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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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 o [eree s 29,334,187,583 | [ 29,334,187,583 |.......... 29,481,684,838
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicietctceceee ettt [ere e seeneeens 37,459,300 |.eveiieeieiesreeeeene [ 37,459,300 |...ccvrvneee 39,913,100
2.2 COMMON SEOCKS ...ttt [resesnnnenas 1,211,616,803 ..o 18,564 |............ 1,211,598,239 |............ 1,122,325,652
3. Mortgage loans on real estate:
BT FIISEHENS oot e 4,640,987,341 [ [ 4,640,987,341 |........... 4,730,966,709
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 O
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st (1 T
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo (L RSN
4.3 Properties held for sale (less $  ..ooovoeeiiiciiiie
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 O
5. Cash ($
[ I 416,754,296 ) and short-term
investments ($§ ... 5,000,000 ) .o [ 341,277,479 .o [ 341,277,479 |...cooveee. 346,489,591
6. Contractloans (including $  ..ooviiiiiiicccciee premium notes) ...... |oeeeeee 1,659,444,966 |................... 1,432,298 |............ 1,658,012,668 |............ 1,664,287,085
7. DEIVALIVES ...ttt [reeci s 4,694,390 |- e 4,694,390 |...oovivinnn 7,289,940
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 2,811,457,619 | [ 2,811,457,619 |............ 2,688,198,251
9. ReCEIVaADIES fOr SECUMEIES .......vvuivieiieiacieiieiieie s [roreeeiieeeineas 19,251,999 [ 2,135,410 i 17,116,589 |.oooveiine. 18,916,698
10. Securities lending reinvested collateral assets . .0
11.  Aggregate write-ins for invested assets .............cccccviiiiiiiiiiiiiie 0
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 40,060,377,480 |..ccvrereennee 3,586,272 |.......... 40,056,791,208 |.......... 40,100,071,864
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 O
14.  Investment income due and @CCTUET ............cccueururiiriueiernenireeeeeiseeeseeeieas [ AT6,727,722 |cooecveriiciciennninees feeerinnicins 476,727,722 | 425,707,027
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 87,220,265 |....occoevvvririnnn 973,872 o 86,246,393 |.......co..... 92,381,682
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 81,559,429 | 55,106 |.corereeenne 81,504,323 |.ccvvviennnne 83,190,420
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) e foee e e [, [0 O
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 54,000,766 |................... 2,625,910 |.ooovnnnes 51,374,856 |....cccoe..... 34,842,991
16.2 Funds held by or deposited with reinsured COMPANIEs .............cccevevevees [rreririnenenne 19,881,243 .o oo 19,881,243 |................. 19,881,243
16.3 Other amounts receivable under reinsurance contracts .. 20,193,742 | [ 20,193,742 | 17,813,194
17.  Amounts receivable relating to uninsured plans ............ccccocoeiviiiiiiinicniens e o e 0
18.1 Current federal and foreign income tax recoverable and interest thereon .... |......ccccoiiiiiiiiiiiiiin i e 0 s
18.2 Net deferred tax asset ..........coocoeerueennne ..604,347,106 |.. ..200,970,520
19.  Guaranty funds receivable or 0N dePOSIt ...........ccocceveveveveueucceeeeieieeeeeieeees [reeeeeeeeeneens 24,535,329 | [ 24,535,329 [ 24,525,273
20. Electronic data processing equipment and SOfWAre .............cocoeveeeerererieis foeveervrinnnnns 4,423,466 |.....cocoovevee 8,423,466 |0 e 0
21. Furniture and equipment, including health care delivery assets
(B s ) ettt tene |ttt [ttt et (L RSN
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 O
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevveeiieeies foorerienneiieinn 138,328 o v 138,328 | 0
24. Healthcare ($ .coooveccciciiicccee ) and other amounts receivable ...... | e [ (L
25.  Aggregate write-ins for other than invested assets ............ccooceeeeeirieeieeeerenns rovnnccennnns 73,209,936 |......cccooc.... 50,165,677 |.covvverenene 23,044,259 |.....cooou... 17,406,722
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 41,506,614,812 |............... 485,227,098 |.......... 41,021,387,714 |.......... 41,016,790,936
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt ssenenennnes |oonensnsesnnnnnas 8,642,331 [ e 8,642,331 [ 8,352,211
28. Total (Lines 26 and 27) 41,515,257,143 485,227,098 41,030,030,045 41,025,143,147
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid eXpenses ... [, 46,949,122 |......ccoovvnnee. 46,949,122 |....ovvooicnriens | 0
2502. Commissions receivable ........ccoooooioioieeeeeeeeeeeeeeeeeee e |oeee s 2,491,146 |...c.cooo.o... 2,491,146 ..o 0 [, 0
2503. Premium tax receivable ... o 6,875,267 [.oceeererirriicciirniiees oo 6,875,267 |....cccvvirienee 5,946,700
2598. Summary of remaining write-ins for Line 25 from overflow page ... 16,894,401 |... . 725,400 |... ... 16,168,992 |... ... 11,460,022
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 73,209,936 50, 165,677 23,044,259 17,406,722




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 6,177,484,065 less $
(INClUdINg $ v Modco Reserve) 6,177,484,065 |........... 6,321,465,616
2. Aggregate reserve for accident and health contracts (including $ 28,788,796,487 |........... 28,767,766,923
3. Liability for deposit-type contracts (including $  ....cccccvvvvvecccvcnccceces. MOACO RESEIVE)......oeeeiiieieeie e [oeeeieeeeeaena 229,810,833 |.....ccoe0.. 237,924,974
4. Contract claims:
B LIFE o E bbb bbbt b et be s [rren e 10,146,335 |.cooeicine 13,169,016
4.2 ACCIAENT AN NBAIN ...ttt b bbbttt s bbbt et b bbb se et e bbb s snsnsebebe s s s snsnsenas |oesesesenennns 256,012,259 |....ccovnnee 289,049,098
5. Policyholders’ dividends/refunds to members $ due
BN UNPAIA ....ooeeveeiieee ettt ettt ete et eae et et e et ese s et e s ebeseesess et ese st ese et esessebe s ebessebens et essstesseseseesebe s eteasebensetenseseseesenssseresaetessans [sereeseneetenentenentesentetennete|oreueeenet et enens 0
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 bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. 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
[ discount; including $  ...cccovoeenene 86,129,539 accident and health premiums ...........ccceveveveees foeeeerenecnnenes 87,633,530 |...ccoovenenee 74,803,884

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
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $

108,573,063 |.......c...cc. 67,125,961
914,173,179 .o 940,877,258

$ 2,810,896 and deposit-type CONtract FUNAS $  .oceeeericcecricirieies ettt s e nnnas [eeeeennaeeeeneaea 2,931,163 | 4,921,609
11.  Commissions and expense allowances payable on reinsurance assumed 375,303 | 571,852
12, General eXpenses dUE OF ACCIUEM ...........ccueuereeririririererererereeseseseeaesenas 255,564,397 |....cocoue.. 251,999,602

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 30,497,248 |................. 29,908,797
15.1 Current federal and foreign income taxes, including $ 1,868,067 on reallzed capltal gains (I0SSES) ....cvvirs forvcerieinanes 21,539,191 | 2,606,626
15.2 Net deferred tax liability SO OO P PP PP R UPROURUUOPUIN SRR
16.  Unearned investment income .. 316,592 |...
17.  Amounts withheld or retained by reporting entity as agent or trustee 66,017,184 |...
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
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 $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErs ....coc. feeeiiiiiiiiiiiie
24.04 Payable to parent, subsidiaries and affiliates 8,317,157 |...
2405 Drafts OULSTANMING ... .eoeeeiieiiiie ettt et e et e ea et e et e s e ea s e eae e e s e e ea s e ea e e es e e se e s e emseemseenseenseenseeneeaseenneenne [soeesaesstesitesaa e e e eae s
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24.09 Payable for securities ...... 198 408 |...
24.10 Payable fOr SECUIES IENTING .....couuiiieeieiieee ettt et et e et e e bt e e e e e e e abeeseeeaeeeseeaseeseenseenseenseenseaneesneens [soeesaesssesiaesseesaessaessaeenes
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27)

(1,959,326)|................. (1,868,926)

124,010
37,854,829,375 37,943,584 ,598

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

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

37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 3,161,697,081 3,068,345,080
38. Totals of Lines 29, 30 and 37 3,166,558,339 3,073,206,338
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 41,030,030,045 41,025,143,147

DETAILS OF WRITE-INS
2501. Derivatives interest payable
2502.

86,219 s 124,010

2503.

2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......coiiiiiiiiiiiiiiiiite sttt oo O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 66,219 124,010
3101.

3102. .. 0
3103, e

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 MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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 .............ccccccoeveveeecforreveieinees 565,233,008 |................ 565,661,153 |............ 2,318,008,877
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 2,571,759 | 3,042,797 |oooine 18,151,426
3. Netinvestment INCOME ..o ..451,477,615 |.. ..438,488,006 |.. ..1,829,697,226
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ... 18,700,959 |.. ...21,572,535 |.. ...83,290, 189
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoooevreenveenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 28,712,324 | 28,883,054 |............... 117,545,095
7. Reserve adjustments on reinSUranCe CEAERM ...........oiiiiiiiiiiieiieie et re e see e e e e [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEPArate ACCOUNES..........c.cueviieereuereieiieieeeteseiessese et ssssesese s s s e sesesesssssssess [eeeseesencaceeasassanas 13,368 | 16,065 |[.oeoeeeeerrccaee 58,096
8.2 Charges and fees for depoSit-type CONTACES .............cceiieieieieeeeeececeeeeieie ettt e 285 [ 155 o 625
8.3 Aggregate write-ins for miscellaneous income .. 115,472 190,692 959,705
9. Totals (LiNes 110 8.3) .o 1,066,824,790 1,057,854,457 4,367,711,239
10, DEAN DENEFIS ...ttt e et 12,873,635 24,958,889 |......cceonce. 65,247,383
11.  Matured endowments (excluding guaranteed annual pure eNndoOWMENtS) ...........coouereeriereenieeneeneee [ [ 0.
12, ANNUILY DENEFIES ..eiuiiiiriiectcteie ettt ettt ettt b et sn e e 76,759,825 |..oocienne 93,552,443 |................ 344,208,402
13. Disability benefits and benefits under accident and health CONracts ...............ccccocueveveieeeeiieiciereeens oo 617,982,681 |.....cccoeee 557,892,854 |........... 2,329,313,908
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccooviieiinnneneneiefe e s 0
15.  Surrender benefits and withdrawals for life contracts ..................... ..129,839,294 |.. 89,427,734 |.. ..398,650,251
16.  GIOUP CONVEISIONS ......vvieeeiaiaitesesesessasaeessesesesesesssssssssesesesesessssssssesesesessssssssasssesesesessssssasasssesesesessssaasesesseesesssesenenenesannsennnes [oetesesnneneneeneneseseeeeaenens [0 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 2,532,681 |.ooone 2,289,182 | 7,463,636
18. Payments on supplementary contracts with life contingencies .............. | 6,651,211 | 7,030,621 | 27,464,251
19. Increase in aggregate reserves for life and accident and health contracts ) (115,547,820) (123,225,461) (212,942,442)
20.  Totals (LINES 10 10 1) ..ttt s et esese e e eens et 731,091,507 |..ocvennene 651,926,262 |............ 2,959,405,389
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovviiiecie sttt s bbb ns bbb es e s bbb s s snses s s [eneneciceseennas 38,575,300 |....coovnveeee 39,311,936 |...cocveeeee 163,761,101
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.ceueueereeeeveveueresesessssessssnas [oeeeeeeenenenenenes 7,696,789 |...covoene 8,455,727 |.. ..392,714,267
23. General insurance expenses and fraternal expenses ................. | S 145,279,048 |................ 119,206,742 |................ 442,457,153
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 14,903,566 |................. 15,059,645 |....ccoceeeel 58,138,897
25. Increase in loading on deferred and uncollected premiums ........... 1,777,308 |.. 1,727,312 |.. ..2,666,680
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE ............c.c.cerieeievevereeeeceeeeeeeeieseaes e (193,335) (87,025)
27. Aggregate write-ins for deductions .... 0 0 (2,466,015)
28.  TOtAIS (LINES 20 10 27) ...ttt e et st e e e s eaen 939,130,183 835,600,599 4,016,108,216
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 127,694,607 |................ 222,253,858 |..coceene 351,603,023
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 MINUS LINE 30) ....c.uuiuiriuriieuieeiriieisieeineseiseeeineeesseee sttt sssseses rossaesnassanes 127,694,607 |................ 222,253,858 |.....coocc.... 351,603,023
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 6,438,626 39,143,226 (5,558,279)
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) ........cccooveueuereieeeueuenens [oeeeecceeens 121,255,981 | 183,110,632 |............... 357,161,302
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 3,913,515 (excluding taxes of §  ..occceveveencee (2,127,412)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (8,010,881) (2,186,582) (75,909,934)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 113,245,100 180,924,050 281,251,368
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 3,073,206,338 2,937,134,087 2,937,134,087
37 NEtINCOME (LINE 35) ...ttt s s e s e s s esesenenenennseee e eeeeseenenene 113,245,100 |............... 180,924,050 |................ 281,251,368
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..7,604,103 ... 36,557,980 |.. ..(49,985,928)|........cce..... 2,339,069
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeieveverereieeeieeeieieseee e e 2,167,231 |.. ... (3,109,375)].. ... (8,353,603)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... (9,844,807)]|.. ... (2,072,582)].. ... 10,085,320
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(16,310,388)]|.. ... (8,753,878)].. ... (5,546,707)
42. Change in liability for reinsurance in unauthorized and certified companies ............
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of FeINSUrANCE ..........cc.ooiiiiiiiiiieeeee e
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 93,352,001 97,113,109 136,072,251
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,166,558,339 3,034,247,196 3,073,206, 338
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME .......oeieeeeeeeeeeeee ettt e e e et e s e e e eeeneeseneeteaseeeanesesenens foreeenneseaeaeeaeanens 115,472 oo 190,692 | 959,705
08,3002, ittt h e et R et e e b et e oA R et e R e et e R et oo R et e R e et e b et e ea R et e aR et e e beee e neeeanreeaenneenneeen [reennneeennneeeneeeeneeennneennne [seeinneennee e e e e e e nneeeas [0
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 115,472 190,692 959,705
2701. IMR transfer ...(2,466,015)
2702, et e et e eaa et e et oo e n et e et e e e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneeennnee [oeneeeeneeeaneeenneenneeeeaneees [ereeeiane e e e e e e e e e e eneeeas
2703, ettt e e e e eaneeeas e [ee e [ee
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge ............cccueeeieveveieiereeceieeeeeeeeee e [0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 0 0 (2,466,015)
5301. Prior period correction - Cross—entity term conversions, net of deferred tax of $8,590,505 ..|............ (832,316,661) ..o 0 e
5302. Prior period correction - Incorrect coding of a correction to term conversions, net of
deferred tax of $848,559 ... oottt
5303. Prior period correction - Investment in GLAIC, net of deferred tax of $7,741,946
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiieiiiiiiiiiii e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiieiiieiieiicieee ettt [oressinessnees 565,323,603 |........c.c.... 577,149,530 |............ 2,329,756,109
2. NetiNVESIMENT INCOME .......vuiiiiiiiieieici et [ersss e 382,491,638 |....ccvvenene 382,467,713 |............ 1,757,529,956
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 26,846,560 26,892,617 110,153,110
4. TOtal (LINES 110 3) oottt 974,661,801 986,509, 860 4,197,439,175
5. Benefit and 10SS related PAYMENTS ............c.cueviuiiiiiiieicieteeeeeeee ettt bessssnnns [oevesesesnnnas 873,085,304 |................ 775,583,957 |............ 3,062,046,726
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeeeeeercrrnene (102,935) ... (3720[0) ] I (28,800)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveveveveveveucceeeenns fererreeiens 200,280,821 |.....ccccuuenvne 174,202,580 |............... 649,401,081
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (10,707,836) 24,724,299 83,628,219
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 1,062,555,354 974,508,636 3,795,047,226
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (87,893,553) 12,001,224 402,391,949
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 648,489,735 778,532,734 3,009,630,471
12.2 STOCKS ...ttt benns|oetine e (1015 O 543,571 |.. ... 13,553,537
12.3 Mortgage loans ... 127,392,406 61,590,260 |.. ..467,659,597
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st (U R (U R 0
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 21,389,392 |....ccvennee 33,975,296 |.........c...... 132,708,595
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceies oo, (O [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 2,371,546 30,559,849 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvvvevevereeeeieeeeeeee ettt eseen s [oevereseannnas 799,642,971 |.............. 905,201,710 |............ 3,623,552,200
13. Cost of investments acquired (long-term only):
LT = T T PSSO ROTIUPOTRR 487,494,444 |................ 472,965,854 |............ 2,075,240,779
1312 STOCKS ...ttt |eeterne s 35,288,927 |....ccvvnene 38,381,947 |...c.oceevneee 166,298,493
13.3 MOMGAGE [OBNS .....ceueriiriiiie ettt |oevinineinnanes 37,413,038 |....ccovveevnee. 122,747,119 | 701,056,102
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciieicei ettt [eesssinessinans 128,313,511 [ 105,927,501 |.ocoieenee. 488,017,204
13.6 Miscellaneous @pPlICALIONS ..............c.ceueuiuiieieieieeeteteececee ettt s s 0 16,142,928 13,310,835
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 688,509,920 756,165,349 3,443,923,413
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns (6,447,296) (9,561,221) 112,460,767
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 117,580, 347 158,597,582 67,168,020
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveeceecees |oevvrieenns (18,458,590)|........couvnvne (22,546,372).............. (140,152,271)
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (16,440,316) (154,478,883) (170,174,043)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (34,898,906) (177,025,255) (310,326,314)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne (5,212, 112) oo (6,426,449)|................ 159,233,655
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt s s s seseseseasnannens |oesesesesnenenes 346,489,591 |....cocvvne 187,255,936 |......ccoenvne 187,255,936
19.2 End of period (Line 18 plus Line 19.1) 341,277,479 180,829,487 346,489,591
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Securities exchange bond proceeds (Line 12.1) ..o [orereeeseenenns (45,849,252)................ (18,991,063)|.............. (295,064,617)
20.0002. Securities exchange bonds acquired (Line 13.1) ..oiiiiiiiiiieenrccerreserenee [orereeeneenenns (45,849,252)................ (18,991,063)|.............. (295,064,617)
20.0003. Bank loan conversions (Line 12.1) .................. |- ... (3,264,277)
20.0004. Bank loan conversions (Line 13.1) ... |- ... (3,264,277)
20.0005. Interest capitalization (LiNE 2) ..o ) (16,918,234)
20.0006. Interest capitalization (Line 13.1) .o ) (16,918,234)
20.0007. Return of capital (Line 12.5) ...... Mewooreeeeinieeeen (95, 71 (433,171)
20.0008. Return of capital (Line 13.2) )| ... (1,816,797)
20.0009. Return of capital (Line 2) ..... )| ... (1,383,626)
20.0010. Reinsurance treaty non-cash transaction Fidelity recapture (Line 2) ...ccoovoorviinnniicaiain oo @ i 0 (5,160,527)




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

20.0011. Reinsurance treaty non-cash transaction Fidelity recapture (Line 7) ...... ....(372,320,428)
20.0012. Reinsurance treaty non-cash transaction Fidelity recapture (Line 12.1) . e |- .0 .0 . .(334,621,353)
20.0013. Reinsurance treaty non-cash transaction Fidelity recapture (Line 12.5) ..ocooooiiioonnocens oo 0 o0 [ (32,538,548)
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

1o INAUSEIEL TR ...t ettt et 0

2. Ordinary life INSUFAINCE .........cueviiiiieiietetiiiiiteceete ettt ss st be bt se s bbb ss st be s s st sese s s snsnseses s [ensennscseeenes 56,037,900 |......covvuvee 60,358,966 |................ 231,515,989

3. Ordinary iNAIVIUAl BNNUILIES .........c.viviveveiiiiiciiieteteieeeecee ettt ss bbb sn s se s s ssnsesaesses e e eaeeenennas 82,970 oo 597,031 [ 1,473,975

L O =Y [ 11 (S (e e TU o R= TaTe I Tt [V o U Y RSP R KRN 0

5. Group lifE INSUMANCE .........ooveveeeeeeeeeeee et s e st e s e aessassns s seseseseasasanssenenenee e e ene s 1,630,857 | 1,630,857 | 7,689,493

B.  GIOUD @NNUILIES ....c.oviuiiieiieteieetece ettt sttt eae st eae st ete et ete et ete s et e s ebesestesessessstesessebe s ebensetessetesssbensstesssaedsseseneeseneesenesens 170,700 [ooeeeieeieee 658,650 |.....ccccvenvee 1,163,227

7o A G H = GIOUD oo s 77,142,626 |................. 73,749,728 |............. 298,896,099

8. A & H-credit (Group and iNIVIAUAI) ..........coiiiiiiii e e eee[eree e [eeee e 0

9. A H = OtNEI e e 524,332,882 |.....cco.... 520,924,868 |............ 2,184,512,675

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) .....viuiveiiiiicicie ettt es bbb ns s s en e 659,397,935 |................ 657,920,100 |............ 2,725,251,458
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13. Subtotal (LINES 11 thrOUGN 12) ....c.cuiuiuiiiiiiicte ettt b bbb st en e 659,397,935 |................ 657,920,100 |............ 2,725,251,458
14, DEPOSIt-LYPE CONFACES ......cvvevieiiieiiieieieteieieett ettt s s e s et e e e e et et esesesesesesssens [oeneeneseseseseaeieaea s eeeneeas [0 U 0 [ 0
15. Total (Lines 13 and 14) 659,397,935 657,920,100 2,725,251,458

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0
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NOTES TO THE FINANCIAL STATEMENTS
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STATEMENT AS OF MARCH 31, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices
The accompanying statutory financial statements of Genworth Life Insurance Company (the “Company”) have been
prepared on the basis of accounting practices prescribed or permitted by the State of Delaware Department of
Insurance (the “Delaware Department”).
The State of Delaware requires insurance companies domiciled in the state to prepare their statutory financial
statements in accordance with the National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and
Procedures Manual (“NAIC SAP”) subject to any deviations prescribed or permitted by the Delaware Department.
A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed or
permitted by the Delaware Department is shown below:
FIS FIS
SSAP # Page Line # March 31, 2023 December 31, 2022
NET INCOME
(1) Company state basis (Page 4, Line 35,
Columns 1 & 3) XXX XXX XXX $ 113,245,100 $ 281,251,368
(2) state Prescribed Practices that are an
increase/(decrease) from NAIC SAP: — —
(3) State Permitted Practices that are an
increase/(decrease) from NAIC SAP: — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 113,245,100 $ 281,251,368
SURPLUS
(5) Company state basis (Page 3, Line 38,
Columns 1 & 2) XXX XXX XXX $ 3,166,558,339 $ 3,073,206,338
(6) State Prescribed Practices that are an
increase/(decrease) from NAIC SAP: — —
(7) State Permitted Practices that are an
increase/(decrease) from NAIC SAP: — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 3,166,558,339 $ 3,073,206,338
C. Accounting Policy
(6) Loan-backed bonds and structured securities (“‘LBaSS”) other than non-agency residential mortgage-backed
securities are stated at amortized cost using the scientific method except where the NAIC designation has fallen to
6 and the fair value has fallen below amortized cost, in which case they are carried at fair value. Amortization of
LBaSS is based on prepayment assumptions that are updated at least annually. Significant changes of estimated
cash flows from original purchase assumptions are accounted for using the retrospective adjustment method for all
such securities except for securities for which the Company recorded other-than-temporary impairment (“OTTI”)
charges. For impaired securities, the Company stops amortization until the security begins performing as
anticipated, at which time the Company applies the prospective methodology for amortization.
D. Going Concern

The Company’s management does not have any doubts about the Company’s ability to continue as a going concern
within one year from the date the statutory financial statements were issued.

Note 2 - Accounting Changes and Corrections of Errors

Corrections of Errors

During 2023, the Company recorded a prior period correction related to historical reinsurance impacts on cross-entity
term conversions. To record this correction, the Company recorded a reinsurance payable to Genworth Life and Annuity
of Insurance Company (“GLAIC”) of $40,907,166 and increased net deferred tax assets by $8,590,505, with an
offsetting increase of $32,316,661 to unassigned deficit, in accordance with Statement of Statutory Accounting
Principles (“SSAP”) No. 3, Accounting Changes and Corrections of Errors.

During 2023, the Company also recorded a prior period correction related to incorrect coding of a correction to term
conversions. To record this correction, the Company recorded a reinsurance payable to GLAIC of $3,363,410,
decreased the aggregate reserves for life contracts by $7,404,167 and decreased net deferred tax assets by $848,559,
with an offsetting decrease of $3,192,198 to unassigned deficit, in accordance with SSAP No. 3.

As a result of these corrections, the Company also recorded an increase of $29,124,463 in its investment in GLAIC,
with an offsetting decrease to unassigned deficit, in accordance with SSAP No. 3. Therefore, these corrections did not

have a net impact on the Company’s surplus.

Note 3 - Business Combinations and Goodwill

None

Note 4 - Discontinued Operations

None

7.1



STATEMENT AS OF MARCH 31, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 5 - Investments

D. Loan-Backed Securities

(1) Prepayment assumptions for mortgage-backed/asset-backed structured securities were obtained from third-party
providers, broker dealer research reports or internal estimates.

(2) The Company had no loaned-backed securities with recognized OTTI where the Company had the intent to sell or
does not have the intent and ability to retain the investment for a period of time sufficient to recover the amortized
cost basis as of March 31, 2023.

(3) The Company had no loan-backed securities which recognized OTTI as of March 31, 2023.

(4) All impaired securities (fair value is less than cost or amortized cost) for which an OTTI has not been recognized in

earnings as a realized loss (including securities with a recognized OTTI for non-interest related declines when a
non-recognized interest related impairment remains) as of March 31, 2023:

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ 49,820,570
2. 12 months or longer 112,384,866

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 638,922,535
2. 12 months or longer 825,220,270

(5) The Company regularly evaluates securities in an unrealized loss position for OTTIl. For debt securities, the
Company considers all available information relevant to the collectability of the security, including information about
past events, current conditions, and reasonable and supportable forecasts, when developing the estimate of cash
flows expected to be collected. More specifically for mortgage-backed and asset-backed securities, the Company
also utilizes performance indicators of the underlying assets including defaults or delinquency rates, loans to
collateral value ratio, third-party credit enhancements, current levels of subordination, vintage and other relevant
characteristics of the security or underlying assets to develop the Company’s estimate of cash flows. Estimating the
cash flows expected to be collected is a quantitative and qualitative process that incorporates information received
from third-party sources along with certain internal assumptions and judgments regarding the future performance of
the underlying collateral. Where possible, this data is benchmarked against third-party sources.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

None

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

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

H. Repurchase Agreements Transactions Accounted for as a Sale
None

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

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

R. Reporting Entity's Share of Cash Pool by Asset Type

None

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

7.2



STATEMENT AS OF MARCH 31, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

None

Note 11 - Debt

B.

Federal Home Loan Bank (“FHLB”) Agreements

(1)

The Company is a member of the Federal Home Loan Bank of Pittsburgh (“FHLB Pittsburgh”). Through its
membership, the Company had outstanding funding agreements with FHLB Pittsburgh in the amount of
$50,000,000 as of March 31, 2023, which related to total liabilities of $50,037,199, of which $37,199 was accrued
interest. As of December 31, 2022, the amount of funding agreements issued to FHLB Pittsburgh was $50,000,000
which related to total liabilities of $50,034,353, of which $34,353 was accrued interest. The Company uses these
funds for liquidity management and asset-liability management in an investment spread strategy, consistent with its
other investment spread programs. The Company records the funds under SSAP No. 52, Deposit Type Contracts,
consistent with its accounting for other deposit type contracts. It is not part of the Company’s strategy to utilize
these funds for operations, and any funds obtained from the FHLB Pittsburgh for use in general operations would
be accounted for under SSAP No. 15, Debt and Holding Company Obligations, as borrowed money. The Company
currently has an internally calculated borrowing capacity of $1.5 billion, which is lower than the stated limit from
FHLB Pittsburgh.

FHLB Capital Stock

The tables below indicate the amount of FHLB Pittsburgh stock purchased, collateral pledged, assets and liabilities
related to the agreement with FHLB Pittsburgh as of March 31, 2023 and December 31, 2022.

a. Aggregate totals

1. As of March 31, 2023:

Membership Stock Total1(2+3) Generalzaccount Separate3accounts
(a) Membership stock — Class A $ —|$ —1$ —
(b) Membership stock — Class B 5,101,400 5,101,400 —
(c) Activity stock 2,000,000 2,000,000 —
(d) Excess stock — — —
(e) Aggregate total (a+b+c+d) 7,101,400 7,101,400 —
(f) Actual or estimated borrowing capacity as
determined by the insurer 1,500,000,000 XXX XXX
2. As of December 31, 2022:
1 2 3
Membership Stock Total (2+3) General account | Separate accounts
(a) Membership stock — Class A $ —|$ —1$ —
(b) Membership stock — Class B 5,101,400 5,101,400 —
(c) Activity stock 2,000,000 2,000,000 —
(d) Excess stock — — —
(e) Aggregate total (a+b+c+d) 7,101,400 7,101,400 —
(f) Actual or estimated borrowing capacity as
determined by the insurer 1,300,000,000 XXX XXX
b. Membership stock (Class A and B) eligible and not eligible for redemption as of March 31, 2023:
Eligible for redemption
Membership 1 2 3 4 5 6
stock Current year |Not eligible for| Less than 6 6 months to | 1tolessthan | 3to 5 years
total redemption months less than 1 3 years
(2+3+4+5+6) year
1. Class A $ —1|$ —1|$ —1|% —|$ —1|$ —
2. Class B 5,101,400 5,101,400 — — — —
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(3) Collateral Pledged to FHLB

a. Amount pledged as of March 31, 2023 and December 31, 2022:

Fair value

Carrying value

Aggregate total borrowing

1. Current year total general and
separate accounts total collateral
pledged (Lines 2+3)

$ 241,901,219

$ 236,722,709

$ 50,000,000

2. Current year general account total

b. Max

collateral pledged

241,901,219

236,722,709

50,000,000

. Current year separate accounts

total collateral pledged

. Prior year-end total general and
separate accounts total collateral

pledged

238,455,965

239,012,764

50,000,000

imum amount pledged during reporting period ending March 31, 2023 and December 31, 2022:

Amount borrowed at
time of maximum

Fair value Carrying value collateral
. Current year total general and
separate accounts maximum
collateral pledged (Lines 2+3) $ 245444885(% 238,369,027 |$ 50,000,000
. Current year general account
maximum collateral pledged 245,444,885 238,369,027 50,000,000
. Current year separate accounts
maximum collateral pledged — — —
. Prior year-end total general and
separate accounts maximum
collateral pledged 382,613,808 319,616,746 100,000,000
(4) Borrowing from FHLB
a. Amount as of the reporting date
1. As of March 31, 2023:
1 2 3 4
Total General Separate Funding agreements
(2+3) account accounts reserves established
(a) Debt $ —1$ —[$ — XXX
(b) Funding agreements 50,000,000 50,000,000 — 1% 50,037,199
(c) Other — — — XXX
(d) Aggregate total (a+b+c) |$ 50,000,000 |$ 50,000,000 |$ —1|$ 50,037,199
2. As of December 31, 2022:
1 2 3 4
Total General Separate Funding agreements
(2+3) account accounts reserves established
(a) Debt $ —|$ —13 — XXX
(b) Funding agreements 50,000,000 50,000,000 — 1% 50,034,353
(c) Other — — — XXX
(d) Aggregate total (a+b+c) |$ 50,000,000 |$ 50,000,000 |$ —|$ 50,034,353
b. Maximum amount during the reporting period ending March 31, 2023:
1 2 3
Total General account Separate
(2+3) accounts
1. Debt $ —|$ —|$ —
2. Funding agreements 50,000,000 50,000,000 —
3. Other — — —
4. Aggregate total (Lines 1+2+3) |$ 50,000,000 | $ 50,000,000 |$ —

c. FHLB — Prepayment obligations

Does the company have prepayment
obligations under the following
arrangements (YES/NO)?

1. Debt NO
2. Funding agreements NO
3. Other NO
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Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and
Other Postretirement Benefit Plans

The Company has no employees; however, it is allocated costs for services provided by employees of affiliated
companies.

A. Defined Benefit Plan
The Company does not have any employees.

Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Liabilities, Contingencies and Assessments

On August 11, 2021, the Company and GLICNY received a request for pre-suit mediation related to a potential class
action lawsuit that may be brought by five LTC policyholders, seeking to represent a nationwide class alleging that the
defendants made misleading and inadequate disclosures regarding premium increases for LTC policies. The draft
complaint asserts claims for breach of contract, conversion, and declaratory and injunctive relief, and seeks damages in
excess of $5,000,000. The Company and GLICNY participated in pre-suit mediation in November 2021 and January
2022. On January 15, 2022, the parties reached an agreement in principle to settle the dispute on a nationwide basis,
subject to the negotiation and execution of a final settlement agreement, and Court approval thereof. On January 28,
2022, the complaint was filed in the United States District Court for the Eastern District of Virginia captioned Fred
Haney, Marsha Merrill, Sylvia Swanson, and Alan Wooten, individually, and on behalf of all others similarly situated v.
Genworth Life Insurance Company and Genworth Life Insurance Company of New York. The parties executed a
settlement agreement consistent with the agreement in principle signed on January 15, 2022. On May 2, 2022, the
Court preliminarily approved the settlement. The final approval hearing commenced on November 17, 2022 and the
Court entered judgment finally approving the settlement on February 15, 2023. Pursuant to its terms, the settlement
thereafter became final on March 27, 2023. The Company and GLICNY expect to begin implementation of the
settlement in the second quarter of 2023 and expect an overall net favorable impact to their LTC business from the
settlement of this case.

Note 15 - Leases
No change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk And Financial Instruments With
Concentrations of Credit Risk

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. Transfer and Servicing of Financial Assets
(2) = (3) None

(4) The Company did not have any securitizations, asset-based financing arrangements or similar transfers during
the reporting period.

For retained interests held in the form of securities, the underlying assets that are held by the securitization
trust have a principal amount outstanding of $19,954,826 as of March 31, 2023 and include commercial
mortgage loans that were originated by the Company. All of these commercial mortgage loans were
derecognized upon transfer to the securitization entity in a prior period. The carrying value and fair value of the
Company’s retained interest in these assets transferred were $13,620,385 and $16,546,598, respectively, as
of March 31, 2023. The fair value of these retained interests are developed primarily using Level 2 inputs
based on observable market prices for similar instruments. The risks associated with the Company’s retained
interest include losses due to default and prepayment on the underlying commercial mortgage loans. The
Company’s maximum exposure to loss is represented by its carrying value of these retained interests, as there
are no other implicit or explicit guarantees associated with the Company’s on-going interest in these
securitized assets.

C. Wash Sales
None

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.
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Note 20 - Fair Value Measurements

All assets and liabilities carried at fair value are classified and disclosed in one of the following three categories:

* Level 1—Quoted prices for identical instruments in active markets.

* Level 2—Quoted prices for similar instruments in active markets; quoted prices for identical or similar
instruments in markets that are not active; and model-derived valuations whose inputs are
observable or whose significant value drivers are observable.

*  Level 3—Instruments whose significant value drivers are unobservable.

Refer to No. 4 below for discussion of valuation techniques.

A. Fair Value Classifications

a. The following table sets forth the Company’s assets and liabilities that were measured at fair value as of March 31,

2023:
Net asset value
Description for each class of asset or liability Level 1 Level 2 Level 3 (NAV) Total
a. | Assets at fair value
Bonds
Commercial mortgage-backed $ —1$ 1,131,060 | $ —|$ —1$ 1,131,060
Bank loans — — 10,077,384 — 10,077,384
Total bonds — 1,131,060 10,077,384 — 11,208,444
Preferred stock
Industrial and miscellaneous 9,688,000 26,527,300 — — 36,215,300
Total preferred stock 9,688,000 26,527,300 — — 36,215,300
Common stock
Industrial and miscellaneous 247,262,851 — 14,331,920 — 261,594,771
Total common stock 247,262,851 — 14,331,920 — 261,594,771
Cash equivalents
Money market mutual funds 416,754,296 — — — 416,754,296
Total cash equivalents 416,754,296 — — — 416,754,296
Separate account assets 3,943,377 — — — 3,943,377
Total assets at fair value/NAV $ 677,648,524 |% 27,658,360 |$ 24,409,304 |$ —|$ 729,716,188

The following table sets forth the Company’s assets and liabilities that were measured at fair value as of
December 31, 2022:

Net asset value
Description for each class of asset or liability Level 1 Level 2 Level 3 (NAV) Total
a. | Assets at fair value
Bonds
Commercial mortgage-backed $ —1$ 1,159,380 | $ —1$ —1$ 1,159,380
Bank loans — — 10,150,372 — 10,150,372
Total bonds — 1,159,380 10,150,372 — 11,309,752
Preferred stock
Industrial and miscellaneous 13,490,000 26,423,100 — — 39,913,100
Total preferred stock 13,490,000 26,423,100 — — 39,913,100
Common stock
Industrial and miscellaneous 197,234,204 — 14,331,920 — 211,566,124
Total common stock 197,234,204 — 14,331,920 — 211,566,124
Cash equivalents
Money market mutual funds 432,059,799 — — — 432,059,799
Total cash equivalents 432,059,799 — — — 432,059,799
Separate account assets 3,707,817 — — — 3,707,817
Total assets at fair value/NAV $ 646,491,820 |$ 27,582,480 |$ 24,482,292 |$ —|$ 698,556,592

2. Level 3 Classifications

The following table presents additional information about assets and liabilities measured at fair value for which the
Company has utilized significant unobservable (Level 3) inputs to determine fair value as of March 31, 2023:

Beginning Total gains Total gains Ending
balance as of and (losses) | and (losses) balance as of
January 1, Transfers | Transfers out | included in included in March 31,
Description 2023 into Level 3 of Level 3 net income surplus Purchases Issuances Sales Settlements 2023
Assets:
Bank loans $ 10,150,372 | $ —|$ —|$ (18,286)| $ (83,882)| $ 40,323 | $ —|$ —|$ (11,143)l $ 10,077,384
Common stock 14,331,920 — — — — — — — — 14,331,920
Total Assets $ 24,482,292 |$ —|$ —1|$ (18,286)| $ (83,882)| $ 40,323 | $ —|$ —1|$ (11,143)| $ 24,409,304
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The following table presents additional information about assets and liabilities measured at fair value for which the
Company has utilized significant unobservable (Level 3) inputs to determine fair value as of December 31, 2022:

Beginning Total gains Total gains Ending
balance as of and (losses) | and (losses) balance as of
January 1, Transfers | Transfers out | included in included in December 31,

Description 2022 into Level 3 of Level 3 net income surplus Purchases Issuances Sales Settlements 2
Assets:

Bank loans $ 13,475,614 |$ 3,049,761 |$ (5,111,799)| $ (1,243,477)| $ (118,017)| $ 555,024 | $ —|$ —|$ (456,734)| $ 10,150,372
Common stock 16,556,320 — — — — — — (2,224,400) — 14,331,920
Total Assets $ 30,031,934 | $ 3,049,761 |$ (5,111,799)| $ (1,243,477)| $ (118,017)| $ 555,024 | $ —|$ (2,224,400)| $ (456,734)| $ 24,482,292

Realized and unrealized gains (losses) on Level 3 assets and liabilities are primarily reported in either net income or
change in net unrealized capital gains (losses) based on the appropriate accounting treatment for the instrument.

Purchases, sales, issuances and settlements represent the activity that occurred during the period that results in a
change of the asset or liability but does not represent changes in fair value for the instruments held at the beginning
of the year. Such activity primarily consists of purchases and settlements of derivative instruments.

There were no gains or losses for the year included in net income attributable to unrealized gains (losses) related to
assets still held as of the reporting date.

3. Transfers Between Levels

The Company reviews the fair value hierarchy classifications each reporting period. Changes in the observability of
the valuation attributes may result in a reclassification of certain financial assets or liabilities. Such reclassifications
are reported as transfers in and out of Level 3 at the beginning fair value for the reporting period.

. Valuation Techniques and Inputs

The vast majority of long-term bonds use Level 2 inputs for the determination of fair value. These fair values are
obtained primarily from industry-standard pricing methodologies based on market observable information. Certain
structured securities valued using industry-standard pricing methodologies utilize significant unobservable inputs to
estimate fair value, resulting in the fair value measurements being classified as Level 3. The Company also utilizes
internally developed pricing models to produce estimates of fair value primarily utilizing Level 2 inputs along with
certain Level 3 inputs. The internally developed models include matrix pricing where the Company discounts
expected cash flows utilizing market interest rates obtained from market sources based on the credit quality and
duration of the instrument to determine fair value. For securities that may not be reliably priced using internally
developed pricing models, fair value is estimated using indicative market prices. These prices are indicative of an
exit price, but the assumptions used to establish the fair value may not be observable, or corroborated by market
observable information, and represent Level 3 inputs.

The valuation of interest rate swaps is determined using an income approach. The primary input into the valuation
represents the forward interest rate swap curve, which is generally considered an observable input, and results in
the derivative being classified as Level 2.

The valuation of cross currency swaps is determined using an income approach. The primary inputs into the
valuation represent the forward interest rate swap curve and foreign currency exchange rates, both of which are
considered an observable input, and results in the derivative being classified as Level 2.

The fair value of the majority of separate account assets is based on the quoted prices of the underlying fund
investments and, therefore represents Level 1 pricing. The remaining separate account assets represent Level 2
pricing, as defined above.

C. Aggregate Fair Value of All Financial Instruments

The following table sets forth the Company’s financial instruments fair values, admitted amounts and level of fair value
amounts as of March 31, 2023:

Not
practicable
Type of financial Aggregate fair Net asset (Carrying
instrument value Admitted assets Level 1 Level 2 Level 3 (NAV) value)

Bonds $ 27,747,911,422 | $ 29,334,187,583 —|$ 25,403,164,809 [$ 2,344,746,613 |$ —1$ —
Preferred and common

stocks 299,054,071 299,054,071 | 258,194,851 26,527,300 14,331,920 — —

Mortgage loans 4,240,323,578 4,640,987,341 — — 4,240,323,578 — —

Other invested assets 321,889,243 343,233,277 — 321,889,243 — — —

Short-term investments 4,972,400 5,000,000 — 4,972,400 — — —

Cash equivalents 416,754,296 416,754,296 | 416,754,296 — — — —

Separate account assets 8,642,261 8,642,261 8,642,261 — — —

Derivative assets 30,188,126 4,694,390 — 30,188,126 — — —

Derivative liabilities 314,299,639 — 314,299,639 — — —
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The following table sets forth the Company’s financial instruments fair values, admitted amounts and level of fair value
amounts as of December 31, 2022:

Not
practicable
Type of financial Aggregate fair Net asset (Carrying
instrument value Admitted assets Level 1 Level 2 Level 3 (NAV) value)
Bonds $ 27,200,901,096 | $ 29,481,684,838 | $ — | $ 24,857,506,726 2,343,394,370 —13% —
Preferred and common
stocks 251,479,224 251,479,223 | 210,724,204 26,423,100 14,331,920 — —
Mortgage loans 4,259,078,029 4,730,966,709 — — 4,259,078,029 — —
Other invested assets 314,382,546 343,385,776 — 314,382,546 — — —
Cash equivalents 432,059,799 432,059,799 | 432,059,799 — —
Separate account assets 8,289,362 8,280,049 6,105,916 2,183,446 — — —
Derivative assets 18,988,367 7,289,940 — 18,988,367 — — —
Derivative liabilities 424,120,844 — 424,120,844 — — —
D. None
E. None

Note 21 - Other Items

C. Other Disclosures

Banking exposure

As of March 31, 2023, the Company continued to closely monitor its exposure to the regional banks and commercial
real estate in its investment portfolio. The Company had no direct exposure to Silicon Valley Bank or Signature Bank;
however, it held $10,245,583 in First Republic Bank investment securities as of March 31, 2023. The Company impaired
$3,756,000 related to preferred shares of First Republic Bank during the first quarter of 2023. Given the financial
distress and significant credit deterioration of First Republic Bank that led to its receivership by the Federal Deposit
Insurance Corporation, the Company sold the majority of its investment holdings in the troubled bank and will record a
loss from the sale in the second quarter of 2023.

Trust account

The Company is a party to a coinsurance agreement with Brighthouse Life Insurance Company (“Brighthouse”),
formerly MetLife Insurance Company of Connecticut, whereby the Company assumed 100% of a certain block of LTC
business. Under this agreement, the Company funded a trust account for the benefit of Brighthouse and maintains an
aggregate amount of assets with a fair market value at least equal to 102% of the required reserves attributable to the
affected risks. In February 2021, Genworth served a demand for arbitration seeking authorization to withdraw certain
amounts from the trust. An arbitration hearing concluded in October 2022. In April 2023, the Company withdrew
$321,867,222 of securities and $5,325,287 of cash from the trust.

Note 22 - Events Subsequent

In April 2023, the Company paid $44,270,576 in cash to GLAIC to settle the reinsurance payables discussed in Note 2.

There were no other material events that occurred subsequent to March 31, 2023. Subsequent events have been
considered through May 11, 2023, the date on which the statutory financial statements were issued.

Note 23 - Reinsurance

None

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act

None

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2022, were $8,759,595,446 for the Company’s accident and health insurance line of

business. As of March 31, 2023, $619,605,055 has been paid for incurred claims and claim adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are now $7,850,148,949 as of
March 31, 2023. Therefore, there has been $289,841,442 of favorable prior year development from December 31, 2022
to March 31, 2023.

The net interest accumulated on reserves less claims and expenses attributable to insured events of prior years was
$63,373,447. Therefore, there has been $353,214,889 of favorable prior year development from December 31, 2022 to
March 31, 2023, primarily related to favorable claim terminations mostly attributable to higher mortality, favorable
development on prior year LTC incurred but not reported claims and favorable experience on LTC pending claims that
did not become an active claim. Additionally, there were adjustments to claim and claim adjustment expense reserves
and incurred but not reported reserves as described below.

As of March 31, 2023, the Company did not have any retrospectively rated policies.
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During the first quarter of 2023, the Company did not make any significant changes in assumptions or methodologies
used to calculate its LTC claim and claim adjustment expense reserves, other than adjustments to incurred but not
reported reserves and claim and claim adjustment expense reserves as described below.

The coronavirus pandemic (“COVID-19”) significantly increased mortality on the Company’s most vulnerable claimants.
To account for this change in experience due to COVID-19, the Company adjusted the mortality assumption in its claim
reserves to reflect the risk of lower claim termination rates on remaining claims. As of March 31, 2023 and December
31, 2022, the balance of incremental claim reserves associated with COVID-19 mortality was $86,978,241 and
$93,364,913, respectively. The Company also experienced lower new claims incidence during COVID-19; however, this
is expected to be temporary. As a result, the Company strengthened its incurred but not reported claim reserves during
the height of COVID-19. As of March 31, 2023 and December 31, 2022, the balance of the incurred but not reported
claim reserves due to lower claims incidence was $33,093,962 and $44,858,525, respectively.

Note 26 - Intercompany Pooling Arrangements

None

Note 27 - Structured Settlements

None

Note 28 - Health Care Receivables

None

Note 29 - Participating Policies

None

Note 30 - Premium Deficiency Reserves

None

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics

No significant change.

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 - Separate Accounts

No significant change.

Note 36 - Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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 reqUIred DY the MOGEI ACE? ...........c.cvovceeueeeieeeeeceete et eeeae e e e ee e eae et eseeseaeae et e s en e s eaetesesenssssaesesesenssssaesesesassnssaesesesensnsssssesesensnssansssanns Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt 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
reporting entity? .....

LT e F= (=N o] i =g Lo L= USSP RURU SR

Yes[ ] No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X1 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? ............ccocoiiiii e Yes[ 1 No[X]

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

Is the reporting entity publicly traded or a member of a publicly traded group? ...........cccciiiiiiiiiii s Yes [ X1 No [

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee 0001276520

]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ ] NA[X]

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiicccceen 12/31/2018

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. .............cccoceveveveveccrereereeecennns 12/31/2018

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

date). ........ 06/11/2020

By what department or departments?
DIBIAWAIE ...t e R £ e £ R e R e R e e Re e Rt e R e e Re £ Reea e e aeeae e Rt e ReeReeae e et e aeeae e e e ae e e e ae e e e e e e e e e e e e e e e e e e e e eanan

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

statement filed With DEPAMMENTS? ............ooviiiiieeeeeeee ettt ettt e e ee et e s e e e e s e st et et e e s e e e s s es et eseaes e s s s s seseseesesenesansesnseeeanananns Yes [ X] No[ ] NAT

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or

revoked by any governmental entity during the repOrting PEIIOU? ...........c.euiueuiuiiieeiitei ettt Yes [ ] No[X]

If yes, give full information:
N ettt ettt ettt h £t h et eh e e et et eh oA £t e s £ e oA £t e h et e h et et oAt ee e e et e R £ eh e R £ et e h £ bk et h et eh ettt b et et s ettt e e eneaes

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ................ccccoiiiiiiiiiiiiiciccccceee Yes [ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.
N ettt ettt ettt a 4o h £t h e 4ot e et et e R £ e e s £ eeea £t e h £t e h et e b et e oA e et e e £ e e e e et s etk et e b ettt b et eb et et s et ettt n e s eaes

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e 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

Capital Brokerage Corporation .........ccoooooorcssninccesseeenns Richmond, VA ..o ... YES....

]

]
]
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9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns 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, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

N ettt ettt h ettt e et o4 H £t h £t b etk e e et et eh oA £t a £ e e a £t e h £t ek et e b e e eh oAt et e R £ et e s e et e s etk et h et eh et b et b et et ettt et n e eneaes
9.2 Has the code of ethics for senior managers been amended? .......... ... Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
N ettt a et h et et a £t h £t s e 4ok oot et et oA £t e £ eh oA et h £t ek et eh et eh e e et e R £ et e st et e s et h et e b et eh et et et bt ettt ettt e eneaes
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
N ettt ettt a et ettt a £t h £t h e 4ot e et et et oA £t s £t oA et h £t ek et h et eh et e b e e £ et e e e et e s etk £t h et eh e e e b et et et et s ettt e e aeeneaes
FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ...............ccccooiiiiiinn. Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ..........coo.oiiiiiiiiiiiei e B e 0
INVESTMENT
11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ...........ccceviiiiiriuereiiiiiieseieseei st se s Yes [ ] No[X]
11.2  If yes, give full and complete information relating thereto:
N ettt ettt a et ettt a £t h £t h et eh e et e eh oA £t s £t e H £t s £t ek et et et eh e e eh e R £ eb e s e et e s etk e e b et eh et b et b et ettt ettt e eneaes
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ............coo i $..
13. Amount of real estate and mortgages held in short-term investments: ..............c.ccccceeeee.
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

g O = T4 o LU RSP RURUSRURRURN
14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate

LOLLLe e

14.26 All Other 29,605,051 28,706,944

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. 940,383,315 ....978,728 975

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cc.eiiiiiiiiieieiieeeeeee e e D oo e
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? .............cccooiiiiiiiiiiiiiiicce e Yes [ X] No[ 1]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccceoiviiiiiicene Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

16.  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 e $ 0

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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
The Bank of New York Mellon ........ccccoceuiioieieieiecccceceeeeeeee e One Wall Street
New York, NY 10286 .........ccccooreiieieieieieieiciceceeeee et
Federal Home Loan Bank of Pittsburgh ... 601 Grant Street
Pittsburgh, PA 15219-4455 ... ...ocoooimieieieieieeeeeeeee e
60 Wall Street, 27th Floor
New York, NY 10005 .......ccooiiiiieeeeeececcc e
The Bank of New York Mellon 240 Greenwich Street, 7E Floor
Corporate Trust, Insurance Trust .........cccocoooeeiieieiciiccccceeeee New York, NY 10286 ...

Deutsche Bank ...

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)

NZA ot | oottt senes | eeeetee e ettt et a et s et s et s ettt e
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeeeee. Yes[ 1 No[ X]
If yes, give full information relating thereto:

1 2 3 4

Old Custodian New Custodian Date of Change Reason

NZA et | ettt s inets ereseserenen | eeeueseu e et ettt

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

Western Asset Management Company, LLC ....
Antares Capital Advisers, LLC ..
Churchill Asset Management ....
Managed internally .

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?............cccvurrivriiieeirereiiieeee s Yes [ ] 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?.............ccccccoueveueuerereieieeienennns Yes [ ] 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

110441 .o, Western Asset Management Company, LLC .......ccccooovivivieieieieiennns 549300C5A56 1UXUICN46 ........ SEC e NO...oveee
Antares Capital Advisers, LLC ...
Churchill Asset Management

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes[ ] No[X]

If no, list exceptions:
LT Lue= 1ol 3T 0 1Y o | S PSSRSO PSRRI

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 5GI securities? ........ Yes [ ] 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 SECUIES? ...........co i Yes [ ] 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? .............ccccooeiiie. Yes[ ] No[X]

8.2



STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

General Interrogatories 18 Attachment

ACCT CusIP Description SEC TYPE Coupon Rate Maturity Date Book Value NAIC | Acquired Date
GNW LIFE INSURANCE COMPANY G4162#AES SOUTHERN WATER MIDCO CORP 5.18 11/13/2024 10,000,000]2C 11/29/2018
GNW LIFE INSURANCE COMPANY G4162#AD7 SOUTHERN WATER MIDCO CORP 5.04 11/29/2023 5,000,000{2C 11/29/2018

8.2.1




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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= SRS B
B B oYy o oYL= T 1Y o] o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvvieieieeee ettt ettt et s et et e s et et et et eseae s es e s et e ae b e s e s e ss s s e s et et et et esesess s st et esesesesesnssasasesasesesesn TR 4,640,987,340
1.14 Total Mortgages in GO0 SANGING .......c.cvovvreeeeeeeeeeeceeee et e eaeaetetesessaeaeteses s s s seteses s s sssesesesasssassesesesasassssssesesnssansesssannans $ 4,640,987,340

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccovoriuruereieeeececee e eeceeae e $ 4,640,987,340

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

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

Operating Percentages:

2.1 AGH IOSS PEICENT .......eeeieteteteeeee ettt et ettt et et et et et et e ae e es et a2 et et et esesess s e s e s esesesessssss et a2 e s et et esesesesses e s a2 et e s esesese st eseses et et et eseas s eses e s sebeseseanas S4eaeteteseteeenen ettt et s et eaenene 114.200 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiieeietetetcteeeeee et et e tetetesesee et st et eses et esesess et et et esesesesesess s eseseses et et esess s e s esesesesesessas s es s et et et et eseas s esas e s e st e et s eseseeeeenene e e e et eseeeaenens 0.200 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiietetceieeeeeteteteteseseaees et e sesesesesessas et et s sesesesesessss s ssesesesesesesens Saeseaeaseseseseseneneeeasesesesenenens 30.300 ‘%
Do you act as a custodian for health SAVINGS BCCOUNES? ...........c..ccueueieeeececee et e e eess ettt ee s et sesenssaetetesesensssssesesesensssnsesasesanssanseeas 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 .............cocoiiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.cccccooeeevunen.e. Yes [ X] No[ ]

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 FEPOMING ENLILY? .......cvevieieiecieieieieeeee ettt ettt et s et s et et s et s sttt s et s s eseses s nanas Yes[ ] No[ ]

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 s et s s s e assesensananeesanas Yes [ ] No [ I NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ ] 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 MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories
Direct Business Only

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type

States, Etc.
Alabama ... AL

Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

........... 7,455,685 oo 8,210,575

1.

2. Alaska ......cccooiiiii AK 028 o O ,00T [ O s

3. Arizona ..... .. AZ 11,573,269 .12,609,369 |..
4. Arkansas .. .. AR 3,442,414 .. 3,895,489 |..
5. California .. ... CA 65,764,621 .73,684,193 |..
6. Colorado ...... ... CO 13,233,654 . 14,360,427 |..
7. Connecticut .. . CT 14,159,291 .15,416,941 |..
8. Delaware ............. ... DE 2,852,701 .. 3,072,426 |..

.. 1,756,708 |..
43,418,717 |..
.18,808,967 |..
...3,903,645 |..
..2,182,637 |..
.24,087,579 |..

9. District of Columbia .
10. Florida ..
11.  Georgia
12.  Hawaii ..
13. Idaho ....
14. lllinois ...

15.  Indiana . . IN 8,881,495 ...9,844,169 |..
16. lowa ..... LA 8,979,302 .. 9,478,552 |..
17. Kansas . ... KS ....6,302,921 . ..6,776,134 |..
18, KENIUCKY «ouvoveeieeeieieieieeeiee e KY ool 581,201 [ 150 [ 7,689,585 |.ovoveeeeiiiiinn 0 [ 8,270,936
19, LOUISIANA ..eeveieeeeeiieiceie e LA [ L foe523,627 [ 7,300 e 4,250,049 |....coooevviiiieen 0 | 4,780,976
20. Maine ....... 3,100,245 ...3,279,269 |..
21.  Maryland . ..16,927,292 |.. . .18,138,645 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA o L [ 1,273,621 [ 0 e 16,769,123 |...ocoovveeiiiieeen 0 o 18,042,744
23, MIChIgan .......coecoieiiieieieeeee e ME e Lo . 2,054,862 |.............. (110,240)|.......... 11,211,724 | 0 o 13,156,346

24. Minnesota . .. MN ..17,638,757 |.. .19,616,157 |..
25.  Mississippi ... MS . .. 2,432,432 |.. .. .. 2,962,476 |..
26, MISSOUM w.voveeeriieieieieeieie e MO oo b i 974167 [ 300 [ 11,256,853 |....oovvvieiieennn 0 | 12,231,320

27, MONANA ...oveeeeeeeieieieeee e MT e L 179,586 [ 0 [ 1,480,492 |....cooovviiiieenn 0 | 1,660,078
28. Nebraska .. ... NE ... 7,927,871 |.. .. 8,349,048 |..
29. Nevada........ .. NV . ... 3,231,657 |.. . .. 3,659,375 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L foe0299,730 [ 0 e 3,251,029 [.ooviiiieiieenn 0 e 3,550,759
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ e be e 1,814,737 03,000 e 22,007,743 23,915,480
32.  New Mexico . .. NM ...3,195,106 |..

33. New York .....
34. North Carolina ..
35. North Dakota

..2,351,042 |..
.25,119,028 |..
...1,025,390 |..

36. OO ccueuenene .21,653,408 |..
37. Oklahoma . .. 4,833,444 |.
38. Oregon......... .. 6,445,647 |..

.31,699,914 |..
.. 2,446,337 |..
.12,696,759 |..
...3,666,949 |..
. 14,296,769 |..

39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

44, Texas ....... .37,238,066 |..
45, Utah ..... ..2,614,803 |..
46. Vermont . . ,690, .. 0. .. 1,844,425 |.
47, VIrginia .oeeeeeeeeeeeeeseeseeeseeesesesesesesenenees. VA o Lo [ 2,318,742 | 11,261 s 31,905,795
48.  Washington .........cccceveeeveeeveneieneeseieneene. WA e Lo oo 1,015,147 |l 4,500 e 17,284,304

.. 1,833,607 |..
.11,027,265 |..

49. West Virginia
50. Wisconsin ....

51, WYOMING eoveveeeeeeeeenieeneeeeeeneneneseeeeeenenes. WY o L o 187,627 i 0 | 1,285,018 | [V I 1,472,645
52.  American Samoa ........cccoceeerieneeieeneeeeeeens AS 1389 | O e O e O e 1,389
53. Guam .............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e (1 [0 (1 [0 (VN PO 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX oo (U TN [0 (1 (O (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period............eeveveeeveerieereenes forrens XXX oo e (1 [0 (1 [0 [V PR 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 15,186 0. .44,592 849 |.. .0
94.  Aggregate or other amounts not allocable by State..|....... XXX.......|-cceervreiiinnnn. 0] 0 0. .0
95.  Totals (Direct BUSINESS)........cccuevrveeirieinieirieiennns . XXX..... ...58,382,921 |. 172, .. .0].......674,408,865 |.. .0
96. Plus Reinsurance Assumed. XXX ...19,752,019 |. 60,996,014 |.. .0f.........80,748,033 |.. .0
97  Totals (All Business).... ...18,134,940 |. ........676,768,288 |.. .0]....... 755,156,898 |.. .0
98. Less Reinsurance Cede 70,538,038 |............... 170,700 |........ 100,655,447 0 171,364,185 0
99. Totals (All Business) less Reinsurance Ceded XXX 7,596,902 576,112,841 0 583,792,713 0
DETAILS OF WRITE-INS
58001. ..
58002. ..
58003.
58998. Summary of remaining write-ins for Line 58 from
OVEIfIOW PAGE ...vovveiiieieicicireenereseeeeee e XXX [ (U TN [V R (U TN [V R (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 0 0 0 0 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveviiicriciecrecieeiecie e[ XXX e e (1 [0 (1 [0 (VN PO 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer..............cccoveeeeeieeeieseees cerea 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 5
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

Genworth Financial, Inc.
Global Organizational Chart

As of March 31, 2023

Denotes Insurance Company

Common Stock Ownership Only - 100% unless otherwise indicated

Genworth Financial

Genworth
Financial, Inc. (DE)
FEIN: 80-0873306

Genworth Insurance
Company (NC)

56-1311049

Genworth Holdings,
Inc. (DE)
33-1073076

Enact Foundation 2
(NC) 88-30300341

Genworth
Foundation 2
(VA) 20-3370235

International
Holdings, LLC
(DE) 55-0848642

99.9876%"

Genworth Seguros
de Credito ala

Vivienda, S.A. de
C.V. (Mexico)

Genworth North
America Corporation
(WA) 91-1277112

1
99.9999% ‘ 99.99%°5
Genworth i HGI Annuit i ifi
. . Genworth _ 5 Genworth Life nuity United Pacific Genworth Capital
Genworth Financial Servicios, S. de Financial Insurance Service Structured Settlement Financial India Brok b
Asia Limited ; Agency, Inc. Cc DE Corporation (DE) A nn rokerage
iy} RL deC.V. (VA 541304309 ompany (DE) Company (FL) Private Limited Corporation (WA)
(Hong Kong) {Mexico) 91-6027719 04-3193403 23-2571379 (indlia) 91-1143830
Co(eScouT CareScout, LLC
Holdings, Inc. (DE)
Genworth (Shanghai) 92-2(1[35E4J426 04-3401260
Health Consulting
Services Company
Limited [ [ |
(Shanghai P. R. China) . .
Genworth Life and GLIC Real Estat Genworth Enact Financial
Annuity Insurance Holdi eCELCS %E Annuity Service GFCM LLC Services, Inc. (DE)
Company (VA) SOV 4(7 ) | | Corporation (DE) (DF) 32-0098109
54-0283385 a 46-4037534 26-0070983
34.5%
Jamestown 65.5% Enact Mortgage
Assignment — % Services, LLC (NC)
—1 Ccompany, Inc. Genworth Life 020731589
(VA) Insurance
541215126 Company of New
York (NY)
22-2882416
Mayflower GLICNY Real Sponsored Captive
X River Lake . GNWLAAC Assignment Estate Holding, Re, Inc. (NC)
River Lake Insurance Insurance Assigned Real Estate Newco Corporation (NY) LLC (DE) 62-1819880
Company VI (DE) Settlement, Inc. Holding, LLC Properties, Inc. 133627179 74-3128556
263709693 Company X (V1) [VA) 54-1446519 e (VA) 36-
- 460982336 (DF) 3919178
20-2528615

Reflects capitalized companies only.

Does not include limited partnerships or investment companies whose
shares are owned by individual investors or insurance companies.

1.0001% owned by Genworth Holdings, Inc.
2No shareholders.

%0.0124% owned by Genworth Holdings, Inc.

4Minority Interest — Genworth Financial Mauritius Holdings Limited owns
42.20% of India Mortgage Guarantee Corporation Private Limited;

Remainder owned by Joint Venture partners.
°.01% owned by Genworth Holdings, Inc.

~9% investment vehicles managed by Bayview Asset Management, LLC;

Remainder publicly owned.

| 81.60%°

Enact Holdings, Inc.

46-1579166
Enact Mortgage 4 Enact Re Ltd.
Holdings, LLC Genworth Financial (Bermuda)
(NC) Mauritius Holdings 98-1702829
56-2255474

Limited (Mauritius)

Enact Mortgage
Insurance
Corporation (NC)
31-0985858

Enact Mortgage
Reinsurance

Corporation (NC)
56-2142304

Monument Lane Enact Mortgage

PCC, Inc. Insurance
DC; Corporation of
82-4894729 North Carolina (NC)

56-0729821

Monument Lane
IC1,Inc.
(DC)
82-4912153

Monument Lane
IC 2, Inc.
(DC)
82-4924650

Enact Financial
Assurance

Corporation (NC)
56-1775870
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY
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) *
Genworth Life and Annuity Insurance
..... 00000 ....|54-1446519 .. Assigned Settlement, Inc. ....ooooveeeeeeeeeeeni [0 COMPANY .| OWNEPSAIPLLciiiiiiiiiiiiiiiiiiiiiieeeeeeennd . 100,000 .. [ Genwor th Financial,

..... 00000 .... [91-1143830 ..
..... 00000 .... |04-3401260 ..
..... 37005 ....|56-1775870 ..
..... 00000 .... [32-0098109 ..
..... 00000 .... |46-1579166 ..
..... 00000 .... [46-1579166 ..
..... 00000 .... |56-2255474 ..

Capital Brokerage Corporation ..
CareScout, LLC
CareScout Holdings, Inc. ...
Enact Financial Assurance Corporation ..
Enact Financial Services, Inc. ......
Enact Holdings, Inc. ..
Enact Holdings, Inc. .....
Enact Mortgage Holdings, LLC ...

Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
. | Genwor th North America Corporation .. .. | Ownership.. .100.000 ...|Genworth Financial,
Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
Enact Mortgage Holdings, LLC . . | Ownership.. .100.000 ...|Genworth Financial,
. |Enact Mortgage Holdings, LLC . . | Ownership.. 100.000 ... |Genworth Financial,
.. | Genwor th Holdings, Inc.1 . Ownership.. .81.600 ....|Genworth Financial,
. |Publicly Owned ........... .. | Ounership.. .18.400 ....| Genworth Financial,
Enact Holdings, Inc. ......ccccouueeeinininnnnne Ownership.. .100.000 ... | Genworth Financial,

0001823529 .. [NASDAQ
0001823529 .. | NASDAQ

. 4011 ...| Genwor th Financial, Inc. .....cccceeeeees | oees 38458 ....|31-0985858 .. Enact Mortgage Insurance Corporation .......... . Enact Mortgage Holdings, LLC .....cceeeeennnnn Ownership .100.000 ...|Genworth Financial,
Enact Mortgage Insurance Corporation of North
. 4011 ...| Genwor th Financial, Inc. .....ccceeeeees | oees 16675 .... [56-0729821 .. Carolina «oveeeeeeeeeeeeeeeeee e . Enact Mortgage Holdings, LLC ......cceeeennnnn Ownership .100.000 ... |Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 11049 .... [56-2142304 .. Enact Mortgage Reinsurance Corporation ....... Enact Mortgage Holdings, LLC Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|02-0731589 .. Enact Mortgage Services, LLC ... . | Genworth Financial Services, Inc. . | Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|98-1702829 .. Enact Re Ltd. .. . |Enact Holdings, Inc. ... . | Ownership.. .100.000 ...|Genworth Financial,
............... 00000 ....|46-4037534 .. Genworth Annuity Service Corporation . .| Genworth Life Insurance Company ... .. | Ownership.. .100.000 ... |Genworth Financial,
............... 00000 ....|54-1304309 .. Genworth Financial Agency, Inc. ................ Genwor th North America Corporation .......... |Ownership.. .100.000 ...|Genworth Financial,
Genworth Financial International Holdings,
................................................................ 00000 . |Genworth Financial Asia Limited ................ |..HKG.... LLC eeeieeiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ounership.. .100.000 ...|Genworth Financial,
................................................................ 00000 80-0873306 NYSE ... . | Genworth Financial, Inc. ........... .. DE... Remainder publicly owned .... Ownership.. .100.000 ...|Genworth Financial,
................................................................ 00000 Genworth Financial India Private Limited .... |..IND.... Genwor th North America Corporation .......... |Ownership.. ..99.990 ....|Genworth Financial,
................................................................ 00000 Genworth Financial India Private Limited .... |..IND.... Genwor th Holdings, Inc. .............ccccuunnnn.. | Ounership.. ..0.010 .... | Genworth Financial,

Genworth Financial International Holdings,

LDE ] NIA....... Genworth Holdings, Inc. ....cccccvvvvvvvvnnnnnns Ownership.. .100.000 ... |Genworth Financial,

Enact Holdings, INC. ....ccccvvvvvvvenniniinnnns Ownership
Genwor th Financial, Inc. . . [Ownership..
Genwor th Financial, Inc. . . | Ownership..

.100.000 ... [Genwor th Financial,
.100.000 ... | Genworth Financial,
.100.000 ... [Genwor th Financial,

................................................................ 00000 ... [ 33-1073076 ..
. 4011 ...[Genworth Financial, Inc. .....ccceceee e 94072 ....|56-1311049 ..

Genworth Holdings, Inc. ....... .
Genworth Insurance Company ... .

. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 65536 ....|54-0283385 .. Genworth Life and Annuity Insurance Company .| Genworth Life Insurance Company Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. .....ccceeeeees | oees 70025 ....|91-6027719 .. Genworth Life Insurance Company ................ .| Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York .| Genworth Life Insurance Company .............. Ownership.. ..65.500 ....| Genworth Financial,
Genworth Life and Annuity Insurance
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York |..NY..... . COMPANY e Ownership.. ..34.500 ....|Genworth Financial, Inc. ........cceeeee. e N0 e
................................................................ 00000 ....|91-1277112 .. Genworth North America Corporation ............ |..WA.....] ..... Genwor th Holdings, Inc. ..... Ownership.. .100.000 ...|Genworth Financial, Inc. ....cooeeveeees | eeee N0 e o
Genwor th Seguros de Credito a la Vivienda, Genwor th Financial International Holdings,
................................................................ 00000 SA. de C.V. i MEX ) e T A [LLC eieeeeeeeeens | OWNETSDiD ..99.988 ....|Genworth Financial, Inc. ....oovvvveeees | coee N0 ceeee o
Genwor th Seguros de Credito a la Vivienda,
................................................................ 00000 SA. deC.V. i | LMEXGLLL) AL | Genwor th Holdings, Inc. ..o | Ownership .. 0.012 .... |Genworth Financial, Inc. ....ooevveeees |l VSt e s
Genwor th Financial International Holdings,
................................................................ 00000 Genworth Servicios, S. de R.L. de C.V. ....... | .MEX.... LLC wereiiiiiieiieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen. | Ounership.. .100.000 ...|Genworth Financial, Inc. ....ooeveeeees | eoee N0 ceeee i
................................................................ 00000 Genwor th Servicios, S. de R.L. de C.V. ....... | ..MEX.... Genwor th Holdings, Inc. ......................... | Ownership.. ..0.000 ....|Genworth Financial, Inc. ..c.ccoovvvvneeens ool YESo ) eeen e
Genworth (Shanghai) Health Consulting
............... 00000 Services Company Limited .. Genworth Financial Asia Limited ............. |Ownership.. .100.000 ...|Genworth Financial,

..... 00000 .... [26-0070983 ..
..... 00000 ....|26-3366147 ..

GFOM LLC oo
GLIC Real Estate Holding, LLC

Genwor th Life Insurance Company ...
Genwor th Life Insurance Company ... .
Genworth Life Insurance Company of New York
................................................................ 00000 ....[74-3128556 ..| ..cevvveree | eveemieensiee [ eeerieeenieeesieeenieeenenee. |GLICNY Real Estate Holding, LLC ..oooeeevveens [ DEeecfaee et NFA e e [ OWNEESRPL e . 100,000 .. [ Genwor th Financial, Inc. .oooveeevceeene e N0 f s s
Genworth Life and Annuity Insurance
................................................................ 00000 ....)20-2528615 ..  ...eeeee | eeeeeeviiiiees | eeeeeeeeeiiiieeiieeeeeeeeeeee... | GNWLAAC Real Estate Holding, LLC ............o.. [..DE....f......NIA....... | COMPANY ....eevvvvnnnnniiiiiiiiiiiiiiiiiiiennnnnnenees | OUNEISIP.cceeiiiiiiiiiiiieiiiieeeeeeeee... . 100.000 ... [Genwor th Financial, Inc. ... [ N0 s

.100.000 ... [Genwor th Financial,
.100.000 ...|Genworth Financial,

. | Ownership..
Ownership..
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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) *
................................................................ 00000 ....|04-3193403 ..| ....ceeeeeee | wevveveeivieeens | eeveveeeveieeiiieeeeeseeeeeene.. |HGL Annuity Service Corporation ................ [..DE.....[......NIA....... | Genwor th North America Corporation .......... |Ownership.......cccccccevvvvereeeeenennnnnn . 100,000 ... [Genworth Financial, Inc. ......eeeeeveennnn [oa N0 s
Genworth Life and Annuity Insurance
................................................................ 97144 ....|54-1215126 .| ..o | e | eeeeeeeeeeeeeeeeeeeeeeeeeeennn. | Jamestoun Assignment Company, Inc. ... [ VAL NTAL | COMPANY Leeiiiiiiiiiiiiiiiiiiiiiiiiiiaeeeeeeieeeen | OWNEPSNIP. e . 100,000 L. [ Genwor th Financial, Inc. .oeeeeveveeeeennnn [ N0 s
Genworth Life Insurance Company of New York
............... 00000 ....| 13-3627179 .. Mayflower Assignment Corporation ............... Ownership .100.000 ... |Genworth Financial, Inc.
. 4011 ...| Genworth Financial, Inc. ...ccoevvveeees |onees 00000 ....|82-4894729 .. Monument Lane PCC, Inc. . Enact Mortgage Holdings, LLC . | Ownership.. .100.000 ...|Genworth Financial, Inc

..| Genwor th Financial ,
..| Genwor th Financial,

..| Genworth Financial, Inc.

