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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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 [ronenees 9,656,655,826 |.......ccoovvriirriiiririinis [ 9,656,655,826 |............ 9,787,820,756
2. Stocks:
2.1 Preferred STOCKS .....cuouiuiiiiririsieieieeeensesseie et [eee s 15,103,088 |...covoverecrnee 500,000 |..cceveuennee 14,603,038 |.....cccooevevne 14,411,150
2.2 COMMON SEOCKS ...ttt [oeeererennnnas 173,391,298 | 4,103,869 |........c...... 169,287,429 |............... 163,383,113
3. Mortgage loans on real estate:
BT FIISEHENS oot e 1,729,125,120 |..ooovieiccenccnees v 1,729,125,120 |............ 1,745,517, 181
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ..ottt neseenes |erebereseinnens 11,566,870 | oo 11,566,870 |.........c....... 11,739,370
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash ($
[ J 195,935,290 ) and short-term
investments (3 oo [P RPSRURURURRURRRRN NPT 114,077,282 |....oooececccenneis oo 114,077,282 |..........c..... 215,285,443
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... [ceoeeerrenene 447,645,953 |..cooevnn 5,509,521 |...ccceeoe. 442 136,432 |................ 441,413,709
7. Derivatives ............... 010,964,942 [ . ...10,964,942 |.. ..8,200,308
8. Other iNVESIEd @SSELS ....c.eueuiuiiiieieicieieeee e [oererereinneas 142,868,617 ..o 24,983 142,843,634 |............... 141,459,896
9. ReCEIVaADIES fOr SECUMEIES .......vvueiecieiicieicieiieeeieeie et [reeceeeecaeeeeees 7,557,996 |.coocovrieeieae 1,140,642 |....ooovvennne 6,417,354 ..o 9,504,812
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 12,308,956,942 |................. 11,279,015 |........... 12,297,677,927 |........... 12,538,735,738
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14.  Investment income due and @CCTUET ............cccueururiiriueiernenireeeeeiseeeseeeieas [ 122,813,703 oo o 122,813,703 |.ccvvneeee 118,833,536
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 63,484,707 |...cvvirieieieirinceeene [ 63,484,707 |..covvvenenee 63,963, 150
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........cccoeeveieieiiieierieceeee e [oeeeeeeeeeens 279,504,850 |....ocveeveeereereeeeeeeen oo 279,504,850 |................ 283,593,257
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from rINSUIETS ...........ccooeerururueerenenreeeeeeneneseeeeens freeiciceenes 109,718,013
16.2 Funds held by or deposited with reinsured companies ............c.ccccceeeees |oerrnieenenes 350, 162,626
16.3 Other amounts receivable under reinsurance contracts .. 60,019,084
17.  Amounts receivable relating to uninsured plans ............ccccocovieiiiiiiiiniiieens e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.....ccccoiiiiiiiiiiiinns
18.2 Net deferred tax asset .........cccceuccenne. ..476,315,426
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 6,461,222
20. Electronic data processing equipment and SOfWAre .............cocoeveeeerererieis foeveervrinnnnns 1,032,260
21. Furniture and equipment, including health care delivery assets
(8 e ) ettt |rene e 67,749 |, 67,749 | [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates .................ccoceveeriieiiiees oo o [ [0 P 128,174
24. Health care ($ ...ccocvrvvevccciriiecceae ) and other amounts receivable ...... |- [ [ (O O 0
25. Aggregate write-ins for other than invested assets ............ccccoevevivirieieieeeees foeveveirinnenns 21,554,021 |..ocviecnnne 11,097,848 |....occvvvnvne. 10,456,173 |.....cocveee 10,714,655
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 13,800,090,603 |................ 445,761,421 |.......... 13,354,329,182 |.......... 13,540, 123,283
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt esenene e [oonenennens 4,190,433,947 | oo 4,190,433,947 |............ 4,135,323,264
28. Total (Lines 26 and 27) 17,990,524,550 445,761,421 17,544,763,129 17,675,446,547
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.  Miscellaneous receivables ... Liiiieens 6,287,465 |.oooovvvveerrernnens 42,689 .o 6,244,776 |.ccooorvvvreernnn. 6,469,338
2502. Premium tax refunds receivable ... o 2,378,451 | [V 2,378,451 |, 2,398,616
2503. Business services agreement receivable ... e 1,832,946 | (V1 R 1,832,946 |..ccvevnnn. 1,846,701
2598. Summary of remaining write-ins for Line 25 from overflow page ... 11,055,159 |... 11,055,159 |...
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 21,554,021 11,097,848 10,456,173 10,714,655




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 9,917,291,846
(including $  .cocovnene. 723,874,045 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  ......cccooeiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U aT o= o PP RP PP
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 $  .o.eeeeeeine 1,996 accident and health premiums .............ccoceueveres foreeeeenenncnnnnes 6,226,995 |......cocvevee 5,134,591
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 158,260,157 |...ccveenneee 153,765,199
9.4 Interest Maintenance Reserve 39,550,985 |........oee. 42 762,385
10. Commissions to agents due or accrued-life and annuity contracts $
T 169 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $ 49,553 accrued for expense
allowances recognized in reserves, net of reinsured allowances) .......
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ ...(595,891) on reallzed capltal gains (losses) ...
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
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:
24,01 ASSEE VAIUALION FESEIVE .........ovveeieieiieteeeeeeeeee ettt sttt et s e e s st s et et e s easss s s st et et esessssass s s sesesesessssasnssseseseses|eeeseneneneannes 117,523,205 |.....cocoec.. 109,544,601
24.02 Reinsurance in unauthorized and certified ($ .......cooeevevrvrnrrscennnns ) companies 15,179,156 .o 12,377,950
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers . ..1,153,583,969 |... 1,164,731,714
24.04 Payable to parent, subsidiaries and affiliates .. 7,843,540 |... .. 10,176,531
2405 Drafts OULSTANMING ... .eoeeiieeii ittt ettt a e e e st e e st e es e e eae e st e s e eas e easeeaeeensees e e eseeemeesee s e enseenseanseenseenseans [oreeinneiaesiae e e e s e e s aesaesns [oaeeeeesee st e 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 ......
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 3,445,000 2,245,000
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 12,557,856 ,474 12,768,038,637
27. From Separate Accounts Statement 4.190,433,947 |............ 4.135,323,264
28. Total liabilities (Lines 26 and 27) 16,748,290,421 16,903,361,901
29. Common capital stock 25,651,000 |...cccveoveens 25,651,000
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 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 770,821,708 746,433,646
38. Totals of Lines 29, 30 and 37 796,472,708 772,084,646
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 17,544,763,129 17,675,446 ,547
DETAILS OF WRITE-INS
2501. Derivatives collateral 3,445,000 |.....ccovvneeee 2,245,000
2502.
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) 3,445,000 2,245,000
3101.
3102.
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 AND ANNUITY 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 ..............c.cccoceeevenc|oveveveverenennns 37,849,407 ..o 30,172,689
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 5,631,952 |...coiiiee 7,751,098
3. Netinvestment INCOME ..o ..139,885,241 |.. ..146,073,801 |..
4. Amortization of Interest Maintenance RESErve (IMR) ............c.cccieieieievereeeeeeeeeeee ettt oo 908,587 |.. ..1,135,090 |..
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........cccoevvveereeeiorniiii
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 28,048,271 oo 42,939,133 |..ccocnee 124,797,711
7. Reserve adjustments on reiNSUranCe CEAEA ............cccovevviviveuererieieeeeeieieteteseese e seseses s s e (22,238,834 (283,470,000 ..ccecevenne (89,289,376)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cvieuereueieiiieeieeeseiesesesese st se e st s ssssnsssesens [eseesnscicacees 19,817,995 | 23,106,934 |....cocoe.... 85,445,916
8.2 Charges and fees for deposit-type CONTACES .............ceiiiieieieretcececeeeieieeeie et [eee e 1,130 oo 1,275 [ 9,611
8.3 Aggregate write-ins for miscellaneous income .. 6,457,600 5,304,805 23,585,483
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 216,361,349 233,014,825 926,832,114
10, DEAth DENETILS ... ee e eeeeeeeeeee . 98,310,075 ..o 116,175,166 [ 388,094,815
11.  Matured endowments (excluding guaranteed annual pure endowments) . e 1,786,453
12, ANNUItY DENETILS ...ovieiiiiicecececce ettt sessn s s sessnnsensnenesesesdeeneennnenenenen 80, 119,198 . 84,729,574 [l 331,340,789
13. Disability benefits and benefits under accident and health CONtracts ................cccceveveeeeeeeeeieieierercecns foeeeseseeeeeeeenene. 876,666 [oiiii..990,374 | 4,488,468
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccooviieiinnneneneiefe e s 0
15.  Surrender benefits and withdrawals for life contracts ..................... ..159,026,782 |.. ..165,135,649 |.. ..586,320,318
T € o TU o T oo T g 1Y7=Y 1o o I AP RO TOPRURP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 3,994,893 |.....coooine 4,416,712 |.ooeoee 16,349,599
18. Payments on supplementary contracts with life contingencies .............. | 4,925,298 | 4,456,504 |................ 19,046,397
19. Increase in aggregate reserves for life and accident and health contracts (151,434,504) (65,935,211) (472,100,237)
20.  Totals (LINES 10 10 1) .uuiiiiiucieeeeeeeicseieeeieeseeseeseees e eseseseseesesseseseeesesssesesesesesssssssesesesnssesnsesesesnsnnsnssoansnansssesnens 201,723,189 | 310,315,282 |..ccveennee 875,326,602
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovviiiieete ettt ettt bbb bt sn st b b s s s b b s s s nsesesas |esensciciceseennas 9,792,214 11,958,147 | 42,471,609
22. Commissions and expense allowances on reinsurance assumed . ... 12,259,460 |.. ... 12,276,263 |.. ... 47,741,152
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 32,741,115 |, 57,073,511 | 168,029,273
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 5,524,120 |..ocvovvennens 5,687,929 ..ol 21,484 110
25. Increase in loading on deferred and uncollected Premiums ............cccvcveveveueuciieieeeieieeeeeeese e oo 3,326,278 |. ..(18,772,433)]|.. ... 11,533,284
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceeeeiveeeveeeeeeeeeeeeeeie e e (90,444, 213)|...covevee. (99,096,805)]|.............. (335,633,418)
27. Aggregate write-ins for deductions ... 11,645,240 11,802,260 47,510,965
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 186,567,403 291,244,154 878,463,577
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 29,793,946 |................ (58,229,329) v 48,368,537
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeuiiiiriueriiiiiieeeieteieese s sessssessese s se s sssnsesese s [eossciceseenenas 29,793,946 |......ccoc...... (58,229,329)|...cvvreene 48,368,537
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 11,841,078 (15,971,964) (32,059,869)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.covoveueuerereiieneaeaens foreeeeeciceeens 17,952,868 |............... (42,257,365)|...ccecernnne 80,428,406
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of § oo 18,752 (excluding taxes of $  ..ceeerereennne (612, 140)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (6,639,863) (4,018,752) (83,529,364)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 11,313,005 (46,276,117) (3,100,958)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 772,084,646 864,579,614 864,579,614
37, NELINCOME (LINE 35) -..cuuuiiiieeeieeeeete i eieteeeese e ssaeeeeeeseesesesesesaessesesesesas s sesesesasessansesesesasnsesesesesesanfonsesannnansneen 11,313,005 |..cooveneeeee (46,276, 117)|.ccceceenne (3,100,958)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..1,467,051 ... 11,174,853 |.. ... 24,848,338 |.. ..160,383,513
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccovvevevevereueeeeeeie e e 543,500 ....(591,750).. ... (1,211,000)
40. Change in net deferred INCOME TAX .........c.cvoveueuiueueeiiieieeetete ettt se e se et esessas st eeeaenens 9,215,801 | 3,550,494 |.. ..(13,399,358)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e 18,340,771) ..(27,806,080)|.. ... (4,788,261)
42. Change in liability for reinsurance in unauthorized and certified companies ............ . (2,801,206) |- 326 |. ..(12,373,210)
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........c.cccoeeveescfeviiiiiiiiiiiiiiiiiiii s
44. Change in asset Valuation FESEIVE .............cccccceeieievereeeeeeceeeeeeeieseseseessesenesesesessssssesenssesesesssssensndoesenssesneneens (15 978,004) [oovrieiiiiinnn 6,436,625
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
T O] =Ty o TR g TET0 4 o) (U3 g o] (=T O A AU RO
49. Cumulative effect of changes in accounting PriNCIPIES ..........ccoiiiiiiiieiiiiiie e e [ [ 0
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 reinsurance
52.  Dividends t0 STOCKNOIAETS ...........cooiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus 29,124,463 (50,626,525) (177,757,116)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 24,388,062 (111,825,712) (92,494 ,968)
55. Capital and surplus, as of statement date (Lines 36 + 54) 796,472,708 752,753,902 772,084,646
DETAILS OF WRITE-INS
08.301. FUNA MANAGET TEDATES ....cvivvieieieiiee ettt ettt ettt s s s s |e et 2,488,253 | 3,223,880 |..cccoveeees 11,375,503
08.302. Interest income on funds Withheld ...........ocooioiieiiiee e s 3,746,740 |...oovoe 1,945,962 |..ccoovn. 12,107,188
08.303. MiSCEIIANBOUS TNCOME .......ovieeeeeeeeeeeee ettt ea e e ea e e eeeneeseneeteaseeeaneseaenens fereeeneeeeaeeneaenans 222,607 oo 134,963 .o 102,792
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) 6,457,600 5,304,805 23,585,483
2701. Interest expense on funds withheld .... ... 11,645,240 |.. ...11,802,260 |.. ... 47,454 553
2702. Modco adjustment on reinsurance assUMed .............ccocooeiereueiccieicieieieeeceeeee e ese e s 0 oo O oo 56,412
27003, ettt e e e e [ee e [
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) 11,645,240 11,802,260 47,510,965
5301. Special tax allocation agreement with Genworth Financial .........cccccooiiiiiiiieciiiiccccceeeeeeee e [ (50,626,525)|.............. (177,757,116)
5302. Prior period correction - Cross—entity term conversions, net of deferred tax of $8,590,505 ..|............. 32,316,661 |...ocvoeeeeeeeeeee 0 s 0
5303. Prior period correction - Incorrect coding for term conversion correction, net of deferred
1aX 0F $848,559 ...ttt s s s e (3,192,198) e [0 0
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge .............ccueeieveveieieveeceiieeeeeee oo [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 29,124,463 (50,626,525) (177,757,116)




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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 ..........ccuiuiiiieiiiciieie ettt naens [oesssenesnenanes 19,829,575 |.ovieinee. 35,802,465 |.....cconcee. 210,134,636
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 132,855,029 |.....coceeeee. 138,659,416 |................ 559,139,274
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 24,223,183 26,521,124 116,253,415
4. TOtal (LINES 110 3) oottt 176,907,787 200,983,005 885,527,325
5. Benefit and 10SS related PAYMENTS ............ccucviuiiiiiiicicieteeeeeeee ettt bessssnnns [oevereseannanas 341,729,829 |................ 375,979,024 |............ 1,257,634,731
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeceeeveecne (89,639,180 |......cccnvee (99,690,130)[......cnvc... (335, 146,397)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 61,272,162 |..oovveenne 61,368,031 |..cccevnennn 276,366,466
8. Dividends paid t0 POIICYNOIAETS .........c.ccoviviveverceieiieeeeeietetet ettt s s es s sesesesn s [eeereseene s seerenenas 2,560 e 1,785 | 2,761
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 21,186,449 2,172,163 (19,634,321)
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 334,551,820 339,830,873 1,179,223,240
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (157,644 ,033) (138,847,868) (293,695,915)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 163,853,608 188,005,469 ..848,359, 190
12.2 Stocks .............. 6,084,100 |...cecvriecirinnee 580,112 |.. ... 14,261,836
12.3 Mortgage loans ... . 16,391,815 39,047,950 |.. ..219,424 388
124 REAI ©SALE ...ttt ettt ee et ee e et ee e een e sene e (01 O [V 2,247,715
12.5 Other iNVESIEA @SSELS ......uvuiuiiiiiiricie et [eesesins s 37,889 | 36,520 o 1,152,768
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 1,981,483 3,531,421 18,004,932
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovveveverceieieeeeeeee et esesn e [oevesesennnas 188,348,895 |................ 231,201,472 |............ 1,103,450,829
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOUPOTRR 31,407,090 |......ccoennene. 75,441,520 |.cooirinene 276,319,753
1312 SEOCKS ...ttt [oetenn s 163,528 |.....covveeiinee 299,368 |......cccovvrneee 1,347,356
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes [V 37,943,408 |.......c...... 211,804,476
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......viuuieiieiiiecirieiee ettt nnies |oeiises s (U 502,840 |....cccoenene 21,502,811
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 1,334,521 40,562,615 73,000, 182
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 32,895,139 154,749,751 583,974,578
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns (81,266) (11,622,020) (21,298,180)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 155,535,022 88,073,741 540,774,431
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 (90,121,471) [cveee (31,140,701) ... (139,981,067)
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 (8,977,679) (35,288,252) (61,120,618)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (99,099,150) (66,428,953) (201,101,685)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....c.cc..... (101,208, 161)].............. (117,203,080)|......cccvnenve 45,976,831
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovveeieieieteeeeeeee ettt s s s s seseseseasnannns |oeseseseenenenen 215,285,443 |.............. 169,308,612 |................ 169,308,612
19.2 End of period (Line 18 plus Line 19.1) 114,077,282 52,105,532 215,285,443
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Securities exchanges bond proceeds (Line 12.1) (19,976,890)|................ (17,947,239) |.............. (108,725,093)
20.0002. Securities exchanges bonds acquired (Line 13.1) (19,976,890)|................ (17,947,239) |.............. (108,725,093)
20.0003. Tax sharing agreement transfer of taxes payable (Line 9) ... (5,830,391)|.. ... (3,135,172)|.. ...(22,559,219)
20.0004. Tax sharing agreement transfer of taxes payable (Line 12.2) ... oo (507,065) ..(47,491,353)|.. .(364,508,280)
20.0005. Tax sharing agreement transfer of taxes payable (Line 13.2) ..o o (6,337,456) ..o 0 | (209,310,383)
20.0006. Tax sharing agreement transfer of taxes payable (Line 16.6) .......cccoooiiiiiiiniiiiieciiiierinie oo (1 50,626,525 |............. (177,757,116)
20.0007. Interest capitalization (Line 2) ..ccocooviivnnincninciicnnne ... (2,028,312)|.. ... (2,063,355)|.. ... (8,128,475)
20.0008. Interest capitalization (Line 13.1) .o [oerereeseseneaes (2,028,312)] v (2,063,355) |...covvveenne (8,128,475)




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

1o INAUSEAELTIE ...t 10,811 | 12,015 | 40,423

2. Ordinary life INSUFANGE .........c.cuvvieieitetiiiiiictete ittt et bt ss s st ss s s b s st b b sssnses b s ssssnna eeseieienenanas 236,566,777 |..ccovecvenne. 248,648,317 |...ccveneeee 956,215,619

3. Ordinary iNAIVIAUAl BNNUILIES .........c.veuivereiiiierieeteieiseeeese et be st ses b sn st s s s snsnsesafoesesenseseseeeens 6,943,974 |....covi 4,056,379 |.....cocenee. 12,604,966

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

5. Group lifE INSUFANCE .......coovviveeeeeeeeceeeeeeeeeeeeee et s s ses e e sasesasseseseaeseananassenefere s e e eeas 359,907 oo 343,526 |.ccovvinnne 2,129,513

6. GIOUD GNNUILIES .....vvevevieceeeeeeeeeete et eecseseeeeses e tetesses s esesssese s et esessesesasssssesesesesssn s esssssnsesesesnsnasesasasssesesesfensenseseseseseseaens 140,208 |.....oovvvee 145,235 | 459,349

T A H = GIOUP oottt ettt sttt s et s s s sena ettt 590 | e (610 T 1,886

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

9. A H = OB e e 8,087,933 |...ocovevrane. 7,730,467 |...ccovvenn 31,023,005

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINes 1 through 10) .........coiuiiiuiiiiiiiiiiccciei e o 252,060,200 |................ 260,936,544 |............ 1,002,474,761
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13, Subtotal (LINes 11 through 12) .......c.cccuiiiiiiiiiiiiiciccic s o 252,060,200 |................ 260,936,544 |............ 1,002,474,761
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) 252,060,200 260,936,544 1,002,474,761

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




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

NOTES TO THE FINANCIAL STATEMENTS
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STATEMENT AS OF MARCH 31, 2023 OF THE GENWORTH LIFE AND ANNUITY 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 and Annuity Insurance Company (the “Company”)
have been prepared on the basis of accounting practices prescribed or permitted by the Commonwealth of Virginia
State Corporation Commission Bureau of Insurance (the “Virginia Bureau”).

The Commonwealth of Virginia 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 Virginia Bureau.

A reconciliation of the Company’s net income (loss) and capital and surplus between NAIC SAP and practices
prescribed or permitted by the Virginia Bureau is shown below:

FIS F/S Line March 31, December 31,
SSAP # Page # 2023 2022

NET INCOME (LOSS)

(1) Company state basis (Page 4, Line
35, Columns 1&2)

XXX XXX XXX $ 11,313,005 $ (3,100,958)

(2) State Prescribed Practices that
increase/(decrease) NAIC SAP:

(3) State Permitted Practices that
increase/(decrease) NAIC SAP:

(4) NAIC SAP (1-2-3=4)
XXX XXX XXX $ 11313005 $  (3,100,958)

SURPLUS

(5) Company state basis (Page 3, Line
38, Columns 1&2)
XXX XXX XXX $ 796,472,708 $ 772,084,646

(6) State Prescribed Practices that
increase/(decrease) NAIC SAP:

(7) State Permitted Practices that
increase/(decrease) NAIC SAP:

(8) NAIC SAP (5-6-7=8)
XXX XXX XXX $ 796,472,708 $ 772,084,646

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 receivable from Genworth Life
Insurance Company (“GLIC”) of $40,907,166 and decreased net deferred tax assets by $8,590,505, with an offsetting
decrease of $32,316,661 to unassigned deficit, in accordance with Statutory Statements 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 receivable from GLIC of $3,363,410,
increased the aggregate reserves for life contracts by $7,404,167 and increased net deferred tax assets by $848,599,
with an offsetting increase of $3,192,198 to unassigned deficit, in accordance with SSAP No. 3.

Note 3 - Business Combinations and Goodwill

None

Note 4 - Discontinued Operations

None

7.1



STATEMENT AS OF MARCH 31, 2023 OF THE GENWORTH LIFE AND ANNUITY 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 $ 30,078,114
2. 12 months or longer 73,878,174

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

1. Less than 12 months $ 494,835,575
2. 12 months or longer 464,549,972

(5) The Company regularly evaluates securities in an unrealized loss position for OTTI. 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

J. Real Estate
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.

7.2



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

NOTES TO THE FINANCIAL STATEMENTS

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

The Company has special tax sharing agreements with River Lake Insurance Company VI (“RLIC VI”) and River Lake
Insurance Company X (“RLIC X”). Under these special tax sharing agreements, the Company is obligated to receive or
make payments on behalf of these companies for Federal income tax amounts receivable or payable by those
companies pursuant to the Tax Allocation Agreement. The tax payments made by the Company on behalf of these
companies are accounted for as deemed capital contributions. The tax payments received by the Company on behalf of
these companies are accounted for as deemed dividends. As of March 31, 2023, the Company recorded the following
related to the these agreements:

Tax receivable Common stock
(payable) increase (decrease)
RLIC VI $ (6,337,456) $ 6,337,456
RLIC X' 507,065 (507,065)

"The Company carries RLIC VI and RLIC X at zero; therefore, the change in common stock of affiliates ultimately
impacts unassigned surplus.

The Company also has a Special Tax Allocation Agreement with Genworth Financial, Inc. (“Genworth”) whereby the
Company agreed to settle intercompany taxes under the terms of the overall Tax Allocation Agreement of the Genworth
Consolidated Group as if the Company and RLIC VI and RLIC X continued to calculate tax reserves under Model
Regulation 830 for U.S. federal income tax purposes, notwithstanding that the consolidated group filed its U.S. federal
income tax return limiting the tax reserve based upon the Net GAAP Liability shown on the statutory annual statements
of RLIC VI and RLIC X. The purpose of the Special Tax Allocation Agreement between the Company and Genworth is
to defer the recognition of tax expense and related intercompany tax settlements by the Company until the time at which
the Company would have recognized the expense absent the change in the Permitted Practices for RLIC VI and RLIC
X. As of March 31, 2023, the Company did not record an amount related to this agreement.

