocoocoocoocoococoooo o oo ol|o|o

o

. (8,407) ...

OCocoocooocoocoocoococoooo o oo o|o|o

4,770
.366
.1,583
.255

............. 1,975

............. 1,933

..45,511

.5,817 |..
. 4,466 |..

.2,660 |..
4,440 |..

. 05/01/2037 .
. 06/01/2036 .
. 08/01/2038 .
. 11/01/2038 .
. 08/01/2040 .
. 03/01/2040 .
. 07/01/2040 .
. 08/01/2040 .
. 08/01/2040 .
. 09/01/2041 .
. 10/01/2041 .
. 10/01/2041 .
. 10/01/2041 .
. 10/01/2041 .
. 07/01/2045 .
. 09/01/2045 .

. 01/25/2032 .

. 01/25/2031 .
. 09/01/2041 .
. 09/01/2041 .
. 06/01/2045 .

. 03/25/2033 .

. 10/25/2033 .

. 06/25/2033 .

. 06/15/2034 .

. 08/25/2037 .

. 07/15/2037 .

. 08/25/2036 .

. 02/25/2041 .
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FANNIE MAE SERIES 2010-46 CLASS P  5.500%
.. 31398P-UU-1 | 06/25/40 e [ . 09/01/2024 . |Paydown .......ccoeeeiiiiins Joeneiniiininis e 180 |l 180 [ 198 [ovveiniiiinnns 191 [, 0 s (A, [V ST A el 0 e LIV (VN 0 | [V 7 | 05/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-108 CLASS BC ~ 4.000%
..31398T-68-5 |09/25/40 ... U ORTe . 09/01/2024 . | Paydoun ... . 09/25/2040 .
..31407K-T7-4 |FNMA POOL 833174  5.704% 09/01/35 . weeee.. |- 0970172024 . | Paydown . 09/01/2035 .
..31410K-JK-1 | FNMA POOL 889566  6.000% 05/01/38 ............ [.eennn . 09/01/2024 . | Paydoun ... . 05/01/2038 .
..31414M-CR-5 |FNMA POOL 969980  5.500% 05/01/38 ......cccce [oeennn . 09/01/2024 . | Paydoun ... . 05/01/2038 .

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

... (387) ]
e (33) )
wee (B4) )
... (48) ]

(485) |.
(289) |.

..31415C-KH-9 | FNVA POOL 982796  5.500% 05/01/38 ....
..314188-4V-8 | FNVA POOL AD5335  5.000% 07/01/40 ....
..31418U-BS-2 | FNVA POOL ADB348  5.500% 05/01/40 ...
..31418V-3A-8 | FNMA POOL AD7992  4.500% 07/01/40 ....
..31418V-UM-2 | FNVA POOL AD7787  5.500% 08/01/40 .
..31418X-EK-0 | FNVA POOL AD9137  4.500% 08/01/40 .

....... . 09/01/2024 . |Paydoun ...
....... . 09/01/2024 . | Paydown ...
....... . 09/01/2024 . |Paydoun ...
....... . 09/01/2024 . | Paydown ...
09/01/2024 . | Paydoun
09/01/2024 . | Paydoun

.6,510 |.
7,138 |.

clocoocoocoocooocooocoo

1’603

..31419B-SY-2 |FNVA POOL AE1434  4.500% 08/01/40 . 09/01/2024 . |Paydown .703 733 | . (30) ] .703 . 08/01/2040 .
..31419C-R4-7 | FNMA POOL AE2306  5.000% 08/01/40 . . 09/01/2024 . | Paydown . . 4,643 . .4,942 .. (300) |. . 4,643 . 08/01/2040 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 212,988 212,988 230,872 229,622 (16,633) (16,633) 212,988 XXX
ASSET BACKED FUNDING CERTIFIC SERIES 2006-HE1
..00075W-AP-4 | CLASS A2B 5.079% 01/25/37 .....evvvvvvurnnnnnnn [ereenn . 09/25/2024 . |Paydown ........oooeeiiiiins feeiiiinnii e 1,675 |oooeeees 1,675 |oeeeeennnns 1,019 [ 973 |oveveriiiienns 0 s /07 [V ST V7 0 e LT O (VN 0 | [V 24 . 01/25/2037 . (1.A FM ...
Redempt ion 100.0000
..00176@-AA-4 | AMF FLORENCE LLC ~ 3.210% 12/31/35 ....oevveees | uunnnns . 09/30/2024 . | evviiiiiiiiiiiinniiiiiiiiinnn e e 33,201 |l 33,201 [oeennnnnne 33,201 |, 33,201 oo 0 e (VO 0 | (VO 0 s 33,201 [ (VN 0 | [V 1,063 |. 12/31/2035 . [2.B PL ....
Redempt ion 100.0000
..00229%-AA-3 | AP TUNDRA HOLDINGS LLC  4.750% 02/15/42 .... |....... L 08/15/2024 . | .evnniiiiiiiiieeiiiiieeeees e e 37,692 |ooeeeennn 37,692 [.counnnne 37,692 |............ 37,903 |oeeieiiienns 0 s (400 R (U (211) o 0 s 37,692 [ooeiiiiiinnns (VN 0 | [V 1,790 |. 02/15/2042 . [1.G PL ....
ACE SECURITIES CORP SERIES 2006-NC1 CLASS M
..004421-UU-5 15.390% 12/25/35 ... JU [ . 09/25/2024 . | Paydoun ... . 12/25/2035 . [1.A FM ...

AEROSTAR AIRPORT HOLDINGS LLC  5.750% Redemption .
..00802¢-AA~4 |03/22/35 ..o | e L 00/22/2024 . [ 1o o [ 1,082 [ 11,082 |oevevene 11,082 [ovvennnne 11,082 [oovvevernnnen (L1 O (L (L1 O (L (U 11,082 [orvvvinnen (L1 FU (L AR (L1 F 637 |. 03/22/2035 . [2.A FE ...
ALLISON TRANSMISSION INC SERIES 144A  4.750%
019736-AE-7 [ 10/01/27 .o | oo . 08/20/2024 . [Various ... . 10/01/2027 . [3.A FE ...
..02377B-AB-2 | AVER AIRLN 15-2 B PTT  3.600% 09/22/27 ..... |....... . 00/22/2024 . |Various ... . 00/22/2027 . [1.F FE ...

AMERIQUEST MORTGAGE SECURITIES SERIES 2004
..030728-VR-3 |R10 CLASS M1~ 6.019% 11/25/34
..031100-L*-9 | AMETEK INC ~ 3.730% 09/30/24 ...
..038336-F*-9 | APTARGROUP INC ~ 1.170% 07/19/24 .
ARBYS FUNDING LLC SERIES 2020-1A CLA

. 11/25/2034 .
. 09/30/2024 .
. 07/19/2024 .

09/25/2024 . | Paydoun
09/30/2024 . |Maturity .
07/19/2024 . |Maturity ..

2,672 |.
. 500,000 |.
..562,325 |..

500,000
.575,925

.. 545,750

..038779-AB-0 | 144A  3.237% 07/30/50 ....vcvveverererererererens | eeens . 07/30/2024 . [Paydoun ....cveeeervverer foreeeeneieieieienes [ 1,250 |oveveeeeen 1,250 | 1,260 [oovvnnnn 1,261 |orerereennnns (L [GE1) (U (G50 [ 1,250 |ovrerereeennns (U [ P (U1 30 |. 07/30/2050 . [2.C FE ...
ARBOR MULTIFAMILY MORTGAGE SE SERIES 2020-MF1 JP MORGAN SECURITIES LTD

..03881B-AJ-2 |CLASS AS 144A  3.061% 05/15/53 ...ooveveveveees | cenees L 00/10/2024 . [ veveviieieieieieeeeeeeies e e 457,012 |oreueee 500,000 |........... 430,371 | 442,533 .o (U1 5,636 |oerrrennen. 0 |erernn 5,636 |orrrrnnnnn. (U R 448,169 |....ooeee. 0 forrrene 8,843 |uee.. 8,843 |oveonenn. 11,904 . 05/15/2083 . |1.A ........
ARBOR MULTIFAMILY MORTGAGE SE SERIES 2020-MF1 JP MORGAN SECURITIES LTD

..03881B-AL-7 |CLASS B 144A  3.718% 05/15/53 ...ovvevevvrrs | cenees L 00/10/2024 . [ ceveviieieieieieeeieieies oo [ 462,344 |.......... 500,000 |........... 440,859 |........... 450,531 |ovoveveenann (U1 4,636 |oorerene. 0 |erernn 4,63 |oorrenn. (U R 455,166 |......c.ee. 0 forrrene TAT7 v TATT | 14,261 |. 05/15/2083 . |1.A ........
BANC OF AVERICA MERRILL LYNCH SERIES 2014~

..055250-AA-5 | FRR8 CLASS A 144A  0.207% 11/26/47 ..eovenr [ e . 00/01/2024 . |Paydonn .c.veveeeverierens [eeeeereeieerieinns feenene 1,350,000 [........ 1,350,000 |........ 1,282,751 |........ 1,314,924 |oovovneee [(J A 35,076 |oveveereeennne (o A 35,076 |ovevrerennnns [ 1,350,000 [o.oveuvevenene (U [ P (U 15,587 |. 11/26/2047 . |1.6 FE ....
UNION PACIFIC CORP SER A-1  3.930% 02/23/26 Redenption 100.0000

0BETTB-AP-5 | .evereririiieieieieieee et | oo . 08/23/2024 . | .. 1,736 |.. . 02/23/2026 . [1.D ........

0B5778-A0-3 | cvervveniereneeiee e [ e L 08/23/2024 . | .evviveeirieiineieninenine [oeereenieenieiens [eeeeieneen 817 [0 B17 | 817 | BT [ [ A (L1 P [(J A (L1 P (] A 817 [oorvrerernes (U1 [ U (U 32 |. 02/23/2026 . [1.D ........