..| Genwor th Financial,
..| Genwor th Financial ,

... [82-4912153 ..
.| 82-4924650 ..

.|36-3919178 ..
.|26-3709693 ..

... |46-0982336 ..
.|62-1819880 ..

.| 23-2571379 ..

Monument Lane IC 1, Inc.
Monument Lane IC 2, Inc. ...

Newco Properties, Inc.

River Lake Insurance Company VI

River Lake Insurance Company X .... .
Sponsored Captive Re, Inc. .......... s
United Pacific Structured Settlement Company

. |Monument Lane PCC, Inc. .

..| Company ... .
.|Enact Mortgage Holdings, LLC ...

Monument Lane PCC, Inc. .

Genworth Life and Annuity Insurance
COMPANY e
Genworth Life and Annuity Insurance
COMPANY e
Genworth Life and Annuity Insurance

Genwor th North America Corporation ..........

Ownership..
Ownership

OWNErship..ccoeeeeeeeeeeeeeeee e

OWNErship..coeeeeeeeeeeeeeeeee e

Ownership
Ownership

ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee

..4.100.000 ...
.100.000 ...

.100.000 ...

.100.000 ...

.100.000 ...
.100.000 ...

.100.000 ...

Genwor th Financial, Inc.
Genwor th Financial, Inc. .

Genwor th Financial, Inc.
Genwor th Financial, Inc.

Genwor th Financial, Inc. .
Genworth Financial, Inc. .

Genwor th Financial, Inc.

1~0% investment vehicles managed by Bayview Asset Management, LLC; Remainder publicly owned




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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? ..............ccccccveveenn 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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas 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? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen 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? ..o 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? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

YES

AUGUST FILING

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

Explanation:

The company does not transact this type of business.
The company does not transact this type of business.
The company does not transact this type of business.
The company does not transact this type of business.
The company does not transact this type of business.

The company does not transact this type of business.

Bar Code:

T OO A T
70 0 2 5 2 0 2 8§ 4 9 0 0
T OO R A AR
70 0 2 5 2 0 2 § 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
70 0 2 5 2 0 2 8§ 4 4 5 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
70 0 2 5 2 0 2 8§ 4 4 7 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
70 0 2 &5 2 0 2 8§ 4 4 8§ 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
70 0 2 5§ 2 0 2 8§ 4 4 9 0 0

0

o
—

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

o o
I — E—

14



STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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 receivables ........cooooooooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees oo 15,381,678 |.oooveees 725,400 |..oocooenn 14,656,269 |................... 9,848,807
2505.  State tax receivable ... o 1,512,728 oo o 1,512,723 | 1,611,215
2597. Summary of remaining write-ins for Line 25 from overflow page 16,894,401 725,409 16,168,992 11,460,022

15




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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 .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
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 YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 4,730,966,709 |............ 4,497,570,204
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...700,681,102
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii 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) 4,640,987,341 4,730,966,709
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 ..........cccueueueveecceeeeeeeeeeeeeeeeeeeeeeseeaeee e seseeeaeaesesesesasasessesensssaeansnas 2,688,198,251 |........... 2,295,845,359
2. Cost of acquired:
2.1 Actual cost at time of acquisition 24,111,747 .... 66,228,540
2.2 Additional investment made after acquisition ... 104,201,764
3. Capitalized deferred interest and other
4. Accrual of discount 319,245
5. Unrealized valuation increase (decrease) .... 11,090,870
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals 21,393,755
8. Deduct amortization of premium and depreciation . 296,385 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment rECOGNIZEA ............ccceovevevevivereuerieieeeeeeeeeee et esees s snesens [eoeereeeeeeeee s oo 193,696
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.cceceereerererererereeeeeeeeeeeeeens oo 2,811,457,619 | 2,688,198,251
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 2,811,457,619 2,688,198,251
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 PriOr YE&I .............cocueveveiieieueieieiieeeie e esesesssnans [roeeeeenas 30,643,942,325 |.......... 31,818,900,889
2. Cost of bonds and stocks acquired 572,570,590 |........... 2,558,603,197
3. Accrual of discount 23,117,314 ..o 76,318,405
4. Unrealized valuation increase (decrease) 59,356,354 (52,215,2835)
5. Total gain (loss) on disposals ..(11,070,249)|... ...(63,411,953)
6. Deduct consideration for bonds and stocks disposed of 696,096,258 |............ 3,660,870,724
7. Deduct amortization of premium 8,725,735 ....22,002,650
8. Total foreign exchange change in book/adjusted carrying value 2,167,231 .... (8,353,603)
9. Deduct current year's other than temporary impairment recognized 3,742,649
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... 1,744,763
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ... 30,583,263,686
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 30,583,245,122 30,643,923,590

SI101
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt [ 12,890,646,063 |................ 162,127,420 |................ 335,031,275 |ceerienne 23,735,554 |........... 12,741,477 ,762 |ceceeeecrenneeeeeeen 0 [0 s 12,890,646,063
2 Y [ - SO SO SRR TP RUSRR 14,670,211,202 |............... 329,133,696 |....ccocenve. 312,727,306 |...cocvvvrenee 9,557,664 |......... 14,696,175,256 |......oooveeereenirniene 0 o 0 e 14,670,211,202
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 1,630,555,151 | 38,207,922 |...ccvrenne. 38,722,988 |....coevene (57,571,248)|............ 1,572,468,837 | ..o 0 [0 e 1,630,555, 151
L Y (@2 - PP SRUT TR URRSSTRTTY NSRRI 261,503,794 |.....ccovvnnne. 12,058,582 |......cccoevnee 18,191,273 | 43,571,4% |................ 298,942,597 |0 o0 261,503,794
5. NAIC B () ittt ettt b et be s [rr e 17,458,876 |.....coveene. 701,451 [ 340,089 |...ccooverecerirne 56,782 |oeeeenee 17,877,020 | 0 0 e 17,458,876
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 11,309,752 41,323 57,813 952,849 12,246,111 11,309,752
7. Total Bonds 29,481,684,838 542,270,394 705,070,744 20,303,095 29,339, 187,583 29,481,684,838
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 0 om0 s 0
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 36,038,100 |-..vveececeerirccicinne (L RSN [V (3,922,800)|......ccoveee. 32,115,300 |oocvevvrriiecrrrnereeee O i 0 [ 36,038, 100
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 3,875,000 ..o [0 [V O 225,000 oo 4,100,000 |oeecveereeeererirrneneeeens 0 e 0 o 3,875,000
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN 0 oo O i 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 [V 1,244,000 |...coovreneneee 1,244,000 ..o 0 o 0 o
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0
14, Total Preferred StOCK ..o 39,913,100 0 0 (2,453,800) 37,459,300 39,913,100
15. Total Bonds and Preferred Stock 29,521,597,938 542,270,394 705,070,744 17,849,295 29,376,646,883 29,521,597,938
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ .o 5,000,000 ; NAIC3 $ ooovvveeeceeeeeee 0 NAIC4 $ i 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 5,000,000 XXX 5,000,000 0 54,113
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiuiiiiiiieieeeeee ettt st sse e e e neeaeeneen [eeeesiae s s [V R

2. Cost of short-term investments acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment recognized

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiieiieieeee e

11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (Line 10 minus Line 11)

5,000,000
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ........c.ccuiiiiiieireuereisiisesesesessssssesesesessssssssssesesesssssssesessssssssesesasssssssssesass  sbesssssossssesanns 6,950,940
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........oiiiiiiiiiiee ettt s et e s e s et et e st et e st e st et et et et et et enene Sibesbeassassaseasesreaeeseesreanis
Unrealized Valuation INCrEASE/(HECTEASE) ........c..iuiiiuieieiete ettt ettt et e s e e st e s e es e e s e e s e ea s e e e ea e ea e ea e ea e e st e a e e et e s e es e es e e st es b e st e ne et et e e et e e eees oheabsassstesssassareareseeaenaneas
S EST Y N e (0B To WIS 4 =T o (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........eviveviiiiieieiteteiiistesetete st es ettt et seseses s bt st ssses bbb ss s ses e b e b s s eeseses et st seses et e b st ssseses et st s sesebebesessnnsnses | febebesssntsceneetanas 585,000
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiicieteiieeeetetetete ettt es st sttt s s se st et s ssssesese s s s esses et e s sss s e ses et e s ssssssesesesssnsssesesess | frtstsetesesnsntenees 585,000
440 17251 o PP PP PP PTTOE

Adjustment to the Book/Adjusted Carrying Value of hedged item ...

Total foreign exchange change in BOOK/AJJUSLEA CAITYING VAIUE .............c.oveuiviviuiiiiieiteteieise ettt esses ettt es st b e ss et be s s essn st se s s snssssbebessssnns | febebesssseaseees (2,689,450)
Book/Adjusted Carrying Value at End of Current Period (LINEs 1+2+3+4+5-6+T+849) .......cccccuriiuiuirerriiieieieieiesieeesese ettt ssesesesens ebessestssssesanns 4,261,490
Deduct NONAAMIIEA @SSELS ..........iiiiii e b bbb b e b e b e s b e e b e E e e b e e E e e E e e h e e E e e R e e R SR e RS E e R R e R e R e R e e e s AReeEeaEeaEeae e

Statement value at end of current period (Line 10 minus Line 11)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc.ii ittt ettt et e et e e st e sa e e s e e seesseeseeeaeeeaeeeaeeeseeaseeaseans Saeesssessseasseaseeaanesaeeaaeenes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cc.ooiiiiiiiiiiiiie s e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeieiiiiiiiis i
3.12 Section 1, COIUMN 15, PrIOT YEAI .....coitiiiiieiieit ettt res eeabeeire e ia e s e e s e s sbeess eessesssessaessaeesaessressbesaneeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeieiiiiiiiis e
o S T=Yor fo g g TR OFo (070 T T T o4 To T Y SO RTPN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeieiiiiiiiis i
3.22 Section 1, Column 17, Prior YEAr ..........c.o... g ......... g ........ g ... ... G . —— ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........}

3.25 SSAP NO. 108 AGJUSTMENTS ...ttt ree s e eieeaae e she e sh e e sh e s s b e e e b e st e es Sebeeabesassae s shesshe e sh e e sheesbe Sesneesaesaeesaesaaeeaeesaaeeaae e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year ............ccccoiiiiiiiiiiiii i

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM .....cuiiiiiieiieeiie ettt ettt e e e sbessbeessesaesessassaes e sreas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitieitie ittt res cheesiee e s s e b e s b e s b s ae s heebesaesassessaessraesaeesreas

10 o) o) =TI (I Lo o o T UL I L= SO
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........coiuiiitiiiiee ettt ettt e ettt shee bt e eheeeb e e bt e bt ea bt ea bt ea et sheeeheeebeeebeebe e beembeembeen Semeeseeaeeaaeeaaesaaesaaeaneens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiiiiee ettt ettt e et e st es Semeeaeeaesae s e e saaesaaeeneens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .....co ittt ettt e et e e e et e e st e e b e e aneens Saeessaeastesaeesaaesaeesaeseaeeaes

Deduct total nonadmitted amounts
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......iuiiiiiiieeieiee ettt eee ettt ees et es et ees et ees et es e es e ees s ses e ees e ees e ees s ees s ns e as e enses et et et e b ensesensebenss fessetesantasantes 4,261,490

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooeiiiiiiiiiiiiiiiiieies e 0

TOtal (LINE 1 PIUS LINE 2) ..ottt s e e s s st es s et essass s sssesesesessssnensnsneneneesnes e 4,261,490
Part D, SECHON 1, COIUMN B ........iuiiiiiiiiieieie ettt e et s e s 22 e s e e s s s s s s s s s s s e s e s e seses s e s nsennesenne fessebesntesantes 4,694,390

Part D, SECHON 1, COIUMN 7 ...ttt e s e s 2 s e s e s s s e s s s e e s e s s et e s s s et nsesensennse | eebesnbesisiesneas (432,900)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiiiii ettt sttt ettt e e e sbe e e enneennesnes s 0

Fair Value Check

Part A, Section 1, Column 16 (284,111,513)

(o=l = TR Y=Tod (o) o B N O] 11 '] e TR

TOtal (LINE 7 PIUS LINE 8) ...ttt st es et et esessan s sssesesesessannsnsnsneseseenensnenes e (284,111,513)
Part D, SECHON 1, COIUMN O ......uiitiiiiit ettt s s e s e s s s s s e s s e s e s s e s s s st ensesenseseniens febseebseenses 30,188,126

Part D, SECHON 1, COIUMN 10 ..ottt e e s e s s s s s s s s s e s s es et es e s s sesenansenas fesscbesaniaes (314,299,639)

Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiie ettt sttt sn e e sie e sbeesbeenee e snnesnes s 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...u.iuiuiiiieiieiieie ittt s sttt ss ettt 8 8888 bbbttt nsenies eesessensensenns 171,746,892
Part B, S€CON 1, COIUMN 20 ........ociiiiiiiiiiii it bbb bbb bbb bbbt aee eabeeabee et
Part D, SECHON 1, COIUMN 12 ...ttt essessensenseins 171,746,892
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieee ettt nenenenens s 0
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cvcueueuiiieieieieteeeeeeee ettt eaeass s s s e s sessssnnas [ereeeeseeeennens 432,059,799 |..oienne 271,731,543
2. Cost Of Cash eqUIVAIENTS ACGUIFET ..........c.c.ciuiiieieeeieeceeecee ettt ettt ettt e s e e s s st sesesesessssas s s sesesesessssansnas |eeesenenensnnnes 762,986,376 |............ 3,352,246,612
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N ISPOSAIS ..............c.cviviueriuerieiiieeieeiesetetetes st es et teteseses et st esesesesesssssssesssesesesesesessasasssesaseses [oesesesssssnnnas 778,291,879 |............ 3,191,918,356
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceuiiiriirererereeeeeeeieeeieeeeesenens [ereeeeeeeeenend 416,754,296 |......cccocone 432,059,799
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 416,754,296 432,059,799
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1



STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

901002228 .... Largo .... . 02/28/2023 .. 4.660 |.. ...0]..

901002229 .... Largo .... . 02/28/2023 .. ..0]..

901002245 ... Homer Glen .01/06/2023 .. . ...0]..

901002252 ... San Francisco .. . . . 03/09/2023 .. . .. ....9,200,000 |... ..0].. .

901002253 R LT PPN 03/28/2023 ......ooow foeiiiiiiiiiiiii 5.800 |uuuuiiiiiiiiiiiiiiiii e 9,200,000 0 i 13,500,000
0599999. Mortgages in good standing - Commercial mortgages-all other 37,413,037 0 88,850,000
0899999. Total Mortgages in good standing 37,413,037 0 88,850,000
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

[AVE|

3399999 - Totals 37,413,087 0 88,850,000

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

000005064 .
000005448 .
000005543 ...

.. [MOUNTAIN VIEW .
.. [DANVILLE ....
. |EL CERRITO ..

.02/27/2003 ..
.09/19/2003 ..
12/17/2003

J PPN R 01/12/2006

..02/21/2023
.02/28/2023
....02/09/2023
...01/06/2023 ...

..30,108 |. .0 . 30,108
.1,681,269
.. 213,311 |...

.. 68,878 |...

o ocooo

0 0 0 .0

0 0 .0 0 0

0. 0. 0. 0. ...0

000006556 ... OLYMPIA ... . 0. 0. 0. . 0. .0
100000887 .... OAKDALE ... JUUT P R 03/05/2007 ....02/01/2023 0. 0. 0. ... 976,236 |... 0. ...0
100001185 ... CENTERVILLE JUR O R 01/31/2008 ....01/11/2028 ... 0. 0. 0. .0 .. 10,078,375 |... 0. .0
901000331 .... JUT P R 03/29/2012 ....03/22/2023 26,000,000 0. 0. 0. JU ) FO 26,000,000 ........ 26,000,000 ... 0. ...0
901000497 ... BLOOMINGTON . R OO R 01/11/2013 ....02/16/2023 13,673,693 |.... 0. 0. 0. 0 s 13,673,698 |........ 13,673,693 |... 0. .0
901000498 .... CHANTILLY ... JUUR P R 03/12/2013 ....03/28/2023 ..... 0. 0. 0. U IO 3,092,582 ....3,002,582 |... 0. ...0
901000522 ... .. | SAN FRANCISCO . e 03/21/2013 ...08/09/2023 ...9,047,589 |.... 0. 0. 0. 0 .9,047,589 |... 0. .0
901000526 . . |DENVER .... .03/15/2013 .. .03/08/2023 2,331,610 0 0 .0 0 2,331,610 0 0
901001078 . .. [McHenry ... 01/28/2016 .. .01/19/2023 5,681,219 0 0 .0 0 .5,681,219 0 0
901001236 . . |Largo ... ...01/24/2017 .. .02/28/2023 . 11,104,640 |. 0 0 .0 0 . 11,104,640 |........ 11,104,640 0 0
901001853 .. Tequesta . 01/07/2020 ....01/27/2028 .....|.ceennnns 1,854,901 |.... 0. ..0].. P O TPPPTOY | R 1,854,901 |. .1,854,901 ... 0. ...0
0199999 Mortgages closed by repayment 85,894,411 0 0 0 85,894,411 85,894,411 0 0
000003508 . LOUISVILLE .. .09/07/1999 .. 31,277 |. 0 0 .0 31,277 |. ..31,217 0 .0
0. .01, .01, .01, ...0

000003764 ... WESTLAKE VILLAGE .. 06/07/2000 ..68,098 ... .. 68,098 |. .. 68,098 |...
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

000004306 ... AUSTIN 09/05/2001 ....51,223 |.... 0. 0. 0. 0 ....51,223 | 0. ...0
000004311 ... REDWOOD CITY .. 08/30/2001 L 19,217 ... 0. 0. 0. 0. L 19,217 . 0. ...0
000004482 ... DESTIN .... 03/01/2002 0. 0. 0. 0 0. ...0
000004507 . .. | TORRANCE .. .03/25/2002 .. 0 0 .0 0 0 0
000004708 . .. | BOYNTON BEACH . .09/13/2002 .. 0 0 .0 0 0 0
000004734 . . | HENDERSON .09/25/2002 .. 0 0 .0 0 0 0
000004804 ... ANAHEIM ... 11/07/2002 0. 0. 0. 0 0. ...0
000004822 .... FOREST PARK . 10/31/2002 0. 0. 0. 0. 0. ...0
000004834 ... SAN JOSE ... 11/01/2002 0. 0. 0. 0 0. ...0
000005304 .... 07/09/2003 0. 0. 0. 0. 0. ...0
000005308 ... GOLETA .... 08/08/2003 0. 0. 0. 0 0. ...0
000005379 ... LAKELAND . 08/20/2003 0. 0. 0. 0. 0. ...0
000005402 .... MUSKEGON .. 10/07/2003 0. 0. 0. 0 0. ...0
000005515 .... FARMINGDALE 11/13/2003 0. 0. 0. 0. 0. ...0
000005579 . .. | SAN RAFAEL .. .01/20/2004 .. 0 0 .0 0 0 0
000005638 . .. | SACRAMENTO .02/27/2004 .. 0 0 .0 0 0 0
000005645 . . |FRAZER .... .10/14/2004 .. 0 0 .0 0 0 0
000005676 .... SEATTLE ... 04/08/2004 0. 0. 0. 0. 0. ...0
000005678 ... WEST PALM BEACH .... 04/12/2004 0. 0. 0. 0 0. ...0
000005691 ... 07/06/2004 0. 0. 0. 0. 0. ...0
000005701 ... 06/09/2004 0. 0. 0. 0 0. ...0
000005723 .... 11/19/2004 0. 0. 0. 0. 0. ...0
000005727 ... WINTER HAVEN .. 06/04/2004 0. 0. 0. 0 0. ...0
000005756 ... ELK GROVE 01/04/2006 0. 0. 0. 0. 0. ...0
000005802 ... NORTHPORT ... 07/20/2004 0. 0. 0. 0 0. ...0
000005852 . .. | STOCKTON ... .09/30/2004 .. 0 0 .0 0 0 0
000005853 . . | SALT LAKE CITY ... 08/17/2004 .. 0 0 .0 0 0 0
000005858 . .. |ONTARIO ...... .12/10/2004 .. 0 0 .0 0 0 0
000005880 . .. | PORT ORANGE . .09/28/2004 .. 0 0 .0 0 0 0
000005915 . .| CANANDAIGUA . .. 11/18/2004 .. 0 0 .0 0 0 0
000005927 ... NORTH LAS VEGAS .... 11/11/2004 0. 0. 0. 0 0. ...0
000005941 .... . | MACEDONIA ... 12/27/2004 0. 0. 0. 0. 0. ...0
000005942 .... . 11/15/2005 0. 0. 0. 0 0. ...0
000005982 .... WOODBLRY ... 12/27/2004 0. 0. 0. 0. 0. ...0
000005988 ... LOS ANGELES 04/25/2005 0. 0. 0. 0 0. ...0
000006004 ... INCLINE VILLAGE . 02/09/2005 0. 0. 0. 0. 0. ...0
000006029 . .. |READING ... 01/09/2006 .. 0 0 .0 0 0 0
000006061 . .. | NEWTONN .03/16/2005 .. 0 0 .0 0 0 0
000006077 . .. | TEQUESTA . .04/20/2005 .. 0 0 .0 0 0 0
000006088 . .. | LINCOLN .04/18/2005 .. 0 0 .0 0 0 0
000006128 . . | LINCOLN ... 10/02/2006 .. 0 0 .0 0 0 0
000006197 ... VICTORVILLE 09/28/2005 0. 0. 0. 0. 0. ...0
000006211 ... HARRISON TOWNSHIP .. 08/01/2005 0. 0. 0. 0 0. ...0
000006215 ... FREDERICK 08/03/2005 0. 0. 0. 0. 0. ...0
000006232 .... VALENCIA ... 07/22/2005 0. 0. 0. 0 0. ...0
000006271 ... ANN ARBOR ... 07/21/2005 0. 0. 0. 0. 0. ...0
000006332 .... STUDIO CITY . 07/19/2005 0. 0. 0. 0 0. ...0
000006348 ... BEDFORD 08/26/2005 0. 0. 0. 0. 0. ...0
000006447 ... RIVERVIEW 12/12/2005 0. 0. 0. 0 0. ...0
000006479 . . | PHILADELPHIA .05/22/2006 .. 0 0 .0 0 0 0
000006518 ... BEAVERTON ... 12/12/2005 0. .0, .0 0. 0. ...0
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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
000006525 ... 11/01/2007 0. 0. 0. 0 .. 279,691 |... 0. ...0
000006549 ... 01/31/2006 0. 0. 0. 0. 0. ...0
000006567 ... BOYNTON BEACH ... 02/06/2006 0. 0. 0. 0 0. ...0
100000209 . .. |HARLEYSVILLE ... 11/21/2006 .. 0 0 .0 0 0 0
100000271 . .. | DENVER . ... 04/10/2006 .. 0 0 .0 0 0 0
100000310 . . |ST. Louls .05/19/2006 .. . 0 0 .0 0 0 0
100000316 .... NEWMAN 05/22/2006 134,508 |.... 0. 0. 0. 0 ... 134,508 |... 0. ...0
100000329 ... SOMERVILLE .. 01/11/2008 .. 105,261 |.... 0. 0. 0. 0. .. 105,261 |... 0. ...0
100000378 .... KINGWOOD .... 05/26/2006 .. 25,737 |.... 0. 0. 0. 0 0. ...0
100000421 ... 06/28/2006 ...41,366 |.... 0. 0. 0. 0. 0. ...0
100000450 ... Salt Lake City .. 08/30/2007 0. 0. 0. 0 0. ...0
100000451 ... SALT LAKE CITY .. 06/29/2006 0. 0. 0. 0. 0. ...0
100000471 .... 06/30/2006 0. 0. 0. 0 0. ...0
100000528 ... CHAPEL HILL 05/09/2007 0. 0. 0. 0. 0. ...0
100000534 . .. | DEKALB . ... 1073172007 .. 0 0 .0 0 0 0
100000598 . .. |EAGAN .. ... 08/01/2006 .. 0 0 .0 0 0 0
100000636 . . | KUTZTOUN . .. 08/28/2006 .. 0 0 .0 0 0 0
100000637 ... BETHLEHEM ... 09/15/2006 0. 0. 0. 0. 0. ...0
100000638 .... MOUNT POCONO .. 08/28/2006 0. 0. 0. 0 0. ...0
100000639 ... 12/21/2006 0. 0. 0. 0. 0. ...0
100000641 .... LEAGUE CITY ... 06/18/2007 0. 0. 0. 0 0. ...0
100000659 ... LAS VEGAS 10/03/2006 0. 0. 0. 0. 0. ...0
100000683 .... LA JOLLA .... 10/02/2006 0. 0. 0. 0 0. ...0
100000690 ... HAUPPAUGE ... 11/29/2006 0. 0. 0. 0. 0. ...0
100000721 .... CHESAPEAKE 12/12/2006 0. 0. 0. 0 0. ...0
100000738 . .. | FAIRLESS HILLS ... 01/08/2007 .. 0 0 .0 0 0 0
100000789 . .. | SAN JOSE .. ... 0173072007 .. 0 0 .0 0 0 0
100000797 . .. | PHILADELPHIA ... 10/15/2007 .. 0 0 .0 0 0 0
100000802 . .. | COLUMBUS . .03/02/2007 .. 0 0 .0 0 0 0
100000891 . . | LINCOLN .08/15/2007 .. 0 0 .0 0 0 0
100000919 ... CLIFTON ... 02/01/2007 0. 0. 0. 0 0. ...0
100000956 ... DANVILLE .... 03/06/2007 0. 0. 0. 0. 0. ...0
100000991 ... ROUND ROCK .. 04/13/2007 0. 0. 0. 0 0. ...0
100001107 .... THOUSAND OAKS ... 07/24/2007 0. 0. 0. 0. 0. ...0
100001126 .... 04/15/2008 0. 0. 0. 0 0. ...0
100001297 ... 10/04/2007 0. 0. 0. 0. 0. ...0
100001311 . .. | MIDLOTHIAN ....10/22/2007 .. 0 0 .0 0 0 0
100001362 . .. | CLEMSON ... 06/26/2008 .. 0 0 .0 0 0 0
100001384 . .. |EVERETT ... ... 0171172008 .. 0 0 .0 0 0 0
100001394 . .. | VIRGINIA BEACH 12/27/2007 .. 0 0 .0 0 0 0
100001421 . . | SCOTTSDALE .. .12/14/2007 .. 0 0 .0 0 0 0
100001425 ... BILLERICA ... 02/25/2008 0. 0. 0. 0. 0. ...0
110001145 ... LINDON ... 02/15/2008 0. 0. 0. 0 0. ...0
110001218 .... CARLSBAD .. 02/15/2008 0. 0. 0. 0. 0. ...0
300005390 ... .. [GLENVIEW .... 11/18/2003 0. 0. 0. 0 0. ...0
300005594 .... . | BOLINGBROOK . 12/31/2003 0. 0. 0. 0. 0. ...0
300005917 ... SMITHTON ... 12/06/2004 0. 0. 0. 0 0. ...0
900000091 ... CHARLOTTE ... 10/31/2008 0. 0. 0. 0. 0. ...0
901000230 ... .. |LOUISBURG ... 02/07/2011 0. 0. 0. 0 0. ...0
901000233 . . | MANDEVILLE .. .02/28/2011 .. 0 0 .0 0 0 0
0. .0, .0 0. 0. ...0

901000245 ...

- | CORTE MADERA

03/31/2011
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901000246 .... .. | HOUSTON 05/03/2011 78211 ... 0. 0. 0. 0 . 78,211 [ L 18211 0. ...0
901000252 .... . | GAITHERSBURG .. 06/29/2011 0. 0. 0. 0. ... 116,908 |... 0. ...0
901000261 ... PINELLAS PARK .... 06/09/2011 0. 0. 0. 0 ... 115,047 |... 0. ...0
901000267 . .. | SALT LAKE CITY ... 06/10/2011 .. 0 0 .0 0 . 11,306 0 0
901000269 . .. | MIDDLESEX ... 1073172011 .. 0 0 .0 0 ..13,853 0 0
901000287 . . |RICHBORO .. ...01/23/2012 .. 0 0 .0 0 ..21,362 0 0
901000289 .... ARCADIA ... 10/17/2011 0. 0. 0. 0 0. ...0
901000293 .... .. |SHALLOTTE ... 12/27/2011 0. 0. 0. 0. 0. ...0
901000300 .... . |LOUISVILLE .. 11/01/2011 0. 0. 0. 0 0. ...0
901000310 ... LOS ANGELES 12/20/2011 0. 0. 0. 0. 0. ...0
901000326 .... 03/01/2012 0. 0. 0. 0 0. ...0
901000328 ... 07/05/2012 0. 0. 0. 0. 0. ...0
901000330 ... SAN JOSE .. 02/27/2012 0. 0. 0. 0 0. ...0
901000338 ... .. | FREDERICK ... 04/02/2012 0. 0. 0. 0. 0. ...0
901000349 . .. [ WASHINGTON .. ... 06/07/2012 .. 0 0 .0 0 0 0
901000350 . .. | WASHINGTON .. ... 06/07/2012 .. 0 0 .0 0 0 0
901000359 . .. [MOUNTAIN VIEW . ...02/28/2013 .. 0 0 .0 0 0 0
901000363 .... .| STUDIO CITY ... 06/01/2012 0. 0. 0. 0. . 0. ...0
901000380 ... PALM BEACH GARDENS ... 11/28/2012 0. 0. 0. 0 ... 754,984 |... 0. ...0
901000382 .... PALM BEACH GARDENS ... 11/01/2013 0. 0. 0. 0. el 13,187 ... 0. ...0
901000386 ... ROSEMOUNT 08/29/2012 0. 0. 0. 0 ... 116,801 |... 0. ...0
901000388 ... SALT LAKE CITY .. 10/17/2012 0. 0. 0. 0. ... 190,938 |... 0. ...0
901000392 .... .. |PORTLAND ... 09/21/2012 0. 0. 0. 0 .. 70,083 |... 0. ...0
901000403 .... . |LA MIRADA ... 08/01/2012 0. 0. 0. 0. 0. ...0
901000404 .... RANCHO CUCAMONGA ... 09/04/2012 0. 0. 0. 0 0. ...0
901000408 . .. | PHILADELPHIA .. .10/04/2012 .. 0 0 .0 0 0 0
901000428 . .. | RICHMOND .09/28/2012 .. 0 0 .0 0 0 0
901000430 . .. | SAN JOSE .. .02/01/2013 .. 0 0 .0 0 0 0
901000435 . .. [ SANTA BARBARA . 1170972012 .. 0 0 .0 0 0 0
901000442 . .. [NEW YORK .... 12/26/2012 .. 0 0 .0 0 0 0
901000449 ... . |BOCA RATON .. 10/31/2012 0. 0. 0. 0 0. ...0
901000462 .... HAUPPAUGE ... 12/20/2012 0. 0. 0. 0. 0. ...0
901000464 .... 12/14/2012 0. 0. 0. 0 0. ...0
901000466 ... HAUPPAUGE ... 12/20/2012 0. 0. 0. 0. 0. ...0
901000468 ... TORRANCE ... 12/17/2012 0. 0. 0. 0 0. ...0
901000486 ... HAINES CITY 03/25/2013 0. 0. 0. 0. 0. ...0
901000489 . .. | JACKSON HEIGHTS . .03/08/2013 .. 0 0 .0 0 0 0
901000491 . .. | SHORT HILLS . .02/25/2013 .. 0 0 .0 0 0 0
901000500 . .. | DENVER . .03/13/2013 .. 0 0 .0 0 0 0
901000504 . .. |LOGAN .. .02/05/2013 .. 0 0 .0 0 0 0
901000505 . . | CHAPEL HILL .05/22/2013 .. 0 0 .0 0 0 0
901000510 ... PORTLAND ... 02/14/2013 0. 0. 0. 0. 0. ...0
901000512 ... NEW YORK .... 02/28/2013 0. 0. 0. 0 0. ...0
901000520 ... NEW YORK .... 09/10/2013 0. 0. 0. 0. 0. ...0
901000523 .... .. [ SPRINGVILLE 04/16/2013 0. 0. 0. 0 0. ...0
901000524 .... . | SOUTH PLAINFIELD ... 07/02/2013 0. 0. 0. 0. 0. ...0
901000545 .... . 04/22/2013 0. 0. 0. 0 0. ...0
901000547 .... . | SAN FRANCISCO . 04/05/2013 0. 0. 0. 0. 0. ...0
901000564 .... LOUISVILLE .. 06/28/2013 0. 0. 0. 0 0. ...0
901000577 . . | HANOVER ... .05/29/2013 .. 0 0 .0 0 0 0
901000579 ... FLORAL PARK ... 05/30/2013 0. .0, .0 0. 0. ...0
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901000581 ... LINTHICUM ... 07/03/2013 0. 0. 0. 0 .. 154,085 |. .. 154,085 |... 0. ...0
901000591 .... SCAPPOOSE ... 08/08/2013 0. 0. 0. 0. ....29,743 |. 0. ...0
901000593 .... . 07/22/2013 0. 0. 0. 0 ...22,522 |. 0. ...0
901000594 . .. | ZEPHYRHILLS . .07/29/2013 .. 0 0 .0 0 0 0
901000601 . .. | PHILADELPHIA .09/09/2013 .. 0 0 .0 0 0 0
901000603 . . |RICHMOND ....... .08/05/2013 .. 0 0 .0 0 0 0
901000604 ... HUNTINGTON BEACH ... 08/12/2013 0. 0. 0. 0 0. ...0
901000606 .... CRESCENT SPRINGS 08/30/2013 0. 0. 0. 0. 0. ...0
901000612 ... RIVERVIEW 09/09/2013 0. 0. 0. 0 0. ...0
901000614 ... LEXINGTON ... 07/24/2013 0. 0. 0. 0. 0. ...0
901000617 ... 09/19/2013 0. 0. 0. 0 0. ...0
901000624 .... 08/30/2013 0. 0. 0. 0. 0. ...0
901000633 .... SEATTLE ... 09/11/2013 0. 0. 0. 0 0. ...0
901000638 ... FEASTERVILLE .. 11/06/2013 0. 0. 0. 0. 0. ...0
901000644 . .. | HUNTINGTON .. 1171272013 .. 0 0 .0 0 0 0
901000647 . . |NEW CANAAN .. A1/22/2013 .. 0 0 .0 0 0 0
901000648 . . |Hillsboro .01/02/2014 .. 0 0 .0 0 0 0
901000659 ... CLEVELAND ... 11/22/2013 0. 0. 0. 0. 0. ...0
901000660 ... ARBUTUS ... 12/10/2013 0. 0. 0. 0 0. ...0
901000671 ... HICKORY ... 11/27/2013 0. 0. 0. 0. 0. ...0
901000676 ... SAN JUAN CAPISTRANO .. 11/27/2013 0. 0. 0. 0 0. ...0
901000677 ... Gastonia 05/09/2014 0. 0. 0. 0. 0. ...0
901000678 ... SALT LAKE CITY .. 12/23/2013 0. 0. 0. 0 0. ...0
901000685 ... 01/17/2014 0. 0. 0. 0. 0. ...0
901000691 ... 12/27/2013 0. 0. 0. 0 0. ...0
901000693 . .. | CINCINNATI .12/18/2013 .. 0 0 .0 0 0 0
901000694 . .. | TAWPA .. 1271172013 .. 0 0 .0 0 0 0
901000704 . .. | SALT LAKE CITY 12/19/2013 .. 0 0 .0 0 0 0
901000712 . . | WALNUT CREEK .. .02/25/2014 .. 0 0 .0 0 0 0
901000719 . . |Federal Way . .08/21/2014 .. 0 0 .0 0 0 0
901000722 .... HENDERSON ... 03/10/2014 0. 0. 0. 0 0. ...0
901000729 .... Porterville 03/31/2014 0. 0. 0. 0. 0. ...0
901000730 ... Mar I ton 04/15/2014 0. 0. 0. 0 0. ...0
901000731 ... Atlanta ... 08/28/2014 0. 0. 0. 0. 0. ...0
901000736 ... Sterling .. 05/16/2014 0. 0. 0. 0 0. ...0
901000743 ... Austin 05/02/2014 0. 0. 0. 0. 0. ...0
901000746 . . |West Chester .06/13/2014 .. 0 0 .0 0 0 0
901000753 . .. |Houston ... 06/10/2014 .. 0 0 .0 0 0 0
901000754 . . |Kyle ... .07/03/2014 .. 0 0 .0 0 0 0
901000770 . .. | Las Vegas .04/29/2014 .. 0 0 .0 0 0 0
901000777 . . [Salt Lake City .06/03/2014 .. 0 0 .0 0 0 0
901000779 ... Melville 08/08/2014 0. 0. 0. 0. 0. ...0
901000795 ... Berkeley . 07/02/2014 0. 0. 0. 0 0. ...0
901000799 ... Tucson ... 08/08/2014 0. 0. 0. 0. 0. ...0
901000800 ... Garden City ... 08/27/2014 0. 0. 0. 0 0. ...0
901000801 ... Garden City . 08/27/2014 0. 0. 0. 0. 0. ...0
901000803 ... Greenwood Village .. 07/31/2014 0. 0. 0. 0 0. ...0
901000808 ... Gilbert 08/20/2014 0. 0. 0. 0. 0. ...0
901000815 ... Arcadia 05/18/2015 0. 0. 0. 0 . 0. ...0
901000816 . . | Oklahoma City . 08/08/2014 .. 0 0 .0 0 .25,007 | 0 0
901000821 ... Wilsonville ... 08/14/2014 0. .0, .0 L0 110,553 |. . 110 553 |... 0. ...0
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901000827 ... Denver ... 09/26/2014 ... 21,670 |.... 0. 0. 0. 0 ... 21,670 |... 0. ...0
901000835 ... Gahanna ... 10/10/2014 . 113,790 |.... 0. 0. 0. 0. .. 113,790 |... 0. ...0
901000838 ... Lutz 09/26/2014 ...31,353 [.... 0. 0. 0. 0 0. ...0
901000842 . . |San Francisco . 01/16/2015 .. 0 0 .0 0 0 0
901000845 . .. | Jacksonville .09/30/2014 .. 0 0 .0 0 0 0
901000846 . . |Hanford ......... .11/03/2014 .. 0 0 .0 0 0 0
901000847 ... Fountain Valley . 11/06/2014 0. 0. 0. 0 0. ...0
901000850 ... Las Vegas ... 10/30/2014 0. 0. 0. 0. 0. ...0
901000851 ... Gahanna 11/24/2014 0. 0. 0. 0 0. ...0
901000854 .... Oceanside 01/08/2015 0. 0. 0. 0. 0. ...0
901000856 ... Gaithersburg .. 12/01/2014 0. 0. 0. 0 0. ...0
901000861 ... Brentwood ... 12/23/2014 0. 0. 0. 0. . 0. ...0
901000864 ... Spokane 12/05/2014 0. 0. 0. 0 ... 125,875 |... 0. ...0
901000865 ... Fairless Hills .. 01/23/2015 0. 0. 0. 0. .... 80,048 |... 0. ...0
901000868 . .. |Houston ...... 11/25/2014 .. 0 0 .0 0 ..30,228 0 0
901000878 . . |Falls Church .01/12/2015 .. 0 0 .0 0 ..48,724 0 0
901000879 . Omaha ...... .12/19/2014 .. 0 0 .0 0 ..78,241 0 0
901000881 ... Brooklyn . 12/29/2014 0. 0. 0. 0. .. 138,726 |... 0. ...0
901000883 ... Cutler Bay .. 12/23/2014 0. 0. 0. 0 0. ...0
901000893 .... Temecula ... 12/18/2014 0. 0. 0. 0. 0. ...0
901000895 ... SANDY ... 01/26/2015 0. 0. 0. 0 0. ...0
901000899 ... LEHI .... 02/12/2015 0. 0. 0. 0. 0. ...0
901000901 ... Woodbury .. 03/24/2015 0. 0. 0. 0 0. ...0
901000902 .... McKinney . 01/07/2015 0. 0. 0. 0. 0. ...0
901000903 .... Wellesley ... 02/20/2015 0. 0. 0. 0 0. ...0
901000910 . .. |Victoria . .01/29/2015 .. 0 0 .0 0 0 0
901000914 . . | WILMINGTON .03/31/2015 .. 0 0 .0 0 0 0
901000915 . .. | Germantown .08/20/2015 .. 0 0 .0 0 0 0
901000919 . .. | CHARLOTTE .02/25/2015 .. 0 0 .0 0 0 0
901000927 . . |La Porte .. .08/30/2015 .. 0 0 .0 0 0 0
901000930 ... Redwood City .. 04/10/2015 0. 0. 0. 0 0. ...0
901000936 ... Phoenix 04/17/2015 0. 0. 0. 0. 0. ...0
901000937 ... Long Beach .. 04/23/2015 0. 0. 0. 0 0. ...0
901000939 .... .. | TIGARD 04/30/2015 0. 0. 0. 0. 0. ...0
901000940 ... .. |Chesterfield .. 05/19/2015 0. 0. 0. 0 0. ...0
901000942 .... . | South Portland ... 05/08/2015 0. 0. 0. 0. 0. ...0
901000943 . .. [Tulsa ..... .04/30/2015 .. 0 0 .0 0 0 0
901000944 . . | Seattle ... .06/05/2015 .. 0 0 .0 0 0 0
901000952 . . |Escondido .06/05/2015 .. 0 0 .0 0 0 0
901000962 . . | Milwaukee ... 08/11/2015 .. 0 0 .0 0 0 0
901000965 . . | Centennial ...05/21/2015 .. 0 0 .0 0 0 0
901000966 ... Fallbrook ... 08/11/2015 0. 0. 0. 0. 0. ...0
901000969 .... Kennesaw 11/16/2015 0. 0. 0. 0 0. ...0
901000970 ... Salt Lake City .. 07/17/2015 0. 0. 0. 0. 0. ...0
901000973 ... Zephyrhills 08/03/2015 0. 0. 0. 0 0. ...0
901000974 .... Costa Mesa .. 06/02/2015 0. 0. 0. 0. 0. ...0
901000975 ... Hauppauge ... 05/28/2015 0. 0. 0. 0 0. ...0
901000981 ... Encinitas ... 05/19/2015 0. 0. 0. 0. 0. ...0
901000984 .... Las Vegas 06/01/2015 0. 0. 0. 0 0. ...0
901000985 . . |Mesa ....... .. 07/01/2015 .. 0 0 .0 0 0 0
901000986 ... CHAPEL HILL ... 08/27/2015 0. .0, .0 0. 0. ...0
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901000999 .... .. [Waltham ... 08/03/2015 0. 0. 0. 0 .. 137,264 |. .. 137,264 |... 0. ...0
901001004 ... . |Kirkland . 06/30/2015 0. 0. 0. 0. ....49,272 |. 0. ...0
901001008 ... Fridley ... 11/30/2015 0. 0. 0. 0 ....36,150 |. 0. ...0
901001009 . .| TAWPA .. .10/19/2015 .. 0 0 .0 0 44,830 |. 0 0
901001018 . .. | Schererville .10/28/2015 .. 0 0 .0 0 17,920 |. 0 0
901001020 . .| BRADENTON ... .09/24/2015 .. 0 0 .0 0 .21,599 |. 0 0
901001025 .... North Randall .... 10/26/2015 0. 0. 0. 0 25,283 |. 0. ...0
901001027 ... SAN CLEMENTE .. 09/24/2015 0. 0. 0. 0. ....31,485 | 0. ...0
901001035 ... Melville 11/12/2015 0. 0. 0. 0 ....53,385 |. 0. ...0
901001037 ... Pleasanton .. 10/08/2015 0. 0. 0. 0. L 82,727 |. 0. ...0
901001038 ... Denver 10/19/2015 0. 0. 0. 0 ... 22,337 |. 0. ...0
901001039 ... Pottstown ... 11/20/2015 0. 0. 0. 0. .. 102,597 |. 0. ...0
901001040 ... Napa 10/09/2015 0. 0. 0. 0 42,19 |. 0. ...0
901001041 ... Hauppage 10/23/2015 0. 0. 0. 0. ...53,772 |. 0. ...0
901001049 . .. | Alpharetta 11/16/2015 .. 0 0 .0 0 0 0
901001054 . . |Hanford .11/02/2015 .. 0 0 .0 0 0 0
901001055 . . |Franklin . .11/05/2015 .. 0 0 .0 0 0 0
901001061 ... North Oaks .. 12/11/2015 0. 0. 0. 0. 0. ...0
901001066 ... Louisville .. 12/18/2015 0. 0. 0. 0 0. ...0
901001073 ... Bellaire oveeeeeeieeeeeeneeeeeeenneeeees Jeemmeeeeeenees e fooeeee s s 01/14/2016 0. 0. 0. 0. 0. ...0
901001074 ... Huntington ....oevviiiiiniiinii v N e e e 12/17/2015 0. 0. 0. 0 0. ...0
901001075 ... MiTTersville ..oovvieeemeiieeeeeeiieeeeees Jeemneeeeeeeeee D e s s 12/02/2015 0. 0. 0. 0. 0. ...0
901001077 ... Brooklyn .... 03/24/2016 0. 0. 0. 0 0. ...0
901001080 ... Pleasanton .. 12/17/2015 0. 0. 0. 0. 0. ...0
901001081 ... Westminster ... 12/15/2015 0. 0. 0. 0 0. ...0
901001082 . .. |Birmingham .. .12/16/2015 .. 0 0 .0 0 0 0
901001091 . . | MOUNT JULIET ... 01/20/2016 .. 0 0 .0 0 0 0
901001092 . . |Colleyville ... 01/27/2016 .. 0 0 .0 0 0 0
901001093 . . | San Diego .02/26/2016 .. 0 0 .0 0 0 0
901001096 . . |Potomac ... .. 07/19/2016 .. 0 0 .0 0 0 0
901001097 ... Car Isbad .. 02/10/2016 0. 0. 0. 0 0. ...0
901001099 .... Nashua . 02/19/2016 0. 0. 0. 0. 0. ...0
901001101 ... Bend ... 03/30/2016 0. 0. 0. 0 0. ...0
901001102 ... Berwyn 08/09/2017 0. 0. 0. 0. 0. ...0
901001103 ... Plumstead Township ........cceevevvvvviinnn ovvnnnnnennnne PAec o e el 05/12/2016 0. 0. 0. 0 0. ...0
901001111 ... Salt Lake City .. 03/31/2016 0. 0. 0. 0. 0. ...0
901001112 . . |Burnsville .. 04/07/2016 .. 0 0 .0 0 0 0
901001117 . .. | Kennesaw .. .08/22/2016 .. 0 0 .0 0 0 0
901001125 . . |Philadelphia 06/01/2016 .. 0 0 .0 0 0 0
901001126 . . | Germantown .. .05/31/2016 .. 0 0 .0 0 0 0
901001127 . . |Columbia .. .05/31/2016 .. 0 0 .0 0 0 0
901001129 .... Dallas .... 05/16/2016 0. 0. 0. 0. 0. ...0
901001135 ... Fort Mill ... 05/26/2016 0. 0. 0. 0 0. ...0
901001140 ... Warminster .. 06/30/2016 0. 0. 0. 0. 0. ...0
901001144 ... YAKIMA ... 08/15/2016 0. 0. 0. 0 0. ...0
901001146 ... Pearland .. 06/15/2016 0. 0. 0. 0. 0. ...0
901001148 ... Hanford 09/01/2016 0. 0. 0. 0 0. ...0
901001150 ... Blue Springs .. 09/14/2016 0. 0. 0. 0. 0. ...0
901001151 ... Leesburg 07/05/2016 0. 0. 0. 0 0. ...0
901001156 . . |Sterling Heights .. 08/31/2016 .. 0 0 .0 0 0 0
901001160 ... Grand Forks ... 08/10/2016 0. .0, .0 0. 0. ...0
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901001161 ... Washington 10/11/2016 ....99,276 |.... 0. 0. 0. 0 ....99,276 |. 0. ...0
901001162 ... Los Angeles ... 09/01/2016 ....87,855 [.... 0. 0. 0. 0. ....87,855 |. 0. ...0
901001164 ... OCALA 07/27/2016 ....20,038 |.... 0. 0. 0. 0 ...20,038 |. 0. ...0
901001167 . . | League City . ... 10/14/2016 .. .69,831 | 0 0 .0 0 0 0
901001169 . Indianapol is ... 09/01/2016 .. 0 0 .0 0 0 0
901001171 . . |Louisville .. .. 10/03/2016 .. 0 0 .0 0 0 0
901001172 ... Oklahoma City ..oeevvvvvivnennniiiennnnnnnns Jovvnnnneeeneen 0K e [ 10/06/2016 0. 0. 0. 0 0. ...0
901001175 ... Montlake Terrace .......ceeeueeeeeeemnnnns Jovmmmmmeeeeene WAee [ s 01/18/2017 0. 0. 0. 0. 0. ...0
901001176 ... CHAPEL HILL ©.evvvviiiiiceiiineeeeevii v N [ e s 10/24/2016 0. 0. 0. 0 0. ...0
901001177 ... TPAPPE weeeeeeeennnaeeeeemnneeeeeennnnnees Jeemmeeeeeeene PAec o s 12/28/2016 0. 0. 0. 0. 0. ...0
901001179 ... 0ceanside ........coevvnevrvvinnnnnnniniinnnn Jevnennneneennn CAiccnns o e e 09/29/2016 0. 0. 0. 0 0. ...0
901001180 ... Carlshad ......ccoveeerreemmmniineeeemnneees Jeemneeeeeeenee CAec e [t 09/08/2016 0. 0. 0. 0. 0. ...0
901001181 ... Leesburg ....oovvvvveneviiiinnnnniniinnnnnns v VA e [ 02/01/2017 0. 0. 0. 0 0. ...0
901001185 ... Frederick ... 12/08/2016 0. 0. 0. 0. 0. ...0
901001186 . . [New Castle .. ... 10/31/2016 .. 0 0 .0 0 0 0
901001187 . .. | Chattanooga . .12/05/2016 .. 0 0 .0 0 0 0
901001192 . . |Midlothian .. .. 11/17/2016 .. 0 0 .0 0 0 0
901001200 ... Shrewsbury ....oeeveeeeeeeeemnnieeeeeenenes Jeemneeeeeeeee N e s 10/31/2016 0. 0. 0. 0. 0. ...0
901001202 .... Greenville ...oocovvveevviviinnninnnnvnnnnnns Jovninnneneenen Noe s e e e 02/15/2017 0. 0. 0. 0 0. ...0
901001203 .... Ponte Vedra Beach ..........oceeeveeevveees Joemmmnneeeenne Flen e s et 12/30/2016 0. 0. 0. 0. 0. ...0
901001204 .... Jacksonville ..oooovveevviivinneiniiiiinnns Joenneneeenen Floc e s 12/01/2016 0. 0. 0. 0 0. ...0
901001205 ... Culver City oveeeennieeeeeeneieeeeeenne Jeemeeeeeeeenee A e [ 11/04/2016 0. 0. 0. 0. 0. ...0
901001207 ... 01V ) R | ¢ ISR UUR RN 12/22/2016 0. 0. 0. 0 0. ...0
901001209 .... Porterville ..oooeveeeeeeeemnieeeeeennes Jeemneeeeeeeen CAec s e s s 12/05/2016 0. 0. 0. 0. 0. ...0
901001210 ... Wayne 12/22/2016 0. 0. 0. 0 0. ...0
901001212 . . | Chesterton .12/21/2016 .. 0 0 .0 0 0 0
901001213 . . |Limerick . .12/22/2016 .. 0 0 .0 0 0 0
901001214 . . |Limerick . 12/22/2016 .. 0 0 .0 0 0 0
901001215 . . | San Diego .12/02/2016 .. 0 0 .0 0 0 0
901001216 . Islandia . 03/08/2017 .. 0 0 .0 0 0 0
901001217 ... Atlanta ... 12/29/2016 0. 0. 0. 0 0. ...0
901001220 ... Somerset .. 12/29/2016 0. 0. 0. 0. 0. ...0
901001221 ... Largo ... 06/22/2017 0. 0. 0. 0 0. ...0
901001223 .... L Chino Hills oo Jemeeeeeeeen CAe e e s 12/01/2016 0. 0. 0. 0. 0. ...0
901001224 .... . [Houston 01/26/2017 0. 0. 0. 0 0. ...0
901001227 ... Escondido ... 01/09/2017 0. 0. 0. 0. 0. ...0
901001228 . .. | Englewood .12/21/2016 .. 0 0 .0 0 0 0
901001237 . .. |Raleigh .05/08/2017 .. 0 0 .0 0 0 0
901001246 . . | CarIsbad .. ... 02/10/2017 .. 0 0 .0 0 0 0
901001247 . . |Farmingdale . ... 11/14/2017 .. 0 0 .0 0 0 0
901001248 . . |Huntington ...02/21/72017 .. 0 0 .0 0 0 0
901001253 ... . |Largo 01/31/2017 0. 0. 0. 0. 0. ...0
901001256 ... Woodville ... 03/07/2017 0. 0. 0. 0 0. ...0
901001258 ... Buena Park .. 03/27/2017 0. 0. 0. 0. 0. ...0
901001264 .... Aurora .... 03/28/2017 0. 0. 0. 0 0. ...0
901001266 ... Spokane ... 04/20/2017 0. 0. 0. 0. 0. ...0
901001267 ... Melville .... 05/05/2017 0. 0. 0. 0 0. ...0
901001268 ... Melville .... 05/05/2017 0. 0. 0. 0. 0. ...0
901001269 .... Huntington 05/05/2017 0. 0. 0. 0 0. ...0
901001273 . . | Council Bluffs 05/01/2017 .. 0 0 .0 0 0 0
901001274 ... Mason .. 03/31/2017 0. .0, .0 0. 0. ...0
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901001275 ... St Louis . 05/01/2017 ....39,238 [.... 0. 0. 0. 0 ....39,238 |. 0. ...0
901001278 ... Cary 08/31/2017 24,014 L 0. 0. 0. 0. ....24,014 | 0. ...0
901001280 ... Santa Rosa 05/04/2017 ....51,8%5 [.... 0. 0. 0. 0 ....51,825 |. 0. ...0
901001281 . . |Elmwood Park .05/04/2017 .. 14,485 | 0 0 .0 0 14,485 |. 0 0
901001284 . . | Corona . ... 06/01/2017 .. .36,640 |. 0 0 .0 0 0 0
901001285 . . |Louisville .. 05/01/2017 .. .68,920 | 0 0 .0 0 0 0
901001286 ... Chester 05/05/2017 ....15,351 [.... 0. 0. 0. 0 0. ...0
901001288 ... Round Lake Beach ... 08/14/2017 .oifoevviiiiins eieieees e 8,069 |.... 0. 0. 0. 0. 0. ...0
901001289 ... Fernandina Beach ... 05/05/2017 ....51,149 [ 0. 0. 0. 0 0. ...0
901001292 .... . |Camarillo ... 04/18/2017 ... 66,911 [.... 0. 0. 0. 0. 0. ...0
901001295 .... . [Melville .... 05/23/2017 ....82,969 [.... 0. 0. 0. 0 0. ...0
901001296 .... Camarillo ... 04/18/2017 ....36,969 [.... 0. 0. 0. 0. 0. ...0
901001300 ... Largo 05/10/2017 ....29,576 |.... 0. 0. 0. 0 0. ...0
901001302 .... Capitol Heights . 06/08/2017 28,517 ... 0. 0. 0. 0. 0. ...0
901001312 . . |Oakland ... ... 06/01/2017 .. .29,872 | 0 0 .0 0 0 0
901001316 . ... 06/07/2017 .. .33,893 | 0 0 .0 0 0 0
901001320 . .. 06/21/2017 .. .23,164 |. 0 0 .0 0 0 0
901001325 ... 09/26/2017 ....36,276 |.... 0. 0. 0. 0. 0. ...0
901001326 ... Tujunga 08/16/2017 ... 37,878 |.... 0. 0. 0. 0 0. ...0
901001327 ... Federal Way . 05/31/2017 ... 28,666 |.... 0. 0. 0. 0. 0. ...0
901001331 ... .. | Third Lake .. 12/26/2017 ....21,859 [.... 0. 0. 0. 0 0. ...0
901001334 ... . |Cold Spring . 07/20/2017 UV VA L I 0. 0. 0. 0. 0. ...0
901001335 ... . [Thornton ... 09/21/2017 ... 45,124 |.... 0. 0. 0. 0 0. ...0
901001337 ... . |Crown Point . 08/14/2017 ...29,966 |.... 0. 0. 0. 0. 0. ...0
901001340 .... . | Jamestown ... 08/15/2017 0. 0. 0. 0 0. ...0
901001342 . .. [Troutdale ... ... 10/05/2017 .. 0 0 .0 0 0 0
901001345 . . [Huntingdon Valley .08/29/2017 .. 0 0 .0 0 0 0
901001349 . . |Dawsonville ......... 08/01/2017 .. 0 0 .0 0 0 0
901001353 . . [Timonium Baltimore Co .09/26/2017 .. 0 0 .0 0 0 0
901001360 . . |Winston-Salem .... .. 08/31/2017 .. 0 0 .0 0 0 0
901001362 .... Olive Branch 08/31/2017 0. 0. 0. 0 0. ...0
901001365 ... Saint Simons Island .. 10/17/2017 0. 0. 0. 0. 0. ...0
901001368 ... 10/17/2017 0. 0. 0. 0 0. ...0
901001370 ... Beaverton ... 10/20/2017 0. 0. 0. 0. 0. ...0
901001371 ... Portland .... 11/13/2017 0. 0. 0. 0 0. ...0
901001375 ... Sumner 09/13/2017 0. 0. 0. 0. 0. ...0
901001377 . .. |Escondido .09/28/2017 .. 0 0 .0 0 0 0
901001378 . . |Lynchburg .09/27/2017 .. 0 0 .0 0 0 0
901001381 . . |Bloomington . 10/02/2017 .. 0 0 .0 0 0 0
901001387 . . |Baltimore 272172017 .. 0 0 .0 0 0 0
901001388 .....euvvvvvvvnnnnrenennns [Austin oo 10/18/2017 .. 0 0 .0 0 0 0
901001389 ... Newtown Square 11/22/2017 0. 0. 0. 0. 0. ...0
901001391 ... . |Rancho Cucamonga 11/17/2017 0. L0 L0 n 0 0. ...0
901001395 ... . | Shreveport 02/12/2018 0. 0. 0. 0. 0. ...0
901001396 .... . | Shreveport 02/12/2018 0. 0. 0. 0 0. ...0
901001399 .... . | Santa Rosa 10/31/2017 0. 0. 0. 0. 0. ...0
901001400 ... Windsor ... 11/30/2017 0. 0. 0. 0 0. ...0
901001403 .... Valley View 12/21/2017 0. 0. 0. 0. 0. ...0
901001404 .... Dresher ... 05/25/2018 0. 0. 0. 0 0. ...0
901001405 . . |Manassas . 12/08/2017 .. 0 0 .0 0 0 0
901001409 ... Lewis Center ..... 12/20/2017 0. .0, .0 0. 0. ...0
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901001415 ... Houston 01/03/2018 ... 51,161 [.... 0. 0. 0. 0 ... 51,161 | ...051,161 ... 0. ...0
901001417 ... Bellingham .. 01/30/2018 ... 70,361 |.... 0. 0. 0. 0. ... 70,361 |. .. 70,361 |... 0. ...0
901001418 ... St. Louis ... 01/11/2018 ... 11,903 |.... 0. 0. 0. 0 ....11,903 |. 0. ...0
901001419 . . |Round Rock 12/28/2017 .. .49,465 |. 0 0 .0 0 .49,465 |. 0 0
901001420 . . |Leander ... 12/28/2017 .. 0 0 .0 0 0 0
901001421 . . |Broomfield 12/26/2017 .. 0 0 .0 0 0 0
901001424 .... .. [ Concord 12/20/2017 0. 0. 0. 0 0. ...0
901001425 .... . | Deptfor ... 12/20/2017 0. 0. 0. 0. 0. ...0
901001431 ... . |Morrow .... 01/26/2018 0. 0. 0. 0 0. ...0
901001434 ... . |Patterson ... 01/17/2018 0. 0. 0. 0. 0. ...0
901001435 ... . [Louisville .. 02/06/2018 0. 0. 0. 0 0. ...0
901001436 ... Brooklyn Center . 01/16/2018 0. 0. 0. 0. 0. ...0
901001438 ... Denver 02/08/2018 0. 0. 0. 0 0. ...0
901001439 .... .. [New York .... 01/30/2018 0. 0. 0. 0. 0. ...0
901001448 . . |High Point .02/23/2018 .. 0 0 .0 0 0 0
901001450 . . |Houston ... .02/14/2018 .. 0 0 .0 0 0 0
901001452 . . |Beaverton 02/08/2018 .. 0 0 .0 0 0 0
901001454 ... . | Lanham 02/13/2018 0. 0. 0. 0. 0. ...0
901001456 ... Madison 04/27/2018 0. 0. 0. 0 0. ...0
901001458 ... Tremonton ... 03/05/2018 0. 0. 0. 0. 0. ...0
901001460 ... Char lotte ... 03/01/2018 0. 0. 0. 0 0. ...0
901001463 ... Woodbury ... 03/22/2018 0. 0. 0. 0. 0. ...0
901001467 ... Clearwater .. 03/15/2018 0. 0. 0. 0 0. ...0
901001468 ... Clearwater .. 03/15/2018 0. 0. 0. 0. 0. ...0
901001470 ... North Bend .. 04/19/2018 0. 0. 0. 0 0. ...0
901001472 . .. |Bellmore .. .08/22/2018 .. 0 0 .0 0 0 0
901001479 . . |Duluth . ... 04/11/2018 .. 0 0 .0 0 0 0
901001484 . . |Barnegat .. .03/28/2018 .. 0 0 .0 0 0 0
901001485 . .. | San Antonio . .03/19/2018 .. 0 0 .0 0 0 0
901001490 . . |Lehi ....... .. 05/10/2018 .. 0 0 .0 0 0 0
901001491 ... Kansas City 07/13/2018 0. 0. 0. 0 0. ...0
901001492 .... . | Phoenix 06/06/2018 0. 0. 0. 0. 0. ...0
901001494 ... .. [Burnsville .. 04/16/2018 0. 0. 0. 0 0. ...0
901001496 ... . |Rock Hill ... 03/21/2018 0. 0. 0. 0. 0. ...0
901001499 .... . | Denver 04/06/2018 0. 0. 0. 0 0. ...0
901001500 .... Sarasota .. 06/21/2018 0. 0. 0. 0. 0. ...0
901001501 . . |Perkasie . ... 06/18/2018 .. 0 0 .0 0 0 0
901001502 . . | San Antonio . ... 06/01/2018 .. 0 0 .0 0 0 0
901001505 . . |Richmond .. ... 08/17/2018 .. 0 0 .0 0 0 0
901001514 . . |Broomfield ... 07/13/2018 .. 0 0 .0 0 0 0
901001515 . . | Savage .... .04/26/2018 .. 0 0 .0 0 0 0
901001518 ... Phoenix ... 05/23/2018 0. 0. 0. 0. 0. ...0
901001520 .... .. |Kennett Square 07/17/2018 0. 0. 0. 0 0. ...0
901001525 ... . |El' Segundo 06/20/2018 0. 0. 0. 0. 0. ...0
901001527 ... . |Naperville .. 05/31/2018 0. 0. 0. 0 0. ...0
901001539 .... . [Lynnwood ... 06/13/2018 0. 0. 0. 0. 0. ...0
901001541 ... .. | Hauppauge . 08/02/2018 0. 0. 0. 0 0. ...0
901001544 .... . |[Atlanta ... 09/12/2018 0. 0. 0. 0. 0. ...0
901001546 ... .. | Durham . 07/31/2018 0. 0. 0. 0 0. ...0
901001549 . . |Kent ... .. 07/31/2018 .. 0 0 .0 0 0 0
901001552 ... . | Sewell ... 08/08/2018 0. .0, .0 0. 0. ...0
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901001553 .... . [Louisville .. 07/09/2018 ....26,001 [.... 0. 0. 0. 0 0. ...0
901001554 .... .. |Baltimore ... 10/31/2018 .o 119,127 ... 0. 0. 0. 0. 0. ...0
901001555 ... . |Bellingham .. 10/10/2018 32,001 ... 0. 0. 0. 0 0. ...0
901001556 . . |Henderson ... 08/09/2018 .. 55,742 |. 0 0 .0 0 0 0
901001559 . . [Austin . ... 10/05/2018 .. .34,776 | 0 0 .0 0 0 0
901001561 . . | Denver ... ...00/13/2018 .. 21,276 | 0 0 .0 0 0 0
901001562 .... Birmingham .. 08/20/2018 ....57,674 |.... 0. 0. 0. 0 0. ...0
901001563 .... GastoNia oveeerveeieeeeemniieeeeeenneeeees Jeenneeeeeenne N e [ 08/10/2018 34757 .. 0. 0. 0. 0. 0. ...0
901001564 .... Boston .oovivveiiiiiiiiiiiiieenn e M e 08/13/2018 ....15,358 [.... 0. 0. 0. 0 0. ...0
901001565 ... BOSEON oeveiriieieeeeee e eeeeeen oo A e e 08/13/2018 ... 19,678 |.... 0. 0. 0. 0. 0. ...0
901001566 ... Boston .ovvivveiiiiiiiiinceiieens e M e 08/13/2018 ....20,638 [.... 0. 0. 0. 0 0. ...0
901001567 ... BOSEON oveeiriieieeeeeie e eeeeeen oo M e e 08/13/2018 ....18,958 [.... 0. 0. 0. 0. 0. ...0
901001570 ... Frederrick ......ooevvvvvevnnninviiinncnnnns e M e [ 07/30/2018 L9119 [ 0. 0. 0. 0 0. ...0
901001571 ... Greenwood Village ......oeveeeevnnnnreeenn Joemmmnnnerennnn C0ueeenieccccins e s e 06/29/2018 ....48,501 [.... 0. 0. 0. 0. 0. ...0
901001577 . . |Minneapol is ... .08/29/2018 .. .24,008 |. 0 0 .0 0 0 0
901001582 . . |Murfressboro ... 08/27/2018 .. 17,548 | 0 0 .0 0 0 0
901001583 . . |Naperville .. .. 08/27/2018 .. 16,179 |. 0 0 .0 0 0 0
901001584 ... Louisville .. 08/24/2018 A By 7 0. 0. 0. 0. 0. ...0
901001585 ... Richboro .. 09/20/2018 ....35,983 [.... 0. 0. 0. 0 0. ...0
901001586 ... Richboro .. 09/20/2018 12,225 0. 0. 0. 0. 0. ...0
901001599 .... . | Draper 10/24/2018 ....63,232 [.... 0. 0. 0. 0 0. ...0
901001602 ... . |Morristown .. 10/10/2018 ....23,031 [.... 0. 0. 0. 0. 0. ...0
901001606 ... Sterling .... 10/16/2018 Ll 32,739 | 0. 0. 0. 0 0. ...0
901001607 ... American For 10/15/2018 ....32,826 |.... 0. 0. 0. 0. 0. ...0
901001608 ... Landover .. 10/15/2018 . 17,081 ... 0. 0. 0. 0 0. ...0
901001609 . . | Denver ... ... 12/06/2018 .. 12,627 | 0 0 .0 0 0 0
901001610 . .. | Jacksonville ... 10/18/2018 .. 123,804 |. 0 0 .0 0 0 0
901001611 . .. | League City . ... 11/06/2018 .. 46,719 |. 0 0 .0 0 0 0
901001613 . . |Bellingham .. ... 1171972018 .. 0 0 .0 0 0 0
901001614 . . | San Diego .. 10/19/2018 .. 0 0 .0 0 0 0
901001615 ... Tucson 11/08/2018 0. 0. 0. 0 0. ...0
901001617 ... Westminster 10/11/2018 0. 0. 0. 0. 0. ...0
901001618 ... Houston 01/29/2019 0. 0. 0. 0 0. ...0
901001620 ... Mt. Olive ... 12/04/2018 0. 0. 0. 0. 0. ...0
901001621 ... Wheaton 11/13/2018 0. 0. 0. 0 0. ...0
901001622 .... Southampton . 12/10/2018 0. 0. 0. 0. 0. ...0
901001623 . .. | Denver ... 12/21/72018 .. 0 0 .0 0 0 0
901001624 . .. |Arbutus ... .01/15/2019 .. 0 0 .0 0 0 0
901001633 . . |Deerfield Beach . .11/29/2018 .. 0 0 .0 0 0 0
901001637 . . |Reno ... .02/06/2019 .. 0 0 .0 0 0 0
901001639 . . | Spokane 01/18/2019 .. 0 0 .0 0 0 0
901001641 ... Matthews . 02/21/2019 0. 0. 0. 0. 0. ...0
901001644 .... Mettawa ......oovveevrvvinnnniniiniinnninnnnns o e e [ 01/10/2019 0. 0. 0. 0 0. ...0
901001645 ... Las Vegas ... 02/20/2019 0. 0. 0. 0. 0. ...0
901001646 ... Richmond .. 02/21/2019 0. 0. 0. 0 0. ...0
901001647 ... San Diego 12/18/2018 0. 0. 0. 0. 0. ...0
901001648 ... Denver 12/28/2018 0. 0. 0. 0 0. ...0
901001701 ... Westminster ... 12/27/2018 0. 0. 0. 0. 0. ...0
901001702 ... 02/07/2019 0. 0. 0. 0 0. ...0
901001704 . . | Spanish Fork .12/28/2018 .. 0 0 .0 0 0 0
901001709 ... Shirley ... 01/29/2019 0. .0, .0 0. 0. ...0
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901001710 ... Arlington Heights . 01/15/2019 L7743 . 0. 0. 0. 0 LG 17,743 | 0. ...0
901001712 ... Por tland 02/06/2019 22,233 .. 0. 0. 0. 0. 22,233 |. 0. ...0
901001722 ... Dubois .... 02/12/2019 ...25,201 [.... 0. 0. 0. 0 ...25,291 [ 0. ...0
901001723 . .. |0'Fallon .03/04/2019 .. 76,879 |. 0 0 .0 0 76,879 |. 0 0
901001724 . . |New York . .02/27/2019 .. .20,208 |. 0 0 .0 0 .20,208 |. 0 0
901001725 . . |Kingston . .02/27/2019 .. 16,232 |. 0 0 .0 0 16,232 |. 0 0
901001726 ... Farmingdale . 04/18/2019 L3213 0. 0. 0. 0 ....31,213 . 0. ...0
901001728 ... Arlington Heights . 04/15/2019 ... 18,978 |.... 0. 0. 0. 0. ... 18,978 |. 0. ...0
901001736 ... Salt Lake City 04/25/2019 ... 27,680 |.... 0. 0. 0. 0 ... 27,680 |. 0. ...0
901001737 ... Linthicun Heights . 03/27/2019 ....49,438 |.... 0. 0. 0. 0. ....49,438 |. 0. ...0
901001745 ... Conshohocken 03/08/2019 ....99,746 |.... 0. 0. 0. 0 ....99,746 |. 0. ...0
901001746 ... Naperville 03/19/2019 ....99,061 [.... 0. 0. 0. 0. ....99,061 |. 0. ...0
901001747 ... Willowbrook ... 03/19/2019 .. 11,388 ... 0. 0. 0. 0 ... 11,388 |. 0. ...0
901001748 ... Chicago ... 03/12/2019 ... 10,789 |.... 0. 0. 0. 0. ... 10,789 |. 0. ...0
901001749 . . | CarIsbad .. .02/28/2019 .. 67,123 |. 0 0 .0 0 67,123 |. 0 0
901001751 . . |Lancaster .08/26/2019 .. .. 299,968 |. 0 0 .0 0 299,968 |. 0 0
901001752 . . |Branford .. .03/13/2019 .. 78,648 |. 0 0 .0 0 78,648 |. 0 0
901001753 ... Car Isbad .. 02/28/2019 ....35,228 |.... 0. 0. 0. 0. ....35,228 |. 0. ...0
901001754 ... Roseville ... 04/10/2019 ....33,419 ... 0. 0. 0. 0 ...33,419 [ 0. ...0
901001757 ... Manchester .. 03/27/2019 .. 118,058 |.... 0. 0. 0. 0. . 0. ...0
901001758 ... Huntersville .. 04/08/2019 L 47,965 ... 0. 0. 0. 0 ... 47,965 |. 0. ...0
901001760 ... 04/04/2019 16,711 [ 0. 0. 0. 0. 16,711 0. ...0
901001761 ... Copperas Cove .... 03/29/2019 ... 13,667 |.... 0. 0. 0. 0 ... 13,667 |. 0. ...0
901001762 ... Weymouth 04/01/2019 .. 16,756 |.... 0. 0. 0. 0. ... 16,756 |. 0. ...0
901001765 ... Sparta ... 08/14/2019 0. 0. 0. 0 .. 105,143 |. 0. ...0
901001767 . .. | St Paul .04/15/2019 .. 0 0 .0 0 0 0
901001769 . . |Brighton .. .04/11/2019 .. 0 0 .0 0 0 0
901001771 . .. | Upper Mar Iboro .05/15/2019 .. 0 0 .0 0 0 0
901001772 . .. |Mayfield .... .04/09/2019 .. 0 0 .0 0 0 0
901001773 . . |Richmond .. .02/21/2019 .. 0 0 .0 0 0 0
901001778 ... Ellicott City . 05/08/2019 0. 0. 0. 0 ... 16,641 . 0. ...0
901001779 ... Chaska .... 05/08/2019 0. 0. 0. 0. ....21,783 |. 0. ...0
901001780 ... Car Isbad .. 03/15/2019 0. 0. 0. 0 ... 36,000 |. 0. ...0
901001781 ... Westminster ... 04/11/2019 0. 0. 0. 0. ... 18,868 |. 0. ...0
901001782 ... Queen Creek .... 05/23/2019 0. 0. 0. 0 ....57,314 | 0. ...0
901001783 ... Everett ... 05/06/2019 0. 0. 0. 0. ....15,754 |. 0. ...0
901001785 . . | Gahanna .08/20/2019 .. 0 0 .0 0 .22,836 |. 0 0
901001787 . .. |Boulder ... .05/01/2019 .. 0 0 .0 0 .36,789 |. 0 0
901001788 . . |Frankfort .08/30/2019 .. 0 0 .0 0 11,235 | 0 0
901001789 . .. |Prosper ... .06/19/2019 .. 0 0 .0 0 .96,856 |. 0 0
901001790 . . |Ft Worth . .08/02/2019 .. 0 0 .0 0 .53,038 |. 0 0
901001791 ... Grand Prairie . 07/12/2019 0. 0. 0. 0. ....54,642 |. 0. ...0
901001792 ... Lenoir .... 06/27/2019 0. 0. 0. 0 ....56,960 |. 0. ...0
901001793 ... Chicago ... 05/16/2019 0. 0. 0. 0. ... 19,180 |. 0. ...0
901001797 ... Jacksonville .. 06/26/2019 0. 0. 0. 0 ... 15,170 |. 0. ...0
901001799 .... Draper 06/04/2019 0. 0. 0. 0. ....19,863 |. 0. ...0
901001803 ... Wilsonville ... 06/28/2019 0. 0. 0. 0 ....62,138 |. 0. ...0
901001806 ... Denver 08/06/2019 0. 0. 0. 0. ....47,824 |. 0. ...0
901001826 ... Minneapol is ... 11/07/2019 0. 0. 0. 0 ....39,202 |. 0. ...0
901001835 . . |West Columbia . 11/27/2019 .. 0 0 .0 0 .30,382 |. 0 0
901001836 ... San Rafeal ..... 11/19/2019 0. .0, .0 0. ...19,183 |. 0. ...0
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901001840 ... Dallas . 11/18/2019 ....33,304 [.... 0. 0. 0. 0 ....33,304 |. 0. ...0
901001841 ... Mesa .... 12/27/2019 ....40,268 |.... 0. 0. 0. 0. ...40,268 |. 0. ...0
901001842 ... Phoeni x 11/27/2019 ..25,178 |.... 0. 0. 0. 0 0. ...0
901001843 . . |Virginia Beach .03/06/2020 .. .31,539 | 0 0 .0 0 0 0
901001844 . . |Bellevue .. 1271172019 .. 111,331 |. 0 0 .0 0 0 0
901001851 . . | Colorado Springs .12/16/2019 .. .56,528 |. 0 0 .0 0 0 0
9010018565 ... Cockysville 01/13/2020 ....31,336 |.... 0. 0. 0. 0 0. ...0
901001856 ... Brighton .. 12/23/2019 ....69,262 |.... 0. 0. 0. 0. 0. ...0
901001857 ... Timonium .. 12/31/2019 ....55,5%8 |[.... 0. 0. 0. 0 0. ...0
901001858 ... Grand Forks ... 01/29/2020 ...54,674 |.... 0. 0. 0. 0. 0. ...0
901001864 ... Denver 04/22/2020 0. 0. 0. 0 0. ...0
901001865 ... Gilbert 02/27/2020 0. 0. 0. 0. 0. ...0
901001867 ... Streamwood .. 02/10/2020 0. 0. 0. 0 0. ...0
901001870 ... Gaithersburg .. 02/04/2020 0. 0. 0. 0. 0. ...0
901001871 . . |Branford .. 07/17/2020 .. 0 0 .0 0 0 0
901001872 . . |Houston .08/20/2020 .. 0 0 .0 0 0 0
901001876 . . [Columbia .. 06/10/2020 .. 0 0 .0 0 0 0
901001884 ... South Jordan ....c.eeeeveveeeniiieineeenis e U e e 03/05/2020 0. 0. 0. 0. 0. ...0
901001886 ... 0 ) N | SO FSUUUIUUUUR R 04/08/2020 0. 0. 0. 0 0. ...0
901001887 ... SUGAr 18N +vvveeeeeeeeeeeeeeeeenneeeeeeen feenneeeeeeene T feeeenes s e 07/24/2020 0. 0. 0. 0. 0. ...0
901001890 ... Yaphank .....ooovvveveneninniiiniinnnnennnnes e N e e e 04/09/2020 0. 0. 0. 0 0. ...0
901001891 ... Farmingdale .......oooeeemenneereemmmnennees Jeemnneeeeeeen N e s e 07/02/2020 0. 0. 0. 0. 0. ...0
901001893 .... L6110 T-1T7: ) R | SRR FOUUURUUUURIR R 07/13/2020 0. 0. 0. 0 0. ...0
901001894 ... TOWSON eeeeeeeeeeeemnnneeeeemnnnneeeenne Joemmmmnneeeemnee MDecenn s o s e 04/09/2020 0. 0. 0. 0. 0. ...0
901001898 ... Windsor Mill .. 04/17/2020 0. 0. 0. 0 0. ...0
901001902 . . |Norfolk ... .04/23/2020 .. 0 0 .0 0 0 0
901001903 . . | San Rafael .. .06/27/2020 .. 0 0 .0 0 0 0
901001904 . . |Owings Mills .. .05/01/2020 .. 0 0 .0 0 0 0
901001909 . . | Jacksonville Beach .06/27/2020 .. 0 0 .0 0 0 0
901001918 . . | Tacoma . 10/08/2020 .. 0 0 .0 0 0 0
901001922 .... .. [Plano ... 07/24/2020 0. 0. 0. 0 0. ...0
901001924 .... . |Delray Beach 07/27/2020 0. 0. 0. 0. 0. ...0
901001926 .... . | Colorado Springs ... 07/30/2020 0. 0. 0. 0 0. ...0
901001927 ... .. |Louisville .. 08/05/2020 0. 0. 0. 0. 0. ...0
901001929 .... . [Hauppauge ... 09/04/2020 0. 0. 0. 0 0. ...0
901001930 ... Brea 09/18/2020 0. 0. 0. 0. 0. ...0
901001931 . . |Port St. Lucie .08/13/2020 .. 0 0 .0 0 0 0
901001933 . .. |Reno . .02/25/2021 .. 0 0 .0 0 0 0
901001934 . . | St Louis .09/29/2020 .. 0 0 .0 0 0 0
901001936 . .. |Bowie .. .07/30/2020 .. 0 0 .0 0 0 0
901001937 . . |Tinley Park .09/09/2020 .. 0 0 .0 0 0 0
901001938 ... Chicago Heights .... 12/17/2020 0. 0. 0. 0. 0. ...0
901001939 .... . |Bronx 09/14/2020 0. 0. 0. 0 0. ...0
901001940 ... . |Leesburg .. 11/18/2020 0. 0. 0. 0. 0. ...0
901001942 ... Itasca 12/16/2020 0. 0. 0. 0 0. ...0
901001943 ... . |Greenville .. 10/27/2020 0. 0. 0. 0. 0. ...0
901001945 ... . [Nashville ... 01/29/2021 0. 0. 0. 0 0. ...0
901001946 ... 12/03/2020 0. 0. 0. 0. 0. ...0
901001947 ... Little Rock ... 01/29/2021 0. 0. 0. 0 0. ...0
901001948 . . |Yakima ... .12/07/2020 .. 0 0 .0 0 0 0
901001950 ... Matawan ... 12/08/2020 0. .0, .0 0. 0. ...0
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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

