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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 1,616,065,291 |....cooviiicieienccnies e 1,616,065,291 |............ 1,679,833,807
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2 COMMON STOCKS .....uiiiiiiiiiiiii i [orerens e [srestee s ses [oeressete e [oe e
3. Mortgage loans on real estate:
B RISt HENS .o [ 138,723,035 oo o 138,723,035 |..ooveenenne 145,294,959
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash ($ ...41,933,312 ), cash equivalents
[T 62,000,000 ) and short-term
investments ($ ..o ) et frre 103,933,312 oo e 103,933,312 | 74,377,843
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 56,882,423 |....ocvoveeeree 7,943 oo 56,874,480 |................. 53,606,222
7. Derivatives ............... . 169,189,806 |.. . 169,189,806 |.. ..133,395,470
8. Other iNVESIEA @SSELS ....c.veueueeeieieiceieieeeee et ee e snaees [eosessenaseceensenees 115,096 [..eeecereerrcecenrrrcnes foereeeirreseeieeens 115,096 |[...oovececerreeee 115,096
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 3,118,447 [ o 3,118,447 .o 337,800
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 2,088,027,410 |...covoveeeene 7,943 |............ 2,088,019,467 |............ 2,086,961,197
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 15,106,978 | oo oo 15,106,978 |..covvrinnne. 15,343,379
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |.............ccc.cc.... 360,274 |.coovecine 10,627 o 349,647 |.coovvvrirernn 438,596
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coeeeeeeeeeeeeeeeeeeeeeeeee oo 866,036 |.....oveveeeeeeeeeeeeeeeeees feeeeee e 866,036 |....c.cvevenene 1,992,624
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance Contracts ...........c.cccoecevees oo s e [
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 1,127,674 | [ 1,127,674 |
18.2 Net deferred tax asset 99,933,624 |.. 70,782,098 |. 29,151,526 |.. 31,841,906
19. Guaranty funds receivable or 0N dePOSit ...........c.ooiiiiiriiiiiiieieeeeeeienies [ [ [ [
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt [t [ [ [oee e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevieveieeins foeverieniinniens 5,819,800 |..voveveieeeeeieieeieiceceies [ 5,819,800 |..cccceviernnnne 3,541,625
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25. Aggregate write-ins for other than invested assets ............cccoceveeereririeeeees foereecieinne 164,837,804 |.......ccocvvvvvrinene 22,761 | 164,815,043 |............... 148,283,500
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 2,376,079,600 |................. 70,823,429 |............ 2,305,256,171 |............ 2,288,402,827
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt et [ensaenninas 4,667,265,312 |cocviercccinnccceine [ 4,667,265,312 |............ 4,520,182, 170
28. Total (Lines 26 and 27) 7,043,344,912 70,823,429 6,972,521,483 6,808,584,997
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Derivative collateral ... L, 154,760,893 [.....coovorrrveererrriiiinns e 154,760,693 |.......co.cc.... 138,260,011
2502. Business owned life iNSUFANCE .......ocooooioeioieeeeeeeeceeeeeee e o 7,386,155 | e 7,386,155 |.ooooveieie 7,347,198
2503. Reinsurance premium asSet ..o [ 2,261,958 |...oovoviecieeeeeeeeeeeeen e 2,261,958 |....cevvvveennnne 2,320,241
2598. Summary of remaining write-ins for Line 25 from overflow page 428,998 |... , ..406,237 |... 356,050
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 164,837,804 22,761 164,815,043 148,283,500




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 1,587,623,559 1SS $ eeovoveeeeeieeeeeeeeen included in Line 6.3
(INCUAING $ v Modco Reserve) 1,587,623,559 |........... 1,613,189,286
2. Aggregate reserve for accident and health contracts (including $ 240,248,938 |............... 241,827,506
3. Liability for deposit-type contracts (including $  ..c.cccccovvvvvvvcccccccee. MOACO RESEIVE).....viieiieieiicieeeeee e [eoeeeeeeee 3,752,865 |.oovoveeieee 2,882,877
4. Contract claims:
A LIFE o b b e bbbt b et b ettt [ereae e 1,948,301 | 3,306,288
4.2 ACCIAENE ANA NEAILN .....evviiiiiiicieet ettt b bbb et st s bbb e s s et e s s s bt esese e e s e st s esese e e e nns [eeeeeeeieieaeeaes 1,546,227 |..cooviccne 1,470,450
5. Policyholders’ dividends/refunds to members $ due
E= Lo Lo U aT o= o PP RO PR O PPN
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 $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...

7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coooeoiiiiiine 146,403 accident and health premiums ............c.coooevcues |eeeeeeennnenenns 268,698 |.....cccveveeee 310,819

9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $

Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 1,693,830 |oeovoeecene 1,635,253
9.4 Interest Maintenance Reserve 1,668,959 |.....cococvvee 2,213,354

10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12. General expenses due or accrued
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability OO PP PR O PR OUORUUOPUIN SRR I
16. Unearned investment income .. 292,918 |... .. 298,444
17.  Amounts withheld or retained by reporting entity as agent or trustee 180,330 |... 112,601
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ .......cccoiiiiiiiiniinns 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii
24.04 Payable to parent, subsidiaries and affiliates 8,650,228 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........c.ccc...... 213,252,851 |... 179,870,658
24.09 Payable for securities ...... 64,851,873 |... .61,371,840
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas ettt
24.11 Capital NoteS $ ..cevevevvveirciicciecs

(110,516,348)|.............. (114,013,303)
(1,280,641)].......ccccceenee (746,897)

25. Aggregate write-ins for liabilities 63,876,502 41,715,395
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 2,082,384 ,396 2,044 878,084
27. From Separate Accounts Statement 4,666,642,055 |............ 4,519,585,637
28. Total liabilities (Lines 26 and 27) 6,749,026,451 6,564,463 ,721

29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:

36.1

36.2
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 623,257 in Separate Accounts Statement) .............. 221,495,032 242,121,276
38. Totals of Lines 29, 30 and 37 223,495,032 244,121,276
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 6,972,521,483 6,808,584,997

2,000,000 |....ovoveiene 2,000,000

shares common (value included in Line 29 $
shares preferred (value included in Line 30 $

DETAILS OF WRITE-INS
2501. Derivative collateral
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from OVErfOW PAJE .......ciuiiiiiiiiiiiiiii ittt oo nee [ooeene s
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 63,876,502 41,715,395

63,876,502 |................. 41,715,395

3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.ccococeeeven|oveveveverenennns 88,800,788 |....coceve.... 80,488,663 |................ 164,596, 167
2. Considerations for supplementary contracts with life contingencies............coooirieiiiniiiieicieeeee e [ [
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 34,803,585 |.. 66,862,975
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ....(146,668) .. ....(148,218)
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ................ccceueeeifoeeeeeiennnnee 36,991 | 43,222 [ 71,772
6. Commissions and expense allowances on reiNSUrance CeAed ............coovvevrieviverererieeeeeeeeeeeresessesna oo 1,228,908 |...coovveeee 1,181,180 [ 2,473,069
7. Reserve adjustments 0N reinSUranCe CEARM ...........oiiiiiiiiiiiiiiiie et sre e e e [ [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 48,246,884 |................ 47,574,734 |................. 96,820,883
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 16,825,782 16,158,584 32,305,610
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 189,796,270 178,714,906 362,982,258
10.  Death beNEfits .........cccoiriiiiiiieic e Joee 6,656,713 |.oooiiine 8,568,474 17,824,544
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeueriereeneeneeneenes foosiiii et
12, ANNUILY DENETIES ...ttt e 43,239,925 | 43,303,446 |................ 91,620,775
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 8,697,914 | 7,760,404 |................. 16,432,837
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies .............oocoiiiiiiiiiiiiiiieee e [ [
19. Increase in aggregate reserves for life and accident and health contracts ) (27,144,295) (23,997,588) (50,294 ,664)
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 252,301,879 |.cceeeneee 210,499,004 |.......ccoco.c 436,395,901
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt ettt ettt s ettt b bt s et se s bbb enenene 10,122,077
22. Commissions and expense allowances 0N reinSUrance asSUMEA ..........c.eierieereereenieenieeneeseeseeseens foie s sies [oresieesie s s s
23. General insurance expenses and fraternal expenses ................. 11,503,624 |......cccoconc. 21,973,727
24. Insurance taxes, licenses and fees, excluding federal income taxes . 54 1,223,365 |.oceveveeeee. 2,837,861
25. Increase in loading on deferred and uncollected PremilumS ............c.ovoveveueuceieeieeeeeieeeeeee e e 24,162 (111,515)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (131,213,493) (196,210,491)
27. Aggregate write-ins for deductions .... 59,075 119,321
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 145,027,621 140,207,718 285,332,728
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 44,768,649 |................. 38,507,188 |.cocoreeenne 77,649,530
30. Dividends to policyholders and refunds to members
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 44,768,649 |................. 38,507,188 |...cccvve.. 77,649,530
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 17,007,674 5,450,878 11,087,330
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 27,760,975 |....coovnvee. 33,056,310 |...cocveveeee. 66,562,200
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..oeeeeene (16,931,972) (excluding taxes of $  ...ceeveererencunne (183,700)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (63,696,462) (3,471,902) (6,252,689)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (35,935,487) 29,584,408 60,309,511
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 244,121,276 319,620,065 319,620,065
37, NetinCOME (LINE 35) ..ottt et (35,935,487)|.cccuecnne 29,584,408 |........c..c.. 60,309,511
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..3,857,656 .. 14,512,134 |.. ..(46,460,727)]|.. ..(60,041,431)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ....(348,819)/.. +-(108,902) ... (35,730)
40. Change in Net deferred INCOME tAX ..........coccueueueiececeeeeeeeeeeceaeee e seseeeae e sesesesaeae e s s sessssesesesenssassesssaofensesesesensnsneeen 9,527,879 |.. ... (1,579,245)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (8,477,769)|.. ..(24,225,759)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieeeeee e
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (20,626,244) (91,123,747) (75,498,789)
55. Capital and surplus, as of statement date (Lines 36 + 54) 223,495,032 228,496,318 244 121,276
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ......eeeeeeeeeeeeeee ettt ee et e e et e s et eneeaeseeseseeneanneeennens feeeeeaeeeeananens 16,825,782 |..cocovee. 16,158,584 |................ 32,305,610
08,3002, ettt oot e e e et e aa et e e et e e et e e e et e e e aeeeteeeeaneeeeaneeenneeeaneeeanneeesneeenneennneeennneens[eeenuneeennreeaneeesaneeesnneennne [seeneeeeneeennneeeneeenneeennnes [ernneeenn e e e e e e e e e e e nneen
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 16,825,782 16,158,584 32,305,610
2701. Miscellaneous deductions .. 59,075 60,480 . 119,321
2702, et e e ea et e e et e e e et e e ettt e n et e e et e e aan et e aeeeeaneeeeaneeeanneeenneeeaneeennneeenneennneeenns|teneeennneeetneenneeesaneeennees [oeneeeeneeeaane e e e e e eneeeeaneees [ereeeian e e e e e e e e e nneenneeeas
27003, ettt e et e e eneeeas
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiinniicneeseeseeseesdcesieiesccesiccin s [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 59,075 60,480 119,321
£ 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 ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)
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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

................. 88,902,764 |................. 80,851,087 |................164,757 868
................. 42,582,104 |................. 42,541,568 |................. 86,065,941
63,984,442 62,843,711 132,061,095
195,469,310 186,236,366 382,884,904
................ 279,543,219 |................236,082,776 |................487,519,263
.............. (134,720,715)|................(95,571,156)|..............(205, 122, 188)
................. 20,320,653 |................. 20,365,765 |................ 46,303,995
1,621,019 8,166,753 12,853,695

166,764, 176 169,044,138 341,554,765
28,705,134 17,192,228 41,330,139

62,277,045 |..

..6,571,924 |.

65,411,701 |..

.. 7,324,065 |.

15,194,937

........................ 46,034 |..................... 185,000 |...................... 180,241
699,387 31,544,194 37,599,407

................. 69,594,390 |............... 104,464,960 |...............169,215,276
................. 73,083,517 |................120,652,635
...................................................... 2,625,793 |.................. 2,625,793
66,213,293 70,343,761 159,919, 185
66,428,875 146,053,071 283,197,613
3,267,430 1,072,013 2,823,641

(101,915) (42,660, 124) (116,805,978)
...................... 869,988 |........ccooeeene. 611,144 | ...480, 771
.................................................... 50,000,000 |................. 50,000,000
82,262 523,010 784,956

952,250 (48,865,846) (48,734,273)

................. 29,555,469 |...............(74,333,742)|..............(124,210,112)
.................. 74,377,843 |................ 198,587,955 |...............198,587,955
103,933,312 124,254,213 74,377,843

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




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... s 34,958,229 |................. 34,089,796 |................. 68,287,882
GIOUD I8 .ottt ettt n st e e e et e s s e s s e sesesea s s eseasssesesesnanaensassesnseae|reee ettt 1,628 | 2,158 [ 6,996
INGIVIAUAT BNNUIIES ...t oo 55,354,920 |.....ccvuene. 45,931,774 |....ccvvenvn 96,072,072
GIOUD GNNUITIES ...vveeeeeeeveececeeee et ete st ceees s esess e tes et eeessesesesstesesesessssesssssssesesesesnssasasssssesesesesnsnesssnsssesesensssssssenenas 2,923,361 | 4,203,988 |................... 7,869,546
ACCIABNE & NBAIN ... e 6,773,049 |..oovrane. 7,163,745 |...ccccoceee 14,182,040
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 thIOUGN 7) ...oveeeiveriiieecie ettt sttt b bt 100,011,187 |...cooveeeeee 91,391,461 |...cocoenee 186,418,536
DEPOSIt-LYPE CONFACES ......evvvieeieiiieieteeeieeeet ettt s s s s e s e e e sesns [oeneeneeeeeaeeeaene 1,195,481 | 857,741 oo 1,020,405
Total (Lines 8 and 9) 101,206,668 92,249,202 187,438,941




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern

A.

A.

Accounting Practices

The accompanying financial statements of RiverSource Life Insurance Co. of New York (“the Company” or “RiverSource Life of NY”’) have
been prepared in conformity with accounting practices prescribed or permitted by the New York State Department of Financial Services. The
New York State Department of Financial Services has adopted the National Association of Insurance Commissioners (“NAIC”) Accounting
Practices and Procedures Manual as a component of its prescribed statutory accounting principles (“SAP”), as well as certain prescribed

accounting practices that deviate from NAIC SAP.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the

State of New York is shown below:

Derivatives under SSAP 86 — Derivatives
(1)-(4) No significant change.
(5)-(7)and (9)  Not applicable.

F/S F/S June 30, December 31,
SSAP # Page Line # 2024 2023
NET INCOME/(LOSS):
(1) The Company’s state basis (Page 4, Line 35, Columns | & 3)............... XXX XXX XXX (35,935,487) $§ 60,309,511
(2) State prescribed practices that increase/(decrease) NAIC SAP:
Additional fixed annuity asset adequacy reserves required under
New York Regulation 126 .......cccovveioinnneicninnnccccnnecceens 51 4 19 (12,000,000) 9,000,000
Additional variable annuity reserves required under New York
Regulation 213 ..o e 51 4 19 (310,602) (1,837,169)
(3) State permitted practices that increase/(decrease) NAIC SAP: None..... — —
(4) NAIC SAP (1-2-3=4) oottt XXX XXX XXX (23,624,885) $ 53,146,680
SURPLUS:
(5) The Company’s state basis (Page 3, Line 38, Columns | & 2)............... XXX XXX XXX 223,495,032 $ 244,121,276
(6) State prescribed practices that increase/(decrease) NAIC SAP:
Additional long-term care asset adequacy reserves required under
New York Regulation 56 ..........ccoceeveieieieiinnniniicceeeieneeene 54 3 2 (20,000,000) (20,000,000)
Additional universal life asset adequacy reserves required under
New York Regulation 126 ..........cccccceeuiinnininicicneiinniniicceens 51 3 1 (15,000,000) (15,000,000)
Additional fixed annuity asset adequacy reserves required under
New York Regulation 126 51 3 1 (20,000,000) (8,000,000)
Additional variable annuity reserves required under New York
Regulation 213 ... e 51 3 1 (33,381,248) (33,070,646)
(7) State permitted practices that increase/(decrease) NAIC SAP: None..... — —
(8) NAIC SAP (5—6-T78)....curvieiiiiiiiicicieicisicece s XXX XXX XXX 311,876,280 $ 320,191,922
B.—D. No significant change.
2.  Accounting Changes and Corrections of Errors
None.
3.  Business Combinations and Goodwill
Not applicable.
4. Discontinued Operations
Not applicable.
5. Investments
A. - C. No significant change.
D. Loan-Backed and Structured Securities (“LBaSS”)
(1) Prepayment assumptions for LBaSS are based on financial information provided by a licensed data provider. These
assumptions are consistent with the current interest rate and economic environment. The retrospective method is used to
value LBaSS except in situations where rate changes result in recalculation of the effective yield. The recalculated yield is
used to amortize the investment as of the rate change date.
2) During the six months ended June 30, 2024, the Company had no other-than-temporary impairments (“OTTI”) recognized
on LBaSS due to intent to sell or inability or lack of intent to retain for a period of time sufficient to recover the amortized
cost.
3) The Company had no LBaSS as of June 30, 2024 for which an OTTI has been recognized in the current reporting period due
to the fact that the present value of cash flows expected to be collected is less than the amortized cost of the securities.
4) The following table provides information about investments in LBaSS for which the carrying value (amortized cost) exceeds
fair value and the length of time that individual securities have continuously had amortized cost in excess of fair value, as of
June 30, 2024
a. The aggregate amount of unrealized losses:
1. Less than 12 Months .........ccccceevvevieenrenennen. $ 25,695
2. 12 Months or Longer $ 75,230,027
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months .........ccccoeevevevevennen. $ 3,414,302
2. 12 Months or Longer... . $ 532,866,801
For all LBaSS for which carrying value exceeds fair value, RiverSource Life of NY has the intent and ability to retain the
investment in the security for a period of time sufficient to recover the carrying value.
5) No change.
E.—R. No significant change.
6. Joint Ventures, Partnerships and Limited Liability Companies
No significant change.
7. Investment Income
No significant change.
8.  Derivative Instruments
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

NOTES TO FINANCIAL STATEMENTS

®) The deferred premium associated with certain options is paid or received semiannually over the life of the option contract or at maturity.
The following is a summary of the payments the Company is scheduled to make for these options as of June 30, 2024:

Derivative Premium

Fiscal Year Payments Due
2024 (for the period from July 1, 2024 to December 31, 2024)... .$ 114,131
2025 114,131
20206 et h bbb b st h e ettt eh et bt e h e se st h et h bt bt h et h et en b et e be st bt b e tenene 23,700,500
2027 etttk et s A a e h At A et A At ehea s e Rt e AR e Rt ReR et e Rt b et R et s et ettt e s et e st et eneesen e et eneetenen —
Thereafter .........cccoovevvevvevvenn. 35,700,000
Total future settled premiums.. .$ 59,628,762
Derivative Fair Value with Derivative Fair Value
Undiscounted Future Premium Commitments Excluding
Premium (Reported on Impact of Future Settled
Commitments Schedule DB) Premiums
Prior Year — 2023 ..ooooooieieieeeeeeeene $ 59,791,191 $ 31,144,967 $ 31,144,967
Current Year — 2024 .....ocooovevvevenenencrenieeenns 59,628,762 26,861,055 26,861,055

B. Derivatives under SSAP 108 — Derivative Hedging Variable Annuity Guarantees: None.

Income Taxes
No significant change.

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant change.

Debt
None.

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
No significant change.

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant change.

Liabilities, Contingencies and Assessments
No significant change.

Leases
No significant change.

Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant change.

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
No significant change.

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
Not applicable.

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable.

Fair Value Measurements

A. The Company categorizes its fair value measurements according to a three-level hierarchy. The hierarchy prioritizes the inputs used by the
Company’s valuation techniques. A level is assigned to each fair value measurement based on the lowest level input that is significant to the fair
value measurement in its entirety. The three levels of the fair value hierarchy are defined as follows:

Level I  Unadjusted quoted prices for identical assets or liabilities in active markets that are accessible at the measurement date.
Level 2 Prices or valuations based on observable inputs other than quoted prices in active markets for identical assets and liabilities.
Level 3 Prices or valuations that require inputs that are both significant to the fair value measurement and unobservable.

(1) Fair Value Measurements at June 30, 2024
Description for each class of asset Net Asset Value
or liability (Level 1) (Level 2) (Level 3) (“NAV”) Total

a. Assets at fair value
Derivative assets:

Interest rate contracts................... $ 174,313 $ 38,515,213 $ — $ — $ 38,689,526
Equity contracts..........coceevvveneenee. 2,621,340 127,584,625 — — 130,205,965
Foreign exchange contracts......... 10,525 283,790 — — 294,315
Total derivative assets .. 2,806,178 166,383,628 — — 169,189,806
Separate account assets.. — — — 4,661,362,871 4,661,362,871
Total assets at fair value. .................... $ 2,806,178 $ 166,383,628 $ — $ 4,661,362,871 $ 4,830,552,677
b. Liabilities at fair value
Derivative liabilities:
Interest rate contracts................... $ 102,047 $ 193,643,347 $ — $ — $ 193,745,394
Equity contracts 637,186 18,850,933 — — 19,488,119
Foreign exchange contracts.......... 19,338 — — 19,338
Total derivative liabilities.......... 758,571 212,494,280 — — 213,252,851
Total liabilities at fair value............... $ 758,571 $ 212,494,280 $ — $ — $ 213,252,851

(2) There were no changes in Level 3 assets and liabilities measured at fair value during the six months ended June 30, 2024.

(3) The Company recognizes transfers between levels of the fair value hierarchy as of the beginning of the quarter in which each transfer
occurred.

(4) The Company uses valuation techniques consistent with the market and income approaches to measure the fair value of its assets and
liabilities. The Company’s market approach uses prices and other relevant information generated by market transactions involving
identical or comparable assets or liabilities. The Company’s income approach uses valuation techniques to convert future projected cash
flows to a single discounted present value amount. When applying either approach, the Company maximizes the use of observable inputs
and minimizes the use of unobservable inputs.

7.1
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

NOTES TO FINANCIAL STATEMENTS

The following is a description of the valuation techniques used to measure fair value and the general classification of these instruments
pursuant to the fair value hierarchy.

Derivative assets and liabilities

Derivatives that are measured using quoted prices in active markets, such as derivatives that are exchange-traded, are classified as Level 1
measurements. The variation margin on futures contracts is also classified as Level 1. The fair value of derivatives that are traded in less
active over-the-counter markets is generally measured using pricing models with market observable inputs such as interest rates and equity
index levels. These measurements are classified as Level 2 within the fair value hierarchy and include swaps and the majority of options.
The counterparties’ nonperformance risk associated with uncollateralized derivative assets was immaterial as of June 30, 2024.

Separate account assets

The fair value of assets held by separate accounts is determined by the NAV of the funds in which those separate accounts are invested.
The NAV is used as a practical expedient for fair value and represents the exit price for the separate account. These separate account assets
are excluded from classification in the fair value hierarchy.

(5) Derivative assets and liabilities are presented on a gross basis for any relevant disclosures in paragraphs (1) through (4) above.
Additional fair value information: See Notes 5 and 8.
The following table provides the carrying value and the estimated fair value of financial instruments that are not reported at fair value:

June 30, 2024

Fair Value
Not
Admitted Practicable
Aggregate Assets or (Carrying
Fair Value Liabilities (Level 1) (Level 2) (Level 3) NAV Value)
Financial Assets
Bonds ..o $1,483,475,056 $1,616,065291 $§ 215,854 § 1,460,511,846 $ 22,747,356 $ — ¢
Mortgage loans on real estate 127,786,381 138,723,035 — — 127,786,381 —
Cash equivalents 62,000,000 62,000,000 — 62,000,000 — —
Contract loans 56,874,480 56,874,480 — 56,874,480 — —
Financial Liabilities
Deposit-type contracts................ $ 3,600,535 $ 3,752,865 § — 3 — 3 3,600,535 $ — ¢

Bonds
When available, the fair value is based on quoted prices in active markets. If quoted prices are not available, fair values are obtained from third-
party pricing services, non-binding broker quotes, or other model-based valuation techniques.

Level 1 securities primarily include U.S. Treasuries.

Level 2 securities primarily include corporate bonds, residential mortgage backed securities, commercial mortgage backed securities, state and
municipal obligations, asset backed securities and foreign government securities. The fair value of these Level 2 securities is based on a market
approach with prices obtained from third-party pricing services. Observable inputs used to value these securities can include, but are not limited
to, reported trades, benchmark yields, issuer spreads and non-binding broker quotes. The fair value of securities included in an observable
transaction with a market participant are also considered Level 2 when the market is not active.

Level 3 securities primarily include certain corporate bonds. The fair value of these Level 3 securities is typically based on a single non-binding
broker quote. The underlying inputs used for some of the non-binding broker quotes are not readily available to the Company. The Company’s
privately placed corporate bonds are typically based on a single non-binding broker quote.

Mortgage loans on real estate

The fair value of commercial mortgage loans, except those with significant credit deterioration, is determined by discounting contractual cash
flows using discount rates that reflect current pricing for loans with similar remaining maturities, liquidity and characteristics including loan-to-
value ratio, occupancy rate, refinance risk, debt service coverage, location, and property condition. For commercial mortgage loans with
significant credit deterioration, fair value is determined using the same adjustments as above with an additional adjustment for the Company’s
estimate of the amount recoverable on the loan. Given the significant unobservable inputs to the valuation of the loans, these measurements are
classified as Level 3.

Cash equivalents

Cash equivalents include highly liquid investments with original or remaining maturities at the time of purchase of three months or less. The
Company’s cash equivalents are classified as Level 2 and measured at amortized cost, which is a reasonable estimate of fair value because of the
short time between the purchase of the instrument and its expected realization.

Contract loans

Contract loans represent loans made against the cash surrender value of the underlying life insurance or annuity product. These loans and the
related interest are usually realized at death of the policyholder or contractholder or at surrender of the contract and are not transferable without
the underlying insurance or annuity contract. The fair value of contract loans is approximated by the carrying value and is classified as Level 2.

Deposit-type contracts

Deposit-type contracts consist of single premium immediate annuities without life contingencies. The fair value is determined by discounting
cash flows using a risk neutral discount rate with adjustments for expense margin. Given the use of significant unobservable inputs to these
valuations, the measurements are classified as Level 3.

D. Not Practicable to Estimate Fair Value: None.
E. The Company has no general account investments measured using NAV as a practical expedient.
Other Items

No significant change.

Events Subsequent
Subsequent events have been considered through August 6, 2024, the date the statutory financial statements were issued.

Reinsurance
No significant change.

Retrospectively Rated Contracts & Contracts Subject to Redetermination
Not applicable.

Change in Incurred Losses and Loss Adjustment Expenses

A.

Accident and health claim reserves as of December 31, 2023 were $59.0 million. During the six months ended June 30, 2024, $8.1
million was paid for incurred claims and claim adjustment expenses attributable to insured events of prior years. In addition, tabular fund
interest was $0.9 million. At June 30, 2024, accident and health claim reserves for prior year claims incurred were $49.8 million.
Therefore, there was a $2.0 million favorable prior period development since December 31, 2023. This is primarily due to favorable long-
term care insurance and disability income insurance claim experience in the six months ended June 30, 2024.

There were no significant changes in methodologies or assumptions used in calculating the liability for unpaid losses and loss adjustment
expenses.

Intercompany Pooling Arrangements
Not applicable.

Structured Settlements
Not applicable.
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NOTES TO FINANCIAL STATEMENTS

Health Care Receivables
Not applicable.

Participating Policies
Not applicable.

Premium Deficiency Reserves
None.

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.

Premiums and Annuity Considerations Deferred and Uncollected
No significant change.

Separate Accounts
No significant change.

Loss/Claim Adjustment Expenses
No significant change.
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. 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
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ 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 820027
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 ] No[ X1 NAL 1]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2020
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2020
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 09/08/2023
By what department or departments?
New York State Department of FINANCIAI SEIVICES .......ciuiiitiiiiiiiiii ittt h e e s he e b e e bt e bt e bt e abeea b e eaeesaeesbeeabeenbeebeenbeanteenneanes
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 ] N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes ] No[ 1 NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes [ X] No[ ]
If response to 8.1 is yes, please identify the name of the bank holding company.
F N oy To T TN g B Lo Lot 1 [ (oSSR
Is the company affiliated with one or more banks, thrifts or securities firms? ... 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 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

American Enterprise Investment Services, Inc.
Ameriprise Bank, FSB .....................
Ameriprise Certificate Company ....
Ameriprise Financial, Inc. ....cccccoovirennnee
Ameriprise Financial Services, LLC ....

Columbia Wanger Asset Management, LLC
J. & W. Seligman & Co. Incorporated
Lionstone Partners, LLC
RiverSource Distributors, Inc. ...
RiverSource Life Insurance Company

Columbia Management Investment Advisers, LLC ... Boston, MA ..
Columbia Management Investment Distributors, Inc. Boston, MA ..
Columbia Management Investment Services Corp. ............ Boston, MA

Minneapolis, MN
Minneapolis, MN
Minneapolis, MN ....
Minneapolis, MN ....
Minneapolis, MN

Chicago, IL
New York, NY
Houston, TX
Minneapolis, MN
Minneapolis, MN ....




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.

STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

GENERAL INTERROGATORIES

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

Has the code of ethics for senior managers been amended? ... Yes [ X] No[ ]
If the response to 9.2 is Yes, provide information related to amendment(s).
In the first quarter of 2024, the code was updated to reflect changes in policies or regulations, personnel and internal practices. ......................

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

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... S 3,149,999
INVESTMENT

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

Bonds pledged as collateral to cover derivative positions and bonds on deposit at States. ...........cceiiiiiiiiiiiiii e

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

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

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

LOLHLe e

All Other .... 115,096 ... 115,096
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... .... 115,096 ... 115,096
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiiieieeee et see e D oo D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes[ 1 No[X]

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

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



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. 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
JPMorgan Chase & 0. .oovovoveveeeeeieeeeececc s 270 Park Avenue New York, NY 10017 ..o

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

Columbia Management Investment Advisers, 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
108257 Columbia Management Investment Advisers, LLC 6YVO3H20UHJXERSSGR23 ........