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

On January 6, 2023, RLIC VI returned contributed capital to the Company of $5,000,000 in cash.

7.3



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

NOTES TO THE FINANCIAL STATEMENTS

Note 11 - Debt

B. Federal Home Loan Bank (“FHLB”) Agreements
(1) The Company is a member of Federal Home Loan Bank of Atlanta (“FHLB Atlanta”). Through its membership, the
Company has periodically issued funding agreements to FHLB Atlanta. As of March 31, 2023, the amount of
funding agreements outstanding with FHLB Atlanta was $100,000,000 which related to the total liabilities of
$100,199,100, of which $199,100 was accrued interest. As of December 31, 2022, the amount of funding
agreements outstanding with FHLB Atlanta was $150,000,000 which related to total liabilities of $150,287,000, of
which $287,000 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 Atlanta for use in general operations would be accounted for under SSAP No. 15, Debt
and Holding Company Obligations, as borrowed money. The tables below indicate the amount of FHLB Atlanta
stock purchased, collateral pledged, assets and liabilities related to the agreement with FHLB Atlanta as of
March 31, 2023 and December 31, 2022. The Company has determined the actual or estimated maximum
borrowing capacity in accordance with FHLB Atlanta regulatory and or specific borrowing limits.
(2) The tables below indicate the amount of FHLB Atlanta stock purchased, collateral pledged, assets and liabilities
related to the agreement with FHLB Atlanta as of March 31, 2023 and December 31, 2022.
FHLB Capital Stock
a. Aggregate totals
1. As of March 31, 2023:
1 2
Total (2+3) General account | Separate account
(a) Membership stock — Class A $ —1|$ —1$ —
(b) Membership stock — Class B 8,837,800 8,837,800 —
(c) Activity stock 4,250,000 4,250,000 —
(d) Excess stock — — —
(e) Aggregate total (a+b+c+d) 13,087,800 13,087,800 —
(f) Actual or estimated borrowing capacity as
determined by the insurer 750,000,000 XXX XXX
2. As of December 31, 2022:
1 2
Total (2+3) General account | Separate account
(a) Membership stock — Class A $ —1$ —1% —
(b) Membership stock — Class B 9,921,900 9,921,900 —
(c) Activity stock 6,375,000 6,375,000 —
(d) Excess stock — — —
(e) Aggregate total (a+b+c+d) 16,296,900 16,296,900 —
(f) Actual or estimated borrowing capacity as
determined by the insurer 750,000,000 XXX XXX
b. Membership stock (Class A and B) eligible and not eligible for redemption as of March 31, 2023:
Eligible for redemption
Membership stock 1 2 3 4 5 6
Current year | Not eligible Less than 6 | 6 months to | 1toless than| 3 to 5 years
total for months less than 1 3 years
(2+3+4+5+6) | redemption year
1. Class A $ —1$ —1$ — —1% — —
2. Class B 8,837,800 8,837,800 — — — —
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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

pledged (Lines 2+3)

accounts total collateral

$

289,283,553 | $

284,801,036 | $

100,000,000

pledged

2. Current year general
account total collateral

289,283,553

284,801,036

100,000,000

3. Current year

collateral pledged

separate accounts total

4. Prior year-end total
general and separate

pledged

accounts total collateral

281,377,688

286,456,854

150,000,000

b. Maximum amount pledged during reporting period ending March 31, 2023 and December 31, 2022:

Amount borrowed at
time of maximum
Fair value Carrying value collateral
1. Current year total
general and separate
accounts maximum
collateral pledged
(Lines 2+3) $ 291,923,445 | $ 285,747,310 | $ 100,000,000
2. Current year general
account maximum
collateral pledged 291,923,445 285,747,310 100,000,000
3. Current year
separate accounts
maximum collateral
pledged — — —
4. Prior year-end total
general and separate
accounts maximum
collateral pledged 510,230,158 404,235,991 150,000,000
(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 —|9$ —|$ — XXX
(b) Funding agreements 100,000,000 100,000,000 — 100,199,100
(c) Other — — — XXX
(d) Aggregate total (a+b+c) 100,000,000 |$ 100,000,000 |$ — 100,199,100
2. As of December 31, 2022:
1 2 3 4
Total General Separate Funding agreements
(2+3) account accounts reserves established
(a) Debt —1% —19% — XXX
(b) Funding agreements 150,000,000 150,000,000 — 150,287,000
(c) Other — — — XXX
(d) Aggregate total (a+b+c) 150,000,000 |$ 150,000,000 |$ — 150,287,000
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b. Maximum amount during reporting period ending March 31, 2023:

Tc;ltal 2

(2+3) General account Separate accounts
1. Debt $ —|$ —1|$ —
2. Funding agreements 100,000,000 100,000,000 —
3. Other — — —
4. Aggregate total (Lines 1+2+3) $ 100,000,000 | $ 100,000,000 | $ —

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

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

In January 2021, the Company was named as a defendant in a putative class action lawsuit pending in the United
States District Court for the District of Oregon captioned Patsy H. McMillan, Individually and On Behalf Of All Others
Similarly Situated, v. Genworth Life and Annuity Insurance Company. Plaintiff seeks to represent life insurance
policyholders, alleging that the Company impermissibly calculated cost of insurance rates to be higher than that
permitted by her policy. The complaint asserts claims for breach of contract, conversion, and declaratory and injunctive
relief, and seeks damages in excess of $5,000,000. On February 10, 2023, the parties reached an agreement in
principle to settle the action for an immaterial amount. On April 14, 2023, the action was dismissed on stipulation.

Note 15 - Leases
No significant 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
None

C. Wash Sales
None

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

None

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

None

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

7.6



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

NOTES TO THE FINANCIAL STATEMENTS

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

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

2023:
Description for each class of asset or Net asset value
liability Level 1 Level 2 Level 3 (NAV) Total
a. Assets at fair value
Bonds
Commercial mortgage backed $ —13 125,673 —1$ —_ 125,673
Total bonds — 125,673 — — 125,673
Perpetual Preferred Stock
Industrial and miscellaneous — 13,384,150 1,218,888 — 14,603,038
Total preferred stock — 13,384,150 1,218,888 — 14,603,038
Common stocks
Industrial and miscellaneous 27,873,269 — 15,212,800 — 43,086,069
Total common stock 27,873,269 — 15,212,800 — 43,086,069
Cash equivalents
Money market mutual funds 195,935,290 — — — 195,935,290
Total cash equivalents 195,935,290 — — — 195,935,290
Derivative assets
Equity index options — — 9,724,442 — 9,724,442
Total derivatives — — 9,724,442 — 9,724,442
Separate account assets 4,177,224,431 13,005,149 — — 4,190,229,580
Total assets at fair value/NAV $ 4,401,032,990 | $ 26,514,972 26,156,130 | $ — 4,453,704,092

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

December 31, 2022:

Description for each class of asset or Net asset value
liability Level 1 Level 2 Level 3 (NAV) Total
a. Assets at fair value
Bonds
Commercial mortgage backed $ —1$ 128,820 | $ —1$ — 128,820
Total bonds —_ 128,820 — — 128,820
Perpetual Preferred Stock
Industrial and miscellaneous — 13,159,540 1,251,610 — 14,411,150
Total preferred stock — 13,159,540 1,251,610 — 14,411,150
Common stocks
Industrial and miscellaneous 28,391,856 — 16,296,900 — 44,688,756
Total common stock 28,391,856 — 16,296,900 — 44,688,756
Cash equivalents
Money market mutual funds 276,750,696 — — — 276,750,696
Total cash equivalents 276,750,696 — — — 276,750,696
Derivative assets
Equity index options — — 5,717,961 — 5,717,961
Total derivatives — — 5,717,961 — 5,717,961
Separate account assets 4,115,661,400 7,534,214 — — 4,123,195,614
Total assets at fair value/NAV $ 4,420,803,952 |$ 20,822,574 |$ 23,266,471 |$ — 4,464,892,997

(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:

Total gains Total gains

Beginning balance | Transfers | Transfers | and (losses) | and (losses)

as of January 1, into Level out of included in included in Ending balance as
Description 3 Level 3 net income surplus Purchases | Issuances Sales Settlements | of March 31, 2023

a. Assets:

Preferred and
Common
stock $ 17,548,510 | $ —1s —1s —1s (32,722)| $ —Is —|$  (1,084,100)| $ $ 16,431,688
Derivatives 5,717,961 — — (4,041,127) 5,344,255 2,720,654 — (17,301), 9,724,442
Total Assets | $ 23,266,471 | $ —1s —|$ (4,041,127)|$ 5,311,533 |$ 2,720,654 | $ —|$ (1,101,401)| $ $ 26,156,130
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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:

Total gains Total gains
Beginning balance | Transfers | Transfers | and (losses) | and (losses) Ending balance as
as of January 1, into Level out of included in included in of December 31,
Description 2022 3 Level 3 net loss surplus Purchases | Issuances Sales Settlements

a. Assets:

Preferred and

common

stocks $ 17,890,296 | $ —|s —1s 16,841|$  (426,904)|$ 750,000 | $ —|$ (681,723)| $ —|s 17,548,510

Derivatives 41,863,747 — — (2,942,789)|  (17,128,418)] 13,409,563 — (29,484,142) — 5,717,961

Separate

account

assets 1,041,760 — — — (41,760) — — — (1,000,000)| —
Total Assets $ 60,795,803 | $ —|$ —|$ (2,925,948)| $ (17,597,082) $ 14,159,563 | $ —|$ (30,165,865)| $ (1,000,000)| $ 23,266,471

Realized and unrealized gains (losses) on Level 3 assets and liabilities are primarily reported in either net income
(loss) 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 period. Such activity primarily consists of purchases and settlements of derivative instruments.

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

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 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 valuation of equity index options is determined using an income approach. The primary inputs into the
valuation represent forward interest rate volatility and time value component associated with the optionality in the
derivative, which are considered significant unobservable inputs in most instances. The equity index volatility
surface is determined based on market information that is not readily observable and is developed based upon
inputs received from several third-party sources. Accordingly, these options are classified as Level 3.

The fair value of financial futures is based on the closing exchange prices. Accordingly, these financial futures are
classified as Level 1.

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
and 3 pricing, as defined above.
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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
Type of practicable
financial Aggregate fair Net asset (Carrying
instrument value Admitted assets Level 1 Level 2 Level 3 value (NAV) value)
Bonds $ 8,979,335,001 [$ 9,656,655,826 |$ —|$ 8,231,643,451($ 747,691,550 |$ —13 —
Preferred and
common stocks 57,689,107 57,689,107 27,873,269 13,384,150 16,431,688 — —
Separate
account assets 4,190,229,580 4,190,229,580 | 4,177,224,431 13,005,149 — — —
Mortgage loans 1,585,979,602 1,729,125,120 — —| 1,585,979,602 — —
Cash
equivalents 195,935,290 195,935,290 195,935,290 — — — —
Other invested
assets 114,425,827 126,564,740 — 114,425,827 — — —
Derivative
assets 13,325,670 10,964,942 — 3,601,228 9,724,442 — —
Derivative
liabilities 255,529 — 255,529 — — —

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
Type of practicable
financial Aggregate fair Net asset (Carrying
instrument value Admitted assets Level 1 Level 2 Level 3 value (NAV) value)
Bonds $ 8,873,164,056 |$ 9,787,820,756 | $ —|$ 8,113,847,002 |$ 759,317,054 | $ —1% —
Preferred and
common stocks 59,099,906 59,099,906 28,391,856 13,159,540 17,548,510 — —
Separate
account assets 4,128,368,315 4,128,368,315 | 4,115,661,400 12,706,915 — — —
Mortgage loans 1,577,694,885 1,745,517,181 — — | 1,577,694,885 — —
Cash
equivalents 276,750,696 276,750,696 276,750,696 — — — —
Other invested
assets 111,864,807 125,090,443 — 111,864,807 — — —
Derivative
assets 9,507,210 7,345,462 — 3,789,249 5,717,961 — —
Derivative
liabilities 209,955 — 209,955 — — —
D. None
E. None
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Note 21 - Other Items

C.

Other Disclosures

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 $7,316,906 in First Republic Bank investment securities as of March 31, 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 its investment holdings in the troubled bank and will record a loss from the
sale in the second quarter of 2023.

Note 22 - Events Subsequent

In April 2023, the Company received $44,270,576 in cash from GLIC to settle the reinsurance receivables 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

On March 6, 2019, Scottish Re US Inc. (“Scottish Re”), a reinsurance company domiciled in Delaware, was ordered into
receivership for the purposes of rehabilitation by the Court of Chancery of the State of Delaware. On May 3, 2023, the
Receiver concluded that Scottish Re should be liquidated and expects to file a petition to liquidate within 45 days. Total
ceded reserves to Scottish Re were $13,022,056 as of March 31, 2023. As of March 31, 2023, reinsurance recoverable
included $29,941,609 related to Scottish Re, but the Company nonadmitted $28,005,051 for amounts over 90 days past
due and recorded an unauthorized reinsurance liability of $15,165,260. The Company will continue to monitor the
developments related to the rehabilitation.

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 $368,094 for the Company’s accident and health line of business. As of
March 31, 2023, $28,727 has been paid for incurred claims and claim adjustment expenses attributable to insured
events of prior years. Reserves remaining for prior years are now $368,079 as of March 31, 2023. Therefore, there has
been $28,712 of unfavorable prior year development from December 31, 2022 to March 31, 2023. Original estimates
are increased or decreased as additional information becomes known regarding individual claims.

As of March 31, 2023, the Company did not have any retrospectively rated policies.

The Company did not have any significant changes in methodologies or assumptions used to calculate the liability for
unpaid claims and claim adjustment expenses.

Note 26 - Intercompany Pooling Arrangements

None

Note 27 - Structured Settlements

No significant change.

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.
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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 AND ANNUITY 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 AGE? .........c.c.cvccecueieieeeeeceeae et ettt e et ees e ae et eeee s ae e s e s en e s eaetesesenssseaeses et ensnssaesesesassnssaesesesensssssesesasansnssaesasanen Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIEY ..ottt Yes[ 1 No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? .....

LT F= (=N el i =g Lo L USSP

Yes[ 1 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

IS @M IMSUEI? ....oieoiectictie ettt eee et e et e e e s e a2 s ee e s e e e s e e e s e e e s ee 2 s e b2 s e e 2 see 2 s e 2 s e e 2 s e e 2 s e a2 s S e 2 s A2 e e e 2 e e e s e e e s e e e s S e e s e s s e b e s e e s h st s b s e e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............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 @ PUDIIClY traded GrOUP? .......oovoviiiiiiiueieriiiei sttt besenas Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........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
TP DRSO NSO
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). ........ 06/04/2020
By what department or departments?
RV AT L = SO S PRSP PPUPRRTRINY
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? ... Yes [ X] No[ 1 NAT ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........cveueueieiiieieieteieie ettt sttt s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccooiiiiiiiiiiiiiicieseeeeeeee e Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? ... 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 ....oceeeeeeeeeeneens o e e ... 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, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
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[ ] No[X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ..........coo.oiiiiiiiiiiiei e S e
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 agré@MENtS.) ...........cceeuiiiieriuereiiiiiiiseiese ettt se s Yes [ ] No[X]
11.2  If yes, give full and complete information relating thereto:

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

...15,148,197

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
T4.27 BONGS ..netiueieiieieieeiett ettt sttt sttt te sttt s te st s e ese s 2 eseseese e e et e s e R et ke Re R eRe R e Rt eAeRe R eReeseR e s e R e At R e At R e Rt eReRe e R eneeseRe et ese et ete et eteneerennnnens $..
14.22 Preferred Stock .... $..
14.23 Common Stock .... $..
14.24 Short-Term Investments $..
14.25 Mortgage Loans on Real Estate $..
14.26 All Other 3.
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. $..
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cccuoiiiiiiiiiiiieieeeeeee e $
15.1 Has the reporting entity entered into any hedging transactions reported on SChedUIE DB? ...........cocvoieueieieieeiiiieieieieieee s Yes [ X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccccoeviiiiiiiene Yes[ X] N[ 1 NA[ ]

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 AND ANNUITY 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 MelTon ... One Wall Street
New York, NY 10286 .........cocooiimreeieieeceee e
Federal Home Loan Bank of Atlanta ... 1475 Peachtree Street, N.E.
Atlanta, GA 30309 ...

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

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ...... Yes[ 1 No[ X]

If yes, give full information relating thereto:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Western Asset Management Company, LLC .......cocooiirirniniicseeeieeeeiee e (VR
Managed Internally | SR

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?............cccvuevevriiierivereiiiiee e 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?. 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 Western Asset Management Company, LLC 549300C5A56 1UXUICN46 . . .

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:
SE€ AACKHEA ... R R R e r s

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

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? ............. et e e Yes [ X] No[ ]

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

Has the reporting entity self-designated PLGI 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? .............ccccooei. Yes[ ] No[X]

8.2



General Interrogatories 18.2 Attachment

Cusip

Description

Sec Type

Coupon Rate

Maturity Date

Book Value

NAIC

Acquired Date

G4162#AD7

SOUTHERN WATER MIDCO

CORP

5.04

11/29/2023

$

15,000,000

2.C

11/29/2018




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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 T 4 T T o= T 1= USSR B
B B oY o T L= T 1Y o o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvevieieieeee ettt ettt ettt s e et s et et e b et e s e ae e s s s et e s e b et et e ss e s e s et et et et esesess s ss et esesesesesnssasasesasesesesn B 1,729,125,120
1.14 Total Mortgages in GO0 SANGING .......c.cvvveeeeeeeeeeeeeeceeee et eeaeaete s s s s e et et esesasaeaete s s s s assesesessssasaesesessassssssesesnssansssesannans $ 1,729,125,120

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 $ 1,729,125,120

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 578.000 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvcvivieieiiiiitetetetceeeet ettt et eteseseae et et et e sesetesesese e st eseseses et eseassseses s et es et esssssseses s et es et esesssseses et s et esesess s esases e s e s e e e esesesesenenensaeaseseseeenenens 53.500 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ...........c.eiiiviiiiretetisieie et steteteteseseseees et st et eteseseseses st et eses et esessas s st esesesesesess 2eesensasseseseseseseneneaeasasaeas 8,938.100 %
Do you act as a custodian for health SAVINGS GCCOUNES? .............ccueueieieececee e ieeeeeceete et ee et et ee s e et sesenssaese et esensssesesesesensssesesesasensnaneenas 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.cccccooevevunnn.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 FEPOIHING ENLILY? .......cvvieieiecieieieiiceetete ettt ettt s et s et s s st b s s et e s sttt s et s seseses s s anns Yes[ 1 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.oviecucueieeeeeeceee ettt es e ae s s e ssasaesesensananeesnas Yes [ ] No [ 1 NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ ] 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 AND ANNUITY 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 AND ANNUITY INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabamMa ..o AL e b s 2,977,307 | 20,702 [ooeiee 5,067 |eveeirrvieeeeen O e 3,003,076 [..ovvreeirireeinene
2. AIBSKA et AK e L e 237 475 | [V R 1,628 [ 0 e 239,103 |
3. Arizona ..... .. AZ 27,900 |..
4. Arkansas .. .. AR ... 13,048 |..
5. California .. CA ...187,370 |..
6. Colorado ...... .. CO 17,899 |..
7. Connecticut .. .. CT
8. Delaware. ............. o DE el 004,980 [
9. District of Columbia . . DC R | KOO | B EEY s ..
10.  Florida .. .. FL . 144 659 |. .15,407,833 |..
11.  Georgia .. GA ...411,008 |. .. 8,416,327 |..
12.  Hawaii .. . HI .12,008 |. .. 1,360,782 |..
13.  Idaho .... . ID . 1,357,772 |..
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... - 1A
17. Kansas . ... KS
18.  Kentucky ......oocvviiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiie e LA
20. Maine .......
21.  Maryland
22. Massachusetts .............cccoiiiiiiis MA
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi
24. Minnesota . .. MN
25.  Mississippi . MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e
27. Montana
28. Nebraska ..
29. Nevada ........ .
30. New Hampshire ... NH
31. New Jersey .....ccccooverriieiiiicccieceeeceeces NJ
32.  New Mexico . NM .1, 016 552 |..
33. New York ..... ..2,388,485 |..
34. North Carolina .. ..9,452,605 |..
35.  North Dakota , . ...1,069,057 |..
36.  ONiO coveeeeee ...10 172,335 |. .10,303,475 |..
37.  Oklahoma . .1,751,061 |. ...1,766,811 |..
38.  Oregon ......... 2,487,881 |. .. 2,520,875 |..
39. Pennsylvania ... ...11,270,706 |. . 11,599,626 |..
40. Rhode Island .... +..930,160 .o 12,749 [ 12,643 [t O e
41.  South Carolina . .5,197,439 |.
42.  South Dakota ... 1,033,400 |.
43. Tennessee ... 5,618,723 |.
44, Texas ....... ...15,293,213 |.
45.  Utah .....
46. Vermont .
A7, Virginia ....ooocoeeeiiiiicece e
48.  Washington ...
49. West Virginia
50. Wisconsin .... .
51, WYOMING ...cooiiiiiiiiiiiiiice e
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
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
Plans.......ooeeceeeeeee e XXX e D L O L D L D U
91.  Dividends or refunds applied to purchase paid-up
additions and annuities. ... fod XXX e U e U e U e O L D L
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccceeeveeeeeeeinnnees foeees XXXt e U e U e U e O L D L
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 0.
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oceeoeeiiiiininis K 0 ..
95.  Totals (Direct BUSINESS)..........cervrverereeerieerierenas . 238,510,709 |. .0 [....... 253,754,637 |..
96. Plus Reinsurance Assumed. ...59,676,017 |. .0f.........61,635,000 |..
97  Totals (All Business).... . 298,186,726 |. . 211, .. .0 ....... 315,389,637 |..
98. Less Reinsurance Cede 266,778,137 788 | 8,204,420 0 275,367,345
99. Totals (All Business) less Reinsurance Ceded 31,408,589 8,606,629 7,074 0 40,022,292
DETAILS OF WRITE-INS
58001. ZZZ-Other Alien .. . 14,934 |. .. 935 ... 15,869 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvvevirieririeienieienisieesieesieesneese o XX oo (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 14,934 0 935 0 15,869 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeiieririeienieienisienesieesieeseeese o XX oo (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ceeveueeereieseeieees e 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............. ... 7

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.........

11
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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




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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Genworth Life and Annuity Insurance
..... 00000 ....|54-1446519 .. Assigned Settlement, Inc. ....ooooveeeeeeeeeeeni [0 COMPANY .| OWNEPSAIPLLciiiiiiiiiiiiiiiiiiiiiieeeeeeennd . 100,000 .. [ Genwor th Financial,

..... 00000 ....|91-1143830 .. Capital Brokerage Corporation .. Genwor th North America Corporation .......... |Ownership.. .100.000 ...|Genworth Financial,

..... 00000 ....|04-3401260 .. CareScout, LLC . | Genwor th North America Corporation .. .. | Ownership.. .100.000 ...|Genworth Financial,
................................ CareScout Holdings, Inc. ... Genwor th North America Corporation .......... |Ownership.. .100.000 ...|Genworth Financial,
..... 37095 ....|56-1775870 .. Enact Financial Assurance Corporation .. Enact Mortgage Holdings, LLC . . | Ownership.. .100.000 ...|Genworth Financial,
..... 00000 ....|32-0098109 .. Enact Financial Services, Inc. ...... . |Enact Mortgage Holdings, LLC . . | Ownership.. 100.000 ... |Genworth Financial,

0001823529 .. [NASDAQ
0001823529 .. | NASDAQ

..... 00000 .... |46-1579166 ..
..... 00000 .... [46-1579166 ..
..... 00000 .... |56-2255474 ..

Enact Holdings, Inc. ..
Enact Holdings, Inc. .....
Enact Mortgage Holdings, LLC ...

.. | Genwor th Holdings, Inc.1 . Ownership..
. |Publicly Owned ........... .. | Ounership..
Enact Holdings, Inc. ......ccccouueeeinininnnnne Ownership..