901001951 ... .. |Parsippany .. 12/16/2020 ....25,868 [.... 0. 0. 0. 0 ....25,868 |. 0. ...0
901001952 .... . [Woodridge ... 12/17/2020 ....18,8% [.... 0. 0. 0. 0. ....18,894 |. 0. ...0
901001953 .... . [Cantonsville .. 12/02/2020 ....70,302 |.... 0. 0. 0. 0 ...70,302 . 0. ...0
901001954 . . | Beachwood 06/10/2021 .. .60,446 |. 0 0 .0 0 0 0
901001955 . . |Parker . .03/19/2021 .. 71,835 |. 0 0 .0 0 0 0
901001956 . . |Florence .. .12/29/2020 .. 0 0 .0 0 0 0
901001959 .... . |Hartsdale ... 01/29/2021 0. 0. 0. 0 0. ...0
901001961 ... Pharr ... 03/04/2021 0. 0. 0. 0. 0. ...0
901001962 .... Pharr ... 04/15/2021 0. 0. 0. 0 0. ...0
901001964 .... Lake Placid . 12/30/2020 0. 0. 0. 0. 0. ...0
901001965 ... Fair Haven .. 02/05/2021 0. 0. 0. 0 0. ...0
901001966 ... Mount lake Terrace . 02/18/2021 0. 0. 0. 0. 0. ...0
901001968 ... Phoeni x 04/15/2021 0. 0. 0. 0 0. ...0
901001969 ... Crystal Lake .. 02/26/2021 0. 0. 0. 0. 0. ...0
901001970 . .. |Lynnwood .. .03/04/2021 .. 0 0 .0 0 0 0
901001971 . . |Little Elm .02/16/2021 .. 0 0 .0 0 0 0
901001972 . . |Westport . .04/28/2021 .. 0 0 .0 0 0 0
901001975 ... Tucson ... 02/19/2021 0. 0. 0. 0. 0. ...0
901001977 ... Minneapolis . 04/19/2021 0. 0. 0. 0 0. ...0
901001978 ... Haver town ... 04/13/2021 0. 0. 0. 0. 0. ...0
901001979 .... Owings Mills .. 04/23/2021 0. 0. 0. 0 0. ...0
901001988 ... Concord 05/04/2021 0. 0. 0. 0. 0. ...0
901001990 .... Clifton ... 04/30/2021 0. 0. 0. 0 0. ...0
901001991 ... Chicago ... 05/21/2021 0. 0. 0. 0. 0. ...0
901001995 .... . | Commerce City ... 05/07/2021 0. 0. 0. 0 0. ...0
901001996 . .. |Palantine .06/25/2021 .. 0 0 .0 0 0 0
901001997 . . |Suffolk ... .04/22/2021 .. 0 0 .0 0 0 0
901002003 . .06/03/2021 .. 0 0 .0 0 0 0
901002004 . ... 08/06/2021 .. 0 0 .0 0 0 0
901002006 . .06/15/2021 .. 0 0 .0 0 0 0
901002008 ... 05/13/2021 0. 0. 0. 0 0. ...0
901002015 ... Springfield ... 08/09/2021 0. 0. 0. 0. 0. ...0
901002018 ... Spring Park ... 05/26/2021 0. 0. 0. 0 0. ...0
901002019 ... .. | Shaunee 07/07/2021 0. 0. 0. 0. 0. ...0
901002022 .... . [Middle River .. 06/10/2021 0. 0. 0. 0 0. ...0
901002023 ... . [Warminster .. 06/11/2021 0. 0. 0. 0. 0. ...0
901002026 . .. |Bowie ........ ... 06/16/2021 .. 0 0 .0 0 0 0
901002027 . . | Cuyahoga Falls .07/14/2021 .. 0 0 .0 0 0 0
901002028 . . |Lakewood .... .06/26/2021 .. 0 0 .0 0 0 0
901002030 . . |Mundelein .06/22/2021 .. 0 0 .0 0 0 0
901002031 . .. | Col lege Point . .07/14/2021 .. 0 0 .0 0 0 0
901002034 .... . [High Point 06/21/2021 0. 0. 0. 0. 0. ...0
901002035 ... .. Brevard ... 06/24/2021 0. 0. 0. 0 0. ...0
901002036 ... . |Raleigh ... 06/17/2021 0. 0. 0. 0. 0. ...0
901002037 ... Holly Springs . 06/17/2021 0. 0. 0. 0 0. ...0
901002038 ... Raleigh 06/17/2021 0. 0. 0. 0. 0. ...0
901002039 .... . | Sanford 06/17/2021 0. 0. 0. 0 0. ...0
901002041 ... . |New Castle .. 12/02/2021 0. 0. 0. 0. 0. ...0
901002044 .... . |Amartillo ... 10/28/2021 0. 0. 0. 0 .- 0. ...0
901002045 . . |Frisco .... .09/08/2021 .. 0 0 .0 0 57,964 |. . 0 0
901002048 ... Vancouver ... 06/28/2021 0. .0, .0 L0 120,313 ). ..120 313 ... 0. ...0
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901002053 .... . |League City . 06/30/2021 L.31,612 . 0. 0. 0. 0 ....31,612 . 0. ...0
901002055 ... . | Phoenix 08/17/2021 ... 15,277 |.... 0. 0. 0. 0. ....15,277 |. 0. ...0
901002057 ... Davenport ... 08/26/2021 ... 16,378 |.... 0. 0. 0. 0 .. 16,378 |. 0. ...0
901002058 . .. |Davenport ... .08/26/2021 .. 18,214 ). 0 0 .0 0 0 0
901002060 . . | Spanish Fork ... 08/06/2021 .. 70,151 |. 0 0 .0 0 0 0
901002061 . . |Las Vegas ...... .08/25/2021 .. 42,713 ). 0 0 .0 0 0 0
901002064 .... White Settlement 08/31/2021 ....45,679 [.... 0. 0. 0. 0 0. ...0
901002066 ... Henderson ... 07/29/2021 .. 129,833 [.... 0. 0. 0. 0. 0. ...0
901002067 ... Sparks 08/19/2021 ....38,978 [.... 0. 0. 0. 0 0. ...0
901002069 ... Chicago ... 08/27/2021 L1151 0. 0. 0. 0. 0. ...0
901002070 ... Chicago ... 08/27/2021 0. 0. 0. 0 0. ...0
901002092 .... . |Burbank ... 04/20/2022 0. 0. 0. 0. 0. ...0
901002098 .... . |Puyallup .. 11/22/2021 0. 0. 0. 0 0. ...0
901002102 .... Baltimore ... 11/24/2021 0. 0. 0. 0. 0. ...0
901002104 . .. | Waunakee .. .12/09/2021 .. 0 0 .0 0 0 0
901002105 . .. |Brookfield .. .12/09/2021 .. 0 0 .0 0 0 0
901002106 . . |Sprindfield . 1272272021 .. 0 0 .0 0 . 0 0
901002107 ... Golden 01/21/2022 0. 0. 0. 0. ...103 867 |... 0. ...0
901002110 ... Jacksonville 02/25/2022 0. 0. 0. 0 L 17,072 . 0. ...0
901002112 ... Jacksonville 02/25/2022 0. 0. 0. 0. .. 120,628 |... 0. ...0
901002113 ... Jacksonville .. 02/25/2022 0. 0. 0. 0 0. ...0
901002114 ... 01/27/2022 0. 0. 0. 0. 0. ...0
901002115 ... Richboro .. 04/29/2022 0. 0. 0. 0 0. ...0
901002118 ... Commack ... 05/27/2022 0. 0. 0. 0. 0. ...0
901002119 .... Commack 05/27/2022 0. 0. 0. 0 0. ...0
901002120 . . |Orland Hills .01/20/2022 .. 0 0 .0 0 0 0
901002121 . . |New Brunswick . .02/02/2022 .. 0 0 .0 0 0 0
901002126 . . |Boulder ... .02/28/2022 .. 0 0 .0 0 0 0
901002127 . . |Boulder .02/28/2022 .. 0 0 .0 0 0 0
901002128 . . |Porterville .05/02/2022 .. 0 0 .0 0 0 0
901002136 ... Jacksonville .. 02/25/2022 0. 0. 0. 0 0. ...0
901002138 ... . | Compton 04/29/2022 0. 0. 0. 0. 0. ...0
901002139 .... . [Mt Vernon ... 03/22/2022 0. 0. 0. 0 0. ...0
901002146 ... Plano ... 05/05/2022 0. 0. 0. 0. 0. ...0
901002150 ... Austin . 09/01/2022 0. 0. 0. 0 0. ...0
901002153 .... . | Geneva 05/02/2022 0. 0. 0. 0. 0. ...0
901002154 . . [Miamisburg .04/07/2022 .. 0 0 .0 0 0 0
901002155 . Independence .04/07/2022 .. 0 0 .0 0 0 0
901002158 . . | Syosset ... .05/23/2022 .. 0 0 .0 0 0 0
901002159 . . | Jacksonville .06/24/2022 .. 0 0 .0 0 0 0
901002162 . . |Hanover ... .05/06/2022 .. 0 0 .0 0 0 0
901002166 ... Henderson ... 07/29/2022 123,004 |.... 0. 0. 0. 0. 123,004 |. 0. ...0
901002167 ... Lewisville .. 06/10/2022 L3173 0. 0. 0. 0 231,732 | 0. ...0
901002168 ... Vancouver ... 05/25/2022 ....15,409 |.... 0. 0. 0. 0. ....15,409 |. 0. ...0
901002170 ... Chicago ... 05/31/2022 ....16,275 |.... 0. 0. 0. 0 ....16,275 |. 0. ...0
901002171 ... Phoenix ... 05/12/2022 ...30,250 |.... 0. 0. 0. 0. ....30,250 |. 0. ...0
901002172 ... St. Petershurg .. 05/09/2022 0. 0. 0. 0 ....11,350 |. . 0. ...0
901002173 ... Annapolis 07/01/2022 0. 0. 0. 0. .. 184,898 |. ... 184,898 |... 0. ...0
901002174 ... Chicago ... 05/18/2022 0. 0. 0. 0 .. 10,266 |. ... 10,266 |... 0. ...0
901002175 . . |Fountain .. .05/12/2022 .. 0 0 .0 0 16,865 |. . 16,865 0 0
901002176 ... Albuquerque ... 05/23/2022 0. .0, .0 0. ...15,147 |. 15,147 0. ...0
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901002177 ... Albuquerque ... 05/23/2022 ... [oeeeeniinnn s | 8,835 |.... 0. 0. 0. 0 0. ...0
901002179 .... Clarksville ... 06/17/2022 L2917 | 0. 0. 0. 0 0. .0
901002182 .... 05/27/2022 ....22,486 |.... 0. 0. 0. 0 0. ...0
901002183 . . | South Ogden . .06/10/2022 .. .27,201 |. 0 0 .0 0 0 0
901002184 . . | New Hope .06/29/2022 .. .52,610 |. 0 0 .0 0 0 0
901002187 . . |Glendale .06/15/2022 .. 71,208 |. 0 0 .0 0 0 0
901002188 .... Glendale .. 06/06/2022 ....28,432 |.... 0. 0. 0. 0 0. ...0
901002189 ... . 06/06/2022 ....33,964 |.... 0. 0. 0. 0 0. .0
901002195 ... . |Fort Wright ... 06/17/2022 L221,172 . 0. 0. 0. 0 0. ...0
901002196 ... Arlington ... 06/29/2022 ....13,639 |.... 0. 0. 0. 0 0. .0
901002207 .... Houston ... 06/29/2022 ....35,325 |.... 0. 0. 0. 0 0. ...0
901002209 ... . | Jacksonville 08/30/2022 ....16,054 |.... 0. 0. 0. 0 0. .0
901002210 .... . | Jacksonville 08/30/2022 ....36,485 |.... 0. 0. 0. 0 0. ...0
901002211 ... . | Jacksonville .. 08/30/2022 ...19,702 |.... 0. 0. 0. 0 0. .0
901002212 . . |Fulton .... .08/18/2022 .. 0 0 .0 0 0 0
901002213 . . |Fulton .... .08/18/2022 .. 0 0 .0 0 0 0
901002215 . . |Royersford .09/30/2022 .. 0 0 .0 0 0 0
901002216 .... . | Royersford .. 09/30/2022 0. 0. 0. 0 0. .0
901002219 ... . |Yorkville 08/30/2022 0. 0. 0. 0 0. ...0
901002221 ... . |Pleasant Grove .. 08/31/2022 0. 0. 0. R 0. .0
901002223 ... . |Farmingdale . 10/07/2022 0. 0. 0. 0 0. ...0
901002224 ... . |Farmingdale . 10/07/2022 0. 0. 0. 0 0. .0
901002228 ... . |Largo ... 02/28/2023 0. 0. 0. 0 0. ...0
901002229 ... . |Largo ... 02/28/2023 0. 0. 0. 0 0. .0
901002230 ... . |Willow Grove 11/29/2022 0. 0. 0. 0 0. ...0
901002231 . . |Willow Grove 11/29/2022 .. 0 0 .0 0 0 0
901002232 . . |Manassas . .10/20/2022 .. 0 0 .0 0 0 0
901002233 . . |Manassas . .10/20/2022 .. 0 0 .0 0 0 0
901002236 . . |La Quinta .12/08/2022 .. 0 0 .0 0 0 0
901002237 . . |Westminster ... 1171072022 .. 0 0 .0 0 0 0
901002238 ... . |Fountain Valley .... 11/14/2022 0. 0. 0. 0 0. ...0
901002239 ... .. |Fountain Valley . 11/14/2022 0. 0. 0. 0 0. .0
901002241 ... . |Tigard 12/28/2022 0. 0. 0. 0 0. ...0
901002242 ... .. | Clermont 12/06/2022 0. 0. 0. 0 0. .0
901002244 ... . |District Heights .. 12/22/2022 0. L0 L0 0 0. ...0
901002245 ... . |Homer Glen .. 01/06/2023 0. 0. 0. 0 0. .0
901002247 . . |Hampton ... A2/22/2022 .. 0 0 .0 0 0 0
901002248 . Clovis .... 12/29/2022 .. 0. ..0].. ..0].. 0 0. ...0
0299999 Mortgages W|th partial repayments 41 470,054 0 0 0 0 0 0 41,497,994 41,497,994 0 0
0599999 - Totals 127,364,465 0 0 0 0 0 0 127,392,406 127,392,406 0 0




€03

STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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
CusIpP 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
.| Advent International GPE IX Limited Partnership . Cayman Islands .... ..|Advent International GPE IX Limited Partnership ... ....05/17/2019 ... 3 . 1,478,003 ....3,507,433 |...
Advent International GPE X LP .... Cayman Islands . Advent International GPE X LP ... ..09/26/2022 . . 906,250 |.. .. 23,125,000
Aquiline Financial Services Fund IV L.P. Cayman Islands . Aquiline Financial Services Fund IV L.P ..08/02/2019 . .434,014 |.. 2,176,556
..|Atlantic Street Capital IV, L.P. ........ Wi Imington ..|Atlantic Street Capital IV, L.P. ........... o |---.02/19/2019 ... .... 488,570 ..10,178,656 |...
..|BID 1 Note Issuer L.P. ...cccuviiiiiiiiiieens Cayman Islands . ..{BID Il Note Issuer L.P. ....ccoocuuiiiiiiiiiiienns . |--..08/07/2020 ... ....216,422 ...215,474 |...
. |Blackstone Capital Opportunities Fund IV LP .. [Wilmington .|Blackstone Capital Opportunities Fund IV LP .. . ....07/31/2020 ... . 1,124,391 .. 13,030,600 |...
Blackstone Life Sciences V L.P. woeeeieeiieeiiiiiiii e Wilmington wueeeeeeeeeee e Blackstone Life Sciences V L.P. woeeeeenienieneiieieieiieiieeies feeeeeeiee e |ens .01/01/2020 .. feeene Beeei o0 e 142,303 [oeneneieieeeeeeeeee el 7,077,867
Blackstone Tactical Opportunities Fund (Songs Co-Invest)
Blackstone Tactical Opportunities Fund (Songs Co-Invest) L.P. ..... |Wilmington | S USRSRPRURUSRP RURSPRRPRRTRTN RS .02/18/2022 ... |...... K TP RIS (11 P, 2,297,817 |eeeeeeeiieeeeeeeeeieeiees e, 3,709,929
.. |Blackstone Tactical Opportunities Fund III L.P. . Wilmington . ..|Blackstone Tactical Opportunities Fund I11 L.P. .|....03/01/2019 ... .... 103,548 ... 9,125,685 |...
.|BPOC Ventus, LP Dover ..|BPOC Ventus, LP . |---.03/30/2023 ... .. 1,098,823 |...
.|Brookfield Infrastructure Fund IV-B .. . [Wilmington .... .Brookfield Infrastructure Fund IV-B . ...02/06/2020 ... .eer 2,306,726 1,942,656 |...
Brynwood Partners VIII L.P. ... Wilmington . Brynwood Partners VIII L.P. ...... 04/20/2018 . 6,939,042 |.. ... 134,315
BV Investment Partners IX, L.P. Wilmington . BV Investment Partners IX, L.P 11/27/2017 715,436 |.. 1,686,765
Char lesbank Equity Fund X, LP . Boston ... Char lesbank Equity Fund X, LP ... 01/15/2021 .101,576 |.. .. 14,098,517
..|Clairvest Equity Partners VI-A Limited Partnership Canada ..{Clairvest Equity Partners VI-A Limited Partnership ..05/01/2019 . 1,854,551 |.. 6,327,293
.|Clayton, Dubilier & Rice Fund XI, L.P Cayman Islands . .{Clayton, Dubilier & Rice Fund XI, L.P. ... ..05/29/2020 . .1,667,630 |.. .5,973,225
.. |Ethos Capital Investments Wilmington ..|Ethos Capital Investments . |....10/25/2021 ... .... 5,505,336 8,604,037 |...
.. |Further Global Capital Partners, L.P. .. Cayman Islands . ...|Further Global Capital Partners, L.P. .. .|....09/30/2019 ... .... 223,975
.| GENSTAR CAPITAL PARTNERS VII LP Wi Imington ..| GENSTAR CAPITAL PARTNERS VII LP . |-...10/01/2015 ... .... 121,408
..|Genstar Capital Partners X, L.P. ... Wilmington .... ..|Genstar Capital Partners X, L.P. ..... .|....05/01/2021 ... . 2,305,371
..|Genstar X Opportunities Fund I, L.P Wilmington .... ..|Genstar X Opportunities Fund I, L.P. .|....08/27/2021 ...
.| GOODE PARTNERS CONSUMER FUND I11 Wi Imington .... .| GOODE PARTNERS CONSUMER FUND 111 ...12/29/2015 ... ....536,882
Great Hill Equity Partners VII, L.P. Wilmington . Great Hill Equity Partners VII, L.P. 623,274 |..

GSO Capital Opportunities Fund I11, L.P. .
Hellman & Friedman Capital Partners X, L.P.
Kinderhook Capital Fund 7, L.P. .
Kinderhook Capital Fund V, L.P.

Wilmington .

Cayman Islands .

Wilimington ..
Wilmington .

GSO Capital Opportunities Fund I11, L.P. .
Hellman & Friedman Capital Partners X, L.P.
Kinderhook Capital Fund 7, L.P. .
Kinderhook Capital Fund V, L.P. .

...03/01/2019 ...

W www N

... 6,061 [.
.4,330,368 |..
. 1,621,622 |..
.604,847 |..

.. |Kinderhook Capital Fund VI, L.P. ... . |Wilmington .... ..|Kinderhook Capital Fund VI, L.P. .. .|....03/01/2019 ...|...... ....141,815 .. .
..|W/C Partners VIII, L.P. ... Wilmington .... ..|M/C Partners VIII, L.P. ..... . |-...03/01/2019 ... .... 509,955 ... 5,303,064 |...
..|MidOcean Partners VI, L.P. Wi Imington .... ..|MidOcean Partners VI, L.P. .... o |--..08/24/2022 ... . 1,203,432 ..16,889,103 |...
..|Nautic Partners IX, L.P. .... Wilmington .... ..|Nautic Partners IX, L.P. .... .|....03/12/2019 ... .... 103,722 .. 3,131,630 |...
..|Nautic Partners VIII, L.P. .. Wi Imington .... ..|Nautic Partners VIII, L.P. . o |---. 1271472016 ... . 1,076,357
.|NB Credit Opportunities Fund II, L.P. .. Newark ... .[NB Credit Opportunities Fund I1, L.P. .. .|....01/11/2023 ... .... 1,563,986

NB Secondary Opportunities Fund V LP .... . |Newark ... ..|NB Secondary Opportunities Fund V LP ... .|....01/01/2021 ... .... 1,350,000

NB Select Opportunities Fund V LP .. Newark ... .[NB Select Opportunities Fund V LP .... ....05/03/2022 ...|...... 3 13,000,000

NB Stratus Holdings LP ............. Newark ... NB Stratus Holdings LP ............ 1171272021 . .3 .. 80,469 |..

New Enterprise Associates 17, L.P. Wilmington . New Enterprise Associates 17, L.P. 07/01/2019 A .450,000 |..

New Enterprise Associates 18, L.P. Wilmington . New Enterprise Associates 18, L.P. ..02/14/2022 1 500,000 |..
. |New Mountain Partners VI, L.P. ..... Wilmington .... .[New Mountain Partners VI, L.P. ........ . |....04/21/2020 ... |...... 3 ..3,435,504
.. |Newstone Capital Partners III, L.P. .. . | Wilmington .... ..|Newstone Capital Partners Il1, L.P. .... .|....12/27/2016 ...|...... 2 ....582,576
.. |Newstone Capital Partners IV, L.P. ... Wilmington .... ..|Newstone Capital Partners IV, L.P. ..... .|....07/01/2019 ... |...... 2
.. [NGP Natural Resources XII, L.P. .... Dover ..|NGP Natural Resources XII, L.P. . .|....07/03/2018 ...|...... 3
..|North Castle Partners VII, L.P. .... . | Wilmington . ..|North Castle Partners VII, L.P. ... 1272172018 ... 3
..|Oaktree Opportunities Fund XI, L.P. ........... Cayman Islands . .../ Oaktree Opportunities Fund XI, L.P. ............. .|....12/18/2020 ...|...... 2
..|PA Direct Credit Opportunities Fund II1, Wilmington ..|PA Direct Credit Opportunities Fund I11, L.P. .|....05/29/2020 ... [...... 2 -
. |PEG Aggregator 2022 L.P. ....cccoeiiiiinnnns Wi Imington .... .| PEG Aggregator 2022 L.P. .........ccceeeennn. o|-...04/18/2022 ...|...... 3 . 8,656,716 . .
. |Platinum Equity Capital Partners V, L.P. . Wilmington .... .|Platinum Equity Capital Partners V, L.P. ...07/01/2019 ... |...... 3 ... 305,727 ... 4,037,526 |...
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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
CusIpP 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
.|Platinum Equity Capital Partners VI, L.P. Wilmington .... .[Platinum Equity Capital Partners VI, L.P. .. ....12/12/2022 ... ....425,736 .. 28,312,552 |... ..0.252
Prospect Hill Growth Fund I1, L.P. Wilmington . Prospect Hill Growth Fund I1, L.P. ..07/11/2019 . .636,825 |.. 1.364
Quad-C Partners IX, L.P. .. Wilmington . Quad-C Partners IX, L.P. . ..04/26/2017 . .112,990 |.. 1.557
..|Quad-C Partners X, L.P. ... Wilmington .... ..|Quad-C Partners X, L.P. ..... L. 1272172021 . . 2,315,360 . 20 224,604 |... ... 1.798
. | STONEPEAK  INFRASTRUCTURE FUND 11 LP . |Wilmington ... .| STONEPEAK INFRASTRUCTURE FUND |11 LP .|-...06/25/2018 ... ..2,293,362 ... 2,883,482 |... ...0.313
..|Strategic Partners Infrastructure I11 L.P. .... Wilmington .... ..|Strategic Partners Infrastructure Il1 L.P . |....04/14/2020 ...|.. . 3,147,529 .. 31,533,488 |... ... 1.640
..|Strategic Partners IX L.P. ..... Wilmington .... ..|Strategic Partners IX L.P. .... L. 1272272021 ... . 1,750,000 ...0.285
..|Strategic Partners VIII L.P. .. . [Wilmington .. ..|Strategic Partners VIII L.P. . .|....03/14/2019 ... ....875,000 ... 0.497
..|Summit Partners Growth Equity Fund X-A, L.P. .. Cayman Islands . ../ Summit Partners Growth Equity Fund X-A, L.P. .... .|....03/01/2019 ... .... 230,662 ...1.305
..|Summit Partners Growth Equity Fund XI, L.P. ... Wilmington ..|Summit Partners Growth Equity Fund XI, L.P. ..... .|....09/29/2022 ... . 1,789,263 ...0.638
.|Tailwind Capital Partners III, L.P. .. . [Wilmington .... .|Tailwind Capital Partners Ill, L.P. . ...09/26/2018 ... ..1.618
Thoma Bravo Discover Fund IV, L.P. Wilmington . Thoma Bravo Discover Fund IV, L.P. .3 . 1,598,957 |.. 0.284
Thoma Bravo Fund X1V, L.P. Wilmington . Thoma Bravo Fund XIV, L.P. . .3 ..69,845 |.. 0.356
Trident IX, L.P. .ooerrens Cayman Islands . Trident IX, L.P. woooeees . .3 . 2,338,390 |.. . 13 474,159 0.852
..|True Wind Capital Continuation, L.P. . . | Wilmington ..|True Wind Capital Continuation, L.P. .|....03/22/2023 ...|...... 3 ... 1,000,000 |... ..1.818
..|Veritas Capital Fund VII, L.P. .. Wilmington .... ..|Veritas Capital Fund VII, L.P. .. .|....08/15/2019 ... {[...... 3 .... 582,941 Lo1,141,235 ...
..|Veritas Capital Fund VIII, L.P. . . [Wilmington .... ..|Veritas Capital Fund VIII, L.P. .|-...08/16/2022 ... [...... 3 . 6,056,338
..|Veritas Capital Vantage Fund, L.P Wilmington .... ..|Veritas Capital Vantage Fund, L.P .... .|....05/01/2021 ... . 656,389
.. |Warren Equity Partners Fund IV, L.P. Wilmington .... .[Warren Equity Partners Fund IV, L.P. ...01/24/2023 ...
1999999. Joint Venture Interests - Common Stock - Unaffiliated
....................... Blackstone Real Estate Partners IX L.P. ......cccoeevuveeenneennneennnn.. | Wilmington Blackstone Real Estate Partners IX L.P. ..cooveiieiiiienes Joeeeenn s vevneeenn [....08/01/2019 ...
.|Blackstone Real Estate Partners X L.P. . |Wilmington .... ..|Blackstone Real Estate Partners X L.P. .|....03/24/2023 ...
. |Brookfield Strategic Real Estate Partners IV-B L.P. Wilmington .... .[Brookfield Strategic Real Estate Partners IV-B L.P ...07/12/2021 ... . 3,644,401 .. .
2199999 Jomt Venture Interests - Real Estate - Unaﬁlllated 131,073 4,326,601 0 60 235,610
6099999. Total - Unaffiliated 24,111,747 104,201,764 0 644,380,262
6199999. Total - Affiliated 0 0 0 0
6299999 - Totals 24,111,747 104,201,764 0 644,380,262
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 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
Advent International GPE IX Limited
................... Partnership .....ccoooovviviivnnniniiiinnnnnneeenn.. [Cayman Islands .ooooeveeiiiiiinnn Joeeeenneeveennnn |RETURN OF CAPITAL Lovvennvvvvnnnnnnnnnnnnnnn. [....05/17/2019 ... [....08/17/2023 ...|....... 146,188 |....coovvvvvnns fovviiiniinnnnns Joviiinnniiinnns fovvviinn Joveennnn0 s enen... 146,188 |, 146,188 | o0 el 0], 532,135
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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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
................... Black Mountain Sand Holdings LLC .............. |Dover ..........cceeeevevevveenennnns feennnnns DEcoooo o | RETURN OF CAPITAL oo [22207/03/2018 ... |....08/20/2023 ... |oeeeeuu 73,459 |t [ [ oo o0 L e 73,459 [ 78,459 | [0 el 0

Blackstone Capital Opportunities Fund IV LP

................................................ Wilmington .... ....|RETURN OF CAPITAL ... ....07/31/2020 ...|....03/21/2023 ...{....... 133,230 |... ....... 133,230 L0

Blackstone Energy Partners II1 L.P. . . |Wilmington .... ....|RETURN OF CAPITAL ... ... 1172772019 .. |....02/22/2023 ... foeeeins 92,421 i i i | [0 e 92,421 [ 92,421 0

Blackstone Growth L.P. .......... Wilmington .... ....|RETURN OF CAPITAL ... ....07/17/2020 ...|....03/10/2023 ... | 3,874 |.eeeiiiiiiiii Jooiiiiniiiies e feeeiieieeeens Jeeeeeiiieeeen0 e e 43,874 [ 43,874 |. L0 .

Blackstone Life Sciences V L.P Wilmington . .| RETURN OF CAPITAL ....01/01/2020 . .02/14/2023 .. L2 L2 0 0

Blackstone Life Sciences Yield L.P. Wilmington . .| RETURN OF CAPITAL ....08/25/2022 . .03/01/2023 .. .2,474 R ...2,474 0 0.

Blackstone PTI Fund L.P. ............. ... |Wilmington .... .| RETURN OF CAPITAL ... ...08/19/2019 ...|....03/01/2023 ...|.... 1,360,874 |... ... 1,360,874 |... L0 .0

Char lesbank Technology Opportunities Fund,

Limited Partnership ..... Boston ... .| RETURN OF CAPITAL ....01/31/2020 . .03/20/2023 ...J.... 1,151,459 1,151,459 0 . (99,683)
Dominus Capital Partners II, L.P. . Wilmington . .| RETURN OF CAPITAL ....09/30/2019 . .03/23/2023 .. .. 28,797 . 28,797 0 .(53,702)
Enhanced NextCare Fund, L.P. ........... .. [Wilmington .... ....|RETURN OF CAPITAL ... ....07/12/2021 ...|....01/11/2023 ...|........ 61,694 |... e fel0 e (17,468),
Further Global Capital Partners, L.P. ....... Cayman Islands .. ... |RETURN OF CAPITAL ... ....09/30/2019 ...|....02/01/2023 ...|....... 145,443 |... 0 0 (59,269)
Genstar Capital Partners IX, L.P. ............ Wilmington ....|RETURN OF CAPITAL ... ....03/01/2019 ...|....03/31/2023 ...|........ 42,566 |... e fel0 e 147,816
GOODE PARTNERS CONSUMER FUND 111 .............. Wilmington .... ....|RETURN OF CAPITAL ... ....12/29/2015 ...|....03/22/2023 ...{....... 110,182 |... 0 0 252,905
GSO Capital Opportunities Fund I11, L.P. ... [Wilmington .... ....|RETURN OF CAPITAL ... ....09/22/2016 ...|....03/31/2023 ...|....... 887,246 |... e fel0 e 239,535
Insight Partners XI, L.P. ...... Cayman Islands .. ... |RETURN OF CAPITAL ... ....02/26/2020 ...|....02/16/2023 ...{..........4,363 |... 0 |0 6,906
Kinderhook Capital Fund V, L.P. . Wilmington ....|RETURN OF CAPITAL ... ....01/01/2018 ...|....03/03/2023 ...|....... 256,938 |... e fel0 e (29,820)
Kinderhook Capital Fund VI, L.P. . [Wilmington . ....|RETURN OF CAPITAL ... ....03/01/2019 ...|....02/07/2023 ...|.... 1,586,639 |... L0 ... 5,164,969
Merit Mezzanine Fund VI, L.P Dover ..... .| RETURN OF CAPITAL ....05/01/2018 . .03/16/2023 .. o |--.. 2,476,213 |.... 2,476,213 0

MidOcean Partners VI, L.P. Wilmington . .| RETURN OF CAPITAL ....08/24/2022 . .03/30/2023 .. . ..5,341 |. ...5,341 0 . (49,174)
Nautic Partners IX, L.P. . Wilmington . .| RETURN OF CAPITAL ....03/12/2019 . .03/09/2023 .. | 1,196,278 |.... 1,196,278 0 . (97,824)
Nautic Partners VIII, L.P. .. Wilmington .... ....|RETURN OF CAPITAL ... ....12/14/2016 ...|....03/09/2023 ... . |--.. 1,076,357 |.... 1,076,357 |... 0 0 144,833
New Mountain Partners VI, L.P. ........ Wilmington .... ....|RETURN OF CAPITAL ... ....04/21/2020 ...|....03/14/2023 ...|. 0 (362,658)
Newstone Capital Partners IIl, L.P. .. . [Wilmington .... ....|RETURN OF CAPITAL ... ....12/27/2016 ...|....03/01/2023 ...|. . 0 0 322,413
Newstone Capital Partners IV, L.P. Wilmington . ....|RETURN OF CAPITAL ... ....07/01/2019 ...|....03/23/2023 ...|........ 55,459 |... . e fel0 e 627,673
NGP Natural Resources XII, L.P. .... ... | Dover . ....|RETURN OF CAPITAL ... ....07/03/2018 ...|....03/31/2023 ...|....... 338,468 |... IR 338,468 |....... 338,468 |... 0 0 239,410
NGP XI Luxe Coinvest, L.L.C. ....cccvvrrrenns DOVEr ..eevivieieeeiirieeee e RETURN OF CAPITAL ...08/13/2018 ...|....03/16/2023 ...|....... 496,925 |..eevviiiieiiin e i e o0 e e 496,925 |....... 496,925 |.evviiiieiiinn oo [0 RN | R 326,348
PA Direct Credit Opportunities Fund I11,

LR Wilmington RETURN OF CAPITAL ....05/29/2020 ...|....01/09/2023 ...|.... 1,408,696 |.........cceccur |evrrrrrrniiins Jooviiiinininins foeriiiiieneenns Joeeeiiiiieens (O SRR RN 1,408,696 |.... 1,408,696 |......oooverrins |oerriiinnnnnns [V 0. 425,292
Platinum Equity Capital Partners VI, L.P. .. [Wilmington .... ....|RETURN OF CAPITAL ... ....12/12/2022 ...|....03/15/2023 ...|....... 219,662 |... .0
Prospect Hill Growth Fund |1, L.P. Wilmington . .| RETURN OF CAPITAL ....07/11/2019 . .01/20/2023 .. 4,010

Quad-C Partners IX, L.P. Wilmington .... .| RETURN OF CAPITAL ....04/26/2017 . .03/20/2023 .. .. 37,565

SAIF Partners 111, L.P. Cayman Islands . | RETURN OF CAPITAL ....06/30/2016 . .03/06/2023 .. .. 10,456

SAIF Partners 1V, L.P. Cayman |slands . |RETURN OF CAPITAL ....06/30/2016 . .01/12/2023 .. .. 12,468

SP Mars Investors L.P. . Wilmington .... .| RETURN OF CAPITAL ...12/20/2019 . .03/24/2023 .. .161,719

...06/25/2018 ...|....02/24/2023 ...|.

coooooboooooo

STONEPEAK INFRASTRUCTURE FUND I Il LP ......... [Wilmington .... ....|RETURN OF CAPITAL ... N 491,646 |...
Strategic Partners GP Solutions L.P. ........ Wilmington .... ....|RETURN OF CAPITAL ... ....03/25/2022 ...|....01/27/2023 ...|....... 250,000 |...
Strategic Partners Infrastructure 11 L.P. . [Wilmington .... ....|RETURN OF CAPITAL ... ....04/14/2020 ...|....03/29/2023 ...|.... 1,652,586 |... .
Strategic Partners VIII L.P. ........ . [Wilmington .... ....|RETURN OF CAPITAL ... ....03/14/2019 ...|....08/30/2023 ...|.... 1,260,000 |... veee |-... 1,260,000 |.... 1,260,000 |...
TA Subordinated Debt Fund IV, L.P. Wilmington .... ....|RETURN OF CAPITAL ... ....02/19/2016 ...|....03/29/2023 ...|....... 105,375 |... JUTR FOU 105,375
Tailwind Capital Partners |11, L.P. . . [Wilmington .... ....|RETURN OF CAPITAL ... ....09/26/2018 ...|....03/30/2023 ...|....... 213,284 |... P 213,284
Ten Coves Capital |1, LP .. |Wilmington .... .|RETURN OF CAPITAL ... veee |-...05/23/2018 ...|....03/23/2023 ...|. . .. e |- VT IO 806 . .
Veritas Capital Fund VIII, L.P. .ccooviirnnnnn Wilmington RETURN OF CAPITAL ...oovvvvvvvnnniiiiinnnnns ....03/16/2022 ...]....03/15/2023 ...|....... 873,237 |ouiiiiivnnns fovvevvnninnnnens foveininiiiiiinns fovvviiinniins foviininiiinnnn [0 O AT 873,237 |....... 873,237 |oooiiiiiiiinns |vviininenes 0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 21,391,983 0 0 0 0 0 0] 21,391,983 | 21,391,983 0 0 0| 14,432,423
................... Blackstone Real Estate Partners IX L.P. .... [Wilmington ......cccoovvriinniiniiis |onnneen DEcccenu o | RETURN OF CAPITAL ovveniiviiiiiniiiiinennn [122203/0172019 ... [....08/02/2023 ... [........ 73,640 |.eeevnnrrinnnnn foovrriniiiiiis s [ o0 [ o 73,640 [ 73,640 v o0 a0 | (87,446)
Brookfield Strategic Real Estate Partners
................... IV-BLP. coiiiiiiiiiiiiiiiineeecevnineeeceennenns | WiImington oo [ DB [RETURN OF CAPITAL wovvvvvvvieiiiviininnenns [2007/12/2021 0.0 02/14/2023 )i 36 [ i oo s [0 s [t 836 | 836 [ vl 0 [0 el (72, 373))

................... Strategic Partners Real Estate VII L.P. .... [Wilmington ............eccoeeeeefovee. . DE......... |RETURN OF CAPITAL ....oooeeennnnnnnnnee.. |....06/20/2019 ... J....03/30/2023 ...)........ 10,929 |....oooovneeees e [ e 0 s el 10,92900,......010,929 e e 0 0 ) (8,226)
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
2199999. Joint Venture Interests - Real Estate - Unaffiliated 85,105 0 0 0 0 0 0 85,105 85,105 0 0 0 (168,045)
575767-AB-4 ..... |MASSACHUSETTS MUTUAL LIFE INSURANCE CO ...... | ..................................... | ..................... |REDEMPTION CORRECTION ..vvvvvniviiinnnnnnns |....01/28/2004 ...|....02/ 15/2023 ... ....... (83,333)].cvveniiiiinnns foovvvvviininin Joveiiniiiiiiiins fovviiiiis o 0 i foeenn (83,333))....... (83,333)]cveeniiiiiinnns foovviiiniiiiiiis Joviiniiiiiinnn [ I
2799999. Surplus Debentures, etc - Unaffiliated (83,333) 0 0 0 0 0 0 (83,333) (83,333) 0 0 0 0
6099999. Total - Unaffiliated 21,393,755 0 0 0 0 0 0| 21,393,755 | 21,393,755 0 0 0 14,264,378
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 21,393,755 0 0 0 0 0 0] 21,393,755 | 21,393,755 0 0 0 14,264,378
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38376G-BW-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_09-99  5.151% 10/16/49 ...eeevieeiinieeeieeeieeeeceniees | eevevviiineees feennd 03/01/2023 ..... Interest Capitalization 116,828 |. ..116,828 |... . .
38376G-SN-1 ......... GOVERNMENT NATIONAL MORTGAGE GNMA_10-96  4.344% 07/16/50 .....evvvvvivnnniiiiiiniiiiiiiiniiinees | eeeeeeniieeens ol 03/01/2023 ..... Interest Capitalization 127,765 |. .. 127,765 |...
38376G-Wi-6 ......... GOVERNMENT NATIONAL MORTGAGE A 3.485% 10/16/50 .....ueieeeeeeieieeieeieeeeeeenneeeeeeennieeeees | cevvvvnniinnnns Jeennid 03/01/2023 ..... Interest Capitalization ... 89,042 |.
38377J-4X-8 ......... GOVERNMENT NATIONAL MORTGAGE A 5.418% 02/16/40 .....evviivivinniiiiiiiiiiiniiiniincnvcinnineees | eeeevennieeens fonnd 03/01/2023 ..... Interest Capitalization ... 19,750 |.
38378B-R8-4 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_12-142  2.638% 04/16/54 .... 03/01/2023 ..... Interest Capitalization ... 1,300 |.
38378B-TJ-8 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_12-53  3.313% 04/16/52 03/01/2023 ..... Interest Capitalization
38378N-AG-8 ......... GNMA_13-153 GOVERNVENT NATIONAL MORTGAGE A  2.938% 10/16/54 . 03/01/2023 ..... Interest Capitalization
38378N-BU-6 ......... GNMA_13-155 GOVERNMENT NATIONAL MORTGAGE A  3.080% 08/16/54 . 03/01/2023 ..... Interest Capitalization
38378X-AG-6 ......... GNMA_14-92 GOVERNMENT NATIONAL MORTGAGE A  3.576% 05/16/54 03/01/2023 ..... Interest Capitalization
38379K-LP-1 . ..| GNMA_15_75 GOVERNMENT NATIONAL MORTGAGE A  3.468% 05/16/55 .. 03/01/2023 Interest Capitalization ..
38379K-S7-4 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_15-125  3.337% 07/16/55 . 03/01/2023 Interest Capitalization ..
38379K-S8-2 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_15-125  3.337% 07/16/55 . 03/01/2023 Interest Capitalization ..
3837K-2B-7 ......... GOVERNMENT NATIONAL MORTGAGE A GMNA_15-107  3.335% 03/16/57 .... 03/01/2023 ..... Interest Capitalization
3837R-CB-7 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-188  3.000% 07/16/57 03/01/2023 ..... Interest Capitalization
3837R-DE-0 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.388% 03/16/57 ...ceeevvveen | vevvvvnnnnnnnns oennd 03/01/2023 ..... Interest Capitalization
3837R-JG-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_16-166  3.100% 04/16/58 .......evvvvvivrnnnniiiiiniiiiiiniins | eeeeeeniieeens foannd 03/01/2023 ..... Interest Capitalization
3837R-LR-2 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-1  3.000% 12/16/58 ... 03/01/2023 ..... Interest Capitalization
3837R-NE-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-22  3.038% 08/16/58 03/01/2023 ..... Interest Capitalization
3837R-NT-6 ......... GOVERNVENT NATIONAL MORTGAGE A GNMA_17-29  3.231% 09/16/58 03/01/2023 ..... Interest Capitalization
3837R-PJ-6 GOVERNMENT NATIONAL MORTGAGE A GNMA_17-41  3.000% 07/16/58 .. 03/01/2023 ..... Interest Capitalization
38379R-PS-6 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_17-44  3.264% 02/17/57 .. 03/01/2023 Interest Capitalization ..
38379R-S8-7 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_17-102  3.197% 12/16/58 . 03/01/2023 Interest Capitalization ..
38379R-UD-3 .. .| GOVERNMENT NATIONAL MORTGAGE A GNMA_17-51  2.500% 05/16/59 .. 03/01/2023 Interest Capitalization ..

38379R-ZII-6 .
38379U-68-7 . .
38379U-A8-9 .........
38379U-C7-9 .
38379U-DJ-2 ........
3837U-E7-7 .........
38379U-FU-5 .........
38379U-HH-2 ..
38379U-HT-6 .
38379U-RN-8 .
38379U-SM-9 .
38379U-8V-9 .
38379U-IIL-6 . .
3837U-IN-9 .........
3837U-2Y-5 .........
38380J-2A-5 .........
38380J-3M-8 .........
38380J-G5-1 .........
38380J-G8-5 .........
38380J-NL-8 .........
38380J-TD-0 .........
38380J-XA-1 .
38380J-XV-5 .
38380J-2D-3 . .
38380M-BN-0 .........

.. | GOVERNMENT NATIONAL MORTGAGE A GNMA_17-90
.| GOVERNMENT NATIONAL MORTGAGE A GNMA_17-20

.. | GOVERMENT NATIONAL MORTGAGE AS SERIES 16-95 CLAS ZL
. | GOVERNMENT NATIONAL MORTGAGE A GOVERNVENT NATIONAL MORTGAGE A
2.933% 05/16/58 .

2.750% 01/16/59 ..
3.050% 12/16/58 ..
2.750% 04/16/57
3.122% 08/16/58
2.918% 12/16/57 ..

GOVERMENT NATIONAL MORTGAGE AS GNMA_16-95

GOVERNMENT NATIONAL MORTGAGE A GNMA_16-110

GOVERNMENT NATIONAL MORTGAGE A GNVA_16-24 ~ 3.348% 09/16/57 ..

.. | GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A
.. | GOVERNMENT NATIONAL MORTGAGE A GNMA_16-41
.. | GNMA_16-70 GNMA_16-70
.. | GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A
.. | GOVERNMENT NATIONAL MORTGAGE A GNMA_16-64A
.| GOVERNMENT NATIONAL MORTGAGE A GNMA_16-86

3.487% 06/16/57 ..

2.885% 04/16/58 ..

3.415% 12/16/57 .
3.036% 03/16/58 ..
3.000% 12/16/57
3.135% 12/16/57 ..

GOVERMENT NATIONAL MORTGAGE AS GNMA_16-94
GOVERMENT NATIONAL MORTGAGE AS GNVA_16-96
GOVERNMENT NATIONAL MORTGAGE A GNMA_18-81  2.500% 01/16/60 ..
GOVERNMENT NATIONAL MORTGAGE A GNMA_18-88  3.081% 11/16/59
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A
GOVERNMENT NATIONAL MORTGAGE A GNMA_18-58  2.500% 12/16/57 ..
GOVERNMENT NATIONAL MORTGAGE A GNMA_18-3 ~ 3.000% 05/16/59 ...
GOVERNMENT NATIONAL MORTGAGE A GNVA_18-28  2.699% 01/16/55

..| GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A
.. | GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A
.| GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A

GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A

2.938% 03/16/58 ..

2.777% 04/16/54 ..

2.700% 05/16/60

2.500% 01/16/60 ..
3.200% 11/16/59 ..

3.009% 11/16/59

...... 03/01/2023
...... 03/01/2023
03/01/2023
03/01/2023
03/01/2023
03/01/2023
03/01/2023
03/01/2023
03/01/2023
03/01/2023
03/01/2023
03/01/2023
03/01/2023
03/01/2023
03/01/2023
03/01/2023
...... 03/01/2023
...03/01/2023
...03/01/2023
03/01/2023
03/01/2023
03/01/2023
...... 03/01/2023

Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization
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38380M-CE-9 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.000% 08/16/60 .......ccccoe | eveeevivennns [ennnnd 03/01/2023 ..... Interest Capitalization ... 42,013 |. .. 42,013 |

38380M-DK-4 ......... GOVERNVENT NATIONAL MORTGAGE A GNMA_18-110  3.200% 01/16/60 R PR RN 03/01/2023 ..... Interest Capitalization ... 50,287 |. ... 50,287 |...
38380M-MM-0 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.000% 07/16/60 ......ooeeeee | covvvvvnnnnnnns oennd 03/01/2023 ..... Interest Capitalization ........cceeiiiiiiiiieiiiiiiiiiie e i e iiiiaseeerrennaaeeernnnnnassenrnnnnaasannnne [oneeennennnsseernnnnnsssernnnnnnaes [reeernnnnneseernnnnnneeeees 42,699 |ooiiiiiiiiiiiiiiiinnnnnnn. 42,699
0109999999. Subtotal - Bonds - U.S. Governments 3,468,252 3,468,249

195325-EG-6 ......... [COLOMBIA REPUBLIC OF  7.500% 02/02/34 ...ovovueeeseseseseseseseneasseseseseseseseneassesesesesecnenes [Corrceaenes ......01/24/2023 ..... [J-P. MORGAN SECURITIES INC ....erseeseeeeenesnsassesesnseeeansneasassessessnessenanassssnsssesnnsnnnes |osseneneasssssssesssnnsennssssncs |oesesesessesnnacneas 4,963,150 [....coeeuveeeannnnns 5,000,000

0309999999. Subtotal - Bonds - All Other Governments 4,963, 150 5,000,000

3136A0-VF-1 ......... FANNIE MAE FNMA 11-73 FNMA_11-78D  3.500% 01/25/41 .....eoviiiiiiiiiiiiiiiiecciiieeceees | e [ 03/01/2023 ..... Interest Capitalization
3136A7-B6-8 ......... FANNIE MAE FNVA_12-83 FANNIE MAE FNVA_12-83  2.500% 08/25/42 ......cevvvieeiiiiiiiiiiiiiiiinns | eeeeniiieees [ 03/01/2023 ..... Interest Capitalization
S137AF-HA-3 ......... FREDDIE MAC FHLMC 3922 FREDDIE MAC FHLMC_3922  4.000% 09/15/41 ......cccuviiiiiiiiiiiiiiiiii | e [ 01/10/2023 ..... Interest Capitalization
3137A-J7-0 ......... FREDDIE MAC FHLMC_11-3960 FREDDIE MAC FHLMC_11-3960  3.500% 11/15/41 ..occuvviiiiiiiiiiiiiins | e [ 03/01/2023 ..... Interest Capitalization
3137BK-HR-4 ......... FREDDIE MAC FHLMC_15-4497  3.500% 07/15/45 .....cooveimiiiiiiiiiiiiiiiceeiieeeeeeiieeeeees | eeeeeiiiennns [ 01/30/2023 ..... Interest Capitalization
31396E-UC-8 . .| FREDDIE MAC FHLMC 3085 5.500% 11/15/35 . Interest Capitalization ..

S1397N-T4-7 . .| FANNIE MAE FNMA 09-42  5.000% 06/25/39
31397Q-NQ-7 . FANNIE MAE FNVA 11-9  3.500% 02/25/41 ...

Interest Capitalization ..
Interest Capitalization

0909999999. Subtotal - Bonds - U.S. Special Revenues

L'¥03

015271-BB-4 .........| ALEXANDRIA REAL EST EQ INC ALEXANDRIA REAL ESTATE EQUITIE  5.150% 04/15/53 ...coouvviiiiiiiis | ceveennniiine ol 02/02/2023 ..... e O e PP L L[V A 5,000,000 |...
020002-BK-6 . ..| ALLSTATE CORP ALLSTATE CORPORATION (THE) ~ 5.250% 03/30/33 . MORGAN STANLEY ..... ..5,000,000 |
031162-DT-4 . .. | AMGEN INC  5.650% 03/02/53 ... CITIGROUP GLOBAL MARKETS . .10,000,000 |.
031162-DU-1 . ..|AMGEN INC  5.750% 03/02/63 . CITIGROUP GLOBAL MARKETS . K .10,000,000 |
04316J-AE-9 . .| ARTHR J GALLAGHER & CO  5.750% 03/02/53 BANC OF AMERICA SECURITIES LLC . 14,849,700 |. . 15,000,000 |.

048303-Ge-4 ......... ATLANTIC CITY ELECTRIC COMPANY ATLANTIC CITY ELECTRIC COMPANY  5.570% 03/15/53 ..

...... 03/15/2023 ..... [MIZUHO SECURITIES 5,000,000 |. .....5,000,000 |...
053332-BD-3 ......... |AUTOZONE INC  4.750% 02/01/33 ..eoouviiiiiiiiiiiiiiie et ssins | eeeeeenniees [l 03/02/2023 ..... BARCLAYS CAPITAL INC ... 4,686,000 |...vvvreeiiiiiiiianns 5,000,000 |...
053611-AN-9 .........| AVERY DENNISON CORP AVERY DENNISON CORPORATION ~ 5.750% 03/15/33 ....ccevvririieeiiiiiiiiiiiiis | vveeeeeiiins o 03/06/2023 ..... Suntrust Banks Inc 4,988,000 |..eveeeeeeiniiiennn. 5,000,000 |...
084423-AU-6 ......... WR BERKLEY CORP WR BERKLEY CORPORATION  4.000% 05/12/50 .......ccouvviviieiiiiiiiiiiniiiiiinnenns | eeeeniiieenns [ 02/15/2023 ..... J.P. MORGAN SECURITIES INC .... 3,204,680 [...cceiiiiiiiiainnns 4,000,000 |...
084423-AV-4 ......... WR BERKLEY CORP WR BERKLEY CORPORATION ~ 3.550% 08/30/52 .....eeereeeeiiiiiiieeeiiiiieeceiiees | eeeviiiieiens [ 02/15/2023 ..... J.P. MORGAN SECURITIES INC .... 3,660,300 |ovveeeaeeiiiiieannn. 5,000,000 |...
12626P-AN-3 ......... CRH AMERICA INC Series 144A  5.125% 05/18/45 ..cvvvviiiieiiiiiiiiiiiiiiiieeeiiieecceniiieees | e [ 01/26/2023 ..... 1,944,180 |.

126650-DV-9 ......... CVS HEALTH CORP  5.625% 02/21/53 ...02/13/2023 ..... BANC OF AMERICA SECURITIES LLC .. 1,997,120 |.

133131-AY-8 ......... CAMDEN PROPERTY TRUST ~ 3.350% 11/01/49 ...02/27/2023 ..... WELLS FARGO BANK ... ...3,204,222 |.

153609-L#-7 . .| CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON GAS & ELECTRIC  5.880% 03/28/38 SCOTIA CAPITAL .. ..6,000,000 |

184496-A0-0 . ..| CLEAN HARBORS, INC. Series 144A  6.375% 02/01/31 .... GOLDMAN SACHS & CO

198280-AH-2 . ..|COLUMBIA PIPELINE GROUP INC SERIES 144A  5.800% 06/01/45 AMHERST ....oooinniiens

23338V-AT-3 ......... DTE ELECTRIC €0 5.400% 04/01/53 ..oeovuiiiiiiiiiiiiiiiieeeiiiee e essinieeees | eeeeeiiieeees [onnd 02/28/2023 ..... BANC OF AMERICA SECURITIES LLC ..

247109-G6-4 ......... DELMARVA POWER AND LIGHT COMPA  5.570% 03/15/53 .....ceeurriiieiiiiiiiieceeiiiieeeeiieeeeees [ e [ 03/15/2023 ..... MIZUHO SECURITIES
277432-AX-8 ......... EASTMAN CHEMICAL COMPANY  5.750% 03/08/33 ..cvvvvvieeeeiiiiiiiieeiiiiiiieecssiiieeeeesiieeee e | ceeeeiiieenes [onnd 02/22/2023 ..... J.P. MORGAN SECURITIES INC . X ....10,000,000 |...
285512-AF-6 ......... ELECTRONIC ARTS INC  2.950% 02/15/51 ...euveiiiiiiiiiieeeiieeeeeieiee e [ e [ 02/16/2023 ..... GOLDMAN SACHS & CO 3,249,500 |.oevviiiiieeeiiiens 5,000,000 |...
28622H-AC-5 ......... ELEVANCE HEALTH INC  5.125% 02/15/53 ..ccouviiiiiiieiiiiiiieeeeiiiicee i essiins | eeeeeiiieeees [ond 01/30/2023 ..... 0 0 O O 4,981,700 |ovvvvreeiiiiiiinanns 5,000,000 |...
30036F-AB-7 ......... EVERGY KANSAS CENTRAL ~ 5.700% 03/15/53 .....vvviieieeiiiiiie et | eeeeeiiienees [end 03/07/2023 ..... WELLS FARGO BANK .....eeeeeieiiiiie ettt nnee e e e einns [oreeeeeeesiiee e e e eesineeeeeeeins [oneeeeeeeeineeeeen 4,070,800 5,000,000 |...
337738-BE-7 ......... FISERV INC  5.600% 03/02/33 ....eeeiiiiiiiieeiiiiiiiieeeeiiiiiee et sinnneeesssns | eeeeeniieenes [onnd 02/27/2023 ..... BANC OF AMERICA SECURITIES LLC ..

341081-GM-3 ......... FLORIDA POWER AND LIGHT CO  5.300% 04/01/53 ...oooruiiiiiiiiiiiiiiieeeeiiiceeeeiieeeeeeiies [ eeeeeiiieeees [ 02/28/2023 ..... CITIGROUP GLOBAL MARKETS

34501*-AE-3 . .| FOOTBALL CLUB TERM NOTES 2023- FOOTBALL CLUB TERM NOTES 2023-  5.670% 10/05/38 BANC OF AMERICA SECURITIES LLC

345397-86-9 . ..| FORD MOTOR CREDIT COMPANY LLC ~ 3.625% 06/17/31 .
370334-CT-9 . ..| GENERAL MILLS INC ~ 4.950% 03/29/33 ................
37045X-ED-4 ......... GENERAL MOTORS FINANCIAL CO IN  6.400% 01/09/33 ..

CITIGROUP GLOBAL MARKETS .
BARCLAYS CAPITAL INC ......
DEUTSCHE BANK SECURITIES INC.

429810-AA-4 ......... HIGH STREET FUNDING TRUST | Series 144A  4.682% 02/15/48 ........ovvvveiiiiiiiiiiiiiiiiiiieninn | e [ 02/07/2023 ..... Various

444859-BX-9 ......... HUMANA INC  5.500% 03/15/53 ... | e [en 02/27/2023 ..... BARCLAYS CAPITAL INC ...

45138L-BH-5 ......... IDAHO POWER COMPANY  5.500% 03/15/53 ...eeeviuiiiiiieiieiiiiiieeesiiiiee e [ e |, 03/09/2023 ..... J.P. MORGAN SECURITIES INC .... X
455434-BT-6 ......... INDIANAPOL IS PUR & LIGHT Series 144A  4.050% 05/01/46 .......oevveerenniiiiieiiiiiieceeiiens [ i 03/08/2023 ..... DEUTSCHE BANK SECURITIES INC. ...eeeiieeiiiiiie e iiieees [orieee e e [oireie e e 3,221,000 fooeeeeeniiiiiieenns 4,000,000 |...

458140-CK-4 ......... INTEL CORP INTEL CORPORATION 5.900% 02/10/63 ......ooiovvveeeeeiiiniiiiiiiiiiiiiiieeiiiiiiieeieiiins [ eeniiiiiiinies oo 02/07/2023 ..... MORGAN STANLEY ... .eteetteee ittt ettt ettt ettt ettt e ettt et e ettt e e e et eeeeeesins [obeieeeesiiiet e e s e sttt e e e eais [oiiiieeeeaiiieeeees 4,997,700 fooveeiiiiiiiiiiiinnns 5,000,000
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485134-BM-1 ......... EVERGY METRO KANSAS CITY POWER & LIGHT CO  5.300% 10/01/41 ....eevnnnnniiiiiiiiiiiin [ eeeeeeeeeeen [1000.02/23/2023 ... KEYBANC CAPITAL MARKET ... 7,691,372 [ 7,800,000 |... .. 163,122 [1.F FE
485134-BR-0 ......... EVERGY METRO  4.200% 03/15/48 .ooeeeeeeiiiiiiiiicee [ [000.01/19/2023 AVHERST 1,009,432 |.oooeeeeeeeeeees 1,145,000 |...
49446R-AT-6 ......... KIMCO REALTY CORP KIMCO REALTY CORPORATION ~ 4.450% 09/01/47 ......cevvvvvvvveieiiiiiiiiiiiiiiinens [ eeeeeeeeennenns [..00..02/28/2023 ... WELLS FARGO BANK .. e [ 8,038,000 |. ....10,000,000 |...
502126-AG-2 ......... LP 1A REIT INC  5.880% 01/05/33 ...ccooeiiiiiiiiiiiiiiiiiiceeeeeeeeee [ eeeeeeeeee [0000.01/05/2023 PNC CAPITAL MARKETS .. ..15,000,000 |. ....15,000,000 |...
52532X-Ad-4 .........|LEIDOS INC  5.750% 03/15/33 .....eriiiiiiiiiiiiiiiiiiiiiiiiiiiicccccececcceeceeeceeeeeeeeeeeeeeeeeeeeeenees | eeeeeeenenneen [0000.02/16/2023 1L BANC OF AMERICA SECURITIES LLC ...uveeeiiiiiiiiiiiiii i issinns [enesessssnssssssssssnnssnnnnnnnees [oeeesennnsnnssnsnnnnnss 0,800,790 |ooiiiiiiiiiiiiiiiiinin, 7,000,000 |...
532457-CH-9 ......... |ELI LILLY AND COMPANY ~ 4.950% 02/27/63 ........cevvvvrrvrrmrvrrrnrnrnnnrsnnssnnsnsssssssssssnsssnsnnnees | seeeeennennnnns [00000.02/23/2023 ... J.P. MORGAN SECURITIES INC . 5,920,000 |...
548661-EQ-6 ......... LONES COMPANIES INC  5.150% 07/01/33 ...eveuiiiiiiiiiiiiiiiiiiiiiiiiiinnes [ eeeeeeeeeeeenns [.2002.08/28/2023 ... J.P. MORGAN SECURITIES INC ... foennsnsssessssssssssssessssnnnnnnes [orerernennnneneennnnes 5,000,000 |oeereiiiiiiiiiininns 5,000,000 |...
55336V-BV-1 ......... MPLX P 5.000% 03/01/33 ..eeuenniiii s [ eeeeeeeeeeeeens [000002/02/2023 L MITSUBISHI SECURITIES 5,950,200 [...eunnnnnnnnnnnnnnnns 6,000,000 ...
55336V-BI-9 ......... MPLX P 5.650% 03/01/53 ....euvuiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinsiisnssssssssnsssssssssssssssssssssnsssnnnes | seeeeeeeeeeenes [1002.02/07/2023 L. Various .. 14,800,975 |. ..15,000,000 |...
573284-AU-0 . ..|MARTIN MARIETTA MATERIAL ~ 4.250% 12/15/47 . WELLS FARGO BANK ... 2,088,536 |. 2,527,000 |.
59217G-FP-9 . ..|METROPOLITAN LIFE GLOBAL FUNDI Series 144A  5.150% 03/28/33 . J.P. MORGAN SECURITIES INC . 4,993,050 |. 5,000,000 |.
595112-BU-6 . ..|MICRON TECHNOLOGY INC ~ 3.477% 11/01/51 ..... GOLDMAN SACHS & CO ... 3,105,500 |. 5,000,000 |.
59523U-AU-1 ......... | MID-AMERICA APARTMENTS LP  2.875% 09/15/51 ...ooovviiiiiiiiiiiii | e [20002.01719/2023 L WELLS FARGO BANK ... 12,727,199 |. .... 18,211,000 |...
670346-A0-8 ......... NUCOR CORP NUCOR CORPORATION ~ 4.400% 05/01/48 .......euuunuininininiiiiiiiiiiiiis [ eeeeeeeeeeeeens [02000.01/1972023 L JEFFRIES & COMPANY INC ....uuetiiiiiiiiitiii s [asssssssssssssssssssssssssssrsrans [oeeeeeeeeeeeneenenaanes 6,027,731 |.ooeeeeee 6,630,000 |...
68233J-Ce-1 ......... ONCOR ELECTRIC DELIVERY CO LLC ONCOR ELECTRIC DELIVERY COMPAN ~ 5.450% 05/01/36 ........ceeve [ eeeeeeeeeennnns [......08/20/2023 ... MIZUHO SECURITIES ... e ererereerrrrnrrrees [ 9,000,000 |oeeeiiiiiiiiiiiiees 9,000,000 |...
69351U-BB-8 ......... PPL ELECTRIC UTILITIES CORPORA ~ 5.250% 05/15/53 ......uuvuuunninnniniiiiiiiiin [ eeeeeeeeennnens [0000.02/27/2023 ... BARCLAYS CAPITAL INC oeeeeeeeeeieeceeeeececeeceeeeeeeeeneeeeeeeeeeeeeeeees [eevieiiiiiieesceeeeeeeeeeeneieeeees [eeeeeeeeeeeneennnn.. 4,898,850 [ 5,000,000 |...
709599-BS-2 ......... PENSKE TRUCK LEASING CO LP Series 144A  5.700% 02/01/28 ..........euvrvrmmmmmmnmnnmnnnnnnnnnnnnnnns [ eeeeeeeennnenns [......01/05/2023 ... WELLS FARGO BANK e 2,000,000 |...
T2147K-A-T ......... PILGRIMS PRIDE CORP  4.250% 04/15/31 .ooeeeiieiiieieieee [ e [000002/17/2023 Tax Free Exchange .... .... 30,849,252 |. .... 32,310,000 |...
T4251V-AU-6 ......... PRINCIPAL FINANCIAL GROUP INC ~ 5.500% 03/15/53 .......eeuummmmmninininies [ eeeeeeeeeeeeens [.2022.08/09/2023 ... SUNETUST BANKS INC ..uvuiiiiiiiiiiiiiiii s [eseeesseesesereseessasrsarrrnnnnns [ereeeeneeenneeeeeaeees 4,925,450 |..oeveiiiiiiiiiiiiines 5,000,000 |...
74340X-CC-3 PROLOGIS P 3.050% 03/01/50 ...uuunnniiinnnn [ eeeeeeeeeeeeees [0000.02/24/2023 L Various 5,042,492 [, 8,615,000 |...
758750-AE-3 . ..| REGAL-BELOIT CORPORATION Series 144A  6.300% 02/15/30 J.P. MORGAN SECURITIES INC .
758750-AF-0 . ..|REGAL-BELOIT CORPORATION Series 144A  6.400% 04/15/33 J.P. MORGAN SECURITIES INC .
75884R-AII-3 . ..|REGENCY CENTERS LP  4.400% 02/01/47 ........evvvvnneee MARKETAXESS ............
78408L-AC-1 . ..[SC JOHNSON & SON INC Series 144A  4.350% 09/30/44 Suntrust Banks Inc
816300-AH-0 . .| SELECTIVE INS GRP INC. SELECTIVE INSURANCE GROUP INC.  5.375% 03/01/49 . Suntrust Banks Inc ...