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c.iiiiiiiiie ettt ettt e et et et e e e enean Yes[ 1 No[X]

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 securities? ............ 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? ...........cccccooeiiieiene Yes[ 1 No[X]

8.2



STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. 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.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
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 138,723,035
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 $ 138,723,035

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
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
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
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 138,723,035

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
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
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

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 143.080 %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
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 20.720 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccocevevuee.e. Yes[ ] No[X]

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[ ] No[X]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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 ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

1 Life Contracts 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 ..o AL e Ne f 6,447 oo 1,200 [ 2,253 [ [ 9,900 |
2. AIBSKA .ot AK e N o 1B7T | e 1,244 | e 2,815 [
3. Arizona..... . AZ
4. Arkansas .. AR N e 1,870 [ 000
5. California .. CA
6. Colorado ...... .. CO .99, ..
7. Connecticut .. . CT ...1,299,156 |..
8. Delaware. ............. .. DE
9. District of Columbia . . DC
10. Florida .. .. FL
11.  Georgia .. GA
12.  Hawaii .. .. HI
13. Idaho .... . ID
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... . 1A
17. Kansas . .. KS
18.  Kentucky ......oocveiiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO
27, MONtana ..........ocoooiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ .. NV
30. New Hampshire ... NH
31. New Jersey .....ccccooverivieiiiiccciec e NJ
32.  New Mexico . NM
33. New York .....
34. North Carolina ..
35. North Dakota
36. Ohio ..cccueenee
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP [ N e [ [ [ fe
57. Canada .......ccccceevveennens o CAN [ N e ) EO
58. Aggregate Other Aliens . OT X .... 10,802 |. 4,452 |.. ... 31,210 |..
59.  Subtotal .....ccccoviviiiiiiciiiiiciiiiiiiiee e XX e 34,811,863 . 58,278,282 |........... 6,488,514 | o 99,578,659 |............ 1,195,481
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............cccooi s 0, O O e
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ..445 697
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foeoviiiiiini fs [ o i e
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 100,024,356
96. Plus Reinsurance Assumed. O R Y e
97  Totals (All Business).... ...34,983,921 |. .. 100,024,356 |.. ..1,195,481
98. Less Reinsurance Cede 1,820,865 [ [ 11,029,828 |..oovvviiieiieine
99. Totals (All Business) less Reinsurance Ceded XXX 25,774,991 58,278,249 4,941,288 88,994,528 1,195,481
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. . 15,956 |. 4,452 |.. .. 31,210 |..
58002. ..cocoviiriieiiieiis
58003, ..iiiiiieeiieieniee e e ssees s oeeens XX ewinin e fe
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 15,956 10,802 4,452 31,210
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvviviiniiiniiiec e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11

4. Q - Qualified - Qualified or accredited reinsurer.
5. N - None of the above - Not allowed to write business in the state............. ...... 56



STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

ID Number ~ STATE

AMETIPIISE FINANCIAL, INC.....veieieieie ettt ettt e a et e ettt e et e e st e e bt e es b e e Rt e et e e et e e s et e as b e et e et e e et e an e e enbeestee e e e enees 13-3180631
— Ameriprise Advisor Capital, LLC 27-0544454
— Ameriprise AVISOr FINANCING 2, LLC.......veiiiiiieiee ittt ettt ettt et e ke et e e st e e st e et e et e et e aneeennbeenneeennee e 88-3480093
— Ameriprise Asset Management Holdings Singapore (PLe.) LE..........eeiiriiiiiiie et

— Ameriprise Asset Management Holdings HONg KOng LIMItEd. ..........vveiieiiiiiie it
|— Threadneedle Portfolio Services Hong KOng LIMIted..........c.eiiviiiiiiiiic e
- Columbia Threadneedle Investments Japan Co., Ltd
— Columbia Threadneedle Malaysia SAN BRd..............oiiiiiiieiei et e e e srae e
— Threadneedle Investments SINGAPOTE (PE.) LEd.........eieiieiiieiie et ee e
— AMETIPHISE BANK, FSB ....oiiiiiii ittt ettt h ettt h e Rttt n et e ben et e et eeees 06-1791061
— AMETIPFISE CAPIEAI TIUST Lo .vee ittt ettt et e st e et e e st e et eent e e st e e st e e s e e e beeenbeeaneaenneeenes 45-6157641
— Ameriprise Capital Trust Il 45-6157643
— AMENIPFISE CAPItAl TIUST 1. .ottt ettt et e et een e et e e s e e bt e e nbeeetbeene e e e e aneeennee 45-6157644
— AMETIPFISE CAPItAl TIUST IV ... ettt ettt h e et et e et b e e s e e st e e et e e s e et e e beeaaeanbeennee s 45-6157645
— Ameriprise Captive INSUTANCE COMPANY.........eiuiiiiieeitieiie et ettt e et e et e ettt e te e et e e teeasbe e te e et e e steeanteeateeenteeesseeanteennbeenneeenns 20-5761939
— AMENIPrise Certificate COMPANY. .......ciuiiiiieiie ettt ettt et et e e eea et e et e et e an b e e ebbees b e e e e anteennbeneennns 41-6009975
|— Investors Syndicate Development Corporation... 41-0951695
— AMETIPHISE HOIAINGS, INC..o..vie ettt ettt ettt et e et e et eent e et e et e et e e nteennbe et e e e e aneeenn 26-3878824
— Ameriprise Installment FINANCING, LLC..........uiiie oottt ettt e e st e et e esb e e e st e snee e s e anbeeeneee e 99-3282920
— AMETIPHISE INGIA LLP ...ttt ettt et e e st e e h e e bt e e st e e st e st e nh e e et e e Rt e e n e e n e ne e e b e eneeene s
— AMETIPFISE INCIA PAMNEE, LLC......o ittt ettt e ekt e e st ettt e st e et e ant e e bt e et e e st e aneeennbeenteeenneeans 83-3396069
— Ameriprise Trust Company.... . 41-6219335
o L ol o o] 1o 1 o R I PSPPSR 38-2722519
— American Enterprise INVEStMENt SEIVICES INC......c.vviiiiiiie e nee e 41-1667086
— AMEriprise FINANCIAl SEIVICES, LLC ......viiiiieiieeiiie ettt ettt e e r e et e et e et eeeneeenneeanteeennees 41-0973005
— AMPF Property COMPOTAHON. ... .....veeireisite ittt et ettt e et ettt e et e et e est e st e e st e eb e e te e e st e e et e anbeeasbeastaeenteenseeanbeenreens 38-3050688
- Investment Professionals, Inc 74-2629876
— BMO Sustainable Universal MAP DEENSIVE C ACC........c.ueriiiiiiiiiii ettt
— CT GIobal SOCIAI BONA FUNG. ...ttt b ettt ettt ettt nb e ebe e nne e
— CT (LUX) JAPAN EQUIIES ... eeee ettt ettt ettt h et ettt e st e st ekt e e st e ettt e e nt e e st e et e en et e e e e aneee s
— CT (LUX) SDG Engagement Global EQUitY FUNG...........ooiiiiiiiie ettt
— RiverSource Distributors, Inc 42-1690915
— RiverSource Life INSUIANCE COMPANY.........eiiurieiieeiieeit ettt e etee et e e e st e ekt e et e e st e as e et e e e st e esee e e st e e nseeebeeasbeeasseenneeenneeanneeereeas 41-0823832
— Columbia Cent CLO AGVISEIS, LLC.......eeiiieiieeiie ittt ettt et e e et e e e e anbeesbeeenbeeaneeenneeens 85-3063028
— CNECLO 21 LIMILEA. ..ottt ettt ettt e st e n e e e b e es bt e e st e et eenneeenbeeanbe e reeennea 98-1174078
— CeNE CLO 27 LIMITEA. ...t bbbttt ettt
— Cent CLO 28 Limited... .
— CeNt CLO 30 LIMILEA. ...ttt
— CeNE CLO 3T LIMILEA. ...ttt ettt
— CeNE CLO 32 LIMILEA. ...ttt ettt
— CeNE CLO 33 LIMILEA. ...ttt ettt
- RiverSource Life Insurance Co. of New York.. .
|— RIVEISOUICE NY REQ, LLC.... .ottt e st et e et eetee et eenneeanaeennes 27-0380139
— RIVEISOUICE REO 1, LLC.. . ettt et ettt e et e st e bt e e st e e st e snt e e beeenbeeeneeenneeenneeaneanes 26-4164569
— RiverSource Tax Advantaged INVESIMENLS, INC.......oiviiiiiiiiie ittt ee e anes 13-6178563
— AEXP Affordable Housing POMfOl0, LLC..........oiiuiiiiieiieeiie et e s 41-1977631
— CREA Corporate Tax Credit Fund XXVIII, LLC
— Columbia Management INVESIMENt AGVISEIS, LLC........cuiiiiiiiie ettt ettt et e e e nnee s 41-1533211
— Advisory Capital Strategies GrOUP INC.........uiiuieiiie ettt ettt e sttt e et e et e et e eraeenneeenneeeees 41-1624224
— Centurion CDO IV LIMIIEA. ......cuviiiet ittt ekttt ettt
— Columbia Research Enhanced Real EState ETF...........coiuiiiiiiiiieiie ettt anae e eneaennea e 92-2626172
- Columbia Wanger Asset Management, LLC 04-3519872
— EMerging GlODal AQVISOS, LLC......cueeeiiieiieiie ettt ettt e et e et esnb e et e et e et eean e e sneeenteeennee s
= BALEGACY, LLC. o 26-2639148
—J. & W. Seligman & C0. INCOMPOTAIEA. ... .eeviiiiie ittt et e et e st e et e et e e s e e eneeenneeareeanes 13-3043476
— Columbia Management Investment DistribULOrS, INC............cviiiiriiiiii e 13-3043478
— Seligman Partners, LLC 13-4200160
= LIONSEONE BBP GP, LLC ... iteeiiiieiie ettt ettt ettt et e e st et e e et e et et et be et e enee s 83-4053004
— Lionstone BBP LiMited PartNer, LLC...........ooiiiiiiiecie ettt et e et e teennbeeeteeeneas 83-3869028
— Lionstone CREAD Parners TWO, LLC.........ooiiiiiiiitieii ittt 88-2297839
= LionStone CREAD GP, LLC.......cviiiiiiiit ittt bbb bbbttt 84-3717367
- Lionstone LORE Two, LLC.. .. 88-2297682
— LIONStONE PAMNErS, LLC.... ..otttk 76-0694729
— Cash Flow Asset Management GP, LLC..........coouiiiiiiiiiii i 81-4006192
— Cash Flow Asset Management, L.P..........ouiiiiiiiii s 20-0065394
— Lionstone AdVISOTY SErVICES, LLC.........iiiiiiiiiiiiit et 27-1065302
- Lionstone CFRE Il Real Estate Advisory, LLC. .. 47-1271089
— Lionstone Development SErvICeS, LLC............iiiiiiiiiiii e 46-4179110
— LPL 1111 Broadway GP, LLC.......ocuiiiitiiie ettt 81-4664116
— LPL 1111 BroadWay, LuP......ceeiii e 36-4855005
— Lionstone Raleigh Development Partners GP, LLC............ooviiiiiiiiiiiiiieie e 86-1575183
- Lionstone RDP Channel House Investors, L.P. 87-1829894
— Lionstone RDP PCS Phase | INVESIOrS, L.P.........ccuiiiiiiiiiiiiee e 87-3419522
— Lionstone RDP Platform INVESLOrS, L.P..........cooiiiiiiiiiiiii s 86-3981943
— Lionstone RDP Tower V INVEStOrs GP, LLC..........oiiiiiiiiiiieicie e 88-2311773
— Lionstone RDP St. AIbans INVEStOrs GP, LLC...........ooiiiiiiiiiiicii e 92-4000557
- Lionstone RDP Co-Investment Fund 1 GP, LLC.. .. 88-2822913
= LIONSIONE VA FIVE, LLC.....oeeiiei etttk ettt 83-2022379
— RiverSource CDO Seed INVESIMENLS, LLC.........oiiiiiiiiiiiei ittt 87-0812264
— Seligman Healthcare Spectrum FUNG, LLC..........cooiiiiiiiiiiiii et 99-1086736
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

ID Number ~ STATE  NAIC#
Ameriprise Financial, INC. (CONTNUEA)...........iuiiiieeiiie ittt et et e et e e st e et e et e e st e e re e e e st e e nnae et e asbeeenseeeanees 13-3180631
— Columbia Management Investment Services Corp. 41-1861053
— Columbia Threadneedle Canada, INC.............oiiiriiiiiie ittt
— Columbia Threadneedle Canada HolAINGS, INC.........oiuiiiiieiie ettt et et e st et e e e e e e e nneeenneeenes
— Columbia Threadneedle Investments UK International LIMIted. ...........ccooiiiiiiiiiiiii e
— Columbia Threadneedle (EUrope) LIMITEA. .......cc.vveiiiieiie ettt ettt e e e e s e e eeens
|— Columbia Threadneedie AM (HOIAINGS) PIC......c.vvieeieeiieiie ettt e et e et eaneee e
= ASHEABUS 11 GP LLP......ciii e
|- Astraeus 111 FP LP
- Columbia Threadneedle Capital (Group) LIMIted...........coruiiiiiiiiieiie et
|— Columbia Threadneedle Capital (Holdings) Limited.............ccveiieiiiiiiieiii e
— Columbia Threadneedle Capital (UK) LIMIted ...........ccveivriiiiiieiieiie e
— Columbia Threadneedle Multi-Manager LLP............cooviiiiiiiiiieie e
- Thames River Capital LLP
— Columbia Threadneedle Group (HOIdiNgs) LIMItEd. ...........cooriiiiiiiiiiie e
— Columbia Threadneedle Group (Management) Limited............ccoveririiiiiieeiieeiiee e
|— Columbia Threadneedle Holdings Limited.................cccocovviiiiiiiii,
— Columbia Threadneedle Investment Services Limited............coceovviiiiiiiiiiiiniiiic
— Columbia Threadneedle Management Limited
— F&C Unit Management Limited............ccooririiieiieiecee e
— FCEM Holdings (UK) LImited...........ccooiriiiiiiiiieieecc e
|— F&C Emerging Markets Limited...........cccovvviiiiiiieiieeiieece e
— F&C (CI) LIMItEA. ...t
|— F&C Private Equity Nominee Limited...
— Columbia Threadneedle LUXEMBOUIG S.A .. ... iiiiiiieeiie ettt
— Columbia Threadneedle Netherlands B.V.............ccoiiiiiiiiiiiicc e
— F&C Alternative Investments (Holdings) Limited.............ooueiiiiiiiiiiie e
— F&C Ireland LIMIEa. ........ooriiiiiiii s
- Columbia Threadneedle Treasury Limited
[~ WAM HOIINGS LtG.........v..coooe s
- Columbia Threadneedle Fund Management Limited. ............cccoorveeiieiiiiiieieeceecie e,
— Columbia Threadneedle Managers LIMIted...........cccveiriiiiriiieiie s
— Columbia Threadneedle (SErvices) LIMIEA. ........eiiriiieiiieii et
- Columbia Threadneedle Management (Swiss) GmbH..
- Columbia Threadneedle Investment Business LIMited..............cocouiiiiiiiiiiiiicicec e
- Columbia Threadneedle PE Co-Investment GP LLP............ccciiiiiiiiiiiiiccece e
= FCIT PE FP LP. .ttt bttt
— Columbia Threadneedle PE Co-Investment FP LP...........cooiiiiiiiiiieicicce e
- Columbia Threadneedle Real Estate Partners LLP
|— REIT Asset Management Limited...............ccocoiviiiiiiiiiii
- Columbia Threadneedle REP (Corporate Services) Limited...........ccovvvirieiiieiieeiiesiie e
— F&C REIT Corporate Finance LIMIted. ...........coiuriiiriiiieiie e
— Columbia Threadneedle Real Estate Partners S.a.r.l.........cccoioiiiiiiiiiiiiii e
— CT Real Estate Partners GmbH & Co. KG, Miinchen
— CT Real Estate Partners Verwaltungsgesellschaft mbH, Minchen (General Partner)...............ccccveevvenne.
- Columbia Threadneedle Real Estate Partners Asset Management plC..........c.coovveviieiiieiieiiieiie e
[~ FOSCA 11 MNAGETr S.A.LL....ovvvooeeee e
- Columbia Threadneedle REP Property Management LIMited..............covveiiriiiriiieeiie e
- Columbia Threadneedle Unit Trust Managers Limited
— Castle Mount IMpact Partners GP LLP..........oouiiiiiiiiieiie et
|— Castle Mount Impact Partners FP LP..............cccoooiiiiiiiiiii s
— F&C AUIOra (GP) LIMITEA. ... .eeveeeeiie ettt et e e et e e enb e et e et eeee e
— LPE 11 (FOUNAING PAMNET) LP.... .ottt ee e
— The Aurora Fund (Founder Partner) LP.... .
- F&C Climate Opportunity Partners (GP) LIMIted............covviiiiiiiiiieiie et
— F&C Climate Opportunity Partners (GP) LP........ccuioiiiiiieiiieiie e
— F&C Climate Opportunity Partners (Founder Partner) LP............coooviiiiiiiiiiiieiie e
— F&C Equity Partners Holdings LIMIted...........coouiiiiiiieiieiie e
|- F&C Equity Partners Limited
— F&C European Capital Partners (GP) LIMItEd...........cueviiiiiiieiiieiie et
— F&C European Capital Partners [ (GP) LIMIted...........ocviiiiiiiieiiiecie e
— F&C European Capital Partners Il (Founder Partner) LP...........cooiviiiiiiiiiieciecieee e
— F&C European Capital Partners 11 (GP) LP..........ooiiiiiieeiie et
- F&C Finance Limited
— F&C Group ESOP Trustee LIMItEd.........vieiiiiiieeie ettt ee e
— F&C Investment Manager LIMItEd. ..........ovvriiiioiei e
— FP Asset Management HOIdINGS LIMItEA..........cvviiiieiiiiii e
|— Columbia Threadneedle Asset Managers Limited...............ccccocoiviiiiiiiiciiiic
- Ivory & Sime (Japan) KK .
= IVOTY & SIME LIMIEEA. ... ettt et et e et e et e et e et e e e e nnbeeteeennee e
— Columbia Threadneedle (EM) Investments LIMILEA..........coviiiiiiiiiiiie e an 98-1089286
— Pyrford International LIMITEA. ..........c.veiuii it 98-0651721

04-3219301
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

ID Number ~ STATE
Ameriprise Financial, INC. (CONTNUEA)...........iuiiiieeiiie ittt et et e et e e st e et e et e e st e e re e e e st e e nnae et e asbeeenseeeanees 13-3180631
|— TAM UK International Holdings Limited
— Columbia Threadneedle Investments (ME) LIMILEA..........ooviiiiiiiieie et an
— CTM HOIAINGS LIMILEA. ...ttt ettt ettt e et e e st e e e st e e et eenteennbeenteneeeanes
— TAM INVESIMENE LIMITEA. ...ttt ekttt
— Threadneedle Asset Management Oversight LIMIted...........c.eoiiiiiiiiiie it
|— Ameriprise International Holdings GmbH
— Threadneedle EMEA HOIAINGS 1, LLC ...oiiiiie ettt ettt et e et e et e eeneeeneas 47-3044011
— Threadneedle HOIAINGS LIMItEA. .........eoiiiiiieie ettt e st e et e et e et e ana e e neeennee e
|— TAM UK HOIAINGS LIMItEA. ...ttt ettt et et et ennb e et e e st e e entaenneeans
|— Threadneedle Asset Management Holdings LIMIted...........covviiiriiieiiiiiie e
— Columbia Threadneedle Foundation
— TC FIN@NCING LIMILEA ......eeieeie et et e e e ree e s
— Threadneedle Asset Management LImMited............coveiiiiiiiiiie i
- Threadneedle Investment Services LImited............cccoviiiiiiiiiiiic e
— Threadneedle Asset Management (NOMINEES) LIMItEd. ........ccvviiuieiiiiiiiee e
|— Sackville TIPP Property (GP) Limited
— Threadneedle Asset Management Finance Limited............cccooiviiiiiiiiiiieie e
— TMS Investment LIMILEd ........c.ooiiiiiiiiiiii e
— Threadneedle International LIMIted. ............coiiiiiiiiiiiiiii e
— Threadneedle Investments (Channel Islands) Limited...............cooviiiiiiiiiiieie e
- Threadneedle Investments Limited
— Threadneedle Management Services LIMIted...........cuvviiiiiiiiiii e
— Threadneedle Navigator ISA Manager LIMItEd. .........ovveiviiiieiiie e
— Threadneedle Pensions LIMIted............uiiiiriiiiiiiiiiie s
— Threadneedle Portfolio SEIVICES AG...........cviiiiriiiei e
— Threadneedle Portfolio Services Limited
— Threadneedle Property Investments LIMIted...........ccooiviiiiiiiiieiic e
— Sackville (CTESIF) 283 GP Sarl........cccoiiiiiiiiiiiiie e,
— Sackville LCW (GP) LIMItEd. .......c.eoviiiiiiiiiiie st
— Sackville Tandem Property (GP) LImited...........oouviiiiiiiieiii e
— Sackville TPEN Property (GP) LIMItEd. ..........eeiueeiiieiieiie e
— Sackville TSP Property (GP) LIMItEA. .......cuvveiriiiie et
— Sackville UK Property Select Il (GP) Limited
— Sackville UK Property Select Il (GP) NO. 3 LIMIted.........c.eevivierieiiieiie e
— Sackville UK Property Select Il (GP) No. 1 Limited..........ccoorieiiiiiiieiieeiieece e
— Sackville UK Property Select Il (GP) No. 2 Limited..........cc.oorieiiiiiiieiiieiieeie e
— Sackville UK Property Select Il (GP) No. 3 Limited..........ccooriiiiiiiieiieiieeceee e
— Sackville UK Property Select lll (GP) S.ar...........
— Sackville UK Property Select IV (GP) S8l ...ioiiiiiii e
— Sackville UK Property Select IV (GP) No. 1 Limited..........ccoviieeiieiiieiieiieeeece e
— Sackville UK Property Select IV (GP) No. 2 Limited..........ccveviieeiieiiieiiieiieee e
— Sackville UK Property Select IV (GP) No. 3 Limited..........ccoiiieiiiiiiieiiecieeeee e
- Threadneedle UK Property Select IV Feeder SA SICAV-RAIF..
— Threadneedle Unit Trust Manager LIMIted...........ccueiiiiiiiiiiii e
— Threadneedle Management LUXEMBOUIG S.A.......o.uii oottt e ettt e et e et e anbeeeneeenneean
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... Ameriprise Financial, Inc. . ...| 13-3180631 .. [ 2433312 ..... | 820027 ....... |NYSE ... ... |Ameriprise Financial, Inc. ........ DE.....[......UIP....... . v [ NOL
.......... Ameriprise Financial, Inc. . ...| 27-0544454 .. 14283810 ..... | .eeerrriiiinnens .. |Ameriprise Advisor Capital, LLC .. v [--DE...o|......NIA....... | Ameriprise Financial, Inc. . .... | Ownership.. ..}.100.000 ...|Ameriprise Financial, Inc. . e N0 e
.......... Ameriprise Financial, Inc. ......cccooes [oeeeeiiis 110.....| 88-3480093 .. 5785722 ..... | .eeevvevveveeees | wevvvvvvvvvevsvsssssnsennnnnnnn. | Ameriprise Advisor Financing 2, LLC ........... [..DE.....|......NIA....... | Ameriprise Financial, Inc. .................... |Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
Ameriprise Asset Management Holdings
.......... Ameriprise Financial, Inc. ......cccoooee [ evvnnee evviiie| i 5896119 i | vt | eeeeiieeeeeeeieeeeeeeeens | Singapore (Ptel) Ltd oo [SGPLLL L NTALLLLLL. [Ameriprise Financial, Inc. .............ccc... [OWnership......ccooeniiiieeiiniinneeee} . 100.000 ... | Ameriprise Financial, Inc. .....ccoocoees [oeee N0 s o
Ameriprise Asset Management Holdings Hong Ameriprise Asset Management Holdings
.......... Ameriprise Financial, Inc. ....ocooeeeees [eeveeiies ] i [5396137 (oo | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeenn. | Kong Limited woeeiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeenns [ GHKGL | L NTALLLLL | Singapore (Pte.) Ltd. ......eeeieiiiiiiiiennennn. | OUnership...eeeeeeeieeieeeeeeeeeeeeeeenn. . 100,000 .. [Ameriprise Financial, Inc. ... [ NOLf o s
Threadneedle Portfolio Services Hong Kong Ameriprise Asset Management Holdings Hong
.......... Ameriprise Financial, Inc. . eeeeeeeeeeeen. 4293903 | e, Limited .. .. |..HKG... Kong Limited Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o

Columbia - Ameriprise Asset Management Ho
.......... Ameriprise Financial, InC. ...coooeeeeees [eeveeiies ] s 5590935 oo | i | e L e [ WGPNG UNTALLL | Singapore (Pte.) Ltd. aeeeeeeiiiiiiiiiiiiiieeeens | OUnershipe.ceeeeeeeeeeeeeeeeeeeeeeeeeenn. . 100,000 .. [Ameriprise Financial, Inc. ... [ NOLL s
Ameriprise Asset Management Holdings
Singapore (Pte.) Ltd. ...........
Ameriprise Asset Management Holdings
Singapore (Pte.) Ltd. ..ocoooveeveiieiiieiienns Ownership .100.000 ... |Ameriprise Financial, Inc.

.......... Ameriprise Financial, Inc. . eeeeeeeeeeen. | 5396182 L | i, Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o

.......... Ameriprise Financial, Inc. ....ccooeeeees [evviieees o] i,

.......... Ameriprise Financial, Inc. . .| 06-1791061 .. Ameriprise Bank, FSB Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. 45-6157641 .. Ameriprise Capital Trust | . |Ameriprise Financial, Ownership.. .100.000 ...|Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. . ...| 45-6157643 .. Ameriprise Capital Trust Il .... Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. . ...| 45-6157644 .. Ameriprise Capital Trust I11 ... Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. . ...| 45-6157645 .. Ameriprise Capital Trust IV .... Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc.
. 0004 ...|Ameriprise Financial, Inc. . .|20-5761939 .. Ameriprise Captive Insurance Company ......... Ameriprise Financial, Ownership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. 41-6009975 .. Ameriprise Certificate Company .................. [ .. . |Ameriprise Financial, Ownership.. .100.000 ...|Ameriprise Financial, Inc. .

..[41-0951695 ..

.......... Ameriprise Financial, Inc. . .
..| 26-3878824 ..

.......... Ameriprise Financial, Inc. .

.100.000 ... |Ameriprise Financial, Inc.
.100.000 ... |Ameriprise Financial, Inc.

Ameriprise Certificate Company . Ownership..
Ameriprise Financial, Inc. ..........ccceeets Ownership..

Investors Syndicate Development Corporation
Ameriprise Holdings, Inc. ....ccccoevennnes

.......... Ameriprise Financial, Inc. 99-3282920 .. Ameriprise Installment Financing, LLC . |Ameriprise Financial, Inc. . Ownership.. .100.000 ...|Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. reeeeeeeeee... | 4289830 ... Ameriprise India LLP ..... . |Ameriprise Financial, Inc. . Ownership.. .100.000 ...|Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. 83-3396069 .. |5396342 ..... Ameriprise India Partner, LLC . . |Ameriprise Financial, Inc. . Ownership.. .100.000 ...|Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. . ...|41-6219335 .. |994257 ...... Ameriprise Trust Company Ameriprise Financial, Inc. .................... |Ownership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. .......cccoes [eeeeeeens o...| 38-2722519 .. (4289933 ..... AMPF Holding, LLC .evvvvvvvviiiiiiieiieeeeeeeeeeeeeens | e Ameriprise Financial, Inc. .................... |Ownership .100.000 ... |Ameriprise Financial, Inc.
American Enterprise Investment Services Inc.
.......... Ameriprise Financial, Inc. .......cccooes [eeeeeeees ... 41-1667086 .. [ 3255445 ..... eeeieeieienennneeneenensassassessasessssssssssssssnss | MG NTALLLLLLL | AMPE Holding Corporation ...............ce...... | Ounership .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. . ...| 41-0973005 .. [4289942 ..... Ameriprise Financial Services, LLC .... .. DE.....|...... NIA....... | AMPF Holding Corporation ....................... [Ownership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. . ...| 38-3050688 .. [4289951 ..... AMPF Property Corporation oM. NITALL..... | AMPF Holding Corporation ....................... |Ounership.. .100.000 ... |Ameriprise Financial, Inc.
.......... Ameriprise Financial, InC. .....cccoeeees [eeviiiies o] 74-2629876 .. .oooeeenenn. Investment Professionals, Inc. ........cccceeeeo | .. TXeoooo| ... NIAL...... | AWPF Holding Corporation ....................... | Ounership .100.000 ... |Ameriprise Financial, Inc.
BMO Sustainable Universal MAP Defensive C Acc
.......... Ameriprise Financial, Inc. ......ooooooes [eeveeiies ] ciinnnnnn.. | 5680265 ... Ameriprise Financial, Inc. .................... |Ownership ..44.000 ....|Ameriprise Financial, Inc.

............... 5878941 .....
5908790 .

CT Global Social Bond Fund
CT (LUX) Japan Equities .... ..
CT (LUX) SDG Engagement Global Equity Fund

RiverSource Distributors, Inc. .......ccccees .
RiverSource Life Insurance Company ............
Columbia Cent CLO Advisers, LLC ................
Cent CLO 21 Limited ... .
Cent CLO 27 Limited ..oevvvveenieeereceiieee .
Cent CLO 28 Limited .....oocvvvvvviriiiiiiiiees .
Cent CLO 30 Limited ..ooovvuveerreeeieeniieee .
Cent CLO 31 Limited ...oovvvvevviiiiiiiiiiiees .
Cent CLO 32 Limited ...
Cent CLO 33 Limited ...ooovovvvviiiiiiiiiiiiienns .

.......... Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc.

.......... Ameriprise Financial, Inc.

.......... Ameriprise Financial, Inc.

. 0004 ...|Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. .
.......... Ameriprise Financial,
.......... Ameriprise Financial, .
.......... Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc. .
.......... Ameriprise Financial, Inc.
.......... Ameriprise Financial, Inc. .

..73.000 ....|Ameriprise Financial, Inc.
.69.000 ....|Ameriprise Financial, Inc. .
100.000 ... | Ameriprise Financial, Inc. .
.100.000 ...|Ameriprise Financial, Inc. .
.100.000 ... |Ameriprise Financial, Inc.
.100.000 ... |Ameriprise Financial, Inc.
. |Ameriprise Financial, Inc. .
. |Ameriprise Financial, Inc.
. |Ameriprise Financial, Inc.
. |Ameriprise Financial, Inc.
. |Ameriprise Financial, Inc.
. |Ameriprise Financial, Inc. .
. | Ameriprise Financial, Inc.

Ameriprise Financial, Inc. ..........cceeets Ownership..
. |Ameriprise Financial, Inc. . Ownership..
. |Ameriprise Financial, Inc. . Ownership..
. |Ameriprise Financial, Inc. . Ownership..
Ameriprise Financial, Inc. .........ccceeets Ownership..
RiverSource Life Insurance Company ......... Ownership
.|Columbia Cent CLO Advisers, LLC ... Influence..
Columbia Cent CLO Advisers, Influence
Columbia Cent CLO Advisers, Influence
Columbia Cent CLO Advisers, Influence
Columbia Cent CLO Advisers, Influence
.| Columbia Cent CLO Advisers, Influence..
Columbia Cent CLO Advisers, Influence

42-1690915 .. [4291815 .....
.141-0823832 .. | 2696715 .....
..| 85-3063028 .. | 5554601 ..... | ..eoovererennnen
98-1174078 ..

5950931 .....