BX TRUST SERIES 2021-BXMF CLASS D 144A
..05609R-AL-8 | 7.041% 10/15/26 ....oovveenniiiiieeiiiiiieeeeiis | e . 09/15/2024 . [Paydown ......cccviiiiiiiis foeeeeeis e 62,208 |....coeenn 62,28 |............ 61,011 [.......... 62,359 [.............. 0 fooeeeennns (1) IO 0 foeeeennns (1) IO 0 foeeiennns 62,208 |..eeeeeennns [ IR [V O, [ R 3,462 |. 10/15/2026 . [1.A ........
BX TRUST SERIES 2022-LP2 CLASS D 144A
..05610H-AG-8 |7.057% 02/15/39 ..oeeeeuvieeeeeeiiiiieeeeeiiiiees | e . 07/15/2024 . [Paydown ...ooeeeevveeeeeee [ o, 7,874 |...oee...... 7,874 | 7,840 .. 7,81 [ 0 [, 63 | 0 foreeeenns 63 | 0 [ 7,874 ool 0 loeeeeiee 0 [, 0 |oveeeeiiines 340 |. 02/15/2039 . |1.A ........
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BIF 11 HOLTWOOD HOLDCO BORROW  7.750% Redemption 100.0000
..06637%-AA-8 | 02/15/33 oeeeiiiiiiiii [ . 08/15/2024 . | evvviiiiiiiiiiiiiiiiiiiiinins e e 12,936 |oeevvvennnns 12,936 |............ 12,936 |............ 12,936 | 0 e (VO 0 | (VO 0 s 12,936 |..oooeeeeennnn (VN 0 | [V 668 |[. 02/15/2033 . |3.A ........
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
..05951G-BE-1 |CLASS 1A16  5.569% 03/25/37 .....evvvvvvvvvvnnns [ eeeennn . 09/25/2024 . |Paydown ........oooeeiiiiins Jeeeniiiniii e 1,011 | 1,124 ... 8,284 |............. 8,831 |l 0 |eeeenns 2,180 [oevenninnnnnns 0 eeeeenn 2,180 [oeveriinninns 0 s 1,011 [ (VN 0 | [V 614 |. 03/25/2037 . [4.C FM ....
BANC OF AMERICA FUNDING CORPOR SERIES 2007-2
..05951G-BG-6 | CLASS 1A18  5.571% 03/25/37 ....evvvvvvvvvvnnnns [ereennn . 09/25/2024 . |Paydown ........oooeeiiiiins Jeeiiiiiniini e, 11,467 |[oeennnnnnne 11,586 |oovvvveennns 8,627 |............. 9,198 |l 0 |eeeenns 2,269 |oooeeeeenns 0 eeeeenn 2,269 |oooeeeeeens 0 s 11,467 [ovvvevvnninnns (VN 0 | [V 679 |. 03/25/2037 . [4.C FM ....
BANK SERIES 2017-BNK8 CLASS XA  0.844%
..06650A-AF=4 | 11/15/50 .eevvvviiiiiiiiiiiiiiiiiiiiiiiiiiicieiieiens [ . 09/01/2024 . |Paydoun ........ooeeiiiiiins |oeeiiiiiiniis e [ 0 [ 1,252 |l 945 |l 0 s (945) |.vevvvrinnnnns 0 s (945) |.vevvvirnnnnns 0 e (U O (VN 0 | [V 223 |. 11/15/2050 . |1.A FE ....
BEAR STEARNS MORTGAGE FUNDING SERIES 2006-AR5
..07401N-AP-4 | CLASS 2A1  5.159% 01/25/37 ..oevvvvvvvvrvviinnns oo . 09/25/2024 . |Paydown ........oooeeiiiiiis feiiiiiiniis e 2,201 foeeeeinnnns 2,201 | 2,08 ..o 2,126 |l 0 e T 0 e T 0 e 2,201 | (VN 0 | [V 55 |. 01/25/2037 . [1.A FM ....
Redemption 100.0000
..09539%-AA-9 |BLUE DOLPHIN FRAC LLC ~ 4.650% 10/31/24 ..... |....... L 07/3172024 . | eveeeiiiiiiiiiiiiins e e 18,014 |............ 18,014 |oooeeeeens 18,014 f............ 18,014 [ooeeennnnnnns 0 e (VO 0 | (VO 0 s 18,014 [ovvveiininnns (VN 0 | [V 628 |. 10/31/2024 . (2.C Z .....
BX TRUST SERIES 2021-SDMF CLASS E 144A
.. 12434C-AN-4 16.798% 09/15/34 .....oooovviriiiiini [ . 08/15/2024 . |Paydown .......coooeeiiiiins foeniiininiiin e 8,666 |............. 8,666 |............ 8,375 | 8,077 [ovverrinnnnns 0 s 589 |oiviiiiiiiinns [V ST 589 |oiviiiiiiiinns 0 e 8,666 |......vvvrnnnns (VO 0 | [V 464 |. 09/15/2034 . [1.A ........
CREDIT-BASED ASSET SERVICING SERIES 2007-CB2
.. 1248\B-AH-8 | CLASS A2B  2.085% 02/25/37 .....cevvvvvvvvvnnnnn [eeeenn . 09/01/2024 . |Paydown .......oooeveiiiiins Joeniiiiiniiis e 1,954 [oeennnnnns 1,954 |l L2 T PO FZA T 0 |eeeenns 1,183 [ 0 eeeeenn 1,183 [ 0 e 1,954 |t (VN 0 | [V 39 |. 02/25/2037 . (1.A FM ....
CD COMMERCIAL MORTGAGE TRUST SERIES 2017-CD5
..12515H-BJ-3 | CLASS XA 0.918% 08/15/50 ...covvvvvrrreeeeenens [ eeennn . 09/01/2024 . |Paydown .......cooeeiiiiiins |oeeeiiiiiii e [ [V O 869 |..oeviiiiiinnnns 606 [....ovvunnnnnns 0 s (L) 0 s (606) [.vvvvnvnnnnnnn 0 e (U O (VN 0 | [V 144 (. 08/15/2050 . |1.A FE ....
Redemption 100.0000
..125238-AA-9 | CC TUGS LLC TUGS LLC  6.400% 09/30/30 ....... [....... . 09/30/2024 . | evveiiiiiiiniiinniiiiiiiiinnn e e 20,238 |............ 20,238 |[..ccennnee 20,238 |............ 20,238 |...ooeeeeennns 0 e (VO 0 | (VO 0 s 20,238 [.oooeiiiiinnnn (VN 0 | [V 971 |. 09/30/2030 . (3.B PL ...
CIM TRUST SERIES 2018-INV1 CLASS A4 144A
.. 12553X-AD-5 |4.000% 08/25/48 .......cevvvvviriiiiiiiiiiiiiiiiinns [ oo . 09/01/2024 . |Paydown .......oooeveeiiiins foeniiininiiis e 1,378 |l 1,378 |oveeieennns 1,365 [oevvevennnnns 1,359 |l 0 e 19 [ 0 e 19 [ 0 e 1,378 [oveeiiiininns (VN 0 | [V 38 . 08/25/2048 . |1.A ........
CIM TRUST SERIES 2019-INV2 CLASS A3  4.000%
.. 12554T-AC-5 |06/25/49 .....evvvnniiiiiiiiiiiiiiiiii [ . 09/01/2024 . |Paydown .......oooeeeiiiiins foeniiininiiins e 3,264 |oeeiiinnnns 3,264 [oeeiinnnnnne 3,455 [oinnnnnnn 3,536 [.cconnnnnnnne 0 s (272) |vevvviiinnnns 0 s (272) |evevveiiennnns 0 e 3,264 |.oooeeeiennnn (VN 0 | [V 84 (. 05/25/2049 . |1.A ........
CIM TRUST SERIES 2020-INV1 CLASS A13 144
.. 12560A-AN-4 13.000% 04/25/50 .....covvvveviiiiiiiiineieeeees [ . 09/01/2024 . |Paydown .......oooeveeiiiins foeniiininiiis e 3,331 e 3,331 [ 3,513 [ 3,532 [cooeiinnnnnns 0 s [0} 0 s [0 0 e 3,33 | (VN 0 | [V 68 . 04/25/2050 . |1.A ........
CLI FUNDING LLC SERIES 2021-1A CLASS A 144A
.. 12565K-AA-5 | 1.640% 02/18/46 ........eevvvvvvvvrrnnnnnnnnnnninnns [eeeeen . 09/18/2024 . |Paydown ........oooeeiiiiins Jenniiiiniin e 1,949 |oeeeeeens 11,949 |............ 1,243 |............ 11,383 |l 0 s 566 [..uvunnnnnnnnns [V ST 566 [..uvunnnnnnnnns 0 s 11,949 | (VN 0 | [V 131 [. 02/18/2046 . |1.F FE ...
CIM TRUST SERIES 2021-J3 CLASS A31 144A
.. 12665V-BG-7 12.500% 06/25/51 ..oovvvveeieiiieieiiiii [ . 09/01/2024 . |Paydown .......oooeeeiiiiins foniiiniiiiis e 7,93 |oveveeennnns 7,93 |.oooeeeenns 8,018 [uuvvennnnne 8,017 [ovveriiinnnns 0 s (54) [oovvnnnnnnnnns [V ST (54) [ouvvnnnnnnnnne 0 e 7,93 |oooeeeeinenns (VN 0 | [V 130 [. 06/25/2061 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2017-HL1
.. 12504X-AM-6 | CLASS A12 144A  3.500% 06/25/47 .............. [..cconn . 09/01/2024 . |Paydown .......ccoeeeiiiiins Joeneiniiininis e 216 |eeeeeeeeeens 276 |oeeeeieeeees P2 P 216 |eveeerriinnnns 0 e ()] R 0 e (1] R 0 e L (VN 0 | [V 7 | 06/25/2047 . |1.A ........
COMM MORTGAGE TRUST SERIES 2013-CR13 CLASS C
.. 12630B-BF-4 |5.113% 11/10/46 ......ovvvvvvvnrnnininiiiiiiiiiiinns oo . 09/01/2024 . |Paydoun .......oooeeeiiiiins Joeniniiiiniis e 11,040 |............ 11,040 |oooeeeenes 1,234 |........... 11,062 [ovvveinnnnnnns 0 s (223 ) [V ST (223 0 s 11,040 [ooevvvvvnnnnnns (VN 0 | [V 415 |. 11/10/2046 . [1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-IVR2
.. 12648H-AK-1 | CLASS A2 144A  3.816% 04/25/44 ......cccceenn [oeennn . 09/01/2024 . |Paydoun .......oooeveiiiiins feniiiiiniiis e L2 B PO 4911 | 5,211 |l 5,263 [cooiinnnnnnns 0 s [3X) 1 FO 0 s [§3X) 1 O 0 e 4011 | (VN 0 | [V 124 (. 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2022-ATH2
.. 12665W-AC-4 | CLASS A1 144A  4.547% 06/25/67 ........cceeeee [ eennnn . 09/01/2024 . |Paydoun .......oooeeeiiiiins Joeniniiiiniis e 13,441 |oeeeeeens 13,441 ...l 13,440 |.........l 13,555 [oeeeininnnnns 0 s [R5 0 s [R5 0 s 13,441 |l (VN 0 | [V 404 |. 05/25/2067 . [1.A FE ....
COUNTRYWIDE HOME LOANS SERIES 2005-11 CLASS
.. 12669G-UL-3 |2A1  4.857% 04/25/35 ...ooeeeeveieieeeee [ . 09/01/2024 . |Paydoun .......oooeeeiiiiins Joeniniiiininis e 825 [iiiinnns 825 ...l [T P 908 |ovvviriiiinnns 0 s (83) [cevvvvnnnnnnns [V ST (83) [cevvvvnnnnnnns 0 e 825 |l (VN 0 | [V 26 (. 04/25/2035 . |4.CFM ....
CASTLELAKE SECURED AVIATION AS SERIES 2023-1
.. 148565W-AA-4 | CLASS A 6.500% 07/31/36 ...evvvvvvvvvirinnnnnns [ eeeenn . 09/15/2024 . |Paydown ........oooeeiiiiins feeiiiiiniiis e 9,554 |............ 9,554 [innnnne 9,311 |l 9,322 [ooennnnnnnns 0 s 232 |eeiiiiiiiines [V ST 232 |eeeiiiiiiines 0 e 9,554 [ooviiiiiiinnns (VN 0 | [V 447 . 07/31/2036 . [1.F PL ....
CENTURY COMMUNITIES SERIES 144A  3.875%
.. 156504-AN-4 108/15/29 ...ooooviiiiiiii [ . 09/13/2024 . | BARCLAYS CAPITAL ..evvvvr Joeveeeeieiiieeienees e, 14,039 |oeeeeeenes 15,000 |...oeevenens 13,613 |l 13,906 |...........s 0 s 121 | [V ST 121 | 0 s 14,026 [..oovvvvnnnnns [V 2 | 12 [ 631 |. 08/15/2029 . (3.B FE ....
CHASE MORTGAGE FINNACE CORPOR SERIES 2019~
..16159G-AC-3 | ATR2 CLASS A3 144A  3.500% 07/25/49 ......... [....... . 09/01/2024 . |Paydoun .......coooeeiiiiins Joeniiiniiiinins e 2,686 [..cccennnne 2,686 |............ 2,759 [oooennnnnnnn 2,767 |oeeeeeeeeens 0 s (80) |oeeeeeeeeenns [V ST (80) |oeeeeeeeenns 0 e 2,686 [o.evvvrrinnnnns (VN 0 | [V 63 [. 07/25/2049 . |1.A ........
CHICAGO PARKING METERS LLC  5.070% 12/30/33
L 167885-A%-9 [ oeeeiie e | s . 09/30/2024 . |Various ........ceeeevrevinn Jovvnninnnniinnninnes foeenennnns 19,852 |oeeeveenns 19,852 |............ 19,852 |............ 19,852 |............... 0 | (VO 0 e (VO 0 e 19,852 |..ooeeeeennnn (VO 0 | U 785 |. 12/30/2033 . (2.C PL ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
.. 17323)1-AD-7 | CLASS B2 144A  4.500% 06/25/58 ................ [oeennn . 09/01/2024 . |Paydown ......ooooeeeiiiiins foeviiininiis e 5,863 |ceevrirrnnns 5,863 |............ 6,041 |............. 6,019 |............... [V USRI [R5 0 s [T 0 i 5,863 |..ooeeiiiinnnn (VO 0 | [V 185 . 06/25/2058 . |1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4
.. 17326F-AF-4 |CLASS XA  1.126% 10/12/50 .....oevvvvvveeeeeeens oo . 09/01/2024 . |Paydown ....ooovveeeiiiiiies Joeeeeeiiiiiiiiieiees e [ AN [ 16 | 85 [iiiiinnnnnns 0 Joeeeeeennn (85) [cevvernnnnnnnns 0 Joeeeeeennn (85) [cevvernnnnnnnnn [ PO [ [ 0 Jooeeeeiiieenn [ 19 |. 10/12/2050 . |1.A FE ....
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COLT FUNDING LLC SERIES 2022-5 CLASS A1 144A
..19688L-AA-0 |4.550% 04/25/67 ....cceeeeeeeeeeeeeeeieeieeeeeeeeen [ . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 28,459 |............ 28,459 |..ooeeens 28,450 |............ 28,704 | 0 s (273 P (U (270 P 0 s 28,459 [oooiiiiiinnns (VN 0 | [V 874 |. 04/25/2067 . [1.A FE ....
COMMONBOND STUDENT LOAN T SERIES 2018-BGS
..20268M-AC-0 |CLASS B 144A  3.990% 09/25/45 ........evvvvvnnn [ereenn . 09/25/2024 . | Paydoun ... . 09/25/2045 . (1.B FE ....
CREDIT SUISSE FIRST BOSTON MOR SER
..22540V-G6-3 | CLASS 1A1  7.000% 03/25/32 ...ccooeeennnnnnnnnn [ereenn . 09/01/2024 . |Paydown .......cooeveeiiiins Joeeiiiniiiiins e 1,912 [, 1,912 |, 1,763 |ovveennnns 1,774 e 0 s 138 |t [V ST 138 |t 0 e 1,912 |l (VN 0 | [V 93 |. 03/25/2032 . [4.A FM ....
CS FIRST BOSTON COMM MORTGAGE SERIES 2003-25
..225410-YG-1 |CLASS 1A4  5.500% 10/25/33 .....eevvvvvvvvvvnnns [ereenn . 09/25/2024 . |Paydown ........oooeeiiiiins feeiiiiniii e 2,017 [ 2,017 |l 1,909 [oooveeennens 1,919 [ 0 e 1 0 O 0 e [/ 0 O 0 e 2,017 foereiiininnns (VO 0 | [V 74 [ 10/25/2033 . |1.A FM ...
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-AS-0 |A23 144A  2.791% 11/20/51 .ooooeeiiiiiiiniiinins [ eeens . 08/20/2024 . |Paydown ........oooeeiiiiins feeeiiininii e 1,250 [oeeninnnnns 1,200 |oeveevennnns 1,250 [ovvvevvnnnns 1,250 [oevvvvveennnnns 0 e (VO 0 | (VO 0 e 1,250 |oeeeeeneenens (VN 0 | [V 26 . 11/20/2051 .|2.B FE ....
DEUTSCHE BANK COMMERCIAL MORTG SERIES 2016-C3
..23312V-AS-5 |CLASS D 144A  3.619% 08/10/49 ........cooevvees [oernnn . 09/26/2024 . | WACHOVIA .oovvvviiiiiiiins Jeeeeeeieieieieeeees s 134,000 |[.......... 200,000 |........... 103,747 |eeeeeees 187,127 |evvvviiinenns 0 s 803 |........ 84,184 |....... (83,381) [cevvvvrrnnnnns 0 s 103,747 |ooeeeeeeneees (U 30,253 |......... 30,253 |........ens 2,286 |. 08/10/2049 . [4.B ........
DANA FINANCING LUX SARL SERIES 144A  5.750% MORGAN KEEGAN & COMPANY
.. 235822-AB-9 | 04/15/25 oooeiiiiiiii [ . 09/12/2024 | INC oo e e 3,983 [eiiiiinnnns 4,000 |.oooeeennns 3,950 [ounnnnnnnn 3,989 [oooiinnnnnns 0 e [ 0 | [ 0 e 3,995 [ouviiiiiiinnns [V (D] R [ 210 |. 04/15/2025 . [3.C FE ....
DIVERSIFIED ABS PHASE VII1 LLC  7.076% Redenption 100.0000
L. 265123-A%-2 [06/31/44 .ooovveiiiiiiiiiiiniiis s . 09/30/2024 . | .. ... 13,792 ... 13,792 L 13,792 .. 13,792 .. . 05/31/2044 . (1.F FE ....
..26209X-AF-8 | CLASS A2 144A  7.393% 10/20/52 ....ccceeennnnn [oeennn . 07/20/2024 . |Paydoun .......coooeeeiiiins Joeniiinniiinins e 1,250 [oeeennnnnnns 1,200 |oeeeevennnns 1,250 [oveveeennnns 1,250 [oevvevinnnnnnns 0 e (VO 0 | (VO 0 e 1,250 . 10/20/2052 . (2.C FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024-
..268431-AA-1 |RM2 CLASS A1A 144A  5.000% 07/25/54 ......... [...... . 09/25/2024 . | Paydoun ... ..5,575 ....5,575 ... 5,125 | .5,575 |.. . 07/25/2054 . (1.A FE ....
ELFI GRADUATE LOAN PROGRAM SERIES 2018-A
..268571-AB-2 | CLASS A2 144A  3.430% 08/25/42 ........evvvunnn [eerenn . 08/25/2024 . |Paydoun ........ooooeiiiiins |eniiiiininns e, 173,497 [ovvvennnn 173,497 [nnnnnnnn 173,450 [unnnnnnn 173,473 [0 L 2 O 0 e 2 O 0 s 173,497 . 08/25/2042 . (1.A FE ....
ELFI GRADUATE LOAN PROGRAM SERIES 2018-A
..268571-AC-0 |CLASS B 144A  4.000% 08/25/42 ... [ . 08/25/2024 . | Paydoun ... .. 19,693 ..19,693 |. . 08/25/2042 . (1.A FE ....
..26986*-AA-1 |EAGLE SOLAR LLC SOLAR LLC ~ 4.820% 12/31/42 |....... . 07/19/2024 . |Various ... ... 18,283 ..18,283 |.. . 12/31/2042 . [3.A ........
FIRST FRANKLIN MTG LOAN ASSET SERIES 2006-
..30247D-AE-1 |FF13 CLASS A2D  5.449% 10/25/36 ......evvvvuenn [eeeennn . 09/25/2024 . |Paydoun .......oooeeiiiiiins i e 1,696 | 1,69 | 1,204 | 1196 |0 e, 501 [oeeeiiiiinnee [V R 501 [oeeeiiiiinnne [V 1,696 [o.oevvvvennnns (VO [V [V 32 |. 10/25/2036 . [1.A FM ....
FLNG LIQUEFACTION 3 LLC SERIES 144A  5.550% Redempt ion 100.0000
..30806V-AA-7 |03/31/39 oeeiiiiiiiiiiiiii [ . 09/30/2024 . | eeiiiiiiiiie , , , , , , . 03/31/2039 . [2.C FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2022-2
..31572Y-AA-6 | CLASS A1 144A  4.299% 04/25/67 .....ccceeeenn [ereennn . 09/01/2024 . | Paydoun ... . 04/25/2067 . (1.A FE ....
FIRST REPUBLIC MORTGAGE TRUST SERIES 2020-1
..33616L-AN-0 |CLASS A5 144A  2.884% 04/25/50 ......cccceeenn [ereennn . 09/01/2024 . | Paydown . 04/25/2050 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-1 CLASS
..33850B-AG-2 | 1A7 144A  3.500% 03/25/47 .. R R . 09/01/2024 . | Paydoun ... . 03/25/2047 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIE
..33850R-AG-7 |A7 144A  3.500% 10/25/47 .....oooeveeeeeiinniins [ oeinn . 09/01/2024 . | Paydown . 10/25/2047 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS
..33850T-AN-8 |A13 144A  3.500% 03/25/48 .........vvrrnnnnnnn [ereeenn . 09/01/2024 . | Paydoun ... . 03/25/2048 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIE
..33851H-AC-7 |A3 144A  4.000% 04/25/48 .......ccceeveveeeennes [oeeenn . 09/01/2024 . |Paydoun .....coooeeeiiiiiins Joniiiiiii e 510 oot 510 |, L) L O, [ P, [V (3] R [V . (3] R (V1 510 foueeeeennnnnns (VO [V [V 14 1. 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AP-8 |A14 144A  3.500% 04/25/48 .........ccocnnnnnnnn [ereeenn . 09/01/2024 . |Paydoun .....coooeeiiiiiiins i e 28,372 |l 28,372 |eeeiiiens 22,894 |............ 22,959 [oeeiiiininnne [V L3 K I P, [V R L3 K I P, [V R 23,372 [eeeiiiiinns (VO [V [V 521 |. 04/25/2048 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2020-1INV
..33851Y-AC-0 |CLASS A3 144A  3.000% 03/25/50 ........cceeeees [erennnn . 09/01/2024 . |Paydoun .....coooeeeiiiiiins i e 3,778 oo 3,778 |l 3,863 |t 3,885 |l [V R QL)) [V R QL] [V 3,778 |oveeervennnnnns (VO [V [V 77 |. 03/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-2 CLASS
..33852B-AJ-4 | A9 144A  3.500% 12/25/49 .......eevvvvvrrvnnnnnns [eeeeenn . 09/01/2024 . |Paydoun .....coooeeiiiiiiins i e 27,800 [oeeerennee 27,800 |........... 28,265 |............ 28,379 | [V R [(2:10) ) [V R [(2:10) ) [V R 27,800 |ooeeeiiiennns (VO [V [V 662 |. 12/25/2049 . [1.A ........
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%
..34107@-AA-7 | 08/15/38 .oovvvvviiiiiiiiiiiiiiiiiiciicceeeeeceeeeens [ . 08/15/2024 . | Various .......ccceeeunnnnnn Joorereennnnnininnnns foeeeinnns 37,492 |........... 37,492 |oeeveeeens 37,492 |............ 37,492 foeeeiinnnnnne [V (VO [V (VO [V R 37,492 [oooeiiiiinns (VR [V [V 1,095 |. 08/15/2038 . [2.B PL ....
GE PROLEC TRANSFORMERS INC TRANSFORMERS INC
..36202*-AA-8 14.500% 10/15/33 ...ooooeiriiiiiiiii [ . 07/15/2024 . | Call 100.0000 ... foeeininiiiiiiiinn oo 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 f....oevvennneee [V (VR [V (VR [V R 1,000,000 |.....eevvvnnene (VO [V [V 33,750 |. 10/15/2033 . |2.B PL ....