828807-DV-6 .........

SIMON PROPERTY GROUP LP  5.850% 03/08/53 .......evvvvvvvvrrnirniriinsnnssssssssssssssssssssssssssnnsnes [ eeeeeeeeeeeeees [000..03/01/2023 ... CITIGROUP GLOBAL MARKETS ......uuuuuuuuunnnnunnnnnnininsiiii s [sasssssssssssssssssssssssssssssnass [oeeeeeeeeeeeeeeseeennes 2,973,180 [.evvveniiiiinininnnne 3,000,000 |...
87264A-CI-3 ......... T-MOBILE USA INC  5.650% 01/15/53 ....evvvvrviiiiiiiiiiiiiiiiiiiiiiiiieieeessssssssssessssesssesenssnnnes | seeeeeeeeeeenns [.0...02/06/2023 ... WELLS FARGO BANK .... 10,440,300 |. ....10,000,000 |...
876126-AC-5 ......... TARGA RESOURCES CORP  6.125% 03/15/33 ....uvvuiriiiinnn [ eeeeeeeeeeeeees [0000.01/03/2023 ... SUNETUST BaNKS INC ..uuuiiiiiiiiiiiiiii e ferssssessaa s rrarrraarraaans [reeeeeeeeeeaeeeaeaaaas 9,985,800 |. ....10,000,000 |...
80838L-AF-1 ......... TRUSTEES OF BOSTON COLLEGE ~ 3.993% 07/01/47 ....evvvniiiiiiiiiiiiiiiiiiiiiiiinns [ eeeeeeeeeeeeens [1002.01/23/2023 L, TN S0 NP R ) 0. < | AN 3,000,000 |...
808813-AV-2 ......... TUCSON ELECTRIC POWER CO  5.500% 04/15/53 ....eevvvviiiiiiiiiiiiiiiiiiiiiiiiiiiicccevvieeeeeeneeeeeeees [ eeeeeeeeeeeeens [0000.02/14/2023 L Various . 7,000,000 |...
911312-CA-2 UNITED PARCEL SERVICE INC ~ 5.050% 03/03/53 ........euvvmmmmmmmmmmnmnnnninnnnnnnnnnnnennnnnsnsnnnnnnnnns [ eeeeeeenennnnns [.000.02/23/2023 0L BARCLAYS CAPITAL INC ... 4,973,900 [...oovnnnnniinininnnnee 5,000,000 |...
920160-AV-1 . ..| VULCAN MATERIALS COMPANY ~ 4.500% 06/15/47 . Various .............. . 11,143,099 |. . 12,883,000 |.
962166-CB-8 . .. | WEYERHAEUSER COMPANY ~ 4.000% 03/09/52 . WELLS FARGO BANK 1,041,858 |. 1,337,000 |.
20250N-BR-5 ......... |ENBRIDGE INC ~ 5.700% 03/08/33 .. MORGAN STANLEY ..... 4,993,600 |. 5,000,000 |.
67077M-8B-3 . ..[NUTRIEN LTD ~ 5.800% 03/27/53 . CITIGROUP GLOBAL MARKETS . 6,968,630 |. 7,000,000 |.
C5847*-AF-0 . .| MOSAIC FOREST MANAGEMENT LTD P MOSAIC FOREST MANAGEMENT LTD P Taxable Exchange ... .10,000,000 |. .10,000,000 |.
06762H-AA-5 . ..|BABSON CLO LTD BABSN_23-1A Series 144A  0.000% 04/20/36 ...... C.. MORGAN STANLEY ..... 1,000,000 |. 1,000,000 |.
08186K-AA-2 ......... BENEFIT STREET PARTNERS CLO LT Series 144A  0.000% 04/25/36 . Coverrrnnnnnnnn [e0nnn01713/2023 ... BANC OF AMERICA SECURITIES LLC ..uvveeiiiiiiiiie i [ornnssinnsssssssssssssssssssnnnnnes [oeeeeeenenennennneannns 1,000,000 ...ounnnnnnnnnnnnnnnns 1,000,000 |...
411618-AB-7 HARBOUR ENERGY PLC Series 144A  5.500% 10/15/26 .. C.. MARKETAXESS 4,872,402 [...eeenniiiiiiininnnne 5,264,000 |... FE
478375-AN-8 . ..| JOHNSON CONTROLS INTERNATIONAL ~ 4.950% 07/02/64 C.. Suntrust Banks Inc FE ..
73730E-AE-3 . .|POSCO Series 144A  5.875% 01/17/33 ......eevvvvvnnnnne C.. Various .....oooeeeeennn ,967, K ,000, K FE ..
865620-CS-7 SUMITOMO MITSUI FIN GRP INC SUMITOMO MITSUI FINANCIAL GROU  5.766% 01/13/33 . . SWBC NIKKO SECURITIES Al . .... 12,058,750 |. ....12,000,000 |... FE
892938-AA-9 TRANE TECHNOLOGIES FINANCING L 5.250% 03/03/33 .. C.. Various ... 12,257,833 |. .... 12,305,000 |... FE ..
B9550@-AH-4 . ..|UMICORE SA  6.440% 01/18/33 .............. J.P. MORGAN SECURITIES INC . .15,000,000 |. .15,000,000 |. z
G1264*-AA-0 . ..[BID I CLASS A NOTE  3.500% 06/30/39 CORPORATE ACTION ... 1,082,111 |. 1,082,111 |. PL
G1264*-AB-8 . .[BID I CLASS B NOTE ~ 4.500% 06/30/39 CORPORATE ACTION ... ..865,689 |. ..865,689 |. PL
07160#-AR-0 .........| ORICA FIN LTD  5.820% 10/16/32 ........uuuuuuuuuuuuunnunnnnninnninnnnnnsssnssssnssssssnsssssssssssssnnnnns | Guvvvnnnnnnnnns [o0nn..03/16/2023 ... J.P. MORGAN SECURITIES INC .... ....10,000,000 |. ....10,000,000 |... Z.
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 492,313,765 521,077,800
BGI46S-05-4 ......... |PF Baseline Fitness LLC PF Baseline Fitness LLC 03/31/24 ..ovvvneiiiiiiiiiiiiiiiiiininnn | ceeeeiiiiennnn |.0.02/07/2023 . L ST PP PP T PP PP P PP AP P PP 960,000 J..evviiiiiiiiiiiiiiiieees 960,000 J..eveiiiiiiiiiiiiiiiiiiiiiieees 4B7 ...........
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BGI4AA-8J-8 ......... AC&A Enterprises Holdings, LLC AC8A Enterprises Holdings 01/21/25 ... 01/01/2023 ..... Interest Capitalization ... 1,001 |. .1, RPN | B 30N - IS
BGI4AA-8R-0 ......... AC&A Enterprises Holdings, LLC AC&A Enterprises Holdings 01/21/25 ... 01/01/2023 ..... Interest Capitalization ... 10,071 |.
BGW4AA-DF-O ......... AC&A Enterprises Holdings, LLC AC8A Enterprises Holdings 01/21/25 01/01/2023 ..... Interest Capitalization ...e..eieeeeieeei it e e e e e eee e enneernnees [reenneeenneeieeeeaeenaneeaaeenes [rereeeeeeneen e aaaa 1,338 |.
BGI4AM-87-8 ......... HMI Acquisition Company HMI Acquisition Company 03/15/2023 ..... No Broker .. 40,323 |.

BGWAEA-TB-8 ......... World Wide Packaging, Inc. World Wide Packaging 03/31/2028 ..... Interest Capitalization

BGW4GJ-AN-1 ......... Chase Industries, Inc Chase Industries Inc 02/27/2023 ..... Interest Capitalization

BGWAGJ-F8-9 ......... Chase Industries, Inc Chase Industries 01/04/2023 ..... Interest Capitalization

BGW4GJ-FQ-9 ......... Chase Industries, Inc Chase Industries Inc 01/04/2023 ..... Interest Capitalization

BGWAHX-P5-2 ......... EXT Acquisitions Inc EXT Acquisitions Inc 03/31/2028 ..... No Broker

BGI4J6-VZ-6 . ..|Spinrite Limited Partnership Spinrite Limited Partnership 06/27/24 01/24/2023 Interest Capitalization

BGWATB-Q1-5 . ..| Composite Technology Acq Composite Technology Acq 02/01/24 . 01/31/2023 No Broker ...

BGW4TB-TD-6 . ..| Composite Technology Acq Composite Technology Acq 02/01/25 . 01/01/2023 Interest Capitalization

BGH5OM-H8-8 ......... Valicor PPC Intermediate | LLC Valicor PPC Intermediate | LLC 07/28/24 oo | e | 01/31/2023 ..... Conversion R U

BGISOM-M8-8 ......... Valicor PPC Intermediate | LLC Valicor PPC Intermediate | LLC 07/24/24 ....ooviics | e o 03/31/2023 ..... No Broker ... O 182,609 |.
BGHI52C-V0-5 ......... Heartland, LLC Heartland LLC 08/30/24 .. | e [ 01/06/2023 ..... No Broker ... 207,140 |.
BGI53C-UB-1 ......... Apex Service Partners, LLC Apex Service Partners LLC ~ 07/31/25 .oovevivviiiiiiniiniinen | e o 03/08/2023 ..... No Broker ... 160,256 |.
BGI55B-33-9 ......... DAS Purchaser 2 Corp. DAS Purchaser 2 Corp.  11/13/24 ooeeenieiiiiiieiiiieeiieeeieeeee | veieveiiiiiins o 03/30/2028 ..... No Broker ... 127,315 |.
BGWSBE-FR-4 ......... Fresh Holdco, Inc. Fresh Holdco LU [P R 02/08/2023 ... No Broker ... 126,203 |.
BGHI58R-VLO ......... New ILC Dover, Inc. New ILC Dover, Inc. 01/31/26 .. 01/25/2023 ..... No Broker ... 443,459 |.
BGII58R-VU-0 New ILC Dover, Inc. New ILC Dover 01/31/26 03/30/2023 ..... No Broker 168,892 |.

BGHIBSH-EV-0 .
BGl661-Q0-2 .

..|Lamark Media Group, LLC Lamark Media Group, LLC 10/14/27
..|Lamark Media Group, LLC Lamark Media Group, LLC 10/14/27 ...
.| Corbett Technology Solutions Corbett Technology Solutions 10/29/27

03/28/2023
03/30/2023

CHURCHILL ASSET MANAGEMENT LLC
No Broker ...

..494,118 |.
..216,631 |.

BGII662-3L-6 . . 03/31/2023 CHURCHILL ASSET MANAGEMENT LLC
BGHE7S-LS-3 . JNFM & J, L.P. NFM & J, L.P. 11/30/27 ... No Broker ...

BGII68F-83-0 . ..|0mni Intermediate Holdings Omni Intermediate Holdings 11/30/27 . No Broker ...

BGIGBA-QA-0 ......... MeritB2B LLC MeritB2B LLC O X PN [ RN 03/31/2023 ..... CHURCHILL ASSET MANAGEMENT LLC ..

BGWBA7-4Y-1 ......... Blackbird Purchaser, Inc. Blackbird Purchaser, Inc. 04/08/26 ...
BGI6H4-LD-8 ......... MidWest Eye Services, LLC Midllest Eye Services, LLC 08/20/27 ...
BGHIEH4-N3-8 ......... TSS Buyer, LLC TSS Buyer, LLC 06/22/29
BGI6J2-5H-9 ......... Omni Intermediate Holdings Omni Intermediate Holdings 11/30/27 .
BGlI6JB-SH-1 SEKO Wor Idwide, LLC SEKO WorIdwide, LLC 12/30/26 ..

...... 03/24/2023 ..... [No Broker ...
...... 03/23/2023 ..... [No Broker ...
...... 03/06/2023 .....[No Broker ...
...... 03/22/2023 ..... [No Broker ...
01/24/2023 ..... No Broker ...

BGI6L7-XX-9 . ..| Techmer Techmer 09/01/28 oo 03/02/2023 No Broker

BGHENN-YH-6 . .| TRILON GROUP, LLC TRILON GROUP, LLC 05/27/29 ... 01/06/2023 No Broker ... .

BGII6RR-111-6 . .|Legacy Service Partners Legacy Service Partners 01/09/29 01/09/2023 CHURCHILL ASSET MANAGEMENT LLC .10,238,09 |.

BGW6RR-22-1 . ..|Legacy Service Partners Legacy Service Partners 01/09/29 03/07/2023 No Broker ... 1,492,500 |. 1,500,000 |.

BGHBRX-QZ-9 . ..|Ergotech Controls Ergotech Controls 01/20/29 . 01/20/2023 CHURCHILL ASSET MANAGEMENT LLC 4,299,416 |. 4,387,159 |.

BGHBS7-CH-7 ......... Propark Mobility Propark Mobility 12/31/28 ... 01/31/2023 ..... CHURCHILL ASSET MANAGEMENT LLC .. 3,223,601 |...

BGIIBS9-J5-5 ......... Ardurra Ardurra 01/31/29 ... 01/31/2023 ..... CHURCHILL ASSET MANAGEMENT LLC .. 1,631,640 |...

BGHIBSG-TQ-2 ......... Ovation Ovation 02/03/29 ... 02/03/2023 ..... CHURCHILL ASSET MANAGEMENT LLC .. 1,922,753 |...

BGIBVO-DT-4 ......... Impact Enviornmental Impact Enviornmental 03/23/29 03/23/2023 ..... CHURCHILL ASSET MANAGEMENT LLC ..

BGIBVS-94-3 ......... Heal th Management Associates Health Management Associates 03/31/2028 ..... CHURCHILL ASSET MANAGEMENT LLC ..

BGWAKH-RQ-5 ......... Sara Lee Frozen Bakery Sara Lee Frozen B 02/06/2023 ..... No Broker ... . .

BGW4TB-Q1-5 ......... Composi te Technology Acq Composite Technology Acq 02/01/24 . N 01/31/2023 ..... No Broker ... I .. 388,095 |...

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 36,281,354 36,856,524

2509999997. Total - Bonds - Part 3 537,270,3% 566,646,446 2,137,726 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 537,270,3% 566,646, 446 2,137,725 XXX

4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
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4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0
464287-20-0 ......... ISHARES CORE S&P 500 INDEX ETF ISHARES CORE S&P ETF | ...... 03/17/2023 ..... .0
SBVHRY-X8-9 ......... MONDAY.COM LTD MONDAYCOM LTD [ETTTTRTUOOIRN FTTON 02/16/2023 ..... .0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 35,300, 196 XXX 0
5989999997. Total - Common Stocks - Part 3 35,300,196 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX
5989999999. Total - Common Stocks 35,300,196 XXX 0
5999999999. Total - Preferred and Common Stocks 35,300, 196 XXX 0
6009999999 - Totals 572,570,590 XXX 2,137,725 XXX
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..36225B-ZA-9 |GINNIE MAE | POOL #781637  4.500% 07/15/33 |....... . 03/01/2023 . |Paydomn .ceevuuneeeeeennis Joeeeniieeeeeeniees e 6,561 |[...ccennnnnnn 6,561 |oeeerennnnnns 6,099 |oeeeeinnnnnns 6,266 |.covvnnnnnnnns 0 Joeeeeees 295 |iiiiiins 0 Joveeeeees 295 | [V PO 6,561 |oeueeieeennnn (VI PO [ PO [V PO 59 |[. 07/15/2083 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-64
..38373A-26-6 4.000% 08/20/39 .....eiieeernnnieeeeenniieeeeennn | s . 03/01/2023 . |Paydomn .ceevvuneeeeeennnnn foeeennieeeeeeniies s 124,806 |........... 124,806 |........... 107,974 |.......... 116,156 |...oevveeennnn0 8,650 [oeeeeeiieennnn0 o n8,650 [oeeeeieeeeenl 0 [ 124,806 |.eeeeeeeennnnn (VI PO [ PO [V PO 704 |. 08/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A  5.150%
L 38373M-7Y-0 [06/16/49 ....eeeeeeereieeeeeeeeee e eeeeeen | s . 03/01/2023 . | Paydown ... ... 39,457 ... 39,457 ...36,935 |............37,440 |.... .. 39,457 |.. . 06/16/2049 . |1.A ........
..3837311-8G-8 | GNMA 09-63 GNMA_09-63  5.500% 03/16/51 ..... |....... . 03/01/2023 . | Paydown ... .. 12,036 ... 12,036 L1621 [l 11,718 ..12,036 |.. . 03/16/2051 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2004-57 Z
.. 38373M-LL-2 [4.939% 07/16/44 .....covvvniiiiiiiiiniiiiiiiieeees | s . 03/01/2023 . |Paydonn .....eueiviiiinnnns Jovvninniiiiiiinees foeeneeeens 17,617 e 17,617 o 15,593 |...ocoveeens 16,579 |ovveeeniiinns (U 1,038 [oooeiiiiinnnnns (U 1,038 [oooeiiiiiinnnns (U P 17,617 [t (1 P [ PO [V 145 |. 07/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2004-108Z
.. 38373M-ML-1 [4.590% 12/16/44 ....cevvvvniiiiiiiiiiiiiiiiiieeees | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 4,405 |o.oooeeee 4,405 [ 3,879 [ 4,240 il 0 e 165 | 0 . 12/16/2044 . |1.A ........
..38373M-MV-9 [ GNMA 05-2 2005 2ZB  5.194% 07/16/44 ......... |....... . 03/01/2023 . | Paydown ... ... 18,472 0. . 07/16/2044 . |1.A ........
..38373M-NV-8 [GM 05-9 2005-9 Z  4.650% 01/16/45 ........ccev | unnnns . 03/01/2023 . |Paydonn ....cevunvvviiiinnnn Jovvniiinniiiiiins foeneens 5,306 .0 . 01/16/2045 . |1.A ........
..38373\-PX-2 |GM 05-29 2005-29 Z  4.250% 04/16/45 ......... |..cc... . 03/01/2023 . | Paydown ... .. 34,3% 0. . 04/16/2045 . |1.A ........
..3837311-RB-8 | GNMA 05-50 2005-50 Z  4.797% 06/16/45 ...... |....... . 03/01/2023 . | Paydown ... .0 . 06/16/2045 . |1.A ........
..38373)-SE-1 [GNMA 05-90 2005-90 Z  4.481% 11/16/45 ...... |....... . 03/01/2023 . | Paydown ... 0. . 11/16/2045 . |1.A ........
..38373M-TA-8 |GNMA 06-5 2006-5 Z  4.742% 01/16/46 .. 03/01/2023 . | Paydoun 0 . 01/16/2046 . |1.A .
..38373)1-TV-2 | GNMA 06-18 2006-18 Z  4.822% 03/16/45 . 03/01/2023 . | Paydoun 0 . 03/16/2045 . |1.A .
..38373M-UL-2 | GNMA 06-15 2006-15 Z  4.151% 04/16/46 . 03/01/2023 . | Paydoun 0 . 04/16/2046 . |1.A .
..38373)-VA-5 |GNMA 06-32  5.556% 11/16/45 .....eveveeennees | s . 03/01/2023 . | Paydown ... 0. . 11/16/2045 . |1.A ........
..38374B-BG-7 |GNMA 03-49 2003-49 Z  5.223% 04/16/43 ....... | ceenen. . 03/01/2023 . |Paydoun .....eeevveviiinnnns Joevvnnnnneeiinnnes foeeenn... 40,379 [oL....040,379 |............40,376 | 40,312 [0 B8 [ 0 . 04/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2003-72 Z
..38374B-QR-7 [5.379% 11/16/45 ..oovvvnniiiiiiiiiiiiiiiiiineeeees | s . 03/01/2023 . |Paydoun .....eueveriiininns Joevnniininiiiiiinns foeeennn. 25,624 [0 25,624 [l 22,701 | 28,397 [l 0 2,227 [ 0 . 11/16/2045 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE AGENCY CMO 04-38
..38374G-RF-1 [5.000% 05/20/34 ....ovvvviiiiiiiiiiiiiiiiiineeeees | s . 03/01/2023 . |Paydoun .....euunveviiinnnns Joevnnnnnneniininnns foeeeneenn 1,208 [ 1,208 [ 10181 1191 [0 12 0 . 05/20/2034 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2004-103 ZB
..38374J-7B-6 [5.473% 11/16/44 . .oovvvniiiiiiiiiiiiiiiiiiinieeees | s . 03/01/2023 . |Paydoun .....euuvveriiinnnns Joevvnininiiiiiiinns foeeenennn 4,896 [ 4,896 [ 4,812 | 4885 [0 BT 0 . 11/16/2044 . |1.A ........
..38374J-FJ-0 |GNMA 04-77 2004-77 Z  5.951% 09/16/44 ...... |....... . 03/01/2023 . |Paydomn .ceevuueeeeennnnns Jemnneeeeeeenneees o 31,745 [ 031,745 |l 831,446 081,529 [0 e 216 [ 0 . 09/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-85
.. 38376F-25-0 [5.000% 09/20/39 ..cevveuieeiirniieeeeeenneeeeeen | s . 03/01/2023 . |Paydomn .cevvueeeeeennins Jeenneeeeeenieees feeeeeeeens 56,224 |.ooeunnnnn. 56,224 |............ 55,083 |...ccvnnnnnn 55,584 |.eeiiiiinnnnnn 0 Joeeeeees 690 |oeeeiaieeeenns (1 P 690 |oeeenieeeennns 0 Joeeeeees 56,224 |...ccovnnnnnnns (VI PO [ PO [V PO 456 |. 09/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-82
.. 38376F-T6-9 [5.000% 09/16/39 ...eevneieeeneiieeeeenniieeeeeeen | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 10,777 |eveeees 10,777 oo 10,462 |oeeveennnnns 10,584 |ooeeeeniennee 0 Joeeeeees 194 | 0 Joveeeeees 194 | 0 Joeeeeees 10,777 foeeeeieins (VI PO [ PO [V PO 89 |. 09/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE GNMA_09-78
.. 38376F-UF-7 [5.000% 09/20/39 ..covvueiieiemnnieeeeeenneeeeeen | s . 03/01/2023 . |Paydonn ..ceevvuneeeeennnnn foeeennieeeeeeniies s 100,782 |.......... 100,782 |oveeeennnnns 97,028 |...ccevennnn 98,632 |.eeeeeennnnnns (U1 2,150 |eeeeiiins (U1 N 2,150 |eeeeiiiens [V 100,782 |.oeeeeennnnnns (VI PO [ PO [V PO 817 |. 09/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT
..38376G-6B-1 |NATIONAL MORTGAGE A 3.650% 04/16/53 ........ | .eunn. . 03/01/2023 . |Paydomn .cevveeeeeeennins Jerniieeeeeeneeee fens 3,059,834 |........ 3,059,834 |........ 2,948,852 |........ 2,983,290 ..ceeeeernnnnns [V P 76,544 |...covvnnnnnnns [V P 76,544 |...coonnnnnnnns (U 3,059,834 |....ccvvnennnns (VI PO [ PO [ PO 20,076 |. 04/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT
..38376G-7L-8 |NATIONAL MORTGAGE A  3.915% 10/16/53 ........ | .even. . 03/01/2023 . |Paydomn .ceeveuneeeeeennis Joeeeniieeeeeenies e 7,344 | 7,344 |....oooooeiis 7,250 | 7,210 |eeeeiieens (1 PO T4 |eeaeeee (1 P T4 | [V PO 7,344 |t (VI PO [ PO [V PO 48 |. 10/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-90
..38376G-AZ-3 [5.600% 04/16/51 ....ooeeeeeeeieeeeeeeieeeeeeenns | s . 03/01/2023 . |Paydomn .cevvuuneeeeennnis Jeeeennineeeeeniees e 4,586 [.....cceenn. 4,586 |eeernnnnnnnn 4477 e 4,497 |.ooeiiieinnnnns (1 PO 89 |eiiiiiies {1 PO 89 |eiiiiiies [V PO 4,586 |...covvnnnnnnns (VI PO [ PO [V PO 43 |. 04/16/2051 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A  4.503%
L. 38376G-CL-2 [12/16/49 .oeeeeeeeeeeeeeeeeeee e | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieees feeeeeeeens 24,768 |............ 24,768 |............ 21,119 [t 21,706 |oveeeeeeenne (U1 3,063 |oeevrinnnnnns (U1 3,063 |eeevrinnnnnns 0 Joeeeeees 24,768 |eoeneannn (VI PO [ PO [V PO 186 |[. 12/16/2049 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE ~ 4.089%
.. 38376G-WC-0 [08/16/50 .....eeeevmeneeeeeenneeeeeennieeeeeennns | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 93,060 [............ 93,060 |............ 87,959 [.oeeernnnnns 88,819 |oveeiiieenee (U1 4,241 | [V 4,241 | 0 Joeeeeees 93,060 |eevvuuniaaens (VI PO [ PO [V PO 635 |. 08/16/2050 . |1.A ........
GOVERNMENT NATIONAL MOTGAGE AS GNMA_09-106
..38376J-EZ-3 [4.500% 11/20/39 eevvreeeeeieeieeeeeeeeieeeeeen | s . 03/30/2023 . | GOLDMAN SACHS & CO oeevv |oevnmnneeeemnniines fennns 1,964,995 |........ 1,986,097 |........ 1,934,971 |........ 1,957,501 |oveeeneeaenee (U (342) |+ eeeeieens (U (342) |+eeeeeiees (U 1,957,159 . 11/20/2039 . |1.A ........
GOVERNMENT NATIONAL MOTGAGE AS GNMA_09-106
..38376J-EZ-3 [4.500% 11/20/39 JU IR . 03/01/2023 . | Paydown ... ...57,902 ...56,412 |.... ..57,902 |.. . 11/20/2039 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE A GNR 2009-104
..38376J-JV-7 [5.000% 11/20/39 .eevenieeeiieiieeeeeeniieeeeeeen | s . 03/01/2023 . |Paydomn .cevvueneeeeeennis Joeeeniieeeeeenees e 98,292 [, 98,292 |....ceeeeee 95,750 [.eeevennnnns 96,796 |.ecvvvnnnnnnns (U1 1,496 |oeeveeeeeeennnn0 o 1,496 |0 e 98,292 [..oeeeeennnnnns (VI PO [ PO [V PO 796 |. 11/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-123
..38376J-Y3-2 [4.500% 12/20/39 .. . 03/01/2023 . | Paydown ... .... 118,675 ... 118,675 |.. . 12/20/2039 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE A GNMA_09-123
..38376J-23-1 14.500% 12/20/39 ...ccooeeeeeeieieeeiieieieeee [ . 03/01/2023 . |Paydoun .......cooeveeiiiins Jooeiiiiiiiins e 49,796 |............ 49,796 |..nnnnn. 46,227 | 47,868 |oeevvviirnnnnns 0 eeeenn 1,928 [oveeeiiiinns 0 feeeennn 1,928 [oeeeeiiinnnns [ SRR 49,796 [.oooeeiiiinnns (VO 0 | [V 371 | 12/20/2039 . (1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-93
..38376K-AP-6 15.000% 10/20/39 ....cevvvvviiiiiiiiiiiiiiiiiiiiiiins [ . 03/01/2023 . | Paydoun ... . 10/20/2039 . [1.A ........
GOVERNMENT NAT |ONAL
..38376K-B7-5 5.000% 10/20/39 ....cevvvvriiiiiiiiiiiiiiiiiiiiiiens [ . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 72,542 | 72,502 |oeevennnns 71,501 |oevveennnns 71,869 |ooevvveiinnnns 0 e [ZE ) 0 s 7K [ SRR 72,542 [ooiiiiiiinnns (VO 0 | [V 589 |. 10/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNR 2009-97
.. 38376K-2J-3 15.000% 10/20/39 ...oevvvviriiiiiiiiiiiiiiiiiiiiiiins [ . 03/01/2023 . |Paydoun .......oooeveiiiiins |oeeeiiiiinins e 102,979 |........... 102,979 |.......... 101,271 |ooeeeeens 101,904 |oovvvvennenns 0 eeeenn 1,075 [ 0 Jeeeenn 1,075 [ 0 s 102,979 |oooeeeennes (VO 0 | [V 817 |[. 10/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A  4.500%
. 38376P-D7-2 | 12/20/39 oo [ . 03/01/2023 . |Paydoun .......cooevviiiiins |oeniiiiiniines e, 322,185 |........... 322,185 [....eeeeee 208,694 |........... 309,721 [oueiiiiinnnnns [V R 12,464 |............... [ RS 12,464 |............... 0 s 322,185 [ouvvvviiiinnnns (VO 0 | [V 2,328 |. 12/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNR 2009-118
..38376P-MZ-0 5.000% 12/20/39 ...coovvveiiiiiiiiiiiiiii [ . 03/01/2023 . |Paydoun .......cooeveiieiins Jeeiiiieniiies e, 37,982 |.....ee. 37,982 [ooennnnnne 36,949 [............ 37,381 | 0 Jeeeeennnn [C1072 0 s (1072 [ SRR 37,982 [ooiiiiiiinnnn (VO 0 | [V 312 | 12/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-125
..38376P-TF-7 14.500% 12/20/39 ....ccoeeeeeiiiieeeeieeeeeeeeeeeeees [ . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 81,069 [.......ee.. 81,069 |............ 75,820 |.ooeeeennns 78,198 |oevviiiiiinnns 0 eeeeenn 2,871 [ 0 feeeennn 2,871 [ [ SRR 81,069 |.....ooeeeenns (VO 0 | [V 606 |[. 12/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_10-20A
..38376V-AC-1 4.000% 02/20/40 ......cevvvvvvriiiiiiiiiiiiiiininnns [eeeeen . 03/01/2023 . |Paydoun .......cooeveeiiiins Jeniiiiiniiiins e 75,046 |...ooeennn. 75,046 |............ 64,689 |............ 69,654 |............... 0 eeeenn 5,303 [oooiiiinnnnns 0 Jeeeenn 5,303 [oooiiiinnnnns [ SRR 75,046 |ooooeinenens (VO 0 | [V 485 |. 02/20/2040 . (1.A ........
GOVERNMENT NATIONAL MORTGAGE A  4.500%
..38376X-WK=5 103/20/40 ..ooovveiiiiiiiiiii [ . 03/01/2023 . |Paydoun .......cooeveeieiins Jonniiiiiiiies e 20,172 |l 20,172 [ 28,452 [..oevennnee 28,855 | 0 Jeeeeennnn LU 0 s LU [ SRR 20172 [oeiiiiiiinnn (VO 0 | [V 211 |. 03/20/2040 . (1.A ........
GOVERNMENT NATIONAL MORTGAGE A GINNIE MAE
..38377T-2Y-6 |GNMA_11-28  4.000% 01/20/41 ....covvvvvrrnnnnns [ oeenn . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 4133 | L2 R 37,544 ... 40,466 |............... 0 eeeenn 3,667 [ovvvrniinnnns 0 feeeennn 3,667 [ovvuiiiinnnns [ SRR A3 [ (VO 0 | [V 203 |. 01/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GINNIE MAE
..38377T-3A-7 |GNMA_11-28  4.000% 12/20/40 ........ccoeeveeees [oeennn . 03/01/2023 . |Paydoun .......cooovviiiiins |oeniiniiniins e 118,322 |........... 118,322 |............ 99,739 [ouvinnnen 108,304 [ooevvvvvnnnnnns 0 s 10,017 | 0 s 10,017 | 0 s 118,322 ..ol (VO 0 | [V 767 |. 12/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_16-34
.. 38379U-GR-1 2.900% 01/16/58 ......vvvvvvvvvvnvvnvnnnnnnnnnnnnnns [eenens . 03/01/2023 . |Paydown ....ooovveeeieeieees Joeeeeeiieeeeieieiees | 14,392 |.oeveeenees 14,392 |[............ 12,964 |............ 13,212 | 0 Joeeeeennn 1,180 [.oooennnnnnns 0 Joeeeeennn 1,180 [.oooennnnnnns 0 Joeeeeeeenn 14,392 oo [ 0 Joeeeeeeeeeenn [ 70 |. 01/16/2058 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 7,346,301 7,367,403 7,044,700 7,168,158 0 170,309 0 170,309 0 7,338,465 0 7,8% 7,83 60,515 [ XXX XXX
FONDO MIVIVIENDA SA EL FONDO MIVIVIENDA SA
.. 344593-AA-6 |3.500% 01/31/23 ..oooeiiiiiiiiiiiiiiis [ . 0173172023 . |Maturity ...ooeeveeennnnnnn Jooveiiiiiiiis s 10,000,000 |...... 10,000,000 |........ 9,975,100 |........ 9,099,628 |............... [ R T2 P [V R 372 e 0 |..... 10,000,000 |.....evvvvnnees (VR [V R [V 175,000 |. 01/31/2023 . [2.B FE ....
ROMANIA (REPUBLIC OF) 144A - Pvt Hghly Mktble
..X7360W-BP-6 |3.000% 02/14/31 ....evvvvvviniiiiiiiiiiiiiiiiiieees C..... . 02/24/2023 . |UBS WARBURG LLC ....cevve ooveeeeeeieeeeiennns |oeees 1,692,600 |........ 2,100,000 |........ 2,091,600 |........ 2,002,419 ...l [ PP VI [ PP VI 0 ooeenns 2,002,549 |...ooooennnnns 0 [..... (399,949) |...... (399,949) ... 33,950 [. 02/14/2031 . |2.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 11,692,600 12,100,000 12,066,700 12,092,047 0 502 0 502 0 12,092,549 0 (399,949) (399,949) 208,950 XXX XXX
MISSISSIPPI ST BUILD AVERICA BONDS  5.245% CITIGROUP GLOBAL MARKETS
..605580-5X-3 [11/01/34 ..evvviiiiiiiiiiiiiiiieniiiiineeeeen | s . 03/08/2023 . | evveriiiiniiniiiiiininnininns e | 12,716,950 |....... 12,500,000 |....... 12,500,000 |....... 12,500,000 [V N | ) A | ) O | RN 12,500,000 234,932 |. 11/01/2034 . [1.C FE ....
..677521-DF-0 |OHIO ST OHIO STATE  4.944% 05/01/25 ......... [....... . 03/28/2023 . | MARKETAXESS ... ... 975,510 ...l 970,000 |.......... 970,000 |.......... 970,000 |.... 0 0 il 0 el 0 970,000 . 19,849 |. 05/01/2025 . [1.A FE ....
.. 93974C-RE-2 | WASHINGTON STATE  5.140% 08/01/40 ............ [.......|. 03/13/2023 . | MARKETAXESS ... .. ]..... 10,366,700 |...... 10,000,000 |J...... 10,000,000 |...... 10,000,000 |.... .. 00 i 0 i 0 10,000,000 |.. 319,822 |. 08/01/2040 . |[1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 24,059,160 23,470,000 23,470,000 23,470,000 0 0 23,470,000 574,603 XXX XXX
PORTSMOUTH VA CITY OF PORTSMOUTH VA 4.541% | ‘
L 78723R-80-7 | 02/01/37 ovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiciieiiieeies [ . 02/01/2023 . | Call 100.0000 ... fooeeeiiiiiiiiiiiin oo 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 |.......ceeueees [ PP [ [ PP 0 fooiiiinnnnnes 0 ooeenns 8,000,000 |............... 0 foooiiinnnnnes [ PP 0 f......... 181,640 |. 02/01/2037 . [1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 8,000,000 8,000,000 8,000,000 8,000,000 0 0 0 0 0 8,000,000 0 0 0 181,640 XXX XXX
CAPMARK MILITARY HOUSING TRUST 2007-AETC A1
.. 14069B-AA-2 | 144A  5.746% 02/10/52 .....ovvvvvvvviriiininnnnns [ eeeenn . 03/10/2023 . | Various ......cceevvviinnnn Joereeeeeeeniennenens foeeeennns 34,158 |............ 34,158 [oeennnnnne 34,262 [..evvnnnnnne 34,237 [oveiiiiinnnnn 0 Jeeeeennnn (80) |oeeeeeeeenns 0 s (80) |oeeeeeeeenns [ SRR 34,158 [ (VO 0 | [V 328 |. 02/10/2082 . [2.C ........
ENERGY NORTHWEST ENERGY NORTHWEST WASH ELEC
..20270C-YT-6 |REV ~ 3.403% 07/01/25 ...ovvvvvvvvvnnnnnnnnnnnnnnns [ oo . 03/28/2023 . | TORONTO DOMINION ..ovvvvn Joeveeeieiiiiienienes e 565,419 |.......... 580,000 |.......... 580,000 |.......... 580,000 |......ceeennnn [V FUSURRRRR (VO 0 | (VO 0 eeeennn 580,000 |...oeevernnnnns 0 f...... (14,581) |....... (14,581) |oovveeenns 14,748 |. 07/01/2025 . [1.C FE ....
FREDDIE MAC GOLD POOL # G13596  4.000%
L 3128MC-GD-1 | 07/01/24 oo [ . 03/01/2023 . |Paydoun .......ooeeveiiiiins foeniiiniiien e 9177 oo 9177 |l 9,442 |.eennnnnnnn 9,246 [.evvvnnnnnnnn 0 Jeeeeennnn () O 0 s (69) [cevvvvnnnnnnnn 0 e [T A PO (VO 0 | [V 60 . 07/01/2024 . |1.A ........
..3136A1-N9-2 |FANNIE MAE FNMA_11-114  3.500% 11/25/41 ... |....... . 03/01/2023 . | Paydoun ... ... 68,086 ...68,086 ...63,762 |............65,732 |.... ..68,086 |.. . 11/25/2041 . [1.A ........
..3136A1-UL-7 |FANNIE MAE FNMA 11-108 AZ  4.000% 10/25/41 |....... . 03/01/2023 . | Paydoun ... ... 25,670 ...25,670 ...26,138 |............ 25,344 |, ..25,670 |.. . 10/25/2041 . [1.A ........
FANNIE MAE FNMA_12-20 FANNIE MAE FNMA_12-20
.. 3136A4-GIN-3 |3.500% 03/25/42 .....evvvnnnniiiiiiiiiiiiiiiii [ oo . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 17,929 |oeeveeenns 17,929 |............ 17,107 [oveennnnns 17,474 |l 0 Jeeeeennnn 455 |oiiiiiiiiiens 0 s 455 |oiiiiiiiiines [ SRR 17,929 | (VO 0 | [V 134 (. 03/25/2042 . |1.A ........
FNR_14-79 FANNIE MAE FNR_14-79  3.000%
. 3136AL-H3-8 |00/25/44 ..o . 03/01/2023 . | Paydoun ... . 09/25/2044 . [1.A ........
..3137A1-BV-4 | FREDDIE MAC FHLMC 3718  4.000% 08/15/30 ... . 03/01/2023 . | Paydoun ... . 08/15/2030 . [1.A ........
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..3137A4-5X-1 |FREDDIE MAC FHLMC 3778  4.000% 12/15/40 .... |....... . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 73,479 | 73,479 |.......... 62,592 |............ 67,854 |............... [V R 5,626 |...oooeeeeenns [V R 5,626 |....oooeeeens [ R 73,479 [oooeeieeinns (VR [V R [V 461 |. 12/15/2040 . [1.A ........

FREDDIE MAC FHLMC 3793 FREDDIE MAC FHLMC_3793
..3137A5-EK-6 |4.000% 01/15/41 ...oevvvviiviiiininiiiiiiiiiiiininns [ eeeeenn . 03/01/2023 . |Paydoun .....coooeeeennnnins |ovennnnnnnnnnnnnnns o 177,014 [ 177,014 |l 175,702 (o 176,074 [0 e 940 . 01/15/2041 . [1.A ........
FREDDIE MAC FHLMC_11-3878 FREDDIE MAC
..3137AC-M6-3 |FHLMC_11-3878  4.500% 04/15/41 .....eevvvvvvnnn [eerennn . 03/01/2023 . | Paydoun ... ....(2,254) | . 04/15/2041 . [1.A ........
..3137AD-R5-8 | FREDDIE MAC FHLMC 3887 ~ 4.000% 07/15/41 .... [....... . 03/01/2023 . | Paydoun ... L 17,174 ). . 07/15/2041 . [1.A ........
J.P. MORGAN SECURITIES

..3137AD-SN-8 | FREDDIE MAC FHLMC 3889  4.000% 07/15/41 .... |....... . 03/30/2023 . o | ,252, eeenn 1,209, .ennn 1,220, e 1,251,477 ). . 07/15/2041 . |1.A ........

..3137AD-SN-8 | FREDDIE MAC FHLMC 3889  4.000% 07/15/41 .... |....... . 03/01/2023 . |Paydoun ... . 07/15/2041 . |1.A ........
FREDDIE MAC FHLMC 3922 FREDDIE MAC FHLMC_3922

.. 3137AF-HA-3 14.000% 09/15/41 ....ooooeniiiiiiiiiiiiieeeis e . 01/10/2023 . | Var ious . 09/15/2041 . |1.A ........
FREDDIE MAC FHLMC 3919 FREDDIE MAC FHLMC_3919

.. 3137AF-8Y-9 14.000% 09/15/41 ....oooeeniiiiiiiiiiiieis e . 03/01/2023 . |Paydown . 09/15/2041 . |1.A ........

..3137B4-HR-0 | FREDDIE MAC FHLMC_13-4247 ~ 3.000% 03/15/43 |....... . 03/01/72023 . [Paydown ....coovvvieiieinis foeeeeniiiiiiiieis feeeeeeiiiien N PO [ A [ FO 3 . 03/15/2043 . [1.A ........

J.P. MORGAN SECURITIES

..3137BK-HR-4 | FREDDIE MAC FHLMC_15-4497  3.500% 07/15/45 |....... . 0173072023 . [INC w.evvveeiiiiiiaeis (4,413) . 07/15/2045 .

..3137BL-XK-9 |FREDDIE MAC FHLMC_15-4531  3.500% 11/15/45 |....... . 03/01/2023 . |Paydoun ... .0 . . 11/15/2045 .

..3137GA-28-5 | FREDDIE MAC FHLMC 3730  4.500% 09/15/40 ... 03/01/2023 . | Paydoun X K 0 . 09/15/2040 .

..3137GA-JM-0 | FREDDIE MAC FHLMC 3748  4.000% 10/15/40 .. 03/01/2023 . | Paydoun .. 127,95 127,715 | 127,739 | 0 . 10/15/2040 .

..3137GA-R2-5 | FREDDIE MAC FHLMC 3740  4.000% 10/15/40 .. 03/01/2023 . | Paydoun 46,454 45,917 |. 0 . 10/15/2040 .

..313928-6U-5 |FNGT 02-T4 2002-T4 A2 7.000% 12/25/41 ... 03/01/2023 . | Paydoun 10,297 0 . 12/25/2041 .

..31392C-R3-0 | FNMA 02-26 2002-26 A1 7.000% 01/25/48 03/01/2023 . | Paydoun 19,209 0 . 01/25/2048 .

..313938-U5-2 | FNIl 03-6 2003-W6 2A4  5.204% 09/25/42 ....... | ....... . 03/01/2023 . |Paydoun ... ... 76,885 ...0 [ . 09/25/2042 .

..31393C-FD-0 |FANNIE MAE FNMA_03-34  2.252% 01/25/48 ..... |....... . 03/01/2023 . |Paydown ... ... 28,399 ...0 [ . 01/25/2048 .

..31393C-115-8 | FNIl 03-W8 2003-W8 1A4  4.780% 12/25/42 ..... |....... . 03/01/2023 . |Paydoun ... ... 25,128 .0 . . 12/25/2042 .
FANNIE MAE FNVA 03-61 AGENCY CMO 03-61

..31393D-VR-9 |5.000% 08/25/33 .....cevrriiieieiiiiieeeeiiiees | e . 03/01/2023 . |Paydoun ... . 08/25/2083 . [1.A ........

..31393U-PS-6 | FNVA 03-117 2003-117 KB 6.000% 12/25/33 .. |....... . 03/01/2023 . |Paydown ... . 12/25/2033 . |1.A ........
FNI 04-W4 FANNIEMAE WHOLE LOAN FNW_04-W4

.. 31303X-3L-9 |5.500% 06/25/34 .....evvvvieiiiiiiiiieiiiiiiinens | e . 03/01/72023 . [Paydown ....coouvviiiieniis [eeeeniiiiieieiiis [ 122,067 |........... 122,067 |.evveees 128,857 |ooeeeenene 125,140 |.oveeeeennns 0 foeeees (3,073) |eeiiiiannn 0 0 . 06/25/2034 . |1.A ........
FANNIEMAE WHOLE LOAN FNMA 04-W  5.500%

.. 31393X-VK-0 | 05/25/34 ..ovvviiiiiiiiiiiiiiiiie i [ . 03/0172023 . [Paydown ....coouvviiiiiiiis [eeeeniiiiieneiis [ 204,419 |........... 204,419 |.......... 215,387 |oveeeennnn. 208,513 [oveiieeinnnns 0 foreennn (4,004) |..ceniinennn. 0 0 . 05/25/2034 . |1.B FE ....

..31304C-US-9 | FANNIE MAE FNMA 05-15  5.500% 08/25/35 ..... |....... . 03/01/2023 . Paydown .....cccevveiiiiiiis feeeeeeiis e, 38,844 |............ 38,844 |............ 39,614 |............ 39,094 [....ooooeeeis 0 [ (250) frveraeennnnes 0 0 . 03/25/2035 . [1.A ........
FHLMC 2676 AGENCY CMO 2676 ~ 4.500% 09/15/33

LB18040-INSD | [ . 03/01/2023 . |Paydown 0 0 . 09/15/2083 . [1.A ........

..31394R-TP-4 | FREDDIE MAC FHLMC 2766  5.000% 03/15/34 .... |....... . 03/01/2023 . |Paydown ... 0 . 03/15/2034 . |1.A ........

o o

..31304U-M7-4 | FANNIE MAE FNMA 05-106  4.500% 12/25/35 .... |....... . 03/01/2023 . |Paydoun ... . 12/25/2035 . |1.A ........

FANNIE MAE ACES FNA 06-M1 2006-M1 Z ~ 5.547%

..31395B-Y8-0 | 08/25/36 ....evveeeeiiiiiiieeeiiee e [ . 03/01/2023 . |Paydoun ... .0 |. ...0 [ . 03/25/2036 .
.. 31395J-HV-1 | FHLMC 2882  5.000% 11/15/34 ...ocoviriiiiiiiss | eeeeens . 03/01/2023 . |Paydown ... .0 . ...0 [ . 11/15/2034 .
..31395P-BA-9 | FREDDIE MAC FHLMC 2031  5.000% 02/15/35 .... |....... . 03/01/2023 . |Paydoun ... .0 |. ...0 [ . 02/15/2035 .
..313950-X6-9 | FREDDIE MAC FHLMC 3012  4.500% 08/15/35 .. 03/01/2023 . | Paydoun 0 0 . 08/15/2035 .
..31396H-HT-9 | FREDDIE MAC FHLMC 3114  5.000% 02/15/36 .. 03/01/2023 . | Paydoun 0 0 . 02/15/2036 .
..31396Q-KB-4 | FANNIE MAE FNMA 09-51  4.500% 07/25/39 ... 03/01/2023 . | Paydoun 0 0 . 07/25/2039 .
..31396Q-NB-1 | FANNIE MAE FNMA 09-55  5.000% 07/25/39 ... 03/01/2023 . | Paydoun 0 0 . 07/25/2039 .
..31396R-KJ-5 | FREDDIE MAC FHLMC 3153  5.000% 05/15/36 .. 03/01/2023 . | Paydoun 0 0 . 05/15/2036 .
..31396T-FY-4 |FREDDIE MAC FHLMC 3169  5.000% 06/15/36 .... |....... . 03/01/2023 . |Paydoun ... .0 | ...0 [ . 06/15/2036 .
..31397A-RM-7 | FREDDIE MAC FHLMC 3203  5.000% 08/15/36 .... |....... . 03/01/2023 . |Paydown ... .0 . .0 [ . 08/15/2036 .
..31397J-R9-7 | FREDDIE MAC FHLMC 3351  5.500% 07/15/87 .... |....... . 03/01/2023 . [Paydoun ... .0 |. .0 |. . 07/15/2037 .
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..313070-2B-3 |FANNIE MAE FNMA 10-147  4.000% 01/25/26 .... |....... . 03/01/2023 . | Paydoun ... ... 36,875 ...36,875 ...35,892 |............36,684 |.... .. 191 ..36,875 |.. 0 e . 01/25/2026 . [1.A ........
..313970-2R-8 | FANNIE MAE 2010-158 Z  4.000% 01/25/41 .... |....... . 03/01/2023 . | Paydoun ... ... 35,982 ...36,158 |.... . 543 ). .0 . . 01/25/2041 . [1.A ........
FANNIE MAE FNMA 11-12 FANNIE MAE FNMA_11-12
..313970-PB-8 |3.500% 02/25/41 ..cceeeeeeeeieiieeii [ . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2041 . [1.A ........
..313970-PL-6 |FANNIE MAE FNMA 11-12  4.000% 02/25/41 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2041 . [1.A ........
..313970-XA-1 |FANNIE MAE FNMA 11-15  4.000% 03/25/41 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/25/2041 . [1.A ........
..313970-XE-3 |FANNIE MAE FNMA 11-15  4.000% 03/25/41 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/25/2041 . [1.A ........
..313970-25-0 |FANNIE MAE FNMA 10-147  4.000% 01/25/41 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2041 . [1.A ........
..31397S-AN-4 | FANNIE MAE FNMA 11-16  5.000% 07/25/39 ..... |....... . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 07/25/2039 . [1.A ........
..31397S-1B-6 | FANNIE MAE FNMA 11-39  4.000% 05/25/41 ..... |....... . 03/01/2023 . | Paydown 0 0 0 . 06/25/2041 . [1.A ........
FREDDIE MAC FHLMC 3438 AGENCY CMO  5.000%
L 31397T-2F-8 | 04/15/38 oo [ . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/15/2038 . [1.A ........
..31397U-4L-0 |FANNIE MAE FNMA 11-67  4.000% 07/25/41 03/01/2023 . |Paydown 0 0| 0| . 07/25/2041 . (1.
..31397U-BY-4 | FANNIE MAE FNMA_11-38  4.000% 05/25/41 03/01/2023 . |Paydown 0 0| 0| . 05/25/2041 . (1.
..31307U-DU-0 | FANNIE MAE FNMA 11-47  4.000% 06/25/41 03/01/2023 . |Paydown 0 0| 0| . 06/25/2041 . (1.
..31397U-PZ-6 | FANNIE MAE FNMA 11-56  5.000% 09/25/40 03/01/2023 . |Paydown 0 0| 0| . 09/25/2040 . (1.
..31397W-JU-0 |FREDDIE MAC FHLMC 3476  5.500% 07/15/38 .... |....... . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 07/15/2038 . (1.
FREDDIE MAC FHLMC 3547 WHOLE CMO  4.500%
.. 31398E-CA-0 |06/15/29 ..ooooeeeiiiiiiiiiiii [ . 03/01/2023 . | Paydown 0 0 0 . 06/15/2029 . [1.A ........
FREDDIE MAC FHR 3538 AGENCY CMO 3538H
.. 31398E-E9-1 4.500% 06/15/29 .....cooevveviiieiiiiiieins [ . 03/01/2023 . |Paydoun ......coooveviiiiins e e 0,272 |l 32,2712 |eeeiiienes 30,648 |............ 31,758 |oeeeeiiiiinns [ R 515 |oeeiiiiiieens 0 0 0 . 06/15/2029 . [1.A ........
FREDDIE MAC FHLMC 3556 AGENCY CMO 3556
.. 31398E-K9-4 15.000% 07/15/37 ...eevvvvvvvvrrrnnnnnnnnnninninnnnns [ eeeeenn . 03/01/2023 . | Paydoun ... . 100,157 |.... .0 . 0 0 . 07/15/2087 . [1.A ........
..31398F-2F-7 |FANNIE MAE FNMA 09-89  4.500% 11/25/39 ..... |[....... . 03/01/2023 . | Paydoun ... ...23,324 |.... .0 . 0 0 . 11/25/2039 . [1.A ........
..31398F-119-8 | FANNIE MAE FNMA 09-89  5.410% 05/25/35 ..... |....... . 03/01/2023 . | Paydoun ... ....8,511 ... .0 . 0 0 . 05/25/2035 . [1.A ........
..31308F-Y8-8 |FANNIE MAE FNMA 09-89  4.500% 11/25/39 ..... |[....... . 03/01/2023 . | Paydoun ... ...23,424 |.... .0 . 0 0 . 11/25/2039 . [1.A ........
..31398F-YE-5 |FANNIE MAE FNMA 09-93  4.500% 11/25/39 .... |[....... . 03/01/2023 . | Paydoun ... L 11,799 .0 . 0 0 . 11/25/2039 . [1.A ........
..31398G-AC-3 |FANNIE MAE FNMA 09-104A  4.500% 12/25/39 ... 03/01/2023 . |Paydown 5,959 |. 0 0| 0| . 12/25/2039 . (1.
..31398G-BF-5 |FANNIE MAE FNMA 09-102  4.500% 12/25/39 .. 03/01/2023 . |Paydown 24,235 |. 0 0| 0| . 12/25/2039 . (1.
..31398G-BH-1 |FANNIE MAE FNMA 09-102  4.500% 12/26/39 .. 03/01/2023 . |Paydown 10,476 |. 0 0| 0| . 12/25/2039 . (1.
..31398G-D7-1 |FANNIE MAE FNMA 10-6  5.000% 02/25/40 . 03/01/2023 . |Paydown 0 0| 0| . 02/25/2040 . (1.
..31398G-FS-3 | FANNIE MAE FNMA 09-105 5.000% 12/25/39 .. 03/01/2023 . |Paydown K 0 0| 0| . 12/25/2039 . (1.
..31398G-GT-0 |FANNIE MAE FNMA 09-98  4.500% 12/25/39 ..... |....... . 03/01/2023 . | Paydoun ... ....675 |.... .0 . 0 0 . 12/25/2039 . (1.
..31398G-J2-6 | FANNIE MAE FNMA 10-5  5.000% 02/25/40 ...... |....... . 03/01/2023 . | Paydoun ... 279,241 266,348 |.... .0 . 0 0 . 02/25/2040 . (1.A ........
..31398G-NZ-8 |FANNIE MAE FNMA 09-108  5.000% 01/25/40 .... |....... . 03/01/2023 . | Paydoun ... 223,647 217,122 |.... .0 . 0 0 . 01/25/2040 . [1.A ........
..31398G-TN-9 | FANNIE MAE FNMA 09-109  4.500% 01/25/40 .... |....... . 03/01/2023 . | Paydoun ... ... 7,481 ....6,846 |.... .0 . 0 0 . 01/25/2040 . (1.A ........
..31398G-XM-6 | FANNIE MAE FNMA 09-107  5.000% 01/25/40 .... |....... . 03/01/2023 . | Paydoun ... ...52,143 .0 . 0 0 . 01/25/2040 . [1.A ........
..31398G-25-1 |FANNIE MAE FNMA 10-10  4.500% 02/25/40 ..... |....... . 03/01/2023 . | Paydoun ... ...21,261 .0 . 0 0 . 02/25/2040 . (1.A ........
..31398J-XX-6 |FREDDIE MAC FHLMC 3571  5.500% 09/15/39 .... . |- 03/01/2023 . |Paydoun ... , ... 7,664 .0 . .0 . .0 . . 09/15/2039 . [1.A ........
..31398K-4E-7 |FREDDIE MAC FHLMC_3588  5.000% 10/15/49 .... |....... . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiies e 2,989 ... 2,959 0 0 0 . 10/15/2049 . [1.A ........
FREDDIE MAC FHLMC 3587 FREDDIE MAC FHLMC_3587
..31398K-DJ-6 |4.500% 05/15/39 ...ceeeeeieieiiiieiieiieeiee [ . 03/01/2023 . | Paydoun ... ... 72,461 .0 . 0 0 . 056/15/2039 . [1.A ........
..31398K-X0-8 |FREDDIE MAC FHLMC 3595  4.500% 11/15/39 .... 03/01/2023 . |Paydown 0 0| 0| . 11/15/2039 . [1.A .
..31398L-PM-4 | FREDDIE MAC FHLMC 3606  5.000% 04/15/36 .. 03/01/2023 . |Paydown 0 0| 0| . 04/15/2036 . [1.A .
..31398L-SL-3 |FREDDIE MAC FHLMC 3611  5.000% 12/15/39 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2039 . [1.A ........
..31398L-VK-1 |FREDDIE MAC FHLMC 3628  5.000% 01/15/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/15/2040 . [1.A ........
..31398L-X4-5 |FREDDIE MAC FHLMC 3622  4.500% 01/15/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 01/15/2040 . [1.A ........
..31398M-2V-7 |FANNIE MAE FNMA 10-34  4.500% 04/25/40 ..... |....... . 03/01/2023 . | Paydown 0 0 0 . 04/25/2040 . [1.A ........
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..31398I-EB-8 |FANNIE MAE  4.500% 03/25/40 .......ccooovviias [errenn . 03/30/2023 . | GOLDMAN SACHS & CO ...... 01,282,922 |.... .0 . 0 14,604 |. 03/25/2040 . [1.A ........
..31308M-EB-8 |FANNIE MAE  4.500% 03/25/40 ......ccooveiiiians [eeeenn . 03/01/2023 . | Paydown L T7,288 ... .0 . 0 . 03/25/2040 . [1.A ........
..31398M-VK-9 | FANNIE MAE FNMA 10-21  5.000% 03/25/40 ..... |....... . 03/01/2023 . | Paydoun ... ..153,650 |.... .0 . 0 . 03/25/2040 . [1.A ........
..31398M-ZH-2 | FANNIE MAE FNMA 10-23  5.000% 03/25/40 ..... |....... . 03/01/2023 . | Paydoun ... ..242,075 |.... .0 . 0 . 03/25/2040 . [1.A ........
..31308N-A5-3 | FANNIE MAE FNMA 10-119  4.500% 10/25/40 .... |....... . 03/01/2023 . | Paydoun ... ...28,246 |.... .0 . 0 . 10/25/2040 . [1.A ........
..31398N-BK-9 | FANNIE MAE FNMA 10-102  4.500% 07/25/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 07/25/2040 . (1.A ........
..31398N-MZ-4 |FANNIE MAE FNMA 10-114  4.000% 10/25/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 10/25/2040 . [1.A ........
..31398P-3N-7 | FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 056/25/2040 . [1.A ........
..31308P-CF-4 | FANNIE MAE FNMA 10-33  4.500% 04/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 04/25/2040 . [1.A ........
..31398P-PQ-6 | FANNIE MAE FNMA 10-47  5.000% 05/25/40 ... 03/01/2023 . |Paydown 0 0| . 05/25/2040 . 1.A .
..31308P-03-6 | FANNIE MAE FNMA 10-50  4.500% 05/25/40 ... 03/01/2023 . |Paydown 0 0| . 05/25/2040 . [1.A .
..31398P-T6-6 |FANNIE MAE FNMA 10-39  4.500% 05/25/40 ... 03/01/2023 . |Paydown 0 0| . 05/25/2040 . 1.A .
..31398P-V4-8 |FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 05/25/2040 . [1.A ........
..31398P-119-6 | FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 05/25/2040 . [1.A ........
..31398P-Y3-7 |FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 05/25/2040 . [1.A ........
..31398Q-5V-5 |FREDDIE MAC FHLMC 3669  4.500% 05/15/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . ) 0 . 05/15/2040 . [1.A ........
..31398R-2P-9 |FANNIE MAE FNMA 10-79  4.000% 07/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 07/25/2040 . [1.A ........
..31398R-52-4 |FANNIE MAE FNMA 10-72  4.000% 07/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 07/25/2040 . (1.A ........
..31398R-6L-4 |FANNIE MAE FNMA 10-72  4.500% 07/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . .0 . . 07/25/2040 . [1.A ........
FANNIE MAE FNMA 10-57 FANNIE MAE FNMA_10-57
..31398R-D6-9 |3.750% 06/25/25 .....ccoevieiiiiiiiiiiiiiieiieieeees [ . 03/01/2023 . | Paydoun ... .0 . 0 . 06/25/2025 .
..31398R-SA-4 | FANNIE MAE FNMA 10-61  4.500% 06/25/40 03/01/2023 . |Paydown 0 0| . 06/25/2040 .
..313088-25-1 |FANNIE MAE FNMA 10-152  4.000% 01/25/41 . 03/01/2023 . |Paydown 0 0| . 01/25/2041 .
..31398S-GF-4 | FANNIE MAE FNMA 10-129 03/01/2023 . |Paydown 0 0| . 11/25/2040 .
..31398S-GH-0 | FANNIE MAE FNMA 10-129 . 03/01/2023 . |Paydown 0 0| . 11/25/2040 .
..313985-KG-7 |FANNIE MAE FNMA 10-142  4.000% 12/25/40 . 03/01/2023 . |Paydown 0 0| . 12/25/2040 .
..31308S-PT-4 |FANNIE MAE FNMA 10-137  4.000% 12/25/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 12/25/2040 .
..313988-SD-6 |FANNIE MAE FNMA 10-136  4.000% 12/25/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 12/25/2040 .
..31398T-6P-1 |FANNIE MAE FNMA 10-108  4.000% 09/25/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 09/25/2040 .
..313987-7G-0 |FANNIE MAE FNMA 10-113  4.000% 10/25/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 10/25/2040 .
..31398T-FU-0 |FANNIE MAE FNMA 10-76  4.500% 07/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 07/25/2040 .
..31398T-Mi-8 | FANNIE MAE FNMA 10-75  4.500% 07/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 07/25/2040 .
..31398T-XU-0 |FANNIE MAE FNMA 10-90  4.000% 08/25/40 ..... . |- 03/01/2023 . |Paydoun ... .0 . 0 . 08/25/2040 .
..31398W-4A-9 | FREDDIE MAC FHLMC 3624  5.000% 01/15/40 .... . |- 03/01/2023 . | Paydoun ... .0 . 0 . 01/15/2040 .
..313981-JC-9 | FREDDIE MAC FHLMC 3635  4.500% 02/15/40 .... 03/01/2023 . |Paydown 0 0| . 02/15/2040 .
..31413H-K7-2 | FANNIE MAE POOL # 945918  7.500% 08/01/37 . . 03/01/2023 . | Paydoun ... .0 . 0 . . 08/01/2037 .
FORT LAUDERDALE FL SPL OBLG FORT LAUDERDALE
.. 347622-CP-5 |FL SPL OBLG  5.143% 01/01/32 ...evvvvvvnnnnnnnn [eeeenn . 01/03/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiiiin o 2,805,000 |........ 2,805,000 |........ 2,819,327 |........ 2,811,260 |...coeeenns 0 e (L) T 0 s (L) T 0 fnns 2,811,246 . 01/01/2032 . (1.D FE ....
10WA FINANCE AUTHORITY BUILD AMERICA BONDS
.. 46246K-K3-5 15.272% 08/01/30 ..eevvvvvviiiiiiiiiiiiiiiiiiiiiiiins [ . 03/28/2023 . | MARKETAXESS ... ... 91,167 ...90,000 ...90,000 |............90,000 |.... ..90,000 |.. . 08/01/2030 . [1.A FE ....
KANSAS CITY MO INDL DEV AUTH G 5.242% Redemption .
L 48503T-AA-5 | 12/10/32 oo [ . 03/10/2023 . | evvviiininiiiniiiniiininiinns e | 216,409 |.....oeoe. 216,409 |[........... 216,409 |........... 216,409 [....ovvnnnnnnne [V FUSURRRRR (VO 0 | (VO 0 s 216,409 . 12/10/2082 . (1.B ........
NEW YORK ST DORM AUTH REVS NON NY ST DORM
..649906-WH-3 | AUTH NEW YORK UNIV ~ 3.521% 07/01/26 ........ [.eeenn . 03/28/2023 . | TORONTO DOMINION ..ovvvvn Joeveeeiiiniiieeieees e 968,110 |[........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [...ovvvvnnnnnns [V FUSURRRRR (VO 0 | (VO 0 fnns 1,000,000 |...evvvvvvnnnns 0 f...... (31,8%0) |....... (31,890) [evvvvennns 26,310 |. 07/01/2026 . |1.D FE ....
RESOLUTION FUNDING CORP RFCSP STRIP PRINCIPAL DEUTSCHE BANK SECURITIES
..76116F-AB-3 0.000% 01/15/30 ....vvvvvvnnnnnnnnnnnnnnnnnnnnniins [oeeenn . 02/28/2023 | INC. oovveiiiiiiiiiiiiiiiens e o 18,369,474 |....... 25,000,000 |........ 9,506,535 |....... 17,847,413 | 0 f... 142,990 | 0 f... 142,990 |...ooeeeennn.. 0 f... 17,990,403 [....oooennnnn 0 f...... 379,070 |....... 379,070 |.ooveeeeiieen 0 |. 01/15/2030 . |1.A ........
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DEUTSCHE BANK SECURITIES
..76116F-AC-1 [RESOLUTION FUNDING CORP  0.000% 04/15/30 ... |....... L 02/15/2028 . | INC. e e [ 18,349,380 |....... 25,000,000 |........ 9,447,863 |....... 17,643,837 [ovovvreeene 0 [ 105,762 [evveevrerenns 0 [ 105,762 [evvrevrieenns 0 [ 17,749,599 . 04/15/2030 . [1.A oo
DEUTSCHE BANK SECURITIES
..832432-A0-1 [ SMITHSONIAN INSTITUTION ~ 1.967% 09/01/31 ... |....... . 02/27/2023 . | INC. 792,050 | 1,000,000 |[........ 1,000,000 |........1,000,000 [o.eervrcrrenc0 fooreririnen 0 Jovviiiiinen 0 i 0 o0 s 1,000,000 [.. . 09/01/2031 . |1.A FE ....
DEUTSCHE IES
..B32432-AR-9 [ SMITHSONIAN INSTITUTION ~ 2.017% 09/01/32 ... |....... L 02/27/2028 .| INC. oo e [ 776,50 | 1,000,000 |[........ 1,000,000 |........ 1,000,000 [..oeevenennee 0 [ (L AR (| P (L A (| 1,000,000 . 09/01/2032 . [1.A FE ....
DEUTSCHE BANK SECURITIES
..832432-AS-7 [ SMITHSONIAN INSTITUTION ~ 2.067% 09/01/33 ... |....... . 02/24/2023 .| INC. e forereenienienenens [ 1,372,266 |........ 1,800,000 |[........ 1,800,000 |........ 1,800,000 [..vvrvenennee (| P (L A (| P (L A (| 1,800,000 . 09/01/2033 . [1.A FE ....
TEXAS TRANSN COMMN ST HIY FD  5.178% BANC OF AVERICA
.. 88283L-HU-3 [04/01/30 v | e . 03/09/2023 . | SECLRITIES LLC vvevvenee foveveeerienneniens foene 15,145,650 |....... 15,000,000  |....... 15,149,500 |....... 15,073,361 [.ooovrveunnnes [ R (1,638) [.ovevienee [ - (1,638) [.oveviinee 0 [ 15,071,724 . 04/01/2030 . [1.A FE ....
TRIBOROUGH BRDG & TUNL AUTH N TRIBOROUGH BRDG
..89602N-U9-3 [& TUNL AUTH N 4.434% 11/15/25 .oovvvreviennns [ e . 03/28/2023 . | WELLS FARGO BANK ....voe |oververvevenieriens foenens 4,941,300 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |-eervereerennne (| P (L A (| P (L A (| 5,000,000 . 11/15/2025 . |[1.E FE ....
UNIVERSITY OF CALIFORNIA REVS ~ 4.601%
..914126-TG-0 [05/15/31 wuveuveverieniinienienienieniesienienienies | coneaes . 02/22/2023 . | Cal | 102.6460 ..o |ooveiiiiiiiiies o, 5,132,208 |[........ 5,000,000 [........ 5,000,000 |........ 5,000,000 |..eoriniennen [\ P [\ T [\ P [\ P 0 [ 5,000,000 |.eeiviiiinnene [\ T [\ P 0 |, 194,284 |. 05/15/2031 . |1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 80,434,389 94,465,311 63,173,743 79,771,559 0 407,699 0 407,699 0 80,211,510 0 90,578 90,578 906,303 XXX XXX
..00164V-AE-3 [AMC NETWORKS INC ~ 4.750% 08/01/25 ...oevvuvrer | covens . 01/20/2023 . | BARCLAYS CAPITAL INC .. |oveeerververieriens foeene 2,913,750 |........ 3,500,000 |........ 3,298,750 |........ 3,418,362 [ovovvrvrenne. (| 1,817 [ (| 1,817 [ [ R 3,420,179 [ooevvcuennne. 0 | (506,429) |........ (506,429) |............. 79,892 |. 08/01/2025 . [3.C FE ....
AVAZON CTL AMAZON CTL - EUCLID ~ 4.095% Redempt ion 100.0000
..001848-AA-4 | 06/30/39 .veveveniieneieie et [ e L 03/31/2023 . | 1vvveiireeiinieineeieees [reeeeseeieens [ 17,098 ooviveeenee 17,098 |oeeveennne 17,008 |oeveevene 17,008 v (| P (L A (| P (L A 0 [ 17,008 oveveeeiens (L AR (| P 0 [ 117 | 06/30/2039 . |1.E ........
AVAZON CTL AMAZON CTL - TUSCON  4.095% Redempt ion 100.0000
.00191#-AA-3 | 08/31/39 .vuereniiererieiesieie e [ e L 03/31/2023 . [ evvveiirieiinieinieieiees [oreseeseeieens [ 18,854 [oovrvenrnes 18,854 [oovveeee. 18,854 [.vvveene. 18,854 [.vvvreeene (| P (L A (| P (L A 0 [ 18,854 |vevieiiens (L AR (| P (L AR 129 |. 08/31/2039 . |1.E ........
AVAZON CTL AMAZON CTL - OKLAHOMA CITY Redempt ion 100.0000
..001918-AA-5 |4.233% 09/30/33 ....vvevvverreeririeiiseeieniniens [ e L 03/31/2023 . | evvveiireeiinieiinieiniees [ereeeereeneens [ 40,355 |[oovveenee. 40,355 |oviinnne 40,355 |.viuriene 40,355 |vieeiiiiine (| P (L A (| P (L A 0 [ 40,355 |.vvviiinne (L AR (| P (L AR 285 [. 09/30/2039 . [1.E ........
AVAZON CTL AMAZON CTL - TULSA  4.233% Redempt ion 100.0000
..00193%-AA-5 [09/30/33 ..evvevreeniieriseeieneeieesieesieenee [ e L 03/31/2023 . | 1evveeireeinieineeieiees [ereeeeseeieens [ 2,19 oo 42,19 | 42,194 v 42,194 | 0 [ (L A (| P (L A 0 [ 42,19 i (L AR (| P 0 [ 208 [. 09/30/2039 . [1.E ........
AVAZON CTL AMAZON CTL - GRAND RAPIDS ~ 4.095% Redenption 100.0000
..00225#-AA-3 [09/30/33 ....vveureeniieiieeeiieeie e [ e L 03/31/2023 . | 1evveeireeinieineeieiees [ereeeeseeieens [ 17,633 [oovreenrnes 17,633 [oevrenene 17,633 [oveevrene 17,633 [oveeereereene 0 [ (L A (| P (L A 0 [ 17,633 oveveeeiens (L AR (| P 0 [ 120 |. 09/30/2039 . |1.E ........
AGATE BAY MORTGAGE LOAN TRUST Series 144A
..00842V-AS-2 |3.792% 08/25/46 ....v.vevveevieereenieenieinns [ e . 03/01/2023 . | Paydown ... . . . ... 442 . 08/25/2046 . |1.A ........
..026609-AC-1 [WYETH LLC ~ 7.250% 03/01/23 .eeveeeeeaeeainns | e . 03/01/2023 . |Maturity . ...... 1,670,000 . , . ,230 |........ 1,671,050 |.... . . .0 . . 200 |-.ene. 1,670,000 [.. .60,538 . 03/01/2023 . [1.E FE .
..03076K-AA-6 [ AVERIS BANCORP  8.482% 03/15/27 ..evevvevvens | cevenes . 03/15/2023 . |Cal | 1000000 e [oveieienieieies e 7,000,000 |........ 7,000,000 |........ 7,000,000 [........ 7,000,000 [oreviverernenne (| P (L A (| P (L A (| 7,000,000 146,738 . 03/15/2027 . [2.B FE
AVERIGAS PARTNERS LP/AMERIGAS AMERIGAS BANC OF AVERICA
..030981-AJ-3 [PART/FIN CORP  5.875% 08/20/26 ...cceevvervens | couenes . 03/30/2023 . | SECLRITIES LLC vvvuveee foveveveierieniens foenenn 4,712,500 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |-eeevereerennne 0 [ (L A (| P (L A (| 5,000,000 181,146 . 08/20/2026 . [4.A FE
AVERIGAS PARTNERS LP/AMERIGAS AMERIGAS
..030981-AL-8 [PARTNERS LP/AVERIGAS ~ 5.750% 05/20/27 ... | cecee . 03/31/2028 . | Various ....ceeeeerernnns frrereerienienenens foeniens 4,642,406 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |-eeevereerennee (| P (L A (| P (L A (| 5,000,000 105,466 . 05/20/2027 . [4.A FE
ARBYS FUNDING LLC ARBYS_20-1A Series 144A
..038779-AB-0 [ 3.237% 07/80/50 ...veuvenverveeeieseenienienienies | ceees . 01/30/2023 . |Paydomn ..cveveverienie foverienienienenens oo 10,000 [orevreeenne 10,000 [vrvvrene. 10,088 |.vvreeeene 10,038 [ovveviinene (U O [6:1) I 0 [ (€] 0 [ 10,000 |+vevevennne (L AR (| P (L A 81 |. 07/30/2050 . |2.C FE
ATLANTA FALCONS STADIUM CO LLC ~ 3.590% Redempt ion 100.0000
LO4TT4E-AA-0 [ 09/01/42 . [ e L 03/01/2023 . [ evvveeineeirnieiineneeenes [ [ 75,717 |oveeene 175,717 v 175,717 [eveveene 175,717 [evviiiiene (| P (L A (| P (L A (| 75,717 [oeeeiin (L AR (| P (L A 3,154 |. 09/01/2042 . |2.B PL ....
ATLANTA FALCONS STADIUM CO LLC ATLANTA Redempt ion 100.0000
..047744-AB-8 | FALCONS STADIUM CO LLC ~ 3.590% 09/01/42 ... |....... L 03/01/2023 . [ evvveeineeirnieiineneeenes [ [ 123,376 [ooveennene 123,376 |ovrvenenne 123,376 |..e.eeee. 123,376 |oeveeererrinns (| P (L A (| P (L A 0 [ 123,376 |ooveveienns (L AR (| P (L FR 2,215 |. 09/01/2042 . |2.B PL ....
AVALONBAY COMMUNITIES INC AVALONBAY
..05348E-AR-0 [ COMMUNITIES INC ~ 2.850% 08/15/23 .eovvvnvene [ cvens . 03/15/2023 . [Maturity ..ooovevveveerens Jovereerienienenens oo 9,945,000 |........ 9,945,000 |........ 9,867,038 |........ 9,943,232 |.viviieirins (| 1,768 [veeereereenn (| 1,768 [oveeereereene (| 9,945,000 [.eveveneenee. (L AR (| P [ A 141,716 . 03/15/2023 . [1.G FE ....
US GOVT-RECE I VABLE-BACKED TRUS BFC-NOR FED
..0553Ja-AA-4 [REC TR SER 2010A L 6.121% 02/01/33 ..oovvens | ceenee . 02/01/2028 . |Various ..oeeeveeeereennnes forereerienienenens foerienn 751,273 |veeenne 751,273 fovevrenee 757,685 |..vceenenn 754,763 |.ovcevene (L R (3,490) |-vevvviniene [(J A (3,490) [.evveene 0 [ 751,273 |oveeeeiieiens (L AR (| P (L A 45,551 |. 02/01/2083 . [1.D Z .....
BP CORPORATION NORTH AMERICA | 3.540% Redempt ion 100.0000
105590#-AA-9 | 11/15/32 1.veeeeniieieieeseie e [ e L 03/15/2023 . [ vvvreeeineeenieiineeeenes [ [ 134,530 |eeeeene 134,530 |ovivenenen 134,530 |ovreeenne 134,530 |oevreeieriinne (| P (L A (| P (L A 0 [ 134,530 oveveirieennn (L AR (| P 0 [ 795 [ 11/15/2032 . [1.F ........
J.P. MORGAN SECLRITIES
..072732-AC-4 BAYER CORP 144A  6.650% 02/15/28 ...oovvevens [ cvens . 03/28/2028 . | INC .vvveieineiniiniiniins forereeriesieneniens oo 5,258,300 |........ 5,000,000 |........ 5,900,000 |........ 5,351,142 [oocvicnnnne 0 [ (14,586) [...c.vveennene 0 [ (14,586) [...c.vveeneee (| 5,336,556 [..veoveenenn 0 | (78,286) |....... (78,256) |........... 207,813 |. 02/15/2028 . |2.B FE ...
BAYER US FINANCE |1 LLC Series 144A  5.500%
L O727AN-AY-9' [08/15/25 .. | e . 03/29/2023 . | WELLS FARGO BANK ....eovv |oveverververieriens foenenn 6,700,786 |........ 6,735,000 |........ 6,735,000 |........ 6,735,000 |-veeeerernennne 0 [ (L A (| P (L A (| 6,735,000 |voveieienns 0 | (34,214) |....... (34,214) ... 232,545 . 08/15/2025 . [2.B FE ...
..073730-AB-9 [BEAM INC  7.875% 01/15/23 .oovevveieeicicies | s . 01/15/2023 . [Maturity «oooooieiniien Joorinininininns feene 2,000,000 |........ 2,000,000 |........ 2,283,989 |........ 2,001,301 oo 0 fonns (1,301) |- 0 fornes (1,301) |- 0 fones 2,000,000 |..eoiieiiennnne [ [ P o 78,750 |. 01/15/2023 . |2.B FE ....
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BFC HON FEDERAL RECEIVABLES TR BFC HON Redenption 100.0000
..08879*-AA-9 | FEDERAL RECEIVABLES TR  6.139% 11/01/25 .... |....... . 03/01/2023 . | eevenieieiiiiieeeeieiieeees i e 202,725 |........... 202,725 |oeveennen 202,725 |..eevnnnne 202,725 [oevennnnnnnnnn 0 | (VO 0 | (VO 0 s 202,725 |ouvvvriinnnnnns (VO 0 | [V 2,078 |. 11/01/2025 . [1.D Z .....
ESPC - HONEYWELL - HOUSING & U ESPC - Redemption 100.0000
..08880#-AA-2 [HONEYWELL - HOUSING & U  5.310% 01/02/30 ... |....... L 01/02/2023 . | eenieeiiiiieeeeeiiiieeeees | e 1,950,653 |........ 1,950,653 |........ 1,950,653 |........ 1,950,653 |.....evnnnnee [V FUSURRRRR (VO 0 | (VO 0 fnns 1,950,653 |....ovvvvnnnnns (VO 0 | [V 103,580 |. 01/02/2030 . (1.D Z .....
WALGREENS CTL WALGREENS CTL  5.210% 03/15/37 Redemption 100.0000
..08885*-AA-1 | ... [ U . 03/15/2023 . | evveriiiiiiiiiniiiniiiiiniins e e 47,121 [ 47,921 [ a.921 | 47,121 | [V FUSURRRRR (VO 0 | (VN [ SRR 47,121 | (VO 0 | [V 417 |. 03/15/2037 . [2.B Z .....
BLACKSTONE HOLDINGS FINANCE CO BLACKSTONE
..09256B-AD-9 | HOLDINGS FINANCE CO  4.750% 02/15/23 ........ [..ceonn . 02/15/2023 . |Maturity ...cccoovviiiiiins Joovenennnnnnnnns [0 2,750,000 | 2,750,000 |........ 2,773,130 [........ 2,750,335 [ovvvviinnnnnnn0 fooeeeieeenn (3308) ool 0 e (330) [l 0 e, 2,750,000 |.. .65,313 |. 02/15/2023 . [1.E FE ....
.. 11135F-AS-0 | BROADCOM INC ~ 4.300% 11/15/32 ... . 03/01/2023 . | WELLS FARGO BANK ........ |.eeeeeeeeeeennnnnnes ... 8,841,800 |[...... 10,000,000 |........ 9,987,633 |........ 9,990,127 [oeevrennnnnnn0 fooeeeeeennnn 132 |0 e 182 el 0 e, 9,090,259 |. ...125,417 |. 11/15/2082 . [2.C FE ....
CAPITAL AUTOMOTIVE REIT CAUTO_ Series
. 1247R-AE-7 | 4.180% 04/15/47 .ooovvvvvviiiiiiiiiiiiiiiiiiiiieins [ . 03/15/2023 . |Paydoun .......cooeeveeeinns |oveniinininnnnnnnns Jonnnn 28719 [, 23,719 [o.eeeeeeee 28,716 |l 28,718 | [V T [V T [ R 28,719 [ (VR [V R [V 167 |. 04/15/2047 . |1.E FE ....
CLI FUNDING LLC CLIF_20-1A Series 144A
.. 12563L-AN-7 |2.080% 09/18/45 .......cevvvvvviiiiiiiiiiiiiiiiinins oo . 03/18/2023 . | Paydoun ... . 09/18/2045 . [1.F FE ....
CLI FUNDING VI LLC Cl .
.. 12563L-AS-6 | 10/18/45 ....covvvvviiiiiiiiiiiiiiiiiiiiieiiceeieeeens [ . 03/18/2023 . | Paydown . 10/18/2045 . [1.F FE ....
CLI FUNDING VI LLC CLIF_20-3A Series 144A
.. 12563L-AT-4 |3.300% 10/18/45 ......ovvvvvviiiiiiiiiiiiiiiiiiiiens [ . 03/18/2023 . |Paydoun ......coooeieiiiiins |eeeiiiiins e, 178,500 |.......... 178,500 |........... 178,425 |........... 178,441 |oeeeeeieees [V 59 [ [V 59 [ [V R 178,500 |....ovvvvnnnnes (VR [V R [V 1,011 |. 10/18/2045 . |2.B FE ....
COMM MORTGAGE TRUST COMM_13-30 COMM MORTGAGE
.. 12625X-AJ-6 | TRUST COMM_13-30  4.394% 08/10/30 ......eeuuue [ereennn . 03/01/2023 . |ROBERT BAIRD & COMPANY  |...ccooeveeeeeiiinss |oeees 6,285,417 |........ 7,000,000 |........ 6,817,880 |........ 6,979,143 |......oneeeee [V R 4541 | [V R 4541 | [V R 6,983,684 |............... 0 f..... (698,267) |...... (698,267) |............ 76,127 |. 08/10/2030 . (1.C ........
CREDIT SUISSE MORTGAGE TRUST C CREDIT SUISSE
..12648T-AA-7 | MORTGAGE TRUST C  3.500% 07/25/44 ............ [.oeeen . 03/01/2023 . |Paydoun ......cooeeeeiiiiins foneiinnniiis e 3,589 [oeiiiiiinns 3,589 [oeiinnnnne 3,620 |.oooeeeennns 3,610 |.ooeeeeeeins [ R (4] S [V R (4] S [V 3,589 | 0 [ [V R [0 21 [. 07/25/2044 . |1.A ........
CSLB HOLDINGS INC CSLB HOLDINGS INC ~ 3.200%
.. 12656%-AG-7 |03/26/23 ....cooeiiiiiiiiiiiiiie [ . 03/26/2023 . |Maturity .....oeeeeeeeinnnn Jooveiiiiiiiis s 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 |.....ccevvnnnns [V (VR [V (VO [V R 8,000,000 |.....ceeeennns (VR [V R [V 127,289 |. 03/26/2023 . |1.G ........
CVS PASS-THROUGH TRUST 144A REG  5.880% Redempt ion 100.0000