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE Y
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L€l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0004 ...|Ameriprise Financial, Inc. ...cccccovvnns |eees 80594 ....|41-0987741 .. [2718046 ..... | .eeevrrrrrrrinen | rrrrriiiiii RiverSource Life Insurance Co. of New York .. |..NY.....]....... RE........ RiverSource Life Insurance Company ......... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Ameriprise Financial, Inc. ....ccccevees vl N0
RiverSource Life Insurance Co. of New York
.......... Ameriprise Financial, Inc. . ...| 27-0380139 .. 4289858 ..... | ..ccevvrrrrrnns RiverSource NY REQ, LLC ....cvvvvvvvvvveieeeeeennns | NV Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
.......... Ameriprise Financial, Inc. . ..| 26-4164569 .. 4289867 ..... | ..ooerernnnnnnn RiverSource REO 1, LLC e[ MNLLLL Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...ccccoooveee |eee NOeeiid] ceeee o
RiverSource Tax Advantaged Investments, Inc.
.......... Ameriprise Financial, Inc. .......ocoooes [eeeiiiies il 136178563 .. (4289876 ..... | .oeeeeeeviiiiiee | eeveeeeiieiiiiiiieiieeeeieeieeee | vviviiiiiiiiiiiiineeeennnenneenennensessessssessseeseneenns | oo DEeeeee| coeees NIAL..... | RiverSource Life Insurance Company ......... |Ownership......ccccccceeeieeeieieeenneeee. . 100.000 ... [Ameriprise Financial, Inc. .........ooooo. [LYESf oo e
RiverSource Tax Advantaged Investments,
.......... Ameriprise Financial, Inc. .......ooooees [eeeeeinns ] 411977631 .. (3945102 ... | ceveveiviiiiiiee | eeveeeiiiiiiiiiieeeeeeeeeeeeeee. | AEXP Affordable Housing Portfolio, LLC ....... [..DE.....focee NIAL i | INCL coiiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeee. | Ounershipecccceceiiiiiiiiiiiiiieeeeeee 66,000 ....[Ameriprise Financial, Inc. ......oooooes [ N0 oo s
RiverSource Tax Advantaged Investments,
.......... Ameriprise Financial, Inc. .....cooeeeees [eoviiiies ] i | e | e | eeeeeeiiiiiiiieeeeeeeeeeeeeee.. | CREA Corporate Tax Credit Fund XXVITT, LLC . [..DE.....f.ceee NIA s | INCL ceiiiiiiiiiieieiiiieeiiiieeeeeeeeeeeeeeeeeeeeeeee. | OUnErShipaccciiieiiiieee . 199,990 ... [ Ameriprise Financial, Inc. .......oooooes [ N0 oo s
Columbia Management Investment Advisers, LLC
.......... Ameriprise Financial, Inc. . .| 41-1533211 .. | 4246169 ..... | .eeorrrririnnns W WN.....]......NIA....... [Ameriprise Financial, Inc. ....... .... | Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...ccccoooveee |eee NOeeiid] ceeee o
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. ......coooooes [eereenins | 411624224 .. (4289979 ... | .oeeeiiiiiiiiiee | eeveeeiiiiiiiiiiieeieeeeeeeeeee. | Advisory Capital Strategies Group Inc. ... [ MNoof oot d NTAL | LLG oo | Qunershiipeeccccceeccieeeeeeeeeeeeeee . . 100.000 ... [Ameriprise Financial, Inc. ......ooeees [ N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, InC. ...ooooeeeeees [eoviiiies ] it | e | | eeeeeeeieieeieeeeeeeeeeeeeeeee. | Centurion CDO IV Limited ... [ O NTAL L LLG e | InfluenceL el 1. 0,000 ... [Ameriprise Financial, Inc. ... [N s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......oooooes [eeriiiins 0] 92-2626172 .. (5879322 ..... | .eeeeviveeeeeeee | weveeeeieiieiieeeeeeeeeeeeeeeee. | Columbia Research Enhanced Real Estate ETF . [ MA....f ..o o NIAL.. o JLLC oo | Ounershipeccccceeeeceeceeeeeeeeee 64,000 ... [Ameriprise Financial, Inc. .......oooooes [ N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......ooooes [eeeeiiins 00| 04-3519872 .. (4289997 ..... | .ieeeeivvvveeeee | weveveeeeeieeiiieeeeeeeeeeeeeee. | Columbia Wanger Asset Management, LLC ........ [..DE.....f.cccoe NIAL. o JLLC oo | Ounershipecccccccceiecciceeeeeeieeeeeee . . 100.000 ... [Ameriprise Financial, Inc. ......ooeees [ N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, InC. ...oooooeeeees [eoviiiies ] it | v | e | eeeeeeeieeeiieeeeeeeeeeeeeeeee. | Emerging Global Advisors, LLC ..o [ DB NTALLLG e | Ounershiip e . 100000 .. [Ameriprise Financial, Inc. ... [ N0 s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......oooooes [eeiiiiies 10iii1.] 26-2639148 .. (4346854 ... | .ooooviiiiiiiiee | eeveeeiiiiiiiiiiieeeeeeeeeeeeens |GA Legacy, LLC oo [ DB NTAL L LLG e | Ounershiip e . 100000 .. [Ameriprise Financial, Inc. ... [ NOf e s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......oooos [eeeeiines o] 13-3043476 .. (2654434 ... | .o | eeveiiiiiiiiiiiieeeeeeeeeeeeeees |0 & WL Seligman & Co. Incorporated ........... [..DE...f it e NTAL | LLC oo | Ounershiipe e . 100.000 ... [Ameriprise Financial, Inc. ......oeees [ N0 oo s
Columbia Management Investment Distributors,
.......... Ameriprise Financial, Inc. . ...| 13-3043478 .. 4292821 ..... | .ieeriiiiiinnens SDE.. .o NIALL... [J. & W. Seligman & Co. Incorporated .... Ownership.. .100.000 ...|Ameriprise Financial, Inc. ..ccccoovnee |eee NOeeiid] ceeee ot
.......... Ameriprise Financial, Inc. . .| 13-4200160 .. [4293145 ..... | .eorrrrrrrnnns Seligman Partners, LLC .. LDE. ] NIALL.. [J. & W. Seligman & Co. Incorporated . Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......ccoees [eeeeeeess ooo.....| 83-4053004 .. (5930072 ..... | .eeevvveveveeeee | weveveeeeeeeeeeeeeeeeeeeeeeennn. | Lionstone BBP GP, LLC ...ouvveeneeeneees [ DB [ NTALLJLLG e | Qunership.eeceeeeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOf o s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. .......cccees [oeeeeeess +.......| 83-3869028 .. 5397732 ..... | ..eevvvvveveeeee | weveveveviieiiiieeeeeeeeeeeenn.. | Lionstone BBP Limited Partner, LLC ............ [..DE....foccoe s NIAL. JLLC oo | Qunershipe.ececcceceeceeeeeeeeeeeeeeeeeen. . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOLf o s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. ......cccoees [eeeeeenss o.......| 88-2207839 .. (5783513 ..... | ..ecevvvvvvvveen | weveveeeveieieiieeeeeeeeeeeeen.. | Lionstone CREAD Partners Two, LLC ......eeevewnn [o DBt d NTALLJLLG oo | Qunershipe.cecccceeeeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ N0 s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. ......cccooees [eeeeeeens ooi...| 84-3717367 .. (5930063 ..... | ..eevvvvvvveeeee | weveveeeeeeeeeeeeeeeeeeeneennnn. | Lionstone CREAD GP, LLC .....eeveeeneieieeeeees [ DB [t NTALLJLLG e | QunerShip.ceecceeeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOf oo s
Columbia Management Investment Advisers
.......... Ameriprise Financial, Inc. ......cccoees [eeeeeinns oo.....| 88-2207682 .. (5782794 ..... | ..eeevvevvvvveen | weveveeeveieiieieeeeeeeeeeeeenn. | Lionstone LORE Two, LLC ..eeeeennneiiiiiicieeees [ DB [ NTALLJLLG e | QunerShip.ceceeeeeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOf oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. 76-0694729 .. | 5394777 ..... Lionstone Partners, LLC .... LLC e . | Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. 81-4006192 .. [ 5396285 ..... Cash Flow Asset Management GP, LLC . . |Lionstone Partners, LLC Ownership.. 100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . ...| 20-0065394 .. 5396294 ..... Cash Flow Asset Management, L.P. ... Lionstone Partners, LLC ........................ |Ownership.. ..99.000 ....|Ameriprise Financial,
.......... Ameriprise Financial, Inc. . ..| 27-1065302 .. | 5396306 ..... Lionstone Advisory Services, LLC ............... Lionstone Partners, LLC Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. 47-1271089 .. | 5396315 . Lionstone CFRE |1 Real Estate Advisory, LLC . |Lionstone Partners, LLC .. Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. 46-4179110 .. | .. Lionstone Development Services, LLC .. . |Lionstone Partners, LLC .. Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. 81-4664116 .. 5396324 ..... LPL 1111 Broadway GP, LLC . . |Lionstone Partners, LLC .. Ownership.. 100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . ..| 36-4855005 .. | 5396333 ..... LPL 1111 Broadway, L.P. .... . Lionstone Partners, LLC ........... .... | Ownership.. ..99.900 ....|Ameriprise Financial,
Lionstone Raleigh Development Partners GP, Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. ... [oeeeeeees o] 86-1575183 .. [5584671 ..... | cooeevevvvvnnnee | evvvevneinnennnenenneneeneeeenns JLLO e LG DB NTALL LG .. | Ounershiipeeeeeeeeeeeceeeeeeee... . 100,000 .. [Ameriprise Financial, Inc. ... [ NO [l L
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Lionstone Raleigh Development Partners GP,
.......... Ameriprise Financial, Inc. .......oooos [eeeeeeees ooiiiii.| 87-1829894 .. (5660191 ..... | ..ceeevveeeeeeen | weveeeeeeeieeieieeeeeeeeeeeeeee. |Lionstone ROP Channel House Investors, L.P. [..DE.....[.....oNIA...o i JLLC oo | Qunershipeccccccccceiiicciieceeeeieeeeeee . . 100.000 ... [Ameriprise Financial, Inc. ......ooees [ N0 oo s
Lionstone Raleigh Development Partners GP
.......... Ameriprise Financial, Inc. ........ooooos [oeeeiiins o] 87-3419522 .. (5690723 ..... | .eeeeeeveeeeeeee | weveeeeeeeeeeieeeeeeeeeeeeeeeee. | Lionstone ROP PCS Phase | Investors, L.P. ... [..DE.....f....coNIA...o JLLC oo | Ounershipeccccccceceeeceieiceceeieeeeeee . . 100.000 ... [Ameriprise Financial, Inc. ......oeees [ N0 oo s
Lionstone Raleigh Development Partners GP
.......... Ameriprise Financial, Inc. .......oes [eeeeeiiss o1000...| 86-3981943 .. (5660212 ..... | ..eeeevveeveeeer | weveeeeeeeeeeiieeeeeeeeeeeeeeee. |Lionstone ROP Platform Investors, L.P. ... [ DE.f ot e NTAL | LLC oo | Ounershiipe e . 100000 ... [Ameriprise Financial, Inc. ......oeees [o N0 oo s
Lionstone Raleigh Development Partners GP
.......... Ameriprise Financial, Inc. .......oooes [eeeeeiies oo0ii..| 88-2311773 .. (5760082 ..... | ..cceeevvveeeeee | weveeeeeeeeeeieeeeeeeeeeeeeeeee. |Lionstone ROP Tower V Investors GP, LLC ......|..DE.....f..ccco NIA.. JLLC oo | Qunershiipeccccccccceeeceeeeeceeeeeeeeee . . 100.000 ... [Ameriprise Financial, Inc. ......oeees [ N0 oo s
Lionstone Raleigh Development Partners GP
.......... Ameriprise Financial, Inc. .......ooes [eeeeeiees ooiiii..] 924000557 .. (5879489 ..... | ..cceeeeveveeeer | weveeeeeeeeeiiiieeeeeeeeeeeeeee. |Lionstone ROP St. Albans Investors GP, LLC . [..DE.....[......NIA...oi JLLC oo | Qunershipecccccciiiiiiiiieieeieeeeeee . . 100,000 ... [Ameriprise Financial, Inc. ......ooeees [ N0 oo s
Lionstone Raleigh Development Partners GP
.......... Ameriprise Financial, Inc. ..o [oeeeiiins oo00....| 88-2822913 .. (5834349 ..... | ...coevveieeer | eeveeeeieiieiiiiieeeeeeeeeeeeee. | Lionstone ROP Co-Investment Fund 1 GP, LLC . [..DE.....[......NIA...o . JLLC oo | Qunershiipecccecccceeeceeeeeeeeeeeeeeee . . 100,000 ... [Ameriprise Financial, Inc. ......oooeees [o N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......oooooes [eeiiiiins ] 832022379 .| oooiiiiiiiiii | i | eeeeeeieeeeiiieieeeeeeeeeeeeeee. | Lionstone VA Five, LLC .eeeeeeieieiiiiiiiiin [ DB [ NTAL L LLG e | Qunershiipe. e . 100000 ... [Ameriprise Financial, Inc. ......ooees [ N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. .......oooes [eeeeiiees ooiii1.| 87-0812264 .. (4290126 ..... | .eeeeeeeeeeeeeee | weveeeeeeeeeeeieeeeeeeeeeeeeeee. |RiverSource CDO Seed Investments, LLC ........ [..MNoof ot d NTAL JLLC oo | Qunershiipeccceieeceeeeeeeeeeeeee . . 100.000 ... [Ameriprise Financial, Inc. ......ooeees [ N0 oo s
Columbia Management Investment Advisers,
.......... Ameriprise Financial, Inc. . .. 99-1086736 .. Seligman Healthcare Spectrum Fund, LLC ....... |..DE.....|......NIA....... [LLC Influence.......cceeeeeeieieiiieeceeennnnn .. 0.000 ... [Ameriprise Financial, Inc. .......oooooes [ N0 oo e
Columbia Management Investment Services Corp.
.......... Ameriprise Financial, Inc. .........oooes [eeeeeeees ooiiii. .| 41-1861053 .. [4291776 ..... Ameriprise Financial, Inc. .................... |Ownership .100.000 ...|Ameriprise Financial, Inc. ..ccccoovnee |eee NOeeiid] ceeee ot
.......... Ameriprise Financial, Inc. . Columbia Threadneedle Canada, Inc. ............ Ameriprise Financial, Inc. .................... |Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
.......... Ameriprise Financial, Inc. . Columbia Threadneedle Canada Holdings, Inc. Ameriprise Financial, Inc. .................... |Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...ccccoocnee |eee NOeeiid] ceeee o
Columbia Threadneedle Investments K
.......... Ameriprise Financial, Inc. . International Limited .... Ameriprise Financial, Inc. .................... |Ownership.. .100.000 ...|Ameriprise Financial, Inc. ..ccccoovnee |eee NOeeiid] ceeee ot
Columbia Threadneedle Investments UK
.......... Ameriprise Financial, Inc. . 5680171 ..... Columbia Threadneedle (Europe) Limited ....... International Limited ..............ccccceeeeeee. [ Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. 5680180 ..... Columbia Threadneedle AM (Holdings) plc .. |Columbia Threadneedle (Europe) Limited .... |Ounership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . Astraeus |11 GP LLP ... .|Columbia Threadneedle AM (Holdings) plc ... |Other.... ..|Ameriprise Financial,
.......... Ameriprise Financial, Inc. . Astraeus Il FPLP .... Astraeus |Il GP LLP ..|Ameriprise Financial,
Columbia Threadneedle Capital (Group) Limited
.......... Ameriprise Financial, INC. ..ocooeeeeeees [eeveiiies o] i [5684133 o | i | eeeeeeeeeeeeeeeeeeeeeeeieeeeees | ireiiiiiiiiiiiieiieeiieeeeeeeseeeessessssesssssseeseeeeees | <CYMf . NIAL...... | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......cccccvvveveveveveeeennnenn . 100,000 ... [Ameriprise Financial, Inc. .......ooooees [ NOf oo s
Columbia Threadneedle Capital (Holdings) Columbia Threadneedle Capital (Group)
.......... Ameriprise Financial, Inc. . eeeeeeeeeeee | 5684311 L Limited .. . |..CYM... Limited Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
Columbia Threadneedle Capita
.......... Ameriprise Financial, Inc. .......ccoooee | evvnnee wovviiis| vvieiiiiiins 5684320 ..o | oeiciiiiiiiiiis | eeeieiieeeeeieiieeeeeeeenen. | Columbia Threadneedle Capital (UK) Limited . [..GBR....J......NIA....... [Limited ..coooviiiieeiiiniiiiiiiiieeeeennneee [OWNEPSRIP. e} . 100000 ... | Ameriprise Financial, Inc. ....occooceees [oeee N0 s o
Columbia Threadneedle Capital (Holdings)
.......... Ameriprise Financial, Inc. . eeeeeeeeee... | 5684348 L | e, Columbia Threadneedle Multi-Manager LLP ......|..GBR.... Limited .... | Ounership.. .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
Columbia Threadneedle Capita
.......... Ameriprise Financial, Inc. .....ocoeeeees [eeveiiies ] s, (5684339 | | eeeeeeeeeeeeeeeeeeeeeeeeeeeens. | Thames River Capital LLP .ooovvvveevevvvvvveeeeenns [2GBRL oo NTAL | Limited o, | Ouner P . 100,000 L [Ameriprise Financial, Inc. ..o [ N0 s
Columbia Threadneedle Group (Holdings)
.......... Ameriprise Financial, InC. ....coooeeeees [eeveiiies ] ciiiiinnns [5683668 ... | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeeenn, | Limited L [ LGBRLLL ... NIAL...... | Columbia Threadneedle AM (Holdings) plc ... |Ownership......cccccceiiiiiiiiiiieeeenne.. . 100,000 ... [Ameriprise Financial, Inc. ........ooooo. [ NOf o s
Columbia Threadneedle Group (Management) Columbia Threadneedle Group (Holdings)
.......... Ameriprise Financial, INC. ..ocoooeeeeees [eeveiiies o] i 5683725 o | i | e |Limited o [BBRLL L NTAL L Limited e, | OUNETSPL e . 100,000 L [Ameriprise Financial, Inc. ... [ NOGL e s
Columbia Threadneedle Group (Management)
.......... Ameriprise Financial, Inc. .....cooeeeees [eeveeeins ] ciiiiinnnn 5683734 | i | eeeeeeeieieeeeeeeeeeeeeeeeeenn. | Columbia Threadneedle Holdings Limited ....... [..GBR....{......NIA.......|Limited ..oooovrriiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeee. | Ounershipe..eceeeeeeeeeeeeeeeeeeeeeeeeeee.. . 100,000 ... [Ameriprise Financial, Inc. ... [ NOf o s
Columbia Threadneedle Investment Services
.......... Ameriprise Financial, Inc. 5683761 ..... Limited ..oovvvveeriiiiiiiiiiiiiiiiiiiiniiienienieeennnns | .GBR..LL Columbia Threadneedle Holdings Limited .... |Ownership .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . 5683770 ..... Columbia Threadneedle Management Limited .... Columbia Threadneedle Holdings Limited .... |Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. F&C Unit Management Limited . .|Columbia Threadneedle Management Limited .. |Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . 5683800 ..... FCEM Holdings (UK) Limited ... Columbia Threadneedle Management Limited .. |Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . 5683819 ..... F&C Emerging Markets Limited . FCEM Holdings (UK) Limited ..................... | Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Inc. . 5683743 ..... F&C (CI) Limited .......ccevvvvvvnevvnneevnnenennn.... | ..GBR.... Columbia Threadneedle Holdings Limited .... |Ownership.. .100.000 ... |[Ameriprise Financial,
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.......... Ameriprise Financial, Inc. .......ccoooee [ evvnnee wovviiia| iiiiiiiii [9683752 L | ceviiiiiiiiiis | eeeeiiieeeeeeeiiieeeeeenen. | F8C Private Equity Nominee Limited ............ [..GBR....{......NIA....... [F&C (CI) Limited .......ccoveeerrrrirreeeeennenne [OWNErSRIpP..eeeiieiiiiiiiieeiiiiieee} . 100000 ... | Ameriprise Financial, Inc. .....cccocees [oeee N0 s ot
Columbia Threadneedle Group (Holdings)
.......... Ameriprise Financial, Inc. .....ccooeeees [eeveeiins ] i 5683716 oo | i | eeeeeeeeeeeeeeieeeeeeeeeeeene.. | Columbia Threadneedle Luxembourg S.A. ... [LLUX.. .o NTA | Limited wovveveiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeees | OWNETSRIP.iiiiiieiiiiieeeeeveveeeeeeeeennn b . 100,000 ... [ Ameriprise Financial, Inc. ..o [ N0l 5L,
Columbia Threadneedle Group (Holdings)
.......... Ameriprise Financial, Inc. .....oeeees [eeveeeies ] ceiiiiinnnnn. [ 5683686 ... | tieeeeiiiiiiii | eeeeeeeeeeeeeeeieeeeeeeeeeeeen.. | Columbia Threadneedle Netherlands B.V. ....... [..NLD....f......NIA......|Limited .oooorrriiiiiiiiiiiiiiiiiiiiiieieeeeeeeeeeee. | Ounershipe..eceeeeeeeeeeeeeeeeeeeeeeeeeee.. . 100,000 ... [Ameriprise Financial, Inc. ... [ NOf o s
F&C Alternative Investments (Holdings) Columbia Threadneedle Group (Holdings)
.......... Ameriprise Financial, Inc. . 15683707 ..... Limited .. LGBR....)......NIA....... [Limited . Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvees |eee NOceiit] ceeee o
Columbia Th
.......... Ameriprise Financial, .... | 5683677 ..... F&C Ireland Limited ......ccoooeevnnnnnnnnnnnnnnnns | IBL ) e NTA L [Limited oeeeeceene. | OWnership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
.......... Ameriprise Financial, . 15684076 ..... Columbia Threadneedle Treasury Limited ....... |..GBR....]......NIA....... [ Columbia Threadneedle AM (Holdings) plc ... |Ownership .100.000 ...|Ameriprise Financial, Inc. ...ccccooveee |eee NOeeiid] ceeee ot
.......... Ameriprise Financial, 5684085 ..... WAM Holdings Ltd .....ccoeeveeeeeeeieennnienenneeen. | .GBR....) ......NIA....... [Columbia Threadneedle Treasury Limited .... |Ownership.........cccooeviviviinnnnnnnnnnnp. 100000 ... | Ameriprise Financial, Inc. ...covveens |eee N0 ceeee o
Columbia Threadneedle Fund Management Limited
Ameriprise Financial, e |5B8A106 ..oe. | e | e | e ..GBR.... WAM Holdings Ltd Ownership .100.000 ... |Ameriprise Financial,
.| Ameriprise Financial, . 15684094 ..... Columbia Threadneedle Managers Limited . |..GBR.... . |WAM Holdings Ltd . .. | Ownership.. ..}.100.000 ...|Ameriprise Financial,
Ameriprise Financial, . 15684030 ..... Columbia Threadneedle (Services) Limited .... |..GBR.... Columbia Threadneedle AM (Holdings) plc ... [Ownership .100.000 ... |Ameriprise Financial,
Columbia Threadneedle Management (Swiss) GmbH
.......... Ameriprise Financial, InC. ..ocoooeeeeees [eeveeiies ] s [ 5684067 oo | e | eeeeeeeeeeeeeeeeeeeeeeieeeieees | rerriiiiiiiiiiiieieeeeeseeessessssssssssssssssssssssesssees | CHE.. ... NIAL...... | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......cccccvvveveveeeeeeennneenn . 100,000 ... [Ameriprise Financial, Inc. ......oooooees [ N0 oo s
Columbia Threadneedle Investment Business
.......... Ameriprise Financial, InC. ..ocoooeeeeees [eeveiiins ] s 5684021 o | e | e |Limited L [ LGBRLLL L. NIAL...... | Columbia Threadneedle AM (Holdings) plc ... |Ouwnership......cccccceiiiiiiiiiiieeeeenen. . 100,000 ... [Ameriprise Financial, Inc. .......ooooooes [ NOLf oo s
Columbia Threadneedle PE Co-Investment GP LLP
.......... Ameriprise Financial, INC. ...coooeeeeees [eoreioies o] s 5684759 oo | i | eeeeieieeieeeiieieieeiieeeiiees | eiiiiiiiiiiiiiiiieieiisiesisesssssnsssnssssssssssssssseees | .GBRef ... NIAL..... | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......cccccvvvvvvvevevennnnnennnnb . 100,000 ... [Ameriprise Financial, Inc. ......ooooooos [ N0 ol 7,
Columbia Threadneedle Co-Investment GP LLI
.......... Ameriprise Financial, Inc. .....ooooeeees [eoeviiees ] o | 5684777 | e LGBR.... ... NIA....... Ownership......cooeeeeeeeeeeeeeeeeeeeennnn} 50,000 ... | Ameriprise Financial, Inc. .....eeevvevens |eee NOciil] o Bl
.......... Ameriprise Financial, Inc. . 15684768 ..... LGBR.... ... NIA....... Ownership ..50.000 ....|Ameriprise Financial, Inc. ...ccccoovvvnnn |eee NOLciit] e B il
.......... Ameriprise Financial, Inc. .....oooeees [eeeeeiees ] coinnn. | 5684870 ool | e ..GBR....]......NIA....... [Columbia Threadneedle AM (Holdings) plc ... |Ownership........cccoeeeeeiieiieeneennnnnnn) . 100,000 ... | Ameriprise Financial, Inc. .....oeeeveeens |eee NOciil] e 6l
Columbia Threadneedle Real Estate Partners
.......... Ameriprise Financial, Inc. ....coooeeeees [eeveeeees ] i | e | e | eeeeeeeeeeeeeeeeeeeeeeeeeeennn. | BEIT Asset Management Limited ... [LGBR o NTALLLJLLP oo | QunerShP e . 100,000 L [Ameriprise Financial, Inc. ..o [ NOGL e s
Columbia Threadneedle REP (Corporate
.......... Ameriprise Financial, Services) Limited oo |..GBR....J......NIA....... |REIT Asset Management Limited ................ |Ownership .100.000 ...|Ameriprise Financial, Inc. ...cccooovvvnes |eeee NOceii] ceeee o
.......... Ameriprise Financial, F&C REIT Corporate Finance Limited .. e [--GBR....{......NIA....... | REIT Asset Management Limited ................ |Ownership .100.000 ...|Ameriprise Financial, Inc. ...ccccooveee |eee NOeeiid] ceeee ot
Columbia Threadneedle Real Estate Partners
.......... Ameriprise Financial, InC. ...oooooeeeees [eoviiiins ] s 5685149 L | | e [ SLALT ] s [ WLUK ] L ONTALL. | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......ccccoveeeiiiiieiiiiieeeeee. . 100.000 ... [Ameriprise Financial, Inc. .......oooooes [ N0 oo s
CT Real Estate Partners GmbH & Co. KG, Columbia Threadneedle Real Estate Partners
.......... Ameriprise Financial, InC. ...oooooeeeees [eovniiiis ] s 5685130 oo | e | e [ MONCheN L [LDEU L NTAL ] SA T L s | OUNETShPL e . 100,000 ... [Ameriprise Financial, Inc. ... [ N0 s
CT Real Estate Partners
Verwaltungsgesel Ischaft mbH, Minchen (General Columbia Threadneedle Real Estate Partners
.......... Ameriprise Financial, InC. ......occooee [ evvonnne covviiia| i [5684898 L. | i | e [PAFINET) e [WDEU L N [SLAL T e [ OWNEPSHP L2} . 100000 .. | Ameriprise Financial, Inc. ... oo N0 s s
Columbia Threadneedle Real Estate Partners
.......... Ameriprise Financial, Inc. ....ocooeeeees [eeveeiies ] ciiiinnnn. (5684928 L | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeenn. | Asset Management plc ...eeeeeieeiiiiiiiiiiiiiieennn. [ 2.GBR.f ... NIA....... | Columbia Threadneedle AM (Holdings) plc ... |Ouwnership.......cccccvvveveeveeeeennnnnenn . 100,000 ... [Ameriprise Financial, Inc. ......ooooeees [ N0 oo s
Columbia Threadneedle REP Asset Management
.......... Ameriprise Financial, Inc. ...coooeeeeees [eeveeeies ] i | e | i | eeeeeeeeeeeeeeeeeeeeeeeeeeeeen. |FOSCA 11 Manager S.a.r.l. woeveveeveeeveveeeeennnn [WLUK o NTAL ] PIC e, | QUNETSRP e .. 83,330 L [ Ameriprise Financial, Inc. ... [ NOLL e s
Columbia Threadneedle REP Property Management
.......... Ameriprise Financial, InC. ..ocoooeeeeees [eeveiiins ] s [5684937 | e | eeeeeeeeeeeeeeeeeeeeeeeeeeeenn, |Limited L [ LGBRLLL L. NIAL...... | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......ccccceiiiiiiiiiiieeeennn.. . 100,000 ... [Ameriprise Financial, Inc. .......oooooo. [ N0 s
Columbia Threadneedle Unit Trust Managers
Ameriprise Financial, Limited .. . ..GBR.... Columbia Threadneedle AM (Holdings) plc ... |OWNership.......cccovvvvevvvvvvuverennnnnns .100.000 ... |Ameriprise Financial,
.| Ameriprise Financial, Castle Moun . .|..GBR.... .. |Columbia Threadneedle AM (Holdings) plc ... |Other.... weeeee..|Ameriprise Financial,
.| Ameriprise Financial, A Castle Mount Impact Partners FP LP .. ..GBR.... .. |Castle Mount Impact Partners GP LLP ........ Other.... weeee...|Ameriprise Financial,
.| Ameriprise Financial, . | 5684357 ..... F&C Aurora (GP) Limited . ..GBR.... . |Columbia Threadneedle AM (Holdings) plc ... |Ownership.. .100.000 ... |Ameriprise Financial,
Ameriprise Financial, . |5684722 ..... LPE |1 (Founding Partner) LP ..GBR.... F&C Aurora (GP) Limited .......ccceveeeeeeennn. Ameriprise Financial,
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... Ameriprise Financial, Inc. .......ccoooee [evvoneee evviiie| viieeiiniin. 5684366 ..... | .oecooceiiiis | eveeiiieeeeiiiiiieeeeeneen. | The Aurora Fund (Founder Partner) LP ..........[..GBR....{......NIA....... [F&C Aurora (GP) Limited .............eecuueee. [OWNErSNIpP..eeviiieiiiiiiiieeeeiiinieee} .. 50.000 ....| Ameriprise Financial, Inc. ........... Nl B
F&C Climate Opportunity Partners (GP)
.......... Ameriprise Financial, InC. ....ocoooeeees [eevviiins ] i, 5684384 L | | eeeeeeeeeeeeeeeeeeeeeeeeeeenens |Limited o [ LGBRL L. NTAL...... | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......cccccciiiiiiiiiieeennneenn b . 100,000 ... [Ameriprise Financial, Inc. ........... .. NO...... 7.
F&C Climate Opportunity Partners (GP)
.......... Ameriprise Financial, Inc. .......ccocoe [evvonnee ovvviis]| vneeiiniins 5684405 ... | oot | eeeiviieeeeeeeiiieeeeeeenen. |F&C Climate Opportunity Partners (GP) LP ... [..GBR....{......NIA....... [Limited ..oooovriiieiiiiniiiiiiinieeeeeeneeee [ OWNEPSRIP. .2} . 100000 ... | Ameriprise Financial, Inc. ........... .. NO...... 8.
F&C Climate Opportunity Partners (Founder F&C Climate Opportunity Partners (GP)
Ameriprise Financial, Partner) LP oo | .GBR.... Limited . Ownership ..50.000 ....|Ameriprise Financial,
Ameriprise Financial, F&C Equity Partners Holdings Limited ... ..GBR.... Columbia Threadneedle AM (Holdings) plc ... |Ownership .100.000 ... |Ameriprise Financial,
Scotland F&C Equity Partners Holdings
.......... Ameriprise Financial, Inc. ......oooooees [eeviiiins ] s, [ 5684058 ... | i | eeeeeeeeieeeeeieieeeeeeeeeeeeee. |F8C Equity Partners Limited ..........eeeeeeeeeenn [LGBR L NTAL [ Limited coeeeeeeeeee. | OunerShipLeeeeeeeeeeeeeeeeeeee. . . 100,000 .. [Ameriprise Financial, Inc. ........... N0 e
.......... Ameriprise Financial, Inc. .......ccoooe [evvonnee ovviiis| ineeiiiin. 5684432 oo | ooiiiiiiit | eveeiiiieeeeeeiiieeeeeenen. | F&C European Capital Partners (GP) Limited . [..GBR....J......NIA....... [Columbia Threadneedle AM (Holdings) plc ... [Ownership.......cccceocvieeeinniunnneee.} . 100,000 ... | Ameriprise Financial, Inc. ........... .. NO...... 7.
F&C European Capital Partners Il (GP)
.......... Ameriprise Financial, InC. ...cooooeeeees [eeveiiies o] i [5684517 | i | eeeeeeeeeeeeeeeeeeeeeeeeeeenens |Limited o [ LGBRL L. NTAL..... | Columbia Threadneedle AM (Holdings) plc ... |Ownership.......ccccceiiiiiiiiiieeenneeeen . 100,000 ... [Ameriprise Financial, Inc. ........... .. NO...... 7.
F&C European Capital Partners Il (Founder F&C European Capital Partners Il (GP)
.......... Ameriprise Financial, Partner) LP e | GBR.] L NTALLL | Limited ... Ownership ..48.550 ....|Ameriprise Financial, Inc. ........... .. NO...... 5.
.......... Ameriprise Financial, F&C European Capital Partners Il (GP) LP .... |..GBR.... Ownership .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, F&C Finance Limited ........ccoeeeieeeeieeeeneen. | LGBR.... . | Ownership .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, F&C Group ESOP Trustee Limited .... .|..GBR.... . | Ownership .100.000 ... |Ameriprise Financial,
.| Ameriprise Financial, F&C Investment Manager Limited . . |..GBR.... . | Ownership.. ..}.100.000 ...|Ameriprise Financial,
Ameriprise Financial, FP Asset Management Holdings Limited .......... | ..GBR.... . | Ownership .100.000 ... |Ameriprise Financial,
Columbia Threadneedle Asset Managers Limited
Ameriprise Financial, . 15683855 ..... ..GBR.... FP Asset Management Holdings Limited ....... Ownership .100.000 ... |Ameriprise Financial,
.| Ameriprise Financial, Ivory & Sime (Japan) KK . .JPN... . |Columbia Threadneedle AM (Holdings) plc ... |Ownership.. ..}.100.000 ...|Ameriprise Financial,
Ameriprise Financial, Ivory & Sime Limited ... ..GBR.... Columbia Threadneedle AM (Holdings) plc ... |Ownership .100.000 ... |Ameriprise Financial,
Columbia Threadneedle ( Columbia Threadneedle Investments UK
.......... Ameriprise Financial, Inc. ......cccoees [eeeeeeins 100ii...] 98-1089286 .. | 5680201 ..... | wevevvvvvvvveens | wevvvvvnnernenennnennvssnnnnnnns |Limited oo [ GBRLL] L NTALLLL... | International Limited ........................... |Ownership .100.000 ...|Ameriprise Financial, Inc. ........... N0
Columbia Threadneedle Investments UK
.......... Ameriprise Financial, Inc. ......ccooees [oeeeeeins o0iii...] 98-0651721 .. 15680199 ..... | .eeevvvvvvvveeee | wevvvvvvvvvvvvvvvsvsseennnnnnnn. |Pyrford International Limited ................... [..GBR....J......NIA....... | International Limited ........................... |Ownership .100.000 ...|Ameriprise Financial, Inc. ........... N0
.......... Ameriprise Financial, Inc. ......ooooooes [eoreiiies ] s 5555381 | | eeieiieieieeeeiiiieieeeeeeeeee.. | TAM UK International Holdings Limited ........ [..GBR....J......NIA....... | Ameriprise Financial, Inc. .................... |Ownership .100.000 ...|Ameriprise Financial, Inc. ........... N0 e
Columbia Threadneedle Investments (ME)
Ameriprise Financial, Inc. v | e Limited ..ARE.... TAM K International Holdings Limited ...... Ownership .100.000 ... |Ameriprise Financial, Inc.
.| Ameriprise Financial, Inc. . 15396089 ..... CTM Holdings Limited ... S| LMLT .| TAM K International Holdings Limited Ownership.. ..}.100.000 ...|Ameriprise Financial, Inc. ..
Ameriprise Financial, Inc. . |4293574 ... TAM Investment Limited ..GBR.... TAM K International Holdings Limited ...... Ownership .100.000 ... |Ameriprise Financial, Inc.
Threadneedle Asset Management Oversight
.......... Ameriprise Financial, Inc. .......oooooes [eeeeeiies ] ceiinnnnns. [ 5555390 ... Limited ....oeveeeeeeeeeieiieenienninneneneeeneeennnnennn | .GBR....) oo NIAL.... [TAM K International Holdings Limited ...... |Ownership .100.000 ...|Ameriprise Financial, Inc. ........... N0 e
Threadneedle Asset Management Oversight
Ameriprise Financial, 5394759 ..... Ameriprise International Holdings GmbH ....... JL =S NIA....... Limited .ooeeeeeeeeiieiiiieiieeeeeee e Ownership .100.000 ... |Ameriprise Financial,
.| Ameriprise Financial, . 15394740 ..... Threadneedle EMEA Holdings 1, LLC .... L N.... NIA.......| TAM K International Holdings Limited ...... |Ownership.. ..}.100.000 ...|Ameriprise Financial,
.......... Ameriprise Financial, 4294339 ..... Threadneedle Holdings Limited e [ -GBR....{ ... NIA..... | TAM K International Holdings Limited ...... |Ownership .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, 4294348 ..... TAM UK Holdings Limited .........cccooeeeunnnnnnn | ..GBR....)......NIA....... | Threadneedle Holdings Ltd ...................... [Ownership............eeeeeeeeeeeeennnnnn} . 100,000 ... | Ameriprise Financial,
Threadneedle Asset Management Holdings
.......... Ameriprise Financial, InC. ...coooeeeeees [eevviiies ] i [4204357 | i | e, |Limited o [LGBRL L NTALL | TAM WK Holdings Ltd ... | OWnershipeeeeeeeeeeeeeeeeeeeeeeeeeeeenn b . 100,000 L [Ameriprise Financial, Inc. ........... .. NO...... 4 ...
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ......coooeees [eoveieies ] ceiiiinnnn. (5395895 L. | i | eeeeeeeeeeeieeeeeeeeeeeeeeeeeen. | Columbia Threadneedle Foundation ............oo. [L.GBR..f oo s NTA o | nneeeen | OWNESNIPLceeiiiiieieiieeeeeeeeeeeeeeeeenn b . 100,000 .. [ Ameriprise Financial, Inc. ........... N0
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, eeeeeeeeee.. | 4204535 L TC Financing Limited ......oooeeeeeeeeennnnennnnnnns | WBBRL e NTA L e | OwnershipL . eeennn) . 100,000 L | Ameriprise Financial, Inc. ........... N0
.......... Ameriprise Financial, 98-0691981 .. | 4294469 ..... Threadneedle Asset Management Limited ......... |..GBR....]......NIA....... [ TC Financing Limited .. . | Ownership .100.000 ...|Ameriprise Financial, Inc. ........... N0 e
.......... Ameriprise Financial, 98-0691982 .. | 4294571 ..... Threadneedle Investment Services Limited .... |..GBR....]......NIA....... [TC Financing Limited .. .. | Ownership .100.000 ...|Ameriprise Financial, Inc. ........... N0
Threadneedle Asset Management (Nominees) Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Limited .. LGBR....)......NIA....... Ownership .100.000 ...|Ameriprise Financial, Inc. ........... L NO e
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Threadneedle Asset Management (Nominees)
.......... Ameriprise Financial, Inc. ......ooooooes [eoriiiiis ] oo 4294526 ... | i | eeeeieeeieeeeiiieieieeeeeeeeenn. | Sackville TIPP Property (GP) Limited ......... |..GBR.... Ownership.......ooeeeeeeeeeieeeeeeeeee..} . 100000 ... | Ameriprise Financial, Inc. ......ccooece | e O] s oo
Threadneedle Asset Management Finance Limited
.......... Ameriprise Financial, Inc. . eeeeeeeeeeee 4204441 L e ..GBR.... Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...ccccoooveee |eee NOeeiid] ceeee o
.......... Ameriprise Financial, Inc. . eeeeeeeeeeeee, | 4204450 | e TMS Investment Limited .. CLJEYLLL Threadneedle Asset Management Finance Ltd |Ownership.. ..44.000 ....|Ameriprise Financial, Inc. ...ccoovvveens | e N0l e 4l
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ....ccooeeeees [eeveiiins o] . (4294553 | | eeeeeveveeeeeeeeeeeeeeeeeeeenn. | Threadneedle International Limited ... [L.GBRL. oo i NTA i | neeeenaeeeeeees | OWNEPSNIP.cceciiiiiiieeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOLf oo s
Threadneedle Investments (Channel Islands) Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, INC. ..ocooeeeeeees [eoveeiins o] i (4294599 | | e |Limited e LY L NTA L eeeeeeeeeees | OWNEPSNIPL e b . 100,000 L [Ameriprise Financial, Inc. ... [ NOGL e
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ....ocooeeeees [eeveeiies ] i, (4294393 | | eeeeeeeveeeeeeeeeeeeeeeeeeeenn. | Threadneedle Investments Limited ......oooooeeee [LGBRL oo s NTA | nnieeeeeeeeeeees | OWNEPSNIP.cceciiiiiiieeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOLf o s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ....ooooeeeees [eeveeiies ] . 5428597 | i | eeeeeveieeeieeeeeeeeeeeeeeeenn. | Threadneedle Management Services Limited ... [..GBR....f.....o NIA | emmiiiiiiiieeeeeeeeneeeeeees | OWNEPSNIP.cceciiiiiiiiecceeeceeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOLf o s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. .....cooeeeees [eeveeiies ] ciiiinnnnn. [4294786 ... | i | eeeeeeeeeeeeeeieeeeeeeeeeeeenn. | Threadneedle Navigator ISA Manager Limited .. [..GBR....f......NIA oo | mmiiiiiiiiiiiiiiiiiieieiieeeeeeeneeeeeees | OWNEPSNIP..ceciiiiiiiiiieeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ... [ NOLf o s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ...coooeeeeees [eeveeiins ] s (4294795 | | eeeeeeeeeeeeeeeeeeeeeeeeeeeenn. | Threadneedle Pensions Limited oovoveevevveeeeeens [LGBRL oo NTAL o | eeeneeeeeees | OWNEPSNIP.cceciiiiiiiiieceeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ NOLf o s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ....ccooeeeees [eeveiiins ] ciiinnnn. (5448894 | | eeeeeeeeeeeeeeeeeeeeeeeeeeenn. | Threadneedle Portfolio Services AG ........eee [LCHE oot NTAL o | eeeeaeeeeeees | OWNESNIP.cceiiiiiiieeeeeeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ N0 oo s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. ....cooeeeeees [eeveeeies ] s, (4294982 ... | i | eeeeeeeeeieeeeeeeeeeeeeeeeeenn. | Threadneedle Portfolio Services Limited ...... [..GBR....f oo e NIA | eniiieeeeeeeeeeeees | OWNEPSNIP.cceciiiiiieieceeeeeeeeeeeeeeeeenn . 100,000 .. [Ameriprise Financial, Inc. ..o [ N0 o s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, 4294991 ..... Threadneedle Property Investments Limited ... |..GBR.... e eeeeeeeeeeeeeeeeeieiaeeaaeaaaaaeaaaaeaeeeee. | OWnership .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Sackville (CTESIF) 283 GP Sarl ... LUX.... Threadneedle Property Investments Ltd ...... |Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, 4295028 . Sackville LCW (GP) Limited ..GBR. .| Threadneedle Property Investments Ltd ...... [Ownership.. .33.000 ....|Ameriprise Financial,
.......... Ameriprise Financial, 4295251 ... Sackville Tandem Property (GP) Limited ....... |..GBR.... Threadneedle Property Investments Ltd ...... |Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Sackville TPEN Property (GP) Limited ......... |..GBR.... Threadneedle Property Investments Ltd ...... |Ownership.. .100.000 ... |Ameriprise Financial,
.......... Ameriprise Financial, Sackville TSP Property (GP) Limited ... |--GBR.... Threadneedle Property Investments Ltd ...... |Ownership.. .100.000 ... |Ameriprise Financial,
Sackville K Property Select Il (GP) Limited
.......... Ameriprise Financial, InC. ....ooooeeeees [eoviiiies ] s 5395961 oo | i | eeeeeiiiieieiieeeeeeeeeeeeeieees | eeeiiiiiiiiiiiiieieeeiieeeeeeeeeeeeeseeeeeessessseeeeeeeees | 2.0BRe ] ool NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccoeeiiiiiiiiinineeeee. .. 100.000 ... [Ameriprise Financial, Inc. ........oooooes [ N0 oo s
Sackville K Property Select Il (GP) No. 3
.......... Ameriprise Financial, Inc. .....oooeeeees [eoviiiies ] s [5396007 oo | e | e | Limited o [ GBRL ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccciiiiiiiiiiiiiiieee.. .. 100.000 ... [Ameriprise Financial, Inc. .......ocoooes [ N0 oo s
Sackville UK Property Select
.......... Ameriprise Financial, InC. ...oooooeeeees [eoiiiiins ] s [B5B1131 | | e | Limited o [ GBRL ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccciiiiiiiiiiiiiieeee.. . 100.000 ... [Ameriprise Financial, Inc. ........oooooos [ N0 oo s
Sackville UK Property Select
.......... Ameriprise Financial, Inc. . Limited .. ..GBR.... Threadneedle Property Investments Ltd ...... |Ownership.. .100.000 ...|Ameriprise Financial, Inc. ...cccococvnee |eee NOeeied] ceeee ot
Sackville
.......... Ameriprise Financial, INC. ...ooooeeeeees [eoviiiins ] i | e | | e | Limited L [ GBRL] ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccciiiiiiiiiiiiiineee.. .. 100.000 ... [Ameriprise Financial, Inc. ........ooooo [ N0 s
Sackville K Property Select Il (GP)
.......... Ameriprise Financial, InC. ....ooooeeeees [eoriiiins ] s [B533651 oo | e | e [ SLALT L s | WLUKf L ONTALLLL. | Threadneedle Property Investments Ltd ...... |Ownership.......cccccoeiiiiiiiiiiiieeeee. . 100.000 ... [Ameriprise Financial, Inc. ........cooooes [ N0 f oo s
Sackville K Property Select IV (GP)
.......... Ameriprise Financial, INC. ...ooooeeeeees [eoviiiins ] s | e | | e [ SLALT L s | WLUKf L ONTALL L. | Threadneedle Property Investments Ltd ...... |Ownership.......ccccooeiiiiiiiiiiiieeeee...f . 100.000 ... [Ameriprise Financial, Inc. ........oooooes [ N0 oo s
Sackville K Property Select IV (GP) No. 1
.......... Ameriprise Financial, InC. ...oooooeeeees [eoviiiies ] i | e | | e | Limited o [ GBRL ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccoiiiiiiiiiiiiiieeee...f . 100.000 ... [Ameriprise Financial, Inc. ........ooooo [ N0 s
Sackville K Property Select IV (GP) No. 2
.......... Ameriprise Financial, INC. ...ooooeeeeees [eovniiies ] i | e | | e | Limited o [ GBRL] ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccciiiiiiiiiiiiiieeee. .. 100.000 ... [Ameriprise Financial, Inc. ........ooooo [ N0 s
Sackville K Property Select IV (GP) No. 3
.......... Ameriprise Financial, InC. ...ooooeeeeees [eoriiiies ] i | e | i | e | Limited o [ GBRL ... NIAL...... | Threadneedle Property Investments Ltd ...... |Ownership.......cccccciiiiiiiiiiiiiiieee.. .. 100.000 ... [Ameriprise Financial, Inc. ........ooooo [ N0 s
Threadneedle UK Property Select |V Feeder SA
.......... Ameriprise Financial, InC. ...ooooeeeeees [eoveiiies ] i | e | | eeeeeeeeeeeeeeeeeeeeeeeeeeeeees | SICAV-RAIF s [ WLUK ] L NTALL. | Threadneedle Property Investments Ltd ...... |Ownership.......cccccoeveiiiiiiiiiieeeee..f . 100.000 ... [Ameriprise Financial, Inc. ........ooooes [ N0 oo s
Threadneedle Asset Management Holdings Ltd
.......... Ameriprise Financial, Inc. .......ooeeees [ ] i [ e | e | eveeeieiiieeeeeeeeeeeeeeeeeee.. | Threadneedle Unit Trust Manager Limited ...... |..GBR....f......NIA.ooi ] iiiiiieeeeeeeeees | OWNEESHIPL ... . 100,000 ... [Ameriprise Financial, Inc. ... [ N0 s
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... Ameriprise Financial, Inc. .....cooeeeees [eeveeeies ] ceiiiiinnnn. (4293882 ... | eiiiiviiiiii | eeeeeeeveeeeeeeieeeeeeeeeeeenn. | Threadneedle Management Luxembourg S.A. ... [..LUX....f{......NIA....... | TAM K International Holdings Limited ...... |Ownership.......ccccccccevvvvveeeennnnnnnnn . 100,000 ... [Ameriprise Financial, Inc. .......oooooees [ N0 oo s
Asterisk