GSR MORTGAGE LOAN TRUST SERIES 2006-1F CLASS
..362341-78-2 |4A1 5.500% 02/25/36 ..vvveeeeeiiiiiiieeeeiiis | e . 09/01/2024 . [Paydown ...oooeeuveeeeeeie e e 8% |.oeee.... 4,069 |............. 3,076 |..un.. 3182 | 0 [ (2,287) .o 0 fouee.. (2,287) ). 0 [, 8% [ [\ OO 0 [, 0 |oveeeeiiine 158 |. 02/25/2036 . [2.B FM ....
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GSR MORTGAGE LOAN TRUST SERIES 2006-1F CLASS
..362341-78-2 [4A1  5.500% 02/25/36 ....ovvvnvviiinnnnniiiiiinnn | s . 07/01/2024 . |Paydonn ...ccevvnvvvrinnnnn foevvnninnnniiininns fonennns 172,263 |........... 173,856 |oeveennnnns 131,432 | 133,819 [ovvvveinnnnnns [V PR 38,444 |....oovnennnnnn (U PR 38,444 |...ooovinnnnnns (U 172,263 . 02/25/2036 . |3.B FM ....
GS MORTGAGE SECURITIES TRUST SERIES 2016-GC20
..36252II-BC-1 [CLASS B 4.529% 04/10/47 .... [ IR . 09/01/2024 . | Paydown ... ..6,997 ....6,997 e 1,089 ...l 7,000 .. .6,997 |.. . 04/10/2047 . |1.A ........
GS MORTGAGE-BACKED SECURITIES
..36257L-AA-5 [CLASS A1 144A  4.000% 11/25/49 ......oevvvvinn | unnnns . 09/01/2024 . |Paydoun .....oeuvvviiinnnnn Jovenninnieiiiiinns fonneeeens 1,122 [ooeiiininnnns 1,122 | 1,166 [.oooeeeeennns 1,189 | (U P ({707 TR (U P ({70 ) (U1 O 1,122 | (1 P [ PO [V 30 | 11/25/2049 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36259V-AB-9 [CLASS A2 144A  3.000% 01/25/51 ..cevvvenvvivinn | unnnnns . 09/01/2024 . |Paydoun .....euuvvvviiiinnnn Jovennniiiiiiiinns fonneneens 5,102 [oeeiriinns 5,102 |veeeinns 5,395 [ooiiiiinnnns L7 (U (346) |vvvvverennnnns (U (346) |..ovvvnnnnnnnns [V P 5,102 [oooiiiininnnns (VN P [ PO [V 95 [. 01/25/2051 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ2
..36262D-AA-6 | CLASS A1 144A  3.500% 07/25/50 ...cevvenvvvnnn | uunnnns . 09/01/2024 . |Paydonn .....eeuveviiinnnnn Joevenninnieiiiiins foneneens 7,741 foonnnns 7,780 | 8,206 |..ccvuunnnnnn 8,317 v (U (576) [cvvvvnnnnnnnnns (U (576) [cennreernnnnns [V P 7741 | (1 P [ PO [V 173 |. 07/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AD-1 [CLASS A4 144A  2.500% 02/26/52 ........cevvves | unnnns . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 5,946 [coeeeennn 5,946 |......coennnn 4,966 |..oounnnnnnn 4,966 |....oounnnnnnns (U P 979 | (U P 979 | (U1 O 5,946 |...ccovvnnnnnns (1 P [ PO [V 99 |[. 02/26/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ4
..36264R-BW-4 |CLASS A34 144A  2.500% 09/25/52 .........ccvvun | vunnnnn . 09/01/2024 . |Paydoun .....oeuvvviiinnnnn Jovenninnieiiiiinns fonneeeens 1,637 | 1,637 |oeeenenns 1,404 | 1,404 | (U P 24 | (U P 284 | (U1 O 1,637 [ooeeeiieiinnnns (1 P [ PO [V 27 | 09/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ3
..362924-AE-2 |CLASS A4 144A  2.500% 08/25/52 ......cevvvueves | unnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 16,941 |.........ee. 16,941 |o.eeeinns 15,834 |oeeeennnns 15,812 |ovveeeiiiinns (U 1,129 | (U 1,129 | (U P 16,941 | (1 P [ PO [V 271 |. 08/26/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ2
..362938-BB-7 [CLASS A16 144A  5.500% 05/25/53 .....ccvvvves | uunnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 17,572 |oooeeeennnns 17,572 |oveeennnns 17,286 |o.oeeeneenee 17,288 [ooeiiiiinnnnns (U P 84 | (U P 84 | (U P 17,572 |oeeeiiiiinnnn (1 P [ PO [V 641 |. 05/25/2053 . |1.A ........
GMRF MORTGAGE AQUISITION CO SERIES 2018-1
..36417J-BU-2 [CLASS B1 144A  3.800% 11/25/57 ...eevvvvvvnnnn | uunnnns . 09/01/2024 . |Paydonn .....evuveviiinnnnn Joevvnnnniiiiiiinns fonneneens 7,689 [oiiiiiinnnns 7,689 |iiienns 7,657 |oveeennnnnns 7,662 |oveeiinnnnnns [ PO 27 | [ PO P P (U1 O 7,689 |oveiiiiiinnnn (1 P [ PO [V 195 | 11/25/2057 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-2
..36418A-AG-2 [CLASS A21 144A  4.000% 06/25/59 ......eevvvees | uunnnns . 09/01/2024 . |Paydomn .....evvnvvviinnnnns Joevnnnnieiiiiiiines foeeeeeeieiinns KT N o2 T 360 |..oceiennnnnns 362 |.oeiiiiiins [ O (31 PO [ R [ PO [ PR [T 0 (1 P [ PO [V 10 |. 06/25/2059 . |1.A ........
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS
..382371-AA-0 [CLASS A 144A  2.100% 05/20/48 ......covvvvvnnnn | uunnnns . 09/20/2024 . |Paydonn .....oeuvveviiiinnnn Jevvnninniiiiiiins e 7,668 |....ccovnnnns 7,668 [oeeiieenns 7,664 |ooovennnnnn. 7,665 |oveeeinnnnns [ PR T P [ PR T P [V P 7,668 |oeeeeiiiiinnnn (1 P [ PO [V 107 . 05/20/2048 . [1.D FE .
HARBORV IEW MORTGAGE LOAN TRUST SERIES 2007-5
..41165A-AB-8 [CLASS A1A  5.224% 09/19/37 ...covvvvvnnviviinnnn | unnnns . 09/19/2024 . |Paydoun .....euvnviviiinnnnn Joevvniinnieiiiiins fonieneens 2,371 oo 2,311 | 2,176 |oveerennnns 2,213 [ooeiiiiiiinnnns (U P 158 [ooeeiiiiiiinnns (U P 158 [ooeeiiiiiiinnns [V P 2,371 [ (1 P [ PO [V 40 |. 09/19/2037 . |1.A FM .
HUDSON TRANSMISSION PARTNERS L TRANSMISSION Redemption 100.0000
..44416%-AB-2 [PARTN  4.420% 05/31/33 .....covvvvrniiiiiinnnns | nnnnns L 08/31/2024 . | .evenieiiiiiiieeeiiiiineees i e 6,257 |oeeeiiiinnnn 6,257 |iiiinnnns 6,257 |oeeeinnnnns 6,257 |eviiiinnnns [ PR (VN P [ PR (1 P (U1 O 6,257 |oeeiiiininnnns (1 P [ PO [V 207 |. 05/31/2033 . |1.G PL .
IMPERIAL FUND LLC SERIES 2022-NaM3 CLASS A1
.. 45276K-AA-5 [ 144A  4.380% 05/25/67 ....evvvnvvivinnniiiniinn | nnnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 23,881 [............ 23,881 |[.....oeveens 23,881 [...ccevennns 24,085 |.....ovvnnnnnns (U (204) |vvvveirennnns (U (0L (U P 23,881 |oeevnnns (1 P [ PO [V 689 |. 05/25/2067 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2020-2 CLASS
..46591T-AC-8 [A3 144A  3.500% 07/25/50 ...evvvnnvrvvinnnnnnnns | unnnnns . 09/01/2024 . |Paydonn .....eeunvvvriinnnnn Joevennnniniiiiinns foinneneens 3,361 [eeiiiinnns 3,361 |eeeeinnnnns 3,605 |ieevennnnnns 3,695 [...ooovvinnnnns (U (334) |vvvvvrieinnns (U (334) |.ovveiinnns (U1 O 3,361 [ooiiiiiiinnnns (1 P [ PO [V 78 |. 07/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-INV1
..46591V-AC-3 [CLASS A3 144A  3.500% 08/25/50 .......euvvvvers | uunnnns . 09/01/2024 . |Paydoun .....evuvvvriinnnnn Jevvnnnniiiiiiinns foinieneens 3,073 [eeiiiinns 3,073 |eeeiiiens 2,94 [ooiiiininnns 2,995 [ooiiiiiiiinnns [ PO LT PO [ PR LT PO (U1 O 3,073 [oeeiiiiiinnnns (1 P [ PO [V 72 | 08/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLASS
.. 46592A-BH-6 [A15 144A  3.500% 08/25/50 ...eevvvvvvvvvnnnnnns | unnnnns . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 11,716 | 1,716 [oeeeeenenee 12,571 | 12,707 [ooeeiiiiinnnnns (U (991) |vvvveiiinnns (U (991) |oovvvinnns (U P 716 [t (1 P [ PO [V 287 |. 08/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS
.. 465921I-BP-0 [A15 144A  2.500% 02/25/52 .....cvvvenvvviinnnnn | nnnnns . 09/01/2024 . |Paydoun .....oeuvivriinnnnn Jevvnnnniiiiiiinns fonneneens 6,058 |[....covnnnns 6,058 |..cooeennn 5,066 |....ouunnnnn. 5,048 |.oooiiinnnnns (U 1,010 [oooiiiiinnnnnns (U 1,010 [oooeiiiinnnnnns (U1 O 6,058 |oueiiiiiinnnn (1 P [ PO [V 99 |[. 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 . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 7,394 oo 7,304 [oiiiiinnnns 6,194 | 6,177 [oeeiiiiinnnnns (U 1,218 [oooiiiiiinnnnns (U 1,218 [ooeeiiiiinnnnns (U1 O 7,394 [t (1 P [ PO [V 124 ). 04/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-1 CLASS
..465978-AF-1 [A2 144A  5.500% 06/25/53 ....cevvvvvvvivvnnnnnns | unnnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 35,951 |oeeeens 35,951 [oeieene 35,821 [.ooiiinennns 35,669 |......ovvnnnnnn (U P 282 | (U P 282 | (U P 35,951 [ooiiiiininnnns (1 P [ PO [V F 1,348 |. 06/25/2063 . |1.A ........
J G WENTWORTH XXXIX LLC SERIES 2017-2A CLASS
..46620V-AA-2 A 144A  3.530% 09/15/72 ..ovvvvenviiiiiiniinenees | s . 09/16/2024 . |Paydoun ......euvviiiiiinnnn fevvniinnieiiiiins foeneens 2,641 |eeeiiine 2,641 | 2,656 |iieveinnnnns 2,656 |iieiiinnnnnns (U P (L) T (U P (R P (U1 O 2,641 [t (1 P [ PO [V 63 |. 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 ........oe | unnnns . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 1,488 |oeeeennnnnns 1,488 |oeeeennnns 1,453 |.ooooiinnenns 1,484 oo [ PR L3 P [ PR L3 P (U1 O 1,488 [ooeiiiiiinnnn (1 P [ PO [V 40 |. 01/15/2046 . |1.A ........
JP MORGAN CHASE COMMERCIAL MOR SERIES 2015-
..46644K-AG-5 |FRR2 CLASS AK39 14  0.296% 08/27/47 ......... |.ceeen. . 08/01/2024 . |Paydonn ....cevvevvrvvinnnn foovevniniiiiiiinns fovnees 1,200,000 |........ 1,200,000 |........ 1,149,074 |........ 1,184,637 [ooeiivinnnnnns [V A 15,363 |oevveeniiinnns [V A 15,363 |ovvveeniiinnns (U . 1,200,000 |.....ccvvnnnnns (1 P [ PO [V PO 14,567 |. 08/27/2047 .|2.A FE
JP MORGAN MORTGAGE TRUST SERIES 2016-3 CLASS
. 46647E-AE-1 [ 1A5 144A  3.387% 10/25/46 ...oovvvvvvvinnnnnes | nnnnns . 09/01/2024 . |Paydomn .....eeveviiinnnnns Jovvnniniieiiiiiinees foeeieeeens 16,368 |............ 16,368 [............ 16,468 |............ 16,471 [ooeeiiiiinnnnns (U R [R1VX) ) (U [Q[0) ) O (U P 16,368 |ooevnieiennnn (VN P [ PR [V 399 . 10/25/2046 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-1 CLASS
..46648C-AH-7 [A8 144A  3.448% 01/25/47 ...eovvvvivivinnnnnnns | unnnnns . 09/01/2024 . |Paydown .....eeeeviiiiiinnns foovenninniniiiiiinns Joviiininnnns 1,571 s 1,571 s 1,567 |oeiiinns 1,566 |oveveiiiinnns [U I P (U T I P (U LITA I N 0 | (U [ o 37 |. 01/25/2047 . |1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AG-8 |A7 144A  3.500% 05/25/47 .....evvvvvvinnnnnnnns | unnnnns . 09/01/2024 . |Paydonn .....euuvvviiinnnnn Joevvnnnnieiiiiinns fonneneens 2,685 [ceeiiein. 2,685 |.ieennnn 2,664 |.eeennnnns 2,656 |iieiiinnnns [ PO 30 v [ PR 30 i [V P 2,685 |..ccovnnnnnnns (1 P [ PO [V 62 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLAS!
..46648H-AZ-6 B2 144A  3.649% 05/25/47 .... [T . 09/01/2024 . | Paydown ... ... 1,628 ... 1,623 |.... .1,628 |.. . 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46648R-AG-6 |A7 144A  3.500% 06/25/48 ......oeevvvvrinniieies | unnnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 32,268 |o.eeeennnnnn 32,268 |............ 31,984 |............ 31,903 |.ooiiiiiinnnnns (U P LT (U P 365 |.iiiiinninnnns (U P 32,268 |[....ccvvnnnnnns (1 P [ PO [V 704 |. 06/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-AG-9 [A7 144A  3.500% 11/25/48 .....ovvvivvnnnnnnens | nnnnns . 09/01/2024 . |Paydonn .....eeuvvvieinnnnn Joevvnnnniiiiiiinns fonneeeens 1,338 [oiiiiinnnns 1,338 |oeeeeennns 1,335 [ 1,333 | [ PR L3 P [ PR L3 P [V P 1,338 |oeveeineeees (VN P [ PO [V 30 |. 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-3 CLASS
..46649T-AG-1 A7 144A  3.500% 09/25/48 .......covvvvvvnnnnnens | unnnnns . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 29,875 |oeeeenns 29,875 |.ooiinennns 28,348 |.....ooenenn 27,565 |.ooviviinnnnns (U 2,311 | (U 2,311 | (U P 29,875 [.ooviiiinnnnnns (1 P [ PO [V 664 |. 09/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46649Y-AG-0 [CLASS A7 144A  4.000% 02/25/49 ......ovvvvvveee | unnnns . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 2,541 oo 2,541 [onnns ) I 2,430 [oooiiiiiinnnnns (U P L I O (U P L I O (U1 O 2,581 | (1 P [ PO [V 67 | 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46640Y-BG-9 |CLASS B1 144A  4.254% 02/25/49 .....cceovvvvvnn | unnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 12,390 [oeeeenne 12,390 |oeeeennns 12,490 |oeeennnnnns 12,468 |ooevvnnnnne 0 s [W£:) 1 (U P (£ ) (U P 12,390 |oeeeiinenns (1 P [ PO [V 351 |. 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-6 CLASS
..46650J-AG-9 [ 1A7 144A  3.500% 12/25/48 ......ovvvvvvvnnnnees | unnnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 30,331 |oeeeennnnns 30,331 [ooieiinnnns 29,687 |......cennnn 29,545 [ooiiiiiinnnnns (U P 786 |ouvereeiiiinns (U P 786 |ovveueriininnn (U P 30,331 [ooiiiiininnnns (1 P [ PO [V 690 |. 12/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BA-9 [CLASS B1 144A  4.668% 12/25/49 ......ovvvvvvees | nnnnns . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 5,633 [eiiiiiinns 5,633 [...ccoennnns 6,065 |..eevunnnnnns 5,998 [.oooiiiiinnnns 0 s (365) |+vvvverrennnns (U (365) |+eevvvnnnnnnns [V P 5,633 [oooiiiiiinnnns (1 P [ PO [V 177 [. 12/25/2049 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BB-7 [CLASS B2 144A  4.668% 12/25/49 ......ccvvvvves | unnnns . 09/01/2024 . |Paydonn .....ouuvivriinnnnn Jevennnnieiiiiinns fonneneens 2,987 |oeeeiiiinnns 2,987 | 3,182 | 3,152 [ooeiiiiiiiinnns 0 s [R5 (U (165) [ovvnrvvinnnnns (U1 O 2,987 [ooeiiiiiinnnns (1 P [ PO [V 94 . 12/25/2049 . [1.A ........
J G WENTWORTH XLI LLC SERIES 2018-1A CLASS A
..46651T-AA-9 [ 144A  3.740% 10/17/72 eeevivviiiniiiiiiinines | s . 09/16/2024 . |Paydonn ......eviviiiinnnns Jovvninineiiiiinens foeeeeeens 21,028 [ 21,028 |............ 21,501 [.oooeinennns 21,467 |ooevivninnnnnns 0 s (X)) FO (U (LX) (U P 21,028 |ooeeveiens (1 P [ PO [V 523 . 10/17/2072 . [1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-9 CLASS
..46651Y-AH-3 A5 144A  3.500% 05/25/50 .....cevvnvvvvvvvnnnnns | uunnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 61,895 [........... 61,895 |............ 63,190 |........een. 63,594 [...ooiiinnnnns 0 fens (1,700) forvvvvnnnnnnnns (U . (1,700) foruneeeiinnnnns (U P 61,895 | (1 P [ PO [V F 1,369 |. 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-AC-4 A3 144A  3.000% 03/25/51 ..covvvnnviviiinnninnns | unnnnns . 09/01/2024 . |Paydoun .....eeuveviiinnnnn Joevvnnnnieiiiiiins fonieneens 8,570 [oviiiirnnnns 8,570 |eivrnnnnnns 8,979 | 9,016 |.eevvennnnnnns 0 s (C270 ) P (U (447) |oevviinns [V P 8,570 |oueiiiiiinnnn (1 P [ PO [V 175 |. 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021 15 CLASS
..46654T-B0-0 [A15 144A  2.500% 06/25/52 .....evvvnvvvvrnnnnns | unnnnns . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 9,333 | 9,333 [oiiiiinnnns 7,818 [ 7811 [ (U 1,522 | (U 1,522 | (U1 O 9,333 [oooiiiiiiiinnnn (1 P [ PO [V 156 |. 06/25/2062 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-3 CLASS
..46654U-AC-9 [A3 144A  2.500% 08/25/52 ....cevvvnvvvvvinnnnns | unnnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 1,779 |ooooeeennens 1,779 |oeeeene 10,916 |............ 10,878 [ooeiiiiinnnnns (U P 901 |evreiiiiinns (U P 901 |evreiiiiins (U P 1,779 o (1 P [ PO [V 193 |. 08/25/2062 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..466556-AB-1 [A2 144A  3.500% 10/25/52 ....cevvvnvviiiinnnnns | unnnnns . 09/01/2024 . |Paydoun .....evuvvvieinnnnn Joevvnnnniniiiiinns o, 9,986 [...oeeeennnn 9,986 |...unnn 9,483 |[....ccevnnnns 9,486 |....oovnnnnnnnn (U P 500 |oueeeniiiiinns (U P 500 |oveeeniiiinns (U1 O 9,986 |.....ccvvnnnnns (1 P [ PO [V 232 . 10/25/2052 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AD-7 A3 144A  3.000% 10/25/52 .....evvvvvvviinnnnens | unnnnns . 09/01/2024 . |Paydonn .....oevveviiinnnnn Joevvnnininiiiiiinns feneneens 9,986 [...oeeeennnn 9,986 |....oeennn 9,191 |t 9,196 |oevvrennnnns (U P 789 |oeeieiininns (U P 789 |oeeeiiiinnn (U1 O 9,986 |.....ccvvnnnnns (1 P [ PO [V 199 |. 10/25/2062 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-2 CLASS
..46656D-AF-8 [A2 144A  5.500% 07/25/53 ....covvvnvviiinnnnns | annnnns . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 23,888 |............ 23,888 |............ 23,560 |.....oevnnnn 23,539 [ooiiiiiinnnnns (U P 349 | (U P 349 | (U P 23,888 |...ovueiienns (1 P [ PO [V 919 |. 07/25/2053 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-3 CLASS
..46656R-AN-0 [A4B 144A  5.500% 10/25/53 ....oevvvnniviiinnnnns | unnnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 19,872 [.oovveennnns 19,872 |oeeeennnnns 19,686 |............ 19,622 |ovveeninnenns (U P 250 |.oiiiiiiinns (U P TV (U P 19,872 |oeeeiiinnnnn (1 P [ PO [V 710 |. 10/25/2063 . |1.A ........
KKR PINE BROOKE ISSUER LLC ~ 3.000% 03/15/51 Redemption 100.0000
(B82558-AA-T [ 1ererrerereeeeeeee et | e L 00/15/2028 . [ cvovereeeeeeeeeeeeeeeees feeeeeeeeeeees e 6,408 |orovrenene 6,404 |.ovovee.. 6,404 |.ovvennnn. 6,404 |.ovoverennn (L1 P (U [ P 0 v (L 6,408 |.vuvurrerrene 0 foorrererin (L1 O 0 [oorerreiennns 144 |. 03/15/2051 . [2.A PL
LCSS FINANCING LLC SERIES 2018-A CLASS A 144A
..50200X-AA-8 [4.700% 12/15/62 ....evvvviviiinnniiiiiiiniiinieiiins | s . 09/15/2024 . |Paydoun ....cevvnvvviiinnnnn Jovvninniiiiiiinns foneneens 9,192 [eeiiiine 9,192 [.ooiiinnnns 9,192 [.oooiiinnnnns 9,192 [oooiiiiiinnnnns [ PR (VN P [ PR (VN P (U1 O 9,192 [t (1 P [ PO [V 288 |. 12/15/2062 . |1.A FE .
Redemption 100.0000
..52678@-AB-6 |LERADO INVESTMENTS LLC  6.290% 03/31/36 .... |....... . 09/30/2024 . | .eeeniiiiiie e . 03/31/2036 . |2.B PL
LIFE FINANCIAL SERVICES TRUST SERIES 2021-BMR
..53218C-AG-5 [CLASS D 144A  6.611% 03/15/38 ....evvvvvvvinnnn | uunnnns . 08/15/2024 . |Paydonn .....eevvvvviiinnnns Jovvniininiiiiiiinens foeeieneens 94,918 |oeeeennnns 94,918 |............ 92,426 |............ 95,234 [ooeiiiiinnnnns 0 s (316) [cuvvvnnnnnnnnne (U (316) [oennreiinnnnns (U P 94,918 [..ooeivinnnnnns (1 P [ PO [V F 4,403 |. 03/15/2038 . [1.A ........
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A
..53948K-AA-7 [2.750% 07/20/47 .ovvvvniiiiiiniiiiniiiiiiinieiiinn | s . 09/20/2024 . |Paydonn .....eeuvviriiiinnnn Jevinninnieiiiiins feeneens 7,304 |oeeiiiinns 7,304 | 7,297 |ovveiinnns 7,207 |ovveiiiinns [ PR (I P [ PR (I P (U PO 7,304 [oooiiiiiinnnns (1 P [ PO [V 135 |. 07/20/2047 . |[1.D FE .
LOANPAL SOLAR LOAN LTD SERIES 2021-1GS CLASS
..53048P-AA-6 A 144A  2.290% 01/20/48 ...oovvvvivvinnnninninnnn | nnnnns . 09/20/2024 . |Paydonn .....eeuvviriiiinnnn Jevinninnieeiiiins o TA75 oo TATS | 7,458 |oeeeeennnnnns 7,460 |ooeeeennnnnnns [ PO L T PO [ PO L T PO [V P TATS | (VN P [ PO [V 114 |. 01/20/2048 . |1.D FE .
MADISON AVENUE TRUST SERIES 2017-330M CLASS D
.. 55282M1-AJ-3 [144A  4.108% 08/15/34 ....ovvviiivnnnnniiiiinnnn | nnnnns . 08/01/2024 . |Paydown ....cevvviiiiiinnnn foovvvnninnniiiiinnns Jounnns 1,000,000 |........ 1,000,000 |........... 991,591 [..........s 995,031 [....cevvnnnnnns (U 4,969 |t [U 4,969 |t [ U 1,000,000 f.....ccceunnnns 0 | (U 0 Joeennns 26,945 |. 08/15/2034 . [1.F ........
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MADISON AVENUE TRUST SERIES 2017-330M CLASS E
..5528201-AL-8 | 144A  4.167% 08/15/34 ......evvvvvvvvrrnnnnnnnnnn [eeeeenn . 08/01/2024 . |Paydown .......coooveeieeins |oeniiieniiinens | 1,000,000 |........ 1,000,000 |...........974,177 |...........985,820 [............... 0 fens 14,180 [ovvvennnnnnnns 0 fnns 14,180 [ovvveinnnnnnns 0 fnns 1,000,000 |...eevvvvvnnnns (VN 0 | [V 27,329 |. 08/15/2034 . |4.A ........
MF1 MULTIFAMILY HOUSING MORTG SERIES 2022-FL9
..55285A-AG-2 | CLASS C 144A  8.797% 06/19/37 ....ovvvvvvvvenns [eeeenn . 08/21/2024 . | GOLDMAN SACHS & CO. ... |oeeeerrreiirnninnns [oeeenn.. 998,125 |l 1,000,000 . 06/19/2037 . (1.G FE ....
MFRA TRUST SERIES 2022-NaM2 CLASS
..552850-AA-0 |4.000% 05/25/67 ......eevvvvvriiiiriiiiiiiiiiiininns [ eeeeenn . 09/01/2024 . |Paydown ......oooevviiiiiins |ooviiiiniiiniins e 5,729 [, 5,729 [ooeinnnnne 5,604 |............. 5,658 |l 0 e YA I PO 0 e YA N FOUUR 0 e 5,720 |.ooeeiiieinnns (VN 0 | [V 150 . 05/25/2067 . |1.A FE ....
Redemption 100.0000
..55317X-A*-0 [MNR ABS ISSUER | LLC MNR  8.120% 12/15/38 . |....... L 09/15/2024 . | eeenneeiiiieeeeiieieeeees i e 42,404 ... 42,404 |............ 42,404 |............ 42,404 fo.ooeiinnnnnns 0 e (VO 0 | (VO 0 s 42,404 [oooiiiiinnn (VN 0 | [V 2,771 |. 12/15/2038 . [1.G PL ....
MAPLELEAF MIDSTREAM INVESTMENT  4.560%
..56540#-AA-3 109/30/25 ...coeiiiiiiii [ . 09/27/2024 . | BANK OF NEW YORK ....ooen |ooveeeeieniniiiinins oo, [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 0 [ 09/30/2025 . |4.APL ....
MAPLELEAF MIDSTREAM INVESTMENT  4.560% Redenption 100.0000
..56540#-AA-3 [09/30/25 ...eevvrniiiiiiiinr s | s . 07/05/2024 . | evveiiiiiiiiiniiiiiiiiiniinns e e 2,019 |........... 92,019 [ennnnee 92,019 |............ R,011 | 0 e 8 [ 0 | 8 [ 0 s 9R,019 [ooeiiiiiinnn (VN 0 | [V 4,19 |. 09/30/2025 . [3.CPL ....
MARLETTE FUNDING TRUST SERIES 2023-1A CLASS A
..57110P-AA-9 | 144A  6.070% 04/15/33 ....evvvvvvvvvrrnnnnnnnnnns [eeeeenn . 09/15/2024 . |Paydown .......coooeeiiiiins Joeniniiinnin e 65,544 |............ 65,544 |............ 65,543 |............ 65,555 [...uiiiinnnnne 0 s (A, [V ST A el 0 s 65,544 [......cceeinnn (VO 0 | [V 2,624 |. 04/15/2033 . |1.A FE ....
MELLO MORTGAGE CAPITAL ACCEPA SERIES 2021-
..585491-BC-6 | INV3 CLASS A11 144  5.000% 10/25/61 ......cc. [.eeens . 09/25/2024 . |Paydown ........oooeeiiiiins Jeeiiiiiniini e, 18,068 |............ 18,068 |............ 16,578 [o.vvvenenee 16,370 [ovveennnnnnnns 0 |eeeenns 1,698 [.ocoennnnnnns 0 eeeeenn 1,698 [.ennnnnnnns 0 s 18,068 [....ccceennnnn (VN 0 | [V 596 |. 10/25/2051 . [1.A ........
MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018~
..585499-AJ-5 |MTG2 CLASS A9 144  4.363% 10/25/48 ........... [.eennn . 09/01/2024 . |Paydown .......oooeveiiiiins Joeniiiiiniiis e 2,159 oveeiiienns 2,159 [oiinnnnns 2,177 |l 2,173 |, 0 s (L) T [V ST (L T 0 e 2,159 | (VN 0 | [V 62 [. 10/25/2048 . |1.A ........
MILEAGE PLUS HLDINGS LLC SERIES 144A  6.500% Redemption 100.0000
..599191-AA-1 [06/20/27 ..evvviiiiiiiiiiiiiiiiiinieccinineeeenn | s . 09/20/2024 . | evviiiiiiiiiiininiiiiiiiiinns e e 25,000 [oevenennns 25,000 [oennnnnne 24,720 |............ 24,867 |.oooeeeieennn 0 s LI O [V ST L O 0 s 25,000 |oeeeeiinnnnnns (VN 0 | [V 1,219 |. 06/20/2027 . [2.C FE ....
MILL CITY MORTGAGE TRUST SERIES 2017-2 CLASS
..50980A-AB-3 |M1 144A  3.250% 07/25/59 .....ccooviiiiiiiiiiins [eeeenn . 09/01/2024 . |Paydoun .......oooeeeiiiiins Joeniniiiiniis e 13,966 [.....oenne. 13,966 |............ 14,018 |............ 13,984 |l 0 s (19) forvvnnnnnnnnnns [V ST (1) O 0 s 13,966 [ovvvvvvvvnnnns (VN 0 | [V 304 |. 07/25/2089 . [1.A ........
MILL CITY MORTGAGE TRUST SERIES 2017-3 CLASS
..50980C-AF-0 |M2 144A  3.250% 01/25/61 .....ccceeeeeeeeeeeeess [ oeennn . 09/01/2024 . |Paydoun .......oooeeeiiiiins Joeniniiiininis e 238 [ 286 | P27 R 233 | 0 e I 0 | I 0 e P A (VN 0 | [V 5 |. 01/25/2061 . [1.A ........
MILL CITY SOLAR LOAN LTD SERIES 2019-2GS
..50982V-AA-7 |CLASS A 144A  3.690% 07/20/43 .....coovvvvveees [eeeennn . 09/20/2024 . |Paydoun ........oooeiiiiiins feniiininii e 6,612 [..ccceennne 6,612 |............. 6,607 [.....ounnnn. 6,607 [....ouvvnnnnnne 0 e L 0 | L 0 e [ (VN 0 | [V 162 [. 07/20/2043 . |1.D FE ....
MILLENNIUM PIPELINE CO LLC ~ 6.000% 06/30/32 Redemption 100.0000
.B0040#-AB-8 | ..evveneeeiiiiiee s | s L 07/2172028 . | eeeeeeeeeiiiieeeeiiiieeeees v e L L 44 | 4 | 402 | 0 e LT R 0 e LT R 0 e L3 L (VN 0 | [V 1,316 |. 06/30/2032 . [2.A Z .....
MORGAN STANLEY RESIDENTIAL MO SERIES 2024-3
..61776Q-AH-9 | CLASS AF 144A  6.630% 07/25/54 .......ccooeeees [ oennnn . 09/25/2024 . | Paydoun ... ...37,283 ...37,283 |.... ..37,283 |.. . 07/25/2054 . (1.A FE ....
MORGAN STANLEY RESIDENTIAL MO SEH
. 61777W-AA-0 | INV1 CLASS A1 144A  3.000% 03/25/52 ......... [..eeenn . 09/01/2024 . |Paydown .......oooeveiiiiins Joeniiiiiniiis e 72 B PO 5,521 [ooiiinnnnne 5,012 |l 4,994 [, 0 s 526 |oveeiriiinnnns [V ST 526 |oveeiiiiiinnns 0 e 5,521 . 03/25/2052 . [1.A ........
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A
..61046F-AA-3 | 144A  4.010% 06/22/43 ....covvvvvvvvirviinninnnns [ eeeens . 09/20/2024 . | Paydoun ... .8,034 |.. . 06/22/2043 . (1.D FE ....