.. 126650-BC-3 | 01/10/28 ..o [ e . 03/10/2023 . | .. . 01/10/2028 . |2.B ........
Redemption 100.0000

..12695%-AA-3 | CVS HEALTH CORP  3.416% 10/10/38 .......cccees | eueennn L 03/10/2023 . [ .evveeeeiiiiiiiiee s [ [ 94,542 |............ 94,542 |............ 94,542 |............ 94,542 |..ooeeennnnns 0 foeeeiiiiias [ O 0 forreeiiiiias [ O [ OO 94,542 |ooeeiiiiinns (I IO [ OO [\ O 539 |. 10/10/2038 . |2.B ........
CAESARS RESORT / FINCO Series 144A  5.750%

LA2770R-AA-1 | 07/01/25 s [ e . 01/31/2023 . [ GOLDMAN SACHS & CO ...eee ferveeiiiiiierariie fereend 8,489,375 |........ 8,500,000 |........ 8,573,125 |........ 8,529,332 |....ooeernnnnen 0 foeeeens (1,683) [ceveeeeennnes [ O (1,683) [ceveeeernnnes 0 foeeens 8,527,649 |.....oeeennnnne 0 [...... (38,274) |....... (38,274) |........... 286,462 . 07/01/2025 . |3.C FE ....
CHESAPEAKE FUNDING |1 LLC CFII Series 144A

..165183-CC-6 |3.780% 04/15/31 ...cooeiiiiieiiiiiiiieeecciies [ eeeeees . 03/15/2023 . [Paydomn ......cceeeeiiiiiis foeeeiiiieeeeeis [ 4,700,000 |........ 4,700,000 |........ 4,698,496 |........ 4,699,475 |............... [ OO L7213 O 0 fooeeeeenne 525 [oeeeeiiiins 0 foeeens 4,700,000 |...ooeerennnee (I IO [ OO 0 foeeiinns 32,167 |. 04/15/2031 . [2.B FE ....
CITIGROUP COMMERCIAL MORTGAGE CITIGROUP

..17321J-AF-1 | COMMERCIAL MORTGAGE ~ 4.649% 09/10/46 ........ |....... . 03/29/2023 . [ GOLDMAN SACHS & CO ...ooe |eeeriiirieenaiiis feeeens 4,850,000 |........ 5,000,000 |........ 5,149,640 |........ 5,007,251 |.occuieennne [ O (5,273) |.eeveeennne 0 foeeeens (5,273) |- 0 foeeens 5,001,977 [oeeeiiiinnns 0 [..... (151,977) |...... (151,977) | 77,483 |. 09/10/2046 . [1.A ........
CMLTI 2014-J1 A1 CITIGROUP MORTGAGE LOAN

L 17322N-AA-2 | TRUST  3.500% 06/25/44 ........ocoveiicurnecaans | aveeens . 03/01/2023 . [Paydomn .....ccceeveeieriiis feeeeeiiiiiieeeiis [ 46,308 |............ 46,308 |............ 46,4% |............ 46,409 |.....ooeennnn. 0 foeeenne (101) |- 0 foeeeenne (101) |- [ OO 46,308 |....cceveeennns (I IO [ OO [\ O 254 |. 06/25/2044 . |1.A ........
CMLTI 2014-J1 A1 CITIGROUP MORTGAGE LOAN

L A7322N-AK-0 | TRUST ~ 3.637% 06/25/44 ........ooeveeiuniiecaaes | aeeens . 03/01/2023 . [Paydomn ......cceeveeeeriiis foereeiiiiiiieeiis [ 40,303 |...ceeenns 40,303 |............ 39,183 |............ 39,740 |.eueeeennne [ OO 563 [overeeiinnes 0 fooeeeene 563 [ceeereeiinnns [ OO 40,303 |..eoveeeennnee (I IO [ OO [\ O 232 | 06/25/2044 . |1.A ........
COLUMBIA PIPELINE GROUP INC SERIES 144A

..198280-AF-6 |4.500% 06/01/25 ....ccoevieeieeiiiiiieeeeeeiins | eeeeens . 03/28/2023 . [AVHERST .....coooiiiiinenns fooreiiiiiiiieeeiis feeees 2,960,610 |........ 3,000,000 |........ 2,995,807 |........ 2,998,732 |..oeeveennnnee [ OO 121 |t 0 fooeeeeenne 121 |t 0 foeeens 2,998,853 |....oeeeennnee 0 [...... (38,243) |....... (38,243) |..eveneenne 44,625 . 06/01/2025 . |1.G FE ....
COMM MORTGAGE TRUST COMM_13-LC COMM MORTGAGE

..20048E-BB-6 | TRUST COMM_13-LC ~ 3.739%% 01/10/46 ............ |.eeeeen . 01/01/2023 . [Paydoun .....cceveeereeiiis foeeiiiiiiiieeeis [ 6,878,262 |........ 6,878,262 |........ 6,945,966 |........ 6,878,262 |............... 0 foeeeiiiiias (O IO [ OO [ O 0 foeeens 6,878,262 |...ccceeuunnns (I IO [ OO 0 foeeiinns 21,432 . 01/10/2046 . |1.A ........
DB MASTER FINANCE LLC DNKN_17- Series 144A

..233046-AF-8 |4.030% 11/20/47 ..oooiiiiiiiiiiiiiiieececiees [ eeeeees . 02/20/2023 . [Paydoun ......ccceeeeieiiiis feereiiiiiiieeeii [ 25,000 fo..ccoeeeen 25,000 |............ 25,000 |............ 25,000 |..eoeeeeannnne 0 foeeeiiiiias [ O 0 forreeiiiiias [ O [ OO 25,000 |..cooeiieenns (I IO [ OO [\ O 252 |. 11/20/2047 . |2.B FE ....
DB MASTER FINANCE LLC DNKN_21- Series 144A

..233046-AS-0 | 2.791% 11/20/51 ..oooiiiiiiiiiiiiiiieeeeceiees [ eeeeees . 02/22/2023 . |Paydoun ... . 11/20/2051 . |2.B FE ....
DCP MIDSTREAM OPERATING LP  3.875% 03/15/23

L2BBTIV-AD-9 | [ e . 03/15/2023 . [Maturity ......ooococovns fooreiiiiiiiiiiiiis oo 8,274,000 |........ 8,274,000 |........ 8,023,845 |........ 8,262,809 |.....eeeennn. 0 foeeeens 11,191 [ [ O 11,191 [ 0 foeeens 8,274,000 [...cccoeuuenns (I IO [ OO (I O 160,309 |. 03/15/2023 . |2.C FE ....
DCP MIDSTREAM OPERATING LP  5.375% 07/15/25

L2BBTIV-AGR2 | e [ . 03/28/2023 . [Suntrust Banks Inc ..... [eceooiiiiiiiiiiiis feeeid 6,946,590 |........ 7,000,000 |........ 7,083,750 |........ 7,013,936 |...eovenene [ O (1,345) |- 0 foeeeens (1,345) |- 0 foeeens 7,012,591 [ooeeiiinnes 0 [...... (66,001) |....... (66,001) |........... 266,510 |. 07/15/2025 . [2.C FE ....

DCP MIDSTREAM OPERATING LP  5.625% 07/15/27
L283TV-AL6 s | e . 03/28/2023 . [MORGAN STANLEY ......cooow |oveeeeiiiiineeeens |oeeen 2,009,300 |........ 2,000,000 |........ 2,020,000 |........ 2,013,578 |............. 0 foreeenn. (674) ... 0 foreeenn. (674) ... 0 [, 2,012,899 |....oeeeen.. 0f........ (3,599) |......... (3,599) |..oveeenenn. 79,688 |. 07/15/2027 . |2.C FE ....
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DELL INTERNATIONAL LLC/EMC COR  5.300%
.. 24703T-AG-1 | 10/01/29 .oovvvviiiiiiiiiiiiiiiiiiiiiiiicicceeeeeeees [ . 03/03/2023 . | BNP PARISBAS ......evvvunn |oeveeeeeniiiiinnenns s 4,811,550 |........ 5,000,000 |........ 4,971,577 |........ 4,976,303 [..ovvirinnnnns 0 Jeeeeennnn L7 P, 0 s L7 P, 0 fnns 4,976,824 |....ovvvvnnnns 0 f..... (165,274) |...... (165,274) |........... 114,833 |. 10/01/2029 . |2.B FE ....
DOMINOS PIZZA MASTER ISSUER LL Series 144A
.. 25756T-AH-3 | 4.118% 07/25/47 .coovvvvvviviiiiiiiiiiiiiiiiiiiiins [ . 01/25/2023 . | Paydoun ... ... 16,250 ...16,250 ...16,250 |............16,250 |.... ..16,250 |.. . 07/25/2047 . (2.A FE ....
DRIVEN BRANDS FUNDIN
..26200X-AA-9 |3.786% 07/20/50 .......evvvrrrrrrrinnnnnrininiiniins [ eeeeenn . 01/20/2023 . |Paydoun .......cooeveeeiiins Joeeniiiiiiiiis e 30,000 [oeevvvennes 30,000 |............ 30,082 |............ 30,052 |.....eeennnnn 0 e (6572 T 0 s (6572 AT [ SRR 30,000 |oeeeeeinnenns (VO 0 | [V 284 |. 07/20/2080 . [2.C FE ....
DRIVEN BRANDS FUNDING LLC HONK Series 144A
.. 26200X-AC-5 3.237% 01/20/51 ..ooovveeeeeiiiiee [ . 01/20/2023 . |Paydoun .......cooeveieiiins Jooeeiiiiniiies e 30,000 [o.evveennes 30,000 |............ 30,006 |...ceevnnns 30,004 |.......eeens 0 e (3] R [V TR (3] R [ SRR 30,000 |oeeeeeenennns (VO 0 | [V 243 |. 01/20/2051 . |2.C FE ....
EOG RESOURCES INC EOG RESOURCES INC  2.625%
L. 26875P-AK-7 1 03/15/23 .oooeeiiiiiii U PRTToN . 03/15/2023 . |Maturity .....ovveviviiinnn Jooveeiiiiiiies s 5,000,000 |........ 5,000,000 |........ 4,969,050 |........ 4,999,324 [.... L0 e 5,000,000 |.. . 03/15/2023 . [1.G FE ....
..20275Y-AB-8 | ENERSYS SERIES 144A  5.000% 04/30/23 ........ [....... . 03/13/2023 . | Various ... e [ 10,000,000 |...... 10,000,000 |....... 10,075,000 |.......10,001,219 |.... 0 e 10,000,000 |.. . 04/30/2023 . [3.C FE ....
Redemption 100.0000
..33632%-U0-8 | WELLS FARGO BK NORTHWEST ~ 7.280% 01/10/24 . |....... VK VA7 74 S OORORRPRPRRPR R R 674,512 | 674,512 |........... 674,512 |........... 674,512 |...eevnnnnnnnee [V (VR [V (VO [V R 674,512 |....coeeenns (VR [V R [V 6,818 [. 01/10/2024 .|2.B ........
HUNT INGTON BANCSHARES F IRSTMERIT CORPORATION
..337915-AA-0 |4.350% 02/04/23 .....eevvnnnninis [ e . 02/04/2023 . |Maturity .....oeevveninnnnn Jooveniiiiins s 3,000,000 |........ 3,000,000 |........ 2,999,040 |........2,999,989 |.....covvvvnnnn0 fevvevvenennnn 1T [0 1 0 | 3,000,000 |.. . 02/04/2023 . [2.A FE ....
FLAGSTAR MORTGAGE
..33850B-AlI-7 |3.620% 03/25/47 ...ccoovviiiiiiiiiiiiiiiieiiiieeees [ . 03/01/2023 . |Paydoun ......oooeeeiiiiiins e e 55,533 |[....eennenee 55,583 |oeeviienns 55,281 |t 55,305 [oeeveiinnnnnne [ R 228 | [V R 228 | [ R 55,533 [o.eevevennnnnns (VR [V R [V 313 |. 03/25/2047 . [1.A ........
FLAGSTAR MORTGAGE TRUST FSMT_1 Series 144A
..33850R-AY-8 |4.085% 10/25/47 ...cccoveiiiiiiiiiiiiiiiiiiiiieeees [ . 03/01/2023 . | Paydoun ... . 10/25/2047 . (1.A ........
FLAGSTAR MORTGAGE
..33850T-AY-4 3.951% 03/25/48 .......eevvnmnnins [ . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 24,990 |............ 24,990 |..oooeeenns 24,981 |............ 24,978 foeeeiinnnnnnne [V 7 |l [V 7 |l [ R 24,990 [oooooiiiiinnns (VR [V R [V 202 |. 03/25/2048 . [1.A ........
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%
..34107@-AA-7 | 08/15/38 .oovvviiiiiiiiiiiiiiiiiiiiciiecececeeeeeeens [ . 02/15/2023 . | Various .......cceeeevunnnnn foorerennnnnniinnnnns Joeeinnns 380,972 |o.eeeeenns 380,972 |........... 380,972 |........... 380,972 [oeeveinnnnnnne [V (VR [V (VO [V R 380,972 |..ocoeieinnnns 0 [ [V R [V 5,562 |. 08/15/2038 .|2.B PL ....
FNA VI LLC FNH_21-1A Series 144A  1.350%
L 34411Y-AA-5 101710782 i [ . 03/10/2023 . |Paydoun .......coooveeiiiins |ooveiiiiiinnis e, 176,822 |........... 176,822 |........... 176,79% |.......... 176,800 |.........e..... [V 28 [ [V 28 [ [V R 176,822 |..........o. (VR [V R [V 419 |. 01/10/2032 . [1.F FE ....
FOCUS BRANDS FUNDING LLC FOCUS FOCUS BRANDS
..34417M-AB-3 |FUNDING LLC FOCUS ~ 5.093% 04/30/47 ........... [....... . 0173172023 . |Paydoun .....coooveeeieiiins v e, 20,000 [...oeeeeee. 20,000 |............ 20,000 |..coeeenenns 20,000 |.oeeveirinnnns [V (VR [V (VO [ R 20,000 |oooeeeiennnns (VR [V R [V 255 |. 04/30/2047 .|2.B FE ....
FOCUS BRANDS FUNDING LLC FOCUS Series 144A
.. 344170-AA-6 |5.184% 10/30/48 .....coevvviviiiiiiiiiiiiiiiiiieiens [ . 0173072023 . |Paydoun ......cooeeeiiiiiins e e 17,500 |............ 17,500 |.oevveenns 17,500 |............ 17,500 fooeveevnnnnnnee [V (VR [V (VO [ R 17,500 [..evvveevnnnnns (VR [V R [V 227 |. 10/30/2048 . (2.B FE ....
FORD MOTOR CREDIT COMPANY LLC  5.584% CITIGROUP GLOBAL NARKETS
.. 345397-20-9 |03/18/24 ..ooooiiiii [ . 02/22/2023 . | evviiiiiiniiiiiiiiiininininns e | 4,950,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 |......ceeeeens0 Joorrvviiininnnn0 o0 i 0 [0 s 5,000,000 |.. (50,000) . 03/18/2024 . 3.A FE ....
FREEPORT-MCMORAN COPPER & GOLD  4.250%
.. 35671D-CF-0 | 03/01/30 .evvvvviiiiiiiiiiiiiiiiiiiiiicccccceeceeeees [ . 02/27/2023 . |MARKETAXESS ....cooovvvvee Jooveniiiiiiiiniiinns | 1,426,895 |........ 1,570,000 |........ 1,444,400 |........ 1,473,427 |...oeeennee [V R 1,804 [oeennnnnnee [V R 1,804 [oeeennnnnnee [V R 1,475,231 (48,336) . 03/01/2030 . [2.C FE ....
GMAC COMMERCIAL MORTGAGE ASSET  6.107%
..36186Y-AF-2 |08/10/52 ....cevvvviiiiiiiiiiiiiiiiiiiiiiciciieeeeeens [ . 03/10/2023 . | Paydoun ... ... 71,406 ...71,406 ... 70,225 |............ 70,427 |.... ..71,406 |.. ...0 . 08/10/2052 . (2.B ........
GSMS_13-GC12
.. 36197X-AP-9 |3.375% 06/10/46 .......covvvvvvviiiiiiiiiiiiiiiinins [ . 03/29/2023 . |MORGAN STANLEY .....eevvnn |ooverniiiiiiiiinnnns ool 9,479,219 |........ 9,500,000 |........ 8,034,844 |........ 9,467,200 |.......evneeeee [V R 19,033 |t [V R 19,033 |l [V R 9,486,233 |...cevvvvvennnn0 feunnnnnn (7,014) |eniins (7,014) . 06/10/2046 . [1.A ........
GS MORTGAGE SECURITIES TRUST G GS MORTGAGE
..36248G-AH-3 | SECURITIES TRUST G 4.649% 11/10/46 ......... [....... . 03/29/2023 . |MORGAN STANLEY ......eevvn |oovvvnniiiniinnnnnns |oeees 4,726,876 |........ 4,790,500 |........ 4,034,157 |.... ... (5,760) |. L (5,760) |.eeeeeeeieennnn 0 e 4,793,955 |.. . 11/10/2046 . [1.A ........
GS MORTGAGEBACKED SECURITIES T Series 144A
.. 362025-CC-1 2.994% 10/25/52 .....evvvvvvrnvnnnnnnnnnnnnnnnnnnnnns [ eeeeenn . 0170172023 . |Paydoun .....oooeeeeeiiiiins v e, A7 | AT e 9,530 [ounnnnnnee 9,555 [.oiiiinnnne [V R 1,616 [.eeennnnnnee [V R 1,616 [oeennnnnnee [ R AT [ (VR [V R [0 28 |. 10/25/2052 . |1.D FE ....
GS MORTGAGEBACKED SECURITIES T Series 144A
.. 362025-CC-1 2.994% 10/25/52 ....eevvvvvernennnnnnnnnnnnnnnnnnnnns [ eeeeenn . 03/01/2023 . |Paydoun ......coooeeeiiiiins i e 22,452 |............ 2,452 |oeeeienenn 19,155 |........... 19,205 |t [V R T2 B [V R T2 [ R 22,452 |eeeeiiiiinnnns (VR [V R [V 140 [. 10/25/2052 . |1.F ........
HIN TIMESHARE TRUST HINTT_20-A Series 144A
.. 40430H-AC-3 |3.420% 10/09/39 ....ccoviiiiiiiiiiiiiiiiiiieieeees [ . 03/09/2023 . |Paydoun .......coooeeiiiiins foveiiiininiins e, 56,398 |............ 56,398 |............ 56,391 |............ 56,393 [..ooveeinnnnne [V [ [V [ [ R 56,398 [.....coceeennns (VR [V R [V 288 |. 10/09/2039 . (2.B FE ....
HIN TIMESHARE TRUST HINTT_20-A Series 144A
.. 40430H-AD-1 15.500% 10/09/39 ....oooeerriiiiiiiiiiiiii [ . 03/09/2023 . |Paydoun .......coooeeiiiiins foveiiiininiins e, 39,479 |........... 39,479 |oeevieens 38,544 |............ 38,763 |...ooeeeiienns [ R AL T [ R AL T [ R 39,479 [ooeeiiiinns (VR [V R [V 324 |. 10/09/2039 . |3.B FE ....
Redemption 100.0000
..40480*-AA-3 |HS WILDCAT LLC  3.830% 12/31/50 ........coeees [ornnnn . 01/25/2023 . | evvviiiiininniiiiiiiiiininnns e | 3,052 | 3,952 [oeeiiinnnne 3,952 [ 3,952 [ [V (VR [V (VO [V 3,052 [oveeiiiiiinnns (VR [V R [0 38 . 12/31/2050 . |2.A PL ....

..40480*-AB-1 |HS WILDCAT LLC  4.390% 12/31/60 ............. |..ee... L 01/25/2028 | .vviiiiiiiiiiiieiiiiiiies e e 128 foeeeeennnns 128 |ooveeeennnees 128 | 128 | 0 [, 0 loeeeeine 0 [, 0 loeeeeinnes 0 [, 128 oo 0 loeeeeiee 0 [, 0 Jooeeeeiae. 1 [. 12/31/2060 . |2.A PL ....
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HILTON GRAND VACATIONS TRUST H Series 144A
.. 43283G-AC-6 |5.570% 01/25/37 .oovvvveeeeeieieiiieee [ . 03/25/2023 . |Paydoun ........oooeiiiiiins |eniiiiiini e, 106,677 |.......... 106,677 |.......... 106,647 |........... 106,649 |...ccevveeenns 0 e 2 20 O 0 e 2 0 O 0 eeeennn 106,677 |..vvvvvvrnnnnns (VO 0 | [V 977 |. 01/25/2037 . (2.B FE ....
HILTON GRAND VACATIONS TRUST H Series 144A
.. 43283G-AD-4 |8.730% 01/25/37 .ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiins [ . 03/25/2023 . | Paydoun ... .. 139,747 139,747 139,728 |...........139,730 |.... 139,747 | . 01/25/2037 . (3.C FE ....
.. 43284H-AA-7 |HGVT_19-AA Series 144A  2.340% 07/25/33 veeee.. |- 03/25/2023 . | Paydown ..210,059 ..210,059 ..211,389 |. ..210,975 |. .210,059 . 07/25/2033 . [1.A FE ....
..43284H-AB-5 |HGVT_19-AA Series 144A  2.540% 07/25/33 .... |....... . 03/25/2023 . | Paydoun ... . 07/25/2033 . [1.F FE ....
..43284H-AC-3 |HGVT_19-AA Series 144A  2.840% 07/25/33 .... |....... . 03/25/2023 . | Paydown . 07/25/2033 . 2.B FE ....
HILTON GRAND VACATIONS TRUST H Series 144A
.. 43285H-AA-6 | 2.740% 02/25/39 ....eevvrnniiniiiiin [ . 03/25/2023 . |Paydoun .......ooooeiiiiiins i e, 124,261 |........... 124,261 |........... 128,144 |........... 127,052 |.oooeeeeeeenns [V R (2,790) |eeeeeeeeeens [V R (2,790) |.eeeeeeeeeens [V R 124,261 |ooooeeeeeens 0 [ [V R [V 526 |. 02/25/2039 . [1.A FE ....
.. 45266H-AF-5 | IF 01-A  4.996% 07/25/33 .......ooovveeeinnnnins [ oenenn . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 51,266 |............ 45,368 |[....cunnne 39,913 [ouiiiinnnnns 6,852 |.......... 8,129 |......... 30,904 |l [V R 39,033 | [ SRR 45,885 [.ooeeiiiiinns [ 5,371 |evvennnns 531 |l 21,971 |. 07/25/2033 . |6. * .......
JACK IN THE BOX FUNDING LLC JA Series 144A
..466365-AC-7 |4.970% 08/25/49 ...cceeeeeiiiieiiieiii [ . 02/25/2023 . |Paydoun ........oooeeiiiiiis Jeniiiiniii e 2,500 [oeeieiinnnns 2,500 |.ooooeeens 2,500 |..ooeeeenns 2,500 |..ooeeieeennns 0 | (VO 0 | (VO 0 e 2,500 |ooeiiiininnns (VO 0 | [V 31 [. 08/25/2049 . |2.B FE ....
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46646B-AY-4 | MORTGAGE TRUST JPMMT ~ 3.799% 05/25/46 ....... |[....... . 03/01/2023 . |Paydoun .......cooeveeiiiins Jeniiiiiniiiins e 36,916 [o..oueenne. 36,916 |............ 37,714 | 37,500 |oeeeieiiinnns 0 s (584) |vvvevrinnnnns 0 s (584) |vvvvvrrenannns [ SRR 36,916 |..oooeeeennns (VO 0 | [V 232 |. 05/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46648C-Al-4 | MORTGAGE TRUST JPMMT  3.448% 01/25/47 ....... [....... . 03/01/2023 . |Paydoun .......coeeveiiiiins Joeeiniiiiiins e, R,734 ... R, 734 |oeerrannas 90,372 | 90,778 |ovevvirirnnnnns 0 eeeenn 1,955 [ovviiiiininns 0 feeeennn 1,985 [ovvviiiininns [ SRR Q734 [ (VO 0 | [V 499 |. 01/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46648C-AX-2 | MORTGAGE TRUST JPMMT  3.448% 01/25/47 ....... [....... . 03/01/2023 . |Paydoun .......cooovviiiiins |oeniiniiniins e 135,714 |o..eeeee. 135,714 |........... 129,649 |........... 130,657 [ovvvvvvernnnns 0 eeeenn 5,057 |.oeeeieienns 0 feeeennn 5,057 |.oeeeieenns 0 s 135,714 |l (VO 0 | [V 730 |. 01/25/2047 . (1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
..46648H-AZ-6 |3.652% 05/25/47 ... [ oo . 03/01/2023 . |Paydoun .......cooeveiiiiins |oeneiiiiiiins e 115,813 [o..eeeeeee 115,813 |........... 115,612 |.......... 115,608 |...evvveeeenns 0 e AL 0 s AL 0 s 115,813 |t (VO 0 | [V 730 | 06/25/2047 . (1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
..46648U-AZ-7 |3.868% 11/25/48 ....covvvvvvviiiiiiiiiiiiiiiiiiiiins [ . 03/01/2023 . |Paydoun .......cooeveeiiiins Jeniiiiiniiiins e 40,143 |............ 40,143 [oeennnnnne 40,516 |............ 40,451 |l 0 s (308) [cevvvnnnnnnnnns 0 s (308) [evvvennnnnnnns [ SRR 40,143 [oooeeiienns (VO 0 | [V 224 1. 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46650J-AS-3 |3.893% 12/25/48 ......ccoiiiiiiiiiiii [ . 03/01/2023 . |Paydown ............ooeens . 12/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46655K-DD-5 |3.309% 11/25/52 ....evvunnnnniiiiiiiiiiiiiiiiii [ . 03/01/2023 . |Paydown ............ceeenns . 11/25/2082 . [1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46655K-DD-5 |3.309% 11/25/52 .....vvvnnnnnniiiiiiiiiiiiiiiiiis [ . 01/01/2023 . |Paydown ..........cooeeenns . 11/25/2062 . (1.D FE ....
J.P. MORGAN SECURITIES
..47233J-DX-3 | JEFFERIES GROUP INC ~ 2.750% 10/15/32 ........ [....... . 02/13/2023 . | INC .. . 10/15/2032 . 2.B FE ....
Redemption .
..47659#-AA-9 | JERSEY CITY CTL ~ 3.600% 09/15/52 ............. [....... . 03/15/2023 . | evveriiiiniiniiiiiiiiiiininns e e 2,922 |l 2,922 fooeiiinnnnne 2,948 [.oonnnnnnns 2,945 [ 0 Jeeeeennnn (28) [oovnnnnninnnnns 0 s (23 T 0 e 2,922 [oiiiiiiinnnns (VO 0 | [V 18 |. 09/15/2052 . |1.D ........
Redemption 100.0000
..47659@-AA-1 | JERSEY CITY CTL  4.850% 11/15/45 ............. [....... . 03/15/2023 . | evveriiiiiiiiiniiiniiiiiniins e e 14,319 |oeeeeeens 14,319 |........... 14,456 |............ 14,436 |l 0 s [RATA] 0 s [RATA] [ SRR 14,319 | (VO 0 | [V 116 |. 11/15/2045 . |1.D ........
JIMMY JOHNS FUNDING LLC JIMMY_ Series 144A
..477600-AB-9 |4.846% 07/30/47 ..covvvvvviviiiiiiiiiiiiiiiiiiiiins [ . 01/30/2023 . |Paydoun .......cooeveiiiiins Joeeiniiiiiiies e 25,000 [oevvnennnns 25,000 [ounnnnnne 25,000 |.......eeeen25,000 ooeeeeeeeeennn 0 0 e 0 i 0 e 0 s 25,000 . 07/30/2047 . (2.B FE ....
..49271V-AF-7 |KEURIG DR PEPPER INC ~ 4.597% 05/25/28 ....... [....... . 03/28/2023 . | SUSQUEHANNA FINANCIAL .. |ooeeeeiriiiinniinns | 2,482,775 |........ 2,500,000 |........ 2,500,000 |........2,500,000 |.....oooeeeeenn0 Joorriiiiiiinnn0 e 0 v 0 [0 s 2,500,000 . 05/25/2028 . 2.B FE ....
KIMBERLY-CLARK CORPORATION ~ 6.625% 08/01/37
L A94368-BC6 | ..eiiiiiiiiiiiiiiiiieieeeneee [ . 03/09/2023 . | JANE STREET ... J O R 2,868,890 |........ 2,465,000 |........ 3,360,433 |........3,089,429 |............eeu0 feveeenns (6,060) [ooeeeennnnnnnnn0 [ (6,060) |0 | 3,083,369 |.. . 08/01/2037 . [1.F FE ....
Redemption 100.0000
..52204%-AA-3 | WALGREEN CO  5.540% 04/15/36 .......ccvvvvvvees [eeeenn . 03/15/2023 . | .evvvviriiiiiiiinniiiiiniinins e | 51,119 [oeeenneeee 51,119 [........... 51,119 ... 51,119 |l [V (VR [V (VO [ R 51,119 . 04/15/2036 . [2.B Z .....
NORTH ORCHARD PLAZA PARCEL ~ 7.136% 01/15/28
LBAB78-AK-1 | eeeeeeeeieiiei [ . 01/25/2023 . |Various .......cceeeeunnnnn Jooreereninnninninnns o, (1) . [QF::) 1N A [RL) ) 23,149 [0 [ (2B,277) |0 | (23,217 |oeeeeeeeeees [V (128) . 01/15/2028 . [1.F ........
NORTH ORCHARD PLAZA PARCEL  7.136% 01/15/28 Redemption 100.0000
LBAB78-AK-1 | eeeeeeeeieeie [ . 03/15/2023 . | uvvvvriiiiiiiiie ..210,399 210,399 245,190 |...........220,533 |[.... (10,134) [... ....210,3%9 |.. . 01/15/2028 . [1.F Z .....
..526057-CD-4 |LENNAR CORP  4.750% 11/29/27 .......ccceeeeeees [ oeennn . 02/24/2023 . | BARCLAYS CAPITAL INC ... |.... . 7,168,275 .. 7,500,000 .. 7,267,374 |........7,365,512 |.... ...3,8% |... .7,369,407 |.. . 11/29/2027 . (2.B FE ....
J.P. MORGAN SECURITIES
..532457-BA-5 |ELI LILLY AND COMPANY  5.560% 03/15/37 ..... [....... . 03/08/2023 . | INC oo e | 4,203,640 |........ 4,000,000 |........ 4,291,160 |........ 4,200,989 |...vvvvvvnnnnnn0 fooeeeiss (1,828) |0 s (1,823) |.oeeeeeeees 0 s 4,199,166 . 03/15/2037 . [1.F FE ....
LION INDUSTRIAL PROPERTIES LP  3.690%
..53621@-AD-8 | 03/31/23 . 03/31/2023 . |Maturity ...ooevveviniiinn Joovenenieiiies s 3,000,000 |........ 3,000,000 |........ 3,000,000 |........3,000,000 |......oeeeeeenn0 Jveeeiineninn0 e 0 i 0 Lo 0 s 3,000,000 |.. . 03/31/2023 . [2.A ........
..55336V-AE-0 |MPLX LP  4.500% 07/15/23 .... . 03/13/2023 . | Call 100.0000 ... fooeeiiiiiiiiiiiiii foenns 1,000,000 |........ 1,000,000 |........ 1,000,000 |........1,000,000 [......ccoeoeee0 fooeeiiiieennnn O o0 0 e 0 e, 1,000,000 |. . 07/15/2023 . [2.B FE ....
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MVW OWNER TRUST MVWOT_19-2A Series 144A
..55400D-AA-9 12.220% 10/20/38 .....ooevveeeiiiiiiieiieie [ . 03/20/2023 . |Paydoun ........cooeveiiiins |oeneiiiiininiens e, 161,575 [....oeeeee 151,575 [o..eeeeeee 154,382 |........... 153,566 |............... 0 fnns (1,991) | 0 s (1,991) | 0 s 161,575 |l (VO 0 | [V 544 1. 10/20/2038 . |1.A FE ....
MVW OWNER TRUST MVWOT_20-1A Series 144A
..55400E-AA-7 | 1.740% 10/20/37 ...vvvvvvvvirnnnnnnninnnnninnnnninns [ eeeeen . 03/20/2023 . | Paydoun ... ... 33,638 ...33,638 ...33,6%% |............33,636 |.... ..33,638 |.. . 10/20/2037 . (1.A FE ....
MVW OWNER TRUST MV
..55400E-AB-5 |2.730% 10/20/37 ...cvvvvvviiiiiiiiiiiiiiiiiiiiiiiies [ . 03/20/2023 . |Paydoun ........oooeeeiiiins Joeniiiiininninns e 67,277 |oevrrnnnnnn 67,277 | 67,268 |............ 67,270 |oeevvvrernnnns 0 | [ 0 | [ [ SRR 67,277 |eeeeeeeeeeenns (VO 0 | [V 304 |. 10/20/2037 . [1.F FE ....
MVW OWNER TRUST MVWOT_20-1A Series 144A
..55400E-AC-3 |4.210% 10/20/37 ..ovvvvvviiiiiiiiiiiiiiiiiiiiiieins [ . 03/20/2023 . |Paydoun ........cooeeiiiiins Jeniiiiiniinenns e 50,458 |............ 50,458 |............ 50,453 [.....oeeeee 50,454 [...ooiiiinnnns [V FUSURRRRR I [V ST T [ SRR 50,458 [....ccceeennnn (VO 0 | [V 351 |. 10/20/2037 . (2.B FE ....
MVW OWNER TRUST MVWOT_22-1 Series 144A
..55400U-AD-5 |7.360% 11/21/39 ..ooovveeeiiiiiii [ . 03/20/2023 . | Paydoun ... 559,779 558,467 |...........568,532 [.... ....569,779 |.. . 11/21/2039 . (3.C FE ....
..573874-AN-4 | MARVELL TECH GRP LTD.  4.875% 06/22/28 ..... |....... . 03/03/2023 . |Various ... ..5,000,000 ..4,99,421 |........ 4,999,543 |.... . 4,999,556 |.. . 06/22/2028 . (2.C FE ....
MID-AMERICA APARTMENTS LP MID AMERICA
..59523U-AN-9 | APARTMENTS LP  4.000% 11/15/25 ...oevvvvvvvenns [ eeennn . 03/28/2023 . | BARCLAYS CAPITAL INC ... |.oeeeerriiiiiiininns |oeeees 2,433,525 |........ 2,500,000 |........ 2,474,750 |........ 2,491,690 [.......oeneeee [ R 667 [.evvernnnnnnne [V R 667 [..eevrnnnnnnnne [V R 2,492,357 . 11/15/2025 . [1.G FE ....
Midland Cogener Series 144A  6.000% 03/15/25 Redemption 100.0000
..59748T-AA-T | ... [ I VKT V(174 S ORRRRRORPRRR K R 1,147,663 |........ 1,147,663 |........ 1,169,515 [........1,161,139 |.....cooeeiiii0 oo (13,476) |oeveeneeneennnn 0 fvenens (13,476) [nnnnininnnnnn 0 o 1,147,663 |.. . 03/15/2025 . [3.A FE ....
MORX
B1690K-AH-5 | 02/15/46 ...ooooeeeeiiii [ . 02/01/2023 . |Paydoun .......cooeeeeiiiins foniiiiniii s 4,075,000 |........ 4,075,000 |........ 4,193,020 |........ 4,075,000 |..ooeeeeeennnns [V (VR [V (VO [V R 4,075,000 [.ooeeeiiiennns (VR [V R [V 12,846 |. 02/15/2046 . [1.A ........
MORGAN STANLEY BAML TRUST MORGAN STANLEY BAML
..617610-AH-6 | TRUST MSBA  3.531% 12/15/48 ... [ ORI . 01/01/2023 . | Paydoun ... ... 54,181 ...54,181 ...52,522 |............54,181 |.... ..54,181 . 12/15/2048 . [1.A ........
MORGAN STANLEY BAML TRUST MSBAM_ .
LB17610-AK-9 | 12/15/48 oo [ . 02/01/2023 . |Paydoun .......coeeeeeiiiins Joniiniiniin s 6,000,000 |........ 6,000,000 |........ 6,172,924 |........ 5,001,79% |.............. [V R 8,206 ....evvrnnnnnee [V R 8,206 [....evvrnnnnnee [V R 6,000,000 |.....cceeennnnn (VR [V R (VR 30,335 . 12/15/2048 . |1.A ........
MVW QWNER TRUST MVWOT_18-1A Series 144A
..62848B-AB-7 |3.600% 01/21/36 ......evvvvvvvrvernninnnniiiniiinnns [ eeeeen . 03/20/2023 . |Paydoun .......cooeeeiiiiins foveiiiiiiiiins e, 21,180 [oeeeeennneee 21,180 |t 20177 e 21,178 |eveviiiiiiees [V 2 [ [V 2 [ [V R 21,180 |ooeeeeeeeenns 0 [ [V R [V 124 . 01/21/2036 . |1.F FE ...
..628530-AV-9 | MYLAN INC MYLAN INC ~ 3.125% 01/15/23 ........ [....... . 01/15/2023 . |Maturity ....oevveviiiiins Jooveieiiiiiie | 7,000,000 |........ 7,000,000 |........ 6,985,510 |........ 6,999,937 |............... [V OO (X IO 0 e (X IO 0 fnns 7,000,000 |...oeverennnns (VO 0 | [V 109,375 |. 01/15/2023 . |2.C FE ....
NP SPE |1 LLC NPRL_17-1A Series 144A  3.372%
..62046A-AC-8 | 10/21/47 eovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeeiiins [ . 03/20/2023 . |Paydoun ........oooeeiiiiins foeeiiiiiiiiiinens e 86,122 [....oeeeee. 86,122 [...cevnneee 86,121 |ovvveeens 86,120 |.eevvverrnnnnns [V FUSURRRRR 2 0 | 2 R [ SRR 86,122 |...ooooeeeens (VO 0 | [V 329 |. 10/21/2047 . |1.G FE ....
NATIONAL FUEL GAS COMPANY NATIONAL FUEL GAS
..636180-BL-4 |CO  3.750% 03/01/23 ....evvvvvvrerririiiiiiiiinnns [ eeeenn . 03/01/2023 . |Maturity ...oovvvvvinininns Jooeeeeiniiiiees s 4,900,000 |........ 4,900,000 |........ 4,886,917 |........ 4,899,749 |............... 0 Jeeeeennnn ) I PO 0 s ) I PO, 0 fnns 4,900,000 [.oeeeiiiiinnnnn (VN 0 | (VO 91,875 |. 03/01/2023 . |2.C FE ....
NATIONAL FUEL GAS COMPANY NATIONAL FUEL GAS
..636180-B0-3 | COMPANY ~ 5.500% 01/15/26 ......cceeeeeeeeeeeeess [ oeennn . 03/28/2023 . | BARCLAYS CAPITAL INC ... |.eceeeeeeiieieeeenns |eeees 1,997,000 |........ 2,000,000 |........ 1,990,360 |........ 1,994,641 |ovevvinnnnns 0 Jeeeeennnn 405 |ovvveiiiiinnns 0 s 405 |ovvveiiiiinnns 0 fnns 1,994,046 |......oovvnnns [ 2,054 |.......... 2,054 |............ 77,917 |. 01/15/2026 . [2.C FE ....
NATL LOGISTICS TRUST AMAZON CTL (NATIONAL Redemption 100.0000
..63681#-AA-8 |LOGISTICS ~ 2.654% 10/10/42 .....evvvvvvnnnnnnnnn [eeeenn . 03/10/2023 . . ... 86,661 ...86,661 ...86,661 |............86,661 [.... ..86,661 . 10/10/2042 . (1.D FE ....

03/15/2023 . | Various .241,865 . 05/15/2023 . |1.D .

..653240-AA-9 | NEWTONN CREDIT LEASE  6.082% 05/15/23 .
ONE MARKET PLAZA TRUST OMPT_17 ONE MARKET

.. 241,865 ..241,865 ..241,857 |. ..241,832 |..

..68245H-AE-4 |PLAZA TRUST OMPT_17 ~ 4.016% 02/10/32 ........ | ... . 03/22/2023 . [BMO NESBITT BURNS ... [oveererevieieres [eveenns 4,337,500 |........ 5,000,000 |....... 5,149,995 |........ 5,022,122 [oovevevernen (U1 (5,562) [-vveererennas [ (5,562) [-vveererennne [ 5,016,561 |ovvevevernns 0 | (679,061) |...... (679,061) |-vuveveen 63,034 |. 02/10/2032 . [1.A ........
ORANGE LAKE TIMESHARE TRUST ON Series 144A

.B8504-AC-1 | 3.740% 11/08/30 ...v.vevrerererrrerereeeernnens | oo . 03/08/2023 . [Paydoun ....cvevvveveiers forerereieieieiees [ 61,487 |oeverenee (72 61,478 |.oveneee 61,481 |oooveererennne [ P L3N [ PO L7 [ 61,487 |oveverereennns (U [ P (U O 381 |. 11/08/2030 . |2.C FE ...
PMT LOAN TRUST PMTLT_13-J1  3.540% 09/25/43

(BOBAB6AN5 | vttt | s . 03/01/2023 . [Paydoun ...ovevvvvieien foreeeeeeieieeiees feeeenns 80,589 |..coeee. 80,589 |............ 82,327 |ovrreann 81,895 |orovveeee. [ (1,306) [..vvevernne [ (1,308) [..vvevernne [ 80,589 |..vovveennne (U [ P (U O 634 |. 09/25/2043 . |1.A ........
PNC BANK NATIONAL ASSOCIATION PNC BANK NA

.69349L-AK~4 |2.950% 01/30/23 ....vverererererereierennenens | oo L 01/30/2023 . [Maturity .oovovevevevecens foreereeeieieieienes foene 15,000,000 |...... 15,000,000 [....... 15,045,210 |....... 14,999,837 .ovevruannnn [ LGN [ 163 forererrnnens 0 | 15,000,000 |...evereeen. (U [ P (U 221,250 |. 01/30/2023 . 1.6 FE ...
PENSKE TRUCK LEASING COMPANY 144A  4.250%

L T09599-AN-4 | 01/17/23 oo | e L 01/17/2023 . [Maturity .oovovevevererees foerereeeeeeieieies o 5,000,000 |[........ 5,000,000 |....... 4,957,000 |........ 4,999,772 [oovoveverenen [ bz;: 3 R [ bz;: 3 R [ 5,000,000 |-voveveveunnes (U [ P (U 106,250 |. 01/17/2023 . [2.B FE ...
PILGRINS PRIDE CORP Series 144A  4.250%

LT2UTKAF-5 | 04/15/31 oo | e . 02/17/2023 . | Tax Free Exchange ....... ISR R 30,849,238 |....... 32,310,000 |....... 30,747,850 |....... 30,831,140 [ovovevrrerernn O [ 18,112 [0 [ 18,192 o0 30,849,237 |.. ...465,354 | 04/15/2031 . |2.C FE ...
PLAINS ALL AVERICAN PIPELINE LP

L T2650R-BB-7 |01/31/23 oo | e L 01/31/2023 . [Maturity .oovoveveverereres foerereeeeeeeieiees o 5,000,000 |[........ 5,000,000 |....... 4,987,600 |........ 4,999,888 |............... [ M2 o [ M2 o [ 5,000,000 |-vveveveunnnns (U [ P (U 71,250 |. 01/31/2023 . [2.C FE ...
PNC EQUIPVENT FINANCE LLC PNC EQUIPMENT Redempt ion 100.0000

..73019#-AA-0 | FINANCE LLC SERI  3.000% 09/13/27 ...vovveve | venvee L 03/13/2023 . [ cevveeieieieieieeeeeieies [ e 234,462 |........... 234,462 |........... 240,603 |........... 27,198 |oevereereans [ (CRE) ] [ (CRE) ] (U 234,462 |.vvreenn. (U [ P (U 3,517 |. 09/13/2027 . [1.D ........
PNC EQUIPVENT FINANCE LLC PNC EQUIPMENT Redempt ion 100.0000

..73019#-AB-8 |FINANCE LLC SERI  3.000% 09/13/27 .....eeeee | vveenen L 03/13/2028 .| .viiiiiiiiiiiiiieiiiiiies e e, 243,287 |........... 243,287 |........... 249,659 |........... 246,126 |............... 0 foueee.. (2,839) )..uueeee. 0 [ (2,839) ... 0 foeeeenn. 243,287 |..oooennn... 0 loeeeeiee 0 [, 0 foeeeennnns 3,649 |. 09/13/2027 . [1.D ........
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AVAZON CTL (HILLWOOD INVESTMEN AVMAZON CTL Redenption 100.0000
..74353*-AA-6 [HILLWOOD INVESTMEN — 2.695% 11/10/41 ......... |.eeeens . 03/10/2023 . | eeeenieeiiiiieeeeeeeiieeees i e 126,899 |[........... 126,899 |........... 126,899 |........... 126,899 |..oovvvnennnnns [ PO {1 P [ PO {1 P (U 126,899 |oveeiiiiinnnn (VN P [ PO [V 570 |. 11/10/2041 . |1.E SYE ...
Redemption 100.0000
..750731-AA-9 [AUTUMN WIND HQ LLC ~ 3.744% 02/10/49 ......... |.cee... . 03/10/2023 . | .eeeeeeiiiiieeeeeeeieeeees i e 11,623 |.....ooeeees 11,623 |ooeeeeennnns 11,623 |ooeveennnnns 11,623 |oeveeeiinens [ PO (VN P [ PO {1 P (U P 11,623 |oeeiiiiinnnn (VN P [ PO [V 73 | 02/10/2049 . |2.A ........
RELIANCE STEEL & ALUMINUM CO. RELIANCE STEEL
.. 759509-AE-2 [& ALUMINUM CO  4.500% 04/15/23 ...ccvvvvnnvvees | unnnns . 01/15/2023 . | Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 4,000,000 |........ 4,000,000 |........ 3,983,400 |........ 3,999,419 [..oooiiinnnnns [ PO LT PO [ R LT PO (U . 3,999,497 |ooiiiiiinnnnn [V PO 503 |iiiiiinnnns 503 |...ccevnnnns 45,000 |. 04/15/2023 . |2.B FE ....
SEQUOIA MORTGAGE TRUST SERIES 12-6 CLASS B1
L B1T4AN-AG-5 [3.702% 12/25/42 ...coovvvvieiiiiiiiiiniicciiieees | s . 03/01/2023 . |Paydonn .....eueiviiiinnnns Jovvninniiiiiiinees foeeneeeens 23,548 |oeeennnnnnn 23,548 [oeeenne 24,063 |............ 23,907 |ooeviiiinnnnnns (U (359) |oovvvvvnnnns (U (359) |oovvvvnnnnns (U P PATT N R (1 P [ PO [V 145 | 12/25/2042 . |[1.A FN ...
SEQUOIA MORTGAGE TRUST SEMT_17 Series 144A
..81746G-CB-7 [3.724% 10/25/47 ..covvvvvviiiiiiiiiiniiiiiiiieeees | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 2,317 | 2,317 |ooeeeinnnnns 43,209 |............ 43,013 | (U (696) [cvverevrnnnnnn (U (696) [cevnrevrnnnnns (U P 2,317 [t (VN P [ PO [V 263 |. 10/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SEMT_17  3.500%
LB1746K-AG-9 [02/25/47 .ovvvvviiiiiiiieiiiiiiiiencccinieees | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 26,826 |............ 26,826 |............ 26,317 [.ooveeeennns 26,422 |.coooviinnnnnn [ P 403 | (U P 403 | (U P 26,826 |.oeevunnnnns (VN P [ PO [V 161 |. 02/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SEMT_17  3.560%
L.B81746K-CB-8 [02/25/47 .covvvvviiiiiiiiiiiiiiiiieneccciiieeees | s . 0173072023 . |Various ........cceeevvevinn Jovvnnnnnniiniiinnns foennneeiiiiins [V [ [ N (U PO [ PO (1 P [ PO (I P [ (1 I [V PO [(5) ) SRR [(- ) PO (8)]. 02/25/2047 . |1.A ........
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-
..822800-AC-5 [ORIGINATOR TRUST ~ 3.500% 08/25/45 ............ |.eeeenn . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 10,860 |..eeeennnnn. 10,860 [.....oeeeee 10,901 [oeeennnenne 10,885 [oooiiiiinnnnnn [ P (25) |evvenninannns (U PO (25) |eveeninnnnns (U P 10,860 [....ccvvvnnnnns (1 P [ PO [V 77 | 08/25/2045 . |1.A ........
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-
..82281E-BX-4 [ORIGINATOR TRUST ~ 3.604% 11/25/46 ............ |.eeeens . 03/01/2023 . |Paydomn ...cevuunviiiiinnnns Jevnninieiiiiines foeieieneens 94,323 |.....oonnnns 94,323 [oceiiiine 93,283 | 93,433 [oooiiiiiinnnnns [ P 889 |oviiiiiiins (U PO 889 |ovviiiiiiinn (U P 94,323 |oiiiiiiiinnnn (VN P [ PO [V 558 |. 11/25/2046 . |1.A ........
SIERRA TIMESHARE RECEIVABLES F Series 144A
..82650T-AD-9 [9.220% 06/20/40 .....evvvvivirinnniieiiiiiinnenees | s . 03/20/2023 . |Paydonn .....ceunveviiinnnnn foevvnniiniiniiiiins foninns 215,249 |........... 215,249 |o..eennnnn. 215,249 |..eeennnnn. 215,277 |oovvviiinnnnnns [V P (2.7 P (U P (2.7 PO (U 215,249 .oooiivnnnnnns (VN P [ PO [V P (3,847) |. 06/20/2040 . |3.C FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..826525-AC-1 [83.510% 07/20/37 eevvvvniiiiiiniiiiiiiiniiinieeiinn | s . 03/20/2023 . |Paydomn .....eeevviiiiinnnns Jevnniininiiiiinees foeeneeeens 79,648 |............ 79,648 |............ 79,638 |............ 79,642 |.oooiiiiinnnnnn [ PO A P [ PO A P (U P 79,648 |..ooviinnns (VN P [ PO [V 446 |. 07/20/2037 .|2.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..826525-AD-9 [6.590% 07/20/37 .evvvvniiiiiininiiiiiiiniinieeiinn | s . 03/20/2023 . |Paydomn ....cvuunviiiiinnnns Joevnnineneiniines foeeneeeens 4,249 |............ 4,249 |............ 44,238 |............ 44,240 |.ooiiiiinnnnnn [ PO (eI P [ PO (eI (U P 44,249 |ooeeniiiinnnn (1 P [ PO [V 465 |. 07/20/2037 . |3.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82652M-AC-4 [3.120% 05/20/36 ....evvvnrviiiiiniiiiiiiiiiiieeeees | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 107,301 |ooeeeenns 107,301 |oeeeennnnns 105,825 |...cvveeens 106,299 |..oevvvnnnnnnns (U 1,002 [oooiiiiinnnnns (U 1,002 [ooeiiiiinnnnns (U 107,301 [oooeeiinnnnnnns (VN P [ PO [V 524 |. 05/20/2036 . [2.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82652N-AB-4 [2.750% 08/20/36 ...evvvviiiiinnniiiiiiniiiniieiinn | s . 03/20/2023 . |Paydonn .....ceunveviiinnnnn foevvnniiniiniiiiins foninns 115,378 |........... 115,378 |oeeeennnnns 115,357 |oovvvnennns 115,364 |..oovvvnnnnnnns [ O L L FO [ R L L3 FO (U 115,378 |ovveeiieiinnnn (VN P [ PO [V 490 |. 08/20/2036 . |1.F FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
.. 82652N-AC-2 [3.000% 08/20/36 .....oevvvvvnnniiiiiiiiiinieiiiiien | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 115,378 |........... 115,378 |oeeeennnnns 13,792 |ooveveennns 114,348 |..ooovveeennnns (U 1,031 [ooeiiiiiiinnnns (U 1,031 [ooeeiiiiiinnnns (U 115,378 |oveeeiieiinnnn (VN P [ PO [V 534 |. 08/20/2036 . [2.B FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..826520-AC-5 [ 1.790% 11/20/37 evvvviiiiiiiiiiiiiiiiieeeceiii | s . 03/20/2023 . |Paydonn .....ceunveviiinnnnn foevvnniiniiniiiiins foninns 254,419 |....oeeeens 254,419 |o.eeennnnn. 254,385 |..eeunnnnn. 254,393 [oooiiiiinnnnns [ O N A [ R N A (U 254,419 [ooiiiiinnnnnns (VN P [ PO [V 717 |. 11/20/2037 .|2.B FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..826520-AD-3 [3.170% 11/20/37 ..evvvviviiiiiiiiiiiiiieeecciii | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 263,755 |....eeeenns 263,755 |........... 263,677 |oevennnnnn 263,696 |............... [ R 59 | [ R [ (U 263,755 . 11/20/2037 .|3.B FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..82652T-AC-9 [3.940% 10/20/38 ...oevvvnrvviiiiniiiiiiiiiiinieeees | s . 03/20/2023 . | Paydown ... .. 475,536 475,536 475,461 ..475,469 |.... 475,536 |.. . 10/20/2038 . |2.B FE ....
SIERRA TIMESHARE RECH
..82652T-AD-7 [6.000% 10/20/38 .......cevvvnvrriiinnininiiinnnns | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 792,560 |........... 792,560 |........... 792,507 . 10/20/2038 . |3.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653D-AB-5 [3.650% 06/20/35 ...evvvvniiiiiiiinieiiiiinneeees | s . 03/20/2023 . | Paydown ... .. 21,917 .. 27,914 ... . 06/20/2035 . |1.F FE ....
SIERRA RECEIVABLES F!
..82653E-AC-1 [3.770% 01/20/36 ..eevvvvvviininiiiiiiiiiiiececciiinn | s . 03/20/2023 . |Paydomn .....eeeveviiiinnnns Joenniinniniiiiiinees foeeneeeens 75,838 ..o 75,838 |.....ooennnn 76,193 |.....ceeenns 76,065 |ooeeenniinnnns (U (220 . (U (2220 . (U P 75,838 |evvvniiienns (VN P [ PO [V 454 . 01/20/2036 . [2.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653G-AD-4 [5.200% 09/20/35 ....cevvviniiiiiiiiiiniiiiiiinees | s . 03/20/2023 . | Paydown ... . 09/20/2035 . |3.B FE ....
SIERRA RECEIVABLES
..826934-AD-3 [10.520% 07/20/39 ...oevvvnviiiiinnniiiiiiniiiiieees | s . 03/20/2023 . |Paydonn .....ceunveviiinnnnn foevvnniiniiniiiiins foninns 248,428 |........... 248,428 |........... 248,381 |........... 248,379 [..occvvennnnnns [ O 49 | [ R 49 | (U 248,428 |............... (VN P [ PO [V F 4,331 |[. 07/20/2039 . [3.C FE ....
SONIC CAPITAL LLC SONIC_20-1A Series 144A
..83546D-AJ-7 [4.336% 01/20/50 ...ovvvvniiiiiininiiiiiiiiineeeees | s . 03/20/2023 . |Paydomn .....euveiiiiinnnns Jovvnininiiiiiinees feeeneeeens 15,000 |[..oeeevennns 15,000 [o.oennene 15,000 fo.eeeennne 15,000 [oeiiivinnnnns [ PO (1 P [ PO {1 P (U P 15,000 |oveenieiennnnn (VN P [ PO [V 108 . 01/20/2050 . [2.B FE ....
SOUTH JERSEY IND INC SOUTH JERSEY INDUSTRIES
..838518-E#-1 [INC  4.170% 06/19/30 ..oevvvvvvvrniiiiiiiiiinns | nennns . 03/23/2023 . | TENDER ....ovvvvviinnnnnnns Joevvnnniniieiiiins Jovneen 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |eevruniirnnnns [ PO {1 P [ PO (V1 P (U . 3,000,000 [oeeuiiirennnnn {1 P [ PO [V P 32,665 |. 06/19/2030 .|2.C ........
SPIRITS OF ST LOUIS BASKETBALL SPIRITS NEWCO Redemption 100.0000
..848609-AA-1 [LLC  5.300% 06/30/36 ...ovvvvvvvnnnniiiiinnnnnns | annnnns L 08/31/2028 . | aeeeiiiiiiiiiieeeiiiiiieeeees | o 62,485 |............ 62,485 |............ 62,485 |............ 62,485 |....cuvnnnnnns [ U 0 o [U [ I [U 62,485 [......coounnnns [ I A [U T [ 828 |. 06/30/2036 . |2.C PL ....
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
STEELRIVER TRANSMISSION COMPAN STEELRIVER Redenption 100.0000
..858271-A*-0 | TRANSMISSION COMPAN  3.820% 06/30/47 ........ |.eeeen. L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 2,17 | P22 VA R P22 VA R P2 A R [ PO {1 P [ PO {1 P (U P 2,17 | (VN P [ PO [V 211 |. 06/30/2047 .|2.B PL ....
STONEHENGE CAPITAL FUND CONNEC ~ 8.124%
L.86192%-AA-5 [12/15/23 .oevviiiiiiiiiiis s . 03/15/2023 . |Various ........cceeeeeenns foovvnnnnnnnniinnnnns Jonnnns 224,483 |........... 224,483 |..eeennnnn. 224,483 |.....nn..n. 224,483 |...oiiiinnnnnn [ PO (1 P [ PO {1 P (U 224,483 |.......oennnnns (1 P [ PO [V FO 4,559 |. 12/15/2023 . [1.A FE ....
TIF FUNDING || LLC TIF_21-1A Series 144A
..872480-AE-8 [ 1.650% 02/20/46 .....evvvvviiininiiiiiiiiiiniiniinn | s . 03/20/2023 . |Paydonn ....cevunneriiiinnnn fevenniniieiiiinns e 101,042 |........... 101,042 |.eeennnen. 101,029 |.......... 101,031 [oeiiiiinnnnns [ R 10 [ooeriiiiiinnnns [ R 10 [ooeriiiiiinnnns (U 101,042 |ovveeniiinnnn {1 P [ PO [V 281 |. 02/20/2046 . |1.F FE ....
TACO BELL FUNDING BELL_16-1A  4.970%
.. B7342R-AC-8 [05/25/46 .....evvvniiiiiiiiiiiiiiiiiien s | s . 02/25/2023 . |Paydonn .....eeeviviiiinnnns Jevvnininiiiiiinees foeeeeeeens 25,000 ..o 25,000 |........eee. 25,000 |.......eeen. 25,000 |...ccevnnnnnnns [ PO (1 P [ PO {1 P (U P 25,000 |oeeveniniinnns (VN P [ PO [V 311 |. 05/25/2046 . |2.B FE ....
TACO BELL FUNDING LLC BELL_18- Series 144A
.. B7342R-AE-4 [4.940% 11/25/48 ....covvvvniiiiiiiiiiiiiiiiiiiieees | s . 02/25/2023 . |Paydonn .....euuviviiiinnnns Joevninniiiiiiinees feeeneeeens 25,000 [ 25,000 |............ 25,000 |.......eeen. 25,000 |...coevnnnnnnns [ PO {1 P [ PO {1 P (U P 25,000 |eeeeniniinenns (VN P [ PO [V 309 |. 11/25/2048 . |2.B FE ....
TAL ADVANTAGE LLC TAL_20-1A Series 144A
..87407R-AA-4 [2.050% 09/20/45 .....cevvvnviiiiniininiiiiiiniinees | s . 03/20/2023 . |Paydonn .....eeunveriiinnnnn fovenniininniiiiins o 131,250 |........... 131,250 |oooeeeennns 131,198 |oveennnnns 131,211 [ [ R 39 | [ PR 39 | (U 131,250 |oeveeiiiinnnnn (1 P [ PO [V 448 |. 09/20/2045 . |1.F FE ....
TAL ADVANTAGE LLC TAL_20-1A Series 144A
..87407R-AC-0 [3.290% 09/20/45 ......ccvvvuvviiiiiiniiiiiiiiiniines | s . 03/20/2023 . |Paydomn .....eueviriiiinnnns Jovvniiniieiiiiinees feeeneeeens 72,188 |............ 72,188 |oeerennnnns 72,471 e 72475 |ooviiiiis [ R 1 PO [ R 12 | (U P 72,188 |evvviiis {1 P [ PO [V 396 |. 09/20/2045 . |2.B FE ....
TEXTAINER MARINE CONTAINERS LT Series 144A
..88315L-AF-5 [4.940% 08/21/45 .....covvvviiiiiiiiiiiiiiiiiiinees | s . 03/20/2023 . | Paydown ... . 08/21/2045 . |2.B FE ....
TOLL BROS FIN TOLL
..88947E-AT-7 [4.350% 02/15/28 .....covvvnvviiiiiiiiiiiiiiiiiinees | s . 03/03/2023 . | MARKETAXESS ... veeenn.. 461,875 .... 500,000 ... 500,000 |.... ... 500,000 |.. . (38,125) |....... (38,125) . 02/15/2028 . |2.C FE ....
..891906-AC-3 |GLOBAL PAYMENTS INC ~ 4.800% 04/01/26 03/28/2023 . | JANE STREET . .. 1,467,660 .. 1,500,000 1,498,486 |.. . 1,498,591 . (30,931) [....... (30,931) |.. . 04/01/2026 . |2.C FE ....
Redemption .
..89307#-AA-7 | TRANS BAY CABLE LLC  2.930% 06/30/47 ........ |.ceuen. L 08/31/2028 . | eeniiiiiiiineieciniineeees s e 94,598 |.oeeennnnnn 94,598 |............ 94,598 |............ 94,598 |...coeeeinnnnnn [ PO (VI PO [ PO (VI PO 0 Joeeeeees 94,598 |...ccvvvnennnns (VI PO [ PO [V PO 693 |. 06/30/2047 . |1.EPL ....
TRITON CONTAINER FINANCE LLC T Series 144A
..89680H-AA-0 [2.110% 09/20/45 ....ooeeneeeeieieeeeeeeieeeeeee | s . 03/20/2023 . |Paydomn ..ceevvuneeeeeennnnn foeeennieeeeeennes s 233,750 |eeeeennnns 233,750 |........... 233,706 |........... 283,717 [oeeeeeiies (1 PO KT IO (1 P KT IO (U 233,750 [.oeeeeeennnnnns (VI PO [ PO [V PO 822 |. 09/20/2045 . |1.F FE ....
TRITON CONTAINER FINANCE LLC T Series 144A
..89680H-AB-8 [3.740% 09/20/45 ....covvveeiieiieiieeeeeeeeieeee | s . 03/20/2023 . |Paydomn ..ceevveneeeeeennnnn foeeennieeeeeeenes s 106,250 |........... 106,250 [oeeeunnnnes 106,231 |ooeeeennnee 106,235 |ooeeveennnnnnns (1 PO 15 | (1 I L T PO (U 106,250 |vveeneeeennnnn (VI PO [ PO [V PO 662 |. 09/20/2045 . |2.B FE ....
USTA NATIONAL TENNIS CENTER IN ~ 3.290% Redempt ion 100.0000
..903638-AC-4 [07/08/36 ....eeeeemmnnreeeennneeeeeenneeeeeennns | s . 01/08/2023 . 242,228 ...l 242,228 |........... 242,228 |...........242,228 |.... ....242,228 |.. . 07/08/2036 . |1.G FE ....
..904764-AH-0 [UNILEVER CAPITAL CORP  5.900% 11/15/32 ..... |....... . 03/08/2023 . |Various ... 15,033,840 |....... 14,000,000 |....... 15,069,000 |.......14,552,676 |.... 14,544,620 |.. . 11/15/2032 . |[1.E FE ....
VSE VOI MORTGAGE LLC VSTNA_18- Series 144A
..918286-AC-9 [4.020% 02/20/36 ....evvvnrviiiiininiiiiiiiiiiiieeees | s . 03/20/2023 . |Paydomn .....eueviriiiinnnns Jovvniinniniiiiiinees foeeneeeens 53,215 |oeeeenns 53,215 [oceeiiiene 53,208 |............ 53,210 |ooeviiiinnnnns [ PO LI P [ PO LI P (U P 53,215 [ooiiiiiiinnnns (VN P [ PO [V 372 |. 02/20/2036 . |2.B FE ....
VSE VOI MORTGAGE LLC VSTNA_16- Series 144A
..918288-AC-5 [2.930% 03/20/35 .....ccevvriiiiiiiiiiiiiiiiiiiiiines | s . 03/20/2023 . |Paydomn .....eeeveviiiinnnns Joenniinniniiiiiinees foeeneeeens 97,929 |oeennn 97,929 [.oeoene 97,929 |.cooeenne 97,927 |ovviiiiins [ PO 2 P [ PO 2 P (U P 97,929 [.oooiiiinnnnnns (VN P [ PO [V 465 |. 03/20/2035 . |2.B FE ....
VISTA RIDGE LLC / CENTRAL TEXA VISTA RIDGE Redemption 100.0000
..92838@-AA-1 [LLC / CENTRAL TEXA  2.570% 10/14/49 ......... | .ee... L 08/3172023 . | evneeieiiieeeeeenieeeees i e 36,512 |oeeeennnnns 36,512 [.ooeinnnnns 36,512 [.ooviinnnnns 36,512 |.ooviiiiinns [ PO (1 P [ PO {1 P (U P 36,512 [oooiiiiinnnnns (VN P [ PO [V 781 |. 10/14/2049 . |[1.F PL ....
WF-RBS COMMERCIAL MORTGAGE TRUST  3.714%
. 92037E-AG-9 [03/15/45 .oervriiiiiiiiiie s s . 03/01/2023 . |Paydonn .....ouevvviiiinnnns Joevniinieeiiiiines foens 3,554,905 |........ 3,554,905 |........ 3,353,610 |........ 3,554,905 |.....ccevvnnnnn [ PO (VN P [ PO {1 P (U . 3,554,905 |...oiiiiinnnnn (VN P [ PO [V P 21,546 |. 03/15/2045 . |1.A ........
WF-RBS COMMERCIAL MORTGAGE TRUST  3.560%
.. 92037F-AF-8 [03/15/48 ...evvvriiiiiiiiiiiiiiiiieeeeceiieeen | s . 02/01/2023 . |Paydoun .....uuevviiiinnnns Jovvnnnneeiiiiines fees 4,345,451 |........ 4,345,451 |........ 4,458,590 |........ 4,341,175 | (U 4,276 |oeverinnnns (U 4,276 |oveerinnnnnns (U . 4,345,451 | (VN P [ PO [V P 14,947 |. 03/15/2048 . |1.A ........
WF-RBS COMMERCIAL MORTGAGE TRUST  3.863%
.. 92037F-AG-6 [03/15/48 ...ovvvriiiiiiiiiiiiiiiiieieeen | s . 03/01/2023 . |Paydonn .....cuvenvvriiinnnn foevvvniniiiiiiiins fovnens 5,000,000 |........ 5,000,000 |........ 5,149,855 |........ 4,996,305 [......ccevnnnns (U 3,695 |iiiiiiiins (U 3,695 | (U . 5,000,000 . 03/15/2048 . |1.A ........
..931142-BF-9 | WAL-MART STORES INC ~ 7.550% 02/15/30 U . 03/09/2023 . | JANE STREET . . 1,227,807 1,165,059 |.... .1,162,4% |.. . 02/15/2030 . |1.C FE ....
..93144*-AA-0 | WALGREENS CTL  5.990% 02/15/30 R IR . 03/15/2023 . | Various ....29,933 ...29,933 [.... . 02/15/2030 . |2.B Z .....
ELEVANCE HEALTH INC WELLPOINT INC ~ 3.300%
L 94973V-BA-4 [01/15/23 ..evvvniiiiiiiiiiiiiiiiieeeceiieeeen | s . 01/15/2023 . |Various ........ccceeeeveens foevvvnninniniinnnns Jovnens 9,000,000 |........ 9,000,000 |........ 9,004,620 |........ 9,000,029 |....cvvvnnnnnnn [ P (2 FO (U P (22 FO (U . 9,000,000 . 01/15/2023 . |2.B FE ....
LEGG MASON LEASE BACKED PASS T 2002-CTL-20 Redemption 100.0000
..94978#-AT-4 [6.650% 08/01/27 O [ . 03/01/2023 . | .eeeneieiiiie e .. 136,366 136,366 136,366 |...........136,366 |.... .136,366 |.. .. 1,514 |. 08/01/2027 . [2.B ........
WLS FRGO NRTHIWST CAP.
..94078#-BJ-5 [02  5.78%% 11/15/27 evvvviiiiiniiiiiiiiiiiinnes | s . 03/15/2023 . |Various ........cceeeevvenns foovvnnnnnnneinnnnns Jonennns 124,267 |........... 124,267 |......oeen. 17,844 | 123,424 ..ot [ P 843 | (U P 843 | (U R 124,267 |oveeneieinnnnn (VN P [ PO [V FO 1,201 | 11/15/2027 . |2.A ........