.81.600 ....|Genworth Financial,
.18.400 ....|Genworth Financial
.100.000 ... | Genworth Financial,

. 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 ..NC..... Enact Mortgage Holdings, LLC ......cceeeennnnn Ownership .100.000 ... |Genworth Financial,

. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 11049 .... [56-2142304 .. Enact Mortgage Reinsurance Corporation ....... ..NC..... T Enact Mortgage Holdings, LLC .... Ownership.. .100.000 ...|Genworth Financial,

............... 00000 ....|02-0731589 .. Enact Mortgage Services, LLC ... .. NC. . |Enact Financial Services, Inc. . . | Ownership.. .100.000 ...|Genworth Financial,

............... 00000 ....|98-1702829 .. Enact Re Ltd. .. ..BMU. . |Enact Holdings, Inc. ... . | Ownership.. .100.000 ...|Genworth Financial,

............... 00000 ... |46-4037534 .. Genworth Annuity Service Corporation . .. DE. . | Genworth Life Insurance Company ... .. | Ownership.. .100.000 ... |Genworth Financial,

............... 00000 ....|54-1304309 .. Genworth Financial Agency, Inc. ................ |.. VA..... 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,

................................................................ 00000 55-0848642 ..DE.....|......NIA....... | Genwor th Holdings, Inc. ......................... | Ownership.. .100.000 ... |Genworth Financial,

................................................................ 00000 ....| weveeiiiii | e | e Enact Holdings, Inc. .........cccccecunvunnnnnnn. | Ownership .100.000 ...|Genworth Financial,
................................................................ 00000 ....|33-1073076 .. Genworth Holdings, Inc. ....... . Genwor th Financial, Inc. . . [Ownership.. .100.000 ... | Genworth Financial,
. 4011 ...| Genwor th Financial, Inc. .....cccceeeeees | oees 94072 ....|56-1311049 .. Genworth Insurance Company ... . Genwor th Financial, Inc. . . [Ownership.. .100.000 ...|Genworth Financial,
. 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

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

. | Ownership..
Ownership..

. | Genworth 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 ..  ...cooeeeee | eeeeeeeieiiees | eeeveeeeeeiiiieiieeeeeeeeeee.... | GNWLAAC Real Estate Holding, LLC ............... [..DE.....[.......DS........ | COMPANY ......eevuumuummnnnnnininninninnnnnnnnennnnen. | OUNEIShip.cceeeiiiiiiiiiiiiieiieeeeeeeee... .. 100.000 ... [Genwor th Financial, Inc. ..o [ N0 L
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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 DSe | COMPANY Luiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeees | OWNEPSNIP. e b . 100,000 L. [ Genwor th Financial, Inc. ..eeeeeeeeeeeennnn [ NOG o 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 AND ANNUITY 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? .............cccceueuiiiieeececeeeeeeeeeeceete e e et ee e st et es e eae e esen et senns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

YES

AUGUST FILING

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

Bar Code:

6 5 5 3 6 2 0 2 3 4 9 0 0
6 5 5 3 6 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 5 65 3 6 2 0 2 3 4 4 5 0 0 01
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 5 &5 3 6 2 0 2 3 4 4 7 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 5 &5 3 6 2 0 2 3 4 4 8 0 0 0 0 A1

o
—

0 1
0 1

o
—

o
— T E—
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

1

2

3

4
December 31

Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Prepaid eXPENSES .....cceveeieiiiieiieieteteecee ettt nenes |orereseseannnas 11,055,159 ..o 11,055,159 oo 0 [,
2597. Summary of remaining write-ins for Line 25 from overflow page 11,055,159 11,055,159 0
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvovcveveveueeeeceeiieie ettt et easas s sessseseseseanas [eoeseeenesenenas 11,739,370 | 12,894,642
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt sttt e e b e et e et e e e e sneesaeesseenneenneenens [sesseeiseeseeteeseesenseenaeens [oeseenseenseense e e et e e ean e
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals 1,782,441
5. Deduct amounts received on disposals 2,247,715
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 172,500 689,998
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 11,566,870 |... 11,739,370
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 11,566,870 11,739,370
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 1,745,517,181 |........... 1,753,138,113
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...211,304,476
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) 1,729,125,120 1,745,517,181
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 141,484,954 123,404,220
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 10,500,000
2.2 Additional investment made after acquisition ... .... 11,002,811
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13.  Statement value at end of current period (Line 11 minus Line 12) 142,843,634 141,459,896
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 ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 9,970,696,054 |.......... 10,535,310,174
2. Cost of bonds and stocks acquired ...59,903,276 ...603,831,060
3. Accrual of discount 4,160, 148 .... 20,586,753
4. Unrealized valuation increase (decrease) 5,720,439 ...162,408,702
5. Total gain (loss) on disposals .. (3,493,918)|... ....(633,480)
6. Deduct consideration for bonds and Stocks diSPOSEA OF ............c.ccocveuiieuiiieieieicieieeeeeeeeeieeee et seesesssessseseenes eeeeeennneenees 190,067,061 | 1,339,232,292
7. Deduct amortization of premium ... 13,741,756
8. Total foreign exchange change in book/adjusted carrying value ... (1,211,000)
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... 3,377,893
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceerirrririrrereeeereresesieeeneeenes oo 9,845,150,162 | 9,970,696,054
12.  Deduct total nonadmitted amounts ettt ettt ettt ettt sttt se s s nsnsesesesennnsesesessnnnsnsesensnnn [eeenenceeeeneenes &,003,869 [ 5,081,035
13. Statement value at end of current period (Line 11 minus Line 12) 9,840,546,293 9,965,615,019
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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 () ettt sttt [ 4,976,363,008 |................. 34,431,762 |.....covveenee 71,032,505 |..cocerenne 40,006,817 |............ 4,979,769,172 oo 0 o [V 4,976,363,098
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 4,423,365,107 |.....ccccovenee. 14,993,030 |.coveceneee 105,695,290 |................ (44,592,199)|............ 4,288,070,648 |.......ooovvecrrrrieeenn 0 [ [V S 4,423,365, 107
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 368,571,626 |......cccocnueee 3,987,500 |...cccvnenve 10,591,523 |..ocovoieeeee (1,981,742)|...cccvenn 359,985,861 |....oeoveeeeeerrneeeeeenn 0 e [V O 368,571,626
L Y (@2 - OSSPSR UEPPRUSTTY SRR 19,392,105 oo (L RSN [V 9,312,367 | 28,704,472 |0 [ [V SO 19,392,105
5. NAIC B () et b et b et e bt n s [e e s (U R [0 (1 R [0 0 oo 0 (1
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 128,820 0 5,098 1,951 125,673 0 128,820
7. Total Bonds 9,787,820,756 53,412,292 187,324,416 2,747,194 9,656,655,826 0 9,787,820,756
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 0 oo 0 (1
N 2[RRI HOSRR 5,861,150 |oecviveriiciirriccine (L RSN [V 166,888 |.......ccccvvvnenee 6,028,038 |.....coovvvereeirrreeen O [ [V 5,861,150
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 8,550,000 |....coovieerieeiriieiriieieas [0 [V 25,000 |oeceeererinnee 8,575,000 |.evevrereeecerirnrenereeeen 0 e [V 8,550,000
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN 0 oo 0 (L RN
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 0 oo 0 (1
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 14,411,150 0 0 191,888 14,603,038 0 14,411,150
15. Total Bonds and Preferred Stock 9,802,231,906 53,412,292 187,324,416 2,939,082 9,671,258, 864 0 9,802,231,906
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




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

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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.ccuiiiiiieireuetiisiiisesesesessssssssesesessssssssssesesesssssssesessssssssesesesssssssssesass  sbesssssssssesann 6,780,461
Cost Paid/(Consideration RECEIVEA) ON @AGIIONS ...........c.cueveiiuiueueieiiiiteieteieieese ettt sttt s s et ese s s s s s s ese s s s e ses et s s ssssesesesssssassesesessssnsssesesasns ebesesrstssiesana 2,720,654
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiiaesesesesesessesese s ssssssesese s ss s seses et s s ssss et et s s s seses et s s snseseses s s s e s e s et s s ssssesesesssssnsesesasans ebesiestassstetana 5,344,255
SSAP NO. 108 AUJUSEMENTS ......eiitiitiitiitiit bbb bbb bbb E b E bR E £ 8 £ E £ E £ E £ E £ E £ E £ E £ e b e AR E b€ AR e A E e e b e e b e e b e bt bbbt et et r b nne e
Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........cuiveviiiiieieieeteiei ittt et eese st et st es et se b st ees bbb s et se s s eb e s s e se s s e b bt s e s es e bbb s e sesebes s sssnsnsebe b s s snsnsntes febebesssscacees (4,041,129)
Considerations received/(Daid) ON tEIMINALONS .............c.c.eviiiuiieieteiieieeete et ettt st s s s s sese s s s s s ses et s s s seses et s s ssesesesesssssasses et s ssssnassesesasnns | ebebesssstsssetesaenenes 17,300
440 17251 o PP TP PP PP TPOS
Adjustment to the Book/Adjusted Carrying Value of NEAGEd M ...........oiiiiiiii bbbttt n eatestearese s e e
Total foreign exchange change in BOOK/AGJUSIEA CAMYING VAIUE ..........c.cueuruiriiriiirisieieteteseste sttt ss st st sese st s sessesesesesesese st ssssesesesesenansssssnes aeressesesesesnanains (543,500)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......cccviiuiuiueieiiieieieieieiieesesese ettt ssesesesesans seeesssssiesenns 10,243,442
Deduct NONAAMIIEA @SSELS .........ciiiiiiii bbb bbb e b s b e s b e b e s b e b e e h e e R e e E e e R e e E e RS e E e R e e R e R R R R e R e e e s AReeEeeEeaeeeae e
Statement value at end of current period (LINE 10 MINUS LINE 1) c...c.oviiuiuereiiiiieeteteieisiesete ettt ss ettt seb b b s ss et beses s snses et ebessssnsnsebebans ctseeesesasnenes 10,243,442
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.ccceueueuereeceeeeeesesesesaesesesesesessssesesesessassesesesesssssssssesasssassssssassssanas <easssssesssesasasaes 854,847
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............cceueueieercueueiereeeeeceeas ceeeeeeeeeneeenas (2,037,622)
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceiiiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......c.cvevieieeeeeeeieteteseeeeeeeeeseaeseseseasenes eeeesesesssseseseseneenesesees [0 R 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieeeies coerererereeeeneen 7,499,966
3.14 Section 1, Column 18, prior year 6,833,470 .....coovvee. 666,496 ..o 666,496
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccevciiiiiiiiiis v 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcveveeeeeeeieeeieeeteseeeeeeeeteseaesesessssenes eeeesesesssseseseseneenesesees 0 e 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccceveveieeeies coerererereeneneens 7,499,966
3.24 Section 1, Column 19, Prior YEAr PIUS ............c.cueveviuieeeieeieeiereiesenenenes eeseresesseseneees 6,833,470
3.25 SSAP NO. 108 QQJUSIMENLS .......cvcvevivieieeiiieietetcteeceee ettt bt eseas s s esess tseataeseseeseseses et s aesesaeaete saeteseseneneassenees 666,496 ........cocovneee. 666,496
T8 o) o) =TI (g Lo o g UL IR L= 0 OSSPSR 0
Cumulative variation margin on terminated contracts during the YEar ................ccceueueeieieieieveereeceees s (8,834,486)
Less:
4.21 Amount used to adjust basis of hedged Item .............cccocveviieiiiieiiiiees e (6,833,469)
4.22 AMOUNE FECOGNIZEA ...ttt easnns eeseseaeaesesees (2,001,017)
4.23 SSAP NO. 108 AQJUSIMENLS ........oeiiiereeceieieeeeeeeteteteteteee e ettt etesees seteteseseeasseseeaeseseseeataene tataesessesesens (8,834,486)
T8 o) o) =TI (g Lo o o g UL IR U= 0 OSSPSR 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA ...... ..o uiiitiaitieii ettt ettt bt b e et saeesae e sheeehe e bt e b e e beea bt ea b e ea e e eae e sheeeheeebeeabeebeen Seemeeeasesaeesaesaesaesaaeeaae s
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs IN PrIOF YA .........ooiiiiiiie ettt e et e eae e s Seeseesaeesaessaesaesaeeaaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeveveeereeeeeeeeeeeeeeeeeeetesesesaeeesesesesssesesesesesesassesesesesssassssesassananes <eassssssesesasas (1,182,775)
Deduct total NONAAMIEA @MOUNLS ..ottt e et h e o h e e h oo e e e e e e oo e o e oo e e R e £ e e e R e £ e e £ R e e R e SR e £ e e e R e e R e e R e s e e e e e e Reseeseeeeeseesbe s mmeemeesteeeeeseee e e e e eeenees
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cccrueueieieececeeeieeeeectete e eseescaetetes et esssasaesesesessssesesasesssseesesasessssssssesesssnssassesasansssnan 2sesesesesasnas (1,182,775)
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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 ...ttt ittt et ee s eae e e e e e e e e e e 2 e e s e e s a2 e S e e s e ee s st s et ne et et ene febsiebaseesses 10,243,442

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............cc.ouevevrcucueveeeeecececeeens eeeeeenenenees (1,182,775)

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s s st s eses et essanssa s s sesesesesnasnensnsnsneneeins e 9,060,667
Part D, SECHON 1, COIUMN B .......iuiuieiiiteiete ettt ettt e s s s s e s s s s n s s e s s e s e s s s s s s et s s s enseseniess febssebsecases 10,964,942

Part D, SECHON 1, COIUMN 7 ..ottt ettt a s s s s s s s s s et s st sensesenieis febssebseesses (1,904,275)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiiii ettt sttt ettt st e e e e e e ennesnnesnes e

Fair Value Check

Part A, Section 1, Column 16 13,070,140

Part B, Section 1, Column 13 (1,182,776)

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt et s s st et esesessanas s sesesesesesssnnensnsneneneeiees s 11,887,364
Part D, SECHON 1, COIUMN O ......ouiiiiiiiiit ettt ettt s e e s s s s e s e s s e s e st n st n st en s s enseseniess febssebsecases 13,325,670

Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt se s s s e s s s n s n s s s e s e s s e st n st nsesenseseniess febsiebseesses (1,438,306)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiie ettt sttt ettt sn e s esiee e e sbeesteenieennesnes i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..u.iuuiuiiiiieeireie ittt st es st ss st s e 8 e85 e85t b bt enies | eesessensetsensenns 3,393,007

Part B, SECHON 1, COIMN 20 .....uiuiuieitieieieeeieetiseesesetsesese st cs s ees s s b ees e e e es b £ b £ b e e e e £ e b b e bbb bbbttt niens ebesictesectnes 55,288,875

Part D, SECHON 1, COIUMN 12 ...ttt h ettt siene ebesicbesecanes 58,681,882

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee ettt nnennenens
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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.cucueueiieeeeieieeeeeeeeee ettt eaeass s s sesesesesssnnas [ereseeseeeennens 276,750,696 |............... 255,266,818
2. Cost Of Cash eqUIVAIENTS ACGUIFET ..........c.c.ciuiiieieeeieeceeecee ettt ettt ettt e s e e s s st sesesesessssas s s sesesesessssansnas |eeesenenensnnnes 367,131,448 |............ 1,548,038, 107
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.cviviueuiueriiieeeeeeieieteseseses et es et etetesese st st ssesesesesssssssssssesesesesesessasasssasaseses [oeseseeeseenenas 447,946,854 |........... 1,526,554,229
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) ..........cceceiiriiiererereeeeeeeeeeieeeeeeeeeesesens fereeeeeeeeens 195,935,290 |...covovnneee 276,750,696
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) 195,935,290 276,750,696

S108




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

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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

3399999 - Totals

SCHEDULE B - PART 3

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

1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal

000002966 .....neeeeeeennnaraenns BAKERSFIELD ..eevveeeiieerinnnareerennnnaes |ornnnnnnaeeennnns CA cerveieeeeee Jorennnn neees Joennd 02/17/1998 .....[...... 02/24/2023 ... [ PO (U PP [ PO 0 [ PO [O PP 0
0199999. Mortgages closed by repayment 0 0 0 0 0 0 0
000002953 . .. | HOUSTON .01/15/1998 .. 0 .0 0 0 0 .0
000003423 . .. [ATLANTA ... .06/07/1999 .. 0 .0 0 0 0
000003798 ... . | CHARLOTTE F R I 06/29/2000 0. 0. 0. 0. ...0
000003799 .... CHARLOTTE ... F FRR RN 06/29/2000 0. 0. 0 0. ...0
000003800 ... GREENSBORO .. F R I 06/29/2000 0. 0. 0. 0. ...0
000003801 ... GREENSBORO .. F FRR RN 06/29/2000 0. 0] 0 0. ...0
000004847 ... J R I 11/12/2002 0. 0] 0. 0. ...0
000004898 ... FR AR RN 07/25/2019 0. 6)|.. 0 0. ...0
000004898 ... J R I 12/02/2002 0. 0] 0. 0. ...0
000005305 ... .. | HOLBROOK 11/12/2003 0. 0] 0 0. ...0
000005349 . . |CITY OF INDUSTRY .08/05/2003 .. 0 .0 0 0 0
000005441 . .. | INWOOD . ... 01/01/2007 .. 0 .0 0 0 0
000005450 . .. | SEATTLE .10/15/2003 .. 0 .0 0 0 0
000005494 . .. |HOUSTON .10/20/2003 .. 0 .0 0 0 0
000005528 . . | VIRGINIA BEACH 01/07/2004 .. 0 .0 0 0 0
000005621 ... 02/13/2004 0. 0. 0 0. ...0
000005704 ... 06/08/2004 0. 0. 0. 0. ...0
000005753 .... 05/27/2004 0. 0. 0. 0. ...0
000005912 11/02/2004 ... fooiiiiiiiins s [ PP [O PP [ PP 0 0 0
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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

000005936 ... LYNNWOOD ... 11/15/2004 L 41,706 ... 0. 0. 0. 0 L 41,706 |. o 41,706 ... 0. ...0
000006024 ... LOUISVILLE .. 02/15/2005 ... 86,408 |.... 0. 0. 0. 0. ... 86,408 |. .. 86,408 |... 0. ...0
000006025 .... LOUISVILLE .. 02/15/2005 Ll 74,493 | 0. 0. 0. 0 ...74,493 [. 0. ...0
000006032 . .. | OMAHA ..... .02/22/2005 .. 168,774 |. 0 0 .0 0 0 0
000006058 . .. | KNOXVILLE .05/16/2005 .. 61,321 |. 0 0 .0 0 0 0
000006124 . .| ALBUQUERQUE . .03/29/2005 .. .20,531 | 0 0 .0 0 0 0
000006146 ... CLERMONT ... 08/01/2005 L AT79% . 0. 0. 0. 0 0. ...0
000006204 ... BROOKLYN .. 06/13/2005 ... 78,866 |.... 0. 0. 0. 0. 0. ...0
000006245 ... OAKTON ... 07/05/2005 .83,741 L. 0. 0. 0. 0 0. ...0
000006256 ... SALT LAKE CITY .. 01/01/2007 ....20,599 |.... 0. 0. 0. 0. 0. ...0
000006259 .... LAS CRUCES 08/03/2005 ....35,820 [.... 0. 0. 0. 0 0. ...0
000006291 ... LOS ANGELES ... 08/24/2005 ....62,469 |.... 0. 0. 0. 0. 0. ...0
000006292 .... LOS ANGELES ... 08/11/2005 ... 98,161 [.... 0. 0. 0. 0 0. ...0
000006306 .... MERIDIAN .... 08/22/2005 14,072 .. 0. 0. 0. 0. 0. ...0
000006307 . .. | MERIDIAN . .08/22/2005 .. .54,442 |. 0 0 .0 0 0 0
000006308 . .. | MERIDIAN . .08/22/2005 .. 32,131 ). 0 0 .0 0 0 0
000006369 . . | RIVERSIDE 10/07/2005 .. .51,000 |. 0 0 .0 0 0 0
000006391 ... CHARLOTTE ... 09/20/2005 87,912 0. 0. 0. 0. 0. ...0
000006403 ... GLEN ALLEN .. 11/18/2005 ....53,691 [.... 0. 0. 0. 0 0. ...0
000006452 .... Cleveland ... 01/11/2006 ... 18,614 [.... 0. 0. 0. 0. 0. ...0
000006492 .... SOUTHAVEN ... 11/29/2005 ....84,922 |.... 0. 0. 0. 0 0. ...0
100000009 ... 03/08/2006 ....53,607 |.... 0. 0. 0. 0. 0. ...0
100000096 ... OWINGS MILLS .. 02/15/2006 ....34,659 [.... 0. 0. 0. 0 0. ...0
100000204 ... SEATTLE 02/15/2006 .. 38,718 |.... 0. 0. 0. 0. 0. ...0
100000261 ... SAN BERNARDINO ... 01/01/2007 0. 0. 0. 0 0. ...0
100000334 . .. | OREGON ... ... 07/26/2006 .. 0 0 .0 0 0 0
100000477 . .. | HOUSTON ... ... 08/02/2006 .. 0 0 .0 0 0 0
100000832 . .. | MANCHESTER ... 01/18/2007 .. 0 0 .0 0 0 0
100000880 . .. |PERRIS ... .04/12/2007 .. 0 0 .0 0 0 0
100000881 . . | SAN JACINTO . .04/12/2007 .. 0 0 .0 0 0 0
100001109 ... LITCHFIELD .. 07/23/2007 0. 0. 0. 0 0. ...0
100001136 ... SAN DIEGO ... 07/19/2007 0. 0. 0. 0. 0. ...0
100001194 ... SUN VALLEY .. 09/06/2007 0. 0. 0. 0 0. ...0
100001324 ... 12/17/2007 0. 0. 0. 0. 0. ...0
901000201 ... ROCKY MOUNT . 04/11/2017 0. 0. 0. 0 0. ...0
901000234 .... .. | WOODBRIDGE .. 04/11/2017 0. 0. 0. 0. 0. ...0
901000250 . .. | BROOKLYN .. ... 0771972011 .. 0 0 .0 0 0 0
901000265 . .. | CAMBRIDGE .06/29/2011 .. 0 0 .0 0 0 0
901000268 . .. | MIDDLESEX .04/12/2017 .. 0 0 .0 0 0 0
901000274 . .. | DEL MAR ... 07/15/2011 .. 0 0 .0 0 0 0
901000298 . . | GULF BREEZE .. 1072072011 .. 0 0 .0 0 0 0
901000301 ... ATLANTA 10/20/2011 0. 0. 0. 0. 0. ...0
901000304 .... 11/14/2011 0. 0. 0. 0 0. ...0
901000315 ... MINNEAPOLIS . 12/28/2011 0. 0. 0. 0. 0. ...0
901000340 .... ATLANTA 04/05/2012 0. 0. 0. 0 0. ...0
901000347 ... CARY ... 05/24/2012 . 0. 0. 0. 0. . . 0. ...0
901000376 ... 10/11/2012 109,828 |.... 0. 0. 0. 0 109,828 |. .. 109,828 |... 0. ...0
901000378 ... SAN FRANCISCO . 08/02/2012 138,538 |.... 0. 0. 0. 0. 138,538 |. 0. ...0
901000401 ... LA PALMA ... 08/01/2012 ...63,347 |.... 0. 0. 0. 0 ...63,347 . 0. ...0
901000402 . .. | CERRITOS .. ...00/04/2012 .. 17,581 |. 0 0 .0 0 17,581 |. 0 0
901000433 ... . | ENGLEWOOD ... 10/01/2012 ...59,624 |.... 0. .0, .0 0. ...59,624 |. 0. ...0
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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