Explanation

.| The General Partner is a Group company, the Limited partner 1S @ GrOUDP EMPIOYEE. ...cc.iiiiiiiiiiiiiiiiiieitee ittt ettt ettt et e eaeesteesae e b e e st e eaeeeaeeea e e eaeeea e e s £ e s e e s e e m b e ea s e ea e e 2a e e ee e e eH e e oa e e s £ e b e e a b e e a s e em e e eas e ee e e eheeea e e ea e e b e e b e embeembeameeeaeeemeenseesneenneannean

Ameriprise Financial, Inc. owns a 100% profit sharing ratio with capital contribution of 124,078,760 INR (Indian currency=rupees) and 10 INR are owned each by Columbia Management Investment Advisers, LLC and Ameriprise India Partner, LLC. ......ccoooiiiiiiiiioiiii e et e e e e e e e enae e e e e enns

....| This entity is owned by: Lionstone Partners, LLC (99%) & Cash Flow Asset Management GP, LLC (1%) ...
.| This entity is owned by: Lionstone Partners, LLC (99.9%) & LPL 1111 Broadway GP, LLC (0.1%)

.| Ownership percentage indicates voting shares only. .......cccccooviiiiiiiiiininnnnn.

.| Columbia Threadneedle AM (Holdings) plc owns a percentage of the entity

.| Columbia Threadneedle Treasury Limited holds 1 unit. ....cccoovieviiiiiinnnnnns

In the UK, legally the private equity funds are considered to be subsidiaries of the General Partner, however we do not consolidate these in our Group hence they are not included in our Group structure or in the list above.




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

NO

AUGUST FILING

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

Explanation:

Not applicable
Not applicable
Not applicable
Not applicable
Not applicable
Not applicable
Not applicable

The Communication of Internal Control Related Matters Noted in the Audit was filed with the state of domicile.

Bar Code:

LU A

8 0 5 9 4 2 0 2 4 4 9 0 0
RO VA

8 0 5 9 4 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline |II|I||I| II|I|I|||I|I| I|I|I||I||II”I||I||I|I||I|I||I|II|I|| II|
XXXV [Document Identifier 445]

8 0 5 9 4 2 0 2 4 4 4 5 0
rmtesasssemaiet | MAAA R
Actuarial Guideline XXXV [Document Identifier 446]

8 0 5 9 4 2 0 2 4 4 4 6 0
s e o oo s v | I RN AN ARA AR VA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

8 0 5 9 4 2 0 2 4 4 4 7 0
rmesizsssiesmae || AN OEH O A
Actuarial Guideline XXXVI [Document Identifier 448]
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Miscellaneous aSSETS .......oowooeieioeeeeeeeeeeeeeeeee e oo 428,998 |....ooovoiii 22,761 [ 406,237 oo 356,050
2597. Summary of remaining write-ins for Line 25 from overflow page 428,998 22,761 406,237 356,050
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. 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 ..........ccccevrireririrerereeeinisesseeienes e 145,294,959 |.............. 157,864,103
2. Cost of acquired:
2.1 Actual cost at time of acquisition 1,500,000
2.2 Additional investment made after acquisition .... 1,125,793
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) 138,723,035 145,294,959
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 115,096 115,096
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 NONAdMItEEA @MOUNTS .........oiiiiiiee ettt e et e e st e e st e saeeeaeesseenseenseenbeenseenseensesneesneenne [oseessenseeiteenteeite et e eteans [oaeeteeteeeeeseeaeesaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 115,096 115,096
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 1,679,833,807 |............ 1,677,752 ,841
2. Cost of bonds and stocks acquired 1,715,582 ...145,067,380
3. Accrual of discount 1,292,569 2,141,645
4. Unrealized valuation increase/(decrease)
5. Total gain (loss) on disposals ....(928,463)]...
6. Deduct consideration for bonds and stocks disposed of 63,855,119
7. Deduct amortization of premium 2,045,489
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) 1,616,065,291 1,679,833,807
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. 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

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS

NAIC 3 (a) ...

N o o D

Total Bonds

. NAIC 1 (B) oo eeeeeseeeseee e ess s e eess s eesess e eeeeeeeeeeenes
NAIC 2 (8) covvvveeeeereeeeeeeeeeeeeeeeeeseeesseeeseeeseseseeseeseseeee s eeeeeesseeeeeeeeee s eeseseseseeeeeeseeeeeeeesesseeeesseessseeeeeseees

NAIC 4 (8) covvveeeeeereeeeeeeeeeeeeeeeeeseeseseeeeseeeeeeeseeeseseseee s e e esseeeeeeeeeee e eeeeseseseseeeesee e eeeseesseeesseeeeseeeeeseees
NAIC 5 (8) vvvvveeeeeeeeeeeeeeeeeeseeeeeeeeeeeeseeeeseeeesesseeeseses s eeessssseeessee e eessssseseeee e eessesseeeee s eeeees
NAIC B (8) vvvvvveeeeereeeeeseeeeseeeeeeeseesessseeseeeeeeeseesseseeeees e eesesseseseeeeesse e eeseseseseseeeeseeeeeeeeseeseeeesseeesseseeeseees

................ 871,885,214
................ 804,386,085
................. 27,039,027
................... 9,835,890
...................... 619,700

100

................ 289,031,540
............ 3,725,633,189

................ 312,032,174
............ 3,732,363,920
................... 1,292,000
................... 4,750,797
...................... 619,700

................... 7,553,607
................. (6,811,709)
....................... (33,477)
....................... (15,283)

................ 871,885,214
................ 804,386,085
................. 27,039,027
................... 9,835,890
...................... 619,700

100

................ 856,438, 187
................ 790,843,645
................. 25,713,550
................... 5,069,810

............... 904,066,901
................ 814,420,479
................. 27,736,993
................. 13,576,235

1,713,766,016

4,014,664,729

4,051,058,591

693,137

1,713,766,016

1,678,065,291

1,759,800,708

PREFERRED STOCK

15. Total Bonds and Preferred Stock

TO. NAIC 3 ottt bbbttt bbb bttt bbbtttk ettt ettt
R 7Y (2 TSRS
12, NAIC 5 ottt bbbt b £tttk ettt
S T 7Y (O SO STRSSS

14, Total Preferred STOCK ..ot

1,713,766,016

4,014,664,729

4,051,058,591

693,137

1,678,065,291

1,759,800,708

(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:

NAIC 1 § e ; NAIC2 §

62,000,000 ; NAIC3 $

NAIC 4 §

................................... ; NAICS5 §

...... ; NAIC6 $




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEmMDEr 31 Of PIrIOT YEAT ........cccvvveveieeeeeeeeceieieieteteteeeaee et es e s st sesesesss s ssseseseseanas [eseseessnssssssseseneenesnnnnnans |ooseeseseseseeeenes 215,479

2. Cost of short-term investments acquired

3. ACCTUAL O AISCOUNT ...t e e e e e e ae e e e e e e e e e e e e e e e e e e e e e e e e eana

4. Unrealized valuation iNCrEASE/(AECIEASE) .......cutiiuiiiuiiiiiet it rtee sttt et ettt ettt e sheesbeesbeesbe e bt enbeeaeeeasesaeesheesbeesbeebeenseenseennesnnes [esaeeiansnesssessessasssnessneess [seseeisesisessesaeseesaaesaaens

5. Total gain (loss) on disposals ...

6. Deduct consideration reCeIVEd ON GISPOSAIS ................c.cueviveuiieeeeeieteieteseteeeeesstetesetesesess et et esesesesesesssssssssasesesesessssasssssssesesesesnns [oessesesesesesenensaeasanesssesnnen [oeseseneenennnnaneeas 217,000

7. Deduct amortization Of PrEMIUM ........o ittt b ettt he e she e she e bt e bt e abeeabeemeesseesaeesheesbeenbeenbeenbeennesnnesnnes [oeessneasnsinssiaesiaesinesneans [oaessesaeseesseesaeesae s enes

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............coiiiiiiiiiiiiierie e eee [oee s ees [oaesise s s s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiiieeeeeieee e seenee o [oeeeie e
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11)

S103




-

S © ® N o o s w N

_ A
N =

3.2

3.3
4.1
4.2

STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuereriiiiisieetesssssssssesesssssessssesessssssssssesessssssssssesesessssssssesessssnsns sesesesessssses (47,959,768)
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 14,364,758
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiiaeseseteteesessesese s ssssssesese s st s sssese s s s ssssese s s s sassesesess s s seseses s s s e seses s s s s sesesesesssssnsesesasans ehesietasssierana 2,986,253
SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e
Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveveviiieieiteteieiitesetetetst ettt sttt te bt et e st ebe st ssssseseae b s s snsesebe b st seses et b s s s ses e bbbt snsesebesessssnsnsebebanns basntssssietana (13,644,439)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes (1,255,497)
AAMIOTEIZAtION ...ttt s s s s o8 e e s s A A e s £ s e e SR e R SRR HeE R R AR R R SRR h SRR sttt e eeseetneennea (2,341,823)
Adjustment to the Book/Adjusted Carrying Value of NEAGEd HEM ..o bbbttt bttt n eateaseasesreare s e e s e sre e
Total foreign exchange change in BOOK/AGJUSIEA CAMYING VAIUE ..........c.cueueuiriiriririiieietetesesese sttt ss ettt sesese e sessesesesesesese st ssssesesesesenensssssses oeressesesesesnnens (487,577)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes (45,827,098)
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees (45,827,098)
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvovcurueuereeeeeceeeeseseeessassesesesesessssesesesessssssssesesssssssssesasssssssssssassasas <eesssssssesesasns 1,484,580
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY .........c.c.oviruiueveieeeeececeeeiesesaes eeeeeseeeeeeseesenas 279,472
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccceveveieeeies covrererereseeeeeeens (701,326)
3.14 Section 1, Column 18, PriOr YEA .........cccceeveveveverererereeeneneveneeeresesnenes eeenenenenenenes ((16,084,863) 1. 15,383,537 e 15,383,537
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoveveieieees covrerereresieneeenns (701,326)
3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccveveverevereieeeeeieieieteseinenes eeeenesesesees (16,084,863)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas 15,383,537 ..o 15,383,537
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ..............c.coeueueveueuieeeeeeiieeieveses sereseseeieeeees (66,904,625)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (66,904,625)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (66,904 ,625)
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 1,764,052
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR
Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 1,764,052
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. 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
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. 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, COIMN 14......cuieiiieieeereeseieeee e e eesee e es s ees s e e e e e e e s8££ 8458282t n st nrens | eeseesenasnaiens (45,827,098)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 1,764,053

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s (44,063,046)

Part D, SECHON 1, COIUMN B ......euiueeeereereereeceeeseeseeeseese s eesees e ees e e e ee e e e s e s es s s e s e e e e et e e e s e sse e e e nentnes eeseessssceaions 168,823,441

Part D, SECHON 1, COIUMN 7 ..o ee e ese s es s ees e ee e ee e ee e s s e s s e e e e e e e e e s ee e e s eeseaseesesnanes eesesisasinnis (212,886,486)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt et et et ettt et et et et et et et et et et e e et et e e et eee e e e e e e e e e e e e seenaeee oreeaesreaseanes (45,827,098)

Part B, SECHON 1, COIUMN T3 ... .ottt ettt et ettt ettt et et et et et et et et et et et et et et et e e et e e e e e e e e seeneeaeen eaneaeeresreeaeanes 1,764,053

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e (44,063,046)

Part D, SECHON 1, COIUMN G ...t eeeeee s s es s ees e e s s s e e e e e en e e e eesnes sesesssnssnnins 169,189,806

Part D, SECHON 1, COIUMN T0 .....eueueueueiseeaceceeeeeeeeseeseeseeseese e e eeseesee e eeseeeeeessees s ees e s e e eeseeseesee e e e e e e e s ensessessesseeseaseeseseanes | eeeseseuninnns (213,252,852)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbeesbeesbeenbesnesnesneneesies i
Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uuieieiiiieiiseiseeet et se et ss e bbb bbbttt niee sosessnsinsinian 27,411,242

Part B, SECHON 1, COIIMN 20 ......cuuiiiurieeireceeesesetesesesesseseessesesessesese s e sssess st s e s s se s s esb ettt st sb et enians | snsissssnsinsens 27,192,374

Part D, SECHON 1, COIUMMN T2 ...ttt taeneas | sosessnsinsinia 54,603,616

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. 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 79,966,901 |...coenveene 155,044,799

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 6,851,397,194 |.......... 21,517,611,275

3. ACCTUAN OF GISCOUNL ...ttt ettt e eseseeee s e e eseseeees e e s eseseeee e s seseseeeeee e seseseseeee s anseseeeseeseansnseseses s s snsesesesssnsnsesesessnnnns [ortreesnacaceeenes 1,929,905 |.oooiieccne 7,986,327

4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens

5. Total gain (I0SS) ON QISPOSAIS ........c.coeiiereeeieeiiieieieeeteteeeae ettt e s e st s s et e s essasa s s st esesesessasssasssesesesesesssssssssesesesessssannns |oeesesesenenesneaessstesesnneenns |oeseeasnssseseseneneneenes (300)

6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 6,871,294,000 |.......... 21,600,675,200

7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e

9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 62,000,000 |....ccovenvee 79,966,901
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12.  Statement value at end of current period (Line 10 minus Line 11) 62,000,000 79,966,901

S108




Lo3

STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. 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

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

1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 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 | Interest and | 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
697080222 . | IRVINE 05/02/2014 .... 05/31/2024 ... 902,284 |.... 890,702 |... ...890,702 |....
697080227 . CHICAGO . ...10/21/2014 ..06/04/2024 .. 973,234 |. .. 943,818 943,818 |.
697080221 . | NORTHVALE . 04/11/2014 ... 04/29/2024 ... 750,225 |.... 739,258 |... ... 739,258 |....
0199999. Mortgages closed by repayment 2,625,742 2,573,779 2,573,779
697000212 . | BIRMINGHAM . 06/17/2013 ... L. 172,320 |....
697080269 .. MESA . ....12/14/2018 .2,831,828 |.
697080270 .. MESA . ... 06/27/2018 .1,649,136 |.
697080278 .. MESA . ... 10/16/2019 .2,293,079 |.
697081058 .. MESA . ....08/25/2004 . 786,537
697081065 .. MESA . ... 02/06/2006 877,975
697080298 .. SCOTTSDALE ....06/22/2021 . 2,433,128
697080275 .. TEMPE ... ....09/19/2019 . 1,797,442 |.
697081008 .. TEMPE ... ... 11/22/1999 . 1,792,012 |.
697081056 .. TEMPE ... ... 08/10/2004 426,040 |.
697001011 .. TUCSON ... ....05/23/2000 . 576,950 |.
697080252 .. AMERICAN CANYON .. 07/28/2017 .2,175,412 |.

697080303
697080223
697080304 ..
697080288

.. [ CAMARILLO
. | CARPINTERIA

. |EL CAJON

697081069 .....oeeeeeiieiaennnnnns

COSTA MESA

EL CENTRO ..oveeieeeeeeiiiieeeeeii

...07/07/2022

06/14/2022 ...
05/28/2014 ...

12/13/2019 ...

04/26/2006 ... foeeiiiiiin i

1,121,512 ...
1,544,616 |....
.1,313,052 |.
+...2,305,171 |....
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | 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

697080234 .... .. | ESCONDIDO 11/04/2015 ...1,084,882 |....

697080241 ... . | FOUNTAIN VALLEY .... 10/06/2016

697080222 .... . 05/02/2014

697080281 . .. |LOS ALAMITOS .01/09/2020 ..

697080305 . .. | ONTARIO .04/12/2023 ..

697080199 . . | OXNARD ... 11/26/2012 ..

697080276 ... RIVERSIDE ... 09/26/2019

697080236 ... SAN DIEGO ..eeeeeeeeeeeeennieeeeeemnies Jeemmeeeeeeennes CAececccc e e s 01/13/2016

697080280 ... SAN DIEGO ..vvevvvninieiciiiiieeeecniiinns Jevvninneeeeennn CAecns o e e 01/09/2020

697080242 .... oo [ SAN MARCOS ....eeeeeeeeeeeeemnmieeeeennnn Jemmeeeeeeenen s CAeeccce e e [t 10/06/2016

697080176 ... .. | SANTA FE SPRINGS ....ovvvnniviviiinininnee foonnerviinnen Chus oo e | 04/13/2006

697080218 ... .| SANTA MONICA .o eeeeeeieeeee feeeeemmineeeen CA e s e e 10/01/2013

697080232 .....evvvnnveriinnnnnnenns [SANTA MONICA ©oiiiviiiiiiiiiiniiiciiiinn e Che oo s 11/13/2014

697080248 ... 02/23/2017

697080296 . .. | TEHACHAPI .12/07/2020 ..

697080286 . .. | SHELTON .01/24/2020 ..

697080287 . . | SHELTON ... .01/24/2020 ..

697080208 ... DEERFIELD BEACH ...eveveeeeeeeennieeeeeen Jemmmneeeeeenes Pl o e e 03/21/2013

697000183 ... DORAL ..evvvvvvnninieevinnieeeernnnnneeeees feonneneneeennens Flov e s 09/18/2006

697080289 ... OCOEE ....oeeeeeeneeeeeemmneeeeemnnneeeeees Jeemmmeeeeeeens Pl e el 02/24/2020

697080255 .... o [SARASOTA .oiiiiiiiievciiiieeeceeninnen feeneeeeeeeee Pl e 08/07/2017

697080256 ... oo | SARASOTA eeeeeeeeeeeeeeeeeneeeeeeennns feeeemmmeeeeeeens Pl s e e 08/07/2017

697080229 .... o [CHAMBLEE .....eeviiiiiiiniiiiiiniineecvenns v GAe s [ 12/18/2014

697080204 .... | COLUMUBUS ... eeeeeeeeee foeeeemmieeeeen GA s v e e 11/15/2012 ,109,849 |....

697080250 .... COUNCIL BLUFFS ..eeviieiiiiiieecciiiinees fevvnneeeeeenes Wi oo [ 05/08/2017 915,843 |....

697080227 . .. | CHICAGO ...... .10/21/2014 .. .. 973,234 |.

697000163 . .. |NAPERVILLE .. .04/27/2005 ..

697080213 . .. | KANSAS CITY .06/26/2013 ..

697080259 . .. [MISSION ... ... 12/01/2017 ..

697000200 . .. | OVERLAND PARK . ...07/26/2012 ..

697080243 .... .. |FORT WRIGHT ... 10/20/2016

697080244 .... .. | LEXINGTON 12/01/2016

697080283 ... .. | SILVER SPRING . 12/19/2019

697000210 ... .. | CENTER LINE 03/27/2013

697080299 .... . | COMMERCE TOWNSHIP .. 07/27/2021

697080262 .... FORT GRATIOT TOWNSHIP ...eeeeeeeeeeeee Jemmeeeeeeee M e s [ 03/28/2018

697080277 . .. |MADISON HEIGHTS . .10/15/2019 ..

697080228 . .. |ELK RIVER ... 10/17/2014 ..

697080226 . .. | MINNEAPOLIS . .02/05/2015 ..

697080294 . .. [MINNETONKA .. .04/06/2020 ..

697080271 . .| ST PAUL ... .. 1170172018 ..

697080185 ... CHARLOTTE ... 08/01/2006

697080233 .... 09/01/2015

697081068 ... . 04/26/2006

697080272 ... CRANBLRY ... 11/06/2018

697000158 ... EGG HARBOR .. 12/15/2004

697080221 ... NORTHVALE ... 04/11/2014

697000072 ... WALL TWSP ... 11/05/1992

697080297 ... ALBUQUERQUE . 07/13/2021

697080247 . . | HENDERSON 01/27/2017 ..

697080211 ... LAS VEGAS ... 05/14/2013
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
697000231 .... BROOKLYN .. 12/11/2014 ...1,028,697 |.... .. 11,108 |...
697080263 .... BROOKLYN .. 04/25/2018 15,308 |...
697080273 .... BROOKLYN ... 03/09/2020 , 21,032 |...
697080301 . .. | CINCINNATI .04/21/2022 .. 228,017 . 11,858
697000292 . .. |LORAIN . .03/19/2020 .. ,368,003 |. ..24,568
697080267 . . | MASON ... .. 06/11/2018 .. ,557,189 |. ..12,790
697080240 .... WEST CHESTER .. 09/01/2016 ,118,662 |.... 37,048 |...
697080258 .... HILLSBORO 09/27/2017 ,846,656 |.... 25,699 |...
697080274 .... WILSONVILLE ... 06/25/2019 781,713 |....
697080264 .... CORAOPOL IS 04/30/2018 ,256,629 |....
697080265 .... CORAOPOL IS 04/30/2018 ,256,629 |....
697000266 .... PHILADELPHIA CITY ... 05/22/2018 ,613,940 |....
697080217 ... PHILADELPHIA CITY .... 11/20/2013 ...1,258,847 |....
697081025 .... PLYMOUTH MEETING ... 05/03/2001 ...1,208,249 |....
697080180 . .. | BRENTWOOD ... ... 08/14/2006 .. 1,847,752 |.
697000260 . .. |AUSTIN . ... 02/07/2018 .. 2,117,795 |.
697080246 . .. |AUSTIN . .. 01/30/2017 .. ,107,300 |.
697080249 ... .. |AUSTIN ... 04/27/2017 ,514,266 |....
697080285 .... .. | HOUSTON 12/12/2019
697080254 ... .. | SAN ANTONIO . 09/05/2017
697080290 .... .. |NORTH SALT LAKE .... 02/18/2020
697080239 ... . |HAMPTON CITY 06/24/2016
697080300 .... HAMPTON CITY .. 02/24/2022
697080282 .... RICHVOND 12/11/2019
697081060 .... RICHVOND 05/09/2005
697080284 . .. | VIRGINIA BEACH 12/12/2019 ..
697080203 . .. | KIRKLAND . .04/03/2020 ..
697080302 . . | KIRKLAND . .05/19/2022 ..
697080268 . ... 08/02/2018 ..
697000257 . .. 07/28/2017 ..
697000261 .... 03/06/2018
697080165 .... 03/29/2005
697080201 .... 03/23/2020
697000190 .....oeeviiiiiiiiiinnnn VANCOUVER ....oooeiiiiiiiiiiiiiiiieeee 06/26/2007
0299999. Mortgages with partial repayments 142,244,959 1,982,394
0599999 - Totals 144,870,701 2,573,779 4,556,172
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE BA - PART 2