WACHOVIA CORPORATION | 2005-1  5.480% Redempt ion 100.0000
.. 94978#-CY-1 101/02/25 .oovvvveeeeeieiiiiiiieeeeeeeeeeeeeeeeeeeeeees [ L 01702/2023 . [ .vviiiiiiiiiiiiieiiiiiiees e foeee, 59,123 |....ceeen. 59,123 |..iioennn. 59,123 [..oiiennns 59,123 [oiiiiiinnns [V [V PPN [V [\ PPN 0 foreeeennns 59,123 f.ooviiiiennnne [\ PPN [V 0 foreerinnnns 1,620 . 01/02/2025 . ]1.D ........
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WACHOVIA CORPORATION |1 2005-1  5.480% Redemption 100.0000
.. 94978#-CZ-8 [01/02/25 ..ovvvriiiiiiiiiiiiiiiiiiieieecviiineeeees | s L 01/02/2023 . | eeveneeeiiiieeeeeieiieeees v e 303,345 |........... 303,345 |........... 303,345 |....eeenns 303,345 |oovvviiiiinnns 0 | (VO 0 | (VO 0 s 303,345 [ovvvvviininnns (VO 0 | [V 8,251 |. 01/02/2025 . [1.D ........
WACHOVIA CORPORATION |11 2005-1  5.480% Redenption 100.0000
.. 94978#-DA-2 [01/02/25 ...ovvvviiiiiiiiiiiiiiiiiiiiieeeciiineeeees | s L 01/02/2023 . | eeenneeeiiiieeeeeeieeeees e e 77,939 |l 77,939 [oennnnnne 77,939 | 77,939 |ooeeeeennns [V FUSURRRRR (VO 0 | (VO [ SRR 77,939 [ooiiiiiiinnnn (VO 0 | [V 2,136 |. 01/02/2025 . [1.D ........
WACHOVIA CORPORATION 1V 2005-1  5.480% Redenption 100.0000
..94978#-DB-0 |01/02/25 .oooevieiiiiiii [ B S U F 8,843 [veiiiinnns 8,843 |............ 8,843 |............. 8,843 |l [V FUSURRRRR (VO 0 | (VN 0 e 8,843 |...ooeeiiinnn (VO 0 | [V 242 1. 01/02/2025 . |1.D ........
WACHOVIA CORPORATION V 2005-1  5.480%
.. 94978#-DC-8 |01/02/25 .ooovviiiiiieiiiii [ . 01/31/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiiii oo (9,562) |oevvvvrnnnns (9,562) [cevvvvnnnnne (9,562) [..vvvnnnnnnn (9,562) [-.vvvnnnnnnnnns 0 | (VO 0 | (VO [ SRR (9,562) |-oooeeeeeennnn (VO 0 | [V (218) ). 01/02/2025 . [1.D ........
WACHOVIA CORPORATION V 2005-1  5.480%
.. 94978#-DC-8 [01/02/25 ...ovvvvviiiiiiiiiiiiiiiiiiieecciiineeeees | s . 02/23/2023 . |Various ... . 01/02/2025 . (1.D ........

WENDYS FUND
..95058X-AE-8 | 3.884% 03/15/48
WINNEBAGO IND INC Series 144A  6.250%
..974637-AC-4 | 07/15/28 ...
WINWATER MoK
..97651J-BB-1 | 3.844% 03/20/45
WINWATER MORTGAGE LOAN TRUST W WINWATER

....... . 03/15/2023 . |Paydown .............coet . 03/15/2048 . |2.B FE ....

....... . 03/22/2023 . | WELLS FARGO BANK ........ |.... . 07/15/2028 . |3.C FE ....

....... . 03/01/2023 . |Paydown ............ceeenns . 03/20/2045 . |1.A ........

..97652P-AA-9 | MORTGAGE LOAN TRUST W 3.918% 06/20/44 ..... |....... . 03/01/2023 . |Paydown ... 2,635 |.. . 06/20/2044 . |1.A ........
MAGNA INTL INC MAGNA INTERNATIONAL INC

.. 550222-AR-5 | 4.150% 10/01/25 ..ooveiiiiiiiiiiiiiiiiiiies Ao, . 03/28/2023 . [JANE STREET .....ooeevvvns [oenemmiiniiiiennis feeees 4,887,850 |........ 5,000,000 |........ 4,980,500 |........ . w0 e 4,994,354 |.. (106,504) |...... (106,504) ...103,174 |. 10/01/2025 . [1.G FE .

..56501R-AC-0 | MANULIFE FINANCIAL CORP  4.150% 03/04/26 ... |....... . 03/28/2023 . [ TORONTO DOMINION ........ |oeeeeeiiiiiiiiniis feeees 6,870,360 |........ 7,000,000 |........ 6,982,990 |........6,993,829 |.... w0 [ 6,994,271 |.. (128,911) [...... (123,911) ...166,231 |. 03/04/2026 . [1.G FE ....

..887147-A#-3 | TIMBERWEST FOREST CORP  4.810% 10/13/23 .... [A..... . 01/03/2023 . [Taxable Exchange ........ |oceoviiirieiiinnis foeees 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |.... 0 5,000,000 .. w0 [ .0 ...107,557 |. 10/13/2023 . [2.A PL ....

..887147-B8-4 | TIMBERWEST FOREST CORP  2.890% 10/08/33 .. . |- 01/03/2023 . [ Taxable Exchange ... 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 10,000,000 0 .0 .. 146,472 |. 10/08/2033 . [2.A PL ....

..015398-AB-6 | ALFA S.A. Series 144A  5.250% 03/25/24 . 03/27/2023 . [Call 100.3400 ..... . 2,006,800 ..2,000,000 ..2,002,162 |. .2,000,329 |. .0 .2,000,268 (268) . .. (268) .. .59,300 |. 03/25/2024 . |2.C FE ....

..04686J-AC-5 | ATHENE HOLDING LTD ~ 3.500% 01/15/31 ... . 02/27/2023 . (MITSUBISHI SECURITIES .. ...0 ....... 2,056,574 |.. .45,724 |. 01/15/2031 . |2.A FE ...

SUZANO AUSTRIA GMBH Series 144A  5.750%

.1,743,129 ... 2,081,000 |........ 2,050,513 |........2,056,139 |.... (313,445) |...... (313,445)

..05674%-AA-9 | 07/14/26 [ . 03/23/2023 . | GOLDMAN SACHS & CO ...... SRR AV 5,000,000 |[........ 5,000,000 |....... 5,174,500 [........5,077,715 |oeurrereenO [ (4,743) [0 o (4,743) |0 o 5,072,972 |.. L (72,972) |.... . 07/14/2026 . [2.C FE ...

..05964H-AE-5 |BANCO SANTANDER SA  3.125% 02/23/23 .......... [C..... . 02/23/2023 . [Maturity .oovovevevereeen foorereeiiieiiins foaeeae 5,000,000 |[....... 5,000,000 [........ 4,990,400 |........ 4,999,717 [eoorvrrennn0 [ 283 [0 o 283 o0 o 5,000,000 |.. .. . 02/23/2023 . |1.G FE .
BANK OF TOKYO-MITSUBISHI UFJ L BANK OF TOKYO-

..064255-Al~4 |MITSUBISHI UFJ L 3.200% 02/26/23 ............ Do L 02/26/2023 . [Maturity .oovoveveveveires fooreereriiieieees [ 10,000,000 |...... 10,000,000 [........ 9,979,600 |........9,999,640 |.coovvrrrrnO frrriiiee 360 [0 o 360 v 0 | 10,000,000 |vevevevvnene (L 0 . 02/26/2023 . 1.F FE ...
BLACKBIRD CAPITAL AIRCRAFT BBI BLACKBIRD

..09228Y-AB-8 | CAPITAL AIRCRAFT BBI ~ 4.213% 12/16/41 ...... Coee . 02/15/2023 . [Paydoun ...evevevririeiens foorererisieieieieen [ 55,622 |orrininnne 55,622 |ovevenne 55,622 [covcvennne 55,622 [c0veverevnnne (L1 U (U O (L1 PO (U (L P 55,622 |euerenenennes (L (L1 PO (U O 209 |. 12/16/2041 . [1.6 FE ...
CAL FUNDING 1V LTD CAI_20-1A Series 144

. 12807C-AA=1 |2.220% 09/25/45 ..o Coee . 03/25/2023 . [Paydoun ..vevevereveirinns [oereeeriiiriiiees [reeens 255,000 [ovovrennnnn 255,000 [....veee 254,942 |........... 254,960 |.veveverrnnnne (U 40 | (U1 40 | 0 |eerenns 255,000 [o2ovvneneenen (L (L1 PO (U O 944 |. 09/25/2045 . [1.F FE ...
CAL FUNDING 1V LTD CAI_20-1A Series 144A

L A2807C-AC-7 |3.500% 09/25/45 ....vvevereiiereeeeeneeeens Coee . 03/25/2023 . [Paydoun .vevevvvririeiens foereeeririeieieieen [ T4375 | 74,375 oo 74,343 | 74,353 [oreeeererennnes (U1 22 (U1 220 (L P T4,375 |overeinn (L (L1 PO (U O 434 |. 09/25/2045 . [2.B FE ...
CBAM CLO MANAGEMENT CBAM_19-9A Series 144A

. 14987V-AA-T |6.095% 02/12/30 ..vovvvererereeirieieieienenns Coee . 01/15/2023 . [Paydoun vvevevevevrerinns [oereeeeririiiiiees [reeens 105,652 [.vvevee 105,652 |ovoveeve. 104,200 [..voveee 104,994 [oovovivvnene (U P [ A (L [ A (U A 105,852 [.eveverrnenene (L (L1 PO (U1 1,447 |. 02/12/2030 . |1.A FE ....
COOK PARK CLO COOK_18-1A Series 144A  5.950% SNBC NIKKO SECURITIES Al

2 21623P=AC-1 | 04/17/30 e Coee L 03/20/2023 . [ cevueeererenieieieeeeeene [ [ 488,250 |......... 500,000 |.......... 477,500 [ovooeenen 485,001 [oovvvneene (L P 712 [ (L 712 [ (U P 485,712 [ooveiinne 0 forvrrene 2,538 [ooeeeenene 2,538 [oriinnnn 12,638 |. 04/17/2030 . |1.A FE ...
CORPORACION FINANCIERA DE DESA Series 144A

(21987D-AE-4 |2.400% 09/28/27 ..vvvevevrreneiirieieieieienens Coee . 02/28/2023 . [MIZUHO SECURITIES ..vovve [oeveveveeeriririns foeeas 4,275,000 |........ 5,000,000 [........ 5,045,313 [........ 5,031,087 |.evvrveinnne (| - (1,089) [+vvveveenens (U A (1,089) [++vveveenens (| - 5,030,018 |ovvovevevnene 0 | (755,018) |...... (755,018) |-v.veveneee 51,333 |. 09/28/2027 . |2.C FE ....
CREDIT SUISSE GROUP AG Series 144A  6.373%

( 225001-AY=4 | 07/15/26 .o Coee . 03/15/2023 . | GOLDMAN SACHS & CO ...... PSSR AV 3,400,000 |........ 5,000,000 [........ 5,000,000 |........5,000,000 [c..eeveveriein0 fooeririrrena0 foreirivieeeenn0 Joeeeiienenn 0 [0 5,000,000 |.. ... (1,600,000) |.... (1,600,000) ...190,305 . 07/15/2026 . |2.B FE ...

..208785-DV-5 |EUROPEAN INVESTMENT BANK  4.875% 02/15/36 . |D..... . 02/28/2023 . [MIZUHO SECURITIES ...oov. forveerervverereres [oonne 20,117,770 |....... 19,000,000 [....... 19,251,763 |....... 19,164,250 [.vovvvreverernnO [ (1,480) [0 [ (1,480) o0 o 19,162,770 |.. ....... 955,000 [....... 955,000 ...506,865 | 02/15/2036 . |1.A FE ..
GLOBAL SC FINANCE SRL SEACO_20 Series 144A

.. 37959P-AA-5 | 2.170% 10/17/40 . . 03/17/2023 . [Paydoun ......cveveeeeee. 0 136,504 | 136,59 |........... 136,587 |...........136,589 |.... 0o 136,594 | 0. . 10/17/2040 .

..43761A-B6-4 |HONESERVE PLC  3.610% 12/13/30 . 01/17/2023 . [ Cal | 100.0000 12,274,500 12,274,500 12,625,500 |.......12,076,000 |. 12,274,500 |......(351,000) . 12/13/2030 .

..43761A-C*-5 |HOMESERVE PLC ~ 4.920% 12/13/28 .. . 01/17/2023 . [ Cal| 104.1941 ... 5,209,704 ..5,000,000 ..5,000,000 [........5,000,000 |. 5,000,000 . . 12/13/2028 .

..43761A-C8-3 |HOMESERVE PLC  5.020% 12/13/30 .. . 01/17/2023 . | Cal | 106.2824 ... .5,314,118 5,000,000 ..5,000,000 [........5,000,000 |. 5,000,000 . 12/13/2030 .

..43761A-D#-0 |HOMESERVE PLC  3.340% 08/20/27 .. . 01/17/2023 . [ Cal | 100.0000 . 3,000,000 ..3,000,000 ..3,000,000 ........3,000,000 |. ........3,000,000 . 08/20/2027 .

..43761A-E*-3 | HOMESERVE PLC  3.580% 08/20/30 .. . 01/17/2023 . [Cal | 100.0000 v feoeieiiiiiiiins o 6,000,000 |........ 6,000,000 |........ 6,000,000 |........6,000,000 |...ooocreeeees0 Joveeeiiiinnn 0 Joveeviiinnnn 0 [0 o0 o 6,000,000 |.. . 08/20/2030 .
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..43761A-E@-1 |HOMESERVE PLC ~ 3.680% 08/20/32 ................ [ . 01/17/2023 . | Call 100.0000 ... foenenniiiiiiiiiin oo 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |..ccoeeeeennns [V (VR [V (VO [V R 5,000,000 |...cceereennns 0 [ [V R [V 75,133 |. 08/20/2032 . |2.B ........
INDUSTRIAL DPR FUNDING LTD BIN INDUSTRIAL DPR
..45605P-AM-0 |FUNDING LTD BIN ~ 5.235% 04/15/26 ............. [ . 03/31/2023 . |Paydoun ......cooeeveiiiiins foveniiiiis e 268,123 |...oceeeen 268,123 |........... 268,123 |........... 268,123 [..oeevennnnneee [V (VR [V (VO [V R 268,123 |..ccooeeeennns (VR [V R [V (14,248) |. 04/15/2026 . |2.B FE ....
MAGNETITE CLO MAGNE_15-14RA Series 144A BANC OF AMERICA
..55054L-AC-7 |5.912% 10/18/31 ...oovviiiiiiiiiiiiiiiiiiiiiiieees D..... . 03/29/2023 . | SECURITIES LLC wevvvvvvene Jooveeeiiiieeeeeeeees | 2,472,525 |........ 2,500,000 |........ 2,500,000 |........ 2,500,000 |..oooeeeeeennns [V (VR [V (VO [V R 2,500,000 [.oeeeiiiiinnns 0 f...... (27,475) |....... (27,475) |t 63,522 (. 10/18/2031 . |1.A FE ....
OCTAGON INVESTMENT PARTNERS XX Series 144A CITIGROUP GLOBAL NARKETS
..67591V-AE-5 |6.398% 07/25/30 ..coovvvvieiiiiiiiiiiiiiieeees [ . 03/28/2023 . | .uvviririniiiiiiiiiininininins e | 14,482,500 |....... 15,000,000 |....... 14,430,000 |....... 14,504,503 |............... [V R 15,150 [ooeveeennnnnnee [V R 15,150 [ooeveeennnnnnee [V R 14,609,653 |............... 0 f..... (127,153) |...... (127,153) |-t 398,245 |. 07/25/2030 . [1.C FE .
..863254-AJ-9 | STANDARD CHARTERED PLC  3.950% 01/11/23 .... |[D..... . 0171172023 . | Maturity ..ooevvvvviiiiiis Joereeieiiii s 3,000,000 |........ 3,000,000 |........ 2,996,550 |........ 2,999,989 |............... 0 e L PO 0 s L PO 0 fnns 3,000,000 |...ceeerennnns (VO 0 | (VO 59,250 |. 01/11/2023 .|2.B FE .
TEXTAINER MARINE CONTAINERS LT TEXTAINER
..88315L-AH-1 |MARINE CONTAINERS LT ~ 3.340% 09/20/45 ....... [ . 03/20/2023 . |Paydoun ........oooeeeiiiins Joeniiiiininninns e 73,030 [oevnnnnnnns 73,030 [oennnnnne 73,022 |............ 73,023 |..oooeeeinns 0 | [ 0 | [ O [ SRR 73,030 |ooeeiiiinnenns (VO 0 | [V 405 |. 09/20/2045 . (2.B FE ....
TEXTAINER MARINE CONTAINERS VI Series 144A
..B8315L-AN-8 |2.520% 02/20/46 .........oeeviiiiiiiiiiiiii [ . 03/20/2023 . |Paydoun ........cooeeiiiiins Jeniiiiiniinenns e 28,072 [oeevnennen 28,072 [ococeunnnnne 28,061 |ooevveennns 28,063 |......oeeennnn [V FUSURRRRR [ [V ST [ [ SRR 28,072 |oooeeeeeenens (VO 0 | [V 118 |. 02/20/2046 . |2.B FE ....
VTR COMUNICACIONES SPA Series 144A  5.125% J.P. MORGAN SECURITIES
..918367-AA-1 |01/15/28 .ooovvvvviiiiiiiiiiiiieiiiieieeeeee [ . 03/30/2023 .| INC oooeeeeeiieeieieeeieeee e e 930,000 [........ 1,500,000 |........ 1,500,000 |........ 1,500,000 |............... [V FUSURRRRR (VO 0 | (VN 0 fnns 1,500,000 |...evvvvvvnnnns 0 f..... (570,000) |...... (570,000) [..evvvrenees 55,094 . 01/15/2028 .|4.B FE ....

VOYA CLO LTD VOYA_16-3A Series 144A

..92915H-AL-7 | 10/18/31 ... D..... . 03/29/2023 . [WELLS FARGO BANK ........ ..2,964,510 |........ 3,000,000 |........ 3,000,000 ........3,000,000 f..eevrerisennn0 Jooviiiiiinnann 0 o0 i 0 o0 s 3,000,000 .. . (35,490) |....... (35,490) . 10/18/2031 . |1.A FE ...
VOYA CLO LT _ . J.P. MORGAN SECLRITIES
2 92017R-AC-3 | 07/20/32 oot D..... . 03/29/2023 . [INC wevvvveeiiiiiiiieniiiis ferneeeiiiiieieen [ 3,685,970 |........ 3,700,000 |........ 3,700,000 |........ 3,700,000 0 foueeees 3,700,000 |...vvvvrrannnn 0 [...... (44,030) |....... (44,030) |...vveeennnn 95,850 |. 07/20/2032 . [1.A FE ....

.5,054,829 |....
... 17,440 |

SUZANO AUSTRIA GMBH  5.750% 07/14/26 ...
BID Il CLASS A NOTE  3.500% 06/30/39

C..... . 02/24/2023 .
. 01/10/2023 . | Paydown ...

.5,020,000
... 21,898

..A9B90A-AA-
..G1264*-AA-(

. (32,597) |....

(32,597) 178,090 |. 07/14/2026 .
.0 | .0 .. .

171 (. 06/30/2039 .

coco

8
0
..G31980-AA-5 |ESSENTRA PLC  4.400% 11/29/24 ... . 01/20/2023 . | Cal | 100.0000 .'5,000,000 .5,000,000 |. . 0| . 11/29/2024 .
..G31980-AB-3 | ESSENTRA PLC  4.580% 11/29/27 ... . 01/20/2023 . | Cal | 02,6759 vt ovevereeieeeieinnns foeene 15,401,378 15,000,000 |.... 0 [ 15,000,000 |.. 0] . 11/29/2027 .
..G31980-AC-1 | ESSENTRA PLC  4.680% 11/29/29 . 01/20/2023 . | Cal | 104.5364 ..... . 15,680,464 15,000,000 |.... ...0 |.......15,000,000 [.. 0] ...779,914 . 11/29/2029 .
..G6515#-AK-0 | JOHN 00D GROUP PLC  5.280% 07/02/29 ... . 01/10/2023 . | TENDER ....eovvenevennnnes .0 |.. ...(99,318) |. 07/02/2029 .
VENTURE CDO LTD VENTR_14-19A Series 144A
. G93455-AJ-5 |6.075% 01/15/32 w.vvveereeererenrseereeeereneanens Covee . 03/29/2023 . |WELLS FARGO BANK ...veove [oveveeeveerienns foenene 2,361,800 |........ 2,410,000 |........ 2,352,763 |........ 2,378,464 |............... (| 894 [oovrirrennnn (] 894 [oovriirennn [\ A 2,379,359 |oveverearnens 0 | (17,559) |........ (17,559) [+evveerene 62,461 |. 01/15/2032 . [1.A FE ....
Redemption 100.0000
..L8038%-AA-4 | SBM BALEIA AZUL S.A.R.L.  5.500% 09/15/27 . [D..... . 03/15/2023 . ..282,000 282,000 282,000 |...........282,000 [.... ....282,000 |.. . 09/15/2027 . |3.C ........
..Q3079#-AB-4 |DBCT FINANCE PTY LTD  5.570% 03/15/23 ....... Do . 03/15/2023 . | Various ... .'9,000,000 ..9,000,000 ..9,000,000 [........9,000,000 |.... .9,000,000 |.. . 03/15/2023 . |2.C ........
GIP CAPRICORN FINCO PTY LTD  3.110% 12/31/34
Q30745 AR | ettt Coee . 03/31/2023 . [TENDER vevvvveniiinis foererererininienenes [eeeeenns 5,114 [ooeeiinne 5114 e 5,114 [oriiinne [ TR R (| PR (L FU (| PR (L1 FU (] PR 5,114 [ (L1 FU (| AR (L1 F 40 | 12/31/2034 . |2.B PL ....
Star Entertainment Finance Ltd  8.140%
..8718#-AE-4 |08/22/25 ... [ . 03/31/2023 . | TENDER ..vvuvevvieninienns [oveeieesieesienens frnene 1,690,400 [........ 1,690,400 |........ 1,690,400 |........ 1,674,009 [...ccovoeerreccO Joreenns 16,391 [oriiiiiiiinn0 oo 16,391 [0 o, 1,690,400 |.. . 08/22/2025 . |2.C PL ...
Star Entertainmen . 220
L0B718#-AF=1 | 08/22/27 .veerieeeesieieeee e [ . 03/31/2023 . | TENDER ..vvvevieevininies [orevieenieienieens [oreeienns 422,600 |.......... 422,600 ..o 422,600 |voveerreed17,755 |ociiiiinnn O [ 4,845 |0 [ 4,845 |0 [ 422,600 |voueienininne (L1 FU (| AR (L 15,245 |. 08/22/2027 . [2.C PL ...
Redemption 100.0000
..R6236*-AA-2 | NORSPAN LNG VII1 AS  4.660% 03/30/32 ........ Coee . 03/30/2023 . [ v ,653 |. 03/30/2032 . [2.C PL ...
Redemption
..R62366-AA-0 |NORSPAN LNG |11 AS ~ 4.870% 07/27/29 ......... Coee . 02/28/2023 . | v ,281 |. 07/27/2029 . [2.C PL ...
L B361BTR-AZ-2 | GFOM LLC +.vvreeeveeeveeeeeceeeeeseeeeeneneenenes [ eevenes . 03/31/2023 . | Paydown ... . 06/12/2033 . |1.A ........
13616TR-BA-6 | GFOM LLC +.vvveveveeevenceienceienesiecsieneseenee [ eevenes . 03/31/2023 . | Paydown ... . 06/12/2033 . |1.A ........
+3616TR-AV=1 | GFOM LLC +.voveveriiereieieieieesiessicnnsnenees | eerenes . 03/31/2023 . | Paydown . 06/12/2033 . |4.C FE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 554,516,531 564,042,586 565,791,316 563,652,845 8,129 46,916 0 55,045 549,500 563,910,835 (351,000) | (11,006,766)| (11,357,766) 11,701,416 XXX XXX
PF Baseline Fitness LLC PF Baseline Fitness Redempt ion 100.0000
..BGII46S-05-4 |LLC 03/31/24 veeeeiseeiseineiine | e L 03/21/2023 . [ ceveeeeerereeieieeeeniene [oereeeneneeeeen [ 960,000 [.......... 960,000 |.......... 960,000 -.vevvveneeens (| F (| PR (L FT (| PR (L1 FU (] A 960,000 [..veveuvvnene (L1 FU (| PR (L1 0 | 03/31/2024 . |4.B Z .....
PF Baseline Fitness LLC PF Baseline Fitness Redempt ion 100.0000
..BGII46S-TU-6 |LLC 03/31/24 wvveseviseeieeineiine | e L 01/04/2023 . [ eeevveeieeiiinieineines Joerieenieeeiee [ 9,375 [eveeveirnne 9,375 |ovvrrenrnen 9,188 [oovovirinene 9,480 [ovvevriennne [(J A (G157 A [(J A (G157 | 9,375 |oveeveieienns (L FU (| AR (L1 0 | 03/31/2024 . |4.B Z .....
PF Baseline Fitness LLC PF Baseline Fitness Redemption 100.0000

....... . 01/04/2023 . | .uvvveiiiiiiiiiiiiiiiiiinn | ... 9,199 ... .9,387 .. . 03/31/2024 . [4B Z .....

..BGI465-U3-4 | LLC 03/31/24 ... ....9,387
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Med Review Inst of America Med Review Inst of Redemption 100.0000
..BGI473-NR-3 | America 10/06/24 .veveveeeeeeeernens [ e L 02/28/2023 . [ cevvreeereieieieeeeeenees [ [ 149,038 |........... 149,038 |........... 146,058 |........... 150,485 |..vvveeee. (U (1,446) [.oovveenn [ - (1,446) [ovvveenn [UJN O 149,038 |vuvvivevnanne U A (L1 O 0 orereree 2,352 [ 10/06/2024 .|3.C Z .....
Nonni's Food, LLC Nonni's Food Redemption 100.0000
L.BGWAAM-TL-0 [03/01/25 .evvveiiiiiiiiiiiiiiiiiieeecciiineeeees | s L 01/03/2023 . | eeeeeeieiiiieeeeeiiieeeees e fee 14,169 |............ 14,169 |.ooveennnnn 13,938 |ovvveennnnns 14,026 |oooveennnnnne [ P 142 | (U P 142 | (U P 14,169 |oeeeiiiiinnnns (VN P [ PO [V N 0 |. 03/01/2025 .|3.B PL ....
G.E.T. Acquisition, LLC G.E.T. Acquisition Redemption 100.0000
..BGW49V-R6-1 [LLC 02/16/24 ..cooovvieiiiiiiiineieeen | . 03/31/2023 . | .. F R AR 84,421 | 84,421 |............ 83,577 [.ovvivrnnnns 86,301 |oveeniiiinns 0 fnns (1,881) [eeuneiiinnnnnn (U . (1,881) [oeuneiiinnnnnn (U P 84,421 [.ooooeinnnnnnns (VN P [ PO [V F 1,873 | 02/16/2024 . [4.A Z .....
AC&A Enterprises Holdings, LLC AC&A Redemption 100.0000
..BGII4AA-8R-0 [Enterprises Holdings 01/21/25 ... |eennns L 08/3172023 . | evneeieiiieeeeeenieeeees i e 10,573 [ooooeeennens 10,578 |oveeennnnnns 10,441 |ooeeennnnns 10,583 |ovvveeniiinnns 0 Jeeeeennnn (37) fervvnnnnnnnnnns (U PO (K70 PP (U P 10,573 |oveeniiiiiinnn (VN P [ PO [V 26 |. 01/21/2025 . |4.CPL ....
AC&A Enterprises Holdings, LLC AC&A Redemption 100.0000
..BGII4AA-DF-0 [Enterprises Holdings 01/21/25 ... | nnnns L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1,401 |eeiens 1,401 |oeeenens 1,384 | 1,402 |oeeenninnne [ R (551 PO [ R (551 PO [V PR 1,401 [ (1 P [ PO [V N 3 [. 01/21/2025 . |4.CPL ....
HMI Acquisition Company HMI Acquisition
..BGII4ANM-87-8 [ Company 12/28/24 oo | . 01/03/2023 . |No Broker ... . 12/28/2024 . |6. PL .....
Redemption
..BGII4E4-GY-6 | SupplyOne, Inc. SupplyOne 02/01/24 |....... . 01/03/2023 . . 02/01/2024 . |4.A PL ....
EXT Acquisitions Inc EXT Acquisitions Inc
..BGWAHX-P5-2 [06/26/24 .....vvvvviiiiiiiiiiiiiiiiiiieecciiineeeeen | s . 03/17/2023 . . 06/26/2024 . |4.A PL ....
EXT Acquisitions Inc EXT Acquisitions Inc
..BGW4HX-PQ-6 |06/26/24 ... R IR . 01/03/2023 . | .. . 06/26/2024 . |4.A PL ....
Spinrite Limited Partnership Spinrite Limited
..BGII4J6-VZ-6 |Partnership 06/27/24 ....covvveeeeenn | eeeees . 01/04/2023 . . 06/27/2024 . |5.B PL ....
Spinrite Limited Partnership Spinrite Limited
..BGI4J6-W7-7 | Partnership 06/27/24 ....covvveeeeinn | eeees . 03/02/2023 . . 06/27/2024 . |5.B PL ....
Sara Lee Frozen Bakery Sara Lee Frozen Bakery
..BGWAKH-U7-3 [07/30/25 ...ovvviiiiiiiiiiiiiiiiieecccviiineeeees | s . 03/31/2023 . . 07/30/2025 . |3.CPL ....
PS Intermediate Holdco PS Intermediate Holdco
. BGWALJ-3L-7 [04/27/24 ..coovvviiiiiiiiiiiiiiiiiieecceeiienes | s . 03/31/2023 . . 04/27/2024 .|4BPL ....
Transportation Insight Transportation Insight
..BGWALN-ON-8 [ 12/18/24 ..ovvvriiiiiiiiiiiiiiiiieececciiineeeees | s . 03/31/2023 . . 12/18/2024 . |3.B PL ....
MTI Group Acquisition Company MTI Group
..BGW4P4-MQ-4 | Acquisition Company 03/31/23 wooveven | eeennnn . 01/04/2023 . . 03/31/2023 . |6. Z .......
..BGW4PN-5J-7 [Ubeo LLC Ubeo LLC 04/03/24 ...cccvvven | eennnnn . 03/28/2023 . . 04/03/2024 . |4.CPL ....
..BGW4PN-5L-2 [Ubeo LLC Ubeo LLC 04/03/24 ...ccovvven | ennnns . 01/03/2023 . . 04/03/2024 . |4.CPL ....
The Pear Iman Group The Pear Iman Group
..BGWAQK-UB-1 [05/05/27 .evvvnriiiiiiiiiiiiiiiiiieeecviiineeeees | s . 01/03/2023 . . 05/06/2027 . |4.A Z .....
Marco Technologies, LLC Marco Technologies
..BGWATE-Q3-2 [11/24/24 .coovvviiiiiiiiiiiiiiiiiiencciiiieees | s . 03/03/2023 . | .. 460,317 |.... . 11/24/2024 . |4.A Z .....
Composite Technology Acq Composite Technology
..BGWATB-Q1-5 [Acq 02/01/24 oo | ens . 03/24/2023 . | .eeneiiiiiiiieeeeeeiiiieeeees e [ 176,844 [ 176,844 |........... 176,844 |............ 98,132 |oiviiiiinnns [ PO (1 P [ PO {1 P (U 176,844 |ooveeniennnnnn (VN P [ PO [V F 3,342 . 02/01/2024 . [5.A PL ....
Composite Technology Acq Composite Technology
..BGII4TB-TD-6 [Acq (02240 V< T PO, . 02/28/2023 . | eeeeiiieiiiieeeeeeeeieeeees e e 10,1190 [ 10,119 |oeeeennns 9,968 |....ouunnnn. 10,430 |oeeveeniinnnnns 0 s (K10 (U (K10 (U P 10,119 |oiiiiiinnnn (VN P [ PO [V (1)]. 02/01/2025 . |5.A PL ....
The Ul timus Group Midco, LLC The Ultinus Redenption 100.0000
..BGWATC-1M-4 [Group Midco 02/01/26 .ovvvvneeeiiinnn [ oo . 02/23/2023 . | .. N R R (135,043) |......... (135,043) |......... (133,583) [......... (138,583) [c.vvvvnnnnnnnnn (U 3,541 | (U 3,541 | [V S (135,043) [....ccvvnnnnnns (VN P [ PO [V N 0 |. 02/01/2026 .|4.B PL ....
The Ul timus Group Midco, LLC The Ultinus Redenption 100.0000
..BGWATC-1M-4 [Group Midco 02/01/26 .cevvvneiiiinnn [ oo L 08/3172023 . | eeeeeeeiiiieeeeeenieeeees e e 16,775 |.oovvenenens 16,775 [oeeennne 16,593 |oovveennnnns 17,215 | 0 s (440) |vvvvvvrnnnnnns (U R (440) |.oovvvvnnnnnns (U P 16,775 |oeenieiiinnnn (VN P [ PO [V 748 |. 02/01/2026 .|4.B Z .....
Resolute Industrial, LLC Resolute Industrial Redenption 100.0000
..BGWAUN-DG-8 [03/07/25 ..vvvvvniiiiiiiiiiiiiiiiiiiiieiiiiinineees | neees L 02/21/2028 . | eeenieieiiiiiiieeeeciiiieeees i e 4,125,000 |........ 4,125,000 |........ 4,041,597 |........ 4,129,183 |....covvnnnnnns 0 feeenns (4,183) |.eevennniinns [ U (4,183) |.eevennniinnns [ U 4,125,000 |...couunnnnnnns 0 o [U T [ P 54,770 |. 03/07/2025 . |4.B PL ....
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1120 HOLDINGS, INC. 20 HOLDINGS Redempt ion 100.0000
..BGWAYY-RD-2 [06/12/25 ...evvvniiiiiiiiiiiiiiiiiiiieeecciiineeeees | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 20,248 |oeeeuennnnnn 20,248 |....covnnnns 19,825 |oeveennnnns 19,848 |o.ovveeiinnne [V P 400 |oeeeeniiiinns (U P 400 |oeeeeiiiiiens (U P 20,248 [.ooeiiiiiinnnn (VO 0 | [V 0 | 06/12/2025 . |3.C PL ....
W20 HOLDINGS, INC. W20 HOLDINGS
..BGWAYY-RD-2 [06/12/25 ...evvvriiiiiiiiiiiiiiiiiiiiieecciiineeeees | s . 03/01/2023 . |No Broker ........cccveees Jovvnnnirviiinninnns foonnenenns 21,798 [t (U P 21,798 |..ocvvnennns 21,798 |.ooiiiiiinns [V FUSURRRRR (VO [V ST (VN [ SRR 21,798 |oeeeeeeeenns (VO 0 | [V 0 . 06/12/2025 . |3.C PL ....
Valicor PPC Intermediate | LLC Valicor PPC
..BGI50M-M7-0 [ Intermediate | LLC 07/24/26 ......... |...cc. . 01/31/2023 . | Conversion .....ceevevveenn Joevvvnennnerinnnnnns Jovvennennnns 1,824 |oeeeeennnne 1,735 |oeeeeeennns 1,726 | 1,827 oeveeiiiiinnns 0 e (73] R [ R (73] R 0 e 1,824 |l (VN 0 | [V 14 |. 07/24/2026 . |3.C PL ....
Valicor PPC Intermediate | LLC Valicor PPC Redenption 100.0000
..BGII50M-M8-8 | Intermediate | LLC 07/24/24 ......... |....... L 03/31/2023 . | eeeeieeiiiiieeeeieieeeees i e 467,465 |........... 467,465 |........... 464,550 |........... 42,129 |, [V R (9,440) |..coeeeeens (U A (9,440) |..coeeeeens 0 e 467,465 . 07/24/2024 . |3.CPL ....
Valicor PPC Intermediate | LLC Valicor PPC Redenption 100.0000
..BGII50M-M9-6 | Intermediate | LLC 07/24/26 ......... |....c.. . 03/16/2023 . | .. ... 52,174 ...52,174 ...51,652 |[............ 54,481 ..52,174 |.. . 07/24/2026 . |3.CPL ....
Valicor PPC Intermediate | LLC Valicor PP
..BGII50M-M9-6 | Intermediate | LLC 07/24/26 ......... |...cc. . 01/31/2023 . | Conversion .....cevevvevnns Jovvneninrennnninnns foeeneneens 10,791 [oeeeeenne 10,344 |............ 10,240 |ooevennnnnns 10,801 [ouvveeinnnnnns 0 Jeeeeennnn (10) oo, 0 s (10) oo [ SRR 10,791 [ovveiiiiinnns (VO 0 | [V 235 |. 07/24/2026 .|3.CPL ....
Heartland, LLC Heartland LLC Redemption 100.0000
..BGWS2B-FJ-4 [08/30/25 ...evvvriiiiiiiiiiiiiiiineeeciiieeeeen | s L 01/04/2023 . | .eenneiiiiieeeeeiiieeeees i e 10,444 |............ 10,444 |............ 10,261 |ooeeenneeene 10,625 |............... 0 s (L30T (U (G120 [ SRR 10,444 |l (VO 0 | [V 174 |. 08/30/2025 . |4.B PL ....
Heartland, LLC Heartland LLC Redemption 100.0000
..BGW52C-V0-5 [08/30/24 ...evvvriiiiiiiiiiiiiiiiieeeeciiieeeeen | s L 02/14/2023 . | eeveeeeiiiieeeeeeeieeeees i e 207,140 |........... 207,140 |.....oeeens 207,140 |oeeeeiiiiiiinnns (U PO [ PO (1 P [ PO {1 P (U R 207,140 |.ooooeeeennnn (VO 0 | [V 0 |[. 08/30/2024 .|4.B PL ....
Redemption 100.0000
..BGW52C-V6-2 |Heartland, LLC Heartland 08/30/25 .. |....... L 01/04/2023 . | .eenneeiiiiieeieeiiieeeeees i feeen 12,201 [ 12,201 |oeeeeennns 12,080 [oeennnnnnne 12,743 |l [V USRI (452) |vvvvevnnnnnns (U (452) |vvvveviinnnns [ SRR 12,201 |l (VO 0 | [V 262 |. 08/30/2025 . (4.B PL ....
Apex Service Partners, LLC Apex Service Redemption 100.0000
..BGW53C-T9-8 [Partners LLC 07/31/25 ovvvvviieeeeen | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 35,825 |oeeernnn 35,825 [ 35,568 |............ 37,305 |oeeeiiinnnns 0 s (1,480) [oovvvennnnnnnns (U . (1,480) [oovvvnnnnnnnnns [ SRR 35,825 [ooeiiiiiinnns (VO 0 | [V 866 |[. 07/31/2025 .|4.B PL ....
Apex Service Partners, LLC Apex Service Redemption 100.0000
..BGW53C-UB-1 [Partners LLC 07/31/25 ... N R . 01/06/2023 . | .. . 07/31/2025 . |4.B PL ....
Certfied Power, Inc. Certfied Power
L.BGWS3T-79-5 [03/20/23 ..cevvvviiiiiiiiiiiiieciiie s | s . 01/03/2023 . . 03/20/2023 . |2.CPL ....
Certfied Power, Inc. Certfied Power
L.BGWS3T-79-5 [03/20/23 ..cevvvviiiiiiiiiiiiiiciine s | s . 03/15/2023 . |No Broker ........cccvvees Jovvnninirriinnninnns foenneenens 10,115 [ (U P 10,115 [oeenee 10,115 [ooeeiiiiinnnnns [V FUSURRRRR (VO 0 | (VO [ SRR 10,115 [oveeiiiinnnns (VO 0 | [V 0 |. 03/20/2023 . |2.C PL ....
DAS Purchaser 2 Corp. DAS Purchaser 2 Corp. Redemption 100.0000
..BGWSEB-33-9 [11/13/24 ..evveeiiiiiiiiiiiiiiiieceiiineeeeen | s . 03/31/2023 . . 11/13/2024 . |2.CPL ....
DAS Purchaser 2 Corp. DAS Purchaser 2 Corp.
..BGWSEB-38-4 [11/13/24 ..evvvniiiiiiiiiiiiiiiiieeecciiineeeeen | s . 01/04/2023 . . 11/13/2024 . |2.CPL ....
DAS Purchaser 2 Corp. DAS Purchaser 2 Corp.
L.BGWSSB-3X-3 [11/13/24 ..evveeiiiiiiiiiiiiiiiiecviineeeen | s . 01/04/2023 . . 11/13/2024 . |2.CPL ....
ECM Industries, LLC ECM Industries
..BGWS6S-63-8 [12/23/25 ...covvvviiiiiiiiiiin s | s . 01/31/2023 . . 12/23/2025 . |4.BPL ....
ECM Industries, LLC ECM Industries LLC
..BGWSBS-67-9 [12/23/25 ..coevvvviiiiiiiiiiieieceeceiis | s . 02/28/2023 . . 12/23/2025 . |4B Z .....
Fresh Holdco, Inc. Fresh Holdco
.BGWSBE-FU-7 [01/24/26 ...ovvvriiiiiiiiiiiiiiiiiiieieecviiineeeeen | s . 03/31/2023 . . 01/24/2026 . |3.B PL ....
New ILC Dover, Inc. New ILC Dover
..BGWSBR-VU-0 [01/31/26 ..evveiiviiiiiiiiiiiiiiieniiicinienneeeenn | s . 01/27/2023 . | .. . 01/31/2026 . |4.B PL ....
RxSense Holdings LLC RxSense Holdings LLC
..BGWSB7-7R-4 [03/13/26 ..evvviiiiiiiiiiiiiiiiiieececeiineeeeen | s . 03/31/2023 . . 03/13/2026 . |4.A PL ....
Med Review Inst of America Med Review Inst of
..BGWSPH-GL-0 | America 10/06/24 oovvveeiiiiiiiiineeee [ oo . 03/31/2023 . . 10/06/2024 . |4.B Z .....
Fortune International, LLC Fortune
..BGW619-RK-2 [ International, LLC 01/17/26 woovvees | oennees . 03/31/2023 . . 01/17/2026 . |2.CPL ....

Erie Construction Mid-West LLC Erie

..BGIB1E-8U-0 | Construction Mid-West LLC 07/30/27_]....... . 03/31/2023 . . 07/30/2027 . |2.A PL ....
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Bounteous, Inc. Bounteous, Inc. Redemption 100.0000
. BGNBTF-TA-8 [08/02/27 ....uvviiviinnnniiiiiiiniininiiiniiieneeiinn | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,684 |oeeeenennns 1,684 |oeeeennnnnns 1,667 [ooeeveinnnnns 1,728 | [V P (20 (U P [ [V PR 1,684 [oooeeiiiiinnnns (VN P [ PO [V 27 |. 08/02/2027 .|2.B PL ....
World 50, Inc. World 50, Inc. Redemption 100.0000
..BGW622-D8-8 [01/12/26 ...evvvivvviinniiiiiiiiiiiieciiiinneeiien | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 5,219 [oeeeiiiinne 5,279 [ooiiiiinnnns 5,26 |...cccovnnnnn 5,383 [oooiiiiinnnnns 0 s [V (U (104) [oevnnriiinnnnns [V PR 5,219 [oveiiiiiinnnns (VN P [ PO [V 124 . 01/12/2026 . |3.CPL ....
Orbit Purchaser LLC Orbit Purchaser LLC Redemption 100.0000
..BGW623-VB-9 [10/19/24 ...evvvriiiiiiiiiiiiiiiiiiieeeceiieeeees | s . 03/31/2023 . | .. U R R 2,885 [eeiiiiine 2,885 | 2,856 |iiiuennnnnns 2,927 [oeeeiiiiinnnnns 0 Jeeeeennnn (X)) O (U P [ F [V PR 2,885 |.oooiiininnnns (VN P [ PO [V N 0 |. 10/19/2024 .|2.CPL ....
Wihi tsons Holding Group, LLC Whitsons Holding Redemption 100.0000
..BGIIG2S-0K-8 | Group, LLC 08/27/21 cevvvveeviiinnns [ oo L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 3,421 oo 3,421 [ooiiiiinnnns 3,370 |oveeiinnnnns 3,386 |.eevvnnnnnns [ R 3B | [ R 3B | [V PR 3,421 [ (VN P [ PO [V 87 |. 08/27/2027 .|3.BZ .....
lihi tsons Holding Group, LLC Whitsons Holding Redemption 100.0000
..BGII62S-0L-6 | Group, LLC 08/27/21 cevvvveeviiinnns [ oo L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e 364 | 364 | T 361 | [ PO T PO [ PO T P [ PR L R (1 P [ PO [V N 6 | 08/27/2027 .|2.CPL ....
lihitsons Holding Group, LLC Whitsons Holding Redemption 100.0000
..BGW62S-0M-4 | Group, LLC 08/27/21 ovvvvveviiinnns [ oo L 08/31/2023 . | eeveeieiiiiieeeeeeieiieeees i e 2,508 [..coeeeenne 2,508 |.iiinnns 2477 | AT 0 Jeeeeennnn (00 O [V P (40) |vvvennanns [V PR 2,508 |...ccovvnnnnnns (1 P [ PO [V 64 |. 08/27/2027 .|2.CPL ....
ACP Tara Holdings, Inc. ACP Tara Holdings, Redenption 100.0000
..BGWB3C-NU-5 | Inc. 09710727 wevveeiiiiiiiieieciiii [ oo L 08/31/2023 . | eeveeieiieiieeeeeeiieneees i e 3,970 [oeiiiinne 3,970 |oieeeinnnnns 3,930 [.oovvinnnnns 4,041 | 0 Jeeeeennnn (A D] [V P (A D) . [V PR 3,970 [ooeviiininnnns (1 P [ PO [V 32 [. 09/10/2027 . [3.A PL ....
Boardwalk Buyer LLC Boardwalk Buyer LLC Redenption 100.0000
..BGIIB46-T6-4 [09/28/27 ..evvvnrviiiiiiiiiiiiiiiiieeecciineeeees | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 9,254 | 9,254 |.oiiiiinnnns 9,162 |vvvvennnnnns 9,429 [.oooiiiiinnnns (U [RE)] (U [RV£) ) [V PR 9,254 |oeeiiiiiinnnnn (VN P [ PO [V 221 |. 09/28/2027 . |3.APL ....
BrightSign LLC BrightSign LLC Redempt ion 100.0000
..BGWBSH-E6-5 [ 10/14/27 ..eevviiviiiiiiiiiiiiiiiiiieiciniineeeeinn | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 9,489 [ 9,489 [......oeennns 9,394 [...ooeennnnns 9,675 |oviviinns 0 s (G170 (U [QE-70 ) PR [V PR 9,489 |...coovvnnnnnns (VN P [ PO [V 251 |. 10/14/2027 . |3.A PL ....
Lamark Media Group, LLC Lamark Media Group, Redemption 100.0000
..BGIIBSH-EV-0 [LLC 10/14/27 ... P IR . 0373172023 . | eeeeeeiiiie e 2,527 |.. . 10/14/2027 . |3.A PL ....
Stanton Carpet Corp. Stanton Carpet Corp. Redempt ion 100.0000
..BGWBSZ-5E-8 [ 10/01/27 ...vvviiiiiiiiiiiiiieeecvieeeeccinin | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 4,474 ..o 4,474 |......ooeeens 4,429 |........eeen 4,543 [.oooiiiinnnnns [ P [0 (U PO (1)) [V PR 4474 |t (VN P [ PO [V 111 [. 1070172027 . [2.C PL ....
Lamark Media Group, LLC Lamark Media Group,
..BGW661-Q0-2 [LLC 10714727 o [ oo . 03/30/2023 . |No Broker .......ccceevvns Joevvvnnnnneninnnnns Jovennennnns 2,166 [.ooiiiiiininnnns (U FO, 2,166 |oeeieiiiiiiinns (U1 P [ PO (VN P [ PO {1 P [V PR 2,166 |oeeeeiiiinnnnn (VN P [ PO [V N 0 |. 10/14/2027 .|3.A PL ....
Corbett Technology Solutions Corbett Redempt ion 100.0000
..BGIIB62-3L-6 | Technology Solutions 10/29/27 ooovv | unnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeiiieeees i e 4,441 | 4,441 [ooneins 4,3% [...ccovnnnnn 4,455 [.ooooiiiinnnnns [ P (L) T (U PO (R P [V PR 4441 |t (VN P [ PO [V 80 |. 10/29/2027 . |3.A PL ....
Corbett Technology Solutions Corbett Redempt ion 100.0000
..BGIIB62-4K-7 | Technology Solutions 10/29/27 oovvv | unnnns L 08/31/2023 . | eeveeieiiiiieeeeeeieiieeees i e 2,381 [ 2,381 | P T I 2,400 |oiiiiiinnnns [ P (1) O (U PO (19) |eevenieiens [V PR 2,381 [ (VN P [ PO [V N 0 |. 10/29/2027 .|3.A PL ....
Bounteous, Inc. Bounteous, Inc. Redemption 100.0000
..BGWBTE-WS-2 [08/02/27 ..evvvviviiiininniiiiiiiiinieiiiniieeneeiinn | s L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 339 | X 336 |eiiiiiins 345 [ [ O (0] P [ R (0] PP [ PR 339 [t (VN P [ PO [V N 5 |. 08/02/2027 .|2.B PL ....
BCM One, Inc. BCM One, Inc. 1/17/21 Redemption 100.0000
..BGWE7N-CU-9 L 08/31/2023 . | eeeeeieiiiiieeeeeeiiieeees i e 1,947 [ooooininins 1,947 o 1,933 [ 1,987 | [ P (1) O (U P (39) |eeveninanns [V PR 1,947 | (VN P [ PO [V 45 [. 1171772027 . [3.A PL ....
Redemption 100.0000
..BGW67N-DD-6 L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e 545 | 545 oiiiiiiiiiinns 541 | 549 [ooiiiiiiiinnns 0 e [ 1 PO [ R [ PO [ PR 545 [t (VN P [ PO [V 13 | 11/17/2027 . |3.A PL ....
Redemption 100.0000
..BGHIB7S-KK-1 L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 18,642 |....cceenens 18,642 |ooeevennnnns 18,456 |..oevennnnns 18,895 |ovveeiiiinnns [V USRI (253) |vevverrennnns (U (253) |oevvvnnnnns (U P 18,642 |ovveeiiiinnnnn (VN P [ PO [V 318 |. 11/30/2027 . |3.APL ....
Redemption 100.0000
..BGW67S-LS-3 . 03/31/2023 . | .. ..15,550 |.. . 11/30/2027 . |3.A PL ....
..BGW67S-LS-3 . 02/27/2023 . |No Broker ......ccoevevvens Joevvnnnnnnrinnnnnns Joviinnennnns 4,009 oeeiiiiiiiiiinnns (U FO, 4,009 |eeevennnnnns 3,764 |ooeeiinns [ PO (1 P [ PO {1 P [V PR 4,009 [...ccovvnnnnnns (VN P [ PO [V 26 | 11/30/2027 . |3.A PL ....
Redemption 100.0000
..BGIIB7V-V4-8 . 03/24/2023 . | .evnneeiiiiiieeeeiiieeeees | e 424,528 |........... 424,528 |..ooennnnnn 420,283 |........... 431,480 |....coevnnnnnns [V R (6,952) |vvvennninnnnns (U A (6,952) |evvennnnnnnne (U 424,528 |.....covvnnnnns (VN P [ PO [V F 9,886 |. 12/01/2027 .|3.A PL ....
Bradshaw International Parent Bradshaw Redemption 100.0000
..BGWE82-4N-9 | International Parent 10721727 oo | e . 03/31/2023 . | .. F R AR 37,500 fooeeeeenns 37,500 |......oennns 36,563 |.....covnnns 37,506 |.....cevnnnnnnn [ O ({7 PO [ R ({7 PO (U P 37,500 |eeeeniniinnns (VN P [ PO [V 979 |. 10/21/2027 . |3.APL ....
GHR Healthcare, LLC GHR Healthcare, LLC Redenption 100.0000
..BGWBBF-5L-3 [12/09/27 ...evvvriiiiiiiiiiiiiiiiiiiieeecciiineeeees | s L 03/3172023 . | eeeeeiiiiiieeeeeeeiiieeeees i e 600 [ooeiiiiiininnns 600 |oeereriiiiinns LIt I (<101 I O [ PO [ PO [ R [ PO [ PO 600 |eevrenninns (VN P [ PO [V N 0 |. 12/09/2027 .|2.CPL ....
GHR Healthcare, LLC GHR Healthcare, LLC Redenption 100.0000
L.BGIBBF-7C-1 [12/09/27 .ivvvvnriiiiiiiiiiiiiiiiiiiiiiiiiiiinnneees | neees L 08/31/2028 . | aeeeiiiiiiiiiiieeeiiiiiieeees | e 1,926 [...oooeeenens 1,926 et 1,902 |oiiinnns 1,910 |oveeiiiiinns U T 16 [t U 16 [ (U 1,926 |oovvenenns 0 o [U T 0 e 44 |. 12/09/2027 . [2.CPL ....
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Omni Intermediate Holdings Omni Intermediate Redemption 100.0000
..BGW68F-7V-9 | Holdings LRVE V0 A [ . 03/31/2023 . | evveiiiiiniiiiiniiiniiininins e e 10,838 [............ 10,838 |..eevvvenns 10,702 fo..eveeeeee 10,910 [ovvnennnnnnns 0 e (72) feuvvinnnnnnnns 0 s (72) feuvvnnnnnnnnnns [ SRR QLU PO (VO 0 | [V 0 [ 1173072027 . |3.A PL ....
Omni Intermediate Holdings Omni Intermediate
..BGW68F-83-0 |Holdings LRVE (V7 O [ . 03/22/2023 . |No Broker ..........cccooes Joeeeeeeeeeeinnnnnnns Joeeeeeennnns 1,209 [oeeeiiiiiiinnnne [V 1,209 [ovviiiiiiiiinnns (V2 [V FUSURRRRR (VO [V ST (VN 0 e 1,209 |ooeeeeeennnns (VO 0 | [V 0 [ 1173072027 . |3.A PL ....

Redemption 100.0000

..BGW68P-UU-3 | SPI LLC SPI LLC 12/21727 e [ L 03/31/2023 . [ eveeiieeeiiieeeeins e e 17,0000 [l 17,0000 [l 16,830 [ 17,089 [0 e (39) [ 0 e (39) [l 0 17,000 0 0 e [0 O 397 |. 12/21/2027 .|2.CPL ....

..BGIIB8P-X0-6 |Prime Buyer, L.L.C. 12/22/26 ..o [ ennis . 03/06/2023 . [ ..vveeeeeeiiiiieeeeeiieees feieeiiiiieeeees feen. 575,028 [.L......0575,928 |...........568,729 [...........579,663 [.........cccccc0 |ooeeenn(3,738) i 0 e (3,738) [l 0 575,928 0 [0 (O O 9,392 |. 12/22/2026 . (2.B PL ...

..BGIIBBQ-0A-0 |MeritB2B LLC MeritB2B LLC 05/23/24 |....... L 03/3172023 . [ eveeieeeeiieeeeeiis e e 91,044 001,044 01,024 [l 092,902 [0 e (959) [ O e (959) [ O e 91,044 0 [0 (O O 2,378 |. 05/23/2024 . |2.CPL ....
Affinity Hospice Intermediate Affinity

..BGW6BQA-QF-9 |Hospice Intermediate 217727 oo | eeen . 03/31/2023 . . 12/17/2027 . |3.A PL ....
Market Performance Group Market Performance

..BGIIBYO-VT-9 | Group 12/29/26 oo [ e L 03/31/2023 . [ eveeieeeeiiiieeeeies e [ 6,859 6,859 [ 6,791 [ 6,859 [0 | 0 T 0 6,889 0 [0 [(J O 175 |. 12/29/2026 . [3.A Z .....
LYNX Franchising, LLC LYNX Franchising, LLC

..BGIBIT-B3-6 | 12/23/26 .....eevveiiiiiiiiieiiiiiiiee e [ e L 03/31/2023 . [ eveeiieeeiiieeeeis e 02,5000 [0 2,500 [ 2,475 [0 2,836 [0 i (36) [ 0 e (36) [l 0 e 2,500 O [0 e (0 O, 47 | 12/23/2026 . [3.B PL ...
Tinicum Voltage Intermediate Tinicum Vol tage

..BGWBAC-66-9 | Intermediate 12/15/28 e | eeees . 02/28/2023 . | .. . 12/15/2028 . |3.A PL ....
Blackbird Purchaser, Inc. Blackbird

..BGIIBA7-31-4 | Purchaser, Inc. 04/08/26 .....cevennn | eeenne L 03/31/2023 . [ eveeieeeeiiiieeeeies e [ 16,408 [l 16,408 [l 16,243 [l 16,549 [0 | (142) [0 e (142) [0 16,408 0 [0 [(J O 345 |. 04/08/2026 . |3.C PL ....
Fortune International, LLC Fortune

..BGWBAN-WP-4 | International, LLC 01/17/26 ...ovvees | eeenns L 03/3172023 . [ eveeieeeiiieeeeis e e 33,027 [l 33,027 [ 32,697 [ 82,909 [0 | 118 [0 e 118 0 83,027 0 [0 (O PO 0 (. 01/17/2026 .|2.CPL ....

..BGIIBAZ-VE-3 | CDI Acquisitionco, Inc. 12/24/24 ... | ....... L 03/31/2023 . [ eeeeieeeeiiieeeeies e [ 64,020 [l 64,920 [l 84,271 [ 64,940 [0 i (20) [ 0 e (20) [ O e 84,920 0 [0 (O O 1,263 (. 12/24/2024 . |2.A PL ....
SpendMend Holdings LLC SpendMend Holdings LLC

..BGWBBU-QY-5 |03/01/28 ... ccciiies [ eeeees L 03/31/2023 . [ eveeieeeieieeeeis e e 1,082 1,982 [ 1,962 [ 1,993 0 e () 0 e O 0 e 1082 0 [0 (0 O 51 |.03/01/2028 . [2.C PL ....
SpendMend Holdings LLC SpendMend Holdings LLC

..BGWBBU-SQ-0 | 03/01/28 ... ccciiies [ eeeees L 03/3172023 . [ eeeeieeeeiiieeeeiins [ [ 348 B8 B85 B8 [0 2 [0 2 [ O B8 0 [0 (O PO 9 | 03/01/2028 . [2.CPL ....

..BGIBCZ-MY-7 | Argano, LLC Argano, LLC 06/10/26 ... |....... L 01/03/2023 . [ .evveeeeeeiiiiieeeeiins e 03,208 03,208 [ 30265 [ 30270 [0 28 [0 28 [0 30298 0 0 (0 O 29 |. 06/10/2026 . |3.A PL ....
OEP Glass Purchaser, LLC OEP Glass Purchaser,

..BGW6EC-GD-8 |LLC 04/18/28 ..ooveeiiiiiieeiiiiins [ eeeeen L 03/31/2023 . [ eveeiieeiiieeeeiiees e e 37,5000 [l 37,5000 [l 37,125 [ 37,465 [0 38 [0 38 [0 87,500 0 [0 e [(J O 929 |. 04/18/2028 . |2.A PL ....
Vision Innovation Partners 04/07/28

LBGWBEJ-BD-5 [ .oevveneeiiiiiieeee e | L 03/31/2023 . | eeeeeeeieiiieeeeeeeieeeees v e 1,942 [ 1,042 [ 1,022 | 19485 0 et (B) e O et () [ O [ 1,942 [0 [0 [ [V 30 |. 04/07/2028 .|3.B PL ....
Orthoal liance Mso, LLC Orthoalliance Mso, LLC

L.BGWBEK-E9-2 |07/21/25 .. [ eeeees L 03/3172023 . [ eeeeieeeiiieeeins e e 2,041 L 2,94 2,911 2,455 [0 B0 [0 30 [l O e 2,04 0 0 (0 O 78 | 07/21/2025 . [3.A PL ....
Orthoal liance Mso, LLC Orthoal liance Mso, LLC Redemption 0.0000

..BGIIBEK-E9-2 |07/21/25 ... R UTT . 01/31/2023 . | .. . 07/21/2025 . [3.B Z .....
Orthoal l iance Mso, iance Mso, LLC

L.BGWBEK-E9-2 |07/21/25 .. [ eeeees . 0173172023 . [No Broker ......ccccevvveee foereeiiiiiiniiniin foeeiiiiiiinnns (I O [V [V [I07)) S [V O, (O O [V O, (O O [V O (I N (O O [V O, (O PO 0 . 07/21/2025 .|3.B Z .....
CMG Holdco, LLC CMG Holdco, LLC Redemption 100.0000

..BGWBFS-NN-3 | 05/19/28 ......ovvvviiiiiiiiiiiiciiiiicececciiiees | eeeees L 03/31/2023 . [ eeeeieeeeiiieeeeien e e 1,020 |ooooiieens 1,020 | 1,010 [oreeennnne 1,018 | [V O, P O [V O, P O [V O 1,020 [oeveeeenenns (O O [V O, (0 O 24 |.05/19/2028 . |3.A PL ....
Trilon Group, LLC Trilon Group, LLC Redemption 100.0000

..BGWBFS-RG-4 |05/27/29 ....oevvveiiiiiiiiiiiiiiiiiiee e [ eeeees L 03/31/2023 . [ eeeeieeeeiiieeeeien e e 3,928 oo 3,928 |.eeennn. 3,888 |....ccvenns 3,920 |cciiiinennne [V O, [ O [V O, [ O [V O 3,928 | (O O [V O, (O PO 0 . 05/27/2029 .|3.A Z .....
Momentun Manufacturing Group Momentum Redempt ion 100.0000

..BGW6FS-S2-4 | Manufacturing Group 05/18/28 .....oee | eenne L 03/31/2023 . [ eveeieeeeiiieeeeien e e 2,622 foeiiiinnns 2,622 |eeeeennn. 2,503 | 2,59 |coiieneennne [V O P2 R [V O P2 R [V O 2,622 |ooiiiiiiennn (O O [V O, (O PO 0 . 05/18/2028 .|2.C PL ....
Thayer Power & Communication Thayer Power & Redempt ion 100.0000

..BGIEFS-88-1 | Communication 03/26/27 v | nnneee . 03/31/2023 . | .uvveriieiiiiiiiiiiiiiiiiiiies e | 2,172 Joeevveeanns 2,172 oo 2,150 oo 2,165 |.oooeiinnns [V Tl [V Tl 0 foreeeinns 2,172 oo [V PPN [V 0 e, 52 |. 03/26/2027 . |2.B PL ....
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
CMG Holdco, LLC CMG Holdco, LLC Redempt ion 100.0000
..BGWBFT-SR-7 [05/19/28 ...evvvriiiiiiiiiiiiiiiiiieeecciineeeees | s L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e <10 T O [C10 T R 597 |ooviiiiiiens 600 |ouveeniiiinns [ PO T PO [ PO T P 0 v [C10X I O (VO 0 | [V 14 |. 05/19/2028 . |3.A PL ....
Trilon Group, LLC Trilon Group, LLC Redemption 100.0000
BGIBFV-TE-4 [05/27/29 ...covvvniiiiiiiiiiiiiiiiiiiienceciiiienees | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 3,928 [eeiiiinne 3,928 [....coeennns 3,888 |...ceuunnnnn 3,888 |.....euunnnns [ PO 40 | [ PR 40 | 0 e 3,928 |..oooiiiiennn (VO 0 | [V 54 |. 05/27/2029 . |3.A Z .....
CMG Holdco, LLC CMG Holdco, LLC Redemption 100.0000
..BGIBFV-A7-5 [05/19/28 ....evvviviiiiiiiiiiiiiiiiiieecciineeeees | s . 03/31/2023 . | .. FU R N 1,771 | 1771 foenns 1,753 oo 1,763 [cevvvviiinnnns [V FUSURRRRR L 0 | 8 [ 0 e 1771 [, (VO 0 | [V 14 |. 05/19/2028 . |3.A PL ....
MidWest Eye Services, LLC Midllest Eye Redemption 100.0000
. BGWBGA-MA-0 |Services, LLC 08/20/27 ..cvvvvvneenns | eennnnn L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 4128 o 4,123 [oooiiiinnnns 4121 | 4,139 [, 0 Jeeeeennnn (16) oo 0 s (16) oo 0 e 4123 | (VO 0 | [V 93 |. 08/20/2027 . [3.A PL ....
Orthoal liance MSO, LLC Orthoal Iiance MSO, LLC Redemption 100.0000
..BGIBGA-P6-6 [07/21/25 .evvveiiiiiiiiiiiiiiiiiiececviieeeeen | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiieeees e e 3,410 [oeeirnnnnne 3,410 |oeeeennnnnns 3,375 [ooeiiiiinnnns 3,378 |eviiiiinns [ PO 31 | [ PO 31 | 0 e 3410 | (VO 0 | [V 91 [. 07/21/2025 . |3.A PL ....
Midllest Eye Services, LLC Midllest Eye Redenption 100.0000
..BGW6H4-LD-8 |Services, LLC 08/20/27 ..cvvvvvneenne | eennnnn L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e 818 [oiiiiiiiiinnns 818 |oeiiiiiiinns 802 |..ovviiiiins 802 |..iiiiiiinns [ R 16 [ooeniiiiiinnnns [ PR L7 O 0 e 818 [ovvvviiiiinns (VO 0 | [V 23 |. 08/20/2027 . [3.A PL ....
TSS Buyer, LLC TSS Buyer, LLC Redemption 100.0000
..BGWBHA-LU-0 [06/22/29 ....oevvnniiiiiiiiiiiiiiiiiinieccinienees | s L 08/31/2023 . | eeeeeieiieiieeeeeeiieeeees i e 4,024 |oeeeinne 4,024 |............. 3,966 |.eovunnnnnnn 3,992 [ooiiiiiininnns [ R F<7 F [ PR L7 F 0 e 4,024 | (VO 0 | [V 0 | 06/22/2029 .|3.B Z .....
TSS Buyer, LLC TSS Buyer, LLC Redemption 100.0000
..BGWBHA-N3-8 [06/22/29 .....evvvniiiiiiiiiiiiiiiiiieniecciiiinees | s L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 633 | 633 | (S T E K2 N [ PO {1 P [ PO {1 P 0 v XX A (VO 0 | [V 0 | 06/22/2029 .|3.B Z .....
Element 78 Partners, LLC Element 78 Partners,
..BGW6H4-ZP-6 [LLC 12/01/27 o [ oo . 03/31/2023 . . 12/01/2027 . (3.B PL ....
Element 78 Partners, LLC Element 78 Partners,
..BGW6H4-2S-0 [LLC 12/01/27 ... P IR . 03/31/2023 . . 12/01/2027 . (3.B PL ....
Omni Intermediate Holdings Omni Intermediate
..BGIBHG-UQ-2 |Holdings 12/30/26 oovveeiiiiiienees [ e . 03/31/2023 . . 12/30/2026 . |3.A Z .....
Omni Intermediate Holdings Omni Intermediate
..BGWBJ2-5H-9 [Holdings LRV S N . 03/22/2023 . |No Broker ........cccvvees Jovvvnnneniinnnnnns fooeeineeinnnns 238 [, [V P PO (VO [V FUSURRRRR (VO 0 | (VO 0 v 238 | (VO 0 | [V 0 | 11/30/2027 .|14B Z .....
Kene Acquisition, Inc. Kene Acquisition, Inc. Redemption 100.0000
..BGWBKD-WC-4 [08/08/26 .......cevvvunvieiiinniniiiriiiiiiineeciininn | s . 03/31/2023 . . 08/08/2026 . [3.B Z .....
WilliamsMarston WilliamsMarston
BGIBLT-WF-2 [08/25/28 ....evvrveiiiiiiiiiiiiiiieeecciiineeeees | s . 03/31/2023 . . 08/25/2028 . [3.A PL ....
Phaidon International Phaidon International
. BGWBL1-WNM-7 [08/22/29 ....ovvvnniiiiiiiiiiiiiiiiiiiieneeccinienees | s . 01/31/2023 . . 08/22/2029 . [2.A PL ....
Wellspring Pharmaceutical Corp Wellspring
..BGIIBL2-1S-6 |Pharmaceutical Corp 08/22/28 ........ |.eenenn . 03/31/2023 . . 08/22/2028 . |3.CPL ....
..BGIBL7-WS-1 | Techmer Techmer 09/01/28 ovvveeeeee | eennnnn . 03/31/2023 . . 09/01/2028 . [2.C Z .....
..BGIBL7-WS-1 | Techmer Techmer 09/01/28 ovvveeeeee | eennnnn . 01/03/2023 . . 09/01/2028 . [3.B Z .....
Prime Time Healthcare Prime Time Healthcare
..BGWBM1-SU-3 [09/19/28 ...evvvriiiiiiiiiiiiiiiiiieeeecriineeeees | s . 03/31/2023 . | .. . 09/19/2028 . |2.B PL ....
GHR Healthcare, LLC GHR Healthcare, LLC
L.BGWBM7-58-0 [ 12/09/27 ..vvvvriiiiiiiiiiiiiiiiiiiceecviiineeeees | s . 03/31/2023 . . 12/09/2027 . |2.C Z .....
..BGWENN-YD-5 [SPI LLC SPI LLC 12721727 o e . 03/31/2023 . . 12/21/2027 . |2.CPL ....
TRILON GROUP, LLC TRILON GROUP, LLC
BGWBNN-YH-6 [05/27/29 ...cevvvniiiiiiiiiiiiiiiiiieniecciiieeees | s . 01/06/2023 . |No Broker ........ccevvees Jovvnnininriinnninnns fooniennnns 19,150 [oeenniiiinnnnnns (VI 19,150 |............ 19,150 |l [V FUSURRRRR (VO 0 | (VN [ SRR 19,150 [ovvvvvvvvnnnnns (VO 0 | [V 0 [ 05/27/2029 . |3.AZ .....
Redemption 100.0000
..BGIIBPA-7-6 [Kenco Kenco L RVA 7 R I, L 08/3172023 . | eeeeeiiiiiieeeeeeiieeeees e e 21,459 |onnnn 21,459 | 21,030 [...ccvvnnnns 21,082 [ooiiiiiiins [V PR [ R (U P [ R [ TR 21,459 [ooooeiiiinnns (VO [V FUSTTRRRRR [V 611 [. 11/16/2029 .|13.B Z .....
Industrial Service Group Industrial Service Redempt ion 100.0000

..BGW6Q0-PD-2 | Group 12/07/28 v | e . 03/31/2023 . | .uvveriieiiiiiiiiiiiiiiiiiiies e | 2,685 |.eieee.. 2,685 |............. 2,631 | 2,631 | 0 foreeeiinns B4 | [ OO B4 | 0 foreeeinns 2,685 |....oounennn [V PPN [V 0 e, 26 |. 12/07/2028 . [4B Z .....
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,
NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation

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

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

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

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

Legacy Service Partners Legacy Service
..BGW6RR-22-1 [Partners 01/09/29 .ovvvvniiiiiiiiines [ oo . 03/07/2023 . |No Broker ........ccccveees Jovvnnninviinnninnns fooenennens 22,500 |oeeiiiiiiiiiinnns (U P 22,500 |.oieivinnniiiennns (U1 P [ PO (VN P [ PO (VN [ SRR 22,500 [ooeiiiiiiiinns (VO 0 | [V 0 [ 01/09/2029 .|3.B Z .....
Composite Technology Acq Composite Technology Redemption 100.0000

..BGW4TB-Q1-5 [Acq 02/01/24 .oivvvviiiiiiiiiiiniiiiinn | nnnens . 03/24/2023 . | .eeiiiiiiiiieeeiiiiiieeeens | e 44,584 |............ 44,584 |............ 44,584 |....oiiiininnnnnns JU P [U T [ I PP [U [ I PP [U 44,584 [.....coonnnnnns [ 0 Joeeeeeeeeeenn [ 0 |. 02/01/2024 . |5.APL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 10,047,385 9,964,879 9,923,024 8,680,100 0 (54,998) 0 (54,998) 0 10,047,385 0 0 0 131,757 XXX XXX
2509999997. Total - Bonds - Part 4 696,096, 366 719,410,179 689,469,483 702,834,709 8,129 570,428 0 578,557 549,500 705,070,744 (351,000) | (10,719,141)| (11,070,141) 13,765, 184 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 696,096, 366 719,410,179 689,469,483 702,834,709 8,129 570,428 0 578,557 549,500 705,070,744 (351,000) | (10,719,141)| (11,070,141) 13,765, 184 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX

.039400-10-0 [ ARCELLX INC vovvovereieessiesisisrsiesnesnsnes [....... [. 0171072023 . [various ..evoveevuenene. [ [l . RN A [ [ [ [ [ [ [ [} [} (108) [........... (108) oo, [ R

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded (108) XXX 0 0 0 0 0 0 0 0 0 (108) (108) 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 (108) XXX 0 0 0 0 0 0 0 0 0 (108) (108) 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks (108) XXX 0 0 0 0 0 0 0 0 0 (108) (108) 0 XXX XXX
5999999999. Total - Preferred and Common Stocks (108) XXX 0 0 0 0 0 0 0 0 0 (108) (108) 0 XXX XXX
6009999999 - Totals 696,096,258 XXX 689,469,483 702,834,709 8,129 570,428 0 578,557 549,500 705,070,744 (351,000) | (10,719,249)| (11,070,249) 13,765, 184 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)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
Forward Start IRS—
82087--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weevevvevvnnennn [NA Lo |Raten i [DBAG Lo eeeeeeeiieeeeeeeeen. [ 05/03/2016 . 06/15/2033 |....iiieiiiiins |eeenn 2,700,000 [, 2.98% / (O1S) |evvvinniiiiiiiin [ e feeeeeiiceeen e [ (RT1810)) e [ e i 0 f00043,150 | il [100% /0 100%
Forward Start IRS—
82088--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wueevvvveevnnennn [NA Lo |Raten i [DBAG Lo e eeeeeeeeen. [ 05/03/2016 |, 12/15/2033 |...ieeeeeiiins |eeenn 2,700,000 [, 2.18% 7 (O1S) |evvviniiiiiiiiinn [ e feeeeeiiceenn e [ (186, 213)] e [ e e O [ 44,196 | sl [100% /0 100%
Forward Start IRS—
82089--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows Rate... . [DBAG ... errrieeeeeeennnneeeeenns [ 05/03/2016 |, 03/15/2034 ... 33,000,000(..2.18% / (OIS) |.... ceeeeeeeee |0 (2,159, 468)). weeeennnn. [100% 7 100% ..
Forward Start IRS—
82090--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevvvveevnnennnn [NA L |Raten i [DBAG coiiiiiiiiis e eeeeeeeeen. | 05/03/2016 | 04/15/2034 |.......eeeiiiiis |eeett. 5,000,000 [.. 2.18% / (O1S) |ervviniiiiiiiiinn [ e feereeiii O e [ (822,491 [ e e 0 f00083,101 | il [100% /0 100%
Forward Start IRS—
82091--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvvevvnnenne [NA Lo |Raten i [DBAG coiiiiiiiiis eeeeeeeiiieeeeeeeeeen. | 05/03/2016 | 06/14/2034 |....eeeiiiiiiis |enent 2,300,000 [, 2.18% / (O1S) |evvvinnniiiiiiiinn [ e feeeeeiiceenn e [ (145,893)] e [ e e 0 [0 38,510 | il [100% /0 100%
Forward Start IRS—
82092--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeeveveveennnnnne. |NA Looiiieieen [Raten oo [DBAG Loiiiiiiiiiiies eeeeeiiiiiieeeeeeeee.. |, 05/03/2016 ). 08/15/2034 |.............. ]...... 46,000,000 f..2.18% / (OIS) |eevuenriivinnnn foovvvvvnninnnniins Joveienniniiinnnnns fovvvvvnnnnnneennn evvieneeen [0 (2,859, 796)) v fovvvviiiinniinns oo Joveeeenn 0 [ 776,009 | L.l [ 100% 7 100% ..
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1 2 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 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 Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
Forward Start IRS—
82093--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... FlONS weveeiiiiiiiins s eeeeeessseeeeeeeenneee.as | 05/03/2016 (. 09/15/2039 |.....eeeiiiiins [ee.... 45,000,000 .. 2.18% / (OIS) [ouuniiiiiiiiinns ferrnieeeeiiien foeniii e [ 10000 (2,669, 380)f. e e fo v 913,157 Lolllll [ 100% 7 100% ..
Forward Start IRS—
82094--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... flows .. . [DBAG ... errrreeeeeeennnneeeeenns [05/03/2016 |, 12/15/2039 |.... . |-..... 45,000,000 ..2.18% / (OIS) |.. e [onnn (2,651, 708)].... 920,042 | ..........[100% / 100% ..