901000460 ... FLUSHING 04/09/2013 0. 0. 0. 0 .. 104,197 |. .. 104,197 |... 0. ...0
901000474 ... RANCHO DOMINGUEZ ... 12/14/2012 0. 0. 0. 0. ....22,501 |. 0. ...0
901000484 .... .. | ASTORIA ... 02/27/2013 0. 0. 0. 0 ...86,334 . 0. ...0
901000493 . .. [WALNUT . .01/31/2013 .. 0 0 .0 0 0 0
901000495 . .. | SHAKOPEE . .03/18/2013 .. 0 0 .0 0 0 0
901000506 . . | PEMBROKE PINES .08/01/2013 .. 0 0 .0 0 0 0
901000508 ... FAYETTEVILLE 03/20/2013 0. 0. 0. 0 0. ...0
901000550 ... .. | QUEENS ... 04/25/2013 0. 0. 0. 0. 0. ...0
901000552 .... . | SANTEE ... 05/30/2013 0. 0. 0. 0 0. ...0
901000560 ... MIDDLEBURG HEIGHTS ... 04/30/2013 0. 0. 0. 0. 0. ...0
901000562 .... GERMANTOUN ...oevvvveeeivieniieeeeiennn Jevnneneeeevene M e [ 07/01/2013 0. 0. 0. 0 0. ...0
901000563 .... SAN DIEGO ..eeeeeeeeeeeeenneeeeeeennies Jeemnmneeeeeenes CAecc e s el 05/23/2013 0. 0. 0. 0. 0. ...0
901000566 ... QUINCY eveiiviiiinieeeiniineecenniees v MR [ 06/03/2013 0. 0. 0. 0 0. ...0
901000567 ... CENTENNIAL .. 05/31/2013 0. 0. 0. 0. 0. ...0
901000582 . .. | ESCONDIDO .06/26/2013 .. 0 0 .0 0 0 0
901000585 . .. | STERLING . .07/31/2013 .. 0 0 .0 0 0 0
901000607 . . | GARDEN GROVE .08/30/2013 .. 0 0 .0 0 0 0
901000618 ... MEMPHI'S 07/31/2013 0. 0. 0. 0. 0. ...0
901000626 ... TORRANCE 09/26/2013 0. 0. 0. 0 0. ...0
901000627 ... New Port Richey .......cceeveueerevemmnnnnns oemmmeneeeeen Pl e e 02/05/2015 0. 0. 0. 0. 0. ...0
901000628 ... PINELLAS PARK ....oevvvvnneinviinnnnnnninns Jevnneneeeeenne Flov e s 10/07/2013 0. 0. 0. 0 0. ...0
901000632 .... WASHINGTON ...eeeeeeeeeeeeeneeeeeeeenin Jeemmmeeeeeeenens D e s e 09/18/2013 0. 0. 0. 0. 0. ...0
901000653 .... O] ) R |0 R ISR UUR R 12/06/2013 0. 0. 0. 0 0. ...0
901000654 ...vveeeeeeeeneeeeeenn [OMAHA oo [eeeeeeeee N [ 12/18/2013 0. 0. 0. 0. 0. ...0
901000657 ... WOOLWICH .. 11/27/2013 0. 0. 0. 0 0. ...0
901000666 . .. |AVON ... 12/12/2018 .. 0 0 .0 0 0 0
901000672 . . | HOUSTON ... 1172672013 .. 0 0 .0 0 0 0
901000673 . . |Beltsville .04/01/2014 .. 0 0 .0 0 0 0
901000674 . .. | Gaithersburg .04/09/2014 .. 0 0 .0 0 0 0
901000684 . . | VIRGINIA BEACH 12/12/2013 .. 0 0 .0 0 0 0
901000700 .... 02/14/2014 0. 0. 0. 0 0. ...0
901000707 ...oeeeeevneeeeeeennnns [PARKER e [eeeeeeenee e 0 oo e e 02/19/2014 0. 0. 0. 0. 0. ...0
901000718 ... LOS ANGELES .....covvunvivrivrnnnnennrcvnnnns fevvnenneeeeennn CAiceis e e e 03/07/2014 0. 0. 0. 0 0. ...0
901000720 ... CORONA e e eeeeme e eeemenes Jeemmeeeeeeenes CAecc e s e 02/27/2014 0. 0. 0. 0. 0. ...0
901000725 ... Falmouth .. 04/29/2014 0. 0. 0. 0 0. ...0
901000732 .... Las Vegas ... 04/11/2014 0. 0. 0. 0. 0. ...0
901000734 . . | Germantown .. .05/22/2014 .. 0 0 .0 0 0 0
901000735 . .. |Plantation .04/09/2014 .. 0 0 .0 0 0 0
901000740 . . |Puyallup .. .04/24/2014 .. 0 0 .0 0 0 0
901000745 . . |Newark . .03/28/2014 .. 0 0 .0 0 0 0
901000747 . . |Berea ... .. 08/18/2014 .. 0 0 .0 0 0 0
901000748 ... Cedar Park .. 06/18/2014 0. 0. 0. 0. 0. ...0
9010007565 ... Woodbury 07/03/2014 0. 0. 0. 0 0. ...0
901000756 ... Vestavia Hills ..o.ooveeeeeneieieeinniees Jeneeeeeeeee Al e [ 08/06/2014 0. 0. 0. 0. 0. ...0
901000769 ... Las Vegas .....oovvvvvevvnnnnnniinnnnnnnnns Jovnnennneeeenen Wenis e el 06/13/2014 0. 0. 0. 0 0. ...0
901000772 ... Atlanta ooooeeeeiiiieeeeeceeieeee e GAe fe  fe 07/25/2014 0. 0. 0. 0. 0. ...0
901000780 ... Los Alamitos .. 07/01/2014 0. 0. 0. 0 0. ...0
901000797 ... Seattle 07/16/2014 . . 0. 0. 0. 0. . 0. ...0
901000802 ... 09/11/2014 193,198 |.... 0. 0. 0. 0 193,198 |. 0. ...0
901000829 . . |Winston-Salem . 11/25/2014 .. .. 217,740 |. 0 0 .0 0 217,740 | 0 0
901000833 ... Woodbury .. 09/05/2014 ...38,236 |.... 0. .0, .0 0. ...38,236 |. 0. ...0
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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

901000834 .... Woodbury ... 09/05/2014 .GA47,233 | 0. 0. 0. 0 LW 47,233 | 0. ...0
901000839 ... St. Charles 11/07/2014 .. 102,681 |.... 0. 0. 0. 0. .. 102,681 |. 0. ...0
901000859 .... Kirkland . 11/20/2014 ...29,152 |.... 0. 0. 0. 0 ...29,152 . 0. ...0
901000867 . . |Foley .. 11/12/2014 .. 77,288 | 0 0 .0 0 77,288 |. 0 0
901000873 . . |Cincinnati .12/02/2014 .. .50,324 |. 0 0 .0 0 .50,324 |. 0 0
901000875 . . |Newport ... 11/25/2014 .. .19,499 |. 0 0 .0 0 19,499 |. 0 0
901000876 ... Chicago ... 12/17/2014 ....29,765 |.... 0. 0. 0. 0 ....29,765 |. 0. ...0
901000880 ... WESTMINSTER 01/16/2015 ....28,488 |.... 0. 0. 0. 0. ....28,488 |. 0. ...0
901000889 ... Seattle 12/19/2014 ....31,827 |.... 0. 0. 0. 0 ....31,827 | 0. ...0
901000907 ... Clackamas 02/02/2015 ...83,864 |.... 0. 0. 0. 0. ....83,864 |. 0. ...0
901000908 ... TULATIN ... 02/04/2015 0. 0. 0. 0 ....50,318 |. 0. ...0
901000912 ... Birmingham .. 03/24/2015 0. 0. 0. 0. .. 145,507 |. 0. ...0
901000916 ... Madison 03/17/2015 0. 0. 0. 0 ....44,235 | 0. ...0
901000917 ... West Chester .. 03/31/2015 0. 0. 0. 0. ....34,702 |. 0. ...0
901000918 . .. | Twinsburg .05/29/2015 .. 0 0 .0 0 .23,288 |. 0 0
901000921 . . |Chandler .. .04/17/2015 .. 0 0 .0 0 10,755 |. 0 0
901000925 . .. [Westminister .03/12/2015 .. 0 0 .0 0 38,168 |. 0 0
901000938 .... CRIChMONd e feeeeee VA e e 08/10/2015 0. 0. 0. 0. ....38,649 |. 0. ...0
901000947 ... Little Rock ovvvvvvnviviinnnniiniiininnes v AR [ e e 07/31/2015 0. 0. 0. 0 ... 14,356 |. 0. ...0
901000948 .... Inglen00d ..ovveeeeeeeenieeeeeenieeeeeee feeeemneeeeeen G s e e 06/01/2015 0. 0. 0. 0. ...48,172 . 0. ...0
901000955 .... CfVernon L. e CAe e 06/01/2015 0. 0. 0. 0 0. ...0
901000958 .... . |Rochester Hills ..ooooemneieieiiiiiiineee oo Ml e e e 08/21/2015 0. 0. 0. 0. 0. ...0
901000963 .... Washington .......ccoeevvvviiiiniininniinnns Jovninnnenennnn D [ e e 04/10/2015 0. 0. 0. 0 0. ...0
901000967 ... Melrose Park ........eoeeveeemmnneneeeeennnn Joemmmneeeeemnees e e e e 07/30/2015 0. 0. 0. 0. 0. ...0
901000968 ... JACKSONVILLE ..ovvvviiieiceviinieeeeenn Jevvveeneeeeeen Flene e e 05/15/2015 0. 0. 0. 0 0. ...0
901000980 . .. |Largo ..... .05/27/2015 .. 0 0 .0 0 0 0
901000983 . . |Northville .06/30/2015 .. 0 0 .0 0 0 0
901000987 . . | Corona . 07/01/2015 .. 0 0 .0 0 0 0
901000989 . . |Miami .11/02/2015 .. 0 0 .0 0 0 0
901000991 . . | Arlington 06/18/2015 .. 0 0 .0 0 0 0
901000997 ... Creve COUBT ....uuvvvvvevennnrrnrrnnnnnnnns Jovvnnnnnneeennnne MOeciennncins o e el 07/15/2015 0. 0. 0. 0 0. ...0
901001000 ... Ridley TOWNShip ..oeeeeeeeeeeeeeemnieeeeee femneeeeeeee PAe e e 07/31/2015 0. 0. 0. 0. 0. ...0
901001005 ... Chicago w.vvevvvvierenniiiiiiiiinnneeinnnens Jevvnenneeeeene e e e 06/30/2015 0. 0. 0. 0 0. ...0
901001006 ... ChiCagO weveeeeeeeeneneeeeeeenneeeeeennnns Jeemneeeeeemnees e [ [t 08/11/2015 0. 0. 0. 0. 0. ...0
901001010 ... NASHVILLE «.ovvvviiiiiiiiinieniviiiinees Jevnneneeeeeen Necias oo e [ 04/11/2017 0. 0. 0. 0 0. ...0
901001011 ... Oak Park 09/30/2015 0. 0. 0. 0. 0. ...0
901001012 . .. |Hendersonville .09/08/2015 .. 0 0 .0 0 0 0
901001016 . . |Chantilly .08/31/2015 .. 0 0 .0 0 0 0
901001022 . . |Des Moines .. 1173072015 .. 0 0 .0 0 0 0
901001024 . .. | Santa Monica .10/14/2015 .. 0 0 .0 0 0 0
901001026 . . |LOUISVILLE .. .09/16/2015 .. 0 0 .0 0 0 0
901001034 .... San Marcos .. 12/04/2015 0. 0. 0. 0. 0. ...0
901001044 ... Tigard .... 12/29/2015 0. 0. 0. 0 0. ...0
901001046 ... Houston ... 10/30/2015 0. 0. 0. 0. 0. ...0
901001048 ... Harrisburg .. 01/29/2016 0. 0. 0. 0 0. ...0
901001050 ... Indio 10/30/2015 0. 0. 0. 0. 0. ...0
901001052 .... Scottsdale .. 11/04/2015 0. 0. 0. 0 0. ...0
901001071 ... Englewood ... 11/20/2015 0. 0. 0. 0. 0. ...0
901001076 ... Wyomissing .. 04/08/2016 0. 0. 0. 0 0. ...0
901001087 . . [Berwyn .... 12/11/2015 .. 0 0 .0 0 0 0
901001090 ... Pleasanton 01/29/2016 0. .0, .0 0. 0. ...0
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901001105 ... Wyomissing .. 04/15/2016 ....50,763 |.... 0. 0. 0. 0 0. ...0
901001106 ... Shoreline ... 05/02/2016 .. 104,414 |.... 0. 0. 0. 0. 0. ...0
901001113 ... West Chester .. 04/11/2016 42,304 ... 0. 0. 0. 0 0. ...0
901001114 . .. | Saint Paul .. ... 03/01/2016 .. 375,278 |. 0 0 .0 0 0 0
901001118 . . |Charlotte .04/26/2016 .. .52,338 |. 0 0 .0 0 0 0
901001123 . . |San Jose .... .. 04/18/2016 .. .27,328 | 0 0 .0 0 0 0
901001128 ... Vestavia Hills .. 10/06/2016 ....62,085 [.... 0. 0. 0. 0 0. ...0
901001136 ... Burbank 06/01/2016 ....36,387 [.... 0. 0. 0. 0. 0. ...0
901001142 ... Deerfield Beach . 01/11/2017 ... 90,878 |.... 0. 0. 0. 0 0. ...0
901001145 ... Santa Monica 07/28/2016 ...31,120 |.... 0. 0. 0. 0. 0. ...0
901001147 ... University Park .... 07/29/2016 ....29,915 [.... 0. 0. 0. 0 0. ...0
901001149 .... Newington ... 11/01/2016 ... 50,108 |.... 0. 0. 0. 0. 0. ...0
901001152 ... Exton 08/10/2016 ... 41,933 ... 0. 0. 0. 0 0. ...0
901001154 ... North Aurora .. 08/18/2016 ....39,138 [.... 0. 0. 0. 0. 0. ...0
901001158 . .. |Nor thlake ....08/23/2016 .. 12,941 ). 0 0 .0 0 0 0
901001170 . .. |Kent . ... 10/07/2016 .. 38,172 ). 0 0 .0 0 0 0
901001189 . . | Chicago .11/23/2016 .. .16,463 |. 0 0 .0 0 0 0
901001208 ... Draper ... 01/25/2017 ....23,897 |.... 0. 0. 0. 0. 0. ...0
901001222 .... . [New Castle .. 01/31/2017 17,597 . 0. 0. 0. 0 0. ...0
901001225 ... . |Cincinnati .. 12/30/2016 21,547 . 0. 0. 0. 0. 0. ...0
901001226 ... Las Vegas ... 02/01/2017 ....30,586 |.... 0. 0. 0. 0 0. ...0
901001230 ... Centreville . 03/17/2017 ....89,692 [.... 0. 0. 0. 0. 0. ...0
901001245 ... . [Portland .... 03/06/2017 ... 37,107 |.... 0. 0. 0. 0 0. ...0
901001250 ... . |Belleville .. 03/30/2017 L2414 0. 0. 0. 0. 0. ...0
901001255 ... . |Greenville .. 02/28/2017 ...51,514 . 0. 0. 0. 0 0. ...0
901001257 . .. |Florence .... ... 03/16/2017 .. 12,408 | 0 0 .0 0 0 0
901001261 . . |Upper Arlington . ... 07/26/2017 .. 37,768 |. 0 0 .0 0 0 0
901001276 . . |Pensacola ... .04/27/2017 .. 70,609 |. 0 0 .0 0 0 0
901001282 . .. |Marlton ... .05/24/2017 .. .25,465 |. 0 0 .0 0 0 0
901001283 . . |Rohnert Park .. 06/15/2017 .. .23,267 | 0 0 .0 0 0 0
901001291 ... Alpharetta 05/18/2017 ....23,338 [.... 0. 0. 0. 0 0. ...0
901001293 .... . |Plano 06/07/2017 ... 67,051 [.... 0. 0. 0. 0. 0. ...0
901001297 ... . | Orlando 07/10/2017 ..52,223 |.... 0. 0. 0. 0 0. ...0
901001303 ... Snellville 10/11/2017 47,183 0. 0. 0. 0. 0. ...0
901001307 ... Gaithersburg .. 05/23/2017 ....58,5% |[.... 0. 0. 0. 0 0. ...0
901001308 ... Lodi 05/31/2017 ....64,957 ... 0. 0. 0. 0. 0. ...0
901001311 . . |Farmingdale . .05/24/2017 .. .21,105 |. 0 0 .0 0 0 0
901001314 . . | Phoenixville ... 06/09/2017 .. 18,807 |. 0 0 .0 0 0 0
901001318 . . |West Jordan . ... 06/02/2017 .. .21,318 | 0 0 .0 0 0 0
901001321 . .. | Shoreview ... 06/05/2017 .. .85,858 |. 0 0 .0 0 0 0
901001323 . . [Highlands .. 06/20/2017 .. 13,808 |. 0 0 .0 0 0 0
901001324 .... . | Odenton 05/19/2017 ....30,514 [.... 0. 0. 0. 0. 0. ...0
901001330 .... CarIsbad .. 06/29/2017 ..o fenneeieiinn e [ 7,872 ... 0. 0. 0. 0 0. ...0
901001338 ... Oakdale ... 08/10/2017 ....26,503 [.... 0. 0. 0. 0. 0. ...0
901001385 ... . |Rosedale .... 12/14/2017 ....28,288 |.... 0. 0. 0. 0 0. ...0
901001392 .... . |Creve Coeur . 11/13/2017 ....52,8% [.... 0. 0. 0. 0. 0. ...0
901001408 ... Villa Park .. 12/20/2017 ... 22,864 |.... 0. 0. 0. 0 0. ...0
901001411 ... Chaska 12/19/2017 ....53,864 [.... 0. 0. 0. 0. 0. ...0
901001414 ... . |Austin ... 11/28/2017 ....19,769 |.... 0. 0. 0. 0 0. ...0
901001429 . . [Dallas . .. 04/10/2018 .. .39,798 |. 0 0 .0 0 0 0
901001437 ... Denver ... 02/23/2018 ...56,093 |.... 0. .0, .0 0. 0. ...0
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901001451 ... L HITTSDOro e e R e e e 01/26/2018 ....66,348 [.... 0. 0. 0. 0 0. ...0
901001453 .... . | Thousand Oaks . 02/27/2018 oo fenniiiiiinn e feeeeeees 9,137 |.... 0. 0. 0. 0. 0. ...0
901001455 ... . [Minneapolis 04/19/2018 ....69,705 [.... 0. 0. 0. 0 0. ...0
901001459 . . |Farmers Branch .08/29/2018 .. .38,273 | 0 0 .0 0 0 0
901001466 . . | Denver . .03/15/2018 .. .33,323 | 0 0 .0 0 0 0
901001469 . . |Varico . .04/09/2018 .. 0 0 .0 0 0 0
901001473 ... Cary .... 04/12/2018 0. 0. 0. 0 0. ...0
901001474 ... Cary 04/12/2018 0. 0. 0. 0. 0. ...0
901001475 ... Bethesda 04/19/2018 0. 0. 0. 0 0. ...0
901001477 ... Chesterfield .. 04/09/2018 0. 0. 0. 0. 0. ...0
901001480 ... Duluth 03/29/2018 0. 0. 0. 0 0. ...0
901001482 ... Washington .. 04/12/2018 0. 0. 0. 0. 0. ...0
901001483 .... Wheeling ... 06/06/2018 0. 0. 0. 0 0. ...0
901001486 ... St. Louis ... 04/12/2018 0. 0. 0. 0. 0. ...0
901001488 . Indianola ... 07/31/2018 .. 0 0 .0 0 0 0
901001493 . .. |Farmingdale . ... 04/11/2018 .. 0 0 .0 0 0 0
901001495 . . | Shokopee .. .. 04/06/2018 .. 0 0 .0 0 0 0
901001498 ... . | Thornton .. 05/18/2018 0. 0. 0. 0. 0. ...0
901001516 ... Memphis ... 05/11/2018 0. 0. 0. 0 0. ...0
901001517 ... Glasgow ... 05/25/2018 0. 0. 0. 0. 0. ...0
901001521 ... . |Farmers Branch ..........oeevvvviivninnnns fovvvvnnincn T e e o 05/09/2018 0. 0. 0. 0 0. ...0
901001523 .... . [Lone Tree 05/30/2018 0. 0. 0. 0. 0. ...0
901001524 .... . [Williamsburg .. 08/06/2018 0. 0. 0. 0 0. ...0
901001526 ... . |Woods Cross ... 06/04/2018 0. 0. 0. 0. 0. ...0
901001531 ... .. | Winchester .. 06/12/2018 0. 0. 0. 0 0. ...0
901001532 . . |League City . ... 06/28/2018 .. 0 0 .0 0 0 0
901001535 . . [ Jacksonville .06/22/2018 .. 0 0 .0 0 0 0
901001540 . .. |Silverdale ... 06/14/2018 .. 0 0 .0 0 0 0
901001542 . . | Seattle ... ... 06/14/2018 .. 0 0 .0 0 0 0
901001543 . .. |Cypress .. 06/18/2018 .. 0 0 .0 0 0 0
901001551 ... . |New York . 07/03/2018 0. 0. 0. 0 0. ...0
901001569 ... Chapel Hill . 09/11/2018 0. 0. 0. 0. 0. ...0
901001573 ... PORTLAND ... 10/31/2018 0. 0. 0. 0 0. ...0
901001575 ... Portland .... 10/31/2018 0. 0. 0. 0. 0. ...0
901001588 ... Amityville .. 10/23/2018 0. 0. 0. 0 0. ...0
901001592 .... . |Berwyn .... 11/21/2018 0. 0. 0. 0. 0. ...0
901001593 . . |Berwyn . ... 1172172018 .. 0 0 .0 0 0 0
901001594 . .. [Berwyn . ... 11/21/2018 .. 0 0 .0 0 0 0
901001612 . . | Cambr idge ... 1071072018 .. 0 0 .0 0 0 0
901001616 . . [ San Carlos ... 10/26/2018 .. 0 0 .0 0 0 0
901001631 . . |Richmond .. .. 01/17/2019 .. 0 0 .0 0 0 0
901001717 ... Arvada .... 01/30/2019 0. 0. 0. 0. 0. ...0
901001721 ... Mesa .... 01/16/2019 0. 0. 0. 0 0. ...0
901001732 ... Reno ... 02/22/2019 0. 0. 0. 0. 0. ...0
901001795 ... VALLEY VIEW ... 06/27/2019 0. 0. 0. 0 0. ...0
901001801 ... Bellaire 07/22/2019 0. 0. 0. 0. 0. ...0
901001802 ... Jacksonville 07/02/2019 0. 0. 0. 0 0. ...0
901001805 ... Flower Mound 08/08/2019 0. 0. 0. 0. 0. ...0
901001808 ... Vadnais Heights .... 08/01/2019 0. 0. 0. 0 0. ...0
901001809 . . | Jacksonville .. .. 07/16/2019 .. 0 0 .0 0 0 0
901001810 ... Bronx .. 12/31/2019 0. .0, .0 0. 0. ...0
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901001816 ... Virginia Beach .. 10/29/2019 ...27,518 ... 0. 0. 0. 0 0. ...0
901001817 ... Chesapeake 10/29/2019 ..o foeiiiiiiies e e 6,254 |.... 0. 0. 0. 0. 0. ...0
901001818 ... Novato 08/22/2019 ....24,608 |.... 0. 0. 0. 0 0. ...0
901001819 . . |Walla Walla .08/09/2019 .. 17,472 ). 0 0 .0 0 0 0
901001825 . . |Dallas . .09/19/2019 .. .35,077 | 0 0 .0 0 0 0
901001829 . Issaquah . 11/14/2019 .. 15,291 | 0 0 .0 0 0 0
901001832 ... Colorado Springs ... 11/07/2019 ... 10,716 |.... 0. 0. 0. 0 0. ...0
901001845 ... Chicago 12/16/2019 ....12,9868 |.... 0. 0. 0. 0. 0. ...0
901001866 ... Westminister .. 02/13/2020 .. 28,973 |.... 0. 0. 0. 0 0. ...0
901001875 ... Austin .... 03/04/2020 ....49,611 [.... 0. 0. 0. 0. 0. ...0
901001885 ... Algona ... 05/29/2020 ... 13,016 |.... 0. 0. 0. 0 0. ...0
901001895 ... Marion .... 06/30/2020 ....31,634 [.... 0. 0. 0. 0. 0. ...0
901001897 ... Orlando ... 06/12/2020 ....35,205 |.... 0. 0. 0. 0 0. ...0
901001905 ... Owings Mills .. 05/01/2020 ....56,475 |.... 0. 0. 0. 0. 0. ...0
901001907 . . | Chattanooga .... .06/27/2020 .. 14,487 |. 0 0 .0 0 0 0
901001908 . . | Jacksonville Beach .05/27/2020 .. .22,390 | 0 0 .0 0 0 0
901001910 . . | Jacksonville Beach .06/27/2020 .. A7,122 ). 0 0 .0 0 0 0
901001911 ... Jacksonville Beach ... 05/27/2020 .....|oeeeeeeiiinn eeveiniens feeeeeees 9,878 |.... 0. 0. 0. 0. 0. ...0
901001912 ... Huntington .. 06/19/2020 .....feuneeeeiinn e [ 8,060 |.... 0. 0. 0. 0 0. ...0
901001917 ... Chicago 05/19/2020 ....46,906 |.... 0. 0. 0. 0. 0. ...0
901001921 ... .. |Edina 07/23/2020 .. 166,603 |.... 0. 0. 0. 0 0. ...0
901001932 .... . |Apple Valley .. 08/27/2020 ....59,741 [.... 0. 0. 0. 0. 0. ...0
901001958 ... Zionsville/Whitestown .. 01/28/2021 ....32,678 |.... 0. 0. 0. 0 0. ...0
901001963 .... Golden 02/11/2021 ....16,454 |.... 0. 0. 0. 0. 0. ...0
901001976 ... Clinton Township 03/19/2021 .G 17,438 . 0. 0. 0. 0 0. ...0
901001982 . .. | Annapolis ...... .04/01/2021 .. 51,344 |. 0 0 .0 0 0 0
901001984 . .. |Philadelphia A2/17/2021 .. .26,621 |. 0 0 .0 0 0 0
901001987 . .. |Elmhurst . .05/05/2021 .. 18,318 |. 0 0 .0 0 0 0
901001989 . . | Skokie . .06/06/2021 .. 22,755 | 0 0 .0 0 0 0
901002000 . . |Gardena ... 0472172021 .. 21,162 |. 0 0 .0 0 0 0
9010020065 ... King of Prussia . 05/24/2021 ....23,321 ... 0. 0. 0. 0 0. ...0
901002012 ... Lakewood 05/19/2021 ....18,555 [.... 0. 0. 0. 0. 0. ...0
901002014 .... Windsor Mill .. 06/15/2021 ....54,268 |.... 0. 0. 0. 0 0. ...0
901002016 ... Ashburn ... 05/17/2021 ... 86,381 ... 0. 0. 0. 0. 0. ...0
901002020 ... Austin .... 05/14/2021 ....54,361 [.... 0. 0. 0. 0 0. ...0
901002025 ... .. [Northglenn (VYA T:V.17.2 I R PR 8,786 |.... 0. 0. 0. 0. 0. ...0
901002029 . . |Arlington Heights .06/22/2021 .. 10,077 |. 0 0 .0 0 0 0
901002032 . . |Everett .06/24/2021 .. .33,368 | 0 0 .0 0 0 0
901002033 . .. [Baltimore 06/17/2021 .. .58,738 |. 0 0 .0 0 0 0
901002042 . .. |Richmond .. .10/05/2021 .. 17,308 | 0 0 .0 0 0 0
901002046 . . |Millburn . .09/30/2021 .. 41,582 |. 0 0 .0 0 0 0
901002047 ... Millburn .... 09/30/2021 ....15,743 [.... 0. 0. 0. 0. 0. ...0
901002049 .... .. [Lancaster ... 08/20/2021 ....16,583 [.... 0. 0. 0. 0 0. ...0
901002062 .... . |Sun City .... 07/26/2021 ....20,014 |.... 0. 0. 0. 0. 0. ...0
901002063 .... Dallas .... 07/30/2021 . 104,717 ... 0. 0. 0. 0 0. ...0
901002065 ... Evans 08/31/2021 ... 81,151 [, 0. 0. 0. 0. 0. ...0
901002068 ... Melvindale .. 09/30/2021 ....28,980 [.... 0. 0. 0. 0 0. ...0
901002071 ... Baltimore ... 08/16/2021 LG 17,873 0. 0. 0. 0. 0. ...0
901002076 ... Denver 08/18/2021 ..o foeeeeenniins s i 6,650 |.... 0. 0. 0. 0 0. ...0
901002077 . . | Shrewsbury .09/30/2021 .. .24,085 |. 0 0 .0 0 0 0
901002078 ... Shrewsbury .. 09/30/2021 ... |eeeeeeeieiin e [ 6,884 |.... 0. .0, .0 0. 0. ...0
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(246)
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16,363,449
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901002082 .... Hudson . 12/03/2021 18113 0. 0. 0 ... 18,113 . . 18,113 |... 0. ...0
901002084 ... Plano ... 10/05/2021 42,785 ... 0. 0. 0 ... 42,785 |. 0. ...0
901002086 ... Memphis ... 10/29/2021 .. 163,240 |.... 0. 0. 0 .. 163,240 |. 0. ...0
901002088 . . |Yulee ... 1272072021 .. .39,815 | 0 0 0 .39,815 |. 0 0
901002089 . . |Baltimore 1072272021 .. .35,679 |. 0 0 0 .35,679 |. 0 0
901002090 . . |Las Vegas 10/01/2021 .. .40,484 |. 0 0 0 .40,484 |. 0 0
901002091 ... Shoreline ...uvvvevevvvennineievninnnneennn Jevneneeeeenen WAoo e el 01/10/2022 ... 28,786 [.... 0. 0. 0 ... 28,786 |. 0. ...0
901002093 .... . [Huntersville .ooooeeiiiiiiiiiiieeeceiies feeeeeeeeee e NCecc o i e 12/30/2021 ... 66,826 |[.... 0. 0. 0 ... 66,826 |. 0. ...0
901002094 .... . [Rutherford .....oooovveiiiiiiiiiiiniiiiins e Nde [ 12/22/2021 L221,979 | 0. 0. 0 221,979 . 0. ...0
901002095 ... o [Richmond ....oiieiiiieeeee e [ VA [ 11/23/2021 23,726 |.... 0. 0. 0 ....23,726 |. 0. ...0
901002096 .... .. |East Hempfield .......oovvvvvnviiiiinninns vl PA e e e 11/19/2021 .. 12,515 [ 0. 0. 0 ....12,515 | 0. ...0
901002097 ... . |Salt Lake City wueeeeeeeeeneieeeeemniieees foeeeemneee U i e e 12/22/2021 LG 11,031 0. 0. 0 L 11,931 [ 0. ...0
901002099 .... L [Roseland ......oooevveiiiiiiiiiininicii e Nde [ e 12/16/2021 ....85,982 [.... 0. 0. 0 0. ...0
901002101 ... Aurora .... 11/18/2021 .. 70,766 |.... 0. 0. 0 0. ...0
901002103 . . |Lincoln ... .03/08/2022 .. 86,119 |. 0 0 0 0 0
901002108 . . | Jacksonville .02/25/2022 .. 38,068 |. 0 0 0 0 0
901002117 . Ocala ..... .02/22/2022 .. 14,305 |. 0 0 0 0 0
901002122 .... L[ Broomfield ....ooeeeenieeeeieiieeeeeei e C0 e [ e [ 01/27/2022 ... feeeeeeiiinn e foeeeeeeis 8,453 |.... 0. 0. 0 0. ...0
901002123 .... [ Broomfield ...ooovevviiiiiiiiiiiciiin e 00 [ e [ 01/27/2022 14,432 | 0. 0. 0 0. ...0
901002130 ... ] TUCSON e eeeeeeie e feeeeernieeeen A [ e 01/14/2022 ....49,452 |.... 0. 0. 0 0. ...0
901002140 .... . |Pasadena ........oeeeiiiiinininiiiiiiinnns feveeiin CAl e e e 04/18/2022 ... 37,017 |.... 0. 0. 0 0. ...0
901002142 .... .. [East Meadow ..ooeveeeeeeemnniieieeinieees [ N e e 04/14/2022 12,439 0. 0. 0 0. ...0
901002143 ... o [Bay Shore ..ooovvveviiiiiiiiiiineiiiiis e W e [ 07/15/2022 ... feeeeeeeinn e [ 9,98 |.... 0. 0. 0 0. ...0
901002144 ... oo [Deer Park ....ooeeeiiiiiiiiiiiiieeeeeiies e N [ e 07/15/2022 ....16,122 .. 0. 0. 0 0. ...0
901002145 ... .. | Yaphank ... 04/14/2022 .. 11,008 |.... 0. 0. 0 0. ...0
901002152 . .. |Sheridan .. .05/11/2022 .. 87,587 |. 0 0 0 0 0
901002169 . . |North Salt Lake . .05/25/2022 .. 18,631 |. 0 0 0 0 0
901002178 . . |Fort Collins .. .06/01/2022 .. .54,406 |. 0 0 0 0 0
901002180 . . | Jacksonville .. .05/18/2022 .. .58,820 |. 0 0 0 0 0
901002194 . . | Apex ....... .06/30/2022 .. .35,949 |. 0 0 0 0 0
901002199 .... . [Lakewood .. 07/13/2022 ... feueeeeeeinn e [ 8,409 |.... 0. 0. 0 0. ...0
901002200 ... Lakewood 07/13/2022 ....12,563 |.... 0. 0. 0 0. ...0
901002201 ... Cleveland Heights .. 07/13/2022 ... feueeeeeeinn e [ 6,968 |.... 0. 0. 0 0. ...0
901002202 .... . [Cleveland Heights 07/13/2022 ..o feeeeiiinn e foeeeeieis 7,582 |.... 0. 0. 0 0. ...0
901002222 .... . |Las Vegas 08/29/2022 ...40,132 |.... 0. 0. 0 0. ...0
901002226 .... . |Denver ... 11/08/2022 .. 0. 0. 0 0. ...0
901002227 . . [Denver ... .11/08/2022 .. ..0 0 0 0 0 0
901002234 . . | Cockeysville 11/29/2022 .. ..0 0 0 0 0 0
901002235 . . |Carrollton 1173072022 .. ..0 0 0 0 0 0
901002243 . Tukwila .12/14/2022 .. .0 0 0 0 0 .0
0 0 0 0 0
0 0 0 0 0