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

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

6299999 - Totals

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

6299999 - Totals
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. 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-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
59261A-201-8 ......... METROPOL I TAN TRANS REV BOND 5.175% 11/15/2049 ......eeiiieeiiiieeeeeieiee e eeeeenneeeeeeene | cevvviniinnnns feennnd 04/04/2024 ..... Tax Free Exchange .. 1,390,000 .... 1,390,000 |.... 21,774 | 1.GFE
59261A-2P-1 ......... METROPOL ITAN TRANS REV BOND 5.175% 11/15/2049 .. [T 04/04/2024 ..... Tax_Free Exchange 110,000 110,000 [.oevvveenniiiiiiiiiniinins 2,198 |1.GFE ..........
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,500,000 1,500,000 29,972 XXX
2509999997. Total - Bonds - Part 3 1,500,000 1,500,000 29,972 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 1,500,000 1,500,000 29,972 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 3 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009 1,500,000
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. 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
..36202F-DIV-3 | GNMA 4.5% MBS 30YR POOL 4617 1/20/2040 ....... |....... . 06/01/2024 . | Paydoun ... ... 10,319 ...10,319 ...10,429 |.... (1)) (1)) ..10,319 |.. . 01/20/2040 . [1.A ........
..36202F-EH-5 |GNMA 4.5% MBS 30YR POOL 4636 2/20/2040 ....... [....... . 06/01/2024 . | Paydoun ... .eeeee.... 58,610 ). ...58,510 , e 59,245 | ..58,511 . 02/20/2040 . (1.A ........
..38378B-8E-2 | GNMA 2013-92 AQ CMBS PROJ 2.5% 12/16/2053 ... |....... . 06/01/2024 . |Paydoun .....ccooeeeiniiiins foviiiiiii e 6,545 |...oooiennns 6,545 |............. 6,305 |............. 6,436 |..oooiiiiiiiiins e M5 | s M5 [ s 6,545 . 12/16/2053 . [1.A ........
GNMA SERIES 2013-92 BJ CMBS PROJ 2.5%
..38378B-8V-4 | 12/16/2053 ... [ . 06/01/2024 . |Paydoun ......cooeeeeiiiiins foieiiiiii | 4,038 |oeeeiiiinnns 4,038 |............ 4,041 |l LK 7 O R, T s T s LX< T U RO RN N 45 | 12/16/2053 . [1.A ........
GNMA SERIES 2013-65 A CMBS PROJ 2.3%
..3B378K-MP-1 | 11/16/2045 .......coeeeeeiiiiiiii [ . 06/01/2024 . |Paydoun .....coooeeeieiiiins v e, 28,433 |l 28,433 |.eeeiienns 29,099 [............ 28,69 |.ooooiiiiiiiiins et (5100 S R (100 S AR 28,433 [ e e e 273 | 11/16/2045 . [1.A ........
GNMA SERIES 2014-29 DC CMBS PROJ 3.5%
.. 38378N-D5-9 | 1/16/2048 ..o [ . 06/01/2024 . |Paydoun .....ooooevniiiiiins foveniiiiin 5,821 5,821 05,639 [l BT [ [T e T e [ 5821 [ e e 85 [.01/16/2048 . |1.A ........
GNMA SERIES 2015-9 A CMBS PROJ 2.9% 2/16/2049
B T U [ . 06/01/2024 . |Paydoun ....oooeeeeneiiiiins foveniiiiins 8,870 | 8,870 | 7,082 [ 6,959 [ e (90) [ e (0) | [ 6,870 [ e e 83 . 02/16/2049 . |1.A ........
GNMA SERIES 2014-179 B CMBS PROJ 3.576%
..38378X-K3-4 |2/16/2046 ..........oooooiiiiiii [ . 06/01/2024 . | Paydoun ... . 02/16/2046 . [1.A ........
GNMA SERIES 20
L 3B37HK-FY-9 |9/16/2049 ... [ . 06/01/2024 . |Paydoun ...ooooeevenininins Joovennnnni e 11,1020 111920 | 11,365 [ 11,282 [ e (90) e e (00) e e 11192 [ e e 128 . 09/16/2049 . |1.A ........
GNMA SERIES 2017-64 AK CMBS PROJ 2.5%
L 38379R-UX-9 | 11/16/2057 ..o [ . 06/01/2024 . |Paydoun ....ooooeveeiiiiiins foveniiiiis e 4,806 | 4,806 | 4,601 [ 4,627 [ e 179 e e 179 e [ 4,806 [ [ e 48 . 11/16/2057 . |1.A ........
GNIA SERIES 2016-97 A CMBS PROJ 2.5%
.. 38379U-XT-8 | 7/16/2056 ....ooovvvveiiiiiiiiiiiiiiiiiiiiicieeeeeeens [ . 06/01/2024 . |Paydoun .....ooooeeeeieiiins v o 10,033 | 10,083 | 10,149 [ 10,129 [ et (96) [t e (98) | [ 10,083 [ e e e 105 . 07/16/2056 . |1.A ........
GNMA SERIES 2016-125 DA CMBS PROJ 2.15%
..38379Y-6L-7 | 12/16/2047 ..oooeeeiiiiiiiii [ . 06/01/2024 . |Paydoun .....oooeeeeiiiiiins Jovnnninninns | 13,687 | 13,687 | 180679 [ 18077 [ [0 [ 10 e [ 180887 [ e e 123 [. 12/16/2047 . |1.A ........
GNMA SERIES 2018-52 AB CMBS PROJ 2.8 %
..38380J-YB-8 | 07/16/2060 ........ceevvrveeeieiiiiiiiiiiiiiiiiienenes [ eeeeenn . 06/01/2024 . |Paydoun ...ooooeveiniiiiins v 2,239 | 2,289 | 2,187 [ 2,157 [ o83 e B3 e s 2,289 [ e e 26 . 07/16/2060 . |1.A ........
SBA PART CERT 2004-20D 1 ABS 4.77% 4/1/2024
LB3162C-NR-0 | eeveeeeeiiiieiiieeeee [ . 04/01/2024 . | Paydoun ... . 04/01/2024 . [1.A ........
SBA PART CERT 2004-20E 1 ABS 5.18%
LB31B2C-NT-6 | eeeeeeeeeieiiiieeeeeeeeeeeeeeeeeeeee [ . 05/01/2024 . |Paydoun .....ooooeveeiiiiins v 9,600 | 9,600 | 9,600 [oniiiiininnn 9,800 o [ o e e fen 90800 [ e e e 249 |. 05/01/2024 . |1.A ........
LB3162C-PB-3 | oo [ . 04/01/2024 . |Paydoun .....oooeeveiiiiiins e |l 50445 |55 |5 E BD [ [ [ B [ e e 182 [. 10/01/2024 . |1.A ........
LB3162C-PE-7 | e [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins v e, 14,930 |oeeveeenns 14,930 |............ 14,930 |............ 14,930 |ooveiiiiiiiiiins e e foi e e 14,930 | i e o, 364 | 12/01/2024 . [1.A ........
LB3162C-PN-7 | .iiiiiiiiiiiiiiiiiiiiiiiceceeeeeeeeeeeeeeeeeeeeeeeees [ . 05/01/2024 . |Paydown .....oooeeeeeiiiinns Joeeeeieeeeeeeeeeens | 26,470 |............ 26,470 |............ 26,470 |............ 26,470 |oooeeeeeieiines Jooveeennennns e feveeiiiiiiiiin foviiiiiiiiiiins o 26,470 |oooeeeeiieieees o feveiiiiiiiiiinn o, 641 |. 05/01/2025 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 248,682 248,682 250,197 249,647 (962) (962) 248,683 4,332 XXX XXX
|FED REPUBLIC OF BRAZIL SR UNSECURED 8.875% |
.. 105756-AR-1 |4/15/2024 .. .. . 04/15/2024 . |Maturity .... .. 104,000 .... 104,000 .... 106,288 |...........104,069 |.... ... 104,000 |.. . 04/15/2024 . [3.B FE ....
0309999999. Subtotal - Bonds - All Other Governments 104,000 104,000 106,288 104,069 104,000 XXX XXX
||.os ANGELES CA 1SD GO BOND 5.755% 7/1/2029| | |
L 544646-XY-3 | .iiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeees [ . 04/30/2024 . | Call 100.3340 ... [ [ 4,013,360 |........ 4,000,000 |........ 4,036,480 |........ 4,014,313 [ovveiiiiiiiinn oo (L)) PP (745) |.ovvveeiiiiiiinn fovennnes 4,013,568 [.......ccoeeeees |oenns (13,568) |....... (13,568) |....ceuee.. 204,504 |. 07/01/2029 . |1.D FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 4,013,360 4,000,000 4,036,480 4,014,313 (745) (745) 4,013,568 (13,568) (13,568) 204,504 XXX XXX
..31283G-1IK-9 | FHLMC 7.5% MBS 30YR POOL G00650 12/1/2025 ... |....... . 06/01/2024 . | Paydoun ... . 12/01/2025 . [1.A ........
..31283H-J8-9 | FHLMC 6.5% MBS 30YR POOL GO1187 9/1/2030 .... |....... . 06/01/2024 . | Paydoun ... . 09/01/2030 . [1.A ........
..31288F-YP-3 |FHLMC 5.5% MBS 30yr Pool C77018 3/1/2033 .... |....... . 06/01/2024 . | Paydoun ... . 03/01/2033 . [1.A ........
..3128MJ-VM-9 | FHLMC 3% MBS 30yr Pool GO8619 12/1/2044 ..... |....... . 06/01/2024 . | Paydoun ... . 12/01/2044 . (1.A ........
..3128MJ-YT-1 |FHLMC 3% MBS 30yr POOL FG GO8721 9/1/2046 ... |....... . 06/01/2024 . | Paydoun ... . 09/01/2046 . [1.A ........
..31202G-5P-7 | FHLMC 7.5% MBS 30YR POOL C00854 7/1/2029 .... |....... . 06/01/2024 . | Paydoun ... . 07/01/2029 . [1.A ........
..31202G-SM-9 | FHLMC 7.5% MBS 30YR POOL C00524 6/1/2027 .... |....... . 06/01/2024 . | Paydoun ... 8 |.06/01/2027 . |1.A ........
..31292G-ST-4 | FHLMC 7.5% MBS 30YR POOL C00530 7/1/2027 .... 06/01/2024 . |Paydown . 07/01/2027 . [1.A .
..31292G-T6-3 |FHLMC 6.5% MBS 30YR POOL C00573 12/1/2027 ... 06/01/2024 . |Paydown 4 . 12/01/2027 . [1.A .
.. 31292H-04-9 | FHLMC 6.5% MBS 30yr Pool C01375 7/1/2032 ... . 06/01/2024 . | Paydoun ... . 07/01/2032 . [1.A ........
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..31202L-4F-9 |FHLMC 3% MBS 30yr Pool C04422 12/1/2042 ...... |....... . 06/01/2024 . | Paydoun ... ... 41,869 ...41,869 L4199 | ... (130) | . (130) ). ..41,869 |.. . 12/01/2042 . [1.A ........
..31292L-XG-5 |FHLMC 3% MBS 30YR POOL C04279 10/1/2042 ...... [....... . 06/01/2024 . | Paydoun ... ...20,869 |.... . (797) ). ..20,072 |.. . 10/01/2042 . (1.A ........
..312938-K5-1 |FHLMC 4.5% MBS 30YR POOL A90316 12/1/2039 ... |....... . 06/01/2024 . | Paydoun ... .3,308 |.... 3,252 |.. . 12/01/2039 . [1.A ........
..31293D-3J-9 | FHLMC 6% MBS 30yr Pool C18001 11/1/2028 ..... |....... . 06/01/2024 . | Paydoun ... . 11/01/2028 . [1.A ........
..312941-2G-1 |FHLMC 4.5% MBS 30yr Pool A93475 8/1/2040 .... |....... . 06/01/2024 . | Paydoun ... . 08/01/2040 . [1.A ........
.. 312042-NI-3 | FHLMC 4.5% MBS 30YR POOL A93996 9/1/2040 .... |....... . 06/01/2024 . | Paydoun ... . 09/01/2040 . (1.A ........
..313200-Y7-5 |FHLMC 6.000% MBS 30 YEAR SD3434 07/01/2053 . |....... . 06/01/2024 . | Paydoun ... . . 07/01/2053 . [1.A ........
..3132D-BY-8 | FNMA 2.0% MBS 30 YR POOL SD8155 07/01/2061 . |....... . 06/01/2024 . | Paydoun ... (10,438) [... . 07/01/2051 . [1.A ........
..3132GR-DK-4 | FHLMC 3.5% MBS 30yr Pool Q06106 2/1/2042 .... |....... . 06/01/2024 . | Paydoun ... .. 25,763 ... (945) ... . 02/01/2042 . [1.A ........
..3132GV-MY-5 |FHLMC 3% MBS 30yr Pool Q09975 7/1/2042 .. 06/01/2024 . |Paydown 34,721 . (1,056) . 07/01/2042 . [1.A .
..3132H7-CA-0 | FHLMC 3.5% MBS Other Pool U99064 5/1/2043 . 06/01/2024 . |Paydown 11,551 . 08/01/2043 . [1.A .
..3132HB-P8-2 | FHLMC 4% MBS OTHER POOL U91447 5/1/2043 ... 06/01/2024 . |Paydown 23,156 . 05/01/2043 . [1.A .
..3132HX-D4-6 | FHLMC 3.5% MBS Other Pool U62123 2/1/2043 ... |....... . 06/01/2024 . | Paydoun ... ... 39,59 . 02/01/2043 . [1.A ........
..3132J6-PP-3 | FHLMC 3% MBS 30YR POOL Q15429 2/1/2043 ....... |....... . 06/01/2024 . | Paydoun ... ... 25,685 . 02/01/2043 . [1.A ........
..31320F-4C-0 |FHLMC 3% MBS 30yr POOL FG Q42618 8/1/2046 ... |....... . 06/01/2024 . | Paydoun ... ... 25,137 . 08/01/2046 . [1.A ........
.. 3132XS-EH-9 | FHLMC 3.5% MBS 30yr POOL FG 050135 8/1/2047 |....... . 06/01/2024 . | Paydoun ... ... 51,131 . . . 08/01/2047 . [1.A ........
..31335B-XT-8 |FHLMC 3.5% MBS 30yr POOL FG G15901 5/1/2043 |....... . 06/01/2024 . | Paydoun ... .. 13,034 .. 13,934 ... 14,102 |.... . 05/01/2043 . [1.A ........
FAMA 2.5% MBS 30 YR POOL FR RA5826 9/1/2051
CBIBBKM-PKR=5 | e [ . 06/01/2024 . |Paydoun ......ooooeveeeiiins |onininininnns s 1,458,170 |........ 1,458,170 |........ 1,493,941 |........ 1,402,179 [oooiiiiiiiiiies | (34,009) | [ (34,009) [onniiiiiiiiiiin oo 1,458,170 . 09/01/2051 . [1.A ........
FHLMC 3.50% MBS 30yr POOL FR RA7191
L. 313BKN-7C-1 | 04/01/2052 .....evvnnnniis [ . 06/01/2024 . |Paydoun .....cooeeveieiiiins | s 352,603 |........... 362,603 |[........... 341,143 |........... 341,457 [oeveeeiiiiiiinns e 1,146 | 1B [ [ 352,603 . 04/01/2052 . [1.A ........
..3133TE-NQ-3 |FHLMC 6.5% CMO Series 2074 Z 7/15/2028 ....... [....... . 06/01/2024 . | Paydoun ... . 07/15/2028 . [1.A ........
..3136B5-MK-8 | FNMA 2019-31 CF CMO 5.902%7/25/2049 R [ . 06/25/2024 . | Paydoun ... . 07/25/2049 . [1.A ........
..3136B5-P3-3 |FNMA 2019-61 CMO 5.902% 09/25/2049 ......... |....... . 06/25/2024 . | Paydoun ... . 09/25/2049 . [1.A ........
..31371F-GU-0 |FNMA 6.5% MBS 30YR POOL 250511 3/1/2026 ..... |....... . 06/01/2024 . | Paydoun ... . 03/01/2026 . [1.A ........
..31371F-8J-2 |FNMA 7.5% MBS 30YR POOL 250821 2/1/2027 ..... |....... . 06/01/2024 . | Paydoun ... . 02/01/2027 . [1.A ........
..31371G-29-4 |FNMA 7% MBS 30YR POOL 251968 9/1/2028 ........ |....... . 06/01/2024 . | Paydoun ... . 09/01/2028 . [1.A ........
..31371H-DU-9 | FNMA 6% MBS OTHER POOL 252215 11/1/2028 ..... |....... . 06/01/2024 . | Paydoun ... . 11/01/2028 . [1.A ........
..31371J-BD-5 |FNMA 7% MBS 30yr Pool 253036 2/1/2030 ... 06/01/2024 . |Paydown . 02/01/2030 . (1.
..31374F-YK-9 | FNMA 7% MBS 30YR POOL 313114 10/1/2026 . 06/01/2024 . |Paydown K K . 10/01/2026 . (1.
..31377B-XH-3 | FNMA 7% MBS 30YR POOL 372480 2/1/2027 06/01/2024 . |Paydown ...65 .65 .63 | .64 | .65 . 02/01/2027 . (1.
..3137FP-CV-5 |FHLMC 4917 FA CMO .0552% 11/25/2049 . . |. 06/25/2024 . | Paydown .. 137,133 ..137,133 ..136,919 |. ..136,973 |. 137,133 . 10/25/2049 . (1.
..3137FV-DH-2 |FHLMC 5004 FQ CMO 5.752% 7/25/2050 ... . |- 06/25/2024 . | Paydown .365,104 . 07/25/2050 . (1.
..31380R-MS-1 |FNMA 6.5% MBS 30YR POOL 447769 2/1/2029 ..... |....... . 06/01/2024 . | Paydoun ... . 02/01/2029 . (1.
..31380U-JP-4 | FNMA 6.5% MBS 30YR POOL 450370 1/1/2029 ..... |....... . 06/01/2024 . | Paydoun ... . 01/01/2029 . [1.A ........
..31382R-NZ-2 | FNMA 6.5% MBS 30yr Pool 490108 3/1/2029 ..... |....... . 06/01/2024 . | Paydoun ... . 03/01/2029 . [1.A ........
..31384V-P4-8 | FNMA 7.5% MBS 30YR POOL 535143 2/1/2030 ...... [....... . 06/01/2024 . | Paydoun ... . 02/01/2030 . [1.A ........
..31384V-RN-4 | FNMA 7.5% MBS 30YR POOL 535193 3/1/2030 ...... [....... . 06/01/2024 . | Paydoun ... . 03/01/2030 . [1.A ........
..31385P-H5-6 | FNMA 6.5% MBS 30YR POOL 548452 12/1/2028 .... |....... . 06/01/2024 . | Paydoun ... . 12/01/2028 . [1.A ........
..31385W-V3-0 | FNMA 6% MBS 30YR POOL 555134 12/1/2032 .. 06/01/2024 . |Paydown . 12/01/2032 . (1.
..31386V-2K-5 |FNMA 6.5% MBS 30YR POOL 575078 5/1/2031 ... 06/01/2024 . |Paydown . 05/01/2031 . (1.
..31387J-SA-5 |FNMA 6.5% MBS 30yr Pool 585613 5/1/2031 ... 06/01/2024 . |Paydown . 05/01/2031 . (1.
..3138AV-U3-7 |FNMA 3.5% MBS 30YR POOL AJ4201 12/1/2041 .... 06/01/2024 . |Paydown . 12/01/2041 . (1.
..3138EK-MZ-5 |FNMA 3.5% MBS 30YR POOL AL3075 2/1/2043 ..... 06/01/2024 . |Paydown . 02/01/2043 . (1.
..31381J-09-2 | FNMA 3% MBS 30yr POOL FN AS8579 12/1/2046 ... |....... . 06/01/2024 . | Paydoun ... . 12/01/2046 . (1.
..31381P-G2-4 | FNMA 3% MBS 30yr Pool AT2016 4/1/2043 ........ [....... . 06/01/2024 . | Paydown . 04/01/2043 . [1.A ........
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..3138WU-4T-7 |FNMA 3.5% MBS 30yr POOL FN AT7133 6/1/2043 . |....... . 06/01/2024 . | Paydoun ... ...24,486 ...25,360 |.... ... (874) . ... (874) ... ..24,486 |.. . 06/01/2043 . [1.A ........
..3138X0-AY-4 |FNMA 3.5% MBS OTHER POOL AU0922 7/1/2043 .... |....... . 06/01/2024 . | Paydoun ... ...47,578 ... 47,873 |.... ... (295) | ..47,578 |.. . 07/01/2043 . [1.A ........
..31391U-PT-6 | FNMA 6% MBS 30YR POOL 677334 1/1/2033 ........ [....... . 06/01/2024 . | Paydoun ... ....1,52%6 ... 1,565 |.... e (39) ). .1,52 |.. . 01/01/2033 . [1.A ........
..31400H-1iF-6 | FNMA 6% MBS 30YR POOL 688346 3/1/2033 ........ [....... . 06/01/2024 . | Paydoun ... .... 3,956 ... 4,051 .. (95)]. 3,956 |.. . 03/01/2033 . [1.A ........
..31407M-EZ-4 | FNMA MBS ARM POOL 834552 6.114% 8/1/2035 .... |....... . 06/01/2024 . | Paydoun ... . 08/01/2035 . [1.A ........
..3140HC-CG-9 | FNMA 4% MBS 30YR POOL FN BJ9970 05/01/2048 .. |....... . 06/01/2024 . | Paydoun ... . 05/01/2048 . [1.A ........
..3140HU-N2-6 | FNMA 4% MBS 30YR POOL FN BK7608 9/1/2048 ... |....... . 06/01/2024 . | Paydown . 09/01/2048 . [1.A ........

FAMA 2.5% MBS 30 YR POOL FN BO6575 9/1/2051
CBTAOKS-IV-0 | eeveeieiiiiiiiieeee [ . 06/01/2024 . |Paydoun ......oooeeeeeieeins |ovennnnnnnnnnns [0 336,103 [0l 336,103 ...l 344,322 .l 344,013 [ [ (W28 10) ) SRR R (7,910) [euvveeeiniiiinnn oo 336, 103 . 09/01/2051 . [1.A ........
FAMA 2.0% MBS 30 YR POOL FR BT9733 10/1/2051

SBAOLY=Y7-2 | e [ . 06/01/2024 . | Paydoun ... ... 754 ). . 10/01/2051 . [1.A ........
..31417H-BX-1 | FNVA 3.5% MBS 30YR POOL AB9953 7/1/2043 ... 06/01/2024 . | Paydoun (667) |. . 07/01/2043 . |1.
..31417H-CS-1 | FNVA 3.5% MBS OTHER POOL AB9980 7/1/2043 06/01/2024 . | Paydoun . 07/01/2043 . |1.
..31418C-4F-8 | FNVA 4% MBS 30YR POOL MA3521 11/1/2048 .. <eennee |- 06/01/2024 . | Paydoun . 11/01/2048 . |1.
FNMA 3.5% MBS 30 YR POOL FN MA3120 9/1/2047
LBIHBOPE-8 | eeeieeiie e [ . 06/01/2024 . | Paydown . 09/01/2047 . |1.A ........
..31418C-XN-9 | FNVA 4.0% MBS 30YR POOL MA3384 6/1/2048 .... |....... . 06/01/2024 . | Paydoun ... . 06/01/2048 . [1.A ........
..31418D-0H-8 |FNVA 2.5% MBS 30YR POOL 4055 06/01/2050 06/01/2024 . | Paydoun . 06/01/2050 . |1.A .
..31419A-4N-4 | FNVA 3.5% MBS 30YR POOL AE0828 2/1/2041 ..... . 06/01/2024 . | Paydoun ... . 02/01/2041 . |1.A ........
KENTUCKY PPTY BLDG REV BOND 6.155%
SA9151E-4G-5 | 11/1/2029 e e . 06/04/2024 . [Call 101.9240 e oo e 3,073,009 |........ 3,015,000 |........ 3,015,000 |........ 3,015,000 fouveeeeeeiiiiis oo o e e e 3,015,000 [oeeeeeiiiiiiies foiiiieieeis e e 167,806 . 11/01/2029 . |1.E FE ....
LOS ANGELES CA ARPT REV BOND 6.582%
.. 544435-03-2 |5/15/2039 ...eoeiiniiiiiiiiieciecn [ . 05/15/2024 . [Call 100.0000 ..... ..110,000 .... 110,000 .... 110,000 |.......... 110,000 |.... ... 110,000 |.. .. 3,620 |. 05/15/2039 . |1.D FE ....
LBO261A-2U-8 | e [ . 05/03/2024 . [Call 100.0000 ..ooe ooniiiiiieeiiiies oo 1,300,000 |........ 1,390,000 |........ 1,390,000 [oevveeeeeeeiiiiins foeiiiieeeeeiis oo i e e e 1,300,000 [ouvveeeeeiiiis e e e 33,569 . 11/15/2049 . |1.G FE ....
METROPOL I TAN TRANS REV BOND  5.175%
..59261A-G7-6 | 11/15/2049 ..ooveeenniiiiieeeeiiiieeeeieeeee | e . 04/04/2024 . [Tax Free Exchange ....... |oooeeiiueeeeenes oo 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 J.uvveeeeeeeeies oo e e foviiieeeeiin o, 1,500,000 . 11/15/2049 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 11,892,421 11,834,412 11,908,103 10,508,399 (63,988) (63,988) 11,834,412 XXX
..02665X-AA-7 | AH4R 2014-SFR3 A CMBS 3.678% 12/17/2036 ... |....... . 06/01/2024 . | Paydoun ... ... 47,458 ... 47,458 . (9)]... . 12/17/2036 .
..04285A-AA-3 | ARRII 2019-2 A1 CMO 2.962% 10/25/2048 ......... |..eeeen . 06/01/2024 . | Paydown ... ... 62,719 ...62,719 . 10/25/2048 .
..04410C-AA-7 | AHT1 2018-KEYS A CMBS 6.409% 05/15/2035 ..... |....... . 06/15/2024 . |Paydoun ... ... 46,904 ... 46,904 . 06/15/2035 .
..05490A-AA-1 | BBUBS 2012-TFT A CMBS 2.892% 6/5/2030 ... 06/01/2024 . | Paydoun 36,360 36,360 K K . 06/05/2030 .
..05492H-AA-4 | BAMLL 2019-RLJ A CMBS 6.458% 4/15/2036 . 04/15/2024 . | Paydoun .. ..865,000 . 865,000 . 865,000 |. . 865,000 |. 865,000 . 04/15/2036 .
..054970-AA-6 | BFLD 2019-DPLO A CMBS 6.566% 10/15/2034 ... 06/17/2024 . | Call . 1,000,000 ..1,000,000 ..997,188 |. .1,000,000 |. .1,000,000 . 10/15/2034 .
..06650A-AD-9 | BANK 2017-BNK8 A3 CMBS 3.229% 11/15/2050 ... 06/01/2024 . | Paydoun ... .4 .4 4 4 .4 . 11/15/2050 .
..12062B-AA-3 | BHLD 2019-3 A1 CMO 3.724% 11/25/2059 ......... 06/01/2024 . | Paydoun .. 115,502 ..115,502 ..115,501 ..115,317 | .115,502 . 11/25/2059 .
..12591V-AE-1 | COMM 2014-CR16 A4 CMBS 4.051% 4/10/2047 ..... |....... . 06/01/2024 . | Paydoun ... wo feeren 1,270,500 . 04/10/2047 .
.. 12596X-AA-0 | CSMC 2019-AFC1 A1 CMO 2.573% 7/25/2049 ....... | ..cc.n . 06/01/2024 . [Paydown ....coovvriiiieniis foeneeniiiiiinieiin e, 20,003 . 07/25/2049 .

CSC HOLDINGS SR UNSECURED 5.375% 02/01/2028
. 02/01/2028 . |4.C FE ....
. 02/15/2031 . |4.C FE ....
. 05/25/2043 . |1.A .

(231,556) |..
(568,883) |..

05/31/2024 . | MORGAN STANLEY & CO.
05/30/2024 . | GOLDMAN SACHS & CO.
. 06/01/2024 . |Paydoun ...
Redemption .
..126650-AW-0 | CVS PT TRUST CTL 5.298% 1/11/2027 ..........cc. | eeeenn L 06/10/2024 . [ eveeieieiiieie [ [ 59,602 |............ 59,602 |............ 54,563 |............ 58,446

..760,928 |.
. 1,435,601
7,587 |..

758,431
. 1,438,883
.7,53

(231,556) |.
(568,883) |

..126307-AS-6 |...
..126307-BF-3 | CSC HOLDINGS SR UNSECURED 3.375% 02/15/2031 .
.. 12646X-AJ-1 | CSMC 2013-1VR3 A2 CMO 3% 5/25/2043 ...

. 750,000
..1,500,000

. 01/11/2027 . |2.B FE ....

.. 126650-BP-4 | CVS PT TRUST CTL 6.036% 12/10/2028 ............ [....... . 06/10/2024 .| .uvvveeiiiiiiiiiiiiiiiiiiiiins e e 126,522 |........... 126,522 |........... 125,135 |........... 126,065 ..oooovvvvieenss foreiienns 457 fovriiiiiiiiis v 457 foriiiiiiiiiis e 126,522 f..vvveeeeiiins e foiiiiiiinns . 12/10/2028 . |2.B FE ....
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Redemption 100.0000
.. 126659-AA-9 | CVS PT TRUST CTL 8.353% 7/10/2031 .....evvvvunn [oeeennn . 06/10/2024 . | evveeiiiiiiiiiiiiiiiiiininins e e 95,469 |............ 95,469 |........... 100,255 |............ 97,448 |.oooeeeeeiiiiies e (1978) | [ (1,978) [ s L P 3,326 |. 07/10/2031 .|2.B FE ....
LUMEN TECHNOLOGIES SR SECURED 4.000%
.. 156700-BC-9 | 02/15/2027 ...vvvvnnnnniiiiin [ e . 04/18/2024 . |Various ... .... 619,700 |.... 619,700 |.. . 02/15/2027 . [5.C FE ....
..161630-AS-7 | CHASE 2007-A1 6A1 CMO 5.309% 2/25/2037 .... .- 06/01/2024 . [Paydown ........cooevveeeins Joovrenniiiniinnnnnns foeeeennn 1,188 [ 1,188 [, 1,019 |.... ...1,188 |.. . 02/25/2087 . (1.A FM ....
..17307G-CK-2 | CMLTI 2003-1 WA2 CMO 6.5% 6/25/2031 ... . |- 06/01/2024 . | Paydoun ... ..10,853 |.. . 06/25/2031 . [1.A FM ...
.. 17323T-AC-4 |CMLTI 2015-RP2 A CMO 4.25% 1/25/2053 .. 06/01/2024 . |Paydown . 8,484 . 01/25/2053 . (1.
.. 17328J-AA-5 | CMLTI 2020-EXP1 A1A  CMO 1.804% 05/25/2060 06/01/2024 . |Paydown 44,297 . 05/25/2060 . (1.
..24381J-AA-5 | DRMT 2021-4 A1 CMO 1.931% 11/25/2066 ......... 06/01/2024 . |Paydown 192,321 . 11/25/2066 . (1
.. 24382J-AA-4 | DRMT 2022-1 A1 CMO 2.205% 01/25/2067 ......... [....... . 06/01/2024 . | Paydoun ... e | 130,457 )L 130,457 |... I .130,457 |.. . 01/25/2067 . (1
..26441C-AN-5 | DUKE ENERGY SR UNSECURED 3.75% 4/15/2024 .... |....... . 04/15/2024 . |Maturity ....ooeveeeiinnnnn Jooreniinii s 2,197,000 |........ 2,197,000 |........ 2,326,118 |........ 2,197,731 [oeeeiiiiiiiennn oo (T3 s e (3D | i 2,197,000 . 04/15/2024 . (2.

Redemption 100.0000

..31953*-AL-6 | BURLINGTON NO SF PTC ETC 5.96% 10/15/2027 .. | ....... . 05/15/2024 . | .. ... 55,908 ...55,908 ...55,908 |............55,908 |.... ..55,908 |.. . 10/15/2027 . [1.C ........
Redemption

..31953%-Al-4 | BURLINGTON NO SF PTC ETC 5.96% 10/15/2027 .. |....... L 05/15/2024 . [ .evveiiiiiiiiiiieieens [ e 5,502 [ooccoiunen 5,502 |...ooeeennnne 5,502 |.eueeeennnne 5,502 |oueieiieiiiiis feeeeeiiiiiies e e e e 5,502 |ooiiiieieiins [ e e 164 |. 10/15/2027 . [1.C ........
Redemption 100.0000

..31953*-AN-2 | BURLINGTON NO SF PTC ETC 5.96% 10/15/2027 .. |....... L 05/15/2024 . [ .eveiiiiiiiiiiieciiieees [ [ 35,561 |.ccceeeens 35,561 |....oo.... 35,561 |....oo.... 35,861 |oeeeeieiiiiiis feeeeeeiiiiiens o oo e s 35,561 [oeveeeeiiiiis Joereeiiiieeens o s 1,058 . 10/15/2027 . |1.C ........
Redemption 100.0000

..31953*-AP-7 | BURLINGTON NO SF PTC ETC 5.96% 10/15/2027 .. | ....... L 05/15/2024 . [ .eveiiiiiiiiiiieciiieees [ [ 14,485 |............ 14,485 |............ 14,485 |............ 14,485 |oiiiiiies e s e e 14,485 | [ i e 432 |. 10/15/2027 . |1.C ........
Redemption 100.0000

..31953*-A0-5 |BURLINGTON NO SF PTC ETC 5.96% 10/15/2027 .. |....... VT (172 R R R 18,803 |............ 18,803 |...ccveenns 18,803 |............ 18,803 [vvvvveveiiiinnn oo e e e e 18,808 [oeeeeiiiiiiies foiimieeiieii feeeeiiiiiees o 560 |[. 10/15/2027 .|1.C ........
Redemption 100.0000

..31953*-AR-3 | BURLINGTON NO SF PTC ETC 5.96% 12/13/2027 .. |....... . 05/15/2024 . . 12/13/2027 . |1.C ........

..362341-FR-5 | GSR 2005-AR4 6A1 CMO 4.649% 7/25/2035 06/01/2024 . | Paydoun . 07/25/2035 . |1.A FM .

..362420-CH-4 | GSR 2004-8F 243 CMO 6% 9/26/2034 06/01/2024 . | Paydoun . 09/25/2034 . |1.A FM .

..36250-AA-9 | GSMBS 2020-NGM1 A1 CMO 1.382% 9/27/2060 .... |....... . 06/01/2024 . |Paydoun ... . 09/27/2060 . [1.A ........

..41161P-SK-0 | HVMLT 2005-9 2A1A CMO 0.784% 6/20/2035 ... |....... . 06/20/2024 . |Paydoun ... . 06/20/2035 . |1.A FM .

..46616V-AA-8 |HENDR 2012-1A A ABS 4.21% 2/16/2065 ......... |....... . 06/15/2024 . |Paydoun ... . 02/16/2065 . |1.A FE .

..46616Y-AA-2 |HENDR 2012-2A A ABS 3.84% 10/15/2059 ......... |....... . 06/15/2024 . |Paydoun ... . 10/15/2059 . |1.A FE .

..46617A-AA-3 |HENDR 2012-3A A ABS 3.22% 9/15/2065 ......... |....... . 06/15/2024 . |Paydoun ... . 09/15/2065 . |1.A FE .

..46617T-AA-2 |HENDR 2014-1A A ABS 3.96% 3/15/2063 ......... |....... . 06/15/2024 . |Paydoun ... [ O . e I e et . U . . . 03/15/2063 . |1.A FE .

..46643A-BE-2 | JPNBB 2014-C23 A5 CMBS 3.934% 9/15/2047 ...... |....... . 06/01/2024 . |Paydoun ... oo foeeenn.. 851, ..651, AT - oiienen.. 653, UV R K v Jeenennnn (1,670) ... U .651, .. . 09/15/2047 . |1.A ........

L3HARRIS TECH SR UNSECURED 3.950% 05/28/2024

1 B02431-AK5 | v | e . 05/28/2024 . |Maturity . . 1,250,000 1,250,466 |.... vene (466) |... . 05/28/2024 . |2.B FE ...
..50020U-LR-4 |MLMI 2004-A4 A2 CMO 4.93% 8/25/2034 ........ |....... . 06/01/2024 . | Paydown ... ... 16,328 ...15,185 |.... 1,143 .. . 08/25/2034 . [1.A FM .
..61691N-AD-7 |MSC 2017-HR2 A3 CMBS 3.33% 12/15/2050 ........ | .eecee. . 06/01/2024 . [ Paydown ... ... 566 ...567 ... (D] . 12/15/2050 . |1.A ........
..64820K-BV-1 | NRZT 2017-2A A3 CMO 4% 3/25/2057 O I . 06/01/2024 . | Paydown ... 34,030 34,915 |.... .(884)]... . 03/25/2057 . [1.A ........
..64820L-AA-6 |NRZT 2016-4A A1 CMO 3.75% 11/25/2056 ......... |.eecee. . 06/01/2024 . [ Paydown ... .. 20,777 ...21,334 |.... . (556) |... . 11/25/2056 . |1.A ........
..66981F-AA-8 | AMSR 2020-SFR4 A CMBS 1.355% 11/17/2037 ... .| 06/01/2024 . Paydoun ... v oo 587,245 ... e 586,444 ... ST A N . . I . . 11/17/2037 . |1.A FE .
..69548J-AA-0 |PAID 2023-1 A ABS - OTHER 7.556% 07/15/2030 |....... . 06/15/2024 . [Paydoun ...eveveveevririnns [oereeeereririiiees [reeens 702,193 ..o 702,193 | 702,193 | 702,193 |ovovevecciinns foererereiiee forererneiene oo oo oo 702,193 |ovevveiieees feoerrciiiiene v oo 22,087 |. 07/15/2030 . [1.G FE .
POLAR TANKERS INC SR UNSECURED 5.951% Redemption 100.0000
L T31020-AA~4 |5/10/2037 e | e L 05/10/2024 . [ ceveveiereeieieieeeene , , , , , , 1826 [erveeeeciiins e e e 411 |. 05/10/2037 . |1.F FE ...

. 02/25/2034 . [1.A FM ...
. 05/25/2059 . [1.A ........

..74160M-DK-5 | PRIME 2004-CL1 1A1 CMO 6% 2/25/2034
..76119D-AA-7 | RMLT 2019-2 A1 CMO 2.913% 5/25/2059 ...
RILT CMO SERIES 2020-2 A1 CMO 1.654%
L T6123M-AA=1 1 05/25/20B0 ...eeeeeiniiiiiiaeiiiiiiiiee e [ eeeeas . 06/01/2024 . [Paydown .....oovviieiieniis foeneeniiiiinnieins e, 84,022 |....oeein 84,022 |............ 84,021 |............ 83,043 [ovvieiiiiiiis | L4 FPUUR RO LI FOORRR 84,022 [..evveiiiiiiis e o 545 |. 05/25/2060 . |1.A ........
SLMA 2007-6 A5 ABS - STUDENT LOANS 5.931%
.. T8444C-AE-3 |4/27/2043 ..ovveeiiiiiiiiiiiiiiiiiiiiiiiiiiiiii | e . 04/25/2024 . [Paydown .....ooovveieiiiien Joveeiiiiiiiiiiiiiin e 158,541 |....o..o.. 158,541 |[........... 143,321 |........... 148,285 |..ovvveeiiiinn v 10,256 fooooeiiiiiiinns fovnnns 10,256 [oovvveeeiiiiiins Joeeiinnnns 158,541 ovovveeeeenns fovieeiiiiiiis i o, 4,915 |. 04/27/2043 . [1.F FE ....

....... . 06/01/2024 . | Paydown ...
....... . 05/01/2024 . |Paydoun ...