MOSAIC SOLAR LOANS LLC SERI

..61946L-AA-0 | A 144A  4.200% 02/22/84 ......oovvvviniiiiiaanas | eeeenn . 09/27/2024 . [BANK OF NEW YORK ........ [oeeeeeiiiiiiiiiniiis forreeniiiiinnns [V O [V PO (U PP [V IO 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PO 0 . 02/22/2044 . |1.G FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-2GS CLASS

..61946L-AA-0 | A 144A  4.200% 02/22/84 ......oovvvviniiiiiaaias | eeeans . 09/20/2024 . |Paydown ... . 02/22/2044 . |1.G FE ....

MOSAIC SOLAR LOANS LLC SERIES

. G1046N-AA-6 | 144A  2.100% 04/20/46 ©..vvvevevvererereenrns | verenn . 00/20/2024 . [Paydoun ...eveveeriieiens foereeriiirieieieen [ 25,438 |oorrnnene 25,438 |evernnn 25,278 |ovvrnnne 25,289 [covevevernnnen (L 149 [ (L 149 [ (U 25,438 [oooiiinnne (L1 FU (L AR (L1 F 358 |. 04/20/2046 . [1.A FE ...
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS B

.B1946N-AB~4 | 144A  3.100% 04/20/46 ©..vvvevevevererereenres | verenn . 00/20/2024 . [Paydoun ...eveveevrvrieiens foerereriririeieiees [ 16,959 |oveveveene 16,959 |orvrrnennne 16,801 [.ovvevnnnne 16,807 [cvvvevevrenen (L L7 (L L7 (U 16,959 |ovevereereine (L1 FU (L AR (L1 F 352 | 04/20/2046 . |1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B

..B61946R-AB-5 | 144A  2.000% 04/22/47 .vvevvrrrrvrereririrrens | oo . 00/20/2024 . [Paydoun ..veveveervrieien foereeririiieieiees [eeeeeenns 9,016 |ovennnen. 9,016 [oorrennne 8,970 |ovuerenen 8,974 |ovvrrrnen. (U1 2 | (U1 2 |, (U P 9,016 [oevvrvereene (L1 FU (L AR (L1 F 126 |. 04/22/2047 . |1.E FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2018-A

..63940P-AD-7 |CLASS B 144A  3.680% 02/18/42 ...vovvveverers | verene . 00/15/2024 . [Paydoun ..veveveevrvieiens foorereriririeieieen feeeieans 12,724 oo 12,724 |ovrrnnne 12,705 [oveenee. 12,722 [oorreiinne (L1 O L O (L1 O L O (U 12,72 |oeeeeins (L1 FU (L AR (L1 F 315 |. 02/18/2042 . [1.A FE ...
NEW MOUNTAIN GUARDIAN 111 BDC LLC ~ 3.570% Redemption 100.0000

L BATEBAA-O | 07/15/25 oo | oo L 08/16/2024 . [ 1. oo [ 36,761 |everenee 36,761 |oovrrnennne 36,761 [overenee 36,761 [ooverrrinennne (L1 O (L (L1 O (L (U P 36,761 |oveverererennne (L FU (L AR (L1 1,325 | 07/15/2025 . [2.C PL ...
NEW MOUNTAIN GUARDIAN 111 BDC LLC ~ 3.620% Redemption 100.0000

(BATEEG-AB=T | 07/15/25 .. | oo L 08/16/2024 . [ 1. oo [ 18,234 |eveunen 18,234 |ovrrnnnne 18,234 [ooveennne. 18,234 [oeveriinnne (L1 O (U (L1 O (L (U P 18,234 |ovevereririnnne (L1 FU (L AR (L1 F 666 |. 07/15/2025 . |2.C PL ...