0599999 - Totals

16,392,061

(246)

16,391,815

16,391,815
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

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

SCHEDULE BA - PART 2

1 Location 5 6 7 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

6299999 Totals

XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 6 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
9 10 12 13 14
Current Book/
Year's Total Total Adjusted
Current Other Change in| Foreign | Carrying
Year's Than Capital- Book/ [Exchange| Value Foreign
Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description State Nature of Disposal Acquired Date crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
................... Blackstone Life Sciences Yield L.P. woooo.... |RETURN OF CAPITAL ..ooovvvveeeeeeeeeeeeee.. [....08/28/2022 ... |....08/01/2023 ... e L0 L e 1649 11649 o i | 0] 14,857
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 0 0 0 0 1,649 1,649 0 0 14,857
Boston Capital Affordable Housing Mortgage

<o [Fund LLC ..ovvviiiiiiiiiiiiiiiiiiiiiiiiiinnn | BOSTON i fon ML RETURN OF CAPITAL ..oevvvvvvvvivieeiiiieenees fone 02/28/2006 ...|.... 02/14/2023 ...]........ 36,240 |..oooeeeeiinnnns foviiiiiiiiiiiin e e e 0 e foeeenn 36,240 |........ 36,240 |ovveveeiiiiiiee e foeiii 0. 91,819
2399999. Jomt Venture Interests Mortgage Loans - Unaffiliated 0 0 0 0 0 36,240 36,240 0 0 91,819
6099999. Total - 0 0 0 0 0 37,889 37,889 0 0 106,676
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0
6299999 Totals 0 0 0 0 0 37,889 37,889 0 0 0 106,676
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38376G-W5-5 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.628% 04/16/53 .....ceeevvee | vevvvvnnnnnnnns onnnd 03/01/2023 ..... Interest Capitalization ... 48,691 |. ... 48,691 |... . .
38376G-XX-3 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.980% 09/16/50 .......ccevvn | covvvrnnnnaenns |onnd 03/01/2023 ..... Interest Capitalization .. 40,111 . 40,111 )
383788-32-0 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_13-2  2.731% 05/16/54 ..oeeneeeeeeeiiieeeeeeeieeeeeeenees | evvvvvniineens feennd 03/01/2023 ..... Interest Capitalization ... 45,611 |. ... 45,611 |...
38378K-20-1 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.270% 01/16/55 ....covvvvven | coveveninneens el 03/01/2023 ..... Interest Capitalization .. 92,790 |. 92,790 |...
38378K-3G-2 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 2.958% 06/16/55 .....ceeeveen | vevvvvnnnnnnnns Jonnnd 03/01/2023 ..... Interest Capitalization ... 36,421 |. ... 36,421 |...
38378K-52-8 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 2.788% 04/16/55 ......ccvvven | corvvennnneenns el 03/01/2023 ..... Interest Capitalization ... 28,876 |. ... 28,876 |...
38378K-UN-0 ......... GNMA_13-50  2.164% 03/16/53 03/01/2023 ..... Interest Capitalization ... 16,986 |. ... 16,986 |...
38378N-BU-6 ......... GNMA_13-155 GOVERNMENT NATIONAL MORTGAGE A  3.080% 08/16/54 . 03/01/2023 ..... Interest Capitalization ...57,816 | ..57,816 |...
38378N-FI-8 ......... GNMA_13-146 GOVERNMENT NATIONAL MORTGAGE A  3.428% 02/16/55 . 03/01/2023 ..... Interest Capitalization .. 141,245 |.
38378N-KX-0 . ..| GNMA_13-176 GOVERNMENT NATIONAL MORTGAGE A  3.219% 01/16/55 . 03/01/2023 Interest Capitalization .. 27,024 |.
38378X-CD-1 . ..| GNMA_14-82 GOVERNMENT NATIONAL MORTGAGE A  3.250% 10/16/54 .. 03/01/2023 Interest Capitalization .. 23,222 |.
38378X-D0-1 . ..| GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 03/01/2023 Interest Capitalization .. 13,050 |.
3837K-CS-5 ......... GNMA_15-22  3.300% 03/16/55 ....ceeeeeneeeeeeenneeeeeennaeeeeenniaeeeerennaeeeeennnneeeeennnnneeees | oeeevenniinnnns Jonnid 03/01/2023 ..... Interest Capitalization ... 81,531 |
38379K-PB-8 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-68  2.831% 07/16/57 ....ceevvvnnviviininiiiiiiniiinieninn | eeeeeeniieeens foanid 03/01/2023 ..... Interest Capitalization ... 80,391 |.
3837R-4B-6 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-135  3.000% 10/16/58 ....cevveeieeeieniieeeceniiieeeeee | evvvviniiennns feennd 03/01/2023 ..... Interest Capitalization ... 34,764 |.
3837R-6V-0 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-138  2.500% 10/16/59 .......cvvvvviiiiriniiiiiiininiines | eeevveniieeens |l 03/01/2023 ..... Interest Capitalization ... 23,575 |.
3837R-DE-0 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.388% 03/16/57 ...ceeeveveen | vevvvvnnnnnnnnn oennd 03/01/2023 ..... Interest Capitalization ... 21,415 |
3837R-NT-6 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-29  3.231% 09/16/58 .....evvvviivvnniiiiiiiiiniiiiiiiins | eeeeeeniiieeens |l 03/01/2023 ..... Interest Capitalization 166,021 |.
3837R-PJ-6 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-41  3.000% 07/16/58 ....eevueeeeeeniieeeecenniieeeeenn | cvvvvvniiineens feennd 03/01/2023 ..... Interest Capitalization 169,716 |.
3837R-ZII-6 GOVERNMENT NATIONAL MORTGAGE A GNMA_17-90  2.750% 01/16/59 .....ccevvvenvviiiiiniiiiiiiinininees | eeeeveeiieeens |l 03/01/2023 ..... Interest Capitalization .. 45,997 |.
38379U-2X-3 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_16-178  2.913% 09/16/58 . 03/01/2023 Interest Capitalization .. 39,389 |.
38379U-FU-5 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_16-24  3.348% 09/16/57 .. 03/01/2023 Interest Capitalization .. 17,244 |.
38379U-48-0 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_16-127  2.868% 05/16/58 . 03/01/2023 Interest Capitalization .. 64,103 |.
38379U-M5-2 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_16-119  3.000% 04/16/58 . Interest Capitalization .. 191,829 |.
38379U-MY-9 . .. | GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A  2.971% 07/16/57 Interest Capitalization ..
38380J-6M-5 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.000% 06/16/60 ........cccee | cevevennnnnenns |ound 03/01/2023 ..... Interest Capitalization
38380J-80-4 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 2.500% 01/16/60 ......eeeeee | vevvvvnnnnnnns onnnd 03/01/2023 ..... Interest Capitalization
38380J-BC-1 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-148  2.500% 07/16/59 .......cvvvvviiiininniiiiiiiiiinnns | eeveveniieeens |l 03/01/2023 ..... Interest Capitalization
38380J-CS-5 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-154  3.107% 12/16/58 ....eeeveenieeeeeiniieeeeeeneieeee | cvvvviniinenns feennd 03/01/2023 ..... Interest Capitalization
38380J-TD-0 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_18-28  2.699% 01/16/55 .....coevvvvvnniiiiiiniiiiiiiininnns | eereveniieeens |l 03/01/2023 ..... Interest Capitalization
38380M-JG-7 GOVERNMENT NATIONAL MORTGAGE A GNMA_18-117  2.750% 06/16/60 .......eeeeevmeeeeeeeemniireeeennns | cevvvvniinnnns feennd 03/01/2023 ..... Interest Capitalization

38380N-KH-1 .
38380N-NB-1 .
38380N-WA-3 .
3B380N-ZN-2 .

.. | GOVERNMENT NATIONAL MORTGAGE A GNMA_19-102
.. | GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A
.| GOVERNMENT NATIONAL MORTGAGE A GNMA_19-149

2.800% 03/16/60 ...
2.750% 02/16/61
2.984% 02/16/61 ....oevveeeniiiiinnn
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A  2.800% 09/16/61

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

Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..

0109999999. Subtotal - Bonds - U.S. Governments

1,921,341

1,921,341

3136A4-68-0 .
3136AN-CHI-5 .
3137AE-Q2-4 .
3137AK-AR-2 . .
3137AY-D4-0 .........

..|FANNIE MAE FNMA_12-37 FANNIE MAE FNMA_12-37
..|FANNIE MAE FNMA_15-17 SERIES 201517 CLASS AZ
.. | FREDDIE MAC FHLMC_11-3905 FREDDIE MAC FHLMC_11-3905
.| FREDDIE MAC FHLMC_3982 FREDDIE MAC FHLMC_3982

4.000% 04/25/42 ..

3.500% 04/25/45 ...
3.000% 08/15/41 .
4.000% 01/15/42 ......
FREDDIE MAC FHLMC_13-4166 FREDDIE MAC FHLMC_13-4166  3.250% 02/15/43 .

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

10,296 |.

10,296 |.

106,971

0909999999. Subtotal - Bonds - U.S. Special Revenues 106,971
153609-L#-7 .........|CENTRAL HUDSON GAS & ELEC CENTRAL HUDSON GAS & ELECTRIC  5.880% 03/28/38 .. 03/28/2023 ... L U O SPOPPPPPPPRPPR K 2,000,000 |oeeeiiiiiiiiiiiiis 2,000,000 |...
247109-Ge-4 . ..| DELMARVA POWER AND LIGHT COMPA ~ 5.570% 03/15/53 .............. 03/15/2023 MIZUHO SECURITIES . .12,000,000 |. .12,000,000 |.
33835P-AA-4 ......... FIVE CORNERS FUNDING TRUST IV Series 144A  5.997% 02/15/53 03/02/2023 ..... CREDIT SUISSE FIRST BOSTON COR .. 1,489,140 |l 1,500,000 |...
34501*-AE-3 ......... FOOTBALL CLUB TERM NOTES 2023- FOOTBALL CLUB TERM NOTES 2023-  5.670% 10/05/38 .. 03/28/2023 ... BANC OF AMERICA SECURITIES LLC ..uvvveiiiiiiiiieiicice e fornnnsissnssssssssssssssssnsnnnnnns [oeeeeeeeeeennenneennns 2,000,000 |ooeeeeiiiiieeiees 2,000,000 |...
345397-86-9 ......... FORD MOTOR CREDIT COMPANY LLC ~ 3.625% 06/17/31 v [ 02/24/2023 ..... CITIGROUP GLOBAL MARKETS e 3,987,500 [....evvnnnnnnnnnnnnnnne 5,000,000 |...
758750-AE-3 ......... REGAL-BELOIT CORPORATION Series 144A  6.300% 02/15/30 ...coeveviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ evverieeeeeeess o 01/09/2023 ..... J.P. MORGAN SECURITIES INC ....ciiiiiiiiiiiiiiiiiiiiiiiiiiiiiis i s e e st s s e s s s s s eseees fuvssssssssssssssssssssssssssnsnnnes |oeeeeeeesieeseeeseeeseees 999,150 |.ooeiiiiiiiiiiieee 1,000,000
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
758750-AF-0 ......... REGAL-BELOIT CORPORATION Series 144A  6.400% 04/15/33 01/09/2023 ..... J.P. MORGAN SECURITIES INC .. 1,993,880 .... 2,000,000 |....

78409V-BF-0 ......... S&P GLOBAL INC ~ 4.750% 08/01/28 03/01/2023 ..... Tax Free Exchange .. 4,983,400 .... 5,000,000 |....

78409V-BG-8 ......... S&P GLOBAL INC ~ 4.250% 05/01/29 03/01/2023 ..... Tax Free Exchange ...4,993,490 .... 5,000,000 |....

828807-DV-6 . ..| SIMON PROPERTY GROUP LP  5.850% 03/08/53 ........... ...03/01/2023 ..... CITIGROUP GLOBAL MARKETS . 6,937,420 |... .7,000,000 |. .

C5847*-AB-9 ......... MOSAIC FOREST MANAGEMENT LTD P MOSAIC FOREST MANAGEMENT LTD P 6.160% 08/30/25 ... 01/03/2023 ..... Taxable Exchange 10,000,000 ...10,000,000 |.... ..208,755 |2.APL ..........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 51,383,980 52,500,000 335,127 XXX
2509999997. Total - Bonds - Part 3 53,412,292 54,528,312 335,127 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 53,412,292 54,528,312 335,127 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX

46138E-35-4 ......... |POWERSHAHES S&P 500 LOW VOLATI INVESCO S&P  LOW VOLATILITY ET ..oeierriiiiieiiiiineeeeenniannes | ............... | ...... 01/11/2023 ..... |J.P. MORGAN SECURITIES INC .. ..ieeeenuneeeernnnuaearinnnaaseeennnnaseeennnnaeseeennnnsseernnnnnssaes | ....................... 2,370.000 [.ueiiieiiinnaneeennennas 153,528 |- evnnueiieiinnnaareernniaareereee fornnaarerennnaaneeenennaaeeeenes [ T
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 153,528 XXX 0 XXX

76828106 ......... T [ R I R R R I
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 6,337,456 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 6,490,984 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 6,490,984 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 6,490,984 XXX 0 XXX
6009999999 - Totals 59,903,276 XXX 335,127 XXX