SCHEDULE D - PART 4

STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

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

¥'G03

1 2 3 7 8 9 10 Change In Book/Adjusted Carrying Value 16 18 19 20 21 22
12 13 15 NAIC
Desig-
nation,
NAIC
Total Desig-
Current Foreign Bond nation
Year's Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than Change in | Adjusted Stock Stated and
Book/ Year's |Temporary Book Carrying Realized Dividends Con- SVO
CuUsIP Adjusted (Amor-  |Impairment /Adjusted | Value at Gain  |Total Gain| Received | tractual | Admini-
Ident- For- Consid- Actual Carrying tization)/ | Recog- Carrying Disposal (Loss) on | (Loss) on During Maturity | strative
ification Description eign eration Par Value Cost Value Accretion nized Value Date Disposal | Disposal Year Date Symbol
..78448Y-AC-5 |SMB 2021-A A2B ABS 1.590% 01/15/2053 ......... [....... 287,215 . 270,766 |.... ....16,449 |. ..1,878 |. 01/15/2053 . [1.A FE ....
..78450F-AA-5 | SMB 2022-A APT ABS 2.850% 11/16/2054 ......... [....... 410,488 |...........407,976 |...........408,370 |.....coovrrrinnr forrrnnnnns 2,118 |. 4,850 |. 11/16/2054 . [1.A FE ....
..86359B-1IR-8 | SARM 2004-8 5A6 CMO 5.14% 7/25/2034 ........ |....... .24 ). . 07/25/2034 . [1.A FM ....
..88576P-AC-7 |HENDR 2004-A A1 ABS 5.826% 9/15/2045 ........ |....... . 09/15/2045 . [1.A FE
..00266H-AA-0 | UBSCM_2018-A NYCH CMBS 6.259% 2/15/2032 ...... [....... . 02/15/2082 . [1.A ........
..90276W-AR-8 | UBSCM 2017-C7 A3 CMBS 3.418% 12/15/2050 ..... |....... . 12/15/2050 . [1.A ........
..918458-AA=2 [VZ CTL PTC 3.81% 5/15/2035 ....vcvueeeincens | evvene | 0871572028 . [ cieeiiiiiiiinicininnins [ oo 31,327 [ooeinne 31,327 | 31,327 [ 31,327 [ooveeveenin froereeniiens s e o fov 31,327 [oovveiiens [, . 05/15/2035 . |2.A ........
VALVOLINE INC SR UNSECURED 4.250% 02/15/2030
2 92047W-AD=3 [ eeeeiieeee s | s . 2,500,000 .2,557,273 |.... . (53,483) |.... . 02/15/2030 .
..925380-AA-8 | VERUS 2021-7 A1 CMO 1.829% 10/25/2066 . .. 271,4% ..271,440 |. . 10/25/2066 .
.. 92022F-4M-7 | WAMU 2005-AR13 A1A1 CMO 6.05% 10/25/2045 . 26,331 K 23,764 |. . 10/25/2045 .
..9309336-X6-5 | WAMU 2005-AR1 A2A1 CMO 6.15% 1/25/2045 ... 263 .263 .263 |. ....263 |. ....263 . 01/25/2045 .
..94989C-Ali-1 | WFCM 2015-C26 A3 CMBS 2.91% 2/15/2048 ... .. 469,763 ..469,763 ..476,158 |. ..469,835 |. .469,763 . 02/15/2048 .
..94989D-AV-1 | WFCM 2015-C27 A4 CMBS 3.19% 2/15/2048 ... U .. 112,354 .. 112,354 .. 113,477 |. .. 112,316 |. . 112,354 . 02/15/2048 .
..94989E-AF-4 | WIFCM 2015-LC20 ASB CMBS 2.978% 4/15/2050 .... |....... ... 52,616 ...52,616 ...55,4% |............52,815 [.... ..52,616 |.. . 04/15/2050 .
CANADIAN NATL RESOURCES SR UNSECURED 3.8%
..136385-AT-8 |4/15/2024 ......vvvvvninniiniiiiiiie Accen |- 0471572024 . IMaturity woooevvvviiiiiiins Joeeeeeeei | 2,000,000 |........ 2,000,000 |........ 2,014,060 |........ 2,000,080 |.oeeeeiiiiiiines |eeeeeeeens [0 AU AUt 1) PO R 2,000,000 |oeeerieeiieiies fevreriiieiiinees fovieiiiiiiiiinn o, 38,000 |. 04/15/2024 . (2.A FE
GFL ENVIRONMENTAL SR SECURED 4.250%
..36168Q-AJ-3 | 06/01/2025 .....ccoeeeeeiieeieiieee Ao |- 0671772024 . |Call  100.0000 ..... |oeeeeeeeeeeeeeeennes |eees 1,188,000 |........ 1,188,000 |........ 1,230,140 |........ 1,196,738 (8,738) [cevvvvvvvnnnnnns fooeeeeen (B738) | |t 1,188,000 [.vvvvvvvvennnnn fornnnniiiiiiiis foiiiis e 27,489 |. 06/01/2025 . |3.C FE
GRUPO BINBO SAB DE CV SR UNSECURED 3.875%
..40052V-AC-8 |6/27/2024 ..ooooiiiiiiiiiiiiiiiiiiiieeee D..... |. 06/27/2024 . |Maturity ....cooooovvviiins Jooeereeeeeenieeennns oo 10,971,000 10,971,000 11,178,743 |....... 10,984,378 (13,378) |vvvveeereeneeee fovewnnn (13,378) [ounnnniniininnn oo 10,971,000 |ooeeeeeeeeeeees Jovvvveviiiiiiens fovcivniiiiiiin foviiinnn, 212,563 |. 06/27/2024 . |2.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 30,717,306 32,004,431 32,118,529 31,644,825 5,780 25,670 31,624,928 (907,622) (907,622) 663,532 XXX XXX
2509999997. Total - Bonds - Part 4 46,975,769 48,191,525 48,414,597 46,521,253 (59,984) 25,670 47,825,591 (921,190) (921,190) 1,186,975 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 46,975,769 48,191,525 48,414,597 46,521,253 (59,984) 25,670 47,825,591 (921,190) (921,190) 1,186,975 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX XXX
6009999999 - Totals 46,975,769 XXX 48,414,597 46,521,253 (59,984) 25,670 47,825,591 (921,190) (921,190) 1,186,975 XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... |HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 | 01/08/2019 |. 12/19/2025 |........ 20,000 |...... 64,000,000..............3200 [...... 5,523,180 [eeneeeeeneeees foeeemneeeeeeeenn foes 49,072,114 [..oeeeeen |onnee 49,072,114 |..... 13,303,110 |. . {0001 ...
Wells Fargo Bank,
Call on 30 YR Swap ... |Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ooiiiiiiininins KB1H1DSPRFMYMCUFXT09  |. 10/25/2021 |. 10/26/2026 |... 60,000,000 |...... 60,000,000 |..............2.25 ...... 8,950,000 PR PP 879,738 [ .evveeeees o 879,738 |....... (629, 184)|. ...|0001 ...
Call on SPX .. Variable Annuity Exhibit 5 ... |Equity .. Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/02/2021 |. 09/15/2028 |. . 15,000 97,500,000 |.. 5,771,250 |.. 9,946,701 |......... .9,946,701 4,962,369 |. reeeennn.. (0001
Call on SPX .. Variable Annuity ..... Exhibit 5 ... |Equity ....... |HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 05/30/2024 |. 03/16/2029 |.......... 7,000 |...... 38,500,000 [-eeevveneeeeB500 |eveneieeeiiis o 5,173,350 |... J IO 8,877,385 [ evueneees fonnees 8,877,385 |...... 3,704,085 |..eeeeeeeennnn foeeeeenneeeeen [ e | s 0001 ...
Goldman Sachs Bank
Call on SPX ............ Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT14HNAYLUO2  |. 06/25/2024 |. 06/20/2031 |........ 10,000 |...... 90,000,000 |.ccevvnnnnnns 9000 [+veeeeeeemennaes foeees 4,217,000 [.oeeeeiineeeee fenees 4,312,306 | ..covvnnnns fennnnn 4,312,306 |.......... 95,306 |-evvvueeeeemnnnnn foeeeemmmeneeeenn feeeeeeeeeees feeeeeeeeee [ s 0001 .oeeneneees
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
40%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ..o [oeriniiiis G5GSEF7VJP5170UK5573  |. 07/19/2023 |. 07/19/2024 |....... 638,200 |.......... 638,200 ......cccvnnnnn 100 |.......... 52,39 - eevvnneeeeeennnn feeeeeeeeeieees s FEA X I 77,343 | 33,513 |eeeeeeeeeeene foeeeeee e [ e | 0002 .eovvennnnnn
Barclay's Bank PLC
Call on SPX ............ Exhibit 5 ... |Equity .o [oeriniiiiis G5GSEF7VJP5170UK5573 | 07/19/2023 |. 07/19/2024 |.......... 1,400 |........ 6,392,008 (.......... 4565.72 |......... 545,535 |.oeeeeeeeeeeeeen [ oo 1,271,530 [.oeeeeeinn foeenee 1,271,530 [oeeeeen 701,167 e foeeeeeeeeeceees s e | v 0002 .eovvennnnnn
Barclay's Bank PLC

Call on SPX ..
Call on 40%SPX,

. GBGSEF7VJP5I70UKS573  |. 07/19/2023 |.07/19/2024 |....

Exhibit 5 ... |Equity .. .. 1,076 |........ 4,912,715

...977,262 | ... ....977,262 |... .10002 ...

40%MXEA, 20%MXEF ..... Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 07/19/2022 |. 07/19/2024 |....... 589,800 [.......... 589,800 [...ccceueenes 101 |.......... 84,931 [ e [ 185,057 [.oveeeinns fereennne 155,057 |.......... 46,591 [ [ [ e | e 0002 ............
Wells Fargo Bank,

Call on SPX weeevervecs | oo Exhibit 5 ... [Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  [. 07/19/2022 |. 07/19/2024 |............ 135 [ 536,768 .......... 3976.06 |.......... 74,700 [ooeeeeiiiie o [ 201,937 [ oo | 201,937 | 78,824 | [ e e | e 0002 ............

Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC

40%MXEA, 20%MXEF ..... ... |Exhibit 5 ... |Equity .. . GBGSEF7VJP5170UKS573  |. 08/21/2023 |. 08/19/2024 |....... 754,900 |.......... 754,900 ...138,083 | ... ....138,083 |... .10002 ...

Call on 40%SPX, Indexed Universal

40%MXEA, 20%MXEF ..... Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . 08/19/2022 |. 08/19/2024 |....... 588,100 |.......... 588,100 |......cccvnnee 101 |.......... 55,281 [ceeeeeeiiieees oo [ 124,29 [.covveeees | 124,2% |.......... 39,773 [eeeiciiieeee [ [ e | e 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 08/21/2023 |. 08/19/2024 |.......... 1,09 |........ 4,527,363 .......... 4399.77 |......... 420,728 |- e o 1,122,224 | eeveeeees | 1,122,224 |......... 541,896 |...ooeeeeeeeens [eeeeeeiieeeeee e e | 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 08/21/2023 |. 08/19/2024 |............ 851 |........ 3,744,204|.......... 4399.77 |......... 347,949 | o e 928,098 [..cvvveees |oernnes 928,098 |......... A48, 157 oo [eeeeeieeeeee e e | 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 08/19/2022 |. 08/19/2024 |............ 130 |.......... 555,199 .......... 4270.76 |.......... 78,107 o oo foieees 158,347 [ .o feeene 158,347 |.......... 70,986 |[...eveeeeeieenns forneeeeeeiiiees oo e 0002 ............

Call on 40%SPX, Barclay's Bank PLC

40%MXEA, 20%MXEF ..... Exhibit 5 ... [Equity .ooooos | ooiiiiiniiiiiin, G5GSEF7VJP5I70UK5573 . 09/19/2023 |. 09/19/2024 |....... 686,000 |.......... 686,000|............... 100 |.......... 57,624 [ oo [ 17,264 [ .o [ 17,264 |.......... 42,856 ..o [ [ e | e 0002 ............

Call on 40%SPX, Barclay's Bank PLC

40%MXEA, 20%MXEF ..... Exhibit 5 ... [Equity .ooooos | coiiiiiniiiiiin, G5GSEF7VJP5I70UK5573  [. 09/19/2022 |. 09/19/2024 |....... 681,500 |.......... 681,500|.....ccccunnne 101 |.......... 92,003 [.eeeeeeiiiieees oo [ PRI/} [ 213,900 |.......... 59,764 .o [ [ e | e 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  [. 09/19/2023 |. 09/19/2024 |.......... 1,211 ... 5,381,623.......... 4443.95 |......... 480,687 |..eeeeeeiiieie [ [t 1,202,878 [.covvreees |oenne 1,292,878 |......... 623,445 | oo e e | e 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUNSFPUBMPROBKSP83  [. 09/19/2023 |. 09/19/2024 |............ 629 |........ 2,795,245(.......... 4443.95 |.......... 249,671 |- [ e AT [ N 671,528 |......... 323,821 |- iiiieeeeeis oo e e | e 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUNSFPUBMPROBKSP83  [. 09/19/2022 |. 09/19/2024 |............ 201 ... FELIYATH RO 3938.89 |......... 118,569 |- o el 314,025 |.evveeeees o 314,025 |........ 116,461 |- oo o oo | e 0002 ............

Call on 40%SPX,

40%MXEA, 20%MXEF ..... Exhibit 5 ... [Equity ....... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 10/19/2023 |. 10/21/2024 |....... 539,200 |.......... 539,200 ...78,292 ...115,452 ... ....115,452 .......... 35,149 |.

Call on SPX ........... Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/19/2023 |. 10/21/2024 |.......... 1,709 |....... 7,311,102 ). 4278 |......... 704,057 [ [ [ 2,139,846 [ .....ccuuet fnnnes 2,139,846 |......... 926,044 ... oo e e | e 0002 ............

Call on SPX ............ Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/19/2023 |. 10/21/2024 |............. 49 |........ 2,113,382 4278 |......... 203,513 |- Joeeieeee e e 618,539 [..ouvreee |oeens 618,539 |........ 267,680 |....coeeeeenienns oo e e 0002 ............

Call on 40%SPX, Vel ls Fargo Bank,

40%MXEA, 20%MXEF ..... Exhibit 5 ... [Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  [. 10/19/2022 |. 10/21/2024 |....... 441,200 |.......... 441,200 ... 101 |.......... 66,224 [..ooeeeiiiie e [ 172,285 [ o | 172,285 |.......... 40,057 [ oo e e 0002 ............

Call on 40%SPX, Barclay's Bank PLC

40%MXEA, 20%MXEF ..... Exhibit 5 ... [Equity .ooooos | coiiiiiniiiiiiie G5GSEF7VJP5I70UK5573 . 11/20/2023 |. 11/19/2024 |..... 1,130,200 |....... 1,130,200 f.eeeeenenes 100 |.......... 92,228 | | s 185,875 [..ooovinns ferennne 185,875 |.......... 66,565 |....coeereiennns oo o e 0002 ............
Barclay's Bank PLC

Call on SPX ... Exhibit 5 ... [Equity .ooooos | coiiiiiniiiiiiie G5GSEF7VJP5I70UKS573 . 11/21/2022 |. 11/19/2024 |............ 198 |.......... 789,909 .......... 3989.44 |......... 122,084 [ [ | 306,860 [......cvvn ferennne 306,860 |......... 113,795 [ [ e e | 0002 ............