NEW RESIDENTIAL MORTGAGE LOAN SERIES 2022-
..648310-AA-1 | NQM3 CLASS A1 144A  3.900% 04/25/62 ......... |....... . 09/01/2024 . [Paydown ....oovovvveiieninn foeeeiiiiiiiiiiiinn foeeeenn 21,646 |........... 21,646 |............ 21,347 J.ovvenn. 21,371 o 0 foeeeennn. 25 fooiiiiiinnns 0 foeeeennn. 25 fooiiiiiinnns 0 foeieennn. 21,646 |...ooovvveenns [V PPN [V 0 foeeeiiiiinns 560 [ 04/25/2062 . |1.A ........
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NEWMONT NEWCREST FIN SERIES 144A  5.750%
..65163L-AC-3 [ 11/15/41 .oveiiiiiiiiiiiiiiiiiin e | s . 09/10/2024 . | Tax Free Exchange ....... |oeceevvriviviinnnns Jounnnn 1,441,774 |........ 1,123,000 |........ 1,451,313 |........ 1,451,166 [.....occevnnnns [V A (9,392) [.oovvvvnnnnnnns [V A (9,392) [.oovvvvnnnnnnns (U . 1,441,774 e (1 P [ PO [V PO 52,914 . 11/15/2041 . [2.A FE ....
ONSLOW BAY FINANCIAL LLC SERIES 2020-INV1
..67113C-AE-6 |CLASS A5 144A  3.500% 12/25/49 ........cvvvvees | unnnns . 09/01/2024 . | Paydown ... .... 5,631 ....5,925 [.............6,021 .5,631 . 12/25/2049 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 20
..67113K-AX-6 |CLASS 1A3144A  4.000% 06/25/59 .....cevvvvvvees | uunnnns . 09/01/2024 . |Paydoun .....oeuvvviiinnnnn Jovenninnieiiiiinns fonneeeens 3,842 |eeiiiiine 3,842 [......ooeeens 3,96 |[.....covnnnnn 3,960 |iiiiiinnnnns (U (118) [ervrvnnnnnnnnns (U [QREE) ) PO (U1 O 3,842 [oooiiiiiinnnns (1 P [ PO [V 103 |. 06/25/2089 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2021-NaM4
..67115D-AA-0 [CLASS A1 144A  1.957% 10/25/61 ...oevvvvvvvnnnn | unnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 24,627 |eevennnnnnn 24,627 |...ccovnnnns 22,226 | 2,218 | (U 2,409 | (U 2,409 | (U P 24,627 |.ooeevvvnnnnnns (VN P [ PO [V 338 |. 10/25/2061 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-J1 CLASS
..67116M-AC-5 [A3 144A  4.500% 01/25/53 ...covvvvnnvviiiinnnns | nnnnns . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 44,988 |......ennnnn 44,988 |............ 43,216 |..ccevvennns 43,255 [ooiiiiiinnnnns (U 1,733 | (U 1,733 | (U P 44,988 |.....ccvvnnnnns (1 P [ PO [V F 1,394 |. 01/25/2053 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-J1 CLASS
..67116W-AP-4 [A14 144A  2.500% 02/25/52 ....ccvvvvnnviviinnnnn | annnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 10,768 |ooeeeennnnns 10,768 |oeeeriennne 9,150 |everinnnnnns 9,151 | (U 1,618 [oooeiiiiinnnnns (U 1,618 [oooeiiiiinnnnns (U P 10,768 [...ccevvvnnnnns (1 P [ PO [V 172 | 02/25/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-INV5
..67448J-AA-5 [CLASS A1 144A  4.000% 10/25/52 ....cevvnvvvnnn | uunnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 11,155 [oeeeees 1,155 s 10,040 |............ 10,063 [..oevvvvnnnnns (U 1,002 | (U 1,002 | (U P 11,155 | (1 P [ PO [V 289 |. 10/25/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-INV1
..67448K-AA-2 [CLASS A1 144A  3.000% 01/25/52 ....evvvnvvvnnn | unnnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 14,824 |............ 14,824 |.oooneniins 12,348 |ooeeennnnns 12,343 [ (U 2,480 |.ooivinnnnnnns (U 2,480 |.ooiiinennnnns (U P 14,824 |..ooovnnnnnns (1 P [ PO [V 293 [. 01/25/2052 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP1
..674480-AC-5 [CLASS 1A3 144  4.000% 01/25/59 ....cevvvnnvvees | unnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 11,554 ... 11,554 s 11,637 [oeeeenne 11,686 [oooeivvennnnnn (U (K72 P (U [RE7J ) (U P 11,554 | (1 P [ PO [V 336 |. 01/25/2059 . |1.A ........
OCEANVIEW MORTAGE TRUST SERIES 2022-1 CLASS
..67647A-AA-3 [ A1 144A  4.500% 11/25/52 ...oovvvnviviiinnninens | nnnnns . 09/01/2024 . |Paydoun .....ouunvevriinnnnn fevvnnnniiiiiiinns fonneneens 4,198 [oeeeieinne 4,198 |nns 3,849 [..........eet 3,845 [...oooiiiinnnns (U P S R (U P [ R (U1 O 4,198 [ooeiiiiinnnnns (1 P [ PO [V 19 | 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 . 09/01/2024 . |Paydonn .....oevveviiinnnnn Joevvnnininiiiiiinns feneneens 9,702 |oeeirinnne 9,702 |ieirinnnnns 9,235 [oeiiiiinnnnn 9,238 [oiiiiiinnnnns (U P 464 | (U P 464 | (U1 O 9,702 [.oeviiiininnnns (1 P [ PO [V 228 |. 05/25/2052 . |1.A ........
PSNMC 2018 1 TRUST SERIES 2020-2 CLASS A14
..693652-AP-4 [ 144A  3.000% 05/25/50 ....evvvnviviiinnnnniininnn | annnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 19,899 [............ 19,899 |oenns 20,343 | AV (VI (U (700 (U [£-74 D ) O (U P 19,899 |.oovveenns (1 P [ PO [V 398 |. 05/25/2050 . |1.A ........
PSMC TRUST SERIES 2018-1A CLASS A12 144A
..69371V-AM-9 [3.500% 02/25/48 ......evvvvvviviiiniiiiiiiiiiiinees | s . 09/01/2024 . |Paydonn .....eevnvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 7,258 |oeeiiiinne 7,258 |oeeeienns 7,481 [ 7,072 |ooviiiiienns (U P L LCICT PO (U P L ECICT PO [V P 7,258 [ooeiiiiiinnnns (1 P [ PO [V 178 [. 02/25/2048 . [1.A ........
PRKCM TRUST SERIES 2022-AFC2 CLASS A1 144A
..69377T-AA-4 [5.335% 08/25/57 .....ccvvvvnviiiiiiniiiiiiiiiniines | s . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 41,749 | 41,749 |.........ees 41,748 ..o 41,982 |.oooiiiiinnnns (U (233) |vevverinnnnns (U (X)) (U P 41,749 [ooooeiiinnnnnns (1 P [ PO [V F 1,464 |. 08/25/2057 . [1.A FE .
PAC CLASS A TRUST 2024-1 PAC_24-1-A  7.020% Redenption 100.0000
..694508-AA-6 [ 02/28/37 ..ovvvniiiiiiiiiiiiiiiii s | s . 09/28/2024 . | .eenniiiiiiieeeiiiieeeees e e 11,338 [ooeeinenens 11,338 |ooeeeeennnns 11,338 |oeveeiiiiiiinnnns (U P [ PR (VN P [ PR (VN P (U P 11,338 | (1 P [ PO [V 80 |. 02/28/2037 . |1.F Z .....
PRIMOSE SCHOOLS SERIES 2019-1A CLASS A2 144A
.. T4166Y-AA-8 [4.475% 07/30/49 ...ccovvvvniiiiiiiiiniiiiiiiiinees | s . 07/30/2024 . |Paydonn .....eeuvveviiinnnnn Joevvnninnieiiiiins foneneens 1,250 [oooiiiinnnnns 1,250 |oveeninnns 1,250 |oeeeiiinnnns 1,250 |oeeeenniinns [ PR (VN P [ PR (1 P (U1 O 1,250 |ooveeinenes (1 P [ PO [V 42 [. 07/30/2049 . [2.B FE
PROVIDENT FUNDING MORTGAGE TR SERIES 2020-1
.. T43874-AC-3 |CLASS A2 144A  3.000% 02/25/50 .....cevvnvvveen | uunnnns . 09/01/2024 . |Paydonn .....ouuvivriinnnnn Jevennnnieiiiiinns fonneneens 2,267 |oeeeeiianne 2,267 |veerinnns 2,368 |ieevennnnnns 2,384 [ooooiiiiinnnnns (U [RATA] (U (M7) [eeeeiiiiinnnns (U1 O 2,267 |ooeiiiinnnnnns (1 P [ PO [V 47 | 02/25/2050 . |1.A ........
RCKT MORTGAGE TRUST 2020 1 SERIES 2020-1
..749389-AA-0 [ CLASS A1 144A  3.000% 02/25/50 ....cevunvvvvenn | uunnnns . 09/01/2024 . |Paydonn .....euuvvviiinnnnn Jevvnninnieiiiiinns foineneens 6,145 ... 6,145 |..cooens 6,284 |oevennnnnns 6,353 [...ooiviinnnnns (U (1)) (U [F2025) ) PO (U1 O 6,145 [...oooinnnnnnns (1 P [ PO [V 123 |. 02/25/2050 . |1.A ........
SLM STUDENT LOAN TRUST 2010-1 SERIES 2010-1
..78445X-AA-4 [CLASS A 5.794% 03/25/25 ......ccvvvvenvvviinnnn | unnnns . 09/25/2024 . |Paydoun .....euuvvviiiinnnns Jeevnniinieiiiiines feeeeeeniiinn K P T34 oo 738 |ooeiiiiiinnns 6 . (U P (223 ) (U P (22) |vevenineens [ PR £ 3 R (1 P [ PO [V 28 |. 03/25/2025 . |5.B FE
S\B PRIVATE EDUCATION LOAN TR SERIES 2022-A
..78450F-AD-9 [CLASS B 144A  3.250% 11/16/54 ....covvvvvvvinnn | uunnnns . 09/15/2024 . |Paydomn .....eevvvviinnnnns Jovvninnieiiiinees feeeeeneens 12,049 [ 12,049 |ooeeennnnns 11,908 |ovvennnnnns 11,935 | (U P 4 [, (U P 4 [, (U P 12,049 |oooevns (1 P [ PO [V 261 |. 11/16/2054 . |1.D FE .
SEQUOIA MORTGAGE TRUST SERIES 2003-1 CLASS 1A
..81743P-AA-4 [5.839% 04/20/33 .....ccevvveiiiiiiininiiiiiiniines | s . 09/20/2024 . |Paydonn .....euunviriiiinnnn Joevinninnniiiiiins foeneens 2,924 |l 2,924 |...ooooennins 2,613 | 2,617 | (U P 307 eveeeiiienns (U P 307 evreeiiieens (U1 O 2,924 |oooeiiiiiiinnns (1 P [ PO [V 121 |. 04/20/2033 . |1.A FM .
SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS A7
..81745X-AG-2 [ 144A  3.500% 07/25/47 ...oovvvvvvviiinnnniininnn | nnnnns . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns £ O £ N PO 783 | 783 |oiiiiiins [ O (3] P [ R (3] PP [ PR F£:1 N P (1 P [ PO [V 20 | 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AA-9 [A1 144A  4.000% 08/25/47 ....coovvvvvvnnvvininnn | unnnns . 09/01/2024 . |Paydonn ....cevunvvriiiinnnn fevvnniiniiiiiiiins Joneeeeiinnnd PV I PO 20 | 2 | P [ O (<) 1 PO [ R (<) 1 PO [ PV (1 P [ PO [V N 1 . 08/25/2047 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AN-1 [A13 144A  4.000% 08/25/47 .....ovvvvvnnnnnnnnnn | unnnnns . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns 100 [ooreeieenenns 100 [oeeriiiinnnnns (X7 FO 106 [ooeeiiiinnnnns [ O ({7 PO [ R ({7 PO [ PR L [0[0 1 PN (1 P [ PO [V N 3 |. 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH2 CLASS
..81746J-AN-7 [A13 144A  4.000% 12/25/47 .oovvvvvvviiinnnnnes | nnnnns . 09/01/2024 . |Paydoun .....euuviviiinnnnn Joevvnninnieiiiiins fonneneens 8,639 [.cccoeeene 8,639 |..coeeirnn 8,768 |erieeenns 8,799 | (U R () PO (U (159) |oevvvvvnnns [V P 8,639 [...covvnnnnnns (VN P [ PR [V 237 |. 12/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-2 CLASS
..B1746K-AN-4 [A13 144A  3.500% 02/25/47 ...ceevvvvivviinnnnns | unnnnns . 09/01/2024 . |Paydonn .....eeviiiiiininns Jovvnninniiiiiiiinnns foieiinnnns 50,468 |............ 50,468 |............ 47,79 |..ooovnnnnns 47,510 [ooiiiiinnnnnnns (U 2,958 |t [U 2,958 | [V 50,468 |........oeeens 0 | (U [ AP 1,242 |. 02/25/2047 . |1.A ........
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SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLASS A7
..817460-AG-6 | 144A  3.500% 02/25/48 ......ovvvvvvvivinnniinnnn | nnnnns . 09/01/2024 . |Paydoun .....euuvvvviiinnnnn Jevvnninnieiiiiinns foneneens 8,620 [...ccvvnnnns 8,620 |..uvuunnnns 8,599 [......ceennns 8,602 |.eevvrnnnnns [ O L1 O [ R 12 O [V P 8,620 |ouuuiiiiinnnn (1 P [ PO [V 207 |. 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH3 CLAS
..81746W-AN-8 | A13 144A  4.500% 08/25/48 .. R IR . 09/01/2024 . | Paydown ... e 7,333 e 1,457 ... .7,333 .. . 08/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES M
..81746Y-AA-2 [4.000% 06/25/49 ......evvvvviiinniiiniiiiiinnneees | s . 09/01/2024 . |Paydoun .....oeuvvviiinnnnn Jovenninnieiiiiinns fonneeeens 4,043 |oeeiiens 4,043 |............. 4,320 |.oooevvnnnnns 4,371 | 0 s (328) |vvvverrnnnnns (U (72 (U1 O 4,043 [.ooooiiinnnnnns (1 P [ PO [V 108 . 06/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH2 CLASS
..81747C-AA-9 A1 144A  4.500% 08/25/49 ......oovvvvvinnnanens | unnnnns . 09/01/2024 . |Paydonn .....eeuvvvieinnnnn Joevvnnnniiiiiiinns fonneeeens 2,623 [eeiiiiinnn 2,623 [...oocoennnns 2,721 |oveeiinnns 2,874 | 0 s (250) |+veveerrnnnnnns (U (250) |.oevvvnnnnnnns [V P 2,623 [ooeiiiiiinnnns (VN P [ PO [V 88 | 08/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLASS
..81747D-AN-9 [A13 144A  4.000% 03/25/48 .....eevvvvvvvnnnnnnes | unnnnns . 09/01/2024 . |Paydoun .....euuvvvviiinnnnn Jevvnninnieiiiiinns foneneens 8,377 |ovriviinnnnns 8,377 |vverinnns 8,418 |.vennnnnnn 8447 | 0 s [0 R (U P [0} [V P 8,377 |oeiiiiiinnnn (1 P [ PO [V 244 (. 03/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH2 CLASS
..B1747E-AQ-0 [A15 144A  4.000% 06/25/48 .......oevvvvvnnevennn | uunnnns . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 4,99 | 4,99 [.......eee. 4,983 |....ccovnnnnn 4,978 | [ O 22 [ R -2 (U1 O 4,999 [oooiiiiiinnnnn (1 P [ PO [V 131 |. 06/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2024-7 CLASS A2
..81748E-AB-2 [144A  6.000% 08/25/54 .......eeeevvvenvieiiinnnn | unnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 70,924 |oennnnns 70,924 |......oeeens 70,514 | (U P (U P L3 [V PO (U P L3 (VI PO (U P 70,924 ..oooovnnnnnnns (1 P [ PO [V 781 |. 08/25/2054 . |1.A FE ....
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BN-0 [A19 144A  4.000% 09/25/49 ......ovvvvvvvvinnnnns | unnnnns . 09/01/2024 . |Paydomn .....ouvvviriinnnns Joevnninieiiiiiiines foreeeeeieiinns [CLCIV A O 660 |oierrriiiiinns 644 | oo [T/ R [ O 28 | [ R 28 | [ PR [CICIV I (1 P [ PO [V 20 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-2 CLASS A1
..B1748K-AA-0 [ 144A  3.500% 03/25/50 ....cevvunnvvvivinnnninnens | unnnnns . 09/01/2024 . |Paydoun .....ovunvvvriinnnnn Joevvnnnniniiiiinns fonieneens 2,868 |[.....coeennns 2,868 |....ccceenn. 2,988 | 3,019 | 0 s (G20 (U (151) [euneiiiiinnnns [V P 2,868 |oueiiiiiinnnn (1 P [ PO [V 68 |. 03/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-1 CLASS A7
..81748M-AG-3 [144A  3.500% 02/25/50 ....cevvvnnvvviiinnnninneen | nnnnns . 09/01/2024 . |Paydonn .....euunvivriinnnnn Joevvnninniiiiiiinns foeneens [ R PO 9,211 | 9,395 [.ooivinnnnns 9,406 |....oovnnnnnnns 0 s (194) |vevviiiinnnns (U (194) |.ovvvvinns (U1 O 9,211 [t (1 P [ PO [V 222 . 02/25/2050 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2023-1 CLASS A1
..81740B-AA-9 [ 144A  5.000% 01/25/53 ...cevvvviviiininiiiiiinn | nnnens . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Joevvnninniiiiiiinns feneneens 4,556 |oeeiiiennn 4,556 [.....coeennns 4,508 |.eevennnnnns 4,491 [ooooiiiiinnnnns [ PO [CIC T PO [ PO [CIC T PO (U1 O 4,556 |..ocovvnnnnnnns (1 P [ PO [V 156 |. 01/25/2063 . |1.A ........
SERVPRO MASTER ISSUER LLC SERIES 2024-1A
..817743-AJ-6 |CLASS A2 144A  6.174% 01/25/54 ...coovvvnviies | nnnnns . 07/25/2024 . |Paydoun .....ovvnvvviinnnnns Joevnnnnieiiiiiines foeeneeeiiiinns (67 625 |oiiiiiiinnns (- T (U P [ PR (VN P [ PR (VN P [ PR (77 R (1 P [ PO [V 19 |. 01/25/2054 . |2.C FE ....
SIRIUS XM RADIO INC SERIES 144A  5.000% MORGAN STANLEY & CO.
..82067N-BA-5 [08/01/27 ...vvviiiiiiiiiiiiiiiiieeccviiieeecciiin | s . 09/12/2024 .| INC. weevviiiiiiiiiieiiinns v feeeeeeens 88,281 |........... 90,000 |oeeerunnnnns 86,600 |..eeuunnnnn. 88,466 |.....oeeerennn (U P 276 |oeeieeeainns (U P 276 |eeeieieninns (U P 88,742 |...ooooeeins [V (461) [evvvvvnnnns (461) [covvnnnnnnnns 5,025 |. 08/01/2027 . [3.C FE ....
SONIC CAPITAL LLC SERIES 2020-1A CLASS A2l
..83546D-AG-3 [ 144A  3.845% 01/20/50 ..eevvvenviviiinnniiiiiinn | nnnnns . 09/27/2024 . | BANK OF NEW YORK ........ |oeeeeevvirreiininnns foonniniiiiiinnnns [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V N 0 |. 01/20/2050 . |2.B FE ....
SONIC CAPITAL LLC SERIES 2020-1A CLASS A2l
..83546D-AG-3 [ 144A  3.845% 01/20/50 ..cevvvenviviiinnnniiiinnn | nnnnns . 09/20/2024 . |Paydonn .....euuvveviiiinnnn Jevenninnniiiiiins o 1,250 [oooiiiinnnnns 1,250 |oveeninnns 1,250 |oeeiinnnnns 1,250 |oeeeenniinns [ PR (VN P [ PR (1 P (U1 O 1,250 |ooveeinenes (1 P [ PO [V 32 [. 01/20/2050 . 2.B FE ....
STANDARD INDUSTRIES INC SERIES 144A  4.750%
..853496-AD-9 [01/15/28 ...evvviiiiiiiiiiiiiiiiiininiiinieeeenn | s . 09/12/2024 . | TD SECURITIES USA ...oee |ovvvennviriiiinnnns fooeeeneens 63,213 |oeenns 65,000 |oeeeeunnnnns 59,638 |............ 62,354 [.cooiiiinnnnnn (U P L3 VA PO (U P L3 VA PO (U P 62,771 |oevernenens [V PO 42 ... L2/ R 3,585 . 01/15/2028 . [3.B FE ....
STARWOOD MORTGAGE RESIDENTIAL SERIES 2021-6
..85573R-AA-6 |CLASS A1 144A  1.920% 11/25/66 ......oevvvvnnn | unnnns . 09/01/2024 . | Paydown . 11/25/2066 . |1.A FE ....
STRUCTURED RECEIVABLES FINANCE SERIES 2006-B
..86361Y-AA-5 [CLASS A 144A  5.189% 03/15/38 ....cevvvvvvvennn | uunnnns . 09/15/2024 . | Paydoun . 03/15/2038 . |1.A FE ....
STRUCTURED RECEVABLES FINANCE SERIES 2006-B
..86361Y-AB-3 [CLASS B 144A  6.302% 03/15/38 ....cevvvvvvvennn | uunnnns . 08/15/2024 . | Paydoun . 03/15/2038 . |1.A FE ....
HEL10S ISSUER VI LLC SERIES 2021-B CLASS B
..86744T-AB-2 [ 144A  2.010% 07/20/48 ....ovvvvvvnniiiiiinnnns | nnnnns . 09/20/2024 . | Paydoun . 07/20/2048 . |1.G FE ....
SUNNOVA HLS VI 11 SERIES 2022-A CLASS B 144A
..86745A-AB-2 [3.130% 02/22/49 .....ccevvviiiiiiiiiiiiniiiiiiiines | s . 09/20/2024 . | Paydown ... . 02/22/2049 . |1.G FE ....
HELLOS ISSUER LLC
..867450-AA-9 [2.580% 04/28/56 .....evvvvviiiiiiiiiiiiiiiinieeees | s . 07/30/2024 . | Paydoun . 04/28/2056 . |1.G FE ....
HEL10S ISSUER LLC SERIES 2020-AA CLASS A 144A
..86746C-AA-9 [2.980% 06/20/47 ...ovvvvviviinnnniiiiiiiniinieiiins | s . 09/20/2024 . | Paydown ... . 06/20/2047 . |1.G FE ....