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

SCHEDULE D - PART 4

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

S04

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUSIP 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
..36225B-ZA-9 |GINNIE MAE | POOL #781637  4.500% 07/15/33 |....... . 03/01/2023 . | Paydown ... ... 20,601 ...20,601 ...19,690 |.... .9 ..20,601 ...186 |. 07/15/2033 . |1.A ........
..3837311-8G-8 | GNMA 09-63 GNMA_09-63  5.500% 03/16/51 ..... |....... . 03/01/2023 . |Paydonn ....ceuunvviiiiinnnn Joevvnninniieiiiins foneneens 3,801 ... 3,801 3,700 ... ... 3,801 . 03/16/2051 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE A GNMA_09-90
..38376G-AZ-3 [5.600% 04/16/51 ....oovvivviiiiiiiiiiiiiieciiine | s . 03/01/2023 . |Paydonn .....eeuviviiiinnnn Jevvniiniiiiiiiins feeneens 3,057 [oeeiiiinnne 3,057 |eiiiinns 2,985 [..oovvinnnnnn 2,998 [ooiiiiiinnnns [ R 59 | [ R [ [V PR 3,057 [oveiiiininnnns (VN P [ PO [V 29 |. 04/16/2051 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE A GNMA_09-93
.. 38376K-FA-4 [5.000% 10/16/39 ....oovviviiniiiiiiiiiiniiiciinn | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jevvniinniiiiiiiinees foeeeeeeens 40,310 ... 40,310 |....coevnens 40,461 |............ 40,335 [oooiiiiinnnnnn [ P (53 ST [V P (25) |eveeninnnnns (U P 40,310 |eevvenniens (1 P [ PO [V 319 |. 10/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-125
.. 38376P-TX-8 [5.000% 10/20/39 ....eevviiiiiinnniiiiiiiniiiniiiiinn | s . 03/01/2023 . |Paydonn ....ceuunvvviiiinnnn foevvnnininniiiins feinns 14,772 |........... 14,772 |eeeeennnnns 112,464 |........... 13,375 | (U 1,397 | (U 1,397 | (U 14,772 | (1 P [ PO [V 922 . 10/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_10-3
..38376T-HN-5 [4.500% 01/20/40 ...ovvvviiiviiniiiiiiiiniiiniiiiinn | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 17,648 |.......... 17,648 |.......... 108,074 |.eeeennnnn. 112,406 [oeivvennnnns (U 5,282 |.ooeiiiinnnnnns (U 5,282 |.ooeiiiiinnnnns (U 117,648 [.oeeeennnnnnns (VN P [ PO [V 827 |. 01/20/2040 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE A GINNIE MAE
..38377T-2Y-6 [GNMA_11-28  4.000% 01/20/41 ......covvvvvvvvnnn | uunnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 48,751 ... 48,751 |ooiiiiennns 4,473 | 44,700 |..oceviinnnnnns (U 4,051 |oiiiiiinns (U 4,051 |oieiiiins (U P 48,751 | (VN P [ PO [V 324 (. 01/20/2041 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT
..38378B-EQ-8 |NATIONAL MORTGAGE A 3.250% 01/16/52 ........ | .ceeven. . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jevvniinniiiiiiiinees foeeeeeeens 53,478 |oeeeennnnnn 53,478 |.......eeent 50,888 |.eveunnnnns 51,564 |....oovvnnnnnns (U 1,913 | (U 1,913 | (U P 53,478 |..ocevvvnnnnnns (1 P [ PO [V 290 |. 01/16/2052 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT
..38378X-P6-2 [NATIONAL MORTGAGE A 2.500% 05/16/55 ........ | ....... . 03/01/2023 . |Paydomn ....eeeeniiiiiinnins Joovvnnniiniiiiiiinns foeiiiinnnns 54,455 |............ 54,455 |........... 54,370 [...cceuennns 54,380 [...ceeennnnnnns U T JC T [ U T JC T [U 54,455 |.oooiiiiinnnnn [ I PP (U T [ o 148 |. 05/16/2055 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 456,873 456,873 433,560 443,148 0 13,724 0 13,724 0 456,873 0 0 0 3,080 XXX XXX
..698209-AS-3 [PANAMA REP OF  9.375% 01/16/23 ..evevvveene.s [p..... [. 01/16/2023 . [Maturity ..cooooovernnes | O 1,000,000 |........ 1,000,000 |........ 1,150,000 |........ 1,000,614 [......coeeeeens [U [(RLD] [U (R ) [ U 1,000,000 f.....ccevnnnnns [ I PP (U T 0 Joeennnns 46,875 |. 01/16/2023 . |2.B FE ....
0309999999. Subtotal - Bonds - All Other Governments 1,000,000 1,000,000 1,150,000 1,000,614 0 (614) 0 (614) 0 1,000,000 0 0 0 46,875 XXX XXX
CAPMARK MILITARY HOUSING TRUST 2007-AETC A1 Redenpt ion 100.0000
.. 14069B-AA-2 [ 144A  5.746% 02/10/52 eeevveeeeeeenniieeeeennn | s RVRTA (17707 T R IEUPTONRTRRRTI N 3,105 [oeeereeeee 3,105 |eeeeiinnes 3,115 | 3,12 | (1 PO () |eeeneeeeeenne (1 I () |eeemeeeeeenne [V PO 3,105 [oeeeieiiinnnns (VI PO [ PO [V PO 30 |. 02/10/2052 . |2.C ........
FREDDIE MAC GOLD POOL #C00438  7.000%
. 31292G-PX-8 [ 12/01/25 oeeeeeeeeeeeee e | . 03/01/2023 . |Paydomn .cevveeneeeeeennis Jeeeennieeeeeeniees e 2,967 |oeeeeeeeenee 2,967 |eeernnaens 3,190 |oeeeenins 3,045 [...coeeinnnnnns 0 Joeeeeees [V£:) ) A (1 P (V£ ) A [V PO 2,967 [oeeeeinnnns (VI PO [ PO [V PO 48 |. 12/01/2025 . |1.A ........
FED FARM CR BKS AGENCY BND  4.800% 02/13/23
CBIBBIY-TT-7 [ s | . 02/13/2023 . Maturity ...ooooevmniienee Jovmmnieeeeeenes e 9,000,000 |........ 9,000,000 |........ 8,926,920 |........ 8,999,150 |..eevvrrunnnnns 0 Joeeeeees 850 |veeuaeeeennes (1 P 850 |oveeuaeeaennes (U 9,000,000 [eeureeeeennnnn (VI PO [ PO [V IO 216,000 |. 02/13/2023 . |1.A ........
FREDDIE MAC GOLD POOL #C80425  8.000%
..31335G-PJ-8 [08/01/26 ....eeeeeeeeeeeeeenieeeeeeeneeeeeeenes | s . 03/01/2023 . | Paydown ... 0. . 08/01/2026 . |1.A ........
..313375-QF-3 |FHLMC 1735 1735 | 6.500% 06/15/24 03/01/2023 . | Paydoun 0 . 06/15/2024 . |1.A .
..3133T6-YS-4 [FHLMC G51 51 KB 6.750% 05/17/26 .. 03/01/2023 . | Paydoun 0 . 05/17/2026 . |1.A .
..313378-3C-9 |FHLMC 1885 1885 E  7.500% 09/15/26 .. 03/01/2023 . | Paydoun 0 . 09/15/2026 . |1.A .
..31359B-QP-5 |FNMA 93-113 1993-113 PK  6.500% 07/25/23 ... |....... . 03/01/2023 . | Paydown ... 0. . 07/25/2023 . |1.A ........
..3136A1-WA-9 [FANNIE MAE FNMA 11-100 ZG  4.000% 10/25/41 |....... . 03/01/2023 . | Paydoun 0 . 10/25/2041 . |1.A ........
FANNIE MAE FNMA_11-141 FANNIE MAE FNVA_11-141
.. 3136A2-5P-4 [4.500% 01/25/42 ...covvvvvniiiiiiiiiniiiiiiiiinees | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 39,850 |....eennn. 39,850 |......oeennn 40,845 |............ 40,282 |.ooeiiiiinnnnns (U (X721 F (U (432) |oovvviinnns (U P 39,850 [.....ccvvnnnnns (VN P [ PO [V 300 |. 01/25/2042 . |1.A ........
FANNIE MAE FNMA_12-28 FANNIE MAE FNMA_12-28
..3136A3-5D-9 [3.500% 03/25/42 .....cevvvveiiiiiiiniiiiieiiiniines | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 38,616 |............ 38,616 |....oennnnn. 36,889 |............ 37,585 |.ooviiiiinns (U 1,030 [oooiiiiiinnnnns (U 1,030 [oooiiiiiinnnnns (U P 38,616 |...oeuunnnnnns (VN P [ PO [V 170 . 03/25/2042 . [1.A ........
FANNIE MAE FNMA_12-20 FANNIE MAE FNMA_12-20
..3136A4-GII-3 [3.500% 03/25/42 .....cevvvveiiiiiiiiiniiiiiiiiines | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 262,205 |........... 262,205 |........... 250,185 |........... 255,554 [ociiiiiiiinnns (U 6,651 [ooeiiiinnnnns (U 6,651 [ooeiiiinnnnns (U 262,205 |.....ccevnnnnns (VN P [ PO [V F 1,958 |. 03/25/2042 . |1.A ........
FANNIE MAE FNMA_12-20 FANNIE MAE FNMA_12-20
..3136A4-JE-0 [3.000% 02/25/32 ...cevvvvrniiiiiiiiiiiiiiiniiinees | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 18,148 |............ 18,148 [o.eenenee 18,460 |............ 18,305 |ovvveeniiiins (U (157) [euvnnnnnnnnnnns (U [RE-70 ) (U P 18,148 |oeeiiiiinnnnn (VN P [ PO [V 89 |. 02/25/2032 . |1.A ........
FANNIE MAE FNMA_12-16 FANNIE MAE FNMA_12-16
..3136A4-SC-4 [4.000% 03/25/42 ....cevvvvniiiiiiiiiniiiiiiniieees | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 16,316 |............ 16,316 [o..oeeneeeee 16,408 |............ 16,337 |oveeeenniiinnns [V P (20 AT (U P (21 P (U P 16,316 |ooeenieiennnnn (VN P [ PO [V 110 . 03/25/2042 . [1.A ........
FANNIE MAE FNMA_12-33 FANNIE MAE FNMA_12-33
..3136A5-TC-0 [3.500% 04/25/42 .....ccevvvnviiiiiiniiieiiiiniines | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 154,420 |........... 154,420 |........... 145,022 |...ooveeen 148,534 | (U 5,885 |.iciiinennnns (U 5,885 |.ioiviinnnnns (U 154,420 |....covvnennnns (VN P [ PO [V 778 | 04/25/2042 . |1.A ........
FANNIE MAE FNMA_12-43 FANNIE MAE FNMA_12-43
.. 3136A5-YT-7 [3.500% 04/25/42 .....cevvvviiiiiiiiiiiiiiiiiiines | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 17,812 [oooeeennnens 17,812 [oeeeine 17,277 | 17,482 |ovevenninne [V P [V (U P 330 |ooiiiiiiins (U P 17,812 | (VN P [ PO [V 103 |. 04/25/2042 . |1.A ........
FANNIE MAE FNMA_12-63 FANNIE MAE FNMA_12-63
..3136A6-UZ-5 [3.500% 06/25/42 .....cevvvnviiiininiiiiiiinininees | s . 03/01/2023 . |Paydomn .....euevivriiinnnns Jovvnninnniiiiiinens foeeieeeens 79,116 [............ 79,116 |oeeeennnnns 74,993 | 76,552 |oovviiiiinnnnns (U 2,564 | (U 2,564 | (U P 79,116 |ovvvenns (VN P [ PO [V 368 |. 06/25/2042 . |1.A ........
FANNIE MAE FNMA_12-80 FANNIE MAE FNMA_12-80K
..3136A7-VU-3 [3.000% 08/25/42 ....cvvvniiiiiiinniiiiiiiiiiniiiies | nnnens . 03/01/2023 . |Paydonn .....eeviiiiiinnnns Jovvnninniiiiiiiinnns foeiiinnnns 13,217 [..ooieneenes 13,217 Jovvennnnnns 12,648 |....ooennnns 12,928 |.ooiiivinnnnnns [U N 204 |t [U 204 |, [V LRIV N 0 o [U T 0 e 66 |. 08/25/2042 . |1.A ........
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FANNIE MAE FNMA_12-134 FANNIE MAE FNMA_12-134
..3136AA-TD-7 |3.000% 12/25/42 .ceeeeeeeeeeeieeeeiieeeeeeeeeeeeens [ . 03/01/2023 . |Paydoun .......oooeveeiiiins |oeneiniiniins e 218,834 |........... 218,834 [........... 213,089 [........... 216,013 |l 0 eeeenn 2,821 |l 0 feeeennn 2,821 |0 [ 218,834 [, (VO 0 | [V 817 [. 12/25/2042 . |1.A ........
FNMA_13-68 FANNIE MAE FNMA_13-68  3.500%
..3136AF-JS-4 | 10/25/42 ... U PRTToN . 03/01/2023 . | Paydoun ... 978 |.... e (19)). . 10/25/2042 . (1.A ........
..3136AH-UP-3 | FANNIE MAE FNMA_13-138  3.000% 08/25/33 .... |....... . 03/01/2023 . | Paydoun ... 75,629 |.... . 08/25/2083 . [1.A ........
FNR_14-79 FANNIE MAE FNR_14-79  3.000%
. 3136AL-H3-8 |09/25/44 .....oevnniiiiin [ . 03/01/2023 . |Paydoun ......oooeveveieiins Jovniniiinininnnnns o 7,087 [, 7,987 | 7,871 . 09/25/2044 . [1.A ........
..3137A3-C5-6 | FREDDIE MAC FHLMC 3758  4.000% 11/15/40 .... |....... . 03/01/2023 . | Paydoun ... .. 111,580 |.... . 11/15/2040 . [1.A ........
..3137A5-EH-3 | FREDDIE MAC FHLMC 3739  4.000% 01/15/41 .... |....... . 03/01/2023 . | Paydoun ... . 01/15/2041 . [1.A ........
..3137A7-Z3-7 |FREDDIE MAC FHLMC 3827  4.000% 03/15/41 .... |....... . 03/01/2023 . | Paydoun ... . 03/15/2041 . [1.A ........
..3137A8-QC-5 |FREDDIE MAC FHLMC 3841  4.000% 04/15/41 .... |....... . 03/01/2023 . | Paydoun ... . 04/15/2041 . [1.A ........
..3137A9-QP-4 | FREDDIE MAC FHLMC 3842  4.000% 04/15/41 .... |....... . 03/01/2023 . | Paydoun ... . . . 04/15/2041 . [1.A ........
..3137A9-ZN-9 | FREDDIE MAC FHLMC 3838  4.000% 04/15/41 .... . |- 03/01/2023 . |Paydoun ... , ...36,789 ... 35,054 |.... . 04/15/2041 . [1.A ........
..3137AC-6X-2 | FREDDIE MAC FHLMC 3875  4.000% 06/15/41 .... |....... . 03/01/2023 . |Paydoun .......cooovviiiiins |oeniiniiniins e 208,296 |........... 208,296 288,498 . 06/15/2041 . [1.A ........
FREDDIE MAC FHLMC_3998 FREDDIE MAC FHLMC_3998
.. 3137AL-HU-6 14.000% 02/15/42 .ooovvveeieeiiieeiie [ . 03/01/2023 . |Paydoun .......cooovviiiiins |oeniiniiniins e 102,959 |........... 102,959 |...........107,045 |........... 104,638 |...cevvvennnns 0 s [RICTE) ) 0 s (1,679) [oovvvininnnnnns 0 s 102,959 [..oooeeiinnnns (VO 0 | [V 856 |. 02/15/2042 . [1.A ........
FREDDIE MAC FHLMC_4016 FREDDIE MAC FHLMC_4016
..3137AN-BF-1 |3.500% 03/15/42 .. O ORI . 03/01/2023 . | Paydoun ... .. 75,847 ... 75,847 ...70,869 |............72,866 [....coeevnnnnnn0 fornnnnnnns 2,981 ...2,981 .. 75,847 |.. . 03/15/2042 . [1.A ........
FREDDIE MAC FHLMC_
..3137AQ-PA-0 | FHLMC_12-4039  3.000% 05/15/42 ..............o. [oernnnn . 03/01/2023 . |Paydoun .......cooevviiiiins |oeniiiiiniines e, 272,248 |........... 272,248 |.......... 277,607 |........... 274,469 |......ounnnne. [V R (2,21) |oeeeeeeees 0 0 s 272,248 . 06/15/2042 . [1.A ........
FREDDIE MAC FHLMC_4057 FREDDIE MAC FHLMC_4057
..3137AR-H3-3 |3.500% 06/15/42 .. 03/01/2023 . |Paydown ..8,467 . 8,467 .8,530 |. .8,4% |.. . (29) ) 0 0| . 8,467 0| . 06/15/2042 . [1.A .
..31302B-6U-5 |FNGT 02-T4 2002-T4 A2 7.000% 12/25/41 ..... 03/01/2023 . |Paydown . 5,149 .5,282 |. 5,191 |. . (43) ] 0 0| . 5,149 0| . 12/25/2041 . [1.A .
..31392G-FQ-3 |FNGT 02-T18 2002-T18 A3  7.000% 08/25/42 .. |....... . 03/01/2023 . | Paydoun ... 1T ... 1,890 ). 1,820 ... .. (49) ). .0 . 0 1 0 . 08/25/2042 . (1.A ........
..31302J-Y0-6 | FNW 0313 WHOLE CMO 03-3  5.356% 06/25/42 .. |....... . 03/01/2023 . | Paydoun ... ... 17,321 ...17,800 |.... ... (479) | .0 . 0 0 . 06/25/2042 . [1.A ........
..313938-U5-2 |FN 03-6 2003-W6 2A4 ~ 5.204% 09/25/42 ....... [....... . 03/01/2023 . | Paydoun ... ...20,057 ...19,032 |.... . 125 ). .0 . 0 0 . 09/25/2042 . (1.A ........
..31393C-FD-0 |FANNIE MAE FNMA_03-34  2.252% 01/25/48 ..... |....... . 03/01/2023 . | Paydoun ... ...10,991 ...10,733 |.... .0 . 0 0 . 01/25/2048 . [1.A ........
..31393E-LF-4 |FNW 03-12 2003-1i12 1A8  4.550% 06/25/43 .... |....... . 03/01/2023 . | Paydoun ... ....2,958 . 2,902 | .0 . .0 . .0 . . 06/25/2043 . [1.A ........
..31393N-TE-9 | FHLMC_T-55 T-55 1A1C  6.500% 03/25/43 ....... [....... . 03/01/2023 . |Paydoun ......cooevevvieiies |ovnnnnnnnnnnnnnnnns e 31,144 31,144 |...........32,079 |l 31,827 0 0 0 . 03/25/2043 . [1.A ........
FREDDIE MAC FHLMC 7 T-56 A5  5.231% 056/25/43
LB139BR-GE-9 | aeviiiiiiiiieieeeeeeeeeeeeeeeeeeeen [ . 03/01/2023 . |Paydoun ......cooeeeeiiiiins foviiinniiis e 4,196 [oeeeiieenns 419 | 4195 | 4,190 0 0 0 . 05/25/2043 . [1.A ........
..31393W-K4-0 |FREDDIE MAC 2643 OH  5.000% 07/15/33 ........ [....... . 03/01/2023 . | Paydoun ... ... 39,904 ...38,226 |.... .0 . 0 0 . 07/15/2033 . [1.A ........
..31394A-YY-6 |FNMA 04-68 2004-68 CB  4.500% 09/25/24 ..... |....... . 03/01/2023 . | Paydoun ... ... 24,944 ... 24,737 |.... .0 . 0 0 . 09/25/2024 . [1.A ........
..31394D-JJ-0 |FANNIE MAE 2005 29 QE  5.000% 04/25/35 ..... |....... . 03/01/2023 . | Paydoun ... ... 35,259 ...33,790 |.... .0 . 0 0 . 04/25/2035 . [1.A ........
..31304D-0L-7 |FNMA 05-40 2005-40 ZM  5.000% 05/25/35 ..... |....... . 03/01/2023 . | Paydoun ... .... 5,356 TS ) ) I .0 . 0 0 . 05/25/2035 . [1.A ........
..31394J-MS-3 |FHLMC 2676 2676 KY  5.000% 09/15/23 ......... [....... . 03/01/2023 . | Paydoun ... ...29,777 ... 29,692 |.... .0 . 0 0 . 09/15/2023 . [1.A ........
..31394N-UA-4 | FHLMC 2733 FHLMC_2733  5.000% 01/15/34 ..... . |- 03/01/2023 . |Paydoun ... ... 924 ....9,285 |.... .0 . 0 0 . 01/15/2034 . [1.A ........
..31394P-DZ-3 |FHLMC 2738 FHLMC_2738  5.000% 01/15/34 ..... . |- 03/01/2023 . | Paydoun ... ... 2,753 2,779 | .0 . 0 0 . 01/15/2034 . [1.A ........
..31304U-M7-4 | FANNIE MAE FNMA 05-106  4.500% 12/25/35 .. 03/01/2023 . |Paydown .5,018 . 4,949 |. 0 0| 0| . 12/25/2035 . 1.A .
..31394V-ZM-5 |FANNIE MAE FNMA 06-4  6.000% 02/25/26 . 03/01/2023 . |Paydown 59,002 |. 0 0| 0| . 02/25/2026 . 1.A .
..31395H-ER-7 |FHLMC 2875 5.000% 10/15/34 03/01/2023 . |Paydown 21,806 |. 0 0| 0| . 10/15/2034 . [1.A .
..31396H-IIC-0 |FHR 2893 2893 PE  5.000% 11/15/34 ........... [.eeens . 03/01/2023 . | Paydoun ... ...28,722 |.... .0 . 0 0 . 11/15/2034 . [1.A ........
..31396F-G4-9 |FHLMC 3068  4.500% 11/15/35 ....oevvvnniiinnns [ eeeenn . 03/01/2023 . | Paydoun ... ....6,8% |.... .0 . 0 0 . 11/15/2035 . [1.A ........
..31396G-SP-7 | FREDDIE MAC FHLMC 3098  5.000% 01/15/36 .... |....... . 03/01/2023 . | Paydoun ... ...25,505 |.... .0 . 0 0 . 01/15/2036 . [1.A ........
..31396K-RX-2 | FANNIE MAE FNMA 06-75 5.000% 08/25/36 ..... |....... . 03/01/2023 . | Paydoun ... ....4,200 |.... .0 . 0 0 . 08/25/2036 . [1.A ........
..31396N-GS-9 |FHLMC 3136  4.984% 04/15/36 .....evvvvvvvvvnnnns [eeeennn . 03/15/2023 . | Paydoun ... ...18,881 |.... .0 . 0 0 . 04/15/2036 . [1.A ........
..313960-NB-1 |FANNIE MAE FNMA 09-55  5.000% 07/25/39 ..... [....... . 03/01/2023 . | Paydoun ... ....0,044 |.... .0 . 0 0 . 07/25/2039 . [1.A ........
..313960-PZ-6 | FANNIE MAE FNMA 09-74  5.000% 09/25/39 ..... |....... . 03/01/2023 . | Paydoun ... .. 13,9% |.... 0. .0 . 0. . 09/25/2039 . [1.A ........
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..31396X-3J-1 |FANNIE MAE FNMA 07-100  4.500% 12/25/37 .... |....... . 03/01/2023 . | Paydoun ... .... 2,005 ....2,043 |.... .. (38) ] .. (38)]... 0 e .2,005 |.. . 12/25/2087 . [1.A ........
..31307C-NS-4 |FHLMC 3245  4.984% 11/15/36 ......coovveeeeeenns [oeennn . 03/15/2023 . | Paydoun ... ....6,908 ....6,912 ... .0 .0 .0 . 11/15/2036 . [1.A ........
..313970-30-8 | FANNIE MAE FNMA 10-149  4.000% 01/25/41 .... |....... . 03/01/2023 . | Paydown [V R 42,082 |oooiiiiiinnns 0 0 . 01/25/2041 . [1.A ........
FANNIE MAE FNMA_11-23 FANNIE MAE FNMA_11-23
..313970-6Z-6 |4.000% 03/25/41 ..ooooeeeiiiiiiiiiii [ . 03/01/2023 . | Paydown 0 0 0 . 03/25/2041 . [1.A ........
..31397Q-DT-2 | FANNIE MAE FNMA 10-150 ~ 4.000% 01/25/41 ... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2041 . [1.A ........
..313970-JX-7 |FANNIE MAE FNMA 11-8  4.000% 02/25/41 ...... |....... . 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-TJ-7 |FANNIE MAE FNMA 11-1  4.000% 02/25/41 ...... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2041 . [1.A ........
..31397Q-TU-2 | FANNIE MAE FNMA 11-1  4.000% 02/25/41 ...... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2041 . [1.A ........
..313970-75-0 |FANNIE MAE FNMA 10-147  4.000% 01/25/41 . 03/01/2023 . |Paydown 0 0| 0| . 01/25/2041 . [1.A .
..313078-5C-4 |FANNIE MAE FNMA 11-43  4.000% 05/25/41 ... 03/01/2023 . |Paydown 0 0| 0| . 056/25/2041 . [1.A .
..313978-CP-7 |FANNIE MAE FNMA 11-22  4.500% 03/25/41 ..... . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 03/25/2041 . [1.A ........
FREDDIE MAC FHLMC 3438 AGENCY CMO  5.000%
..31397T-2F-8 | 04/15/38 ... . . 03/01/2023 . | Paydoun ... .0 . .0 . 0 . 04/15/2038 . [1.A ........
..31397U-HJ-1 | FANNIE MAE FNMA 11-49  4.000% 10/25/40 03/01/2023 . |Paydown 0 0| 0| . 10/25/2040 . 1.A .
..31397U-K6-5 |FANNIE MAE FNMA 11-65  4.000% 07/25/41 ..... |....... . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 07/25/2041 . [1.A ........
..31397U-PZ-6 |FANNIE MAE FNMA 11-56  5.000% 09/25/40 ..... |....... . 03/01/2023 . | Paydown 0 0 0 . 09/25/2040 . [1.A ........
FREDDIE MAC FHLMC 3552 FHLMC_3552  5.000%
L 31398E-0H-0 | 07/15/39 ooeveeiiiiei [ . 03/01/2023 . | Paydown 0 0 0 . 07/15/2039 . [1.A ........
..31398G-GP-8 | FANNIE MAE FNMA 09-98  4.500% 12/25/39 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/25/2039 . [1.A ........
..31398G-PX-1 |FANNIE MAE FNMA 09-108  5.000% 01/25/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2040 . [1.A ........
..31398G-UA-5 |FANNIE MAE FNMA 09-109  4.500% 01/25/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2040 . [1.A ........
..31398K-T3-4 | FREDDIE MAC FHLMC 3593  5.000% 11/15/39 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2039 . [1.A ........
..31398K-YD-6 |FREDDIE MAC FHLMC 3598  5.000% 11/15/39 .... |....... . 03/01/2023 . | Paydoun ... .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 .
..31398M-F4-3 | FANNIE MAE FNMA 10-28  5.000% 04/25/40 03/01/2023 . |Paydown 0 0| 0| . 04/25/2040 . [1.A .
..31398M-JX-5 |FANNIE MAE FNMA 10-18  4.500% 03/25/40 03/01/2023 . |Paydown 0 0| 0| . 03/25/2040 . 1.A .
..31398M-LM-6 | FANNIE MAE FNMA 10-24  5.000% 03/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/25/2040 . [1.A ........
..31398M-U3-8 | FANNIEMAE FNMA 10-29  4.500% 04/25/40 ....... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2040 . [1.A ........
..31398M-UA-2 | FANNIE MAE FNMA 10-21  4.500% 03/25/40 ..... |....... . 03/01/2023 . | Paydoun ... 130,426 .0 . 0 0 . 03/25/2040 . [1.A ........
..31398P-CF-4 | FANNIE MAE FNMA 10-33  4.500% 04/25/40 ..... |....... . 03/01/2023 . | Paydoun ... ...51,020 .0 . 0 0 . 04/25/2040 . [1.A ........
..31308P-G2-9 | FANNIE MAE FNMA 10-48  4.500% 05/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/25/2040 . [1.A ........
..31398P-HA-0 | FANNIE MAE FNMA 10-35  4.500% 04/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2040 . [1.A ........
..31398P-JB-6 |FANNIE MAE FNMA 10-35  4.500% 04/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2040 . [1.A ........
..31398P-V4-8 | FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/25/2040 . [1.A ........
..31398P-119-6 | FANNIE MAE FNMA 10-39  4.500% 05/25/40 03/01/2023 . |Paydown 0 0| 0| . 05/25/2040 . (1.
..31398P-WIT-2 |FNMA 10-44  4.500% 05/25/40 ... 03/01/2023 . |Paydown 0 0| 0| . 05/25/2040 . (1.
..31398R-TQ-8 |FANNIE MAE FNMA 10-54  4.500% 06/25/40 03/01/2023 . |Paydown 0 0| 0| . 06/25/2040 . (1.
..313988-4M-2 | FANNIE MAE FNMA 10-156  4.000% 01/25/41 .... . |. 03/01/2023 . | Paydown 0 0| 0| . 01/25/2041 . (1.
FANNIE MAE FNMA 10-148 FNMA_10-148  4.000%
L 313988-6H-2 | 01/25/41 oo [ . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2041 . [1.A ........
..31398S-7A-5 |FANNIE MAE FNMA 11-7  4.500% 02/25/41 ...... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2041 . [1.A ........
..313985-LT-8 |FANNIE MAE FNMA 10-134  4.000% 12/25/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/25/2040 . (1.A ........
..31308S-SD-6 |FANNIE MAE FNMA 10-136  4.000% 12/25/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/25/2040 . (1.A ........
..31398S-XH-1 |FANNIE MAE FNMA 10-141  4.000% 12/25/40 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . . 12/25/2040 . (1.A ........
..313981-5J-9 | FREDDIE MAC FHLMC 3626  5.000% 01/15/40 .... |....... . 03/01/2023 . | Paydoun ... .0 .. .0 .. .0 .. 1,585 |. 01/15/2040 . [1.A ........
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..31398W-HU-1 | FREDDIE MAC FHLMC 3635 5.000% 02/15/40 .... |....... . 03/01/2023 . | Paydoun ... .... 130,161 130, 161 1,097 |. 02/15/2040 . [1.A ........
..31398W-PF-5 | FREDDIE MAC FHLMC 3633  4.500% 02/15/40 .... |....... . 03/01/2023 . | Paydoun ... ..79,005 |.. . 02/15/2040 . [1.A ........
FORT EUSTISSTORY HOUSE 144A  5.960% 12/15/42 Redemption 100.0000
LBATIIASCY=0 [ eeeeieeeeee s | s L 0170172023 . | eeveneieieiieeeeeeeieeees i e 100,000 |.......... 100,000 |.......... 100,000 |.......... 100,000 [..eevvevnnnnnen [V FUSURRRRR (VO 0 | (VN 0 eeeennn 100,000 |...eevvvvvnnnes (VO 0 | [V 0 | 12/15/2042 . |1.F FE ....
FORT LAUDERDALE FL SPL OBLG FORT LAUDERDALE
.. 347622-CP-5 |FL SPL OBLG  5.143% 01/01/32 ...vvvvvvvnnnnnnnn [eeeenn . 01/03/2023 . | Various ......ccceevvviinnn foeveeeennininnnnnnns Joeens 4,745,000 |........ 4,745,000 |........ 4,733,043 |........ 4,738,410 [ooveininnnnnns 0 e (3] R 0 s (3] R 0 fnns 4,738,403 . 01/01/2032 . (1.D FE ....
KANSAS CITY MO INDL DEV AUTH G 5.242%
L 48503T-AA-5 | 12/10/32 oo [ . 03/10/2023 . | Various ......ceeeevviiinnn foereeeeneenniennnnns Joeeennns 181,557 [......e.e. 181,557 |........... 181,857 |..oeeeeens 181,857 [ovvvvviinenens 0 | (VO 0 | (VO 0 s 181,557 . 12/10/2082 . (1.B ........
OKLAHOMA CITY OK ECON DEV TRUS TAXABLE
..678563-AT-5 4.297% 03/01/32 ..coeeeeeeeieeeeeeeieeeeeeeeeeee [ . 03/01/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiiiin oo 4,570,000 |........ 4,570,000 |........ 4,570,000 |........4,570,000 |......ooeeeeenn0 Joeeeiiinnnn0 e 0 i 0 Lo 0 s 4,570,000 |.. . 03/01/2032 . (1.C FE ....
UNIVERSITY OF CALI .
L O14126-TG-0 105/15/31 ooveeeeeeeeeeeeieieeieeeeeeeeeeeeeeeeeeeeeees [ . 02/22/2023 . | Call 102.6460 ... fooooeeiiiiiiiiiiiins oo 5,132,294 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |...coeerennnn. 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 fooeeennn 5,000,000 |...coevreennns [ 0 Joeeeeeeeeeenn [ 194,284 |. 05/15/2031 . |1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 30,234,241 30,101,947 29,645,119 29,887,748 0 207,604 0 207,604 0 30,095,350 0 6,594 6,5%4 678,124 XXX XXX
..00164V-AE-3 | AMC NETWORKS INC ~ 4.750% 08/01/25 ........ccc. [oeeennn . 02/01/2023 . | Suntrust Banks INnc ..... |occooeeeiieenninnns |oeees 1,725,000 |........ 2,000,000 |........ 1,992,500 |........ 1,996,432 |oovvvvvvnnnnns 0 e 80 |eeiiiinenns 0 e 80 |eeiiiiiiens 0 fnns 1,996,512 [ooovvninnnnnns 0 f..... (271,512) |...... (271,512) |- 48,028 |. 08/01/2025 . |3.C FE ....
AMAZON CTL AMAZON CTL - OKLAHOMA CITY Redenption 100.0000
..00191@-AA-5 4.233% 09/30/39 ....evvvvrvrrrrrrrnrininnininninnnnns [ oo . 03/31/2023 . | evveiiiiiniiiiiniiiniiininins e e 10,089 |............ 10,089 |..oeeveenns 10,089 [......ee.ee. 10,089 [ovvvevinnnnee 0 | (VO 0 | (VO [ SRR 10,089 [...ovvvvvnnnnns (VO 0 | [V 71 [ 09/30/2039 . |1.E ........
AMAZON CTL AMAZON CTL - TULSA  4.23% Redemption 100.0000