Call on 40%SPX,
A0UWMXEA, 200MXEF ... [.oooiieiiiiiiiiiieees Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . 11/21/2022 |. 11/19/2024 |....... 735,100 .......... 735,100 ..ceeennnnnes 101]........ 18181 | o [ 206,775 | 0o | 206,775 |.......... 57,185 |veeeeiiieeee e e e | e 0002 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/20/2023 |. 11/19/2024 |.......... 1,060 |........ 4,820,223 |.......... 4547.38 |......... (VT30 N KRN R 1,075,642 [..oeeeenns | 1,075,642 |......... L5748 (V) R FOUR R R RN [N 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 11/20/2023 |. 11/19/2024 |..........1,047 [....... 4,761,107 P A 1,062,450 [..oeeeenns o 1,062,450 |...
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 12/19/2023 |. 12/19/2024 |....... 757,800 |.......... 757,800 |.cccvvnnnnnnns 100 |.......... LY.L I PO RPN R 98,529 | .cevvviinnn [ 98,529 |.......... 37,250 |.evvvnniiiiinnn foorreeiin e e | e 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5I70UK5573 |, 12/19/2022 |. 12/19/2024 |....... 670,800 |.......... 670,800 |..cccvunnnnnnns 101.......... 728 VX2 U R R 198,337 [.eveeeeeen oo 198,337 [..vvnneeee 57,619 [coiiiiiiiiiniins | [ e | e 0002 .oovvvnnnnne
Indexed Universal Life
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2023 |. 12/19/2024 |.......... 1,232 |........ 5,874,632|.......... 4768.37 |......... 488,417 [ | o 1,026,546 |......cceen oo 1,026,546 |......... 546,451 |oeevveeiieeiinnn oo e [
Indexed Universal
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/19/2023 |. 12/19/2024 |.......... 1,101 ]........ 5,249,975(.......... 4768.37 |......... 436,483 |..evnneeeiiinins [ fes 917,392 | oo [ 917,392 |......... 488,347 [ouniiiiiiiinnes v [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2022 |. 12/19/2024 |............ 155 [oeveennnns 597,655 |.......... 3855.84 |.......... LRIV O ERRN R 262,461 [..eveneenns o 262,461 |...ounnnn. (LI V- R FRRRUURR R RO IS 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/21/2025 |.......... 1,450 |....... 7,017,725.......... 4839.81 |.ovvveiiiiiiiinnn o ST U 1,160,312 [ ..eeeeeens | 1,160,312 |......... 596,789 [cunniviiinninnns fernnineeeeiinies [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573 | 01/19/2024 |. 01/21/2025 |............ 998 |........ 4,830,130 .......... 4839.81 |.eevveeiiiiiiinnn o 387,859 [cuvnniiiiiniinns foeeeinnnn 798,615 [.evveneeens o 798,615 |......... 410,756 [vnneiviiniinnes feevnnineeeeeenies [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573 | 01/19/2023 |. 01/21/2025 |............ 170 |.......... 669,433 |.......... 3937.84 |.......... 92,129 | [ 278,360 [..evuneenns forrennn 278,360 |.......... 99,738 |.evvveeiiiiinnns [ e e | s 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5I70UK5573 | 01/19/2023 |. 01/21/2025 |............ 73 . 519,795 )..cuuunnns 3937.84 |.......... ATR: (1<) RN IR RPN 216,139 [.eveeeeees o 216,139 |...ounnnns .27 PO RN R RN (. 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 01/19/2023 |. 01/21/2025 |....... 656,200 |.......... 656,200 ...155,543 |........... eeeeennn 195,543 [ 48,917 | e [ e | el 0002
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO09  |. 01/19/2024 |. 01/21/2025 |....... 766,200 |.......... 766,200 |..ccvvennnnnnns [0 R R 59,381 |oevveiiiiiiniins foeeeinnnn 103,265 [.vveneeenes oo 103,265 |.......... 43,884 |.oevveiiiiini foereiii e e | s 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/21/2023 |. 02/19/2025 |....... 654,900 [.......... 654,900 |......cccennnnn 101.......... LT V72 O ERR AR ST I 155,284 |.......... 49,220 |.eevvnneniiinnnn fooreiiiin [ e | s 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 02/20/2024 |. 02/19/2025 |....... 596,500 |.......... 596,500 ....05,147 ...
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UKS573  |. 02/21/2023 |. 02/19/2025 |............ 138 .......... 557,149 ).....un.n. 4037.31 |...ooeen LT R RPN RN 215,220 | ceeeevinnnn [ 215,220 |...uunn. T, 784 |veeeeiiiiinns [ e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 02/20/2024 . 02/19/2025 |............ 850 [........ 4,229,184 |.......... TET) 1 F AR 355,249 [..oiviiiiininins feenennnnd 601,515 [.eveeneeees o 601,515 |......... 246,266 ....ooeviiininnns v [ e | e 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 02/20/2024 . 02/19/2025 |............ 2 |f....... 3,542,563 .......... TET) 1 F AR PATETR F AR 503,857 [.evvuneeens o 503,857 |......... 206,284 [.eniiiiiiiinees v [ fei | e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 03/20/2023 |. 03/19/2025 |....... 589,000 |.......... 589,000 .......ccevnnn 101.......... [TV R ERPI AR 162,671 | coeeeeeiins | 162,671 |.......... YR (0:5) AR FPRRUU R RN N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573 | 03/19/2024 |. 03/19/2025 |............ 628 |........ 3,252,104 |.......... R TE5) 1 PO IR 279,460 [..veneiiiiinnnnns foeeennnnn 356,052 | .oeevvvnnnn [ 356,052 |.......... 76,592 |.evvvnnenvinnnn fooveinniis e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5I70UK5573 | 03/19/2024 |. 03/19/2025 |............ 489 |........ 2,532,201.......... RV TE5) I PO I VATV PR RPN 207,284 | oo [ 217,244 |.......... 59,639 |.eevveiiiiinin [ [ e | s 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO9  |. 03/19/2024 |. 03/19/2025 |....... 594,200 |.......... 594,200 ...ceuunnnnnnns [0 R R LY (VN R FR 50,888 [...ccoeeees o 50,888 |........... JCTY/C1: )  FRRUURY AP R TN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... KB1H1DSPRFMYMCUFXT09  |. 03/20/2023 |. 03/19/2025 |............ 151 .......... 602,655 |.......... 3991.09 |.......... 83,208 [.eunneeiiininnes Joevinniineiiiinn o 288122 | oo [ 284,122 |.......... LT[0 R FOPRRRRR R RN SRR, 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 04/19/2023 |. 04/21/2025 |....... 970,200 |.......... 970,200 f....eeeeennnn 101]......... 133,111 s [ o 203,841 [.eeeeneeens [ 203,841 |.......... [SEHCH ) R FPPUU R AR NN 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 04/19/2024 |. 04/21/2025 |............ 841 |........ 4,177,440 384,325 |... ...645,248 | ... ....645,248 |...
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/21/2025 |............ 794 ........ 3,943,981).......... 4967.23 |..evveneiiiiinnnn o 362,846 |......oovvvnnnins |oeeennn 609,188 [...coevvnnn |uvnnnnn 609,188 |......... 286,34 | oo e fo | e 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Call on 40%SPX, Indexed Universal Life liel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... KB1H1DSPRFMYMCUFXTO9 | 04/19/2024 |. 04/21/2025 |..... 1,224,300 |........ 1,224,300 ... /0 R R 102,596 [..oevvvveeneeies Jevninnnns 149,462 | .oovvvnnns [ 149,462 |.......... 46,866 [......ccevvnnvinns |ovvnnniieiiiiis [ e | e 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... |Equity .. . KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 04/21/2025 |.... .... 633,607 ...218,448 | ... ....218,448 |...
Call on SPX ............ Exhibit 5 ... |Equity ....... G5GSEF7VJP5170UK5573 | 05/20/2024 |. 05/19/2025 |............ 686 |........ 3,641,377 |.......... 5308.13 |.eevvveiiiiiinnn o 301,572 [eeveiiiiiiiiees foeeeinnnn 361,333 | .ooveeinnn [ 361,333 |..ovunnnnn LSS 1 R FPRRRUURR R AU [N 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... GSGSEF7VJP5I70UK5573 | 05/20/2024 |. 05/19/2025 |............ 649 |........ 3,444,976 |.......... 5308.13 |.eevvvniiiiiinnn o 285,307 [cuvnniiiiininnns foeeennnnn 341,844 | oo [ 341,844 |.......... 56,537 |.evveneiiiiinnns [ e e | s 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/19/2023 |. 05/19/2025 |....... 457,900 [.......... YR V[V R 101.......... L0 10N R IO RN 97,931 | eeeeeieees e 97,931 29,983 |euvnnieiiinnnn foereriicenn e
Call on 40%SPX, Indexed Universal liel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 05/20/2024 |. 05/19/2025 |....... 611,500 |.......... 611,500 |...ccuunnnnnnns [0 R R 46,841 [ | 41,880 [.evuneeens o 41,880 |.......... (4,961)]cnnneeeiinninnns foevrnnneeeeiiens [ e | e 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXT09  |. 05/19/2023 |. 05/19/2025 |............ 13 .......... 478,431 1........... 4233.9(.......... (SR (UN R A NN 161,172 | oo | 161,172 |.......... 62,318 [ e [ e | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 06/20/2024 |. 06/20/2025 |....... 738,200 |.......... 738,200 ... [0 R R (ST VA O FP, 54,145 | oo [ 54,145 .......... (2057, R FERRURRN R RN [N 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ... [ eereniis GSGSEF7VJP5170UK5573  |. 06/20/2023 |. 06/20/2025 |....... 524,700 [.......... 524,700 ...ueeieennnnn 101.......... [CIUMNC) 1Y R AP RN 99,212 | oo [ 99,212 |.......... 82,603 |..evvniiiiinii [ e e | s 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 06/20/2023 |. 06/20/2025 |............ 127 ......... 562,940 |........... MUR.6|.......... LTI Y R IR RPN 161,252 [.eveneeeees oo 161,252 |.......... [T VN R FPRRUUUR R RN N 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/20/2025 |............ 858 [........ 4,695,980 |.......... LYK T T/ F AR 397,937 |veeeeiiiiininn foes 379,480 [..evnneenns o 379,480 |..vuune e (18,457 cevieiniiiiins [ v [ | e 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/20/2025 |............ 457 |........ 2,501,239 211,955 | [ 202,124 | 202,128 | (9,83 [ [ [ | 0002
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/21/2025 |....... 545,000 [.......... 545,000 .....ceeeennnnn 101.......... [T L) R FOPRR RPN 90,544 | .ooeeii [ 90,544 |.......... FCLUNCL:IV N R FOPRRRU RN R RN RN 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573 | 07/19/2023 |. 07/21/2025 |............ 18 .......... 544 143 ).......... 4611.38 [.......... 69,696 |.....oovvvvnnnnens foevinniinieiiiinn [ 133,861 [.eveneeeees oo 133,861 |.......... 59,532 [.eoviiiiiiiiiiinn fereeeieiins v [ | 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 08/21/2023 |. 08/19/2025 |....... 557,500 |.......... 557,500 ...67,959 ...123,459 | ... ... 123,459 |...
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2025 |............ 124 |oeeennnns 551,027 ... A43.77 e VAT LT/ P ERR AR 160,458 [.eveneeeees [oonns 160,458 |.......... [T 1 R FPRRUU R U TN 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2023 |. 09/19/2025 |....... 579,200 [.......... 579,200 ...eviieinnnn 101.......... 2R (VST O ERPR AR 121,862 [.vveneeees oo 121,862 |.......... 38,012 [oiiiiiiiniens e [ e | e 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2023 |. 09/19/2025 |............ 12 [ 547,584 |.......... 4488.39 |.......... 07 U RPN AR 165,531 | cevvveiees [ 155,531 |.......... (L3 VA O FPRUR R RN N 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/20/2025 |....... 612,600 |.......... 612,600 |...cccunnnnnnns 101.......... LIS TV R RPN RN 154,256 | .oevvvnnns fennns 154,256 |.......... A2,663 |.oovvnnieiiinin [ [ e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2023 |. 10/20/2025 |............ 107 |.......... 462,323 |.......... 4320.78 |.......... 64,986 |....ooovvvvnnnnens |oevinniinieiiiinn [ 153,628 [.eveneeeees oo 163,628 |.......... 59,087 [ciiviiiiininns v [ e | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 11/20/2023 |. 11/19/2025 |....... 674,900 [.......... 674,900 |........ceunnn 101.......... LIV CTH R IR I 137,041 [ o 137,041 |.......... A2,866 [...oovveeniinnens | [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/20/2023 |. 11/19/2025 |............ 157 |.......... 721,077 4592.85 |.......... LRIV R ERRN R 12,125 | e [ 192,125 |.......... 80,868 |..evvvvnniiiiinnn feeeeeeiiininenes feereniieiees [ | 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/20/2023 |. 11/19/2025 |............ 102 .......... 468,471 |.......... 4592.85 |.......... LSS T Y/ PO E R AR 124,820 [.eeeneeeees o 124,820 |.......... 52,538 |evveneiiiiinin foorriiiin e e | s 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 |, 12/19/2023 |. 12/19/2025 |....... 737,100 |.......... 737,100 |.cceveeennnnns 101.......... 80,934 |oeeniiiiiiinnes v o 125,713 [ o 125,713 ..o 41,230 |oeeeeeeeeiinee foerriii e e | s 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... ROMUWSFPUBMPROBKSP83 |, 12/19/2023 |. 12/19/2025 |.... e 112,775 ...87,248 ... 157,407 | ... ....157,407 |...
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... GSGSEF7VJP5170UK5573 ). 01/19/2024 |. 01/20/2026 |............ ] 777,225].......... 4888.21 | |oviiinnnns 58,330 |..evueiiiiiinnnns foonennnn 163,495 | .oovvnnnes o 163,495 |......... 105,164 [...oovvvvvennnies v foiiis o | e 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Call on 40%SPX, Indexed Universal Life liel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... KB1H1DSPRFMYMCUFXTO09  |. 01/19/2024 |. 01/20/2026 |....... 832,800 [.......... 832,800 .....cccevnnnn LU R R [T FO RPN 144,801 [.eeeneeeees oo 144,801 |.......... ST 444 | [ e e | s 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity .. . GSGSEF7VJP5170UK5573  |. 02/20/2024 |. 02/19/2026 |....... 654,200 |.......... 654,200 ....97,365 ...
Call on SPX ............ Exhibit 5 ... |Equity ....... ROMUWSFPUBMPROBKSP83 . 02/20/2024 . 02/19/2026 |............ 101 |.......... 507,552 ).......... 5025.27 |.evevennieiiinnn foeeeeeees 62,816 [..ooevveiiiniins | 95,449 [.eeeeeiiis | 95,449 |.......... 32,633 |evvneiriiinnn foereiiin [ e | s 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... GSGSEF7VJP5170UK5573 | 03/19/2024 |. 03/19/2026 |............ 131 .......... 685,169 1........... [T 2 N L7 N ) R R, 106,834 [.eevneeeees oo 106,834 |.......... LT ¢ R AU RPN AU U 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... KB1H1DSPRFMYMCUFXTO9  |. 03/19/2024 |. 03/19/2026 |....... 768,500 |.......... 768,500 |..ccvvunnnnnnns LU R R 89,838 [..oiiiiiiniiinns v 96,378 | ...
Indexed Universal
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/20/2026 |............ 148 1.......... 742,501 ... 5016.9 |evveeeiiiiini [ 99,980 |..vvunniiiiiniin foereinnnn 145,946 | .oovvvnnns fennnns 145,946 |.......... 45,966 |..vvvnnniiiiinnnns [ e e | s 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life liel Is Fargo Bank,
A0%MXEA, 20%MXEF ... | oo Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/20/2026 |....... 998,900 [.......... 998,900 |.....eeeevennnn 10T [ Joenns 123,364 |oovveneeiiiinins | 158,509 [.eveneeeees oo 158,509 |.......... RS 1173 R R R RN (RN, 0002 .oovvvnnnnne
Indexed Universal Life Barclay's Bank PLC
Call on SPX weevivviinn | oo Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2026 |............ 10 |.......... 589,733 ).......... 5361.21 |oeveveeiiniiinnn feeeeeees 74,399 |oeeveiiiiiiin o 84,514 | oo [ 84,514 |.......... LU ) R AR KPR AU U 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life liel Is Fargo Bank,
A0%MXEA, 20%MXEF ... | oo Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO09  |. 05/20/2024 |. 05/19/2026 |....... 737,900 [.......... 737,900 f..euneeeennnn LU R R 85,670 [coovivviininnnnns Jvvninnns 78,120 [ceveeeeees o 78,120 | (55510) R FERRURRR R RN IS 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 06/20/2024 |. 06/22/2026 |....... 577,800 |.......... 577,800 |.cccvvuennnns LU R R 64,136 [coeeiiiiiiininns e 63,704 [.eveeeeeens [ 63,704 |............. (573 FR RPN RN RN (R 0002 .oovvvnnnnns
Indexed Universal Life
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/22/2026 |............ 105.......... 580,430 |........... (7 RN AT T P RPN VA CH LN FRUTURT 71,611 .......... (1,920)]eeeneeiiniinns Joevenneeeeeeiens [ e | e 0002 .oovvvnnnnne
Call on SPX, paid at
maturity ...ocooeennns Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEUSUXPYFY54 |. 02/21/2023 |. 12/21/2029 |.......... 7,500 f...... 37,500,000 ...cccunnnnnns 5000 [...... 7,132,500 |..enniiiiiinnnns fvviniinniiiiinns o 12,377,528 (M. [onns 12,377,528 |...... 4,174,285 |.eevveiiiiinnns Lo e i [ e 0001 ..oevnnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 35,930,080 14,779,968 113,824,708 [ XXX 113,824,708 37,223,552 XXX XXX
Goldman Sachs Bank
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... USA oo KD3XUN7CBT14HNAYLUO2  |. 06/25/2024 |. 09/20/2024 |.......... 3,300 |...... 18,232,500 |....ccvvunnnns (7] R R 409,200 [venniiiiiinnnnns Joeeennnn 386,760 [..ooevevnnn |ovnnnnns 386,760 |......... (7. 2:10)| R RN RN RN [ 0001 .eevnnenens
Cboe Options
Put on SPX ............. Variable Annuity ..... Exhibit 5 ... |Equity ....... Exchange ............ 549300EX04020BFQTQ27  |. 02/20/2024 |. 09/20/2024 |............ 200 |...... 96,000,000 |.....c0vunnnns 4800 [ovveneiiiinnnnn foeees PR 0 A O R 289,000 [..eeuneeens forrinnn 289,000 |..... (AR )| P RPN R RN TS 0001 .eevnnenens
HSBC Bank U.S.A.,
Put on EUR currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [NA ....ccooiiiiinnnnns 1IE8VN30JCEQV1H4R804  |. 10/06/2020 |. 09/19/2025 |... 15,000,000 |...... 15,750,000 |...cvvnnnnnens 1.05(......... 371,969 |.evvenieeiiinin [ e 263,084 [..evnneeens [ 263,084 |.......... 82,014 |......... (10,438)[... v Jovvennineevvinnns [ | e 0001 .eevnnenens
Vel Is Fargo Bank,
Put on GBP currency . |Variable Annuity ..... Exhibit 5 ... |FX currency [NA .....coooiiiiinnnnns KB1H1DSPRFMYMCUFXTO09  |. 10/06/2020 |. 09/19/2025 |..... 6,500,000 |....... 6,825,000 (.........ce.. 1.05(......... RC7AB(G1v I8 FR KR RN 20,706 [.evuneeeans o 20,706 |........ (16,602)f.......... (2,868)[.....cccvvnneeees Jovvnnnnnieiinnnns [ | e 0001 .eevnnenens
Put on NKY, paid semi- J.P. Morgan Chase
annually ..oeeeeeninnns Variable Annuity ..... Exhibit 5 ... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/16/2010 |. 04/16/2025 |....... 270,000 |...... 22,863,966 |.............. 7800 |...... 5,065,824 |...eeiiiiiiinees fevenineniiinens [ ) KA P P 476,137 |....... (482,992)]...ccvvenieeiinnn fereeniiiiiiinnns v [ e 0001 .eevnnenens
Put on SPX, paid at
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/04/2020 |. 09/18/2026 |........ 10,000 |...... 33,000,000 |...ccvvuunnnns 3300 |...... 6,678,000 |..evvvneerinnnnns fooriiiiiiiis Jeis 458,487 (Moo [oeeeenns 458,487 |....... ((RRIRLE) U FPPRUUURPR R R [N 0001 .eevnnenens
Put on SPX, pai
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/18/2020 [. 09/18/2026 |.......... 7,500 |...... 25,125,000 .......ccveenn 3350 |...... 5,025,000 [...oveeeevnnnnnnns foevennnineeeiienn [ 360,551 [Mvveeens [ 360,551 |....... (YPCRTY) FR RN R KRR 0001 .eevnnenens
Put on SPX,
maturity ....ocooeeeens Variable Annuity ..... Exhibit 5 ... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/04/2020 |. 12/18/2026 |........ 10,000 |...... 33,000,000 |...ccvvuunnnns 3300 |...... 6,845,000 [..oevvvvenniiirinn fonneriiiiiins foeeeinnnn 517,403 (Moo [ 517,403 |....... [(Z3 N0} R RPN RPN AU Irorrr (111 ) IR
Put on SPX,
maturity .....oooeeeens Variable Annuity ..... Exhibit 5 ... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/18/2020 [. 12/18/2026 |.......... 7,500 |...... 25,125,000 .......ccenenn 3350 |...... 5,152,500 [eevneeiiiiiinnns foevrnniinieiiiins [ 401,210 (Moo [ 401,210 |....... (S0 ZA07(03) A FOPRRRURR RN R [N 0001 .eevnnenens
Put on SPX,
maturity ... Variable Annuity ..... Exhibit 5 ... . [HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54  |. 02/21/2023 |. 12/21/2029 |..........7,500 |...... 34,500,000 ..............4600 |...... 6,697,500 P A 2,751,738 (M [onnns 2,751,738 |..... (1,518,039)f.
Put on SPX,
maturity ..ocooeennns Variable Annuity ..... Exhibit 5 ... |Equity ....... HSBC Bank PLC ...... MP6152YZBEU3UXPYFY54 ). 06/14/2023 |. 06/21/2030 |........ 20,000 |..... 106,000,000].............. 5300 |..... 21,870,000 |..evvveniiiiinnnn fooniiiiiiiiiinins e 9,994,112 )" ovvnns |onenns 9,994, 112]..... (4,701,239)].ccveeiiiinnnnns foovevnnninnniiinns foveenniniinniinnns foevvvniinineiiinnn [ cevinnnnns 0001 .ooennnnnns
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 58,035,561 2,847,812 15,443,077 | XXX 15,443,077 |  (10,081,846), (496,098) XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 93,965, 641 17,627,781 129,267,785 | XXX 129,267,785 27,141,706 (496,098 ) XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 35,930,080 14,779,968 113,824,708 [ XXX 113,824,708 37,223,552 XXX XXX
0449999999. Total Purchased Options - Put Options 58,035,561 2,847,812 15,443,077 [ XXX 15,443,077 (10,081,846) (496,098 XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options 93,965, 641 17,627,781 129,267,785 | XXX 129,267,785 27,141,706 (496,098 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
Goldman Sachs Bank
Call on SPX ..vvevee. Variable Annuity ..... Exhibit 5 ... |Equity ....... USA v KD3XUN7CET14HNAYLUO2 . 06/25/2024 |. 09/20/2024 |.......... 3,300 |...... 18,232,500 |........... (8525) [oveveverevarens |oreenes (409,200)[...c.veveeverens [ (392,208)[evvveneas fornine (392,205)|........... 16,995 [.evvveerereereres foereeeieeeeees foeeeeeee e oo | e 0001 .o
Indexed Universal Life Barclay's Bank PLC
Call on SPX .oveeeee. Exhibit 5 ... |EQUItY weover [ eeeieeieeeeene G5GSEF7VJP5I70KS573 . 07/19/2023 |. 07/19/2024 |.......... 1,076 |........ 5,207,474 |....... (4839.66) |....... (235,989 cvvvererens foerereenieinienes [reene [G:735: 7)) IR (684,326)|........ (452,891)[-vveveveveerens foreeereeeeeens Joeereeeeeeeeees oo | e 0002 ............
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/19/2024 |.......... 1,400 |........ 6,823,474 |....... (4873.91) |....... [V AINATD) R IR (842,850)( .evvunnn [ (842,850)....... (570,516)[..eevvveennnens feevnineeeeiinins [ focii | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/19/2024 |....... 638,200 |.......... 638,200 |........ (106.75) [..vvveeee [T AU PP R, (35,281)] cevvvvnnnn fernns (35,281)f......... [ [TRC1C)) R AR R RN [N 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/19/2022 |. 07/19/2024 |....... 589,800 [.......... 589,800 (......... (114.25) |......... [T 1) R RPN AR (77,319) ceveeeeees o (77,319)f......... (<7208 (1)) SR FOR R R RN [N 0002 .oovvvnnnnne
Vel Is Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 07/19/2022 |. 07/19/2024 |............ 135 [ 605,857 |....... (4487.83) (133,104)....eeeen(89,620)]. . e i e | s 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
4OUMXEA, 20%IXEF ..... Exhibit 5 ... G5GSEF7VJP5I70UKS573 . 08/21/2023 |. 08/19/2024 |....... 754,900 |.......... 754,900 |........ (106.75) |.. 1er(88,453)]. e (37,712 [ o e | e 0002
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |............ 130 f.......... 626,661]....... (4820.47) ) L007)] ceeeei o (88,007)]......... (55, 243).vvvvivnviinnnnn Jeeeeeeeeeieieeees [ fo | 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2024 |............ 851 [........ 3,99,934/....... (46%.75) |....... [QESSTVRTS)) Y R R (679,172)[ cevveneees o (679,172)....... (393,807)]..evvneevinnnnnns foovrrvnnnineiinns fooeeneiiiiiiens e | el 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... . [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2024 |..........1,029 [........ 4,799,009 .. (253,985) (854,568)
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/19/2024 |....... 588,100 |.......... 588,100 |......... (114.25) |........ [RYARALD! FR R TN (48,814) .eeveeeecs o (48,814).........(20,507)]..ccvvvnnniniinnnn oo e [ 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2022 |. 09/19/2024 |....... 681,500 |.......... 681,500.......... (114.3) |oveeenes [7401510) R AP RN (125,675)[ cevveneens o (125,675)|........ (46,866)[......ccvvnnevrnes Jounnnnreeieiins [ e | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 09/19/2023 |. 09/19/2024 |....... 686,000 |.......... 686,000]|........ (106.75) |........ [REI0R:7/0)) R AR RPN (WA I (78,505)f......... (<1 R /[0)) R AR R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2022 |. 09/19/2024 |............ 201 1 893,620 {....... (4445.87) |........ [(C1-Trr(1)) R A RN (214,214)] ceeeeei fevennns (214,214)|....... (103,409)[...eevvevveneens Jeernneeeeerinens [ o | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2023 |. 09/19/2024 |............ 629 |........ 2,983,96|....... (4743.92) |....... [QESTCK)) R R R (488,692)( .evvunneens fonnnns (488,692)....... (281,268)[....cccevvnnnnnns |evnnnneeeeninins [ o | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2023 |. 09/19/2024 |.......... 1,211........ 5,704,524 1....... (4710.59) |....... [ E Y0 Y R R (979,693)] ..cevvvnnnn feunnnns (979,693)....... (552,547 )|.cvvvnievivnnnn foorevinininiciin e e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2023 |. 10/21/2024 |............. 494 |........ 2,255,984/....... (4566.77) |....... [RREIA72) AR IR R (481,032)[ cevvnnneens o (481,032)f....... (242,814).cevveeiiiinnn [ e e | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2023 |. 10/21/2024 |.......... 1,709 |....... 7,749,768 |....... (4534.68) |....... (LT E ) R RN ... (1,716,701)........... ... (1,716,701)....... (851,289)[...eevevennnins Jvvnieeeeeiinins foorevviiiinnens e | e 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/21/2024 |....... 539,200 |.......... 539,200 |........ (106.75) [..evvuees [ETA0L5) | AR FPPPTN RN (80,772),
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... L[NA L. ... KB1H1DSPRFMYMCUFXTO9 |. 10/19/2022 |. 10/21/2024 |....... 441,200 |.......... 441,200|......... (114.25) |.. P OO (115,463)| ...
Call on SPX ............ Exhibit 5 ... |Equity ....... GSGSEF7VJPSI70UKS573 | 11/21/2022 |. 11/19/2024 |............ 198 |.......... 891,580 |....... (4502.93) |........ (70,881)feevvevvvrininnnns Joeeeeeeeeeeeeeeens [ (209,537)
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit 6 ... |Equity ..o [ eevinies GSGSEF7VJP5170UK5573 | 11/20/2023 |. 11/19/2024 |..... 1,130,200 |....... 1,130,200........ (106.75) [..vvveees (47,894)]...ccovvvnnnnnes Joernnnieriinnnns [ (118,054)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/20/2023 |. 11/19/2024 |.......... 1,047 ]........ 5,082,484....... (4854.33) |....... (213,345)]. . eevvveniiiiiinn foeeniiiiiiiinns | (764,018)[...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Indexed Universal Life
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/20/2023 |. 11/19/2024 |.......... 1,060 |........ 5,109,433 |....... (4820.22) |....... (L1 70 F R R (806,446)( ...vvnnns [onnnnnn (806,446)|....... (1K) P RN IR TR 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 11/21/2022 |. 11/19/2024 |....... 735,100 |.......... 735,100 |......... (114.25) |.........(68,585)| P OO (115,340 ... (115,340)|.........(41,386)|.
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5I70UKS573  |. 12/19/2022 |. 12/19/2024 |....... 670,800 |.......... 670,800 ]......... (114.25) |......... (49,572)].ccvveneeiiiiinnn oo i (115, 759)( ceveeneees [ (115,759)...... (X XX)) RPN [P RN AR U 0002 .oovvvnnnnns
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 12/19/2023 |. 12/19/2024 |....... 757,800 |.......... 757,800 |........ (106.75) [..evvuees (28, 114)].eeeiiiiieees v [ (57,077) ceeneeeccn o (57,077)]..cccnnn (24,159)).ceveniiiiininns foorrrnniniccienn e i [ s 0002 .oovvvnnnnne
Indexed Universal Life
Call on SPX ............ ... |Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2022 |. 12/19/2024 |............ 155 [oeveennnns 674,580 1....... (4352.13) |......... (53,162)[..eeevevnnneees Joerrnnnieeiinnnns [ (189,076)) ... (189,076)........ (R A L)) FOR U R RN
Indexed Universal
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/19/2023 |. 12/19/2024 |.......... 1,101 ]........ 5,604,343 |....... (5090.23) |....... (2T E ) R R R (607,002)( cevvnneens fonnnns (607,002)....... (384,081)[.....ccevvnnnnnnns Jevnnnnerrininins foorevviniinnens o | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/19/2023 |. 12/19/2024 |.......... 1,232 f....... 6,227,107 |....... (5054.47) |....... (LT85 1) R R R (716,408)] ..ocevvvnnn |evennns (716,408)....... (444,702)..cvvneeeeeinnnnn [ feeiii e [ e 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573 | 01/19/2023 |. 01/21/2025 |............ 73 . 584,125]....... (4425.19) |......... (38,156)[...eeeeevenneees Jovrnnnnieeiininns foeeeens (155,548)] .evvvvnns [oevnnns (155,548)|......... [(CEARRTY) R AR R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573 | 01/19/2023 |. 01/21/2025 |............ 170 |.......... 785,597 ....... (4444.69) |......... [CYARTH0) U T RN (197,245)] v e (197,245)|......... [R<15TR1510)) R AR R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5I70UK5573 | 01/19/2024 |. 01/21/2025 |............ 998 |....... 5,156,167 ......... (5166.5) [covevvirnneenns Joeennnn (194,799)..cvvvniiiiinnnns [ (521,157 eeeneeas Jeenee (521,167)|....... ((C7S1:)] P RN PP R 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/21/2025 |.......... 1,450 |........ 7,438,790 |......... (5130.2) |ovvveniiiiiinnnns [ (309,692)...cvuuiiiiinnnns forrees (799,867 ..cvvnenn |eunnnen (799,867)....... (490, 175)|.ceveeeeiiiiiiiins feeeeeeeeeeeeeiees [ [ | s 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 01/19/2023 |. 01/21/2025 |....... 656,200 |.......... 656,200 |......... (ALY P (7 < /) KRR PR TN (78,816)] ...ceeeen e (78,816)].cvee e (30,839)]. e feeeeeeeiiieees v [ | 0002
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO09  |. 01/19/2024 |. 01/21/2025 |....... 766,200 |.......... 766,200 |........ (106.75) [oevevirnnnnnnns Jovnnnnnns [ReIONCeESTE) O IR (2 11)) I (62,309)].....eee e (31,385)] cceveneiiiiinnn oo e [ 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573  |. 02/21/2023 |. 02/19/2025 |............ 138 .......... 628,862|....... (4556.97) |........ (1081 (0)) R A RN (148,728)( ...cvvneae |evnnen (148,728)[........(89,286)]..ceeeeeeeiiiiiins foeeeeeeeeeeeeeeens [ [ | s 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 02/20/2024 |. 02/19/2025 |....... 596,500 |.......... 596,500 |........ (106.75) |.. ...(36,228)] ... ....(36,228)|...
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 02/21/2023 |. 02/19/2025 |....... 654,900 [.......... 654,900 ......... (114.25) |......... [ReECTREIC)) U R RN (80,246)( .evvnnnens oo (80,246)].........(32,086)]...ccvvnnvrrrinnnn fooririeiiniiniies i [ | s 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 02/20/2024 . 02/19/2025 |............ 72 |....... 3,781,688|....... (56311.36) [ovvnrrevvrnnnnnns Joevnnnn (158, 142)[...oevvieiieeens | (313,317) s | (313,317))....... (RSP V) AR FPPRRURPRR RO R [T 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 02/20/2024 . 02/19/2025 |............ 850 [........ 4,482,934(....... (5274.04) |.oovvvvneeiiinnn fennnns (204,816)[......ccvvnnneens |ovnnnnn (397,789 ..eveeas | (397,789)|....... (QESZRT)] FP RN PP TR 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJP5I70UK5573 | 03/19/2024 |. 03/19/2025 |............ 489 |........ 2,703,221 |....... (5528.06) [cvvveevevnnnnnnns Joennnnn (119,504)f....covvivineens |oennnnn (155,560)( ..cvvnenn Jeunneen (155,560)|......... [RCICTN0iS1C)) R AR R RN [N 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573 | 03/19/2024 |. 03/19/2025 |............ 628 |........ 3,447,230 |....... (5489.22) |..ovvvvnniniiinnn fennnns (165,604)[......ccvvvnnenns |oennnnn (VAL 7)) I T (215,432)......... (ISR 7)) R RN N RN Y 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 03/20/2023 |. 03/19/2025 |....... 589,000 |[.......... 589,000 ......... (114.25) |........ [ 1C1515)) R AT RPN (94,003)] .eevvvnnnnn fornnnns (94,093)|......... (70173 O RPN R IR [ 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... KB1H1DSPRFMYMCUFXT09  |. 03/20/2023 |. 03/19/2025 |............ 151 .......... 680,223 [....... (4504.79) |......... TR LIV)) SR AP RN (172,564)( ..cvnneeas |enneen (172,564)|......... [WLINEK)) R R RO RN SR 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... KB1H1DSPRFMYMCUFXTO9  |. 03/19/2024 |. 03/19/2025 |....... 594,200 |.......... 594,200 |........ (106.75) [oevevirnnnnnnns Jovnnnnnns AR ECS) O IR (25,962)] .eevvvnnnnn fernnnnns (25,962)]....000nnnns [R:77:5)) RN FORRRRR R RN RN [N 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 04/19/2023 |. 04/21/2025 |....... 970,200 |.......... 970,200 {......... (114.25) |......... [(C7AR°ALY) U RPN RN (100,258)( ...cevnees feunneen (100,258)......... (39,997 )|eceveeveiiiiiiiins foeeeeeeeeeeeeeees [ [ | s 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... . [Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 04/19/2024 |. 04/21/2025 |............ 794 |........ 4,229,916 |....... (RS 3) N Y (199,960)f... (387,078)|
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/21/2025 |............ 841........ 4,448,974|......... (5290.1) Joevevnniiivinnnnns fooneens (227,253) (432,908)........ (205,656)].......ccceeeeeees forviiiiiiiiiiiiin v e | e 0002 ..oevennnnns
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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 ltem Exposure | Entity (b)
Indexed Universal Life Wells Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 04/21/2025 |............ 151 .......... 715,159 1....... (4736.15) |......... [IVRREIE) U AP RN [QEITRSTY) U I (145,594)........ (W(UR:X70) R R R RN TN 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity .. . KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/21/2025 |..... 1,224,300 |........ 1,224,300 (........ (107.75) |.. (51,298)|... P FEPT (83,177) ... ... (83,177)].........(31,879)].
Call on SPX ............ Exhibit 5 ... |Equity ....... G5GSEF7VJP5170UK5573 | 05/20/2024 |. 05/19/2025 |............ 649 |........ 3,694,738 |....... (5692.97) |.eevvvvnninniinnn fonnnns (142,271 | (180,290)( cevvnnnan founnnns (180,290)f........ (I TVR <)) R AP R RN [N 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... GSGSEF7VJP5I70UK5573 | 05/20/2024 |. 05/19/2025 |............ 686 |....... 3,878,068 |....... (5653.16) [cvvnvevernnnnnnns Joevnnnn (163,491)[..eevviiiieens |ovennnn (206,003)( .evvnneens o (206,093)|......... (71173 O RPN RN KRR (R 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/19/2023 |. 05/19/2025 |....... 457,900 [.......... 457,900 ......... (114.25) |......... (43,088)....cccevvvnnnnnes Jovvrnnnniiniinnnn [ (49,719)] ... (49,719)f......... [QIEARICT0) R AR R R
Indexed Universal Wells Fargo Bank,
Call on SPX ............ Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXT09  |. 05/19/2023 |. 05/19/2025 |............ 13 .......... 540,011 1....... (4778.86) |......... [2C1R1515) U AP RN (107,043)[ cevvnneees o (107,043)f......... (G571 T23) RPN FRRPRRR R AR RN 0002 .oovvvnnnnne
Call on 40%SPX, Vel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO09  |. 05/20/2024 |. 05/19/2025 |....... 611,500 |.......... 611,500]........ (107.75) [ooeeieiiinnnnens Jevnnnnnns [ 1-75) | R RN [P VAD) U IR (18, 171)........... R X 2 R [T RPN R U 0002 .oovvvnnnnne
Barclay's Bank PLC
Call on SPX ............ Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 06/20/2023 |. 06/20/2025 |............ 127 ......... 635,3%8|....... (5003.13) |......... (36,662)[.....cevvvnnnrenes Joerrnnnieniinnnns [ (100,081)] +eevevvenn Jovennns (100,081))......... (RS T1510) R RN RN RN Y 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 6 ... |Equity ... [ eereniis GSGSEF7VJP5170UK5573  |. 06/20/2023 |. 06/20/2025 |....... 524,700 [.......... 524,700 ......... (114.25) |......... (24,451)).cevveeeciinis [ s YAV I (47,095)|........ [ ECR:i<10)) R AR R RN [N 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 06/20/2024 |. 06/20/2025 |....... 738,200 |.......... 738,200 |........ (107.75) [ooeeriiiinnennes Jevnnnnnns [T 70)| R IR (24,882)] .cevvvnnnn fernnns (24,882))....ceeeennn X 20 R R R R (PR, 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/20/2025 |............ 457 | 2,682,576 |....... (5869.97) [ovvvvvvirnnnnnns Jovvnnnn (R i:)) E R (97,813) ceveneeeees [ (97,813 8,315 | o e [ 0002 .oovvvnnnnne
Call on SPX .. Exhibit 5 ... ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/20/2025 |............ 858 [........ 5,001,222|....... (5828.93) |.. P OO (200,688)] eevvvvnnn Jounnnns (200,688).......... 15,985 |ouevuuiiiiinnnns foovrviniieiienns e e | el 0002
Call on SPX ............ Exhibit 5 ... GSGSEF7VJPSI70UK5573 | 07/19/2023 |. 07/21/2025 |............ 18 .......... 614,181....... (5204.92) |......... (30,911 Joeveniieeeeeiiens o (77,532)] cevvvvnne fenns (77,532)].eeeee (44,504)] v o e [ | 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... GSGSEF7VJP5170UK5573  |. 07/19/2023 |. 07/21/2025 |....... 545,000 [.......... 545,000 ......... (114.25) |......... (5] FU RPN (1017 I (40,202))...eee e (16,291)] e oo i [ | 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit 5 ... . GSGSEF7VJP5170UK5573  |. 08/21/2023 |. 08/19/2025 |....... 557,500 |.......... 557,500 |......... (114.25) |oeee et (28.879)c s fereiiniiiiiiiiiins | (66,816), ... (66,816)|...
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/21/2023 |. 08/19/2025 |............ 124 |oeeennnns 621,952|....... (5015.74) |......... [ETA51)) FUUT (PR RPN (102,099)f .evvnnnenns fonnnnns (102,099)].........(53,025)]. ..cevvvniivinnn feoeeeiieininenes fvvenineiiienens [ | e 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 09/19/2023 |. 09/19/2025 |....... 579,200 [.......... 579,200 {......... (114.25) |......... (32,551)].cevveeeeiiiiins [ s (64,978).eenneeens oo (64,978)......... (217D R AR R RN [N 0002 .oovvvnnnnns
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 09/19/2023 |. 09/19/2025 |............ 12 [ 618,064]........ (5066.1) [...ceu... (35,642)).ccvveneeeeiinnnn [ e (98,650 .evnneeees o (98,650)f......... [EXI 7773 R RN AN RN Y 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2023 |. 10/20/2025 |............ 107 |.......... 521,830 {....... (4876.92) |......... (33,008)[....cccvvvnnneeee Jorrrnnnrininnnnns fooreens (104,527)f cevvnneens o (104,527)]...... [IET) PO RN N N [y 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/20/2025 |....... 612,600 |.......... 612,600|......... (114.25) |......... (46,986)[......ccvvvnnnnens |ovrnnnniiniinnnn [ (90,516)( .eveneencs o (90,516)f......... (R PVALY R R R RN [N 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 11/20/2023 |. 11/19/2025 |....... 674,900 [.......... 674,900 {......... (114.25) |......... [REISTR1V[0) R EPPPPUTR RN (73,547) cevvvvnnen fens (73,547)......... (27,883 evveveneines Jevnnneeeceiins [ e | e 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/20/2023 |. 11/19/2025 |............ 102 .......... 526,451 )....... (5161.28) |......... (28,048)[...ccevvvnnnneees |oevenninieniinnns [ (79,820) cevvneeees oo (79,820)f......... [7220)| O KU N N [y 0002 .oovvvnnnnne
Call on SPX ............ Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/20/2023 |. 11/19/2025 |............ 157 |.......... 813,890 |....... (5184.01) |......... [CAIRST)) FOUUTN (R RN (120,279)f cevvnneees [ (120,279)]......... [(CZ 307273 O RN R RN [y 0002 .oovvvnnnnne
Call on 40%SPX, Barclay's Bank PLC
A0%MXEA, 20%MXEF ..... Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573 |, 12/19/2023 |. 12/19/2025 |....... 737,100 |.......... 737,100 |......... (114.25) |......... (R 10222 RN P (62,249)] .evvvnennn [ (62,249)]. v (24,453 e [ e | e 0002 .oovvvnnnnns
Call on SPX .. Exhibit 5 ... ROMUWSFPUBMPROBKSP83 |, 12/19/2023 |. 12/19/2025 |.... ....804,519]....... (5435.94) |.. ...(90,946)| ... ....(90,946)|...
Call on SPX .uvvivvvene | oneeeeeiiiiieeeceeiiinns Exhibit 5 ... GSGSEF7VJP5170UK5573 ). 01/19/2024 |. 01/20/2026 |............ ] 877,263]....... (5517.38) |vveeiiiiinnnnnns fooneennnn (5,310)].ceeeiiiiiinines foeeennnnn (92,828)] .ccvvvnnnnn founnnnnns (92,828)].........(87,519)].ccevvveniiiinnnn fooneniiiiiiins o foii | 0002 ..oevennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Call on 40%SPX, Indexed Universal Life liel Is Fargo Bank,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity ....... KB1H1DSPRFMYMCUFXTO09  |. 01/19/2024 |. 01/20/2026 |....... 832,800 [.......... 832,800 (......... (114.25) |ovvveniiniiinnns o (39,725))cvveeiiiinnnnns Joevennnnn (73,812)f ceveneeeecs oo (73,812)].e e (34,087 e oo v [ | 0002 .oovvvnnnnne
Call on 40%SPX,
A0%MXEA, 20%MXEF ..... Exhibit 5 ... |Equity .. . GSGSEF7VJP5170UK5573  |. 02/20/2024 |. 02/19/2026 |....... 654,200 |.......... 654,200 |......... (114.25) |.. ...(46,238)] ... ....(46,238)|...
Call on SPX ............ Exhibit 5 ... |Equity ....... ROMUWSFPUBMPROBKSP83 . 02/20/2024 . 02/19/2026 |............ 101 |.......... 572,880 |....... (5672.08) [cvvvevveernnnnnns foevennnnn (28,403))..cvvneiciinnnn foerennnnn (51,728) cevevee [ (51,724)...eee i (23,320)]ccvvveeeevinnnn oo i [ | 0002 .oovvvnnnnns
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... GSGSEF7VJP5170UK5573 | 03/19/2024 |. 03/19/2026 |............ 131 .......... 773,359 |......... (5903.5) |vvvvvnnnireiinnnn forreeeens (40,727 eeviviieeenes Jvninnns (52,884)] ..cvvvnnnn fennns (52,884)......... (VIR 1-70) SRR R R RN [, 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life
A0%MXEA, 20%MXEF ..... ... |Exhibit 5 ... [Equity ....... KB1H1DSPRFMYMCUFXTO9  |. 03/19/2024 |. 03/19/2026 |....... 768,500 |.......... 768,500
Indexed Universal
Call on SPX weevivviinn | oo Exhibit 5 ... |Equity ....... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/20/2026 |............ 148 1.......... 845,422|...... (5712.31) [eeveiiiiiininnns foevennnnn (46,388)[....cccvvnnneennnn founnnnns (78,031)[ ceenneeeecs o (78,031)......... [EICEX)) FOR RPN N TN [y 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life liel Is Fargo Bank,
A0%MXEA, 20%MXEF ... | oo Exhibit 5 ... |Equity ....... NA Lo KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/20/2026 |....... 998,900 [.......... 998,900 .......... (116.5) [ooeeivienienenes Jevnennns (49,246))..0vvneeviinnnns |oevennnnn (69,695)] .eevvvunnnn fernnnnnns (69,695)f......... [P0 :1510) R RN AN TR (Y 0002 .oovvvnnnnne
Indexed Universal Life Barclay's Bank PLC
Call on SPX weevivviinn | oo Exhibit 6 ... |Equity ..o [ eereniies GSGSEF7VJP5170UK5573  |. 05/20/2024 |. 05/19/2026 |............ 10 |.......... 671,4791....... (6104.35) [oeveeivvrinnnnns Joevennnnn [EAIRTS)) O IR (38,272)] cevvvvnnnn fernns (38,272)..evvvee ({151 1C)) AR AR KPR AR ST 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life liel Is Fargo Bank,
A0%MXEA, 20%MXEF ... | oo Exhibit 5 ... |Equity ....... NA o KB1H1DSPRFMYMCUFXTO09  |. 05/20/2024 |. 05/19/2026 |....... 737,900 [.......... 737,900 .......... (116.5) [oooreviirieiines Jevnennnns (31,803)[cevvvvnninees Jevnnnnnns (27,722)] cevevvne [ (27,722 L0 FORR KR AR RN (R, 0002 .oovvvnnnnne
Call on 40%SPX, Indexed Universal Life Barclay's Bank PLC
A0%MXEA, 20%MXEF ... | oo Exhibit & ... |Equity ..o [ eerennis GSGSEF7VJP5170UK5573  |. 06/20/2024 |. 06/22/2026 |....... 577,800 |.......... 577,800 |.......... (116.5) [ooeeivienienenes Jevnennns (22,650)].cvvvneeiiinnnns Joerennnnn (23,649)] .eevvvnnnn [ (23,649)).....0vvnneen [eici+]) R RPN PR RN 0002 .oovvvnnnnns
Indexed Universal Life
Call on SPX .uvvivvvene | oneeeeeeiiiieeeeceiiinnes Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 ). 06/20/2024 |. 06/22/2026 |............ 105).......... 660,886 ]....... (6294.15) |.ovvvennnniininnnn fooninnns (31,182)f. e Jovnannnns (29,739)] cevvvvnnn fonnnnnns (29,739)..ccvvnnnns 1443 [ i foi e | e 0002 ..oevvnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (4,646,968))  (3,193,773) (19,243,138) XXX (19,243,138))  (9,522,609) XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (4,646,968))  (3,193,773) (19,243,138) XXX (19,243,138))  (9,522,609) XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants (4,646,968))  (3,193,773) (19,243,138) XXX (19,243,138))  (9,522,609) XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options (4,646,968) (3,193,773) (19,243,138) XXX (19,243,138) (9,522,609) XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
USD Interest rate
swap, 5.864 / (SOFR Goldman Sachs ..5.864 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... | International ...... W22LROWP2IHZNBBBKS528  |. 06/28/2007 |. 07/02/2027 |eeevveueveeennn foeeees 8,000,000 [add 26.161 bpS) [..ueeeeemmmmnanns Jemmmnmreeeeennnn feeeeeeeens 8,79 |......... 402,808 [.....oeees forreennnn 402,808 |....... (214,082)[..cceeeeeeeeeeee Joeeenins 2,586 |-veneeeeeennies feeeeeennnn 69,346 | .......... 0001 .oeeneneees
USD Interest rate
swap, 5.504 / (SOFR Goldman Sachs ..5.504 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [ International ...... W22LROWP2|HZNBBBKS528 | 09/26/2007 . 09/28/2027 |....evvvvvvvnnn foennnns 5,000,000 jadd 26.161 bps) [c.euveevervnnnnens fevvnnnereiiinins foeriiinnns (4,329)......... 209,651 [.evveneeens o 209,651 |....... [RETIVEE) R R L) PR RN 45,031 .......een 0001 .eevnnenens
USD Interest rate
swap, 4.874 / (SOFR Goldman Sachs ..4.874 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... | International ...... W22LROWP2IHZNBBBKS528 | 11/29/2007 |. 12/08/2027 |.eevveeeeeeennn feeeee 7,000,000 [add 26.161 bpS) [-eeeeeeeeemmmnans foeremmmireeeeennn foreeeees (28,091)f.......... 72,14 [ o 72,114 |....... (169,450)[...eeeeeeeneees Joeenneeeees 984 | e 64,774 .......... 0001 .oeeneneees
USD Interest rate
swap, 2.229 / (SOFR Vel Is Fargo Bank, ..2.229 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [NA ...ocoooiiiiiinnnnns KB1H1DSPRFMYMCUFXT09  |. 10/04/2012 |. 10/09/2027 |.......evvvvveen feunnns 15,000,000 Jadd 26.161 bps) [o..uevvvevvenanens fovvennniiiiiinnns [ (258,575)|..... (1,170,455)( .eevneeeen | (1,170,455)|....... (170,003)]...cevvvnneeniinn foeeeeens 1,051 | o 135,727 | weveennnns 0001 .evvnnnnens
USD Interest rate
swap, 1.371 / (SOFR ) Chicago Mercantile
........................... Variable Annuity ..... |Exhibit 5 ... [Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 [. 09/14/2021 |.09/16/2041 |................ |...... 27,800,000 [1.371 / (SOFR ) [-.eeeeveuusreeenen foonneeeeemnnnnnaee |oeeennn (576,345)[.....(9,702,081)]........0n. |.....(9,702,081)]..... (1,057, 358)[.....cevvvenneneee |ovnnnnn (576,345) .o oeevnnneiieen |ovnnn. . 576,659 | .onnnlll ] 0001 .eeeeeeees
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1 2 5 6 7 8 9 10 11 14 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate
swap, 1.623% / (SOFR Chicago Mercantile 1.62396 / (SOFR
) e Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 10/26/2021 |. 10/28/2051 |.....eeevveeeens |onnene 20,700,000) [ (7,933,549) ...ovvenn. |- (7,933,549)).....(1,078,150)]...oovennne (399,165)]....evveeeeeeins Joeiaas 541,056 | ..........|0001 ...........
USD Interest rate
swap, 1.5169 / (SOFR ) Chicago Mercantile .1.5169 / (SOFR
........................... Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXD88 |. 11/02/2021 |. 11/04/2061 |................ |...... 10,200,000 ) (4,093,365) (201,921))...coevvveeneeee |- 266,689 | L.
USD Interest rate
swap, 1.1842 / (SOFR ) Chicago Mercantile .1.1842 / (SOFR
........................... Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXD88 |. 11/02/2021 |. 11/04/2028 |................ |...... 14,600,000 ) (2,096,901) (313,581)).ccceiieeeeees [l 152,156 | e
USD Interest rate
swap, SOFR / (1.4962) Chicago Mercantile (| | | | SOFR  /
........................... Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXD88 |.02/08/2022 |.02/10/2025 |................ |...... 33,700,000 |(1.4962) ......1,278,712 (620,522)]...0vvvveeeiiinns oo 131,723 ol
USD Interest rate
swap, SOFR / (2.1841) Chicago Mercantile (| | | |
.... |Variable Annuity ..... . | Exchange ... LCZ7XYGSLJUHFXXNXDB8  [. 03/22/2022 |. 03/24/2029 |......evvvveeee |oennne 77,000,000 [(2.1841) oo oo o 1,272,817 [ 6,891,297 |... (1,203,433)|.. 837,615
USD Interest rate
swap, 3.1888 / (SOFR ) Chicago Mercantile .3.1888 / (SOFR
.... |Variable Annuity ..... . | Exchange ... .. LCZ7XYGSLJUHFXXNXD88 | 01/31/2023 [. 02/02/2043 |........ccccuvvs [ounee 13,600,000 () .. (1,405,481)] ..oeeeeenns [nnnn (1,405,481)....... (738,304)..ccceenieenens [ 128,438 |..
USD Interest rate
swap, 3.42869 / (SOFR Chicago Mercantile 3.42869 / (SOFR
........................ Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXD88 |. 03/14/2023 |.03/16/2030 |................ |......40,600,000) (1,439,163) eeeeeeeeeeees e 371,540 | [ 485,128 | L
USD Interest rate
swap, 2.3395 / (SOFR Chicago Mercantile .2.3395 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 04/21/2023 |. 04/30/2035 |.....cevvvveeees [oeennne 6,000,000 fadd 26.161 bps) |....vvvererrnnnns (1,011,069)] ....evveees |- (1,011,089))....en (193,123)]cevviiiieeiiis [ 1,031 [ [ 98,742 ..........|0001 ...........
USD Interest rate
swap, 3.22 / (SOFR add Chicago Mercantile ....3.22 / (SOFR
26.161 bps) ........... Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 04/21/2023 |. 03/16/2035 |.......eeveeees [onnnne 95,000,000 Jadd 26.161 bps) [.....cceeuveenns (7,447,690)| ......ccvnn [-ennn (7,447,690)..... (3,506,682)........evveeeaes fereeeeiinas 24T FOUUUROTRI 1,654,572 | ..........[0001 ...........
USD Interest rate
swap, 2.4476 / (SOFR Chicago Mercantile .2.4476 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 03/19/2035 |.....cevvvveeees [oennne 6,000,000 fadd 26.161 bps) |....vvvveeernnnnns (881,480)( ... feren. (881,480).. (195,513t | 1917 [ [ 98,222 | ..........|0001 ...........
USD Interest rate
swap, 2.475 / (SOFR Chicago Mercantile .. 2.475 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 04/21/2023 |. 10/01/2035 |....eevveveeees |oenne 24,000,000 Jadd 26.161 bps) [....cceeeuuennnns (3,931,464)........... |.....(3,931,464)....... (809,810)|....eereereerras [oeeiis 1,925 | oo 402,542 | .......... 0001 ...........
USD Interest rate
swap, SOFR add 26.161 Chicago Mercantile SOFR add 26.161
bps / (2.74) .......... Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 10/13/2082 |....evvvvvveeen |oennne 80,000,000 fops / (2.74)  |eevveeeeeeiinnn foeenrieeeeeiines [onnnn 1,174,350 .o 8,802,327 |..vveeeees 12000 8,802,327 ... 2,327,108 [ [ [0 773 F 1,151,424 | ..........[0001 ...........
USD Interest rate
swap, 2.0705 / (SOFR Chicago Mercantile .2.0705 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... . | Exchange ... LCZ7XYGSLJUHFXXNXDB8  [. 04/21/2023 |. 02/11/2036 |......evvveeees |onnnne 11,000,000 [add 26.161 bps) |.. (2,163,916)| ... 187,435
USD Interest rate
swap, 3.06 / (SOFR add Chicago Mercantile ... 3.06 / (SOFR
26.161 bps) ........... Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 10/13/2082 |....evvvvveeeen |oennne 60,000,000 fadd 26.161 bps) |....vvvereernnnns (5,224,062) ........... |.....(5,224,062)|..... (1,844,438)|....ovvrreernas |ernnnns 18,750 |oeeeiieeeeciins oo 863,568 | ..........|0001 ...........
USD Interest rate
swap, SOFR add 26.161 Chicago Mercantile SOFR add 26.161
bps / (3.07) ..eoeeennn Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 04/21/2023 |. 07/12/2083 |.....eevvveeees |onnne 80,000,000 fops / (3.07)  |oeueeeeeeeieiies foeieeeeeeeeiies o 1,042,325 [ 6,738,241 |....cceeenn |- 6,738,241 |...... 2,603,091 [ et (13,835)]. e oo 1,202,220 | ..........[0001 ...........
USD Interest rate
swap, SOFR add 26.161 Chicago Mercantile SOFR add 26.161
bps / (2.96) .......... Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS  [. 04/21/2023 |. 01/26/2054 |......evvvveeen |oennne 24,000,000 |bps / (2.96)  [oueeeeriiiuinnnns forviiiiiii s fenn.281,308 .. 4,280,946 [........... [......4,280,946 |...... 1,624,013 |......ccrrrrrrns [oerrnne [(CENVAL)) AR IR 652,564 | ..........|0001 ...........
USD Interest rate
swap, 1.657 / (SOFR Chicago Mercantile .. 1.657 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXDB8  [. 04/21/2023 |. 08/08/2029 |......evvveeeeas |oennne 42,900,000 [add 26.161 bps) [....ccuvvvernnnnne (5,300,916)]........... |.....(5,300,916)....... (656,832)......cceveereacs ferreraiins L1 OO U 484,673 | ..........|0001 ...........
USD Interest rate
swap, 1.0635 / (SOFR Chicago Mercantile .1.0635 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... . |Exchange ............ LCZ7XYGSLJUHFXXNXDBS [ 04/21/2023 |. 03/05/2030 |.....ceeevveeen |oeenne 51,900,000 Jadd 26.161 bps) [.....eeeieunnnnns (8,438,325)........... |..... (8,438,325))....... (732,071)]..cccuvvenreenae | 8,457 v fovnn 618,490 | ..........|0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
USD Interest rate
swap, 1.23 / (SOFR add Chicago Mercantile ... 1.23 / (SOFR
26.161 bps) ..eeunnnnn. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 08/19/2040 |........ceeveeen feunnnn 80,000,000 |add 26. 161 bps) [--eeeeeeemmereeen Joemeeeeeeenniees [oeees (1,778,238)|....(28,321,555)| ........... ....(28,321,555)(..... (2,682,539)]-cevmeeeeeeeennnn foeeeeennnnn KK AR 1,606,791 .......... 0001 .oeeneneees
USD Interest rate
swap, 1.31161 / (SOFR Chicago Mercantile 1.31161 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 12/03/2045 |.... PR PO 9,000,000 [add 26.161 bps) |.. (196,380)f..... (3,699,869)| ....cvunnnn fennnn (3,699,869)....... (366,665)|. ...396 [.. 208,292
USD Interest rate
swap, 0.5158 / (SOFR Chicago Mercantile .0.5158 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 08/06/2030 |......eeueeeeeen feunnnn 20,200,000 [add 26.161 bpS) |-evveueeeeermmmnnn foevermmmmnneeeens founnnns (521,173)|..... (4,189,413)] .ccvvvnnnns fennnn (4,189,413)....... (254,238)].ccvveeeeeeennnnn foreeeennnnn 3,728 | |oeeennnnn 249,452 | .......... 0001 .oeeneneees
USD Interest rate
swap, 1.3879 / (SOFR Chicago Mercantile .1.3879 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 11/12/2045 |.......evvvvvven founnns 13,500,000 Jadd 26.161 bps) [...uvevveeennnnens fovvennniiiiiinnns [ (289,416)|..... (5,427,516)] «evvvvnnnnn fennnn (5,427,516)f....... (ESSTAA ) T R L1 R R 312,013 [ ..oeeenens 0001 .eevnnenens
USD Interest rate
swap, 0.8411 / (SOFR Chicago Mercantile .0.8411 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 07/23/2045 |.......eceeveeen feunnnn 17,100,000 [add 26.161 bpS) [-eeevvvemneeeeennn foeeeeeemnninees foeeene (413,457)|..... (8,173,641)..ceveeecs | (8,173,641)|....... (7 18:K55)) R TR 3,228 |oeeeeeeeennees |oeeeennnn 392,406 | .......... 0001 .oeeneneees
USD Interest rate
swap, 1/ (SOFR add Chicago Mercantile .. 1/ (SOFR add
26.161 bps) ....eeneen Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 07/12/2033 |.....evvvvvvnnn feunns 150,000,000 [26.161 bps)  [.oeeevevenniiinns Jorniiieciiiins [ (3,506,859)|... (37,358,386)|........... ... (37,358,386)..... (3,237,621)].cevveeieiinnnnns foereennnnn ST T4: 2 P 2,254,163 | .......... 0001 .eevnnenens
USD Interest rate
swap, SOFR add 26.161 Chicago Mercantile SOFR add 26.161
bps / (0.4615) ........ Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 04/24/2025 |........cceeeeen feunnnn 40,100,000 [bps / (0.4615) |eeeeeeeeeemmnnns foeeemmmnieeeeeens feennns 1,045,481 |...... 1,971,008 [..oeveeens |oeeee 1,971,098 |....... (B17,866)].eevvveeeeeeennn foreaeens (173 )) FOUUOTRR 181,191 .o 0001 .oeeneneees
USD Interest rate
swap, 3.074 / (SOFR Chicago Mercantile ..3.074 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 05/21/2043 |.......evvvvvven feunnns 15,000,000 Jadd 26.161 bps) [o..ueevvevvenenens fovvvnnniniiiinnns [ (195,120)|..... (2,249,607)] ..evvvnnnnn fennnn (2,249,607)....... (WLTAY72 ) R L I R 325,984 | .......... 0001 .eevnnenens
USD Interest rate
swap, 3.903 / (SOFR Chicago Mercantile .. 3.903 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... .. LCZ7XYGSLJUHFXXNXD88 . 04/21/2023 |.01/03/2044 |.... P AU 11,000,000 [add 26.161 bps) |.. ...(97,490)|........ (352,727)| ... (352,727)....... (647,175)|. JRN FUUPT 109,204 |.. 242,925
USD Interest rate
swap, 1.763 / (SOFR Chicago Mercantile ..1.763 / (SOFR
add 26.161 bps) ...... Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 11/16/2036 |......euvvvvvnn feunns 121,700,000 [add 26.161 bps) [...eevvvevnvrnnns founeiiniiiiiinns [ (2,380,852)|... (29,450,851)]........... ... (29,450,851)f..... (3,841,980)[....ccevvnnnienins [ornnennes 1A s [ 2,140,829 | .......... 0001 .eevnnenens
USD Interest rate
swap, 3.295 / (SOFR ) Chicago Mercantile
........................... Variable Annuity ..... |Exhibit 5 ... [ Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 [. 04/25/2023 |.04/27/2028 |.......ccevuuer |-oern. 43,800,000 (3.295 / (SOFR ) [-eeevvvennneeeennn fooneeeeemmnnnnes Joeeennn (484,598)[.....(1,513,732)] ..covvnnnns [-nnn (1,513,732))....... (884,022)f...ceeeeeeeee e 452,809 [ e 428,312 ] Leeellll | 0001
USD Interest rate Chicago Mercantile
swap, 3.1/ (SOFR ) . |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 05/02/2023 |. 05/04/2053 |.......eeeveeen feunnnn 26,100,000 .. 3.1 / (SOFR ) |-evemuneeeemmmnnnn foeeeemmmnneeeeenn foennnns (315,281)|..... (2,901,507 .eeevneecs [oneee (2,901,507)|..... (1,821,441 [ 298,047 eneeeeeinieees Joeeennnn 700,877 | s 0001 .oeeneneees
USD Interest rate Chicago Mercantile
swap, 3.1/ (SOFR ) . |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 05/02/2023 |. 05/04/2053 |.......eeeveeen feunnnn 26,100,000 .. 3.1 / (SOFR ) |-evemuneeeermmnnnn foeeeemmmmnneeeenn foennnns (315,281)|..... (2,901,507 .eeeveecs [onnee (2,901,507)|..... (1,821,441 [ 298,047 eneeeeeinieees Joeeennnn 700,877 | s 0001 .oeeneneees
USD Interest rate
swap, 3.147 / (SOFR ) Chicago Mercantile
........................... Variable Annuity ..... |Exhibit 5 ... [ Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 [. 05/16/2023 |.05/18/2053 |...........eeunr |-oeenn 10,400,000 [3.147 / (SOFR ) [.oevvvvennnvivvnnn fooeneeerevnnnnnnns Jovennnn (123,769)f.....(1,060,826)) ........... [.....(1,060,826)]....... (731,463)[......ccevvvnveens |ovvnnn 116,711 [ [oenen 279,465 | ool ] 0001 e
USD Interest rate
swap, SOFR / (3.465) Chicago Mercantile
........................... Variable Annuity ..... |Exhibit 5 ... [ Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 [. 05/23/2023 |.05/25/2033 |.......ccevvuun |-oern. 29,800,000 [SOFR  / (3.465) |..eevvveuneeeeennn fooeeeeeeemnnnnnnes |oeeenn...307,840 [...... 1,098,071 | ..covvnnnns [-nnnn. 1,008,071 | 1,072,850 [oneeeeeeeeieeee |evennn (287,751 [eeeeen . 444,579 | oLl ] 0001 e
USD Interest rate
swap, SOFR / (3.5825) Chicago Mercantile ([~ | | SOFR /
........................... Variable Annuity ..... |Exhibit 5 ... [Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88 |.06/14/2023 |.06/16/2030 |................ |...... 38,000,000 [(3.5825) eeeeeeeeeens Joeereeeeeiniees oo .372,946 ... 867,168 |.oveueevens [ornnn. 867,168 [...... 1,082,846 [....vovvveereiens |oveens (343,008). v [onnn. 463,892 | el 0001
USD Interest rate
swap, 3.13739 / (SOFR Chicago Mercantile 3.13739 / (SOFR
) Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 06/27/2023 |. 06/29/2053 |.....eevueveeen founnnn 26,400,000()  eeeeeeeeeeenees feeeeeeeneeeeenn [ (319,543)..... (2,668,087)]....cccvnnn |oeen (2,668,087),..... (1,855,913)]-cceeeeceeeins foeeennnn 296,760 [...eeeeeenenaees Joeeennnn 710,808 | .......... 0001 .oeeneneees
USD Interest rate
swap, SOFR / Chicago Mercantile (| | | | SOFR /
(3.44456) .............. Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 06/27/2023 |. 06/29/2033 |.......evvvvvven feunnns 59,900,000 [(3.44456)  |oeeeiiiiiiiiiiinnn oo i 632,005 |...... 2,213,179 | eeeeen [ 2,213,179 |...... 2,160,007 |.oevvvennnieiinnn fonnnns (579,799).ccvvvnnineiinnnn o 898,361 .......... 0001 .eeennnnens
USD Interest rate
swap, SOFR / (3.9892) Chicago Mercantite | | [ | | SOFR /
........................... Variable Annuity ..... |Exhibit 5 ... [Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 [. 08/01/2023 |.08/03/2028 |................ |...... 44,800,000 |(3.9892) eeeeeeneeennen foorereenieeeeees Jeeeenn . 344,217 ] .......864,970 [ oo [ ...864,970 )...... 1,092,825 [ [ 344217 | [0 453,104 ) Ll 0001 L
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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)
USD Interest rate
swap, 3.7898 / (SOFR ) Chicago Mercantile .3.7898 / (SOFR
........................... Variable Annuity ..... |Exhibit 5 ... [ Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 [. 08/29/2023 |.08/31/2043 |................ |....... 9,000,000 o eeeeeeeeennnns foeeeeenneeeeeen [ (73,271)]. . (253,863)[ v [ (253,863)]....... (539,659)]..cceeeeeeeeennn [ (73,27 [0 197,009 | Ll (0001
USD Interest rate Chicago Mercantile
swap, 3.81 / (SOFR ) |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... LCZ7XYGSLJUHFXXNXD88  |. 08/29/2023 |. 08/31/2043 |.... P AU 10,000,000 .3.81 / (SOFR ) |.. (258,496)| ... (258,49)....... (601,233)|. JRN FUUPT (84,748)|.. 218,899
USD Interest rate
swap, SOFR / (4.2237) Chicago Mercantile [ | | | |
........................... Variable Annuity ..... |Exhibit 5 ... [ Interest .... |Exchange .... .. LCZ7XYGSLJUHFXXNXD88 . 09/26/2023 |. 09/28/2038 |.... . |-..... 22,700,000 |(4.2237) ...142,309 |....... (518,369)[........... |....... (518,369)f...... 1,197,396 |. cleeeenn... 142,300 |.. 428,370 | ..........[0001 ...
USD Interest rate
swap, 3.8768 / (SOFR ) Chicago Mercantile .3.8768 / (SOFR
........................... Variable Annuity ..... |Exhibit 5 ... [ Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 [. 11/28/2023 |. 11/30/2053 |............en.. |-..... 28,800,000 [) e eeennnns foeeeeeeneeeeenn [ (223,729)).........582,985 [ L.eein el 582,985 ... (2,296,420)]. e [ (228,729)] e [ 781,015l 0001
USD Interest rate
swap, SOFR / (3.7657) Chicago Mercantile [ | | | SOFR  /
........................... Variable Annuity ..... |Exhibit 5 ... [Interest .... |Exchange ............ LCZ7XYGSLJUHFXXNXD88 [. 01/23/2024 |.01/25/2034 |................ |...... 30,000,000 |(3.7657) s [ [ 212,267 .0 l00809,595 (el s 00609,595 |l 397,328 s [l 212,267 s [0 464,018 |l 0001
USD Interest rate
swap, SOFR / Chicago Mercantile
(3.72903) eeeviinnes Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 01/30/2024 |. 02/01/2039 |.....evvueveeen feunnnn 22,000,000 151,888 |......... 633,008 [....oveees forreennnn 633,008 |......... 481,120 [oeeeeeeeiiieees e 151,888 |oeeeeeeeeeeeenenn [ 420,109 [ ....eennn. 0001 .oeeneneees
USD Interest rate
swap, SOFR / Chicago Mercantile ..
(3.93343) ..o Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange ............ LCZ7XYGSLJUHFXXNXD88  |. 03/19/2024 |. 03/21/2034 |......eevvvvvven feunnns 30,600,000 123,581 |......... 119,306 [.vvnneeeees oo 119,306 |.......... [C375) A TN 123,581 [ Jeviiens LYVl . 0001 .eevnnenens
USD Interest rate
swap, SOFR / Chicago Mercantile (| | | SOFR /
(3.75556) ... .... |Variable Annuity ..... Exhibit 5 ... | Interest .... [Exchange .... .. LCZ7XYGSLJUHFXXNXDB8 [. 06/04/2024 |. 06/06/2054 |.... T 11,400,000 |(3.75556) .12,485]....... (108,475)] ... (1083,475)....... (115,961)[. oo Joennnnne 12,485 .. 311,855
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (10,667,032) (156,007,873)] XXX (156,007,873 (22,871,233) (1,878,230) 27,206,261
USD Total return swap,
SOFR add 42 bps / SOFR add 42 bps
(£ 412) Variable Annuity ..... Exhibit 5 ... |Equity ....... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/11/2023 |. 12/20/2024 |.......... 2,500 |...... 29,829,500)/ (SPTR)  [ooeeiiiiiiniiinns Joennineeeceiiins [ 795,948 | 57,925 | ceeeiiis [ 57,925 |......... 303,696 [...enviiiiinnnnns foeeennnnn (16,964)[.....ccvvvnnnennns fovnnnnnns 102,492 | .......... 0001 .eevnnenens
USD Total return swap,
SOFR add 43 bps / Goldman Sachs Bank SOFR add 43 bps
(SPTR) evevvvmnareeennes Variable Annuity ..... Exhibit 5 ... |Equity ....... USA Lo KD3XUN7CBT 14HNAYLUO2 ). 12/11/2023 |. 12/20/2024 |.......... 2,500 |...... 29,828,700 |/ (SPTR)  [ieeeeeemsseeeemnnn fonmeeermmmnnnnnnes Joennnnnns 784,204 |.......... 98,203 |..cevvnenns fernines 98,203 |......... 436,273 | oo [ (2,833)]-cnneeeeemeniaes foeeeennnn 102,489 [ .......... 0001 ..oennneees
1149999999. Subtotal - Swaps - Hedging Other - Total Return 1,580, 152 156,128 | XXX 156,128 739,968 (19,297), 204,981 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (9,086,880) (155,851,745) XXX (155,851,745 (22,131,265) (1,897,527) 27,411,242 XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate (10,667,032) (156,007,873)] XXX (156,007,873 (22,871,233) (1,878,230) 27,206,261 [ XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange XXX XXX XXX
1389999999. Total Swaps - Total Return 1,580, 152 156,128 | XXX 156, 128 739,968 (19,297), 204,981 XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps (9,086,880) (155,851,745) XXX (155,851,745 (22,131,265) (1,897,527) 27,411,242 | XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 89,318,673 14,434,008 (9,086,880 (45,827,098) XXX (45,827,098 (4,512,168) (496,098 (1,897,527) 27,411,242 XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 89,318,673 14,434,008 (9,086,880 (45,827,098) XXX (45,827,098 (4,512,168) (496,098 (1,897,527) 27,411,242 XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |

[BLang) ......... | oo oot eeeeeeeeeeieeeeeeeseeeseeeeeeeeeeeseeeeeeeseeeseeeseeeeeeeeseeeseeeseeeeseeeseeesseeeseeeeeeseeeeeeeseeeeeeseeeeeeeeeeseeesseeeeeeeeeeseeeseeeseeeeeeeeseeeseeeseeeeeeeseeeaeeeseeseeeieeseeeeeesseeesieeeseesseeeseeeeieeeseeseeeesieeeeeeaneeeieeeieeeeeeeaeeeeeeseeeeeeeeaeeeneeneeeaeeeieteeaeeeieeeoeeeeeteeieeeoeeeeeeeeieeeoiteeeeeeteeet ottt eeeeaeeeeee e eeeeeeee et e eeeseeeeeee et e eeeeeeeeseeeees |
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current

Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
US 5YR NOTE (CBT) Chicago Board of
FWA L e 933 |........ 93,300,000 | Sep24 ......eevvvveennnns Variable Annuity .... |Exhibit 5 ... | Interest .... [.09/30/2024 .[Trade ................ 549300EX04Q20BFQTQ27  |.05/23/2024 .|..... 105.9159 |..... 106.5781 |........... (102,047) ... [RLZ0Z75] KA SR PR R 617,891 |........ 617,891 |........ 1,212,900 (0001 ...oovvvvveeee]eeeeeens 1,000
NASDAQ 100 E-MINI Chicago Mercantile
NOU4 oo [ 2 o 8,739,614 |Sep24 ..................L Variable Annuity .... |Exhibit 5 Equity ....... .09/20/2024 .|Exchange ............ LCZ7XYGSLJUHFXXNXDB8  |.06/14/2024 .|. 19,862.8831 |..19,927.2500 |............ (49,390)|......ueueee (49,390)...vvvvvevnnnnnnn Jooreniiiiiiiiinns e e 28,321 | 28,321 |........... 389,400 (0001 ..oooeeeeeeen e 20
S&P500 EMINI FUT Indexed Universal Chicago Mercantile
ESU4 ..o i, 5 [........ 1,376,263 | Sep24 ....oevvvvveeennns Life coovniiniiinnnnn, Exhibit 5 Equity ....... .09/20/2024 .|Exchange ............ LCZ7XYGSLJUHFXXNXDB8 |.06/17/2024 .]...5,505.0996 |...5,521.5000 |............. [P ] (6,125)]. e [ fovviiiiiiiiiiinns | 4,100 |........... 4,100 |.ooeeeennnns 59,000 {0002 ........ceeeei]ieiiiiiiinnns 50
1539999999. Subtotal - Long Futures - Hedging Other (157,562) (157,562) 650,312 650,312 1,661,300 XXX XXX
1579999999. Subtotal - Long Futures (157,562) (157,562) 650,312 650,312 1,661,300 XXX XXX
US LONG BOND(CBT) Chicago Board of
(VU7 A N R 1,200,000 |Sep24 .... ...|Variable Annuity .... |Exhibit 5 ... [ Interest .... |.00/19/2024 .| Trade ... 549300EX04Q20BFQTQ27  |.05/23/2024 .|..... 116.9199 |..... 118.3125 12,000 [oeeeiiiiiiiiiieen feeeiiiiiii e e (16,711)|........ (16,711)|....
US ULTRA Chicago Board of
WNU4 L s [/ I 9,800,000 [Sep24 .......eevvvrnnnee Variable Annuity .... |Exhibit 5 ... | Interest .... [.09/19/2024 .[Trade ................ 549300EX04Q20BFQTQ27  |.05/23/2024 .|...... 123.9043 |...... 125.3438 162,313 oo [ o s (141,071)f....... (141,071))........... 539,000 {0001 ..ccoeeereees e 1,000
BP CURRENCY FUT Chicago Mercantile
BPU4 ...t e 288 |........ 23,139,000 |Sep24 ...l Variable Annuity .... |Exhibit 5 ... |FX Currency |.09/16/2024 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.06/12/2024 .|..... 128.5441 |..... 126.4900 |..ocoeeennnns 5,400 [oeevveiiiinnnns 5,400 |ooeeeiiiiiiiiiins o e e 369,734 |........ 369,734 |........... 547,200 {0001 ..ocoeeeereei e 625
EURO FX CURR FUT Chicago Mercantile
ECU4 ..ot [ 238 |........ 32,417,534 [Sep24 .......evvvvnnnnnee Variable Annuity .... |Exhibit 5 ... |FX Currency |.09/16/2024 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.06/12/2024 .|........ 1.08% |........ 1.0752 |.eeeeeneee (19,338) ...t (19,338)]- e [ Jeeeeiiiiiiiiiiees oo, 429,453 |......... 429,453 |........... 499,800 (0001 ...coeeeeeeee | i 125,000
JPN YEN CURR FUT Chicago Mercantile
NV e 205 |........ 16,681,505 [Sep24 ..........evveeeee Variable Annuity .... |Exhibit 5 ... |FX Currency |.09/16/2024 .[Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.06/12/2024 .|....... 65.0057 |....... 62.9250 |[.....ccennnnd 5125 |t 5,125 [ oo e e 556,246 |........ 556,246 |........... 574,000 {0001 ...cooeeeeees e 1,250
MSCI EmgMk t ICE Futures US
MESU4 ..ol v 254 |........ 13,798,550 |Sep24 ...l Variable Annuity .... |Exhibit 5 Equity ....... .09/20/2024 .| Indices ............. 5493004R83R1LVX2IL36 |.06/12/2024 .|...1,086.4538 |...1,088.2000 |............ (25,400) |t (25,400)]ccceeeeeeieiinns ferneiiniiiiiiiins Jeeeeiiiiiiiiiiins e (22,177))........ (2, 177)].......t 401,589 0001 ..o e 50
S&P500 EMINI FUT Chicago Mercantile
ESU4 ... s 1,504 |....... 413,840,640 |Sep24 ................... Variable Annuity .... |Exhibit 5 Equity ....... .09/20/2024 .|Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.06/14/2024 .]...5,503.1554 |...5,521.5000 |......... 1,842,400 |.......... 1,842,400 [..oeveeniiiiis feeviiiiiiiiiiiees e e (1,379,514)|...... (1,379,514)f....... 17,747,200 {0001 ..oovvvvveveee] e 50
YEN DENOM NIKKEI Chicago Mercantile
NHUA L [ 7 |l 2,121,324 | Sep24 .......evvnnnnnnnen Variable Annuity .... |Exhibit 5 Equity ....... .09/12/2024 .|Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.06/06/2024 |...... 249.5615 |..... 247.3118 |..........es (11,623) ...t (A7) R [SSRRRRORRRRRRRRR R R 19,122 |.......... 19,122 | 89,818 {0001 ....eevvvveeee]eeeeieeeeens 500
E-Mini Russ 2000 Chicago Mercantile
RTYU4 .ol [ 109 |........ 11,061,320 [Sep24 .......evvvvnnnneee Variable Annuity .... |Exhibit 5 Equity ....... .09/20/2024 .|Exchange ............ LCZ7XYGSLJUHFXXNXD88  |.06/17/2024 .|...2,029.5504 |...2,065.0000 |............ (26,705)............ (26,705)]..ccceeeeeeieiees fernennniiiiiinnns Joeveeiiiiiiiiiins e (193,200)]....... (193,200)f........... 708,500 {0001 ....evvvvvvene] ceeeiiiieeens 50
TOPIX INDX FUTR 3538001249 AILNPRUX57
TPU4 L e 19 |....... 21,108,791 | Sep24 ....oovvvvvveeenns Variable Annuity .... |Exhibit 5 Equity ....... .09/12/2024 .[Osaka Exchange .... .....ooooeeviiiiiiiiinnnn, .06/07/2024 |....... 17.7378 |....... 17.4685 |........... (125,738)]........... (QPTES)] R RIS U R (915,976)|....... (915,976)........ 1,000,650 |0001 ....oovevnnnnsfvnnnnns 10,000
EURO STOXX 50
A eIV R ) I N 34,264,468 | Sep24 ... .|Variable Annuity .... |Exhibit 5 Equity ....... .09/20/2024 .|Eurex ... 0.. .06/17/2024 .|...5,263.1878 |...5,275.4997 83,663 [ e e e (80,151), .. (80,151)[........ 2,424,930
FTSE 100 ICE Futures Europe
ZUb i e 193 |........ 20,057,811 | Sep24 ...oovvvvvveennnnns Variable Annuity .... |Exhibit 5 Equity ....... .09/20/2024 .[Financials ......... 549300UF4R84F48NCH34 . |.06/17/2024 .]..10,392.5021 |. 10,380.7892 |............. 19,518 |.ovvveeenenes 19,518 | o foviiiiiiiiiiiiins o 22,606 |.......... 22,606 |........... 953,986 |0001 ......eeeeennefiviiiiiiinnns 10
1609999999. Subtotal - Short Futures - Hedging Other 1,921,614 1,921,614 (1,351,638)[  (1,351,638) 25,531,074 XXX XXX
1649999999. Subtotal - Short Futures 1,921,614 1,921,614 (1,351,638) (1,351,638) 25,531,074 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other 1,764,053 1,764,053 (701,326) (701,326) 27,192,374 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 1,764,053 1,764,053 (701,326) (701,326) 27,192,374 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
LIRS O FE OOy PPNt 1,484,580 |..oooveeeeeeeiiieeee 279,472 |oooeeeieeeieeeee 1,764,053
Total Net Cash Deposits 1,484,580 279,472 1,764,053

Code

Description of Hedged Risk(s)

{BLANK} ..
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STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . |.
Credit Suisse International E58DKGMJYYYJLNSC3868 . |
Goldman Sachs Bank USA ....... KD3XUN7CET 14HNAYLUO2 . |

Goldman Sachs International .
HSBC Bank U.S.A., NA ...
HSBC Bank PLC
J.P. Morgan Chase Bank, N.A.
el Is Fargo Bank, NA

W22LROWP2 [HZNBBBKS28 . |.
11E8VN30JCEQU1HARB04 . |.
MP6 5ZYZBEUSUXPYFY54 . |.
THBGLXDRUGQFUSTRNES . |
KB1H1DSPRFMYMCUFXTO9 .

......... 3,570,000 |....

2,865,617 |.
... 700,000 |.
... 378,000 |.
.. 54,724,000 |.

576 ...

12,180,871 |...

28,463,711 |..
8431 [

. 16,634,946 |..

..(10,914,061)|.

051)]....

. 102,489
. 179,151

721 |..

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 2,053,053 2,053,053 2,419,418 (366, 365) 2,419,418 27,192,374 27,192,374
Barclay's Bank PLC G5GSEF7VJP5170UK5573 . ...9,536,205 [...ooiiiiiinnnnns (5,952,258).... ....9,536,205 | ... ...(5,952,258)

62,880, 192

40,873,013

(19,515,575)

1,553,394

117 710 641

(19 515 575)

0299999999. Total NAIC 1 DeS|gnat|on 117 710,641 35,623,182 519,859
Societe Generale .........evvviiiiiiiiiiiiiiiiiiiiieeeeeee O02RNE8IBXPAROTDBPUAT . |.....oeee Yeuwnn fovvvnnnn Yo oo 2,242,637 |.oovviiiene 9,180,465 |...evvvvrrennnnes 12,108,845 [....vvvvvvnnnnnnnes (898,018)]..cceeeeeeeeieeiiiiiiiiiiiiees [, 12,108,845 ......ooeeeennnn (898,018)]...cceeeeerneen.s 8,968,190 [...cooveiiiiiiiiiiiiiiinnn,
0399999999. Total NAIC 2 Designation 2,242,637 9,180,465 12,108,845 (898,018) 12,108,845 (898,018) 8,968, 190

0899999999. Aggregate Sum of Central Clearinghouses (Exclud|ng Exchange Traded) 36,950,903 (192,472,893) 36,950,903 (192,472,893) 26,891,383

0999999999 Gross Totals

65,122,829

50 053,477

(212,886, 486)

3,606,447

169, 189,806

(213,252,852)

47,010,790

54,603,616

168,823,441 27 458 586
1. Offset per SSAP No. 64 (366, 365) 366,365
2. Net after right of offset per SSAP No. 64 169, 189,806 (213,252, 852)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. 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 (1, V or IV)

BNP Paribas .. .... ROMUWSFPUBNMPROBKSP83 .. | Mortgage.... 3133KM-PK-5 ... FHLMC 30YR UMBS ... .2,595,502 |... .3,142,921 |... .3,215,648 |....09/01/2051 ...|.

BNP Paribas . ROMUWSFPUBMPROBKSP83 .. | Mor tgage. 3133KN-7C-1 FHLMC 30YR UMBS 506,921 568,788 550,961 |....04/01/2052 ..

BNP Paribas .. .... ROMUWSFPUBNMPROBKSP83 .. | Mortgage.... 3133KN-7C-1 FHLMC 30YR UMBS ... .4,491,627 |... .5,039,809 |... .4,881,849 |....04/01/2052 ...|.

BNP Paribas .... ROMUISFPUBMPROBKSP83 .. | Mortgage.... 3128MJ-VM-9 ... FGOLD 30YR GIANT 1,417,106 |... 1,434,032 |....12/01/2044 ...|.

J.P. Morgan Chase Bank, N.A. . THBGLXDRUGQFUS7RNES7 .. | Mor tgage. 31417H-CS-1 FNMA CONV LONG TERM 30YR OR LESS . ...07/01/2043 ..

J.P. Morgan Chase Bank, N.A. . THBGLXDRUGQFUS7RNES7 .. | Mortgage. 3140HI-N2-6 FNMA 30YR ....covvvnnnnnns ...09/01/2048 ..

Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 .. | Mor tgage.... 31320I-BY-8 FHLMC 30YR UMBS SUPER . s . . ...07/01/2051 ...|.

Chicago Mercantile Exchange .... LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage.... 31292L-4F-9 ... FGOLD 30YR s .1,990,340 |... ...12/01/2042 ...|.

Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 31418D-0H-8 FNVA 30YR UMBS ... .5,434,087 .6,584,437 ...06/01/2050 ..

Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 313201-BY-8 FHLMC 30YR UMBS SUPER . 11,987,208 15,234,912 ...07/01/2051 ..

Chicago Mercantile Exchange . LCZ7XYGSLJUHFXXNXD88 .. | Mor tgage. 3140LY-Y7-2 FNVA 30YR UMBS ... . 16,300,230 .. 20,747,934 .. 20,715,812 |....10/01/2051 ..

J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTWT807 . | CORP .. 126408-HH-9 CSX CORPORATION ... .1,909, 363 .2,000,000 .2,001,126 |....06/01/2027 ..

J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | CORP .. 25470D-BE-8 DISCOVERY COMMUNICA .2,948,024 .3,000,000 .2,989,744 |....06/15/2025 ..

J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTWT807 . | CORP .. 26884T-AL-6 ERAC USA FINANCE LLC .. .3,117,650 .3,140,000 .3,140,857 |....11/15/2024 ..

J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3133KN-PK-5 FHLMC 30YR UMBS ..... . 14,911,919 .. 18,057,002 .. 18,474,840 |....09/01/2051 ..

J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 313201-BY-8 FHLMC 30YR UMBS SUPER . . 20,500,519 .. 26,054,742 .. 26,309,889 |....07/01/2051 ..

J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3128MJ-VM-9 FGOLD 30YR GIANT . 919,337 .1,044,123 .1,056,594 |....12/01/2044 ..

J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 313811J-09-2 FNVA 30YR .. 676,613 775,169 778,743 |....12/01/2046 ..

J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 31418C-4F-8 FNVA 30YR 854,072 924,416 941,701 |....11/01/2048 ..

J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3140HI-N2-6 FNVA 30YR 181,238 194,888 194,634 |....09/01/2048 ..

J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3128MJ-YT-1 FGOLD 30YR G 846,349 966,709 ,003,393 |....09/01/2046 ..

J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 312938-K5-1 FGOLD 30YR ... 123,427 126,902 129,085 |....12/01/2039 ..

J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 312941-26-1 FGOLD 30YR ... 216,502 222,599 226,351 |....08/01/2040 ..

J. P. Morgan Securities LLC .... ZBUT11VBOBEZRVTWT807 . | Mortgage.... 3132XS-EH-9 ........ | FHLMC GOLD 30YR ... L 722,393 |... .. 197,077 |... ... 817,355 |....08/01/2047 ...|.

J. P. Morgan Securities LLC .... ZBUT11VBOBEZRVTWT807 . | Mortgage.... 3128MJ-YT-1 ........ FGOLD 30YR GIANT .... .. 288,605 |... .. 329,648 |... .. 342,157 |....09/01/2046 ...|.

J. P. Morgan Securities LLC . ZBUT11VBOBEZRVTIT807 . | Mor tgage. 3138IIP-G2-4 FNVA 30YR ....... 303,501 344,145 341,237 |....04/01/2043 ..

J. P. Morgan Securities LLC .... ZBUT11VBOBEZRVTWT807 . | Mortgage.... 3132J6-PP-3 FHLMC GOLD 30YR s ... 236,889 |... ... 268,254 |... .. 274,297 |....02/01/2043 ..

Chicago Mercantile Exchange LCZ7XYGSLJUHFXXNXD88 .. [ Cash......ccuuuuniiiiiiiiiiiiiiiiiiiiiiiciiiin e ceiiianans L0 L P [T 154,760,693 |.....oovvvvnnninnns 154,760,693 |....oooiivniiiiiiiiiiiiiieeeiinnn

0199999999 - Total 249,725,173 270,039,937 116,338,003 XXX

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

Barclay's Bank PLC ......oiiiiiiiiiiiiiiiii i GEGSEF7VJIPSI70UKS573 .. [ Cash......ccvvuuniiiiiiiiiiiiiiiiiineeccciiieeeccviins | eveeeeeeiiieeeeens 07T R 3,570,000 [ovniviivininieeiennnnn 3,570,000 [ouneereeene e XRX e fo

Societe Generale ... (02RNE8BXP4ROTDBPU41 .. [ Treasury. .. |91282C-CV-1 ... 1,422,776 |... .1,624,000 |... ... 08/31/2028 ... |.

Societe Generale ... 02RNE8IBXP4ROTDBPU41 .. [ Treasury. . |91282C-FL-0 ... TREASURY NOTE .. 819,860 |... .. 839,000 |... ... 09/30/2029 ....[.

Goldman Sachs International . W22LROWP2|HZNBBBK528 .. | Cash... Cash ..

HSBC Bank U.S.A., NA
Wells Fargo Bank, NA ....
Goldman Sachs Bank USA ..
HSBC Bank PLC ..

... TIEBVN30JCEQV1H4R804 ..

. KB1H1DSPRFMYMCUFXTO9 ..
KD3XUN7CBT14HNAYLUO2 ..
MP6152YZBEU3UXPYFY54 ..

Cash...
Mor tgage....

361791-7-4

Cash ..
GNMA2 30YR ...

.4,250,000 |...
. 54,724,000 |...

4,
.. 54,

250,000 |...

724,000 |...

0299999999 - Total

66,507,212

66,779,905




STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. 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

Wells Fargo Bank
Wells Fargo Bank
Wells Fargo Bank
JP Morgan Chase Bank
JP Morgan Chase Bank
Wells Fargo Bank
JP Morgan Chase Bank
JP Morgan Chase Bank
Wells Fargo Bank
JP Morgan Chase Bank . .
BNP Paribas - New York Branch
................................................. New York, NY

Minneapolis, MN
Minneapolis, MN
Red Wing, MN
. New York, NY ...
. New York, NY ...
Minneapolis, MN
New York, NY
. New York, NY ...
. Minneapolis, MN
New York, NY ...

(621,265)
(2,872,477)

(86,944)|.
... (275,253)|.

.......... 50,000,000 |.

0199998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Open Depositories

0199999. Totals - Open Depositories

22,083

(3,145,654)

(5,790,967)

41,933,312

0299998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Suspended Depositories

0299999. Totals - Suspended Depositories

0399999. Total Cash on Deposit

(3,145,654)

(5,790,967)

41,933,312

0499999. Cash in Company's Office

0599999. Total - Cash

(3,145,654)

(5,790,967)

41,933,312

E13




I4E

STATEMENT AS OF JUNE 30, 2024 OF THE RiverSource Life Insurance Co. of New York

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued 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
COMMONWEALTH EDISON COMPANY R O 06/27/2024 .......... |oeeeeeeiiiiiiiniinienennnn. 0,000 |oeeennnnns 07/01/2024 ... .... 20,000,000 |..
JU SMUCKER CO 06/28/2024 . N .... 07/01/2024 . 17,900,000 |..
KINDER MORGAN INC 06/28/2024 .......... |oeeeeeiiiiiiiiiiinienennnn. 0,000 |oeeennnnns 07/01/2024 .......... .... 20,000,000 |..
Ee O PP PP PPPPPPPPPPPPRPPIN [FFTTTTTTTTTE IFPPPPPRRPN 06/28/2024 ......ooet |oeeneniniieinnnnanneeennn.. 0,000 ooiiini.ils 07/01/2024 .oovvves |oeeennnie e ee s 4,100,000

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 62,000,000

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 62,000,000

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations 62,000,000 27,91
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 62,000,000 27,91

8609999999 - Total Cash Equivalents

62,000,000