HEL10S ISSUER LLC SEf

..86746E-AA-5 | 1.800% 02/20/48 ......oceviiriiiiiiiiiiiiiiieiiin | eeeeens . 09/20/2024 . |Paydown . 02/20/2048 . |1.G FE ....
SUNOCO LP FINANCE CORP SERIES WI ~ 5.875%

..86765L-AN-7 | 03/15/28 .t [ e . 08/30/2024 . [ JANE STREET CAPITAL .... . 03/15/2028 . |3.A FE ....

SUNRUN' JUPITI
..86772R-AA-3 | CLASS A 144A  4.750% 07/30/57 .vvvvreeeecnnn | eveees . 07/30/2024 . [Paydown .....ooovvveeeennnen

. 07/30/2057 . 1.G FE ....
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SUNRUN CALLISTO ISSUER LLC SERIES 2023-1A
..86772Y-AA-8 |CLASS A 144A  5.750% 01/30/59 ....covvvvreneens [eeennn . 07/30/2024 . |Paydown .......ooooeeiiiiins Jeniiininii e 6,091 [..cccennnne 6,091 |............. 5,974 [.oonnnnns 5,082 [oooinnnnnnnns 0 s 109 |l [V ST 109 |l 0 e [ I S (VN 0 | [V 263 |. 01/30/2089 . [1.G FE ....
SUNRUN NEPTUNE ISSUER 2024 1 SERIES 2024-1
..86773C-AA-5 |CLASS A 144A  6.270% 02/01/85 ....evvvvvvvvnnns [eeeenn . 07/30/2024 . | Paydoun ... ....8,709 .8,709 |.. . 02/01/2085 . [1.F FE ....
SUNRUN CALLISTO ISSUER LLC SERIES
..86773P-AA-6 |CLASS A 144A  3.980% 06/30/54 .....ooovvvveeees [eeennn . 09/30/2024 . |Paydoun ........oooeiiiiiiis feeiiiiininn e 19,555 |oeeeeeeees 19,555 [o..eeennnne 19,390 |............ 19,416 |............... 0 s 138 |t [V ST 138 |t 0 s 19,555 |.ooooeeiinnns (VN 0 | [V 584 |. 06/30/2064 . (1.D FE ....
Redemption 100.0000
..87054#-AA-6 | SWEETWATER ROYALTIES LLC ~ 5.320% 09/30/40 . |....... . 09/30/2024 . | evviiiiiiiiiiiinniiiiiiiiinnn e e 14,055 |o.ooeeeeees 14,055 |............ 14,055 |............ 14,055 |............... 0 e (VO 0 | (VO 0 s 14,055 |..oooeeeennns (VN 0 | [V 748 |. 09/30/2040 . (2.B PL
MILLENNIUM ADVISORS LLC.
..87265H-AF-6 | TRI POINTE GROUP INC ~ 5.250% 06/01/27 ....... | ....... . 09/12/2024 . | evveiiiiiniiiiiinniiiiiinins e e 19,872 |............ 20,000 |............ 20,000 |.eeerrennns 20,000 |eevrrrrrnnnnns 0 e (VO 0 | (VO 0 s 20,000 |ooeeeeenennns [V (128) [evvvvvnnnnn (128) [oevvvnennnnnnnns 823 |. 06/01/2027 . 3.B FE
TOORAK MORTGAGE CORP SERIES 2022-INV2 CLASS
..B7265X-AA-2 | A1 144A  4.350% 06/25/57 O ORTeN . 09/01/2024 . |Paydoun .............oeett . 06/25/2057 . [1.A FE .
..879369-AF-3 | TELEFLEX INC ~ 4.625% 11/15/27 U PRI . 07/25/2024 . | GOLDMAN SACHS & CO. ... . 11/15/2027 . |3.B FE
TOWD POINT MORTGAGE TRUST SERIES 2015-2 CLASS
..89171Y-BA-8 |2B1 144A  4.930% 11/25/57 ..eevvvvvrnrnnnnnnnnnn [eeeenn . 09/01/2024 . |Paydoun .........coeeeeenns . 11/25/2057 . [1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2016-2 CLASS
..80172P-AC-3 |M1 144A  3.000% 08/25/55 ......ccovvvveeeeennnns [ereenn . 09/01/2024 . |Paydoun .........coeeeeenns . 08/25/2055 . [1.A ........
Redemption 100.0000
..80255#-AA-9 | VANDERBILT TRADEMARK ROYA ~ 4.920% 07/01/48 |....... . 09/01/2024 . | evvvviiiiiiiiie . 07/01/2048 . [1.F PL .
..911365-BG-8 | UNITED RENTALS NORTH AM ~ 4.875% 01/15/28 ... |....... . 07/25/2024 . | GOLDMAN SACHS & CO. .... |.... [ R . . . . JUR . .. . .0 . . . . . 01/15/2028 . |3.A FE
..918204-AT-5 |VF CORP  6.450% 11/01/37 ....coooeeereenennnnins [ oennn . 09/27/2024 . | STIFEL NICOLAUS & CO ... |oeeeeeeeeiinennnnnns |oeees 8,080,000 |........ 8,000,000 |........ 7,951,280 |........ 7,966,762 |.....ooeennnnn [V R 1,141 [, [V R 1,141 [, [V R 7,967,903 [.ooeeiiiiennns 0 f...... 112,097 |....... 112,097 |.ooeeenns 471,567 |. 11/01/2037 . |2.C FE
VERUS SECURITIZATION TRUST SERIES 2022-5
..924921-AA-7 | CLASS A1 144A  3.800% 04/25/67 ......cevvvveeee [errenn . 09/01/2024 . |Paydoun ....coooeeiiiiiiins e e 23,462 |........... 23,462 |...ooeeennns 22,959 [oeeeenenee 23,166 |......oceennn [V 206 |oeeeiiiiiinnns [V R 206 |oeeiiiiiiiinns [V R 23,462 [oooeiiiiiennns (VO [V [V 589 |. 04/25/2067 . [1.A FE .
VERUS SECURITIZATION TRUST SERIES 2022-4
..92538N-AA-5 |CLASS A1 144A  4.474% 04/25/67 ............ooo. [ oeennn . 09/01/2024 . |Paydoun .....coooeeeiiiiiins e e 8,744 |.oovennnns 8,744 ... 8,744 ...l 8,817 [oveerininnnne [V (WK [V R (WK [V 8,744 |l (VO [V [V 261 |. 04/25/2067 . [1.A FE ....
VERUS SECURITIZATION TRUST SERIES 2021-7
..925380-AA-8 | CLASS A1 144A  1.829% 10/25/66 .......cevvvveee [eerennn . 09/01/2024 . |Paydoun .....coooeeeiiiiiins i e 9,440 |oeeiiiinnns 9,440 |...oeennnnne 8,507 |...oooeeens 8,599 [...cccinnnnne [V 841 [ [V R 841 [ [V 9,440 |...ooeeiiiins (VO [V [V 117 |. 10/25/2066 . |1.A FE ....
..92838@-AA-1 | VISTA RIDGE LLC ~ 2.570% 10/14/49 ............. [..ecees . 07/10/2024 . | Call 100.0000 ..... fooeiiiiiiiiiiiii foeeeeens (3,199) |ovvvvvvnnns (3,199) [cevvvvnnnnns (3,199) [c.vvvnnnnnnn (3,199) [c.vvvnnnnnnnnne 0 e (VO 0 | (VO 0 s (3,199) |-ooeeeeeeennn (VN 0 | [V (2,954) [. 1071472049 . |1.F PL ...
Redemption 100.0000
..92838@-AA-1 [ VISTA RIDGE LLC  2.570% 10/14/49 .......... | unnnns . 09/30/2024 . | evviiiiiiiiiiininiiiiiiiinnn e [ 6,486 [.......eee. 6,486 |............. 6,486 |............. 6,486 |............... 0 e (VO 0 | (VO 0 e 6,486 |...ovvvrrnnnns (VN 0 | [V 104 . 10/14/2049 . |1.F PL ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
..92022F-4V-7 | AR13 CLASS A1C3  6.000% 10/25/45 ........ccee [oennnn . 09/25/2024 . |Paydown .........oooeiiiiiis Jeniniiiiiii e £ A 7% | 10 814 | 0 s (18) oo [V ST (18) oo 0 e 796 [ovvvvvnrnnnnnns (VN 0 | [V 28 . 10/25/2045 . |1.A FM .
WAMU MORTGAGE PASS THROUGH SERIES 2004-AR7
..92022F-TB-4 |CLASS A6 6.165% 07/25/34 ....cooeeeeeeeeeiennns [ . 09/25/2024 . |Paydown ........oooeeiiiiiis Joeniniiiniins e 92,527 |oooeeeenn 92,527 |evevrvrennns 85,444 |............85,766 [......cccoeeenn0 [oeeeennnl8,761 |0 6,761 |l 0 [, 92,527 [eeviiiiiinnnnn (VN 0 | [V 3,195 |. 07/25/2034 . |1.A FM .
WABASH VALLEY POWER ASSOCIATIO PONER ASSOC Redemption 100.0000
..92966*-AG-4 |6.140% 01/31/28 . 07/31/2024 . . . . e 19,075 |0 0 . 01/31/2028 . [1.F ........
..931422-AK-5 |WALGREEN CO  4.400% 09/15/42 .. . 07/29/2024 . | 1150_600_CORPORLI ....... |oeceeeeeeereinnnnnns |-.e...3,354,540 | 4,900,000 |........ 4,517,408 |........ 4,556,173 [....ccccvnnnnn0 foeeeennnnn8,507 |0 | 8,507 il 0 funeees 4,562,680 |. ..186,853 |. 09/15/2042 . [2.C FE
WAMU ASSET BACKED CERTIFICATES
..93363X-AD-5 |CLASS 2A3  5.138% 07/25/47 ....cevvvvvvvvvennnnn [ eeeenn . 09/25/2024 . |Paydoun .......oooevviiiiins feveiiniiiinnns e 2,755 [, 2,755 |[oeeinnnnnne 1,782 |oveeeinnns 1,743 oo [V R 1,011 [ [V R 1,011 [ [V 2,755 |oooeiiiiiinnns (VO [V [V 37 |. 07/25/2047 . |1.A FM .
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR
..93935F-AC-5 |CLASS 2A  6.083% 08/25/46 .. R R . 09/01/2024 . | Paydoun ... . 08/25/2046 . [1.G FM .
WASHINGTON MUTUAL MORTGAGE PA
..93935F-AC-5 |CLASS 2A  6.083% 08/25/46 ........ccoeevveeeeees [eeeennn . 08/01/2024 . |Paydoun .....cooeeeeiiiiiins v e 496 [oeeiiiiiinnnns 546 |l 342 | 326 |oeeeeiiiiiiens [V 169 |ooeeeeninns [V R 169 |t (V1 49 |oooeeeeenns (VO [V [V 14 |. 08/25/2046 . |2.B FM
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR10
..93035Y-AA-8 |CLASS A1 5.168% 12/25/36 .....ccooevveeeeeenees [ eeennn . 09/25/2024 . |Paydoun .......ooooeiiiiiins i e 1,040 |l 1,040 |ooeeeiiiiinnnns (S L 579 |oveiiiiiiiinns [V 461 [ [V R 461 [ [V 1,040 foeeeeeennnnnnne (VO [V [V 17 |. 12/25/2036 . |1.A FM .
WELLS FARGO MORTGAGE BACKED S SERIES 2020-RR1
..949796-AA-4 | CLASS A1 144A  3.000% 05/25/50 ........cceeeees [erennn . 09/01/2024 . |Paydoun .....ccooeeeeiiiiins foveiinniiis e 2,054 ... 2,954 o 3,131 | 377 |l [V R (2] ) [V R [225) ) [V 2,054 [oeeeiiiinnnnns (VO [V [V 56 |[. 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 . 09/01/2024 . |Paydoun .....coooeeeiiiiiins v e K73 I O, 31 | F 3 I O, FC 3 I [V (VO [V (VO [V M | (VR [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 ......ccceeeee [oeennn . 09/01/2024 . |Paydown ....oooeeeeiiiiinnns fooveeeieeeeenens | 10,644 |............ 10,644 |............. 9,804 |............. 9,829 [.cunnnnenes [ PP 815 [unnnnenes [ PP 815 [uunnnnnnnes [ PP 10,644 |............... 0 [ [ P [ 173 |. 12/25/2051 . [1.A ........
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WELLS FARGO MORTGAGE BACKED SERIES 2019-4
..95002F-AE-4 | CLASS A5 144A  3.500% 09/25/49 ...cvovevereens | verene . 00/01/2024 . [Paydoun ..vevevevrerieiens fooreerisirieieiees feereenns 27,987 |ovvrinnne 27,937 |eovrernn 28,418 [oovvnennee P27 3 (L A (: ) F (U PR (:Z ) (| 27,937 [ooeiiiinne (L1 FU (L AR (L1 F 638 [. 09/25/2049 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-1
..95002(-AA-1 |CLASS A1 144A  3.000% 12/25/49 .. N . 00/01/2024 . | Paydown ... . 12/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SER
..950020-AA-8 | CLASS A1 144A  3.000% 12/25/49 ....oevvneevenes [ evee . 00/01/2024 . [Paydoun ..veveveevrvieiens foorererisirieieiees feeeeenns 2,471 [ 2,471 e 12,831 e 12,928 |oevriiiinne (L A [EE1)] (U P [EE1)] — (| 12,971 | (L1 FU (L AR (L1 F 241 [. 12/25/2049 . [1.A .......
WELLS FARGO MORTGAGE BACKED S SERIES 2020-3
..95002T-AS-3 | CLASS A17 144A  3.000% 06/25/50 ..vevevevers | venene . 00/01/2024 . [Paydoun ..veveveeeerieiens foereereririeieiees [oeeeeenns 1,995 [ooviiennnns 1,995 |eirienne 2,079 [oreeirirnne 2,090 [oreeriieins (| (96) |ovoverereernnn (| (96) |oveverevennn | 1,995 [ooverveneinne, (L1 FU (L AR (L1 F 41 | 06/25/2050 . |1.A ........
WIENDYS FUNDING LLC SERIES 2018-1A CLASS A2l
..95058X-AE-8 | 144A  3.884% 03/15/48 ...ovovvvvevvrirrerereians | verenn . 00/15/2024 . [Paydoun ...eveveevirieien foereererinieieiees [eeeeeeans 4,935 | 4,935 |overenne 4,932 |crnnne 4,933 |oioriiine (L] PR 2 | (L PR 2 | | 4,935 |oeeirieine (L1 FU (L AR (L1 F 144 |. 03/15/2048 . |2.B FE ...
WIENDYS FUNDING LLC SERIES 2021-1A CLASS A211
..95058X-AL-2 | 144A  2.775% 06/15/51 wovvvvvvererereneireris | oo . 00/15/2024 . [Paydoun ...eveveeeirieiens foereereriiieieiees [oeeeeeans 3,751 feoeeeinine 3,751 e 3,721 [ooeiine 37 [ (| A K/ (| A 34 o | R 3,751 | (L1 FU (L AR (L1 F 104 |. 06/15/2051 . |2.B FE ...
WIENDYS FUNDING LLC SERIES 2022-1A CLASS A21 1
.. 95058X-AP-3 | 144A  4.535% 03/15/52 cu.vvvereiirrererereees | oo . 00/16/2024 . [Paydoun ...evevevevreriens foereeeriririeieies [reeeeeenns [ I (1,736) [cevvveene (1,736) |- vevenenene (1,732) |+ (] A 2,363 [orerieinne (] A 2,363 [oreriieinns (] A [ I (L1 FU (L AR (L1 F 72 |. 03/15/2052 . |2.B FE ....
WEST PHARMACEUTICAL SERVICES | PHARMACEUT | CAL
..955306-B#-1 |SERVI ~ 3.820% 07/05/24 ...vvvveeereeivrin | e . 07/05/2024 . [Maturity .oooovovevererees feorereereriiiriins fooene 1,000,000 |........ 1,000,000 [........ 1,000,000 |........ 1,000,000 [..eeveneeeene (L] PR (L1 P (L PR (L1 P (| - 1,000,000 [oovevevenene. (L1 FU (L AR (L 38,200 |. 07/05/2024 . [1.G ........
WIND ENERGY TRANSMISSION TEXAS TRANSMISSION Redemption 100.0000
.. 973148-AA-3 |3.670% 12/18/34 ..evvvererineiieiereeieiens | oo L 00/30/2024 . [ cevuverereeieieieieernne e [ 7,345 |oeerennne 7,385 | 7,371 oo 7,368 [oreriieninns (| (<)) I (| (<)) I | R 7,35 | (L1 FU (L AR (L1 F 202 |. 12/18/2034 . [1.F PL ...
ZAXBY S FUNDING LLC SERIES 2021-1A CLASS A2
..9B920M-AA-0 | 144A  3.238% 07/30/51 ..... IO . 07/30/2024 . | Paydown ... 11,250 e 1,250 | 1,250 1,250 |.. . 07/30/2051 . |2.B FE ...
AIR CANADA 2017 1AA PTT SERIES 144A  3.300% Redemption .
+.00908P=AA-5 | 01/15/30 1vevuvevrrererereneieeeesieieneeeneeens A L 07/15/2024 . [ ceveeereeeeecieicienrnee oo [ 25,600 |ooverenee 25,600 [.eoeoee. 23,184 |ovurrnnnne B777 |oeeeeeeeeenn0 1,823 [0 [ 1,828 [0 [ 25,600 |.euveveneeene (L1 FU (L AR (L1 F 845 |. 01/15/2030 . [1.C FE ...
AINCO SERIES 2021-16A CLASS D 144A  8.448%