. 09/30/2039 .
. 02/01/2023 .

10,548 |..
.5,009,305 |....

..00193%-AA-5 | 09/30/39 ... 03/31/2023 . | ..
..00206R-HN-5 | AT&T INC ~ 9.150% 02/01/23 .. . . 02/01/2023 . |Maturity . o
AVERICAN AIRLINES 2019-1 CLASS AMERICAN Redenpt ion 100.0000

..02377L-AA-2 | AIRLINES 2019-1 CLASS ~ 3.150% 02/15/32 ..... |....... L 02/15/2023 . [ ceveriiieieieieieeae

10,548
. 5,000,000

. 02/15/2032 . |2.A FE ....

..217,149 217,149 217,149 |...........217,149 [.... ....217,149 ..

..04621X-AH-1 | ASSURANT INC ~ 4.200% 09/27/23 ......ovvvveeeas | eeeeens . 03/13/2023 . [Call 100.0000 ..... . 2,040,000 ..2,040,000 .. 2,035,247 |........ 2,039,301 .2,039,485 |.. . 09/27/2023 . |2.B FE ....
AVIS BUDGET RENTAL CAR FUNDING Series 144A

..05377R-Cli-2 | 4.170% 03/20/24 ...coevvviiieeeiiiiiieeeiiiies | eeeees . 03/20/2023 . [Paydown .....oovviiiiiiiin foeneiiiiiiieeein [ 3,000,000 |........ 3,000,000 |........ 2,999,108 |........ 2,999,857 |....ooeeeiunns 0 foreiianns 143 | 0 foreiians 143 | 0 foueeees 3,000,000 |...vvverrennnn (U IO [V [V O 20,850 |. 03/20/2024 . (2.B FE ....
BXG RECEIVABLES NOTE TRUST BXG Series 144A

..05606X-AA-2 | 2.880% 05/02/30 ....eevevrriiiaeiiiiiiiieeiniiins [ eeeans . 03/02/2023 . [Paydown .....covvvieiiiniin foeneeniiiiiiiiein [, 59,831 |..cciiein 59,831 |[...veeennn. 59,826 |............ 59,827 |occiiiiinnn. [V T [ PPN [V T [ PPN 0 foreeeans 59,831 [.vveeeienns (U IO 0 forreeiiiinnns [V PO 293 |. 05/02/2030 . |1.F FE ....
BXG RECEIVABLES NOTE TRUST BXG Series 144A

..05607U-AA-7 | 3.770% 02/02/34 ..cooveiriiieaeiiiiiiieeiiiiees | eeeeens . 03/02/2023 . |Paydown ... . 02/02/2034 . |1.A FE ...

BXG RECEIVABLES NOTE
..05607U-AB-5 |3.950% 02/02/34 .....ovvvveeiiiiiiiieiiiiiiiieeins [ eeeeens . 03/02/2023 . [Paydown .....oovviiiiiiiiin [eereniiiiieneein [ 157,204 |........... 157,204 |...........157,268 |........... 157,276
BXG RECEIVABLES NOTE TRUST BXG Series 144A
..05607U-AC-3 | 4.440% 02/02/34 ..
..073730-AB-9 | BEAM INC  7.875% 01/15/23 ..

........... 157,294 . 02/02/2034 . |1.F FE ...

. 02/02/2034 . |2.C FE ....
. 01/15/2023 . |2.B FE ....

..147,408 |.. 147,428

.3,001,288 |....

03/02/2023 . | Paydoun
. 01/15/2023 . [Various ...

.. 147,428
. 3,000,000

BFC HON FEDERAL RECEIVABLES TR BFC HON Redempt ion 100.0000

..08879*-AA-O | FEDERAL RECEIVABLES TR 6.139% 11/01/25 .... | ....... L 03/01/2023 . [ ceveveeieieieieieeeieieies foereeeeeeeeeeees e 155,855 [.ounn.nn. 155,855 |........... 155,855 |........... 155,855 [..vovevvenee [ P (U [ (U (U 155,855 . 11/01/2025 . (1.0 Z .....
ESPC - HONEYVELL - HOUSING & U ESPC - Redempt ion 100.0000

..08880#-AA-2 |HONEYWELL - HOUSING & U 5.310% 01/02/30 ... | ....... L 01/02/2023 . [ ceveveeieieieieieeeeeieies [oereeeeeeeeees e 245,648 |........... 245,648 |......... 245,648 |.......... 245,648 |...ovoen. [ P (U [ PO (U (U 245,648 |..vcvvenn. (U [ P (U 13,044 | 01/02/2030 .|1.D Z .....
CIM TRUST CIM_18-J1 Series 144A  3.665%

( 12554C-CB-2 | 03/25/48 ... | oo . 03/01/2023 . [Paydoun ...ovevvvvieien foreeeeeeieieeiees feeeenns 30,359 |orrrennnn 30,359 |overnne 20,347 .o 20,473 [ooverererane [ 886 [ooveverenee [ 886 [.ooovovernen [ KT (U [ P (U O 186 |. 03/25/2048 . [1.A ........
COMM MORTGAGE TRUST COMM_15-38  3.238% J.P. MORGAN SECURITIES

A2592T-AL-9 | 02/10/35 oo | e L 03/23/2023 . [ ING e foeeeeeeeeieeeies [reeeeas 4,356,250 |........ 5,000,000 |....... 4,793,264 |........ 4,946,629 |............... (U 5,305 [oviviverenne (U 5,35 [ovivirerennn [ 4,952,024 |..oovoeeen 0 | (595,774) |...... (595,774) |..vve.... 52,174 |. 02/10/2035 . [1.A ........
COMM MORTGAGE TRUST COMM_13-30 COMM MORTGAGE

.. 12625%-AJ-6 | TRUST COMM_13-30  4.394% 08/10/30 ....oevvvees | venvee . 03/01/2023 . [ROBERT BAIRD & CONPANY |.... .5,207,917 ..5,800,000 ..5,649,101 |........5,782,718 |.... 5,786,481 . 08/10/2030 . [1.C ........

..126650-AY-6 | CVS PASS-THROUGH TRUST ~ 5.361% 10/10/27 ... |....... . 03/20/2023 . [Various .......cceeervvnnne 330,473 330,473 |.... ....330,473 |.. . 10/10/2027 . |2.B ........

Redemption 100.0000

. 127025-AA-4 | CVS HEALTH CORP  3.901% 10/10/39 v.oevvvevs | verne L 03/10/2023 . [ ceveeeeeeieieieieennies oo [ 60,400 |.cvevenee 60,400 |..vovennnnnn 60,400 |...oveee 60,400 |.vovovevinnnne (L1 O (U O (L1 O (L O [ 60,400 |.vovevevennene (L FU (| PR (L1 F 393 | 10/10/2039 . |2.B ........
CMLTI_14-J2 CITIGROUP MORTGAGE LOAN TRUST

L AT323E-AN-5 | 3.800% 11/25/44 oo | oo . 03/01/2023 . [Paydoun .vevevevrerieiens feorerereririeieieen [ 27,570 |oeverene 27,570 fooveeee. 27,785 |ovrrnnne 27,649 [oovvririennes (| (€10 A (L P (€10 P (| 27,570 |oveereeenne (L FU (| AR (U1 O 175 | 11/25/2044 . |1.A .......

CONNECTICUT LIGHT & PWR CO CONNECTICUT LIGHT
..207597-EF-8 | AND POWER CO  2.500% 01/15/23 .....oovvvveeees | eeeees . 01/15/2023 . [Maturity ..ooocooovviiinnns Joveeeiiiiiiiiiiiisn foeeeenns 40,000 |............ 40,000 J.......e.... 39,917 J.ovvveennn. 39,999 [oiiiiinnnns [V LI OO [V LI OO 0 foreeeennn. 40,000 J...oovvvenenns [\ PPN [ 0 foveeeiiiinn 500 |. 01/15/2023 . |1.E FE ....
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CONTINENTAL WIND LLC SERIES 144A  6.000% Redenption 100.0000
L.212168-AA-6 [02/28/33 .oeevviiiiiiiiiin s | s . 02/28/2023 . | eeenieeiiiieeeeeeieeees i e 120,596 |........... 120,596 |........... 130,520 |.oeevvennns 126,663 [o..oiivinnnnns (U . (6,067) [cnneevvrnnnnns (U . (6,067) [cnneevernnnnns (U 120,596 |ovvevniiiinnnnn (VN P [ PO [V F 3,618 |. 02/28/2033 . |2.B FE ....
DB MASTER FINANCE LLC DNKN_21- Series 144A
..233046-AS-0 [2.791% 11/20/51 ..ovvveniiiiiiiiiiiiiiiiiiiieieeiinn | s . 02/22/2023 . |Paydonn .....oueviviiiinnnns Jovnniineeiiiinens foeeneeeens 12,500 [oooeeevnnnns 12,500 |oeevennnnnns 12,500 |ovevennnnnns 12,500 |oveeeeniiinnns [ PO (1 P [ PO {1 P (U P 12,500 |oveeniiiiinnnnn (1 P [ PO [V 87 |. 11/20/2051 . |2.B FE ....
DCP MIDSTREAM OPERATING LP  3.875% 03/15/23
L2831MV-AD-9 [ e | s . 03/15/2023 . | Maturity ...oooovvvnininns Joovvininiiiiiiiis e 2,000,000 |........ 2,000,000 |........ 1,836,260 |........ 1,995,096 |oevvenniinnnns (U 4,904 |.innnns (U 4,904 |.ooiiinnns (U . 2,000,000 [oeniiiiennnnn (1 P [ PO [ PO 38,750 |. 03/15/2023 . |2.C FE ....
DPABS_15-1A DOMINOS P1ZZA MASTER ISSUER LL
..25755T-AE-0 [4.474% 10/25/45 ....coovvvniiiiiiiiiineieciiiines | s . 01/25/2023 . |Paydonn ....cevvnvvvviinnnnn Jovvnnnniiiiiiinns fonennens 7,500 fooiiiiiinnnns 7,500 |ieeiinnnnns 7,500 |veeiennnnnns 7,500 |ooveeiinnnnns [ PO (VN P [ PO {1 P [V PR 7,500 |ovueniiiinnnnn (1 P [ PO [V 84 ). 10/25/2045 . |2.A FE ...
DOMINOS P1ZZA MASTER ISSUER LL Series 144A
.. 25755T-AH-3 [4.118% 07/25/47 .oovvviiiiiiiiiiiiiiiiiiinieiiinn | s . 01/25/2023 . |Paydonn .....euvevvivnnnnns Jovvnnininiiiiiiinens foeeieneens 19,500 |[..oveevennns 19,500 |oevveennnnns 19,494 |............ 19,496 |ooeveenninnnnne [ PO L3 P [ PO L3 P (U P 19,500 |oveeniiiinnnnn (VN P [ PO [V 201 |. 07/25/2047 . |2.A FE ....
DOMINOS P1ZZA MASTER ISSUER LL Series 144A
..25755T-AK-6 [4.328% 07/25/48 .....covvvvviviiiiiiiiiiiiiienees | s . 01/25/2023 . |Paydonn ....covvnivviinnnnns Jovvniinieiiiiiiinens foeeieneens 10,000 |.eevennnnns 10,000 [o..oeneeee 10,000 f[o..oeeeene 10,000 [oeiiviinnnnns [ PO (VN P [ PO {1 P (U P 10,000 |...ccevvvnnnnns (VN P [ PO [V 108 . 07/25/2048 . [2.A FE ....
DRIVEN BRANDS FUNDING LLC HONK Series 144A
..26208L-AC-2 [4.739% 04/20/48 ........vvvviiiiiniiiiiiiiiiiinees | s . 01/20/2023 . |Paydown .....oeevvereiinnnn Jevvnnnnnieeinnnns Joveeenenn 7,500 [ 7,500 [t 7,500 [ 7,500 |, [ PO (1 P [ PO {1 P [V PR 7,500 |ovueniiiinnnnn (1 P [ PO [V 89 |. 04/20/2048 . |2.C FE ....
EOG RESOURCES INC EOG RESOURCES INC  2.625%
.. 26875P-AK-7 [03/15/23 ..ovvviiiiiiiiiii P IR . 03/15/2023 . |Maturity . . . 03/15/2023 . |1.G FE ....
..29275Y-AB-8 |ENERSYS SERIES 144A  5.000% 04/30/23 ........ |..en... . 03/13/2023 . | Call .2,500,376 |.... . 04/30/2023 . |3.C FE ....
ENTERPRISE FLEET FINANCING LLC Series 144A
..29374J-AB-1 [4.650% 05/21/29 .oveeveeieiieeieiieeeeeeeeeeeee | s . 03/20/2023 . | Paydown ... 261,931 261,908 |...........261,910 |.... ....261,931 [.. . 05/21/2029 . |1.A FE ....
..30161M-AN-3 [ EXELON GENERATION CO LLC ~ 5.600% 06/15/42 . |....... . 03/01/2023 . |Various ... ..7,000,000 ..7,619,320 |........ 7,496,557 |.... . 7,493,883 |.. . 06/15/2042 . |2.B FE ....
Redemption
..30281@-AB-1 |FEDEX CORP FEDEX CORP  4.060% 12/31/32 ..... |....... L 02/28/2023 . | eeeiiiiiiiieeeeeeineees i e 8,951 [eeiiiiine 8,951 |t 8,951 | 8,951 | [ PO {1 P [ PO {1 P [V PR 8,951 . 12/31/2032 . |2.B Z .....
Redemption 100.0000
..30281@-AB-1 |FEDEX CORP FEDEX CORP  4.060% 12/31/32 ..... |....... . 03/31/2023 . | .. ... 4,498 4,498 ...l 4,498 L 4,498 |.. . 12/31/2032 . |2.B ........
..30288*-AA-8 [FLNG LIQUEFACTION 2 LLC  4.540% 03/31/38 ... |....... . 03/31/2023 . 205,000 |........... 205,000 |...oeeennns 205,000 |eeeunnnnns (VS [V[V I R | I AN ) I AU | I FORRRN | N AN | B RN 205,000 . 03/31/2038 . |2.B FE ....
FREEPORT LNG INVESTMENTSLLP ~ 4.790% 03/31/38 Redemption 100.0000
.30288*=AB=6 [ ...iieiiiiiiiii s | e . 03/31/2023 . .. 266,500 ..266,500 |.... .266,500 |.. . 03/31/2038 . |2.B FE ....
..33632*-U0-8 |WELLS FARGO BK NORTHWEST  7.280% 01/10/24 . |....... . 03/10/2023 . |Various ... . 01/10/2024 .|2.B ........
FIRSTKEY MORTGAGE TRUST SERIES 15-1 CLASS Bi
..33767C-AU-1 [3.841% 03/25/45 ...ceeveeeeeeeeeeeeeeeeenees | s . 03/01/2023 . |Paydomn .cevvueeeeeennins Jeennieeeeeenieeee feeeeeeeens 57,083 foceeeeeenee 57,083 |..cccennnnnn 57,944 |............ 57,610 |oeeeeneeeenne (U (527) |+ eeeeeenaens (U (527) |+ eeeeeenaens 0 Joeeeeees 57,083 |eeernieaeens (VI PO [ PO [V PO 369 |. 03/25/2045 . |1.A ........
HUNTINGTON BANCSHARES FIRSTMERIT CORPORATION
..337915-AA-0 [4.350% 02/04/23 .....cevvveieeeeeineeeeeeennees | s . 02/04/2023 . IMaturity ....ccoommeiiienee Jovmmniieeeeennes e 2,000,000 |........ 2,000,000 |........ 2,022,500 |........ 2,000,252 |oeeeerennnnnnns (U (252) |+eeeennnens (U (252) |+eeeennneens (U 2,000,000 [oeeureeeeennnnn (VI PO [ PO [ PO 43,500 |. 02/04/2023 . |2.A FE ....
FLAGSTAR MORTGAGE TRUST FSMT_1 Series 144A
.. 33B4N-AN-5 [0.496% 09/25/48 .....covvveeieiiniieeeeeeenniieeee | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 17,387 |ooeeeennnnns 17,387 oo 17,826 |............ 17,766 |[oeeeeeeennnnnn (U (745 ) (U (745 ) 0 Joeeeeees 17,387 |oveeeeeeennnnn (VI PO [ PO [V PO 129 |. 09/25/2048 . |1.A ........
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920% Redenpt ion 100.0000
L. 34107@-AA-7 [ 08/15/38 ..eeeeeeeeeeeeeeeeeeeee e eeeeen | s . 02/15/2023 . | .. 253,981 253,981 |.... . 08/15/2038 .|2.B PL ....
FORD MOTOR CREDIT COMPANY LLC ~ 3.810%
..345397-YG-2 [01/09/24 ...oeeeeeeeeeeeeeeeee e | s L 02/24/2023 . | .eeeeiiiiiiiieeeiiinineees s [ 4,893,750 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeuuneeeennns [ PO (VI PO [ PO (VI PO (U 5,000,000 [oeeueeeeeennnnn 0 |..... (106,250) |...... (106,250) |-evveenneee 121,179 |. 01/09/2024 . [3.A FE ....
GM FINANCIAL AUTOMOBILE LEASIN GM FINANCIAL
..380130-AB-0 [AUTOMOBILE LEASIN ~ 4.010% 10/21/24 .......... |....... . 03/20/2023 . |Paydonn ..cceveuueeeeeennnnn foeeennieeeeeeenies s 838,962 |........... 838,962 |........... 838,900 |eveuunnnns 838,924 |....covvnnnnnns (1 PO 38 |eeeeiiiiees (1 PO 38 |eeeeiiiees (U 838,962 |eevrrunnns (VI PO [ PO (VI PO 6,250 |. 10/21/2024 . |1.A FE ....
Redemption 100.0000
..40480%-AA-3 [HS WILDCAT LLC ~ 3.830% 12/31/50 .eevveeeeeeen | uunnnns L 01/25/2028 . | eeveiiiiiiniiinieeiiiniiieens e e 1,694 [..oocoenenes 1,69 |ooeeeeees 1,69 | 1,69 | [ PO (VI PO [ PO (VI PO [V PO 1,694 oo (VI PO [ PO [V PO 16 |. 12/31/2050 . |2.A PL ....
Redemption 100.0000
..40480*-AB-1 [HS WILDCAT LLC  4.390% 12/31/60 ....oevvveeen | uunnnns L 01/25/2028 . | eeeeiiiiiiiiinieciiiineees s e P I IO 208 |eeeeieins 2098 |oeeeiiiies 298 |oeeeiiinns [ PO (VI PO [ PO (VI PO (1 PO 28 [oeeieeiiinns (VI PO [ PO [V PO 3 |. 12/31/2060 . |2.A PL ....
HOME DEPOT USA INC HOME DEPOT USA INC Redempt ion 100.0000
L A42211#-AA-1 [3.370% 01/15/33 eeeeeeeeeeeeeeeeeeeeeeeeen | s L 03/15/2028 . | eeveeiiiiiiiiiineeeiininees e s 128,281 |........... 128,281 |oeeennnees 128,281 |oeeeennnnee 128,281 [oeeieeinnnnns [ PO (VI PO [ PO (VI PO (U 128,281 |oeeeeeeeennn (VI PO [ PO [V PO 730 |. 01/15/2033 . |1.F Z .....
HILTON GRAND VACATIONS TRUST H Series 144A
.. 43284B-AB-8 [3.700% 02/25/32 ..ceeeeeeaeeeeeinieeeeeennneeeee | s . 03/25/2023 . |Paydomn .cceueeeeeeennnins Jeennieeeeenieeee e 99,810 [............ 99,810 [..eeeennnnns 99,786 |...ccevnnnnn 99,795 [oceeiiieinnnnnn (1 PO 15 | (1 P L T PO 0 Joeeeeees 99,810 |eevvenneenns (VI PO [ PO [V PO 586 |. 02/25/2032 . |1.F FE ....