Forward Start IRS—
82095--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82096--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82097--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82098--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82099--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82100--140 - CF FS LTC
54 Reentry - Fed Funds

Forward Star
82101--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82102--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82103--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82104--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82105--140 - CF FS LTC
54 Reentry - Fed Funds

Anticipatory

flows .uvvvveviiiiiinnnns

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows .ovvvvviiiiiiinnnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory
flows

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows .ovvvvviiiiiiinnnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory

FlOWS wuvvvvvvrnnninnnns

cash

cash

cash

. | DBAG ...

........................................... . 05/03/2016 |. 02/15/2040 |.........ceeees [ovreni 41,000,000 [ 2.18% 7/ (O18) [ouvvvvveeeannnnns fornneieeiiiiiis [ [ [ | (2,404,653)) e [

........................................... . 05/03/2016 |. 03/15/2040 |.............eee [...... 40,000,000 [.. 2.18% / (O18) [ouvvvrveeeemnnnns fornneeeeiniiiis foninnis [ O [ | (2,383, 772)) e [

........................................... . 05/03/2016 |. 04/15/2040 |............eees [.02.. 39,000,000 [ 2.18% / (O18) [ouvvvvveenannnnns fornreneeeiiiiis Lo [ [ | (2,279, 174) i [

........................................... . 05/03/2016 |. 05/15/2040 |.........cevees [ovreen 41,000,000 [ 2.18% / (O18) [ouvvvvreeeannnnns fornneneeiiiiiis foninnes [ [ 000 (2,389,883)) e [

........................................... . 05/03/2016 |. 06/15/2040 |.............eee [...... 40,000,000 |.. 2.18% / (O18) [oevvvvreeramnnnns fornneneeaiiiins [ [ [ (2,324,847 )| [
. 05/03/2016 |. 07/15/2040 |.... s 39,000,000 .. 2.18% / (018) [euvvvreeeannnnnns forreeeaiiiiiis fe e e | (2,260,798))...

........................................... . 05/03/2016 |. 09/15/2040 |.............eee [...... 40,000,000 [.. 2.18% / (O18) [oevvvvreeramnnnns founneeeeiiiiins fonnniens [ [ 000 (2,305,048)) e [
........................................... . 05/03/2016 |. 12/15/2040 |............eees [.200nn 87,000,000 [ 2.18% / (O18) [ouvvvvveeeennnnns fornneeeeiiiiiis foninns [ [ | (2,114,951
........................................... . 05/03/2016 |. 03/15/2041 |.........cevees [.1000. 51,000,000 [ 2.18% / (O18) [ouvvvvveeeannnnns fornneeeeiiiiiis Lo [ [ (2,892,191 [
........................................... . 05/03/2016 |. 06/15/2041 |................ [...... 36,000,000 .. 2.18% / (O18) [oevvrrreeeammnnns founneeeenniiiis foninens [ O e (2,018,807 o
........................................... . 05/03/2016 |. 09/15/2041 |................ |......42,000,000)..2.18% / (OIS) |...vvvreereeunnns forvvrrrenniinnnns forrnreeiiiiiinnss o O (2,326, 988)) e o

......... 842,508

......... 823,890

......... 805,300

......... 848,635

......... 829,986

811,165

......... 836,038

......... 778,832

...... 1,080,967

........ 768,368

......... 902,609

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

-1100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

¢'903

1 2 3 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 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 Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
Forward Start IRS—
82287--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... Flows weevevviiiienenn [NA L e eeeeeessseeeeeeeeennene.as | 05/04/2016 (. 07/15/2041 |o.ooeieiiiiiins [e200.. 22,000,000 .. 2.16% 7 (O1S) [ounniiiiiiiiinns feerrnieeeeenien foei e [ [ (1,266,928)f e e [ \eeeen.. 470,616 [ ..........[100% / 100% ..
Forward Start IRS—
82288--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... flows .. . [DBAG ... reerreeeeeeeennneneeeeenns [ 05/04/2016 |, 10/15/2041 . |-..... 23,000,000 |..2.16% / (OIS) |.. e el (1,208, 333)].... 495,384 | ..........[100% / 100% ..

Forward Start IRS—
82289--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82290--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82291--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82292--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82293--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82294--140 - CF FS LTC
54 Reentry - Fed Funds

Forward Star
82295--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82296--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82297--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82298--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82299--140 - CF FS LTC
54 Reentry - Fed Funds

Anticipatory

flows .uvvvveviiiiiinnnns

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows .ovvvvviiiiiiinnnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory
flows

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows .ovvvvviiiiiiinnnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory

FlOWS wuvvvvvvrnnninnnns

cash

cash

cash

. | DBAG ...

........................................... . 05/04/2016 |. 03/15/2042 |.........ceeees [.20002 19,000,000 [ 2.16% / (O18) [ouvvvvveeeannnnns fornnneeeiiiiiis foneneis [ [ e (1,080,992) e [

........................................... . 05/04/2016 |. 07/15/2042 |...........eeees [20222 20,000,000 .. 2.16% / (O18) [ouvvvvveenannnnns fornnneeeiiiiiis fonnnnis [ O [ | (1,088, 213)) e [

........................................... . 05/04/2016 |. 10/15/2042 |...........eees [.2000. 21,000,000 [ 2.16% / (O18) [ouvvvvveenannnnns fornnenneiiiiins foninnis [ O [ |t (1,128,109)) e [

........................................... . 05/04/2016 |. 03/15/2043 |...........eees [000rn 18,000,000 [ 2.16% / (O18) [ouvvvvveeeennnnns fornnenneiiiiins Lo [ [ e (947,335)) it [

........................................... . 05/04/2016 |. 07/15/2043 |.........cevves [.20002 19,000,000 [ 2.16% 7 (O18) [ouvvvvveeeenennns fornneineiiiiiis [ fo [ | (966,278))e e [
. 05/04/2016 |. 10/14/2043 |.... s 21,000,000 .. 2.16% / (O18) [cuvvvreeeannnnnns forreeeaiiiiis foi e [ | (1,037,274)|...

........................................... . 05/04/2016 . 09/15/2041 |.........cevees [000r. 24,000,000 [ 2.16% 7 (O18) [ouvvvvreeeannnnns fornneneeiniiins fonenniis [ O [ e (1,869,922)] e [
........................................... . 05/04/2016 . 09/15/2041 |.........ceeees [0000. 28,000,000 [.. 2.16% / (O18) [ouvvvvveenannnnns fornneeeeiiiiins foninennns [ O [ | (1,586,575 [
........................................... . 05/04/2016 |. 08/15/2041 |.............eee [...00. 15,000,000 [ 2.16% / (O18) [ouvvvvreennnnnnns founneneeiiiiins foninniiiis [ [ | (853,821))e e [
........................................... . 05/04/2016 |. 07/15/2041 |.............eee [...0.. 35,000,000 [ 2.16% / (O18) [ouvvvvreenannnnns fornneneeiiiiins fonenni [ [ e (1,999,858 [
........................................... . 05/04/2016 |. 07/15/2041 |................ |......33,000,000)..2.16% / (OIS) |...vvvrereeenunns fouvrernenniinnnns forvnreeniiiiinnss o e )0 (1,885,892)) e e

......... 413,767

......... 439,364

......... 464,335

......... 402,189

......... 428,071

476,027

......... 515,776

......... 601,739

......... 321,618

........ 748,708

......... 705,924

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

-1100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

€903

1 2 3 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 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 Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
Forward Start IRS—
82300--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... Flows weevevviiiienenn [NA L s eeeeeessseeeeeesnnnene.as | 05/04/2016 (. 06/15/2041 |...oeeeieiiiiinn [ennl 41,500,000 .. 2.16% 7 (O1S) [ounnniiiiiiiiiins ferriieeeeeinen foeeiin e [ (2,379, 921) e e fe \eee.....885,758  ..........[100% / 100% ..
Forward Start IRS—
82301--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... flows .. . [DBAG ... errrreeeeeeennnneeeeenns [ 05/04/2016 |, 12/15/2046 |.... . |-..... 21,000,000 |..2.16% / (OIS) |.. e |eeenn.. (666,072)]... 511,448 | ..........[100% / 100% ..

Forward Start IRS—
82302--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82303--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82304--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82305--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82306--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82307--140 - CF FS LTC
54 Reentry - Fed Funds

Forward Star
82308--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82309--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82310--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82311--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82312--140 - CF FS LTC
54 Reentry - Fed Funds

Anticipatory

flows .uvvvveviiiiiinnnns

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows .ovvvvviiiiiiinnnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory
flows

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows .ovvvvviiiiiiinnnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory

FlOWS wuvvvvvvrnnninnnns

cash

cash

cash

. | DBAG ...

........................................... . 05/04/2016 |. 07/14/2044 |................ [...... 21,000,000 |.. 2.16% / (O18) [eevverreeeammnnns formrenneiniiiis fonnnniiinns [ [ e (948,316)) e [

........................................... . 05/04/2016 |.06/16/2041 |................ [...... 16,000,000 |.. 2.16% / (O18) [..vvvrreeeaeumnnns fourremnaaniiiis foninniiinns [ [ e (917,820)) i [

........................................... . 05/04/2016 |. 03/15/2042 |..........eeees [2000. 28,000,000 [ 2.16% / (O18) [ouvvvvveeennnnnns fornneneeiiiiins fonenenis [ [ | (1,548,830)) e [

........................................... . 05/04/2016 |. 07/15/2042 |.........cvvees [ovrern 14,000,000 [ 2.16% 7 (O18) [ouvvvvreeeennnnns fornneneniiiiiis fonnnnns [ [ e (781, 749)) i [

........................................... . 05/04/2016 |. 12/15/2042 |.........ccevves [ovreern 8,000,000 [ 2.16% 7 (O18) [ouvvvvneenannnnns fornneeeeiiiiiis Lo [ [ et (426,176)) e [
. 05/04/2016 . 01/17/2044 |.... s 32,000,000..2.16% / (0IS) |.. O [ e (1,532,319)...

........................................... . 05/04/2016 |. 04/14/2044 |................ [...... 25,000,000 |.. 2.16% / (O18) [..vvrrreeeeemrnnns formrmenaiiiiins Lo [ [ | (184, 142)) i s
........................................... . 05/04/2016 . 01/16/2045 |..........eeees [ovrern 14,000,000 [ 2.16% 7 (O18) [oevvvvreeennnnnns founneneeiniiiis foninnis [ O [ | (892,039) s o
........................................... . 05/04/2016 |. 04/16/2045 |................ [...... 25,000,000 .. 2.16% / (O18) [eevvvvreenannnnns fornnenneiiiiins foninniis [ [ | (1,023,354)) e [
........................................... . 05/04/2016 . 07/16/2045 |.........cvvves [.2000 22,000,000 [ 2.16% 7 (O18) [ouvvvvvnenannnnns fornneneniiiiins foninniiins [ [ e (889, 705)) s [
........................................... . 05/04/2016 |. 12/14/2045 |................ |....... 9,000,000)..2.16% / (O1S) f...vevreereeunnns fourrrrneeniinnnns forvnreeniiiiiinss o e o (834,955)) e o

......... 484,642

......... 341,523

......... 609,762

......... 307,555

......... 177,644

729,953

......... 573,569

......... 326,936

......... 587,105

......... 519,563

......... 214,510

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

-1100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

903

1 2 3 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 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 Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
Forward Start IRS—
82313--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... Flows weevevviiiienenn [NA L s aeeeeessseeeeeeesnnnene.as | 05/04/2016 (. 04/15/2046 |.....eeeiiiiinn [o0.. 27,000,000 .. 2.16% 7 (O1S) [ounnniiiiiiiiinns feerrnineeeeenien foeeeii e [ e (953,926)f e e [ ........048,247 [ ..........[100% / 100% ..
Forward Start IRS—
82314--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... flows .. . [DBAG ... errrreeeeeeennnneeeeenns [ 05/04/2016 |, 08/15/2046 |.... . |+.... 22,000,000 .. 2.16% / (OIS) |.. e |eeennnl (737, 456)]... 532,016 | ..........[100% / 100% ..

Forward Start IRS—
82315--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82316--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82317--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82739--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82740--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82745--140 - CF FS LTC
54 Reentry - Fed Funds

Forward Star
82746--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82747--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82748--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82749--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82750--140 - CF FS LTC
54 Reentry - Fed Funds

Anticipatory

flows .uvvvveviiiiiinnnns

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows .ovvvvviiiiiiinnnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory
flows

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows .ovvvvviiiiiiinnnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory

FlOWS wuvvvvvvrnnninnnns

cash

cash

cash

. | DBAG ...

........................................... . 05/04/2016 |. 02/15/2044 |................ [....0. 87,000,000 [ 2.16% / (O18) [ouvvvvreenannnnns fornrenneiiiiins foneniiins [ [ |t (1 754,870)) e [

........................................... . 05/04/2016 |. 08/15/2044 |................ [...... 10,000,000 |.. 2.16% / (O18) [..vvrrreeesumrnns formrmmneeiiiiis forninniinns [ [ e (446,815)) el [

........................................... . 05/04/2016 |. 10/16/2044 |................ [...... 15,000,000 .. 2.16% / (O18) [..vvvrreeeaeumnnns foumreeeeeiiiins [ [ [ | (655,490)) s [

........................................... . 05/06/2016 |. 09/16/2034 |................ [...... 20,000,000 |.. 1.89% / (O18) [..vvvrreerasmmnnns fourrerneniiiins foninins [ [ |t (1,897, 143)) i [

........................................... . 05/06/2016 |. 10/15/2034 |................ [...... 31,000,000 |.. 1.89% / (O18) [cevvvrreemaunnnns fornneeeeiiiiiis [ [ [ | (2,816, 184)) e [
. 05/06/2016 |. 02/15/2043 |.... s 34,000,000 .. 1.89% / (018) [euvvvreeeannnnnns forreeeiiiiiis foii e [ | (2,354, 154)]...

........................................... . 05/06/2016 |. 02/15/2039 |............eeee [..000. 19,000,000 [ 1.89% / (O18) [ouvvvvveenannnnns fornneeeeiiiiiiis foninns [ [ |t (1,527,375 [
........................................... . 05/06/2016 |. 05/15/2039 |.............eee [..... 18,000,000 [ 1.89% / (O18) [ouvvvvreenennnnns fornneeeeiiiiiis foninnins [ O [ | (1,487,866)) e [
........................................... . 05/06/2016 |. 08/15/2039 |..............e. [...... 18,000,000 [ 1.89% / (O18) [ouvvvvreenannnnns fornneeeeiiiiiis foeinnis [ [ | (1,427,330)) e o
........................................... . 05/06/2016 |. 11/15/2039 |................ [...... 18,000,000 |.. 1.89% / (O18) [cevvrvreeraunnnns fornneeeeniiiiis foninni [ [ | (416, 712)) e e
........................................... . 05/06/2016 |. 02/15/2040 |................ |......18,000,000)..1.89% / (OI8) f...vvvreeeeeunnns forreneenniininns i o e )0 (1,406,557 e e

......... 845,617

......... 231,256

......... 348,259

......... 338,692

......... 526,788

758,230

......... 378,69

......... 361,507

......... 364,320

........ 367,111

......... 369,882

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

-1100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
82755--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevvvveevnnennn [NA L |Raten i [DBAG coiiiiiiiis eeeeeieiiieeeeeeeeeee.. | 05/06/2016 | 04/14/2033 |.........eeeiis |eeel.. 18,000,000 [.. 1.89% / (O1S) |oevvinnniiiiiiii [ e feeeeeiieenn [ [ (1,914,908 e e e 0000 285,267 | Ll [100% /0 100% .
Forward Start IRS—
82756--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... . [DBAG ... errrreeeeeeennneeeenns [ 05/06/2016 |, 06/15/2033 |.... . |-e.... 14,000,000 .. 1.89% / (OIS) |.. ceeeeeeeee [ (1,437, 254)). 223,742 | ..........[100% / 100% ..
Forward Start IRS—
82757--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevveevnnenne [NA Lo |Raten i [DBAG coiiiiiiiis e eeeeeeeee.. | 05/06/2016 |, 03/16/2036 |........eeennes |eee... 39,000,000 [.. 1.89% / (O1S) |ovevinnniiiiiiin [ e feereeiieeenn e [ (3,214,361 [ e i 0 [000702,267 | Ll [100% /0 100%
Forward Start IRS—
82758--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevvvveevneenne [NA Lo |Raten i [DBAG coiiiiiiiiiis eeeeeeeeiieeeeeeeeeee.. | 05/06/2016 | 06/15/2036 |........eeeenes |oe.... 40,000,000 [.. 1.89% / (O1S) |eevinnniiiiiiinn fooreiiiiin e feereeiiceinn e [ (8,205,334 [ [ e 0 [0 727,164 | sl [100% 7 100%
Forward Start IRS—
82759--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows wevevvvveevnnennn [NA Lo |Raten i [DBAG coiiiiiiiis e eeeeeneeen. | 05/06/2016 | 03/15/2037 |.....eeeieeiins |eeee.. 42,000,000 [.. 1.89% / (O1S) |oeevinnniiiiiiiin [ e feeeeeiieeinn e [ (30461, 142)) e e e e 00 784,825 | Ll [100% /0 100% .
Forward Start IRS—
82760--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevvevvnennen [NA L |Raten i [DBAG coiiiiiiiis eeeeeeeiieeeeeeeeee.. | 05/06/2016 | 04/15/2037 |......eeeeennes |+ee... 35,000,000 [.. 1.89% / (O1S) |ovvvennniiiiiinin [ e feereeiiceinn e [ (2,884,019)) e e e e 0 [0 656,006 | el [100% /0 100%
Forward Start IRS—
82761--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevvvveevnnennn [NA L |Raten i [DBAG coiiiiiiiis eeeeeeiiieeeeeeeeeee.. | 05/06/2016 | 04/14/2038 |........eeeeiis |...... 38,000,000 [.. 1.89% / (OIS) |vevunniiiiiiin [ e e [ [ (30123,400)] e e e e 0 [0 787,075 | sl [100% /0 100%
Forward Start IRS—
82762--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... .| DBAG ... . 05/06/2016 |. 10/16/2038 |.... . 38,000,000 [.. 1.89% / (01S) |+vvevevevereees foorrrereieeeiens fooreriririneees oo [ e (3,081,843)|.... 749,385 .[100% 7 100% ..
Forwar ar
97290--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wuvvvvvievnnennen [NA L |Raten i [ GST s s | 12/05/2017 . 01/16/2034 ........eeeeis |.e.... 45,100,000 [.. 2.34% / (O1S) |riiinniiiiiiiii [ e e e [ (2,483,072)] e [ e e 0 [ 741,257 | Ll [100% /0 100%
Forward Start IRS—
97291--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FILOHS wevvnvereereeee [NA cerieieiee [RAEEc oo [BS] eiiviiiciceies eeeveeereseeeeeeeeenenes | 12/05/2017 | 07/15/2034 |.voveviieeeies |ove 24,900,000 [0 2.34% /7 (01S) |ovovevvenenennns oo e e [ foee s (1,244,975) e [ oo i 0 418,487 | e | 100% 7 100% .
Forward Start IRS—
97292--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevevevvvvvnnnenn [NA L |Raten i [ GST s e | 12/06/2017 | 06/14/2034 |.....eeeeeei ]eell. 21,000,000 [ 2.34% 7 (O1S) |eveiiniiiiiiiii fooreiiii e e [ [ (1,061,493)) e [ e e 0[000351,612) il [100% 7 100%
Forward Start IRS—
97293--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevvvvvievnnnne [NA L |Raten [ GST s e [ 12/06/2017 . 02/15/2034 |....eeeeeees |eeell 17,200,000 [ 2.34% /0 (O1S) Jeveviiiiiiiiiii foeeeeiiin e feereeiiceenn [ [ (928,830)] e [ e v 0 [000283,770 | il [100% 7 100%
Forward Start IRS—
97294--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevvvevnnnnnne [NA Lo [Raten s | GST i eeeeeeiiiieeeeeeeeen. [ 12/05/2017 ). 02/15/2034 f...ieeeenii ).l 11,400,000 f.. 2.34% / (O1S) Jovvvenniiiiiiiins b e fveeeiinnnnnnn Jevieee [ (615,620)) e [ oo eveeeenn 0410 188,080 ) L.l [ 100% 7 100% ..
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
97295--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wevevvvviivnnennen [NA L |Raten [ GST s e | 12/05/2017 | 04/15/2034 |....eeeeeeiins |eenll. 11,400,000 [ 2.34% 7 (O1S) |eveiiniiiiiiiii [ e feeeeeinceinn e [ (588,834)] e [ e i 0 [0 189,471 Ll [100% /0 100% .
Forward Start IRS—
97296--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... errreeeeeeennneeeenns [ 12/05/2017 |, 10/15/2034 ... . |-eees.. 7,600,000 .. 2.35% / (OIS) |.. ceeeeeeeeen [ (365,446)).. 129,148 | ..........|100% / 100% ..
Forward Start IRS—
97297--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvvvvnnennen [NA L |Raten i [ GST s s | 12/06/2017 | 05/15/2034 |.....eeeeeiis ]eeel.. 34,000,000 [ 2.34% 7 (O1S) |eveiiniiiiiiiiiin [ e feeeeeiiceeen e [ (L 787,204) e e [ e 0 [0 567,187 | il [100% 7 100%
Forward Start IRS—
97298--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wuvevvvvievnnennen [NA L |Raten i [ GST s e | 12/06/2017 | 05/15/2034 |.....eeeeeiis |eel.. 20,400,000 [ 2.34% / (O1S) |eriiiiiiiiiiiiiin [ e feeeeeiieeenn [ [ (1,042,376 e e e 001000 340,3121) il [100% /0 100%
Forward Start IRS—
97299--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevevvvvievnnennen [NA L |Raten [ GST s s [ 12/06/2017 . 02/15/2034 ... ]l 52,200,000 [ 2.34% 7 (O1S) |eveiiniiiiiiiiinn fooreeiinin e feereeiiceinn e [ (2,818,892)) e e e i 00 861,208 | Ll [100% /0 100%
Forward Start IRS—
97300--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvvievnennnn [NA L |Raten i [ GST s e | 12/05/2017 . 03/15/2034 |.....eeeeeeiiis |eeeet.. 5,800,000 [.. 2.34% / (O1S) |eriiiniiiiiiiiii [ e feeeeeiicienn e [ (804,715 [ e e 0 [0 96,026 | Lol [100% /0 100% .
Forward Start IRS—
97301--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlOWS wevevevvvivnnennnn [NA L |Raten [ GST s e [ 12/06/2017 . 12/16/2034 ... eeeenl. 2,400,000 [ 2.35% /0 (O1S) |evviiniiiiiiiiin fooeeiiiiin e feereeiiceinn e [ (114,841 [ e i O [ 41,082 | Ll [100% 7 100%
Forward Start IRS—
97302--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... . 12/05/2017 |. 04/15/2034 |..... . 19,400,000 |.. 2.34% / (01S) |.. ... (1,001,710)]... 322,433 .[100% 7 100% ..
Forwar ar
97303--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlOWS wuvvvvvievnnennnn [NA L |Raten i [ GST s e [ 12/06/2017 | 11/15/2034 ... |eeenl 7,700,000 [ 2.35% /0 (O1S) |evvviniiiiiiiii [ e feereeiieeinn e [ (368,988 [ e e 0 f0181,327 | Ll [100% 7 100%
Forward Start IRS—
97429--140 - CF FS LTC
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FILOUS wevvneereereeere [NA ceeieieiee [RAEE oo [ OS] e eeeeeeereeeeieneeeeenes [ 12/08/2017 | 01/15/2035 |.vovoviieieies |ornen 38,800,000 [ 2.35% /7 (01S) |ovevvevenennrnens oo o s [ oo (1,831,884)) e s oo e 0 foce...666,489 | ..o | 100% / 100% .
Forward Start IRS—
97430--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevevevviivnnnnnn [NA L |Raten e [ OS] s s [ 12/08/2017 0171572035 |...eiiieiiins eeeeet 4,900,000 [ 2.35% / (O1S) |eveviniiiiiiiii [ e feereeiiceinn e [ (281,38 [ e e O [ 84,170 | sl [100% 7 100%
Forward Start IRS—
97431--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlOWS weveevvvivnnnnnn [NA L |Raten [ OS] s e, | 12/08/2017 | 02/14/2035 |....eeeeeeiins |eeeel 14,200,000 [ 2.35% /0 (O1S) Jeveviniiiiiiiii fooeeiieiin e e e [ (868,261 [ e e 0 [ 244769 | Ll [100% /0 100% .
Forward Start IRS—
97432--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weevevvvevnnnnnne [NA Lo [Raten e OS] s ieeeeiiiiieeeeeeeen. [ 12/08/2017 ). 02/14/2035 |....iiiieenni ).l 19,000,000 f.. 2.35% / (O1S) Jovvvenniiiiiininns fooviiiiiiiins e foveeiinnnnceenn e Lo (894,152)) i s e eveeeeenn 044010000 327,508 | Ll [ 100% 7 100% .
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
97433--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS weveveevievnnenne [NA L |Raten [ OS] s e | 12/08/2017 | 03/14/2035 |.....eeeeeeiies |eeeela 17,000,000 [ 2.35% /0 (O1S) |evvviniiiiiiiii foeeeiiiin e feeeeeiiceenn [ [ (798,081 [ e e 000000 208,978 | Ll [100% /0 100% ..
Forward Start IRS—
97434--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... errreeeeeeennneeeenns [ 12/08/2017 |, 03/14/2035 |.... . |-+.... 17,000,000 .. 2.35% / (OIS) |.. L0 [ennn . (798,081)).... 293,978 | ..........[100% / 100% ..
Forward Start IRS—
98086--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvveevnnennn [NA L |Raten i [BOA L eeeeeeeeeen. [ 0171072018 . 01/15/2040 |....eeeeeei ]l 33,000,000 [.. 2.46% / (O1S) |erevininiiiiiiiin [ e feeeeeiicenn e [ (1,825,087 )] e e e 0 000676,409 | L.l [100% /0 100% ..
Forward Start IRS—
98134--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvvievnnennn [NA L |Raten i [BOA L e eeeeeeeeen. [ 0171172018 | 04/15/2035 |.....eeeeeiis |eell. 16,600,000 [.. 2.46% / (O1S) |ereviniiiiiiiii [ e feereeieeenn e [ (835,354 [ e i 0 [ 288,111 Ll [100% 7 100% .
Forward Start IRS—
98135--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvvvvveevnnenne [NA L |Raten i [BOA L eeeeeeeeeeen. [ 0171172018 | 04/15/2035 |.....eeeeiins ]eeell. 18,100,000 [ 2.46% / (O1S) |eviviniiiiiiiii [ e feereeiieenn [ [ (892,766 e e e 0 [0 314,145 Ll [100% 7 100%
Forward Start IRS—
98136--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvvevvnnennn [NA L |Raten i [BOA L e eeeeeeeeen. [ 0171172018 | 04/15/2035 |....eeeeeiens |eeeee.. 3,800,000 [.. 2.46% / (O1S) |eriviniiiiiiiiin [ e feereeiiceenn e [ (145,482)) e e e i 0 [00066,953 | Ll [100% /0 100% ..
Forward Start IRS—
98137--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvvievnnenne [NA L |Raten i [BOA L e [ 0171172018 | 04/15/2035 |.....eeeeeiins ]eeelt. 15,100,000 [.. 2.46% / (O1S) |erevinniiiiiiii [ e feeeeeiiceenn e [ (BT7,943) ] [ e e 0 [000262,077 | Ll [100% /0 100%
Forward Start IRS—
98138--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flows . |Rate... . 01/11/2018 |. 05/15/2035 |.... P 16,600,000 |.. 2.46% / (0IS) |.. (636,563)|... 289,092 .[100% / 100% ..
Forwar ar
98139--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvvevnnenne [NA L |Raten i [BOA L e eeeeeeeeen. [ 0171172018 . 06/16/2035 .....eeeeeen |el.. 23,400,000 (.. 2.46% / (O1S) |eeevininiiiiiiii [ e e [ [ (894,208)] e [ e e 000,408,985 | L.l [100% /0 100% ..
Forward Start IRS—
98140--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FIOHS wevvevvrvereeeee [NA cerieieiee [Rtec e [BOA oiiiviiicicieies eeeeeeeseeeeeeeeeeenes |- 0171172018 | 06/16/2035 |.ovevovvevenes |ovnen. 13,100,000 [.. 2.46% /7 (01S) |ovovvvenennnnns oo oo oo [ o (00,808)) s [ oo e 0 . 228,961 | e | 100% / 100% .
Forward Start IRS—
98141--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvvvvvveevnnennn [NA L |Raten i [BOA L eeeeeeeeeeen. [ 0171172018 .07/15/2035 .....eeeeeei ]lt.. 58,900,000 [.. 2.46% / (O1S) |orevininiiiiiiiin [ e feeeeeiieenn e [ (2,254, 943) e e e e 0000 1,082,794 | Ll [100% /0 100%
Forward Start IRS—
98392--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvvvvvievnnennn [NA L |Raten i [BOA Lo e [ 01723/2018 . 01/14/2043 |....eeeeeins ]0el.. 29,300,000 [.. 2.48% / (O1S) |evivinniiiiiiiin [ e feeeeeiien O e [ (990,048 e e e 0 000651,974 | Ll [100% 7 100% ..
Forward Start IRS—
98393--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevvvevnnnnnne [NA Lo [Raten s [BOA Lo eeeeeeiiiieeeeeeeen. [.01/23/2018 ). 02/15/2043 f...oieeeenii ... 14,400,000 f.. 2.48% / (O1S) |oiiieeniiiiiiiinns b e foveviinneennn eevieee [ (484,088)] e [ e eveeeenn 00000000 321,133 ) Ll [ 100% 7 100%
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
98394--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvievnennn [NA L |Raten i [BOA Lo e [ 01723/2018 | 03/15/2043 |....eeeieeeins ]+eet.. 28,500,000 (.. 2.48% / (O1S) |orevinniiiiiiiinn [ e feereeiieenn [ [ (954,218 [ e e 0f000636,799 | Llll [ 100% /0 100% ..
Forward Start IRS—
98395--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... errrreeeeeeennneeeenns [001/23/2018 |, 04/15/2043 ... . |-..... 10,200,000 .. 2.48% / (OIS) |.. ceeeeeeeee [ (341,892).. 228,391 ..........[100% / 100% ..
Forward Start IRS—
98396--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvvevvnnennn [NA L |Raten i [BOA L e [ 01723/2018 | 05/15/2043 |.....eeeeeeiins ]+eet.. 10,200,000 [.. 2.48% / (O1S) |ervvinniiiiiiii [ e feeeeeiiceinn e [ (837,522)) e [ e i 000 228,859 | Ll [100% /0 100% ..
Forward Start IRS—
98397--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuevvvveevnnennn [NA L |Raten i [BOA Lo e [ 01723/2018 . 05/16/2043 |.....eeeeeii |-ee... 82,800,000 [.. 2.48% / (O1S) |revinniiiiiiii [ e feeeeeicienn e [ (2,738,720 e e e 04000 1,857,920 | L.l [100% /0 100% ..
Forward Start IRS—
98398--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvvvvvvevnnennn [NA L |Raten i [BOA L e [ 01723/2018 . 05/16/2043 |.....eeeeeiins |eeee.. 13,500,000 [.. 2.48% / (O1S) |ervviniiiiiiiiin [ e feeeeeiiceenn [ [ (446,530)) e [ e e 0[000000802,9221 ) il [100% /0 100%
Forward Start IRS—
98399--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvvvvvevvnnennn [NA L |Raten i [BOA Lo e eeeeeeeeen. [ 01723/2018 . 07/15/2043 |...eeeeeiens ]4eell. 21,300,000 [, 2.47% 7 (O1S) Jeveiiniiiiiiiii [ e feeeeeiieeenn [ [ (892,432)] i [ e e 0 [000479,890 | Lollll [ 100% /0 100% ..
Forward Start IRS—
98400--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvvievnnennn [NA L |Raten i [BOA L e [ 01723/2018 . 08/15/2043 |.....eeieiiins |+eet.. 25,800,000 [.. 2.47% / (O1S) |erivinniiiiiiiiinn [ e feeeeeiiceinn [ [ (827,267 )| [ e e 0f00.582,400 | Llll [100% /0 100% ..
Forward Start IRS—
98401--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flows . |Rate... . 01/23/2018 |. 08/15/2043 |.... P 13,500,000 .. 2.47% / (0IS) |.. (432,872)... 304,791 .[100% / 100% ..
Forwar ar
98411--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevvvvvvevnnennnn [NA L |Raten [ OS] s e [ 01723/2018 00171572039 |....eeeeeiins ]eeelt. 19,600,000 [ 2.49% 7 (O1S) |eriviniiiiiiiii [ e feeeeeiiceenn e [ (764,814) e s e e 0f000389,610 | Lllll [ 100% /0 100% ..
Forward Start IRS—
98412--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FILOUS wevvneereereeere [NA ceeieieiees [RAEEc oo [ OS] i eereeereeeeeeeeeeenes |- 01/23/2018 | 01/15/2039 |vovuvveieieies |ovee 25,800,000 [ 2.49% /7 (01S) |ovevvvenennrnnns oo e oo [ [ (1,008, 745) e [ oo e 0 512,854 | e | 100% 7 100% .
Forward Start IRS—
98413--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevevevvievnninee [NA L |Raten i [ OS] s e [ 01723/2018 00171572039 |....eeeeeins ]eetl. 25,200,000 [ 2.49% 7 (O1S) |eviiinniiiiiiiii fooreeiinn e feereeieeenn e [ (983,332)] e [ e i 0f1010000500,927 | Ll [100% /0 100%
Forward Start IRS—
98414--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wuvevevveevnnneen [NA L |Raten e [ OS] s e, [ 01723/2018 . 01/16/2039 |.....eeeeenis |eeel.. 34,700,000 [ 2.49% / (O1S) |ereiiniiiiiiiiii fooeeiiii e e O e [ (1,383,957 ) e e i 00111 01.689,828 | Llll [ 100% /0 100% ..
Forward Start IRS—
98415--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weevevvvevnnnnne [NA Lo [Raten e OS] ciiiiiiiiiiiiis ieeieeiiiieeeeeeeeen. [.01/23/2018 ). 02/15/2039 |...iiieeenn ...l 24,700,000 f.. 2.49% / (O1S) Jovvvvnniiiiinnnns foovvviviiinniiins Jeveeennnniiinnnns fovvevvnnnn O e [ (962,279)) i [ e Joveeeenn 0f00000000492,305 | Ll [ 100% 7 100% ..
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
98416--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevevevvvevnnennen [NA L |Raten e [ OS] s e [ 01723/2018 | 02/15/2039 |.....eeeeeiis |eell 18,600,000 [ 2.49% 7 (O1S) |eriiiniiiiiiiii [ e feeeeeiin O e L (T24,831)]e [ e e 0000370, 724 |l [ 100% /0 100%
Forward Start IRS—
99355--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... errreeeeeeennneeeenns [002/27/2018 |, 02/15/2040 |.... . |-..... 35,500,000 ..2.67% / (OIS) |.. 0 [ennne (927,540)).... 729,489 | ..........[100% / 100% ..
Forward Start IRS—
99356--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvveevnnennnn [NA L |Raten i [BOA L e [ 02/27/2018 (. 02/15/2040 |...eeeeeins 400t 35,000,000 [.. 2.67% / (O1S) |evvvinnniiiiiiiin fooeeeiiiin e feeeeeiine O e [ (914476 [ e e 0 [ 719,214 Ll [100% 7 100%
Forward Start IRS—
99357--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvvevnnenne [NA L |Raten i [BOA L i eeeeeeeeen. [ 02/27/2018 (. 02/15/2040 |...eeeeeenns |eel.. 43,200,000 [.. 2.67% / (O1S) |evevinniiiiiiii fooreieiin e e e [ (128, 724) e e e e 0 [0 887,716 | il [100% /0 100% .
Forward Start IRS—
99358--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvievnnennn [NA L |Raten i [BOA L e [ 02/27/2018 |.02/15/2040 |...eeeeeins 400222 30,900,000 [, 2.67% / (O1S) |evvvinnniiiiiiiin [ e feeeeeiiceeen [ [ (807,352)) e [ e e 000 634,963 | Llll [ 100% /0 100% ..
Forward Start IRS—
99448--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevevviivnennen [NA L |Raten i [ OS] s e, [ 03/02/2018 | 02/16/2047 |...eevieeiees |eeee.. 15,500,000 [.. 2.47% / (O1S) |evvviniiiiiiiii [ e feeeeeiieeinn e [ (223,483)] e [ e e 0 [ 378,868 | Llllll [ 100% /0 100% .
Forward Start IRS—
99449--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wuvvvvvvivnnnne [NA L |Raten e [ OS] s eeeeeeeen. [ 03/02/2018 | 03/16/2047 |...eeeiiiiins 10eet. 22,500,000 [.. 2.47% / (O1S) |eeviiniiiiiiiiin [ e feeeeeiieeenn [ [ (316,537 )] [ e e 0f1100.550,852 | Ll [100% /0 100% ..
Forward Start IRS—
99450--140 - CF FS LTC
54 Reentry - Fed Funds [ Anticipatory cash Interest
flows . |Rate... . 03/02/2018 |. 05/15/2047 |.... P 15,500,000 .. 2.47% / (0IS) |.. (209,909)f... 380,775 .[100% / 100% ..
Forwar ar
99451--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevevvvvievnnenne [NA L |Raten i [ OS] s eeeeenen. [ 03/02/2018 . 07/15/2047 |...eeeieiiies 4eee.. 21,600,000 [.. 2.47% / (O1S) |eeiiiniiiiiiiiin [ e feeeeeiiceinn [ [ (275,314 [ e e 0000582,461 | il [100% /0 100% .
Forward Start IRS—
99452--140 - CF FS LTC
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FILOUS wevvnververeeeee [NA ceeieieiees [RAEE oo [ OS] eiiiiiiiiiies eeeeeeereeeeienceeeees |- 03/02/2018 | 08/14/2047 |.oveovvveies |oven 15,500,000 [.. 2.46% /7 (1) |ovevvevenennrnns oo o oo [ o (195,567 s [ oo e 0 382,736 | ooeeenn | 100% 7 100% .
Forward Start IRS—
99453--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wuvevvvviivnnennen [NA L |Raten i [ OS] s eeeeneeee. [ 03/02/2018 | 10/15/2047 |....eeeieiiins |eeet.. 18,500,000 [.. 2.46% / (O1S) |orivinnniiiiiiiin [ e feeeeeiiceenn e [ (218,403)] e [ e v 0 000458,402 | Ll [100% /0 100% ..
Forward Start IRS—
99454--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevevvvvvevnnnnen [NA L |Raten [ OS] s eeeneeee. [ 03/02/2018 | 1171672047 |...eeeeeeiens |eeee.. 15,500,000 [.. 2.46% / (O1S) |erivinnniiiiiiiin [ e feeeeeiiceenn e [ (180,489)) e [ e e 0 [0 384,751 | Ll [100% 7 100%
Forward Start IRS—
99455--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevvvevnnnnnne [NA Lo [Raten s OS] ceiiiiiiiiiiiis eeeeeiiiiieeeeeeeeee.. [.03/02/2018 ). 02/15/2048 |.....oiieeenni ... 15,500,000 f.. 2.46% / (OIS) |oevvueniiiiinnns foovvviiiinniniins Jovceennnniiiiinns fovvvvvninnnnniiinn Jeeieneeens [ (162,870)) v fovvieiiiniiens oo Jovveeenenn 0400100, 386,692 ] L..lll [ 100% / 100% ..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 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)
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Forward Start IRS—-

99969--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows wuvvvvvvvennennnnn [NA i |Raten i |BOA L e |1 03/22/2018 1. 06/15/2039 |...iiiiiiiiiiinn [oreert 28,300,000 |.. 2.55% / (018) [eveiiiiiiiiiiiiins feeeeieeeeenee Lo [ e e (979,925) e [ e L 0 fn00.569,864 | Llllll | 100% /1005 .
Forward Start IRS—-

99970--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. .. |Rate...

Forward Start IRS—-

99971--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows wuvvvvvvvennnnnnns [NA i |Raten i |BOA o e |1 03/22/2018 ], 06/15/2039 |...uiiiiiiiiiinn fernnnn 27,300,000 |.. 2.55% 7 (018) |vviiiiiiiiiiiiins feeeeeeeeeeen Lo [ e e (945,200) [ e L 0 [l 549,727 | Lllll | 100% /1005 .
Forward Start IRS—-
100095--140 - CF FS

.......................... . 03/22/2018 |. 06/15/2039 |....

s 23,300,000 .. 2.55% / (QIS) |..

[ TSI (806,794)f... 469,181 ... 100% / 100% ..

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds .......cooveeeennne L, NA Lo Rate........... BOA .. . 03/27/2018 |. 02/15/2049 |.......ccevcunns [ounes 14,600,000 [.. 2.33% / (018) |eeeeeeeeeeeeeeees [ [ e 0f... [REXIRHD) U ISP RO (1) F 371,502 .1100% / 100% ..
Forward Start IRS—

100096--140 - CF FS

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds . . | flous . | Rate... . 03/27/2018 |. 03/15/2049 |.... R 22,600,000 (.. 2.33% / (0IS) |.. (277,689)... 575,916 .1100% / 100% ..

Forward Star —

100097--140 - CF FS

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds . . | flous . | Rate... . 03/27/2018 |.05/16/2049 |.... R 14,600,000 .. 2.33% / (0IS) |.. (172,636)|... 373,266 .1100% / 100% ..

Forward Star

100098--140 - CF FS

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds . .| flows .. . |Rate..ccoii [BOA Lot . 03/27/2018 |. 07/15/2049 |.... R O 21,200,000 (.. 2.32% / (0IS) |.. e e (241,396)).... 543,704 | .......... 100% / 100% ..

Forward Sta

100099--140 - CF FS

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds .......cooveeeennne L, NA Lo Rate........... BOA i e . 03/27/2018 |.08/15/2049 |.........cccuves [ounnee 14,700,000 [.. 2.32% / (018) |eeveeeeeeeeeeians [ o e | | (L7207 | O R AN [( R 377,611 et 100% / 100% ..

Forward Start IRS—
100342--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccoveeennne L, NA Lo Rate........... [0 R . 04/05/2018 |. 02/15/2050 |.......cceecuvnn [ounes 13,700,000 [.. 2.29% / (018) |evveeeereeeeeians [ e e | | (LR I R R ] AN (1) R 355,268 | .......... 100% / 100% ..
Forward Start IRS—
100343--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooveeeennne L, NA Lo Rate........... [0 R . 04/05/2018 |. 03/15/2050 |........ccecunnn [ounnee 16,800,000 |.. 2.29% / (OIS) [euvvvvvvvmrnnnnnns Joereeneneeieieeens foeeeeeeeeeeee fo [ s (RN | O O R AN (1) R 436,277 | evveenenn 100% / 100% ..
Forward Start IRS—
100344--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccoveeennne L, NA Lo Rate........... [0 R . 04/05/2018 |. 05/15/2050 |.........cccunn [ounnee 12,700,000 [.. 2.29% / (018) |eeveveeeeeeieiens foeeeeeeeeeeeeeeees o e | | (70170 R A Rl R, (1) R 330,825 | .......... 100% / 100% ..
Forward Start IRS—
100345--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooveeeennne L, NA Lo Rate........... [0 R . 04/05/2018 . 07/16/2050 |.....ceeeevnnnn [ounee 17,700,000 .. 2.28% / (O1S) [cevvvvvvrvrrvnnnns |eereeieiieeienens [ e, (O FSUUURTRRR (159,968)]..cevveeeeeeeeeees [ [ e (1) F 462,512 | ..o 100% / 100% ..
Forward Start IRS—
100346--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccoveeeennne FlONS wovvvreeiiiiiinnes NA Lo Rate........... O81 everiiiiiiiiiiins eeeeeieiiiiiieeeeeiees . 04/05/2018 |. 08/15/2050 [........ceccnne [onneee 12,700,000(..2.28% / (0I8) |..evveeeeeeeeeeees feeeeeeeeeeeeeeeees o Jeveeeviiiiiieieies foveiiii o (112,040). .o v feeeeeeeeeeeeeeeees foriiiiin, [/ 332,358 | .......... 100% / 100% ..
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
100347--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... 0 Y . 04/05/2018 |. 10/15/2050 |.....eevunvevenn founnns 18,600,000 [.. 2.28% / (018) |.eevvvvvnnvrirnnnn foonreeeiiviinnnes fvvvnnienievinnns [ [V R S [QEHIRCESte)) R RPN PR N (U R 488,242 | .......... 100% / 100% ..
Forward Start IRS—
100348--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 04/05/2018 |. 11/15/2050 |....cevvnnvvvenn founnnn 12,800,000 .. 2.28% / (0IS) [euvrvirnnnnnnens Jevnnieieininnns [ o [ i (99,889)[...ceveevvennnes foevennnnniniinnnn oo (U R 336,512 | .......... 100% / 100% ..
Forward Start IRS—
101423--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 05/11/2018 |. 02/15/2044 |......evvevvvvnn founnnn 13,900,000 |.. 2.54% / (OI8) [euuvvvvevnnnnnns Jovvnnnnneeccinnns [ i [ (852,564)]...cvvenneeeeinnnn oo e [ Of....... 317,678 | .......... 100% / 100% ..
Forward Start IRS—
101424--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 05/11/2018 |. 03/15/2044 |......evvvvvvvnn founnnn 28,300,000 |.. 2.54% / (OI8) [euvvnnvvvvmmnnnnns foovermnnnneneennnn foonnniviiinnnns v [ s (ST L)) R FRRRT KU NPT Of....... 648,011 .......... 100% / 100% ..
Forward Start IRS—
101425--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 05/11/2018 |. 05/15/2044 |......evvvvvnnn foenns 8,700,000 .. 2.54% / (OI8) [ceunnvivvrmnnnnnns Joovvnnnnereieinnn oo v [ e [ [0IR<5cie)) R FPPTIR RRTRI N (U R 200,004 | .......... 100% / 100% ..
Forward Start IRS—
101426--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 05/11/2018 |. 06/15/2044 |.......evvvvvven founnnn 22,100,000 |.. 2.54% / (OI8) |ouvvunrrvemmnnnns foovrevnnnneincnnn o v [V R S (7772 R (SR R R, (U R 509,076 | .......... 100% / 100% ..
Forward Start IRS—
101492--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 05/14/2018 . 11/15/2043 |....oovvveviinnn founnnn 34,200,000 (.. 2.56% / (018) |+eevvvennrevrnnnn foorerriivnininnes v [ [ [ [E-7(UNY/(CK)) R FORRRT KU NP (U R 776,895 | .......... 100% / 100% ..
Forward Start IRS—
101493--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... O Y . 05/14/2018 . 11/15/2043 |....oovvvnvvinnn founnnn 13,000,000 .. 2.56% / (OIS) [eeuvvrvrernnnnnins fovvnnieeiiiinnns [ o [V R S (330,992)]...ccvvnniieeinnnn feoneiiiiiniinins e [ (U ERR 205,311 ..o 100% / 100% ..
Forward Start IRS—
101494--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... O Y . 05/14/2018 |. 12/15/2043 |.....ovvvevviinn founnnn 60,000,000 |..2.56% / (01S) [oevvrerrvrerrrnnns foeeeeeeeeeeeeeeens [ e, [V SRR R (1,503,308)....cccvvvvmnnnens foevemnnnnneiinnnn [ i 0f..... 1,365,685 .......... 100% / 100% ..
Forward Start IRS—
102435--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 06/15/2018 |. 05/15/2046 |......eevvvvvvnn founnnn 24,200,000 [.. 2.41% / (018) [oeevrvvrnerrrinnn fronreereiiiinnnes fevvnniinieeiennn [ [V R S (SR VA7) R RPN PR RN (U R 582,056 | .......... 100% / 100% ..
Forward Start IRS—
102436--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 06/15/2018 . 07/15/2046 |.......evvvvven founnnn 22,400,000 [.. 2.41% / (018) [.eevrvvnnvrrrinnn froerereeiviinnees fevvnninnievienns [ [V R S (466,008)[.....ccvvnnverrenn fornnnnrrrrnnnnnnns foovrrnninieeeeins oo, (U R 540,704 | .......... 100% / 100% ..
Forward Start IRS—
102437--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA ..o . 06/15/2018 . 07/15/2046 |.......evvvvven founnnn 19,400,000 |.. 2.41% / (OI8) [euvrrviimnnnnnins fevnnniiieiinnnn [ o 0f.. [IVCTRSTELS) | R RPN R N (U R 468,289 .[100% / 100% ..
Forward Start IRS—
102438--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 06/15/2018 |. 10/15/2046 |.... P 18,500,000 ... 2.4% / (0IS) |.. 0. (366,394)f... 448,972 .[100% / 100% ..
Forward Star —
102439--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 06/15/2018 |. 11/14/2046 |.... I 18,500,000 (... 2.4% / (QI§) |.. 0., (358,705)]... 449,755 .[100% / 100% ..
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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 5 6 7 8 9 10 11 12 13 15 17 18 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 Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Unrealized | Foreign of at Inception
Income Maturity | Number Index Premium Premium Current Valuation | Exchange Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. Exposure | Entity (b)
Forward Start IRS—
102888--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnne FIOWS weveevevevnneeen [NA L |Raten [ GS] s . 07/02/2018 |. 03/15/2048 |................ 21,700,000 |.. 2.32% / (OI8) |euvvunerrrmmmnnnns foovevmmnnnnneeennn foonevnivinnninnnns v O [ s (876,020)f e v [ e O 542,232 .eeeennnns 100% / 100% ..
Forward Start IRS—
102889--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniiinnnnne FIOWS wevnevviiinnenee [NA L |Raten [ GS] s . 07/02/2018 |. 05/14/2048 |................ 15,500,000 .. 2.32% / (0I8) [euvrivvrennnneins fovnnnneeeivinnns foorevviiniiies e O L et (287, 116)[ e e fo [ O 388,581 | .......... 100% / 100% ..
Forward Start IRS—
102890--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnns FIOWS weveeveiivnnnnn [NA L |Raten [ GS] s . 07/02/2018 |. 07/15/2048 |................ 22,600,000 .. 2.31% / (OI8) |euvvunrervemnnnnns foovevmnnnnereennnn fooennrviinininnns v O [ ot (384,002)f e v [ e 0 568,488 | .......... 100% / 100% ..
Forward Start IRS—
102891--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnne FIOWS wevnevviiinnenee [NA L |Raten [ GS] s . 07/02/2018 |.08/16/2048 |................ 14,700,000 .. 2.31% / (0I8) [eunriviernnnnnnns fevnnnneerieinens [ s O L | (231,208)f e e fo e O 370,408 | .......... 100% / 100% ..
Forward Start IRS—
102892--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnns FlOWS wevevevviivnnenee [NA L |Raten [ GS] s . 07/02/2018 |. 10/15/2048 |................ 23,500,000 .. 2.31% / (018) [oeevvevnnnvrrrrnnn fooerererevnnnenns fvvrnnnnenvvinnnn fooneviiiii 0 e [t (356,037 e e [ 0 594,063 | .......... 100% / 100% ..
Forward Start IRS—
102893--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnne FIOWS wevveveiivnnenee [NA L |Raten [ GS] s . 07/02/2018 |. 11/15/2048 |................ 14,700,000 .. 2.31% / (0I8) [euniiviernnnnenns fovnnnnercvinens [ e O L s (217,308 e foee e O e 372,222 | ..o 100% / 100% ..
Forward Start IRS—
103435--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnns FIOWS weveeveiiinnenee [NA L [Rate [ OS] . 07/27/2018 . 01/15/2042 |................ 24,200,000 .. 2.58% / (018) [.evvvvvnnnvrernnnn fooererreinnnnnnns fovvrnnnnnnnvnnnnn foovnnvinncs Lo e (TI7,377)) e e e [ 0 s 524,758 | .......... 100% / 100% ..
Forward Start IRS—
103436--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnne FIOWS wuveveviiiinnenen [NA L |Rate [ OS] s . 07/27/2018 |. 02/13/2042 |.......evenneeee 37,500,000 |.. 2.58% / (OI8) |ouvvunerremnnnnnns foovevmnnnneneennnn foonevnvivnniinnnns v O [ (1,106, 427) e e [ e O 814,874 .......... 100% / 100% ..
Forward Start IRS—
103437--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvnniiinnnnns FIOWS weveeveivvnnene [NA L [Raten [ OS] . 07/27/2018 |. 02/13/2042 |........n.n.nee 19,900,000 .. 2.58% / (OIS) [eeunvivvrennnnnins fvvnnnnenecinnnnn fooreeviiinnes e O L e (887, 1440 e fo [ O 432,46 | .......... 100% / 100% ..
Forward Start IRS—
103438--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnns FIOWS weveeveivvnnene [NA L [Raten [ OS] . 07/27/2018 |. 02/16/2042 |................ 14,900,000 |.. 2.58% / (OI8) [eeunrivvvennnnnins fovnnnneerivnnnnn [ e O L e (439, 413)[ s e fo e O e 323,847 | oo 100% / 100% ..
Forward Start IRS—
109548--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvnniiinnnnns Flows wevvvvveiinnenees [NA L [Raten i [BOA s . 04/22/2019 |. 03/15/2038 |........c.eeeee 65,000,000 .. 2.69% / (OIS) |ouvvunverermnnnnns foovevmmnnnerrennnn fooennniiiinnnnns v O [ [ (1,649,535) v v [ e 0 1,257,339 [ covvennnns 100% / 100% ..
Forward Start IRS—
109550--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnns flows weeevvvvevvnnenn [NA Lo |Raten i | BOA Lo . 04/22/2019 . 11/15/2038 |........v.nneeee 27,000,000 ... 2.7% / (OI8) |ouvvunerermmnnnnns foorevmnnnnrneennnn fooenviviinnninnnns v O [ | (864, 179) e v [ e O 533,862 .[100% / 100% ..

Forward Start IRS—-
109549--140 - CF FS

LTC 54 Reentry - Fed

Funds .
Forward Star ——
110060--140 - CF FS
LTC 54 Reentry - Fed
Funds . ..

Anticipatory cash
flows

Anticipatory cash
flows

. 04/22/2019

. 05/14/2019

. 10/15/2038 |....

. 02/15/2039 |....

16,000,000

54,000,000

... 2.7% / (0I9) [..

... 2.5% / (0IS) |..

315,503

...... 1,076,295

-1100% / 100% ..