00901F-AG-1 | 01/17/35 1.vieeisieisieceee e Do . 07/10/2024 . | Paydonn .c.veveeevereeiens [rneieenieesieiens fernene 1,000,000 |........ 1,000,000 [........ 1,000,000 |........... 986,828 |..ovoveinene (| - 13,172 [ (| - 13,472 [ (| - 1,000,000 [oovevevnene (L1 FU (L AR (L 63,104 |. 01/17/2035 . [2.C FE ...
APIDOS CLO SERIES 2022-40A CLASS C 144A
..03769R-AG-0 |8.551% 07/15/35 .vevvvereereneeieneeeenesieneens Do . 08/09/2024 . | Paydomn .c.veveveveeeiens [rvereesieniieiens fernene 1,000,000 |........ 1,000,000 [........ 1,000,000 [..vvueuee 987,923 |vveveinnne (| - 12,077 [oovreeiiinnne (| - 12,077 [oovieeiiinne (| - 1,000,000 [oovevevnene (L1 FU (L AR (L 71,123 |. 07/15/2035 . 1.F FE ....
ARBOR REALTY COLLATERALIZED LO SERIES 2021-
..03880R-AL-3 |FL4 CLASS E 144A  8.611% 11/15/36 ....coe.ve Do . 09/09/2024 . | GOLDMAN SACHS & C0. v.vo |oveuvevevererirens [eeevne 476,875 |..eveee 500,000 |.......... 500,000 [........... 498,796 |vveveeenene (| - (1,751) [oveeeveinne [ (1,751) [oveeeriinne (L A 497,045 [.ooovnnnee 0 |eee (20,170) |....... (20,170) [evnevee. 33,165 |. 11/15/2036 . [2.C FE ...
AUTO METRO PUERTO RICO METROPOL | TANAS Redemption 100.0000
..05330K~A8=4 |7.500% 12/31/38 ..vvvverriiieierererenennns Do L 00/30/2024 . [ cevuverereeieieieieernne e [ 4,800 | 4,800 [oovrornnnne 4,800 |ovueeennne. 4,800 |ovurrrnnnen. (L1 O (L (L1 O (L1 FU | R 4,800 [oovrvenenne (L1 FU (L AR (L1 F 270 |. 12/31/2038 . [2.C FE ...
AUTO METRO PUERTO RICO SERIES 144A  6.750% Redemption 100.0000
. 05330K~AA=3 | 06/30/35 ...vvvererrrrererereeese e Do L 00/30/2024 . [ 1evvereeieieieeeeernee e [ 1,25 [ 1,250 |orerrenne 1,044 oo 1,071 [oreerereinne (L 79 v (L LIC T (| 11,250 |oveeieneiene (L1 FU (L AR (L1 F 570 |. 06/30/2035 . [2.C FE ...
BIB CENTRAL AMERICAN CARD REC  3.500% Redemption 100.0000
L 05551C-AA=3 | 01/07/30 .o Do L 07/07/2024 . [ e Joeeenesisieieieen [ 46,183 |..cocveee. 46,183 |........... 46,183 |ovvuennnnne 46,183 |ovvennnnen. (L1 O (L (L1 O (L1 FU (| 46,183 |vvevenenee (L1 FU (L AR (L1 1,212 |. 01/07/2030 . [1.G FE ....
BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE Redemption 100.0000
. 08866T-AB-8 |4.180% 04/07/28 ..o Do L 07/07/2024 . [ e Joeeenesisieieieen [ 18,681 |orvrrnrnnne 18,681 |..cvcveee 18,681 [..vovvnnne 18,681 [.ovvevveeene (L1 O (L (L1 O (L1 FU (| 18,681 [oovererrerenne (L1 FU (L AR (L1 F 586 |. 04/07/2028 . [1.G FE ....
BRITISH AIR 18 1 AA PTT SERIES 144A  3.800% Redemption 100.0000
L A1042T-AA=1 [09/20/31 oot Coen L 00/20/2024 . [ 1evuvereeieieieieieernien e [ 51,39 |orvrerrnnne 51,329 |oercnnnn 51,329 [ooverenrnnne 51,329 [oovevererennnes (L1 O (L (L1 O (L1 P (| 72 A (L1 FU (L AR (L1 1,463 |. 09/20/2031 . [1.D FE ...
CHILE ELECTRICITY LUX SERIES 144A  6.010% Redemption 100.0000
. 168829-AA-7 | 01/20/33 ..vevvniriiiieieieiee e Do L 07/20/2024 . [ cevveeeeeieieieieeernee oo [ 10,500 [vuveevee. 10,500 |ovveveenen 10,501 [oevevennnne 10,500 [rvvevevernen (L1 O (L (L1 O (L1 FU (| 10,500 |ovevvveneiane (L1 FU (L AR (L1 F 561 [. 01/20/2033 . [1.F FE ....
DRYDEN SENIOR LOAN FUND SERIES 2022-94A CLASS
.. 26251V-AE-2 |C 144A  7.851% 07/15/37 eovvvveneieneieneins Do . 00/05/2024 . | Paydomn ...cevevevereriens foevieirieinieens [ereeeenns 500,000 [.......... 500,000 |.......... 500,000 [........... 490,502 [ovvvvrvennes (] A 9,408 [ovvevrienenes (] A 9,408 [ovvevrienenns [(J A 500,000 [o.vevereeeennne (L1 FU (L AR (L 34,706 |. 07/15/2037 . [1.F FE ...
DRYDEN SENIOR LOAN FUND SERIES 2019-76A CLASS
L. 262520-AY-5 |CR 144A  7.544% 10/20/34 ...oovveeriiariinns Do . 08/28/2024 . |Paydomn ....eveeevevrrens |oevieeiieinieens [ereeienns 500,000 [.......... 500,000 |....cvunee 470,305 |v.voennne 470,007 [vveveinnne [(J 29,903 [oovvvivennns [(J 29,903 [oovvvivinnes [(J A 500,000 [o.vevereeeennne (L1 FU (L AR (L 33,069 |. 10/20/2034 . [1.F FE ....
MDGH GMTN RSC LTD SERIES 144A  5.084% JP MORGAN SECURITIES LTD
..552856-AC-8 | 05/22/53 ... Do L 00/11/2024 . [ ceveeieeereeieieieeeeene .. 498,855 ..... 500,000 ... 500,000 [.......... 500,000 |.... ... 500,000 |.. . 05/22/2053 . |1.C FE ...
MAGNETITE Cl
..55953Y-AE-6 | 144A  8.032% 07/20/35 ..covvevvverieaerinns Do . 09/20/2024 . {Paydomn ....eveveveeriens |oerieinieenieens [ereeeenes 500,000 [.......... 500,000 |.......... 500,000 [........... 490,416 |vvevrernn0 [ 9,584 |0 [ 9,584 |0 [ 500,000 [o.veveeerennne (L FU (L AR (L 37,756 |. 07/20/2035 . [1.F FE ...
MAGNETITE CLO LTD SERIES 2019-22A CLASS CR
.. 55954H-AQ-5 | 144A  7.513% 04/15/31 .ovrvevvieriieiiiiene Do L 07/31/2024 . {Paydonn .o.ceveneeveereens |oevieeiieinieens [ 800,000 [.......... 800,000 |..eeuee 800,000 [...c.uee 795,872 |vvveevreenn 0 [ ,128 |0 [ 4128 o0 [, 800,000 [vevervevennne (L1 FU (| AR (L 48,518 |. 04/15/2031 . [1.F FE ..
..62877C-AA-1 | NAC AVIATION 29 DAC _ 4.750% 06/30/26 ........ D..... . 09/23/2024 . | Call 100.0000 .ove oroveiiiieiiieiins foeeeeneas 139,052 |..oeenee. 139,052 |.vovenneees 139,052 |........... 135,151 |oveeereeennn 0 foreeenn3,901 |0 o300 |0 [, 139,052 |.voiivenines 0 | [ A L PP 4,642 |. 06/30/2026 . |4.B FE ..
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NEUBERGER BERMAN CLO LTD SERIES 2022-51A
..64135B-AG-4 [CLASS C 144A  9.233% 10/23/35 ...ooveuveneenes D..... . 07/30/2024 . |Paydomn ..c.eeveverienie forerienienieneiens oo 250,000 |.evreenenne 250,000 |.vevenns 250,000 |.veeenenne 247,260 |.oovevenne (| 2,740 |viiiiinnn (| 2,740 |viiiiinnn 0 [ 250,000 [veuveeenens (U A 0 [ (L A 18,148 |. 10/23/2035 . |1.F FE ....
NEUBERGER BERMAN CLO LTD SERIES 2022-49A
..641350-AE-2 [CLASS C 144A  7.585% 07/25/34 ... D..... . 07/25/2024 . | Paydown ... ..500,000 ... 500,000 1o 500,000 ... 493,234 [oiiiiiiiienn 0 [ 6,766 |. ... 500,000 |.. . 07/25/2034 . |1.E FE ....
OCP CLO LTD SERIES 2022-24A CLASS
. 67118Y-AG-8 [7.832% 07/20/35 ...vevenveeeeereieeeeeeeene D..... . 08/27/2024 . |Paydomn ..c.veververienies forerienienieienens [ 500,000 [eeene 500,000 |[..ecuen 500,000 |.veeeeneen 492,319 [oviiiienne (| 7,681 [ooviiiinen 0 [ 7,681 |0 o, 500,000 |-.eevevennnne (U A 0 [ (L A 34,212 |. 07/20/2035 . |1.E FE ...
OPTICS BIDCO SPA SERIES 2033 144A  6.375% JP MORGAN SECURITIES LTD
LB83879-AB-6 | 11/15/33 1.vviverieeieeeee e Do L 07/31/2024 . { e [ [ 349,770 v 356,000 |...ocvene 301,363 |voveierrinnnns (| FU 0 [ 314 | (1] 314 | (| 301,677 |ovvervevenns (U 48,093 |......... 48,093 [oevierrene 1,891 [ 11/15/2033 . [3.A FE ...
PRIMA CAPITAL LTD SERIES 2015-4A CLASS C 144A
.. T41656-AB=6 [ 4.000% 08/24/49 ....oevenvineieiiiieieieieenes D..... . 09/20/2024 . |Paydomn ..c.eeververienie forerreienienieiens [ 560,015 |.eereeenn 560,015 |..ovvreene 557,229 .uveeene. 558,891 [.evvrveene (| 1,124 [ (| 1,924 [ 0 [ 560,015 [vevevereenns (U A 0 [ (L A 14,934 . 08/24/2049 . [1.G FE ....
SIEIHAN PV PONER CO PJSC SERIES 144A  3.625% Redenption 100.0000
LB70674-AA-6 | 01/31/49 .vviveriieieieieee e Do L 07/31/2024 . { v |oenieeniseises [ 1,315 [oeereees 1,315 [ooveiinne 1,315 [ovrreeeeen 1,315 [ 0 [ (L AR (| P (L A [\ P 1,815 | (U A 0 [ (L A 48 |. 01/31/2049 . |2.A FE ....
SYMPHONY CLO LTD SERIES 2022-36A CLASS B1
..B7168R-AE-5 [144A  8.283% 10/24/35 ...oovvenveeereiennne D..... . 09/27/2024 . |Paydomn ..c.veververienie foreeeenienienenens [ 1,000,000 |........ 1,000,000 |[........ 1,000,000 ... 976,022 [.vvveeeenne. 0 [ 23,978 [oviiiiine 0 [ 23,978 [ (| 1,000,000 [.ovevinennene (L AR 0 [ (L A 78,485 . 10/24/2035 . [1.C FE ....
TELECOM ITALIA CAPITAL SERIES 144A  6.375%
BT927V-AX6 [ 11/15/33 v D..... . 07/01/2024 .| Tax Free Exchange ....... |oveeerererieniens foeveennn 724,626 | 856,000 [..veenne 723,604 |.ooevieeiiene (| A (| LI (| LI 0 [ 724,626 |veeeiiiens (U A 0 [ (L AR 6,063 |. 11/15/2033 . |3.C FE ....
VERDE CLO LTD SERIES 2019-1A CLASS CR 144A
..92338B-AS-4 [ 7.563% 04/15/32 .evvvvireiiiinienienienie e D..... . 09/04/2024 . |Paydomn ..c.veveverienie forerienienienienens [ 1,000,000 |........ 1,000,000 |[........ 1,000,000 ... 994,795 [orevieviiiene (| 5,205 |ovrerriiiinnen (| 5,205 |oereeriirinnes (| 1,000,000 [.eveveneenene (U A 0 [ (L A 68,407 |. 04/15/2032 . |1.F FE ...
CAYMAN UNIVERSE HOLDINGS LLC ~ 3.800% Redenmpt ion 100.0000
LG1981%-AA-2 [09/80/45 ..ovviviiiiiiiiiiii e D..... . 09/30/2024 . . e 17,223 | ..17,331 . 09/30/2045 . [1.D PL ...
..629566-AK-7 [ ABP ACQUISITIONS UK LTD ~ 4.110% 07/17/24 ... |D..... . 07/17/2024 . |Maturity . I ... 100,000 |.......... 100,000 [.... 100,000 |.. . 07/17/2024 .|2.B ........
GALAXY PIPELINE ASSETS BIDCO L SERIES REGS Redenpt ion 100.0000
..G3R238-AD-5 [ 2.940% 09/30/40 D..... . 09/30/2024 . . .6,512 |.... .6,604 |.... . 09/30/2040 .
..663908-AD-8 [ NAMPAK LTD 11.500% 03/31/25 .eee |- 09/20/2024 . | DIRECT .... .8 T . 03/31/2025 .
..G63906-AD-8 [ NAMPAK LTD 11.500% 03/31/25 ... D..... . 09/25/2024 . |Cal | 100.0000 ... 62,045 ... 54,132 |.... . 03/31/2025 .
Redemption 100.0000
..663908-AD-8 NAMPAK LTD 11.500% 03/31/25 ....ooeeerneenene D..... L 00/15/2024 . | ceveiieiniinininenenees e [ 114,920 |ooeeeeeeee. 114,920 [ovoeeeene AT 100,698 . 03/31/2025 . [4.C ........
NERIDIAN SPIRIT APS SPIRIT APS  4.110% Redenpt ion 100.0000
L K7017#-AA-8 [08/01/30 .eveemeiiiieieeeie e D..... L 00/30/2024 . | ceviviiiiniieienieeneneeee Joeeeee e [ 7,40 o 7,410 |oeoeeennne 7,410 |overene 7,410 . 08/01/2030 . |2.A FE ...
SBM BALEIA AZUL SARL BALEAI AZUL  5.500% Redenpt ion 100.0000
.L8038*-AA-4 [09/15/27 .o D..... L 00/15/2024 . | ceviiiieiieiniininenenenes [oeeee e [ereeiens 10,500 |oeeeeeenenne 10,500 [eveveeenne 10,500 |-vveveeeenne 10,500 |-vveveaeeanenns (| (L A (] (L A (1] 10,500 |eeerierieenns (L A (] (| A 433 |. 09/15/2027 . |3.B ........
EOLICA MESA LA PAZ S DE AL DE  5.980% Redenpt ion 100.0000
LPAO0T#-AA-8 [12/20/44 ooeieiiii D..... L 00/20/2024 . | cevieiiiiniiniinieeneneee Joeeeee e [ 1,233 [oerieiens 1,233 foreeeennne 1,233 |oveeenenne 1,233 |oeeriiaiens (| (L A (] (L A (| 1,233 |ooeeieieene (L A (] L A 55 | 12/20/2044 . [2.C PL ...
LA BUFA WIND SAPI DE CV WIND SAPI DE CV Redenpt ion 100.0000
..P7003*-AA-3 [6.770% 09/30/37 .eeuveerereeieeeeeeieieaeeenes D..... L 00/30/2024 . | cuvieieiiriiniinineneneeee e [ 7,820 |ooioiienne 7,820 |oeoreennns 7,820 |veeene 7,752 | [(J (2 I [(J (5 I (| 7,820 |ooeieieenne (L A (] (| A 245 |. 09/30/2037 . |3.B PL ....
Redemption 100.0000
..06489*-AA-7 [NHK PTY LTD  7.130% 11/15/32 . D..... . 08/15/2024 . | .. o e e ..5,579 .5,579 .5,579 |.... .5,579 |.... .. 0 .0 . 0 .. .0 ... .5,579 |.. . 11/15/2032 . |3.A FE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 36,778,534 38,230,936 37,373,687 36,366,540 0 315,451 84,184 231,267 23,600 37,812,036 XXX XXX
JPMORGAN CHASE & CO SERIES FF  5.000% Redenmpt ion 100.0000
L A8128B-AF-8 [Perpet. ..oc.ovvireiiiiiiriiiese e [ e L 08/01/2024 . | cuveeieieeeeeeeeeeees e [ 1,000,000 |........ 1,000,000 |[........ 1,000,000 |........ 1,000,000 [..oervenennee. 0 [ (L AR (| P (L A (| 1,000,000 . 01/01/9999 . |2.B FE ...
NEXTERA ENERGY CAPITAL HYB  6.750% 06/15/54
1 B5330K-DB-3 | vt [ e . 09/23/2024 . ..538,125 ... 500,000 ... 500,000 |.... 0 e ... 500,000 |.. . 06/15/2054 . |2.B FE ...
..857477-BA-0 | STATE STREET CORP SERIES H  7.747% Perpet. |....... . 09/16/2024 . | eeiiiiiiiiiiiiis | [ 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [.eoeierrenne. [\ P [\ T [\ P [\ 0 [ 1,000,000 . 01/01/9999 . |2.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 2,538,125 2,500,000 2,500,000 2,000,000 0 0 0 0 0 2,500,000 XXX XXX
INTERNAT IONAL CRUISE & EXCURS| TERM LOAN Redempt ion 100.0000
.. 45938B-AB-3 [06/06/25 .....cveeeeeuieieeieeieeieee e | e . 07/01/2024 .| .. ....3,000 02,970 [ 2,983 ... .3,000 [.. . 06/06/2025 . |3.A PL ...
METREA SPECIAL AEROSPACE LLC Redempt ion 100..0000

..59160U-AC-9 |02/14/28 oo | e . 09/30/2024 | .viiiiiiiiiiiiiiiiiiiiies e e, 12,500 |............ 12,500 |............ 11,750 |............ 1,701 [, 0 [ 799 [ 0 [ 799 [ 0 [ 12,500 . 02/14/2028 . [2.B PL ....
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STATEMENT AS OF SEPTEMBER 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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,
NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation

Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}

CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-

Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative

ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol

PONERGRID SERVICES ACQUISITION TERM LOAN Redemption 100.0000
.. T3%40B-AC-9 |09/21/28 .oovvvveiiiiiiiiii [ TR O P 500 |.oeeeiiiiinnns 500 |.oooeiiiinnns 495 | 46 |oeeeeriiiienns 0 e L 0 | L 0 e 500 fovvvrrrrnnnnnns (VN 0 | [V 54 |. 09/21/2028 . |2.CPL ....
POWERGRID SERVICES ACQUISITION TERM B-2 LOAN Redemption 100.0000

.. 73940B-AD-7 09/21/28 \oovveiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeees [ . 09/30/2024 . | .evveiiiiiiiiiiiiiiiiiiiiiiies e | 825 [ccciiiunnnn. 825 ... 804 |ivvvviiiinnnns 807 [ooooennnnnnnns 0 Joeeeeeeeeens B | 0 Joeeeeeeeeenn B | 0l 825 |.iiiiiiens [ 0 Joeeeeeiieenn [ 95 |. 09/21/2028 . |2.CPL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 16,825 16,825 16,019 15,987 0 838 0 838 0 16,825 0 0 0 2,371 XXX XXX
2509999997. Total - Bonds - Part 4 42,056,426 43,221,877 42,761,125 39,604,266 0 287,714 84,184 203,530 23,600 43,039,659 (30, 175) (953,060) (983,235) 1,956,267 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 42,056,426 43,221,877 42,761,125 39,604,266 0 287,714 84,184 203,530 23,600 43,039,659 (30, 175) (953,060) (983,235) 1,956,267 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
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 42,056,426 XXX 42,761,125 39,604,266 0 287,714 84,184 203,530 23,600 43,039,659 (30, 175) (953,060) (983,235) 1,956,267 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 1,663 [..cceennennnns AT T R 2,016 [ [ . (1,140)[..cceeeeneenns [V PO [V 72| s (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 1,612 [t 795 | e e 3,228 |oeuveiiiiinnnn [V . (1,140)f...cceevnnnnnnns [V R [N R 1,122 et (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 AR 1 - (11,985)] .evveeeenn foeeennnnns (6,464)......ccvvennnns [ . (6,655)[....cccvnnennnns [V PO (U 1,244 .......... (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 2,042 )......... (YA 11)) U (25,851)fcuviiiinnnnns [V . (26,620)f....ccccvnnnnnns [V R [N R LT 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 P 123,120 [11/10/2026  |.......... (RIVAL) R [V PO 592 |........ (RRNUIE)) [ IR (7,759).cceeeeenns [ . (6,655)[....cccvnnnnnnns [V PO [V 85| ..o (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 LIV . (33,045)] ceevvvnnns [ (23,276)[..eeeveennnnns [V . (19,964)f.....cccvvnnnnns [V R [N R 2,684 .......... (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 1,648 .......... (5,805)] cevvvnnees foeeeeeens [ 15)) PO [ . (1,140)[..cceeeeneenns [V PO (U 1,083 .o (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 ...3,993].... ....(26,620).... ...5,34 .[(100/100) .....
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1 2 6 7 9 10 11 13 14 15 17 18 19 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign Year's of at Inception
Income Maturity Index Premium Current Adjusted Valuation | Exchange (Amorti- Refer- and at
Generation Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 . 02/27/2029 |..eveeeveeennn 1 [ 763,080 [2/27/2029  |eeenn.... 14,970 [ooeeeeeieee 0 e 5,990 |..ooennnn (41,730) vevneeeens o 514 [ [ . (39,930)-+vvveeeeeeennn O e O e 8,016 ...oeen. (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 LB 3,075 ... ... (5,700)).... ... 4,822 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... Citibank, N.A. .... . 06/08/2017 . 09/13/2027 |..eevvueeeeeenn 1 [ 1,122,200 [9/13/2027  |......... (69,450)...eeeeevveeen O Joeeenenns 17,501 |oeeenennnes 6,150 [.euneerienn |oeeeennnn 28,082 [t 0 (11,400)]- e evvveeeeeeen O [ 0 e 9,643 | ... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... . 06/21/2017 [. 07/26/2027 |...ovvnnvvvenna 1 feeinnnns 151,040 [7/26/2027  |.......... (WA7(0)) 1 N [413)) R 12,290 [.evveeeees [ 10,644 | [V . [/3::10) R | AR | RN 1,268 ... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... . 06/21/2017 [.07/26/2027 |.ceveeneeveennn e 453,120 \7/26/2027  |......... (22,410)f e O e (644).......... 36,870 [.evuueeees forreeennnn 31,983 | [ . (6,840)[....ceevveeee O e O [ 3,804| ... (100/100) .....
Hedge of Fixed Rate
CURRENCY SIIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... |D-1 ..o [Currency..... |eeeeeieiiiiinnnnnnnnns GSGSEF7VJPSI70UKS573 | 07/27/2017 (. 08/17/2027 |.eevvvenvvvvnnn 1 [ 262,500 (8/17/2027  |...eeeeennn 4,740 [ 0 o 2,572 |oeunennnns (5,770) ceeeeeeenn e 6,231 [, [V . (13,310).eeevvvveeen O v O [ 2,221 | weeeeinnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... |D-1 ..o [Currency..... |.eeeviiiiinnnnnninnnnns G5GSEF7VJP5170UK5573 | 07/27/2017 (. 08/17/2027 |eeeveeneeeennn 1 e 656,250 8/17/2027  |eeeeennnn 11,850 |oeeeveieeeeen O e 6,430 |......... (14,425)] .eovvenens e a 15,579 | [ . (33,275))-ceveeeeeeennn O e O [ 5,568 | ...ooevnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... NoA KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 . 10/31/2027 |...evvnnvvvnnn 1 feeeinnnns 265,600 [10/31/2027  |...ceevnnnnnnns L[N I | 2,312 | (2,670) eeeeeeennn |oreenneen. 8,857 [eeeiiiiiiinnnns [V . (13,310).eeevvvveeen O v O [ 2,382 ceeees (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .. . . KB1H1DSPRFMYMCUFXTO9  [. 10/04/2017 |. 10/31/2027 |....ceevvvvneca 1 | 1,062,400 [10/31/2027 ...(53,240)|.... ...9,330 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... . 10/04/2017 . 10/31/2029 |....evenvrvenn 1 fennnns 1,062,400 [10/31/2029  |oeeeenrriinne LCLVN FORUR | PR 9,387 [uunnn.. (10,680)] .oevvvvnnnn fernnneenn 59,007 |oovvvinnnnnnnnes [V . ((S 20 R 1 PR | AP, 11,982 ..oeeees (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... . 10/04/2017 [.10/31/2029 |..oeeenneevenn 1 e 265,600 [10/31/2029  |..eeeeinnnnnnns L[N U | AR 2,847 |eeeennns [V2:7/0)) (R IOURRRRR I3 /' R [ . (13,310)f oo eeeveeeeee O Jeeeieeeeeee O [ 2,995 | ..o (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 |........ccvevnn 1 fennnnns 117,770 11073072024 |........... 1,495 | 0 i 2,107 [eennnnnens 6,165 [.eeeeeeens | 6,278 [ [V . [ 10)) SRR | AU | KU, 169 .eeneneees (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 15-MAR-2028 . | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/31/2017 |.03/15/2028 |........ccevveed feuuunnnnes 100,000 |15-MAR-2028  |.......... (2,190)f- e eeeeeeee e O e [(5)] IO 9,278 | evvvnens feeeeeee 84 | [ . (1,491 O e O et 90| .ooveenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 . 03/14/2030 |......ceeevvenn 1 feennnns 143,100 [14-MAR-2030  |........... 3,645 |..ovveeeeeenn O e, 1,773 [ 8,965 | cevvneees [oeeeeeennn20,706 |ovnine [V . (6,655)[....cccvvvnneen O Jvennieeenenn O [ 1,671 oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 |. 03/14/2030 |......cevveeenn 1 feeeeenne 143,100 [14-MAR-2030  |........... 3,645 |.coveeeeeeeenn O e 1,778 [ 8,965 |.cevvunens feeeeeeennn20,706 |oeeeieee [ . (6,655)[....ceeeveeeeee O v O [ 1,671 oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 . 03/14/2030 |......coevveenn 1 feeennns 143,100 [14-MAR-2030  |........... 3,645 |..ovveeeeeen O s 1,773 [ 8,965 | .cevvnnees feeeeeeeen20,706 o O e (6,655)) e O e O e 1,671 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 |. 03/14/2027 |....eeevveenn 1 e 142,920 [14-MAR-2027  |........... 3,465 |.eeveeeeeeenn O e 1,727 [ 8,785 [.eeeeeiins |oeeeeene 4577 [ [ . (6,655)[....cceeveeeeee O e O [ 1,19 s (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 |.....eevvvvvnn 1 feeinnns 142,920 [14-MAR-2027  |........... 3,465 |..evveieeeennn O e, 1,727 [ 8,785 [.eeeeeeens | 14577 [ [V . (6,855)[....cccvvveeeen O Jvennieeenennn O [ 1,19 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... . 06/14/2018 [. 06/29/2030 |.........occccdfeeeiiines 116,860 [29-JUN-2030  [........... 1,080 |.evvviieeeeeen O fenns 2,32 et 5,255 |.oiiiiinnnn Jereennee 12,994 | [ (1,140)f-.. oo O O 1,401 oo (100/100) .....
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/14/2018 |.06/29/2030 |............... L P 116,860 [29-JUN-2030  |........... 1,080 |-eveeeeeeennnn [V 2,32 | 5,255 |.oiiiiiiins Jeeeeennnns 12,994 | [ . (1,140)[..cceeeeneenns [V PO (U 1,401 e (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 22,32 5,255 |... ... 1,401 .| (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 [ . 28,702 |....... (115,830)f cevveneees foeeeaennne 68,801 |..eevvneeeens [V (119,790 eeeeeennns [V PO (V)] 23,461 ..oeeen (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  |..eevvennnnns [£57)) RN [V . 11,162 |......... [IHVZL)) T R 26,796 |.vuuneeiiinnnnn [\ FO (46,585)[.....cccvvnnnnns [V R [N R 9,124 ...l (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)) P [V 6,910 [..euneeeeen 2,145 | o 17,036 |oeeveneeees [ . (3,420)]-vveeeeeeeennnn [V PO (U 3,148 ... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... D-1 s Currency..... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |. 03/27/2028 |............... L 449,280 [27-MAR-2028  [............ [R:[0[0)) E [0 9,213 |evrninnnns 2,860 [.uneeeeeenn foeeininnns 2,715 e [ IO (4,560)[.....cccvnnnnnns [V R [N R 4197 | oo (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... D-1 s Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |......cccvennnn L P 372,870 [17-SEP-2031  |.......... (1,635)[..cceeeeneennns [V 2,804 |......... (29,535)] .oevevvnnn |eeennees 3,628 [ceeeeeeeiinnns [ . (19,965)[....ccevvrnnnnns [V PO (U 4,921 e (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  [.......ceeees (545)).cevennieiinnnn (V) P 935 |...eunnnn (9,845)] cevvennee e 1,200 [t [ IO (6,655)[.....cccvvnnnnns [V R [N R 1,640 ooeeenes (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 ... 124,290 |17-SEP-2031 ....(9,845)| ... 1,209 ... ....(6,655).... .| (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 [V . 11,821 ......... (13,335)] cevvveneees o (4,790)...ccevvvnnnnnns [V . (7,980)[...cccevvnnnnnns [V R [N R 5,086 | ..ocvvnnnn (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)[..eeeeeienns [V (413).......... 10,885 [.eveevevns foevennnnns 18,309 [.oeeeeiieennns [ . (7,980)[.cceeeenennns [V PO (U 6,169 ...oennnn. (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...... (16,012)f........... 6,246 |......... [ISI11)) U (15,610)]...ccvvnnnnnnnne [V . (29,438)..cvvnneeinnnnn [V R Ofienns 13,837 | weeennnns (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  |.....oeeeenns ()] R (6,488)[...ccvnnnnn 3,567 |......... (24,150)] .evvvvnnns fonnaes (10,022)f-.ceeeeneennes [ (17,663)] e cevvmneees [ T Ofiieennnnn 8,343) ...oiennnn (100/100) .....
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (110,945 (22,500) 177,394 (367,732)) XXX 446,941 0 (645,786 0 0 174,197 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (110,945 (22,500) 177,394 (367,732)) XXX 446,941 0 (645,786 0 0 174,197 | 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 (110,945 (22,500) 177,394 (367,732) XXX 446,941 0 (645,786 0 0 174,197 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0| XXX XXX
1409999999. Total Swaps (110,945 (22,500) 177,34 (367,732 XXX 446,941 0 (645,786 0 0 174,197 | 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 (110,945 (22,500) 177,394 (367,732)) XXX 446,941 0 (645,786 0 0 174,197 | 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
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
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 (110,945) (22,500) 177,394 (367,732)) XXX 446,941 0 (645,786) 0 0 174,197 XXX XXX
(a) I Code I Description of Hedged Risk(s) I

() [ Code [ Financial or Economic Impact of the Hedge at the End of the Reporting Period |
[ [
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY OF NEW YORK

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

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

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF SEPTEMBER 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 XXX 0
Barclays Bank, PLC GSGSEF7VJPS170UK5573 . |... ..
BNP Paribas .... ... ROMUWSFPUBMPROBKS5P83 . . (25,633)]...
Citibank, N.A. ... ... 570DZWZ7FF32TWEFATG .. . (35,825))...
CREDIT AGRICOLE CORPORATE & INVES . 1VUV7VQFKUOQSJ21A208 . 0f..
Goldman Sachs International ................ W22LROWP2HZNBBBKS528 .
Morgan Stanley Capital Services LLC . ... |7331LVCZKQKX5T7XV54 .
Societe Generale ........... . 02RNE8IBXP4ROTDBPU41 .
Wells Fargo Bank, N. A. ........ KB1H1DSPREMYMCUFXTO9 . |... . (13,350)f...
0299999999. Total NAIC 1 Designation (519,270)
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0

0999999999 - Gross Totals 825,821 0 151,538 (519,270) 15,890 543,082 (96,141) 136,473 174,197 18,160
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 151,538 (519,270)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 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

315,821
510,000

315,821

510,000 |..

0299999999 - Total

825,82

825,821
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 3431 | 3,431 |....... 08/25/2036 .......
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured
Securities 3,431 3,431 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,431 3,431 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 3,431 3,431 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 3,431 3,431 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 ......... BOFA SECURITIES INC - USD 08/11/2025
000000-00-0 .........| CANADIAN INPERIAL BANK - USD . L 01/31/2025 .
000000-00-0 . ..| HSBC BANK PLC - USD .......cevueenns 02/07/2025
000000-00-0 .........| MANHATTAN ASSET FUNDING CO LLC - USD . 11/25/2004
000000-00-0 . .| PFIZER INC. = USD ...cvvennnnnenn .. 12/20/2024
000000-00-0 .........| SOCIETE GENERALE SA - USD .. 02/03/2025
000000-00-0 ......... THUNDER BAY FUNDING LLC - USD ... 03/12/2025
000000-00-0 ......... WIESTPAC BANKING CORP - USD 0172772025 .
000000-00-0 . ..| COMMONWEALTH BANK OF AUSTRALIA - USD .
000000-00-0 ......... TOYOTA MOTOR CREDIT CORP - USD
000000-00-0 ......... BOFA SECURITIES INC. SLRPIG 5.1 - USD
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type)
05593D-4N-0 ......... BNP PARIBAS (NEW YORK BRANCH) = USD .....uiiiiviiiiiiiiiiiiieecceiiie e cceeie e eeevnneeeees |,
21684L-H-8 ......... COOPERATIEVE RABOBANK UA (NEW Y - USD
22532X-YU-6 . .| CREDIT AGRICOLE CORPORATE AND | - USD ... ..
53047B-U5-7 . .| LLOYDS BANK CORPORATE MARKETS P = USD ....v.veereeeeeeeeeeeeessensesesesneseennenensnsneen | oo Jeeeeeeeeeee 1 oo oo 7500202 | 750,001 o 1/18/20% ...
606830-D5-5 . | MITSUBISHI UFJ TRUST AND BANKIN = USD .vovoveerereeveeereecenenenensneeenesesennenensnsnnnen | oo Jeememeeenes T eeeeeeeee Lo 7500365 | 750,000 | 08/14/2025 .......
60683D-YL-7 .........| MITSUBISHI UFJ TRUST AND BANKIN - USD ... L 07/01/2025 .
60710T-NI-9 . .| M1ZUHO BANK LTD (NEW YORK BRANC - USD ... 02/06/2025
83050P-58-1 SKANDINAVISKA ENSKILDA BANKEN A - USD 02/06/2025
86564P-F2-2 SUMITOMO MITSUI TRUST BANK LTD - USD 08/25/2025
86959T-AH-9 . .| SVENSKA HANDELSBANKEN AB (NEW Y - USD L 01/17/205
87019W-TG-0 . o[ SWEDBANK AB = USD ... | e WD 750,386 [ 750,000 ...l 02/05/2025
95001K-SM-7 . | WELLS FARGO BANK NA = USD eevveiieeeeennieeeeeeeneeeeemnnneeeeernnnneeeennnnnneneennnnnnnnes | ooooiiiiin eeeemmmmenes o0 e | 7500828 750,000 e 02/07/2025
16677J-L7-9 . ..| CHEVRON CORP - USD .............. 11/07/2024
821240-DP-3 . . | SHEFFIELD RECEIVABLES COMPANY L - USD 12/19/2024
89152E-KJ-6 TOTALENERGIES CAPITAL SA - USD ........... 10/18/2024
BYMS IM-QV-4 BOFA SECURITIES INC. SLRPA 4.86 - USD .. 10/01/2024
BYM3VZ-3R-1 . ..| CITIGROUP GLOBAL MARKETS INC. S - USD ... . 1170472024 .
BYMSTM-Ql-4 ........| HSBC SECURITIES (USA) INC. SLRP = USD .oovovriiiiiiiiiicice |, 10,042,972 |... 10,042,972 |....... 10/01/2024 ......
BYMARS-RE-7 . -] TO SECURITIES (USA) LLC SLRPIG = USD oo [ e 2B e 3,800,000 [... ... 3,800,000 |[....... 11/04/2024 .......
BYM51H-K5-7 TD SECURITIES (USA) LLC SLRPIG - USD ..oovovvvniinniiniiicnncsincsicnninnnnnnennnenns | s [ 28 e [ 1,792,296 |... .. 1,792,296 |....... 10/01/2024 ......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 33,497,478 33,492,701 XXX
9999999999 - Totals 42,350,997 42,333,196 XXX
General Interrogatories:
1. Total activity for the year Fair Value § - ... (2,8271,943) Book/Adjusted Carrying Value $ - (2,844,727)
2. Average balance for the year ~ Fair Value $ - 47,941,868  Book/Adjusted Carrying Value $ .. 47,941,879
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ........... 32,237,469 NAIC2 § ........... 10,002,286 NAIC3 § oo 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAICB $ .o 3,431
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STATEMENT AS OF SEPTEMBER 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
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STATEMENT AS OF SEPTEMBER 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 ...ccoovveveeees foe 100,000 [ [V S, (V1 4,262,593 |...ocoeee 659,583 |......... (5,487,332)|..
Cayman National Bank Ltd. .... George Town, BWI ............. |....... ..0.000 [oooveeieere (0 (VN 4,001,407 |.......... 4,005,094 |............ 4,009,724 |..
Citibank, N.A. e Sioux Falls, SD .o foe 1202000 [ O i 0 | 579,873 | 149,547 |......c...... 129,515
JPMorgan Chase Bank, N.A. ..... Columbus, OH ... . |.-4.850 |.. 10,206,076 |.. 11,667,561 13,101,761
The Bank of New York Mellon .. New York, NY ... . |-.-1.600 |.. . .0 . .2,072,857 |.. ..1,643,081 ..1,585,239
Wells Fargo Bank, N.A. ........ Sioux Falls, SD ..ccccccoenee. o 202000 [ [V [ 3,435,170 |............ 9,729,553 |.......... 14,032,708
Canadian Imperial Bank of
COMMErCe ..ocvoveeeereeeeeeeen Toronto, Canada ... |, .0.000 [ (01 (L 265,945 [............. 265,945 |.............. 267,450
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 104,851 0 24,823,921 28,120,364 27,639,065
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 104,851 0 24,823,921 28,120,364 27,639,065
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

104,851

24,823,921

28,120,364

27,639,065
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STATEMENT AS OF SEPTEMBER 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

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8

Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

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

857492-86-2 .......

|STATE ST TR PL MM=PREM ...veiiieiiiiiiie ittt

.............................. 16,298,824

8209999999

. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

16,298,824

16,298,824
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