-1100% / 100% ..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 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)
Forward Start IRS—
110063--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 05/14/2019 |. 08/15/2039 |......eevvvvvrnn founnnn 46,000,000 [... 2.5% / (OIS) [eeeeeeeeeeeeeeas [ e [V SRR R (RILZ1T0) I R U N (U R 931,040 | .......... 100% / 100% ..
Forward Start IRS—
110061--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 05/14/2019 |. 04/16/2039 |......eevvvvvvnn founnnn 31,000,000 [... 2.5% / (OIS) [eeeeeeeeeeeeees fernininniiiiiiiiis e o [V SRR R (1,183,227 fovveneiieecinnnn [ s Of....... 621,061 .......... 100% / 100% ..
Forward Start IRS—
110062--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 05/14/2019 |. 05/15/2039 |.....evvvnvvvnnn feunnnn 50,000,000 [... 2.5% / (OIS) [eeeeeeeeeeeeees fornniniiiniiiiiins e [V SRR R (1,905,259)]. ..cvvenevviinnnnn oo i [ 0f..... 1,004,186 | .......... 100% / 100% ..
Forward Start IRS—
110064--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 05/14/2019 . 11/15/2039 |...covvvenviinnn fonnnnn 50,000,000 [... 2.5% / (OIS) [oeeeeeeeeeeeeeas [ e [V SRR R (1,881,819)]..cevveeneeeiinn fernnriviininns feereniiineeeiens e, 0f..... 1,019,754 | .......... 100% / 100% ..
Forward Start IRS—
111375--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 |. 08/14/2053 |.......evvvvvvrn founnnn 25,000,000 ..2.03% / (O18) |ouvvuurrrremmnnnns foovrrmmnnneneennn fovveenieiiiinenns v [V R S (AT )) N (SRR RN R, (U R 689,140 [ .......... 100% / 100% ..
Forward Start IRS—
111369--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 |. 08/15/2052 |......vvvnvvvvnn founnnn 25,000,000 .. 2.04% / (OI8) |ouvvunrrremmnnnns foovrrmmnnnnnneennn oo v [V R S (298,442)]...cvvnneeeeinnnn feeeniiiiiiienns e [ Of....... 677,741 ...t 100% / 100% ..
Forward Start IRS—
111371--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 |. 02/16/2053 |......evvvvvvvnn founnnn 25,000,000 ..2.03% / (O18) |ouvvuurrrremmnnnns foovrrmmnnneneennn fovveenieiiiinenns v [V R S (747 (L) R FER RN RN (U R 683,558 [ .......... 100% / 100% ..
Forward Start IRS—
111374--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 [. 07/15/2053 |....cvvvvnvvvnnn feunnnn 25,000,000 ..2.03% / (O18) |ouveeurrremmnnnns foovrrmmnnnnneeennn foenniiviininnns v [V R S [T 10)) R RPN PRI N Of....... 688,208 | .......... 100% / 100% ..
Forward Start IRS—
111443--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/12/2019 |. 05/15/2042 |.....evvvvvvvenn founnnn 10,000,000 ... 2.3% / (018) [oeevrvvennvrriinnn froereereeiiinnees fevenniinevvinens [ [V R S (465,664)).....ccccevmnnnnns |oevrnnnniniiniinns oo i (U R 218,729 [ .....enent 100% / 100% ..
Forward Start IRS—
111377--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 . 11/16/2083 |..cevvvvnneiinnn founnnn 25,000,000 ..2.02% / (O18) |ouveunrerermnnnns foovrrmmnnnnnreenns foeeniiiiininnns v [V R S (284, 184)]. v oo e [ (U R 692,054 | .......... 100% / 100% ..
Forward Start IRS—
111446--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 07/12/2019 . 10/15/2042 |...oevenrvvnnnn foeenns 8,000,000 .. 2.29% / (OI8) [ceunnvrvvrmnnnnnns foevvnnnnnereeennnn oo v [ | [REICER LYY U RPN R RN Of....... 176,889 | .......... 100% / 100% ..
Forward Start IRS—
111447--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA ..o . 07/12/2019 . 11/15/2042 |....oevveevivinn feunnns 10,500,000 .. 2.29% / (0I8) [eurvvrerunnnenns foennnneeeiiinins fooreviininiiiiins o [P C5te) R FPTR R RN (U R 232,671 .[100% / 100% ..
Forward Start IRS—
111368--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . [DBAG ... . 07/11/2019 |. 05/15/2052 |.... P 25,000,000 (.. 2.04% / (0IS) |.. (321,598)... 674,829 .[100% / 100% ..
Forward Star —
111376--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . [DBAG ... . 07/11/2019 |. 10/15/2053 |.... I 26,000,000 ..2.02% / (QIS) |.. (246,326)]... 718,706 .[100% / 100% ..
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
111445--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 07/12/2019 |. 09/15/2042 |......evvnvvvvnn founnnn 14,000,000 |.. 2.29% / (OI8) [eeuvrivvrmnnnnins Joevnnnnieeeiinnns [ s [ s [(EEELTS)) R RPN R RN (U R 308,905 [ ......n.n. 100% / 100% ..
Forward Start IRS—
111441--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 07/12/2019 |. 04/15/2042 |......evvevvvvnn founnnn 32,000,000 ... 2.3% / (O18) |euvvunvrerrmnnnns Joorevvmnnneeeennn foeeniiviiiiennns v [ o (1,486,504)]....cccvvvnnnnnns foevennnnnieiinnnn [ e, (U R 698,429 | .......... 100% / 100% ..
Forward Start IRS—
111372--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 |. 03/16/2053 |......evvvvvvvnn feunnnn 24,000,000 .. 2.08% / (OI8) [euuvuneerrmmmnnnns foovemmmnnnerrennnn foonnniviiiniinenns v [ s (AT 10)) R RPN R RN (U R 657,057 | ......n... 100% / 100% ..
Forward Start IRS—
111373--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 |. 05/15/2053 |.....evvvnvvvnnn feunnnn 25,000,000 ..2.03% / (O18) [euuvunerremmmnnnns foorevmnnnneerennnn foonennviiniinnnns v [ e (LI 1D R RPN R N Of....... 686,308 | .......... 100% / 100% ..
Forward Start IRS—
111448--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/12/2019 . 11/15/2042 |....ovvvenveiinn feunnnn 16,000,000 [.. 2.29% / (018) |oevvvvennvrrvnnnn foorerriivnininnes v [ [ [ (AT ) U RIS NP RN (U R 354,546 | .......... 100% / 100% ..
Forward Start IRS—
111444--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 07/12/2019 |. 08/16/2042 |......eevvvvvvnn founnns 16,000,000 (.. 2.29% / (018) |oevvvvvnnrrvrnnnn foorerviinnininnes v [ [ [ (WZIVRVR(0)) R IR RPN NN (U R 352,289 | .......... 100% / 100% ..
Forward Start IRS—
111848--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 07/31/2019 . 11/16/2036 |.....evvvnvvvvnn founnns 65,000,000 |.. 2.15% / (O18) |ouvrunvrevrmnnnnns foovevvnnnneeienns o i [ o (4,087,981)]..cccvvnnnieninnn fonniiiinines foereriiineeeeiens o 0f..... 1,200,350 | .......... 100% / 100% ..
Forward Start IRS—
111370--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 . 11/14/2052 |...covvvnnevinnn founnnn 25,000,000 .. 2.04% / (OI8) [euuvnnrerrmmnnnnns fooremmnnnneerennnn foonnneiiiinininns v [ e (V2T A1) R FRRTIR PRI N Of....... 680,608 | .......... 100% / 100% ..
Forward Start IRS—
111442--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/12/2019 |. 05/14/2042 |......evvvvvenn founnnn 16,000,000 ... 2.3% / (0I8) |+evvvvennnrrvinnnn feorerviinininnes v [ [ [ [WLESTR (1)) R IR KRR RPN (U R 349,942 [ .......... 100% / 100% ..
Forward Start IRS—
111901--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 08/01/2019 . 09/15/2044 |......eevvvvvvnn founnnn 21,000,000 .. 2.03% / (O18) |ouvvenerrvrmnnnnns Joorevmmnnnnreennn i v [ o (1,083,438)]....cccvvvvnnnnens foevennnnieeiinnns [ i Of....... 486,601 | .......... 100% / 100% ..
Forward Start IRS—
111907--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 08/01/2019 . 12/14/2045 |.....ovevvvvnnnn [oenns 9,000,000 .. 2.01% / (OI8) [ceuunvevvrmnnnnnns Joervnnnnereevnnnn foonnreviiiiinnns v [ s (VS VRRD R FPRT RPN RPN (U R 214510 | ........es 100% / 100% ..
Forward Start IRS—
111911--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... DBAG ..oovvvniiiinne . 08/01/2019 . 05/15/2041 |..cevvvvenviennn feunnnn 48,000,000 |.. 2.09% / (O18) |ouvvunvrrvrmmnnnns Joorermmnnnneeennn oo v [ o (2,993, 781)].eeveeiiiinens fevennniiieiinnns [ i 0f..... 1,022,101 .[100% / 100% ..
Forward Start IRS—
112192--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 08/13/2019 |. 03/15/2041 P 35,000,000 .. 1.68% / (O1S) |ouvuenrrrvemnnnnns foovevmmnnnneeennn oo v [ o (3,105,806)|... 741,840 .[100% / 100% ..
Forward Star —
112193--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 08/13/2019 [. 04/15/2041 I 30,500,000..1.68% / (OIS) |.evvenvivveunnnnns foovevvnnnnnniinnn fovenniiiiinnnnnns fovvvvnnnnnneinnns fevneeeenn [ (2,697,970)]... 647,987 .[100% / 100% ..
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
111904--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 08/01/2019 |. 08/15/2045 |.......evvvvvvnn founnnn 13,000,000 |.. 2.02% / (OI8) [eeuvivvevnnnnnnns Joevnnnnieeicvnnns [ i [ e (VI3 1)) R IR RN RN (U R 307,580 | .......... 100% / 100% ..
Forward Start IRS—
111905--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 08/01/2019 . 10/15/2045 |...oevvvvvvvnnnn foenns 9,000,000 .. 2.01% / (OI8) [euuurevrrmnnnnns Joevnnineeeiivnnnn fooneiviiiiiiiis o [V R S (AT AR RN R RN (U ERR 213,733 | .oooeeeeen 100% / 100% ..
Forward Start IRS—
111903--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 08/01/2019 |. 05/15/2045 |......evvvvvvvnn founnnn 25,000,000 .. 2.02% / (OIS) [-eeeeeeeeeeeeean fornnnniiiniiiiiins e [V SRR R (U A 70 KU R RSN RN Of....... 588,161 | .......... 100% / 100% ..
Forward Start IRS—
111908--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 08/01/2019 |. 10/14/2049 |.......evvvvvenn founnnn 21,000,000 |.. 1.95% / (OI8) |euuvunrrvrmmnnnnns fooremmnnneerennnn fooneriviiiniinnnns v [ e [RSISZ110) R FEPTIR PRI RN (U R 541121 | el 100% / 100% ..
Forward Start IRS—
111909--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 08/01/2019 |. 02/14/2052 |.....evvvnvevnnn founnnn 25,000,000 ... 1.9% / (OI8) |euvvnnrevrmmnnnnns fooremnnnneeeennnn fooneiiviiininns v [ e [(UZANAN ) R IR KPR NP (U R 671,936 | .......... 100% / 100% ..
Forward Start IRS—
111915--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/01/2019 . 12/15/2041 |.eovvvenivvnnnn foeens 3,200,000 (.. 2.08% / (OI8) |+evvvvunrrrvrrnnnn foorerrennnniiiees o fooevvvi [ [ [QEESTY/) R RPN PR N Ofeenns 69,233 | .......... 100% / 100% ..
Forward Start IRS—
112187--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 08/13/2019 |. 12/15/2040 |....evvvnnvvvnnn founnnn 31,000,000 [.. 1.68% / (0IS) [-eeeeeeeeeeeeees fornviniiiniiiiiiis e [V SRR R (IYAETRVE) R TR AU RN (U R 652,535 | .......... 100% / 100% ..
Forward Start IRS—
111914--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/01/2019 . 11/14/2041 |...oovvveniiinns founnns 17,000,000 )..2.08% / (OIS) [cevvvvvvvrrrrrnnns |ereeeeeiieieeeees [ e, [V SRR R (1,041,248)]...ccevivninnns [evennneiieeinens [ e (U R 366,963 | .......... 100% / 100% ..
Forward Start IRS—
112190--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 08/13/2019 . 03/14/2041 |..cevvvvenviiinn founnnn 21,000,000 |.. 1.68% / (O1S) |ouvrunrrerrmnnnnns Joorevvmnnnnerennn foeeniiviininnnns v [ o (1,863,854)]...ccevevvninnns fevennnieieiiinns [ i (U R 445,070 | .......... 100% / 100% ..
Forward Start IRS—
112191--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 08/13/2019 . 03/15/2041 |..cevvvvnnviinnn feunnnn 36,000,000 |.. 1.68% / (OIS) |ouvvenrrrrmnnnnns foovervmnnnnerennn fooenniiviininnns v [ o (3,194,543). .o oo e [ (U R 763,036 | .......... 100% / 100% ..
Forward Start IRS—
111902--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 08/01/2019 |. 02/15/2045 |.....evvvnvvvnnn feunnnn 14,000,000 |.. 2.02% / (OIS) [eunvrvremnnnnnins foevvnneieiiinnns [ o [V R S [(CCVCR Y AR FORR R RPN RPN (U R 327,551 | woeeeen 100% / 100% ..
Forward Start IRS—
112188--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... NATWEST ..oovvennnnne . 08/13/2019 |. 12/16/2040 |......evvnvvvvnn founnnn 28,000,000 .. 1.68% / (OIS) |oevvuunrrvernnnnns foorrrmmnnnnenennns foeenieiiinienns v [V SRR R [RSI0Z 38 7/0) R RO U RN (U R 589,432 .[100% / 100% ..
Forward Start IRS—
112189--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . [ NATWEST . 08/13/2019 |. 02/14/2041 P F 13,000,000 .. 1.68% / (0IS) [cvevrvrennnenns Jvvnneeeeiinnn [ feiciiins [ o (1,156,424)f... 274,931 .[100% / 100% ..
Forward Star —
111910--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . [DBAG ... . 08/01/2019 [. 04/15/2041 I 11,000,000)..2.09% / (0IS) |.. 0., (685,081).... 233,700 .[100% / 100% ..
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
111912--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/01/2019 . 05/15/2041 |...evvvvenviinnn feunnns 11,000,000 [.. 2.09% / (018) [-evvvvvennvririnnn foonrereeivinnnees fvvvnninnevvinnns [ [V R S (LAY R FOR R RPN RPN (U R 234,231 oo 100% / 100% ..
Forward Start IRS—
111913--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/01/2019 . 10/15/2041 |...cvvvvnniinnn founnnn 10,500,000 |..2.08% / (OI8) [euuerrvvrvmnnnens Joevnnnnieeeeinnnn [ s [ s [(CZI7A ) U RPN PR RN (U ERR 226,154 | .......... 100% / 100% ..
Forward Start IRS—
111900--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 08/01/2019 |. 10/14/2043 |......eevvvvvenn founnnn 58,000,000 |..2.04% / (OI8) |ouvrunvreremnnnnns Joovermmnnnneeennn oo e [ o (3,274, 374).cevveeeevnnnn oo e [ 0f..... 1,314,741 | .......... 100% / 100% ..
Forward Start IRS—
111906--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 08/01/2019 . 11/15/2045 |....ovvvvnvvinnn founnns 17,000,000 [.. 2.01% / (018) |oevvvvennvrevinnnn feorerviinniiieees e [ [ [ [W£:IURKK:<)) U FOR KRR NPT (U R 404,477 | ooeeenens 100% / 100% ..
Forward Start IRS—
116420--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/10/2020 |. 05/15/2045 |......evvnvvvvnn founnns 12,000,000 ... 1.9% / (OI8) [euuivrrrrnnnnns Jevnnnneeeivinnns [ i [ s [(CISICTRE ) R RPN R N (U R 282,317 | cevenennns 100% / 100% ..
Forward Start IRS—
116762--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 01/28/2020 . 01/15/2041 |..cevvvvnnviinnn founnnn 27,000,000 |.. 1.73% / (O18) |euvuunerevrmnnnnns foorevvnnnneeeennn o v [ o (2,330, 157)f.eeeeeevniinens foeveneieeecinens [ i (U R 569,697 | .......... 100% / 100% ..
Forward Start IRS—
116920--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 10/15/2052 |....evvvunvvvnnn founnns 26,000,000 |.. 1.47% / (OI8) |euvvnnrrvemmnnnnns foorevnnnneeeennnn forreniviiininins v [ e [ESST VR R R EPTR PP N Of....... 706,851 | .......... 100% / 100% ..
Forward Start IRS—
116921--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 07/15/2054 |.....evvvnvvvvnn feunnnn 10,000,000 [.. 1.41% / (018) |oevvvrvnnrrvennnn feorriviinnniines o [ [ [ (RS TRVR I°) R FEPTR PP RN (U R 279,787 | wevvennnns 100% / 100% ..
Forward Start IRS—
116925--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 03/15/2056 |.....evvunvvvvnn founnns 23,000,000 .. 1.36% / (OIS) |ouuvunvevrmmmnnnns fooremmnnneeeennnn forenniiiiiniinnnns v [ s (WS TCICI0)! R IR RN RN (U R 660,433 [ .......... 100% / 100% ..
Forward Start IRS—
116926--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 10/15/2056 |.....evvvnvevvnn founnns 22,000,000 .. 1.35% / (O18) [euuvunrrvvmmnnnnns foovemmnnnneeeennnn foonnneviiniinnns v [ e (WA TR 1) R R RPN RN (U R 637,309 [ ..ovnnnnns 100% / 100% ..
Forward Start IRS—
116928--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 01/31/2020 |. 05/15/2057 |...evvvvnnvevnnn founnnn 38,000,000 |.. 1.33% / (O18) |ouvuunerrvrmnnnnns Joovervnnnineiennn oo v [ o [ IA)) R R AU N 0f..... 1,110,289 | .......... 100% / 100% ..
Forward Start IRS—
116929--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA ..o . 01/31/2020 |. 08/15/2057 |....evvvunvvvvnn founnnn 37,000,000 |.. 1.33% / (O18) |euvvunerevrmnnnnns foovermmnnnneiennn oo e [ o (1,215,628)]....cceeevvienens fevennneieevinnns [ i 0f..... 1,085,053 .[100% / 100% ..
Forward Start IRS—
117019--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 02/04/2020 |. 03/15/2039 |.... P 19,000,000 ... 1.7% / (OI8) [eoerrvrernnnnnins Jvvniineieiiins [ fencciis oo o (1,767,509)|... 379,609 .[100% / 100% ..
Forward Star —
117020--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 02/04/2020 |. 04/15/2039 |.... I 20,000,000 ... 1.7% 7 (OI8) |evuunvrvvrnnnnnns foovevvnnnnnnninnn fovennnniiinnnnnns fovvvvnnnnnnncinnns fevieeeenn [ (1,856,008)|... 400,650 .[100% / 100% ..
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
117233--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... 6 Y . 02/11/2020 |. 08/15/2040 |.....evvvvvvvnnn foenns 6,000,000 .. 1.71% / (OI8) [ceuunrrrirmnnnnnns Joovvnnneeeceinnn oo v [ e (RS R IN0Z ) R KRR PRI N (U R 125,101 | ...eeeeees 100% / 100% ..
Forward Start IRS—
117234--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... Y . 02/11/2020 . 09/15/2040 |....evvvnnvvvenn founnnn 27,000,000 |.. 1.71% / (O18) |euvuenrrrvrmnnnnns Joovermnmnnneeennn oo e [ o (2,382,582)]...cvvnnivecinnnnn fooneiiiiiiiiiis e [ (U R 564,325 | .......... 100% / 100% ..
Forward Start IRS—
117412--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/14/2020 |. 10/15/2040 |.....evvnnvvvnnn founnns 24,000,000 .. 1.67% / (O18) |euvuunerevrmnnnnns Joovrmmnnnnneeennn oo v [ o [ERVLE-0) R R U N (U R 502,801 | .......... 100% / 100% ..
Forward Start IRS—
116424--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 01/10/2020 |. 11/15/2045 |.....ovvvnvvvnnn founnnn 32,000,000 ... 1.9% / (OI8) |euvuenrrrvrmnnnnns Joovervmnnnneeennn oo v [ o (S TCTATN1X(C)) KU KNP RN R (U R 761,369 [ .......... 100% / 100% ..
Forward Start IRS—
116758--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 01/28/2020 |. 10/15/2040 |......evvnvvvvnn founnnn 24,500,000 [.. 1.73% / (018) [oevvervrneerirnnn feonreerinnnnnnns fevnvinneviinens [ e e (2,124,373)]. v oo e [ (U R 513,276 | .......... 100% / 100% ..
Forward Start IRS—
116759--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 01/28/2020 |. 11/15/2040 |....evvvnnvvvnnn founnnn 17,000,000 [.. 1.73% / (018) [oevvvvvnnnierinnnn fooereerevnninnnes foevnninneviinnns [ e e (QIRICICIR:(015)) RN KN RN R (U R 357,011 | .....eeens 100% / 100% ..
Forward Start IRS—
116828--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 01/29/2020 |. 09/15/2040 |....evvvnnvvvnnn founnnn 23,500,000 [.. 1.77% / (018) |oevvvvvnneeriinnn feorreeriinnnnnns fovvnvienneviinnns [ e s (1,989,570))...cvevevniinens foevennnnnnevinnns [ i (U R AN 72 el 100% / 100% ..
Forward Start IRS—
116922--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 03/15/2055 |...cevvvnnvvvnnn founnns 20,000,000 .. 1.39% / (OI8) |euuvunvevrmmnnnnns fooremmnnneeeennnn forenieviiininnns v [ e [(CEN 772} R RPN PRI RN (U R 565,492 | .......... 100% / 100% ..
Forward Start IRS—
116923--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 07/14/2055 |....eevvvnvvvnnn founnns 17,000,000 [.. 1.38% / (018) |oeevvvvnnvrrvinnnn feorrreiinnininees e [ [ [ [GSES T3 R RPN R RN (U R 483,153 | .......... 100% / 100% ..
Forward Start IRS—
117021--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 02/04/2020 . 07/15/2039 |....evvvenvvvnnn feunnnn 27,000,000 |... 1.7% / (OI8) |euvrenvrrvrmnnnnns Joorervmnnneriennn o i [ o (2,487, 479)]..eveeivninens [ [ i (U R 545,062 | .......... 100% / 100% ..
Forward Start IRS—
117022--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 02/04/2020 . 07/16/2039 |...cevvvnnvvvnnn founnnn 22,000,000 |... 1.7% 7 (O18) |euvuenrrrrrmnnnnns Joovevvmnnnneeinnn o i [ s (07 TCT/<)) RN KN RN AR (U R 444,162 | .......... 100% / 100% ..
Forward Start IRS—
117110--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... NATWEST ..oovvennnnne . 02/06/2020 |. 01/15/2040 |.....evvvnvvvnnn founnnn 25,000,000 .. 1.78% / (O18) |ouvvunererrmnnnnns Joorervmnnneerennn fooeeniiviiiiennns v [ o (2,135,848)]....cccevvnnnns [oevennnieieviinns [ i (U R 512,431 .[100% / 100% ..
Forward Start IRS—
117235--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 02/11/2020 . 09/16/2040 |......evvvvvvvnn founnnn 15,000,000 .. 1.71% / (0I8) [eunrvvrirennninns fvvnnnieeieiins [ feccvins [ o (1,323,535)|... 313,539 .[100% / 100% ..
Forward Star —
117236--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 02/11/2020 |. 11/15/2041 |..oovvvnnnniinnn ounnns 10,500,000{... 1.7% / (QI§) |.. (892,858)]... 226,671 .[100% / 100% ..
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
117413--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/14/2020 |. 11/15/2040 |...covvvnnvvvnnn founnnn 20,000,000 |.. 1.67% / (O18) |ouvuunrrerrmnnnnns Joorermmnnnneeennn oo v [ o (QTR-0LCR:1:15)) RN AU RN R (U R 420,013 [ ...oeenens 100% / 100% ..
Forward Start IRS—
117414--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/14/2020 |. 11/15/2040 |....ovvvnnrvvnnn founnnn 13,500,000 .. 1.67% / (0I8) [eunrevrerennninns fvvnnneeeeiiins [ feiiciins oo o (1,219,847 )]s [ [ e (U ERR 283,509 | .......... 100% / 100% ..
Forward Start IRS—
117415--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/14/2020 |. 11/15/2040 |...covvvnnvvvnnn founnnn 13,000,000 .. 1.67% / (0I8) [eurrvverennninns fvvnneeeeeiins [ foiciies [ o [RIRVCITE) R RO U N (U R 273,008 | .......... 100% / 100% ..
Forward Start IRS—
117417--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/14/2020 |. 04/15/2042 |.....evvvnvvvnnn founnnn 10,000,000 [.. 1.66% / (018) |oeevvvvenvrvvnnnn feorerriiniiniines e [ [ [ [RESICICRD R FORRRRR KRR RN (U ERR 218,259 | .......... 100% / 100% ..
Forward Start IRS—
116421--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/10/2020 |. 06/15/2045 |.......euvvvvvnn founnns 25,000,000 f... 1.9% / (OIS) foeeeeeeeeaeeeees [ e [V SRR R (1,362, 142)].. oo [ [ e (U R 589,288 | .......... 100% / 100% ..
Forward Start IRS—
116827--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 01/29/2020 |. 08/15/2040 |......evvnvvvvnn founnnn 18,000,000 [.. 1.77% / (018) oevvvvvnnneerirnnn feoneeeeiinninnees fovvnvnnneviinnns [ e s (1,528,488)]......ccevvvnneens [oevrnnnnniniinnnn [ i (U R 375,302 | .......... 100% / 100% ..
Forward Start IRS—
116919--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 07/15/2052 |...cevvvnnvvvnnn founnnn 25,000,000 |.. 1.47% / (OI8) |euuennvevemmnnnnns fooremmnnneeeennnn foornieviiininnns v [ s [Ci5N )| R RPN U RN Of....... 676,761 .......... 100% / 100% ..
Forward Start IRS—
116924--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 10/16/2085 |...cevvvnnvvvnnn founnnn 18,000,000 [.. 1.37% / (018) |+evvvvennvrrvinnnn feorereiinniniinns e [ [ [ [CRETRERD R IR RPN NPT (U R 513,609 [ .......... 100% / 100% ..
Forward Start IRS—
116930--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 11/15/2057 |.eeevvvvnnvevnnn founnnn 37,000,000 |.. 1.32% / (O18) |euvvunerrvrmmnnnns Joovemvmnnnneeennn o v [ o (1,214,564)]....coovivninnes [ [ i 0f..... 1,089,021 .......... 100% / 100% ..
Forward Start IRS—
117018--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 02/04/2020 |. 02/15/2039 |....evvvnnvivnnn founnnn 12,000,000 ... 1.7% 7 (0I8) [eoerrviirenninns Jvvnnnneiieiins [ feiciiins oo o (R L JRECI0)) R AN RN UUR RN (U R 289,177 | weveennnns 100% / 100% ..
Forward Start IRS—
117231--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... 6 Y . 02/11/2020 |. 08/15/2040 |......eevvvvvnn founnnn 33,500,000 [.. 1.71% / (018) [+evvvvvrnerrinnnn feorreeeinnnnnnes v [ e s (2,964,987)]....ccevvvnnnens foevennnneievinnnn [ i (U R 698,478 | .......... 100% / 100% ..
Forward Start IRS—
117232--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... [c:5] N . 02/11/2020 |. 08/15/2040 |......evvvvvvvnn founnnn 26,000,000 |.. 1.71% / (O18) |euvuunrrrvrmnnnnns Joorervnnninreennn oo e [ o (2,301, 184)]..eeeeeiiieees foevennnieevinens [ i (U R 542,102 .[100% / 100% ..
Forward Start IRS—
116419--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 01/10/2020 |. 03/15/2045 |.... P 14,000,000 [.. 1.91% / (0IS) |.. (780,429)f... 328,125 .[100% / 100% ..
Forward Star —
116422--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 01/10/2020 |. 07/16/2045 |.... I 22,000,000 ... 1.9% / (OI8) Jeeuenrrvvrunnnnns foovevvnnnnnnninnn fovenniiniinnnnnns foovvvnnnnnnneennns fevieeeeenn [ (1,187,433)]... 519,563 .[100% / 100% ..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 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)
Forward Start IRS—
116423--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 01/10/2020 |. 08/15/2045 |.......euvvvvven feunnnn 11,000,000 ... 1.9% / (0I8) |oevvvvennvrrvinnnn foorerriiniiiinees oo [ [ [ [RSI-iCT/CI0)) R FORR R RN RN (U R 260,260 | .......... 100% / 100% ..
Forward Start IRS—
116760--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 01/28/2020 . 01/15/2041 |..cevvvvnnviinnn founnnn 18,000,000 [.. 1.73% / (018) oevvevvnnierirnnn feoneeeeiinnnnnns foevnninneviinens [ e s (1,553,438)]...evvnneeeiinnnnn oo e [ (U R 379,798 | ...oennnns 100% / 100% ..
Forward Start IRS—
116761--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 01/28/2020 . 01/15/2041 |..cevvvvnnviinnn founnnn 26,000,000 [.. 1.73% / (OIS) [eeeeeeeeeeeeeeas [ e o [V SRR R (2,243,855)]...cvunneeecinnnnn oo e [ (U R 548,597 | .......... 100% / 100% ..
Forward Start IRS—
116824--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 01/29/2020 |. 03/15/2040 |....evvvnnvvvvnn founnnn 25,000,000 [.. 1.77% /7 (OIS) [eeeeeeeeeeeeees [ e [V SRR R (2,143,931)]. v [ e [ (U R 514,931 .......... 100% / 100% ..
Forward Start IRS—
116825--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 01/29/2020 |. 05/15/2040 |....evvvnnvvvnnn founnnn 18,000,000 .. 1.77% / (OIS [eevvvvrvvrrrrrnnns |eeeeeiniiiieenees [ o, [V SRR R (1,635,422)].ccvvvneiiiiiinnn oo e [ (U R 372,572 | woeeeen 100% / 100% ..
Forward Start IRS—
116829--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 01/29/2020 |. 10/15/2040 |....eevvvnvvvnnn founnnn 12,500,000 [.. 1.77% / (018) |eeeeeeeeeeeeeeees [ e e [V SRR R (1,065,456)....cccvvvmnnnnnns foovennnniniiinnns [ i (U R 261,875 .......... 100% / 100% ..
Forward Start IRS—
117107--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 02/06/2020 |. 01/15/2040 |.....evvvnvvvnnn founnnn 36,000,000 [.. 1.78% / (OIS) [.eeeeeeeeeaeeeas [ e [V SRR R [ROZE 223 A KRR R N (U R 737,901 | .ooeennnns 100% / 100% ..
Forward Start IRS—
117109--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 02/06/2020 |. 01/15/2040 |.....evvvnvvvvnn founnnn 32,500,000 .. 1.78% / (O1I8) [eevvvvvvrrrrvrnnns |eeeeeeeiieieenens [ e, [V SRR R (VI E(TCI0%)) RN KR RN R Of....... 666,160 | .......... 100% / 100% ..
Forward Start IRS—
117416--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/14/2020 |. 11/15/2040 |....ovvvnnvivnnn founnnn 12,500,000 [.. 1.67% / (018) |eeeeeeeeeeeeeeees [ e e [V SRR R (1,129,303)f..veevevviieees foevennneieecinens [ i (U R 262,508 | .......... 100% / 100% ..
Forward Start IRS—
117418--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/14/2020 |. 10/15/2043 |.....ovvvnvvvnnn founnnn 10,000,000 [.. 1.65% / (018) |oeevvvennrrvinnnn feorerviinniiiines v [ [ [ (WA ST D R RRRRTI R N (U ERR 226,695 | .......... 100% / 100% ..
Forward Start IRS—
116763--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... 0 Y . 01/28/2020 |. 02/14/2041 |..covvvvnnviinnn founnns 18,000,000 [.. 1.73% / (018) [oevvvvennnveriinnn fooeeereennnnnnes fovvnninieviinens [ e s (1,549,194). v oo i [ (U R 380,674 | .......... 100% / 100% ..
Forward Start IRS—
116927--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA ..o . 01/31/2020 |. 02/15/2057 |...evvvvnnvevnnn founnns 38,000,000 |.. 1.34% / (OI8) |ouvrenrrevrmnnnnns foovevvmnnieeeennn oo v [ o (1,264,966)......cccvvmnnnens [oevmmnnnnnniinnnn [ s 0f..... 1,106,317 .[100% / 100% ..
Forward Start IRS—
117108--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 02/06/2020 |. 01/15/2040 |.... P 34,000,000 |.. 1.78% / (OI8) |ouvvunrrerrmnnnnns Joorevvmnnnneeennn foeeniiviiiinnns e [ o (2,904,754)|... 696,906 .[100% / 100% ..
Forward Star —
117419--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . [DBAG ... . 02/14/2020 |. 11/15/2044 |.... I 11,000,000).. 1.64% / (0IS) |.. 0., (800,040)... 255,876 .[100% / 100% ..
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
116826--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 01/29/2020 |. 06/14/2040 |......eevvvvvvnn founnnn 28,000,000 |.. 1.77% / (OI8) |euvuunerevrmnnnnns Joorervnnnneriennn o v [ o (2,390,967)]...ceevevnnnnnens foevennneneevinnns [ i (U R 580,944 | .......... 100% / 100% ..
Forward Start IRS—
117111--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 02/06/2020 |. 04/15/2041 |..cevvvvnnviinnn founnns 16,000,000 [.. 1.78% / (018) [oevvvvernnvevvrnnn feoneeeieinnnnnes fovvnnienneviinens [ e s (QICIETRVAD R R RTUURR R (U R 339,927 | .......... 100% / 100% ..
Forward Start IRS—
128978--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvrveeennnn NA oo Rate........... NATHEST v e . 05/26/2022 |. 05/15/2040 |...cevveueeeeenn feunnnn 11,500,000 |.. 2.79% / (O1S) [oueeeeeemmnaeeee Jeemmeeeeeene oo e [ e (206, 706)[....cevveeeeeenn Joemmmeeeeemmnnnaes foeeemmmneeeeennn foreee s [V 238,032 | .......... 100% / 100% ..
Forward Start IRS—
128976--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows .. c|Raten.in [CSI s . 05/26/2022 |. 11/15/2038 |.... P F 16,000,000 [.. 2.71% / (018) |oevvvvvnnrrvinnnn feorereiivnininnes e [ [ [ (379,738)|... 316,363 [ .......... 100% / 100% ..
Forward Start IRS—
128923--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnn NA Lo Rate........... DBAG evvveiiiieeiiis errerrrn e . 05/18/2022 |. 05/15/2038 |...evvvuueveeenn founnnn 15,500,000 |.. 2.82% / (OIS) [oeeeeeeemmnnaeeee Jemmmneeeeemne oo e [ e (251,501)]- e eeeeeeeee Jeeeemmmeeeeemnen foereeeeeerieeeee Joeereee e [V 301,496 | .......... 100% / 100% ..
Forward Start IRS—
128922--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvveieneennee FIONS weeeeeeeeeins NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 05/18/2022 |. 02/16/2087 |..eevvvueeeeenn feunnnn 10,000,000 .. 2.82% / (018) |+eeevvmmeeeeemnnn feoreeeemmnieeeee Joemeeeeeeeeeees foeeeee [ e (138,094)]... e eeeeeneees Joeeemmmeeeeeeenen foereeeeemniieeeee Joeeeieeeeeeee [V 186,368 | .......... 100% / 100% ..
Forward Start IRS—
128998--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvveieieeenee FlONS weeeeeeeeeins NA Lo Rate........... DBAG evvveiiiieeiiis errerrrn e . 05/31/2022 |. 12/15/2036 |.eeevvveueeeaenn feunnnn 34,000,000 |.. 2.75% / (O1S) |ovuuueeeeemmmmnes foermmmmmmeeeeemnnn feeeeeeeemmieeeee e [ e (629,805)-.eeeeeevneee freeemmmneeeeemnnn ferereeeenniieeees feereee e (U 629,701 | .......... 100% / 100% ..
Forward Start IRS—
128977--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvveieneennee FlONS weeeeeeeeeins NA oo Rate........... 0] . 05/26/2022 |. 05/15/2039 |..eeveevveeennn foeeees 6,000,000 .. 2.71% / (OIS) [eeuueeeemmmnaaes Joemmmmeeeeeemnnn foeeeeeeemiiieeeee e [ e (141,809)[...ccevvneeeeeen Joemmeeeeemmnnes foeeeemneeeeeennn fereee e [V 120,502 [ .ovveennns 100% / 100% ..
Forward Start IRS—
129102--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvveieieeenee FlONS weeeeeeeeeins NA Lo Rate........... L . 06/08/2022 |. 03/15/2040 |....evvuueveeenn feunnnn 21,000,000 |.. 2.95% / (O1S) |oveuueeeeemmmmnns foermmmmmeeeeemnnn feoeeeeeemmeeeeee e [ e (161, 413)]. e [ eeemnees foeeemmneeeeeeeen feee s (U 432,542 .......... 100% / 100% ..
Forward Start IRS—
129145--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnnn NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 06/15/2022 |. 10/15/2087 |...cevvvnnvvvnnn founnnn 16,000,000 [.. 3.09% / (018) [-eevvvvennnvrivnnn foonnreeeennninnns fovvrnniinneiiinnn [ e e (L 3E<(CTH R FORRPR RN (U R 305,192 | .......... 100% / 100% ..
Forward Start IRS—
129169--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 06/21/2022 |. 12/15/2039 |....evvvvnvvnnnn founnnn 35,000,000 .. 3.04% / (OI8) |ouvvuneevremnnnns foovrmvmnnnireennn oo v [ [ (257 R [P R R, (U R 715,588 | .......... 100% / 100% ..
Forward Start IRS—
129213--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... NATWEST ovvviiiiiiis e . 06/27/2022 . 04/15/2040 |....ovvvnnvvvnnn founnnn 12,000,000 .. 3.09% / (OIS) [euvvrvvemnnnneins foevnnneiiiiinins [ o [V RRRTI E 21,972 | | e (U R 247,785 | oeennnnns 100% / 100% ..
Forward Start IRS—
129072--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... NATWEST ..oovvennnnne . 06/01/2022 (. 01/15/2037 |...evvvvnnvivnnn founnns 10,000,000 ... 2.8% / (0I8) |oevvvvvnnereinnnn fooreeeiiiniinnnes e [ [QECTRIS)) U RRRRRTIR R N (U R 185,779 .[100% / 100% ..
Forward Start IRS—
129144--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 06/15/2022 |. 05/15/2038 |.... P 47,500,000 .. 3.09% / (0IS) |.. ... 122,305 |... 923,941 .[100% / 100% ..
Forward Star —
129094--140A - CF F
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 06/06/2022 |. 09/15/2039 |.... I 27,000,000... 2.9% / (QI$) |.. 0., (292,887)]... 547,894 .[100% / 100% ..
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
129324--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... BOA o e . 07/07/2022 (. 09/16/2036 |....evvuueeeeenn feunnnn 20,000,000 |.. 2.83% / (O1S) |oveuueeeemmmnnns foeremmmmreeeemnnn fereeeeeemmneeeee e [ e (222,473)]ceeeeeeeeeeen [ e feees [V 367,069 [ .......... 100% / 100% ..
Forward Start IRS—
129318--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows . |Rate... . 07/06/2022 |. 05/15/2039 |.... P 14,000,000 .. 2.87% / (0IS) |.. (177,876)|... 281,172 .[100% / 100% ..
Forward Start IRS—
129341--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 07/13/2022 |. 08/15/2038 |.... P 60,000,000 |..2.95% / (0IS) |.. [CXXIA1LC)) R KRR TR TR | R, 1,176,761 .[100% / 100% ..
Forward Star
129329--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flows .. . |Rate. oo [NATWEST Lovviiiiiis e . 07/08/2022 |. 04/15/2036 |.... P PO 6,000,000 .. 2.97% / (OI8) [ceuunrvrimnnnnns Joovennnnneeeivnnn fooeniiviiniiinnns v [ (5,634)|... 108,383 [ ..evennnns 100% / 100% ..
Forward Sta
129354--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/18/2022 |. 06/15/2040 |.......evvvvvnn founnnn 27,000,000 .. 2.89% / (OIS) |ouvvuurrremmnnnns foovrrvmnnnnnieennn o v [V R S (310,868)[....ccvvveneeeens fernnnnerrnnnnnns foerrriniinneeeeins o (U R 560,241 .......... 100% / 100% ..
Forward Start IRS—
129494--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlOWS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/11/2022 . 09/15/2039 |.....evvvvvvvenn feunnnn 30,000,000 .. 2.77% / (OI8) |euvunneeremmnnnnns fooremmnnneeeennnn fooeeieviiininnns v [ e [RSICIS T Ete) R FPRR R RN Of....... 608,772 .......... 100% / 100% ..
Forward Start IRS—
129574--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/24/2022 |. 12/15/2037 |..eevvvvnvinnnn founnns 35,000,000 .. 2.93% / (OI8) [euvvunrevrmmnnnnns foorevmnnnneeennnn fooennniiiininnnns v [ e (2T 0)) R RPN PP RN (U R 671,429 | .......... 100% / 100% ..
Forward Start IRS—
129566--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 08/23/2022 |. 05/15/2040 |....eevvnnvvvinn founnnn 39,500,000 (.. 2.91% / (0I8) |+evvvvennniriinnnn foorereiiniiniines e [ [ [ [IVZICVC)) R RPN PRI N Of....... 817,588 | .......... 100% / 100% ..
Forward Start IRS—
129639--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 08/31/2022 . 07/15/2036 |.....evvvnvvvvnn founnnn 29,000,000 ..2.86% / (OIS) [ouvuunvevemmnnnnns fooremmnnnnnreennnn foonnniiiiininnnns v [ s (PZZK 1) R R R N (U R 528,830 [ .......... 100% / 100% ..
Forward Start IRS—
129621--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 08/29/2022 . 01/15/2036 |.....evvvnvvvvnn founnnn 28,000,000 ... 2.8% / (OI8) |ouveuuererermnnnns foovrvmnnnnnenecnns o v [V R S (356,993)]...cvvenneeeiinnnn fooneiiiiininns e [ (U R 500,933 | .......... 100% / 100% ..
Forward Start IRS—
129540--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 08/19/2022 |. 07/15/2040 |.....evvvnvvvvnn founnnn 33,500,000 .. 2.81% / (018) |oeevvvvnnerrvinnnn feorerviinnninnes e [ [ [ [RSTCIVRSTII®)) R FPTR PRI N Of....... 696,770 | .......... 100% / 100% ..
Forward Start IRS—
129671--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 09/08/2022 |. 02/13/2036 |.....evvunvvvvnn feunnnn 27,000,000 ...... 3%/ (018) |ovvevnnneeviinnnn [ e s e [ [T 7V PO RPN U RN (U R 484,539 | .......... 100% / 100% ..
Forward Start IRS—
129755--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 09/22/2022 (. 08/16/2037 |...cevvvnnvevnnn founnnn 18,000,000 [.. 3.17% / (018) |oeevvrvvnniiiiinnn fooneeeeeiinnnnns fvveniennviiennn [ e s 179,862 [eveeeevviinees foevennneneevinnns [ i (U R 341,3% | .......... 100% / 100% ..
Forward Start IRS—
129821--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....ccooeiiiinnns FIONS weveiiiiiiininnnns NA Lo Rate........... MIZUHO oovvvviiiiii e . 09/27/2022 |. 11/14/2085 |.....eevniiinnn ounnns 50,000,000 .. 3.41% / (OIS) |.evvenirviennnns foovrrvnnnnnnnninns fovveeniniiinninnns foovvvnnnnnnniinns fevieneenns [ 1,699,507 [.ooivvvvninnnnies v fovvviiiiiinn o (U]l 888,569 | .......... 100% / 100% ..
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SCHEDULE DB - PART A - SECTION 1

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

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

Forward Start IRS—
129704--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooveeeennne L NA Lo Rate........... DBAG .evvvveiiiiiiiins eeeeeeeiieee e . 09/13/2022 . 03/15/2039 |.....oeeevvnnnn [ounnee 35,500,000 .. 3.13% / (OI8) [eevvvvvvvrmnnnnnns feereeeeieeeeieenns foeeeeeeee [ [ s 73,877 | oo fee el (1) R 709,270 | .evveeennn 100% / 100% ..
Forward Start IRS—
129718--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooveeeennne L, NA Lo Rate........... MIZUHO oeviiiiiiiiis e . 09/16/2022 . 08/16/2037 |.......ceevcunne [ounnee 25,000,000 (.. 3.08% / (018) [oeeeeeeeeeeeenenns o i e [ e (L N PP AU R R, (1) 474,161 | eeeeeens 100% / 100% ..
Forward Start IRS—
129779--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooeeeennne L, NA Lo Rate........... DBAG .evvvveiiiiiiiins eeeeeeeiieee e . 09/23/2022 |. 12/15/2035 |....ovvevvcnnnn [ounee 13,000,000 [.. 3.147% / (018) |evevereeeeeeeeans [ [ e | | 194,826 [..eooeeiiiieeen [ e e (1) R 231,803 [ .......... 100% / 100% ..
Forward Start IRS—
129754--140A - CF FS

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds ......ccoveeeennne L, NA Lo Rate........... NATHEST ©.vvviiiiins e . 09/22/2022 . 08/16/2037 |.....eevvvinnnn [ounnee 30,000,000 [.. 3.18% / (OI8) [oeeeeeeeeeeeeenan [ foeniiiiiiieiiis e [ [ 325,257 |evveeeeeeiinins e o e (1) 568,993 | .......... 100% / 100% ..
Forward Start IRS—

129876--145A - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...ccoovrerunnns NA Lo Rate........... DBAG ..evveeeiiiiiies eeeeeeiiinire e . 10/06/2022 |. 12/17/2035 |....ooeevvennnn |ounnen 20,000,000 .. 2.83% / (O18) [eeveeeeeeennnns oo o e [ s 552,085 [-eeveeeeeeeiiens foreeeeee e oo e (1) A 356,697 | .....o... 100% / 100% ..
Forward Start IRS--

129963--145A - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...ccceovrrrnnnnns NA Lo Rate........... MIZUHO oeviiiiiiiiis e . 10/11/2022 . 06/18/2035 |........ccccuvnn [ounee 20,000,000 (.. 2.83% / (OI8) [oeeeeeeeeeeeeeenn [ e e [ [ FREICY: ) AU RRORRN RIUUURIRORR RN (1) 349,638 | .......... 100% / 100% ..

Forward Start IRS—-
130022--140A - CF FS

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds .......cooveeeennne L, NA Lo Rate........... NATHEST ©vvviiiiins e, . 10/19/2022 |. 10/15/2041 |....ooeeeennns [ounne 55,000,000 .. 3.46% / (0IS) [.eeeeeeeeeeeeeeas fernnniniiniiiiiins e [0 FSUUUTRRRI 1,366,327 |- foeiieieeeeeins oo o, 0]...... 1,184,614 .......... 100% / 100% ..
Forward Start IRS—

130074--145A - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cooeovrerunnnns NA Lo Rate........... MIZUHO et i . 10/31/2022 . 10/15/2036 |......ccceecuunn [oueen 17,000,000 .. 2.83% / (O1S) [eeeeeeeeeeereaes fooeiiiiiieeeiis oo oo (I PR PR 792,780 [ [ e e (1) A 312,927 | oo 100% / 100% ..
Forward Start IRS--

129871--145A - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flows ...ccoeevrrrunnnns NA Lo Rate........... BOA i e . 10/05/2022 |.09/17/2035 |....eoevvvennnns [ounee 20,000,000 (.. 2.83% / (OI8) [oeeeeeeeeeeeeeenn [ foveiiiiiiiiiiis e [ [ 437,055 | | | o (1) 353,185 | ..oeenn. 100% / 100% ..

Forward Start IRS—-
130066--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccoveeennne L, NA Lo Rate........... BOA i e . 10/28/2022 . 08/15/2041 |....ooeeevnnns [ounnee 53,000,000 [.. 3.54% / (0I8) |oeeeeeeeeeeeeeenn o fevriiniiiiiiniiiis e [ e 1,600,833 [ [ e i 0]...... 1,136,385 ... 100% / 100% ..
Forward Start IRS—-
130096--140A - CF FS

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds .......cooeeeennne L, NA Lo Rate........... DBAG .evvvveiiiiiiiins eeeeeeeiieee e . 11/04/2022 . 07/15/2040 |..oeevveeeinnns founee 22,000,000 (.. 3.63% / (O18) oeeeeeeeeeeeeennn [ e e [ [ L (0728 U RPN RO RN (1) 457,580 [ .evveeennn 100% / 100% ..
Forward Start IRS—

130141--145A - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cocoevrerunnns NA Lo Rate........... NATHEST ©oeeiiiiiiies e . 11/07/2022 |. 04/15/2039 |.......cccccunne [oueen 14,000,000 [.. 2.83% / (018 |-eevemreerieinn foornmeeeeeiies foemeeee e foeeeeecceens [ e 604,236 |....eeeeeeeeiis foeeieeee e e e (1) A 280,455 | .......... 100% / 100% ..
Forward Start IRS--

130230--145A - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...ccceevrrrnnnnns NA Lo Rate........... MIZUHO oeviiiiiiiiis e . 11/29/2022 . 04/15/2037 |..eeevvvvvinnns founnee 16,000,000 .. 2.83% / (OIS) [euvvvvvvvnnmnnnnnn foereeeenieeiienees foeeeeeeeeeeen [ [ s 157,276 | o fee e (1) R 299,889 | .......... 100% / 100% ..
Forward Start IRS—

130231--145A - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cooovrerunnnns NA Lo Rate........... MIZUHO et i . 11/29/2022 |. 11/15/2037 |...oooeeevcnnns |ounee 16,000,000 .. 2.83% / (01S) [oeeeeeveemraerae foeeiiiiieeeeie oo feeeieeeeeeees [eveeeeeeis e 175,708 |- e e e [ R 306,081 .......... 100% / 100% ..

Forward Start IRS--
130349--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......ccceeeeene FlONS veveeeeeiiiinns NA e Rate........... DBAG ..eevveiiiiiiiiis eeeiiiiiiiiiiesiiiiees . 12/16/2022_|. 10/15/2039 |..........ccceee |oeeee 18,000,000 ... 3.1% / (OI8) |.eeeeueeeneeeiae | i foviiieeeeeciiins [eeneeeiiins [ 46,279 [oeeeeeiiiee o | | [ PR 366,173 | .....o... 100% / 100% ..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 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)

€2¢'903

Forward Start IRS—
130333--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooveeeennne L NA Lo Rate........... NATHEST ©vvviiiiins e, . 12/14/2022 . 02/15/2038 |......ccevecunnn [ounnee 20,000,000 [.. 3.09% / (O18) oeeeeeeeeeeeeeenn o e e [ e 59,853 |..ooeiiiiieiiin [ e o (1) R 385,881 .....oe... 100% / 100% ..
Forward Start IRS—
130252--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooveeeennne L, NA Lo Rate........... NATHEST ©.vvviiiiins e . 12/06/2022 |. 09/15/2037 |...eeevveuvnnns founnns 8,000,000 [.. 3.07% / (018) |eveeeeeereeeeeeas Jooeeeeeeeeeeeeeees fonniiiniiiiis e | e PN U A R R (1) R 152,164 | .......... 100% / 100% ..
Forward Start IRS—
130253--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooeeeennne L, NA Lo Rate........... BOA i e . 12/06/2022 . 02/15/2038 |.......ccevcunns [ounnee 18,000,000 .. 3.09% / (OI8) [euvvvvvvuvmmnnnnns Joereeeeneeeieneens foeeeeeeeeeeeeeeens [ [ s 56,244 | | | o (1) R 347,203 | .......... 100% / 100% ..
Forward Start IRS—
130286--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccoveeeennne L, NA Lo Rate........... BOA .o e . 12/09/2022 . 02/15/2038 |.......ccevcuvnn [ounnee 10,000,000 .. 3.03% / (OI8) [euvvvvvvmvmmnnnnns Joereeeerneeeeeeens foeeeeeeeeeeeeeeens [ [ s LR | R RN (1) R 192,940 | .oeeeen. 100% / 100% ..
Forward Start IRS—
130421--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooeeeennne L, NA Lo Rate........... NATHEST ©vvviiiiins e, . 01/04/2023 |. 09/14/2039 |.........cccvvs [ounee 18,000,000 .. 3.23% / (OI8) [euvvvvvvvnmnnnnnnn feeeeerenieeieeeens foeeeeeeeeeeeeen [ [ s 209,624 | | | e (1) R 365,233 | .......... 100% / 100% ..
Forward Start IRS—
130482--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccoveeennne L NA Lo Rate........... [0 R . 01/20/2023 . 05/17/2042 |..ovvvveeeinnns founee 20,000,000 (.. 3.06% / (OIS) [-eeeeeeeeeeaaeans fernnninininiins [0 U [\ FSUUURTRRR L (V(CICT) PR R RO RN (1) 437,521 | oo 100% / 100% ..
Forward Start IRS—
130483--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooeeeennne L, NA Lo Rate........... BOA i e . 01/20/2023 . 05/17/2042 |..eevvveevinnns |ounee 21,000,000 [.. 3.11% / (OIS) [oeeeeeeeeeeeeens [, [0 I [\ FSUUURTRRR 75,940 [ooveveeiiiiiienns [ e e (1) R 459,397 | .......... 100% / 100% ..
Forward Start IRS—
130456--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooveeeennne L, NA Lo Rate........... DBAG .evvvveiiiiiiiins eeeeeeeiieee e . 01/13/2023 |. 06/15/2040 |....eevvevinnns [ounee 28,000,000 (.. 3.06% / (0IS) [-eeeeeeeeeeeaaann fernnniiiiininns [0 U [\ FSUUURTRRR [CSIR:71:)) R AP R AN (1) F 580,990 [ ..eeeeennn 100% / 100% ..
Forward Start IRS—
130504--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccoveeennne L, NA Lo Rate........... DBAG .evvvveiiiiiiiins eeeeeeeiieee e . 01/25/2023 |. 12/15/2039 |......ccovvnnns [ounee 33,000,000 (.. 3.08% / (0IS) [-eeeeeeeeeeeaaann ferniniiiiininns [0 U [\ FSUUURTRRR 38,195 [coeeeeeiiiiieens [ [ (1) R 674,69 | .......... 100% / 100% ..
Forward Start IRS—
130468--140A - CF FS

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds .......cooeeeennne L, NA Lo Rate........... MIZUHO oeviiiiiiiiis e . 01/17/2023 |. 02/15/2038 |.......cceecuvne [ounnen 30,000,000 .. 3.11% / (OIS) [oeeeeeeeeeeaeens ferviiiiiiiniins [0 U (O PSSUUTTRRI 141,865 | oo foee (1) F 578,821 .......... 100% / 100% ..
Forward Start IRS—

130422--145A - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cocoevrerunnns NA Lo Rate........... MIZUHO et i . 01/04/2023 |. 11/15/2036 |.......cccecnen [oueee 17,000,000 ... 3.1% / (OIS) [eeeeeeieeiiiaiia foeeeiiiiieeens 0 e o (I PR PR 126,201 [ o e e (1) A 313,906 | ..oeeoennn 100% / 100% ..

Forward Start IRS--
130475--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccvveeennne FlONS e NA Lo Rate........... NATHEST ©oeeiiiiiiies e . 01/19/2023 |. 05/16/2043 |.......cccuveees founens 9,700,000 .. 3.05% / (O1S) |-eeeeveeeeeriiin Joeiieeeeeae 0 e o (0 FSUURR PR 13,570 [ oo o e (1) PO 217,685 | .....o.... 100% / 100% ..
Forward Start IRS--
130440--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccvveeennne FlONS e NA Lo Rate........... BOA i e . 01/10/2023 |.07/16/2039 |.....ocevveunnn [oueen 18,000,000 ... 3.1% / (OIS) [oeeereueeeiiarias foeeeeiiiieees 0 e o (0 FSUURR PR 43,201 [ [ e e (1) A 363,405 | .......... 100% / 100% ..
Forward Start IRS--
130441--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......ccceeeee.n. FIONS .eveveeeeeiiiinins NA e Rate........... BOA ..ceeiiiiiiiiis e . 01/10/2023 |. 05/14/2042 |...........eee. ..o 15,000,000 .. 3.13% / (OI8) |.eveeeeeeriins | 0 o, [\ I 4479 [ o | | [ PR 328,070 | .......... 100% / 100% ..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 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)
Forward Start IRS—
130677--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... MIZUHO e e . 02/15/2023 |. 04/15/2038 |...evvvuueeeeenn feunnnn 15,500,000 |.. 3.18% / (OIS) [eoeeeeermenaeeeae Joemeeeeeennes 0 feemereeemmeeeee Jeemmmeeeeeeen O [ o 146,006 [.eeevvneeeeeeenn formeeeeeemnneees foeeemmee e feeeee s [V 300,677 | weevennens 100% / 100% ..
Forward Start IRS—
130704--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvniiiaenee FlONS e NA Lo Rate........... MIZUHO v e . 02/21/2023 . 10/15/2036 |...eevvuueeeeenn feunnnn 12,000,000 .. 3.28% / (OIS) [eeeeeeermenaeeeee Joeneeeeeennes (VN PSR IEUUPRRRRUPN | Jf (ST IR 251,449 | [ e [ (U 220,890 [ ..oeunnnns 100% / 100% ..
Forward Start IRS—
130653--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnniiieennee FIONS e NA oo Rate........... 0] . 02/10/2023 |. 02/18/2041 |.ecevvveneeeann feunnnn 25,000,000 .. 8.23% / (O18) [oveuueeeemmmnnnes foeremmmmneaeens (VN OSSR IEUUPRRRRUN | Jf (T I 267,304 |- foeeeemeee e feeeeeeeeeeees fee e [V 528,875 ...uuunnnn 100% / 100% ..
Forward Start IRS—
130591--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvniiiaenee FIONS e NA Lo Rate........... L . 02/02/2023 |. 03/15/2039 |..cevvvuueeeaenn feunnnn 21,000,000 |.. 3.05% / (O18) |ovvuueeeemmmnnnas foeremmmmnaaeens (VN PSR IEUUPRRRRUPN | Jf (ST IR (13,626)]- e eeeeevneeee Joeemmmmeeeeeemenn foereeeeeeeeee e (U 419,568 | .......... 100% / 100% ..
Forward Start IRS—
130748--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnniiieennee FlONS weeeeeeeeeins NA oo Rate........... MIZUHO e e . 02/24/2023 |. 02/16/2087 |.eeevvvueeeaenn feunnnn 23,000,000 |.. 3.29% / (O18) |oveuunreeemmmnnnns foeremmmneeaeens (VN PSRRI IEUUPRRRRTTN | Jf (T I A79,168 [..eeeeeeeeeeeen e e [ [V 428,645 | .......... 100% / 100% ..
Forward Start IRS—
130621--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvniiiaenee FIONS e NA Lo Rate........... L . 02/07/2023 |. 04/15/2039 |...cevveneeeeenn feunnnn 21,500,000 |.. 3.15% / (O18) [oveuueeeemmmnnnas foeeemmnnneeeens (VN PSR IEUUPRRRRUPN | Jf (ST IR 138,054 [..eeeeeeeieees Joeemmnneeeeeemeen oo e [V 430,699 | .......... 100% / 100% ..
Forward Start IRS—
130632--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flows . |Rate... . 02/09/2023 |. 02/18/2041 P AU 25,000,000 .. 3.19% / (0IS) |.. ....195,095 |... 528,875 .[100% / 100% ..
Forward Start IRS—
130747--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flows . |Rate... . [ NATWEST . 02/24/2023 |. 02/16/2037 |.... P AU 30,000,000 .. 3.28% / (0IS) |.. ....599,680 |... 559,103 .[100% / 100% ..
Forward Star -
130596--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flows .. . |Rate... . [DBAG ... . 02/03/2023 |. 02/15/2038 |.... P AU 30,000,000 |..3.07% / (0OIS) |.. 578,821 .[100% / 100% ..
Forward Star
130678--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnieieennee FlONS weeeeeeeeins NA oo Rate........... L . 02/15/2023 . 07/15/2040 |..eeveeneveennnn foeeees 9,000,000 |.. 3.24% / (OIS) [eeeuueeeeemmmnaes foeemmmneeeeens 0 feemereeemmeeeee Jeemmmeeeeeeen O [ o 102,816 [ oeeeeeeeeeeeenn feemeeeeemnneees foeeemmee e feee s [V 187,192 .ovveennns 100% / 100% ..
Forward Start IRS—
130698--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvveieieeenee FIONS e NA oo Rate........... 0] . 02/17/2023 . 09/15/2036 |..eevvveueeeeenn feunnnn 16,000,000 .. 3.28% / (018) |+eeevvmmneeeeemnnn feereeeeennins (VN PSRRI IEUUPRRRRTPIN | Jf (T I 343,521 [ [ e [ [V 293,625 | .......... 100% / 100% ..
Forward Start IRS—
130770--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coevvvirnnne NA Lo Rate........... 0 Y . 03/02/2023 |. 12/16/2036 |......evvvvvevnn founnnn 20,000,000 .. 3.39% / (OI8) [cuvvurvrrvmmnnnnns foerevmnnneneens (VN PO FR R | PRTRTUI RN (I T (VN R O R NN (U R 370,450 | .....en... 100% / 100% ..
Forward Start IRS—
130933--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 03/23/2023 . 11/15/2087 |.eeevvvvnneiiinn founnnn 20,000,000 .. 3.15% / (OI8) [cuvvurvrrvrrnnnnns foevevnnnnneneens (VN PO FRR | (TR RN LI C7LCHN R AR R RN (U R 382,601 | .......... 100% / 100% ..
Forward Start IRS—
130952--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....ccooeiiiinnns FIONS weveiiiiiiininnnns NA Lo Rate........... BOA Lo e . 03/27/2023 |. 11/14/2041 |...oovvnnniiinnn ounnns 56,000,000..3.13% / (OIS) Jeevurvivvrnnnnnns foovennnnnnnnnnns 0 foceeiiiiiinninnns fvvvvnnnnneenn O e [, 265,833 |..uuuniiiiiiiines forreriiiiniiiins feenniis i 0f..... 1,208,821 .......... 100% / 100% ..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 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)

Forward Start IRS—
130767--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooveeeennne L NA Lo Rate........... DBAG .evvvveiiiiiiiins eeeeeeeiieee e . 03/01/2023 |. 04/15/2036 |.......cceecunnn [ounnee 33,000,000 .. 3.31% / (OIS) [oeeeeeeeeieeeens ferniiiiiiininns [0 U (O PSSUUTTRRI 825,495 |..evveeeeeiiiin o e (1) 596,106 | .......... 100% / 100% ..
Forward Start IRS—
130838--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooveeeennne L, NA Lo Rate........... DBAG .evvvveiiiiiiiins eeeeeeeiieee e . 03/09/2023 |. 03/16/2036 |.......ccevcuvnn [ounnee 31,000,000 .. 3.23% / (OIS) [-eeeeeeeeeeeeens fervniiiiiininns [0 I S (O PSUUUTTRRI 597,636 |..oooevreeeeeiin | | o (1) 558,212 | .......... 100% / 100% ..
Forward Start IRS—
130904--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooeeeennne L, NA Lo Rate........... NATHEST ©vvviiiiins e, . 03/21/2023 . 10/15/2039 |........ccccvne [ounee 19,000,000 [.. 3.13% / (0I8) |oeeeeeeeeeeeeeeeis [ [0 I [\ FSUUURTRRR 90,571 [eveeeeeiiiiiens [ e (1) R 386,516 | .....co... 100% / 100% ..
Forward Start IRS—
130872--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccoveeeennne L, NA Lo Rate........... MIZUHO oeviiiiiiiiis e . 03/14/2023 |.07/15/2039 |......ccevvunnn [ounee 30,000,000 (.. 3.18% / (0IS) [-eeeeeeeeeeeeens ferniiiiiiiniins [0 I S (O PSSUUTTRRI 234,585 | o o (1) F 605,624 | .......... 100% / 100% ..
Forward Start IRS—
130899--140A - CF FS

Gc'909

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds ......ccoveeeennne FlONS tovvveeiiiiiinnes NA Lo Rate........... DBAG .uvvvviiiiiiiiiis  eeeeeiiiiiiiiieeieiiees . 03/21/2023 |.07/14/2038 |.........cccovve |neee 22,000,000..3.13% / (OIS) f.eeeeeeeeeeieeeee fovviiiiiinnnnnns 0 e fovieiiiiiins [\ SN O 120,492 [ | i |, [/ FE 430,248 .......... 100% / 100% ..
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 0 0] XXX (297,611,567 0 0 0 0f 170,305,257 [ XXX XXX
Cross Currency—

102695--70P - CF Non |[Anticipatory cash e 4.3% USD /

USD Private ............ FlONS e Sched D ...... Currency..... BOA i e . 06/27/2018 |. 09/27/2033 |.....ocevveunnn [ounnen 19,741,500 |(2.87% GBP)  [eeeeeeieiiiiieen foeeeeiiieeeee [ 77,685 |...... 1,240,500 [..evvveees |oenne 3,601,228 |...oeeeeeiiiiies [ (387,000)..ccceeieeeee fereeiiiiiiees (1) P 319,870 [ ..vveeennn 100% / 100% ..
Cross Currency——

103093--70P - CF Non [Anticipatory cash | (Vv (1 | 4.24% USD /

USD Private ............ L, Sched D ...... Currency..... BOA i e . 07/12/2018 |. 10/12/2028 |........cccuvves fouvnens 5,835,000 [(1.82% GBP)  [.evvvvnnnnnnnnnnn fernnnnnniiiiiiiins foeeeees 36,857 |......... 407,250 [.eonnieees | 856,425 | | (W4 17-I0)) U I [V F 68,668 | .......... 100% / 100% ..
Cross Currency—

107183--70C - CF Cross

Currency - Non USD Anticipatory cash | (| 0 0| 4.57% USD /

Bonds .......ccceeeennne L, Sched D ...... Currency..... BOA .o e . 01/09/2019 |. 11/30/2030 |......coecvvvees founens 4,608,800 [(2.63% EUR)  |oeeeveeiriiiiiiins oo [, 24,460 |........ 266,600 [...ocoennns fernnnnne 633,942 |..eoviiieiiiiin [ ({71010} R RN (1) F 63,836 | .......... 100% / 100% ..
Cross Currency—

107184--70C - CF Cross

Currency - Non USD Anticipatory cash | (| 0 0| 4.57% USD /

Bonds .......ccceeeennne L, Sched D ...... Currency..... BOA i e . 01/09/2019 |. 11/30/2030 |....eeeveiuvnnns forvnenns 3,456,600 (2.63% EUR)  [oeeeennninnninnnn fernniniiiiiiiiiins foeeeees 18,345 |......... 199,950 [.ouvvveens oo 475,401 |ooeeieeeee | (46,950)[....ceeenniiiene [ [V F 47,877 | e 100% / 100% ..
Cross Currency—

107505--70C - CF Cross

Currency - Non USD Anticipatory cash | (| 0 0| 7.78% USD /

Bonds .......ccceeeennne L, Sched D ...... Currency..... BOA i e . 01/23/2019 . 04/15/2028 |........ccecunnn [ounnee 11,379,900 |(5.00% EUR)  [cevvvmmmmnnnnnnnn forvennnniiiiiniins foeeeeeens 83,99 |......... 524,400 |.eeveeeeees |ounne 1,853,925 [..vvveeeeeiiiies foreens [QETRILIL)) R AN (1) R 127,822 ... 100% / 100% ..
Cross Currency—

107722--70C - CF Cross

Currency - Non USD Anticipatory cash | (| e 7.36% USD /

Bonds .......ccceeeennne L, Sched D ...... Currency..... BOA i e . 02/01/2019 |. 05/15/2029 |.......cccvvees founens 6,873,000 [(4.63% EUR)  |oeeeeeveeriiiiiens oo [, 50,512 |......... 359,700 [.ceuvvrens |onnne 1,002,595 [..oveeeeiiiiiinn [ (93,900)f..vvvvvvvrrrrrnnns Joeeeeeeeeeeees [V F 85,075 | ......... 100% / 100% ..
Cross Currency—

107887--70C - CF

Cross Currency - Non |Anticipatorycash | (| | 5.63% USD /

USD Bonds .............. L, Sched D ...... Currency..... BOA i e . 02/11/2019 |. 06/15/2031 |......coecuvnnns founnnsd 9,019,840 (3.13% EUR)  [oeeeenmnniiiinnns fernnnnnniiiiiiinns e 57,791 |......... 335,440 |.eveeeeeens e 1,459,414 [.ooveeeiiin [ (QPENIV) IR (1) R 129,252 | oo 100% / 100% ..
Cross Currency—

109638--70C - CF Cross

Currency - Non USD Anticipatory cash | (| 0 1| 6.5% USD /

Bonds .......ccceeeennne L, Sched D ...... Currency..... BOA .. . 04/25/2019 |. 11/15/2029 |......cceevvnns fornnens 2,224,400 ((3.88% EUR)  [oeevrererniiiiinns feeeeeeeeeeeeeeee [, 15,060 |.......... 53,300 (... 289,855 | | (21 L)) U I [V F 28,644 .1100% / 100% ..

Cross Currency—
109639--70C - CF Cross
Currency - Non USD Anticipatory cash | (| 0 1| 6.5% USD /
Bonds . ... |flous Sched D ...... Currency..... BOA .. . 04/25/2019 |. 11/15/2029 |.... i 1,112,200 |(3.88% EUR)

... 144,928 |... -1100% / 100% ..




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

9¢'903

1 2 5 6 7 8 9 10 1 12 13 14 15 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 Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)

Cross Currency—
110430--70P - CF Non [Anticipatory cash | (Vv (1 | 4.15% USD /

USD Private ............ flows ..oeevvvueeeeeeenn [Sched D ... |CUrrency..... [CSI coviiiiiiiiiiis e . 05/30/2019 |. 09/26/2031 |........c..eee. 13,360,800 1(1.95% EUR)  [ooeeeeeeeeenieeee Jemmeeeeeeenn foeeeeeene 74,783 |......... 334,200 |........... (187,800)]- v eeeeeenns foeeeeemniiaees [V 194,718 [ .......... 100% / 100% ..

Cross Currency——
123734--70P - CF Non |Anticipatory cash | | | 3.56% USD /

USD Private ............ FIONS vovererereeeenanns NATHEST ©vovoveveies eerevereeeseieennnas . 10/23/2020 |. 03/10/2033 |................ 16,980,600 |(2.92% GBP)  [ovvveierererens oo [ 33,630 |......... 946,400 | ........... [C111)) R IS L 267,824 | .oveennne 100% / 100% ..

Cross Currency—
129532--70P - CF Non [Anticipatory cash | (Vv (1 | 5.11% USD /

USD Private ............ FlowS oveeieiiiiiieeees Sched D ...... Currency..... DBAG evvvviiiiiinns erriirieiinieriineis . 08/18/2022 . 09/28/2032 |...evuueeveevnnn foeeees 6,080,400 (3.7% EUR)  foeeeieiiiiiinies Joermnmneeeeennnns foreeeeens 16, 156 (432,900) .evvneneen foreeen (158,317 e (93,900)f- -+ eeeevvmmneeee Joernnnnaeaenns (V)] R 93,726 | ...oeennnn 100% / 100% ..
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 496,804 4,261,490 | XXX (1,614,450 0 1,441,635 [ XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 496,804 4,261,490 | XXX (1,614,450 0f 171,746,892 [ XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0] 170,305,257 [ XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 496,804 4,261,490 [ XXX (1,614,450 0 1,441,635 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 XXX 0 0] XXX XXX
1399999999. Total Swaps - Other 0 0 0 XXX 0 0] XXX XXX
1409999999. Total Swaps 0 0 496,804 4,261,490 [ XXX (1,614,450 0 171,746,892 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 XXX 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 XXX 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 496,804 4,261,490 | XXX (1,614,450 0f 171,746,892 [ XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0] XXX 0 0 0] XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 XXX XXX
1759999999 - Totals 0 0 496,804 4,261,490 [ XXX (1,614,450 0 171,746,892 | XXX XXX

(@ [ Code ] Description of Hedged Risk(s) |

[ [ |
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

EO7
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 0
BANK OF AMERICA N.A. ..oeiiiiiiinnnnns O ) R 3,413,790 |... 0 3,413,790 |... (81,653,908)]... .... 58,988,809 .... 58,988,808
GOLDMAN SACHS INTERNATIONAL (26,874,718))... 0 ... ...9,967,609 |... ...9,967,609
L7403 O G T O e O | RN 5,244,654 | .cooiiiiiiiiiiiii [V N 5,244,654 |..eeoiiiiiiinnnnnns 5,946,968 |.........eennn 5,946,968
NATWEST MARKETS PLC ... e eeeeeereeennnnene. 946,400 oo 5,356,498 | ...ceeeernnnnnn (45,688,182)|... 0 ... .... 18,681,423 .... 18,681,423
DEUTSCHE BANK A.G. ..... I ... (432,900))... TR 3,475,010 [...ccuvnnnnnns (128,678,584))... 0 ... .... 57,004,613 ... 56,571,713
0299999999. Total NAIC 1 Designation 0 4,360,190 (432,900) 4,360,190 27,234,418 (282,895,392) 5,244,654 150,589,422 150, 156,521
CREDIT SUISSE INTERNATIONAL .....iiivvvvnnniiiiiinnniiiiiiiniiiiiiies  eneeeeesssssseesennnnnns | .......... PP | .......... L e P [P 334,200 |.euniiiiiiiininiiiiiis [ T 334,200 |...oniiiiiiinnnnnns 2,953,708 [.....coeennns (31,404, 247)[...coviiininiiiiiiiis [ o 21,157,470 [..oovvnnnnnnnns 21,157,470
0399999999. Total NAIC 2 Designation 0 334,200 0 334,200 2,953,708 (31,404,247) 0 21,157,470 21,157,470
0899999999. Aggregate Sum of Central Clearinghouses (Excludi 0 0

4,694,390

(432,900)

4,694,390

(314,299,639)

5,244,654

0999999999 - Gross Totals 30, 188, 126 171,746,892 171,313,991
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 4,694,390 (432,900)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

CREDIT SUISSE INTERNATIONAL TrEASUMY e eeeeeeeeeeeeeee e e e eee e e e e e e e e e eeennas 912810-QC-5 ........ T 4172 08/15/39 .ot e e e eennn [er e e 298,241 ...08/15/2039 ...

CREDIT SUISSE INTERNATIONAL ... Treasury.... . [912810-RA-8 ........ TII 0 5/8 02/15/43 . . 36,879,467 |... ...02/15/2043 ...|.

CREDIT SUISSE INTERNATIONAL . 75513E-BY-6 RTX 7.2 08/15/27 . . 11,223,440 ...08/15/2027 ..

CREDIT SUISSE INTERNATIONAL . 101137-AE-7 BSX 6 3/4 11/15/35 .. . 29,240,500 ...11/15/2035 ..

CREDIT SUISSE INTERNATIONAL . 655844-BV-9 NSC 4.05 08/15/52 . 27,606,562 .. 33,291,000 .. 33,321,118 |....08/15/2052 ..

GOLDMAN SACHS INTERNATIONAL ... Treasury.... .. |912810-RF-7 ........ T 1.3/8 02/15/44 . ..38,523,520 |... .. 30,796,200 |... .. 40,276,874 |....02/15/2044 ...|.

GOLDMAN SACHS INTERNATIONAL . Corporate... .. | 539830-BN-8 ... LMT 4.09 09/15/52 ... . 10,907,303 |... .. 12,100,000 |... .. 12,744,313 |....09/15/2052 ...|.

NATWEST MARKETS PLC Treasury.... .. |912810-RL-4 TII 0 3/4 02/15/45 .. . 83,537,670 |... .. 76,761,200 |... .. 87,935,012 |....02/15/2045 ...|.

DEUTSCHE BANK Treasury. .. |912810-08-0 T 33/4 08/15/41 .... . 36,370,467 |... .. 36,157,700 |... .. 36,496,716 |....08/15/2041 ...|.

DEUTSCHE BANK Treasury. .. |912810-RL-4 TII 0 3/4 02/15/45 .. 162,532,425 |... . 149,348,000 |... . 171,087,973 |....02/15/2045 ...|.

DEUTSCHE BANK Treasury. .. |912810-RL-4 ........ | TII 0 3/4 02/15/45 .. . 79,045,033 |... .. 72,633,000 |... .. 83,205,887 |....02/15/2045 ...|.

DEUTSCHE BANK Treasury. .. |912810-K-7 ........ T 37/8 08/15/40 ... 232,166 |....08/15/2040 ...|.

DEUTSCHE BANK Treasury. . [912810-0K-7 ........ T 37/8 08/15/40 ... . .. 55,216,541 |....08/15/2040 ...|.

DEUTSCHE BANK .. Treasury. 912810-QL-5 T 41/4 11/15/40 . . 19,841,279 .. 19,530,180 |....11/15/2040 ..

DEUTSCHE BANK .. Treasury. 912810-QE-1 T 4 5/8 02/15/40 . .7,195,942 .6,381,449 |....02/15/2040 ..

DEUTSCHE BANK .. Treasury. 912810-FE-3 T51/2 08/15/28 . .1,947,852 .1,907,698 |....08/15/2028 ..

DEUTSCHE BANK Treasury. .. |912810-QC-5 ........ | T 4 1/2 08/15/39 .... .2,329,792 |... .2,158,178 |....08/15/2039 ...|.

DEUTSCHE BANK Treasury. .. |912810-RF-7 ........ T 1 .3/8 02/15/44 . ... 298,969 |... . . 312,577 |....02/15/2044 ...|.

BANK OF AMERICA .. Treasury. .. |912810-08-0 T 33/4 08/15/41 .... . 38,934,567 |... .. 38,706,800 |... .. 39,069,716 |....08/15/2041 ...|.

BANK OF AMERICA Treasury. .. |912810-RL-4 TII 0 3/4 02/15/45 .. .. 64,817,200 |... ...74,252,373 |....02/15/2045 ...|.

BANK OF AMERICA Treasury. .. |912810-0K-7 ... | T 37/808/15/40 .... ....7,475,100 |... ....7,852,765 |....08/15/2040 ...|.

BANK OF AMERICA Treasury. .. |912810-QE-1 ........ T 45/8 02/15/40 .... . .. 33,006,300 |... .. 33,178,127 |....02/15/2040 ...|.

BANK OF AMERICA Treasury. .. |912810-FE-3 ........ T51/2 08/15/28 .... .4,563,618 |... ....4,156,300 |... ....4,469,541 |....08/15/2028 ...|.

BANK OF AMERICA Treasury.... . [912810-RF-7 ........ T 1.3/8 02/15/44 . . 73,021,086 |... .. 76,344,557 |....02/15/2044 ...|.

MIZUHO BANK LTD .. Corporate 89566E-AD-0 TRISTA 6 06/15/40 .9,352,358 10,012,435 |....06/15/2040 ..

MIZUHO BANK LTD .. Corporate... . [539830-BN-8 ... LMT 4.09 09/15/52 ... .2,223,828 |... .2,467, .2,598,365 |....09/15/2052 ...|.

0199999999 - Total 846,038,597 779,590, 300 872,674,488 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)

0299999999 - Total




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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 MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of America, N.A. ... New York, New YOrk ..o | o frommmmoeons fomnceies e o (87,435,369)|........ (92,011,008)|........ (89,543,067)|..
Deutsche Bank Trust Company

AMEricas ...cooooeoeeeieeeeeeeeeeee New York, New YOrk ..oc.occooooe foovo oo oo e Jeeeeeeeeeeeeeeeees e 173,529 | 119,667 |...cco........ 162,051 |..
Federal Home Loan Bank

Pittsburgh ....ocooooveiiiieieee Pittsburgh, PA oo fon o foreee e e [ 2,264,264 |............ 2,368,610 |............ 1,759,258 |..
Fifth Third Bank .................... Cincinnati, OH ..o foren o o e [ e 8,990,857 |............ 9,059,638 |........... 4,711,161 |..

JP Morgan Chase Bank New York, New York
The Bank of New York Mellon .. New York, New York .
U.S. Bank, N.A. ..o Milwaukee, WI
Wells Fargo Bank, N.A. . San Francisco, CA ...

(37,854,572)

0199998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX 0 0 (98,689,196) (111,386,464) (80,476,817)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 (98,689,196) (111,386,464) (80,476,817)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(98,689, 196)

(111,386,464)

(80,476,817)

E13
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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 0

0309999999. Total - All Other Government Bonds 0

0509999999. Total - U.S. States, Territories and Po ions Bonds 0

0709999999. Total - U.S. Political Subdivisions Bonds 0

0909999999. Total - U.S. Special Revenues Bonds 0

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0

1309999999. Total - Hybrid Securities 0

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0

1909999999. Subtotal - Unaffiliated Bank Loans 0

2419999999. Total - Issuer Obligations 0

2429999999. Total - Residential Mortgage-Backed Securities 0

2439999999. Total - Commercial Mortgage-Backed Securities 0

2449999999. Total - Other Loan-Backed and Structured Securities 0

2459999999. Total - SVO Identified Funds 0

2469999999. Total - Affiliated Bank Loans 0

2479999999. Total - Unaffiliated Bank Loans 0

2509999999. Total Bonds 0

09248U-71-8 ....... BLACKROCK LIQUIDITY: TEMPFUND | J 03/30/2023 .......... 12,478,683 |..

261908-10-7 ....... DREYFUS TREAS&AGEN CASH MGMTI I IO 03/27/2028 .......... 65,847,824 |..

316175-50-4 ....... FIDELITY INSTIT TREASURY | GLAIC 140135 ... 03/31/2023 .......... .... 70,150,000 |..

381411-32-3 ....... [GOLDMAN SACHS FS TREAS OBLIGI 03/31/2023 . ..96,393,455 |.. 121
44330V-46-4 . . |HSBC US TREASURY MONEY MARKET HSBC US TREAS FUND 6063 .. 07/17/2019 . ...1,000,000 |.. ..10,166
825252-40-6 . . [AIM STIT TREASURYCASH MGMT ... 01/19/2023 . . 87,800,000 |.. 306,574
857492-55-7 . . | STATE STREET INSTITUTIONAL TRE ..... 03/30/2023 . . 64,200,000 |.eeveeniiiiiiiiniieiiereeien O | 0
316175-50-4 ....... [FIDELITY FIMM FUNDS - GOVT PORT INSTL CL 03/31/2023 . ..13,102,046 |.. .. 139,591
60934N-50-0 ....... FEDERATED TRSY OBLIG INST 68 [ T 03/31/2023 457,000 |.. 244,630
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 411,429,008 701,082
25160K-30-6 ....... |DEUTSCHE ASSET MANAGEMENT :  CASH MANAGEMENT INSTITUTTONAL . evvuunniiiiuuunniisiitusis i ssetusisseseeeuuis s esseeusissesseessansessessnnssessesnnanssesesssnnssesressnnnsessees | ennnneeeees |oosnnnseees 03/30/2023 .....cevvn Jvvennnnnniniinnnnnnnnnnnnnn 00000 |oiiiiiiiiiiiins i | 5,325,288 |...eviiiiiiiiiinnniiiiiiiiniiiiien 0l 0
8309999999. Subtotal - All Other Money Market Mutual Funds 5,325,288 0

8609999999

- Total Cash Equivalents

416,754,296

701,082
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