HILTON GRAND VACATIONS TRUST H Series 144A
..43284B-AC-6 14.000% 02/25/32 .ooeeuvveeeeeeeiiiiieeeeiiiieees | e . 03/25/2023 . [Paydown .....oecouveeeeeeien o o, 93,572 |.oeuunee. 93,572 |oueennnee. 93,562 |............ 93,564 [.eeeeennnnnnn. 0 [, 8 | 0 [, 8 |, 0 fooreeeenn. 93,572 |.cvveeanennn. 0 loeeeeiee 0 [, 0 |oeeeeiiee 504 |. 02/25/2032 . |2.B FE ....
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.. 43284H-AC-3 |HGVT_19-AA Series 144A  2.840% 07/25/33 .... |....... . 03/25/2023 . | Paydown ... o0 ) ...0 . 07/25/2033 . |2.B FE ....
.. 45256H-AF-5 [ IF 01-A  4.996% 07/25/33 .....ovvvvvinnninnnen | nnnnns . 03/01/2023 . | Paydown ... . 597 . 07/25/2033 . |6. * .......
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
. 465920-BY-1 [3.167% 02/25/52 ...ccevvvniiiiiiiiiiiiiiiiiienees | s . 03/01/2023 . | Paydoun [ PO [V 35 |[. 02/25/2052 . [1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
L 465920-BY-1 [3.167% 02/25/52 ...cevvvvniiiiiiiiinieiiiniinees | s . 01/01/2023 . | Paydown [ PO [V N 7 | 02/25/2052 . |1.D FE ....
JACK IN THE BOX FUNDING LLC JA Series 144A
..466365-AC-7 [4.970% 08/25/49 .....covvvnviiiiiiniiiiiiiiiiiinees | s . 02/25/2023 . | Paydoun [ PO [V 435 . 08/25/2049 . 2.B FE ....
JACK IN THE BOX FUNDING LLC JA Series 144A
..466365-AE-3 [4.136% 02/26/52 ....ccevvvniiiiiiiiiiiiiiiiiiinees | s . 02/25/2023 . |Paydonn .....eeeviviiiinnns Jovvniininiiiiiiinees foeeeeeeens 15,000 |[..oevevennns 15,000 [o.oennnne 15,000 f[o.eennenee 15,000 [oeiiviinnnnns [ PO (1 P [ PO {1 P (U P 15,000 |oveenieiennnnn (VN P [ PO [V 155 |. 02/26/2052 . |2.B FE ....
JP MORGAN MORTGAGE TRUST JPMMT JPMMT_15-6
..46645G-AG-3 [3.500% 10/25/45 .....covvvniiiiiiiiiiniiiiiiiienees | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 104,371 |........... 104,371 |oeeennens 102,006 |..eeennnnn. 102,573 |oovviiiins (U 1,798 [ooeeiiiiinnnnns (U 1,798 [ooeeiiiiiinnnns (U 104,371 | (VN P [ PO [V 778 |. 10/25/2045 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46647S-CS-7 [3.752% 08/25/47 ...cvvvvvviiiiiiiiiiiiiiiiiinees | s . 03/01/2023 . |Paydonn .....euunvvviiinnnnn fevennininiiiiinns o 166,372 |........... 166,372 |oeevennnnnn 167,932 |..ovveeen 167,628 |[...eeivvennnnns 0 fnns (1,256) |.oeeeeeeennnn (U . (1,256) |.evvennnnnnne (U 166,372 |ovveeniieinnnnn (1 P [ PO [V FO 1,002 |. 08/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46648C-Al-4 | MORTGAGE TRUST JPMMT ~ 3.448% 01/25/47 ....... | ..ee... . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 67,857 [ 67,857 |oeernnnnn 66,129 |............ 66,426 |.........en..n. (U 1,431 | (U 1,431 | (U P 67,857 |oeevvunniinnns (1 P [ PO [V 365 |. 01/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
. 46648H-AZ-6 [3.652% 05/25/47 ....ceevvvneiiiiiiiinieiiiiiines | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 17,249 |o.oeeeeneeee 17,249 |oooeenninns 17,329 |oeeeennnnns 17,311 [ 0 Jeeeeennnn (73] T (U PO ({79 P (U P 17,249 |ooovennnnns (VN P [ PO [V 109 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46649C-BE-2 [3.713% 10/25/48 ...oovvvviiiiiiiiiiiiiiiiiineeeees | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 34,646 |...ooennnnn. 34,646 |............ 33,401 [...covnennns 33,549 [ooiiiiiinnnnns (U 1,007 [oooiiiiinnnnnns (U 1,007 [ooeiiiiiinnnnns (U P 34,646 |......covnnnnns (VN P [ PO [V 215 |. 10/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46649T-AZ-9 [3.711% 09/25/48 .....evvvvviiiiiiiiiiiiiiiineeeees | s . 03/01/2023 . |Paydonn .....eunvviiiinnnns Jovvniinniiiiiiiinees foeeneeeens 31,251 | 31,261 [ 30,400 |............ 30,502 |.oiviiiiinnnnns [V P FLE T R (U P FLE T R (U P 31,251 [t (VN P [ PO [V 194 ). 09/25/2048 . |1.A ........
JIMMY JOHNS FUNDING LLC JIMMY_ Series 144A
..477600-AB-9 [4.846% 07/30/47 .ovvvvviiiiiiniiiiniiiniiiniieiinn | s . 01/30/2023 . |Paydown .......evereiinnnnn . . . 07/30/2047 .|2.B FE ....
..49338L-AE-3 |KEYSIGHT TECHNOLOGIES INC ~ 4.600% 04/06/27 |....... . 03/01/2023 . | GOLDMAN SACHS & CO ...... 4,996,938 |.... . 04/06/2027 .|2.B FE ....
KIRBY CORP KIRBY CORPORATION  3.290%
L A97266-B* -6 [ 02/27/23 .o | s . 02/27/2023 . |Maturity . 19,000,000 19,000,000 |.... . 02/27/2023 .

. 04/15/2036 .
. 03/10/2026 .
. 07/15/2023 .

.. 212,405
53,128

03/15/2023 . [Various
03/10/2023 . |Various ...

..52204*-AA-3 | WALGREEN CO  5.540% 04/15/36
..524654-B0-7 | LOWES CTL  5.182% 03/10/26 .

..55336V-AE-0 |MPLX LP  4.500% 07/15/23 .... . 03/13/2023 . [Call 100.0000 ..... . 1,000,000 .1,000,480 |....
VI OWNER TRUST MVHOT_19-1A Series 144A

..55380P-AC-3 |3.330% 11/20/36 .....ccevvvvveeiiiiiieieeeiiiiiees [ eeeens . 03/20/2023 . |Paydoun ... .. 157,240 157,240 157,220 |...........157,226 |.... . 11/20/2036 . (2.B FE ....
VI ONER TRUST MVHOT_

..55400D-AC-5 |2.680% 10/20/38 ........covuriiriiiiiiiiiiieiiiis [ eeeees . 03/20/2023 . [Paydoun ......cceveeiiiiin [eeniiiiiiiiniiiis [ 129,922 |......eee. 129,922 |........... 129,879 |........... 129,892 |..ooeveennnns [V O 29 | [V O 2 | (I O 129,922 [.oooeeiiinnns (VO 0 | [V 563 |. 10/20/2038 . (2.B FE ....
MV ONER TRUST MVHOT_22-1 Series 144A

..55400U-AC-7 15.230% 11/21/39 ..ocvvviiieiiiiiiiiieccciiieeeees [ eeeees . 03/20/2023 . [Paydoun ......ccvveeieiiin [oeeiiiiiiiiiniiis [ 279,889 |........... 279,889 |........... 279,831 |........... 279,834 |.......oeeee [V O 55 | [V O L7 F [V O 279,889 |...cooeeiinnnn (VO 0 | [V 2,376 |. 11/21/2039 . (2.B FE ....

..571903-AV-5 | MARRIOTT INTERNATIONAL ~ 3.125% 02/15/23 .... |....... . 02/15/2023 . [Maturity ......ooooocoins fooreiiiiiiiieiiiis [ 5,000,000 |........ 5,000,000 |........ 4,987,222 |........ 4,999,726 |......ccnneee [ OO 24 oo 0 fooeeeeenne L3 O 0 foeeens 5,000,000 |..oeveeennnee (I IO 0 foreeeiiiiiias 0 foeeiinns 78,125 |. 02/15/2023 . [2.B FE ....
MELLO MORTGAGE CAPITAL ACCEPTA Series 144A

..585498-BG-2 |3.737% 03/25/48 .......eerieiiiiiiiieiiiiiieeees | eeees . 03/01/2023 . [Paydomn ......cceeveeeeriiis foereeiiiiiiieeiis [ 19,328 [ooeeeeeees 19,328 | 19,086 |...cevvenes 19,071 [oeeeeeinnes [ OO 256 [oeeeeeeiinnns 0 fooeeeene 256 [oeeeeeeiinnns [ OO 19,328 |.eeieeennne (I IO [ OO [\ O 121 |. 03/25/2048 . [1.A ........
Midland Cogener Series 144A  6.000% 03/15/25 Redemption 100.0000

LBITABT-AR-T | eeeiiiiiiiie e [ L 03/15/2023 . [ .eeeeiiiiiiiiiieeciiieees [ [ 386,342 |........... 386,342 |........... 393,698 |........... 390,879 [ooeeeeiinnnes [ O (4,537) |- [ O (4,537) |- 0 foeeeenne 386,342 oeeeeiiiinnns (I IO [ OO 0 foeeiinns 11,590 |. 03/15/2025 . |3.A FE ....
MORGAN STANLEY BAML TRUST MSBAM_12 ~ 4.514%

.B1761A-BD-9 | 08/15/45 .....eevieiiiiiiiiiee e [ eeeens . 03/01/2023 . |Paydoun ... .. 588,521 588,521 562,600 |.......... 586,706 |.... .588,521 . 08/15/2045 . [1.A ........
VI OWNER T

..62848B-AC-5 |3.900% 01/21/36 ...eerieviiiieiiiiiiiieeeciciins [ eeeeens . 03/20/2023 . [Paydoun ......cceveeeiiiiiis foeeeiiiiiieeees [ 142,329 |....oeeeees 142,329 |........... 142,327 |........... 142,325 |.oooooiiiiens 0 foeeeiiiiias L U [ OO L OO 0 foeeeenne 142,329 . 01/21/2036 . |2.B FE ....
NATIONAL FUEL GAS COMPANY NATIONAL FUEL GAS

..636180-BL-4 |CO  3.750% 03/01/23 .. J . 03/01/2023 . [Maturity .....oocooociiens fooeeiiiiiiiiiiiis [ 1,330,000 |........ 1,330,000 |........ 1,364,567 |........ 1,330,000 [oooeeiiicc0 o0 o0 o0 0 s 1,330,000 |.. . 03/01/2023 . |2.C FE ....

Redemption .
..653240-AA-9 | NEWTONN CREDIT LEASE  6.082% 05/15/23 ....... | .ece.nn L 03/15/2023 . [ .eveeiiiiiiiiiieeeeiiinees [ [ A7 e AT T I 71,134 ..o T2 e, [ U 10 [oeeeeeiis [ OO 10 [oeeieeis [ OO T3 | (I IO [ OO [\ O 722 |. 05/15/2023 . |1.D ........

ORANGE LAKE TIMESHARE TRUST ON Series 144A
..68504L-AB-7 2.910% 03/08/29 .....cccvvveeeeeeiiiiieeeeeiiiiies | e . 03/08/2023 . [Paydown ......ecoveeeeeeeen foeeeeeiiiiieieeeen o, 51,430 |...ccnee.. 51,430 |............ 51,430 |............ 51,428 |...uvee.. 0 [, 2 | 0 [, 2 |, 0 fooreeeenn. 51,430 [.ocoueeeennne. 0 loeeeeiee 0 [, 0 |oeeeeiiee 250 |. 03/08/2029 .|2.B FE ....
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ORANGE LAKE TIMESHARE TRUST ON Series 144A
..68504U-AC-5 [3.610% 04/09/38 ....eevvviiiiirnniiiiiiiniiiininiinn | s . 03/09/2023 . |Paydonn ....cevunvvriiinnnn fevenniniiiiiininns Joninns 157,897 |........... 157,897 |oveeennnnns 157,893 |..oovvennns 157,892 |ovvviinnnns [ PO LI P [ PO LI P (U 157,897 |oveeeiieinnnnn (1 P [ PO [V 888 |. 04/09/2038 . |2.B FE ....
ORANGE LAKE TIMESHARE TRUST ON Series 144A
..68504U-AD-3 [4.930% 04/09/38 .......evvnviiiiiiniiiiiiiiiiiinees | s . 03/09/2023 . | Paydown ... .. 227,374 227,374 227,327 |...........227,339 |.... .227,374 |.. . 04/09/2038 . |3.C FE ....
ORANGE LAKE TIMESH
..6850411-AC-1 [3.740% 11/08/30 ..evvvvviiiiniiiiiiiiiiiieieceiinnn | s . 03/08/2023 . |Paydonn .....evunivriiiinnnn fevennininniiiiins e 143,469 |........... 143,469 |........... 143,121 | 143,306 |....covvnnnnnns [V P LK O (U P K I O (U 143,469 |........oeennnt (VN P [ PO [V 890 |. 11/08/2030 . |2.C FE ....
PENSKE TRUCK LEASING COMPANY 144A  4.250%
L. T09599-AN-4 [01/17/23 ovveeiiiiiiiiiiiiiiiiineceinineeeeen | s . 01/17/2023 . [Maturity .ooooovvvvniinines Joovniniiniiiiiiins e 2,986,000 |........ 2,986,000 |........ 2,897,286 |........ 2,985,505 |.......cevnnnns [ P 495 | [V P 495 | (U . 2,986,000 |...couunnnnnns (1 P [ PO [ PO 63,453 |. 01/17/2023 . [2.B FE ....
..71839#-AA-2 [PHILLIES FUNDING LP  6.210% 07/10/30 ........ | .eevens . 01/10/2023 . |Various ......cceeeeneeeeees foeemmmmnnreecennnns Jonees 122,558 |oeeeennnne. 122,558 |..cooeennnn 122,558 |........... 122,558 |.eeeeeeinnnnns [ PO (VI PO [ PO (VI PO (U 122,558 [.oeeeeennennnns (VI PO [ PO (VI PO 1,903 |. 07/10/2030 . |2.A PL ....
PACIFIC NORTHHEST NATIONAL LAB SECURED CORP Redenption 100.0000
..730208-AA-9 [BND  6.500% 11/15/34 ... JUTR . 03/15/2023 . | .. ... 94,375 ... 94,375 L..94,375 |............94,375 |.... ..94,375 |.. . 11/15/2034 . |1.D FE ....
PORT WASHINGTON GENERATING STA ~ 4.910% Redenption 100.0000
L. 73557%-AA=2 [ 07/15/30 weeeeeeeeeiieieeeeeeeeee e eeeeeen | s L 03/15/2028 . | eeveniiiiiiiieneeeiiiienees e s 120,356 |........... 120,356 |.eeeenennnn 120,356 |.ecevvennnn 120,356 |oeeeveennnnnnns [ PO (VI PO [ PO (VI PO (U 120,356 |oveeeeeeennnnn (VI PO [ PO [V PO 986 |. 07/15/2030 . |1.F ........
.. 744320-AC-9 |PRUDENTIAL FINANCIAL INC ~ 5.750% 07/15/33 .. |....... . 03/02/2023 . |KEYBANC CAPITAL MARKET |....eevvvviivvnnnnns fovnnns 1,549,665 |........ 1,500,000 |........ 1,537,000 |........ 1,526,194 |ooeeennnne (U (K720 . (U (K720 . (U . 1,525,867 |ouevvierinnnnn [V PR 23,798 |......... 23,798 |..ocevvennns 55,344 |. 07/15/2033 . [1.G FE .
Redemption 100.0000
..750731-AA-9 [AUTUMN WIND HQ LLC ~ 3.744% 02/10/49 ......... |.ceee.. L 03/10/2023 . | .eeenieiiiiieeeeeeeieeees e e 5,812 [eeiiiinne 5,812 |ivinnns 5,812 |oveeeins 5,812 | [ PO (1 P [ PO {1 P [V PR 5,812 [oiiiiiiinnnns (1 P [ PO [V 36 |. 02/10/2049 . |2.A ........
S&P GLOBAL INC Series 144A  4.750% 08/01/28
L TBA0V=AY=0 [ eeeeiieeeieie s | s . 03/01/2023 . | Tax Free Exchange ....... |occoeerriviiinnnnns foonns 4,983,400 |........ 5,000,000 |........ 4,980,600 |........ 4,982,968 |.........unnnn. [V P A2 | (U P A2 | (U . 4,983,400 |.......cvnnnnns (VN P [ PO [V F, 138,542 |. 08/01/2028 . |1.G FE .
S&P GLOBAL INC Series 144A  4.250% 05/01/29
LTBA0V=AZ=T [ e | s . 03/01/2023 . | Tax Free Exchange ....... |occoeevririivnninnns fovenns 4,993,490 |........ 5,000,000 |........ 4,992,341 |........ 4,993,340 ....oovvvnnnnns [V P 150 [oooiiiiiininnns (U P 150 [oooiiiiiiinnnns (U . 4,993,490 |oeeiiiiiinnnnn (VN P [ PO [V P 70,833 |. 05/01/2029 . |1.G FE .
SEMT_13-4 SEQUOIA MORTGAGE TRUST SEMT_13
L.81744Y-AG-1 [3.443% 04/25/43 .....evvviiviiiiiiiiiiiiiinieeciiinn | s . 03/01/2023 . |Paydonn .....euunveviiiinnnn Jevvniinnniiiiiins feneeeens 3,460 [....oeeenne 3,460 |.eoeennnnnns 3,448 |....ocovnnnns 3,449 [.ooooiiiinnnns [ O L L O [ R L L O [V PR 3,460 |.....covnnnnnns (VN P [ PO [V 25 |. 04/25/2043 . [1.A ........
SEQUOIA MORTGAGE TRUST SEMT_13-2  1.874%
L BIT45M-AA-9 [02/25/43 ...oovvviiiiiiiiiecis | s . 03/01/2023 . |Paydonn .....eueviiiiinnnnn Joevvnninniieiiiins foeeeens 4,265 [oeeiiiinne 4,265 |......oeenenn 4,265 |....cconnnnnn 4,263 |..ccoovennnnnns [ PO 2 P [ PO -2 P [V PR 4,265 |.ooooiinnnnnnns (1 P [ PO [V 15 | 02/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST SEMT_15  3.913%
..817450-CA-8 [01/25/45 .ooevvveiiiiiiiiiiiiiiiiiien s | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 5,482 | T 7 5,548 |[...occvnnnnnn 5,501 |oiiiiiins [ P (69) |vvvenninnnnns (U PO (69) |evvvnninnnnns [V PR 5,432 looeeiiiiiiinnnn (VN P [ PO [V 36 | 01/25/2045 . |1.A ........
SEQUOIA MORTGAGE TRUST SEMT_16  3.500%
L BITABN-AN-8 [ 11/25/46 .oeveeiiiiiiiiiiiiiiiecccviieeeeen | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 192,961 |........... 192,961 |........... 201,749 |........... 199,293 [.....ccevvenens (U AR (6,332) |evvenninnnnns (U A (6,332) |evvennninnnnns (U 192,961 |oveeniiiinnnnn (VN P [ PO [V F 1,118 |[. 11/25/2046 . [1.A ........
SEQUOIA MORTGAGE TRUST SEMT_17 SEMT_17-3
..B1746X-AG-1 [3.500% 04/25/47 ...ccevvvvniiiiiiiiiiiniiiiiniinees | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 134,585 |....ennnnn. 134,585 |........... 128,720 |oveeennnnne 130,009 [oeeiivinnnnns (U 4,576 |oeeevinnnnnnns (U 4,576 |.oeevrennnnnnns (U 134,585 |[...ccovvnnnnnns (VN P [ PO [V 770 |. 04/25/2047 . |1.A ........
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-
..822800-AC-5 [ORIGINATOR TRUST ~ 3.500% 08/25/45 ............ |.eeeees . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 38,010 [............ 38,010 |oveeeennnnns 38,153 [..oovvnennns 38,099 [...covvennnnnns [V P [R:15) ) R (U P [R:15) ) O (U P 38,010 |eevvunnienns (VN P [ PO [V 268 |. 08/25/2045 . |1.A ........
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-
..82280R-AG-4 [ORIGINATOR TRUST ~ 3.500% 04/25/47 ........... |eeenens . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 158,220 |........... 168,220 |..ocevennns 151,469 |........... 163,019 |ooovvieiennnnns (U 5,201 |oveiiiins (U 5,201 |eveiiiinns (U 158,220 |ovvenniiiinnnnn (VN P [ PO [V 622 |. 04/25/2047 . |1.A ........
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-
..82280R-CB-3 [ORIGINATOR TRUST ~ 3.602% 04/25/47 ......... | euunnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 65,119 [............ 65,119 |[............ 63,216 |......ceunns 63,517 |ovviiiinns (U 1,602 [ooooiiiiennnnns (U 1,602 [ooooeiiinnnnnns (U P 65,119 | (VN P [ PO [V 314 |. 04/25/2047 . |1.A ........
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-
..82280R-CC-1 [ORIGINATOR TRUST ~ 3.602% 04/25/47 .......... |euunnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 57,892 |ooeeerns 57,892 |.oeeiennnns 55,353 [ooeiiiinns 55,760 |....cevvnnnnnns (U 2,182 | (U 2,182 | (U P 57,892 [.ocovvvnnnnnns (VN P [ PO [V 280 |. 04/25/2047 . |1.A ........
SIERRA RECEIVABLES FUNDING COM Series 144A
..826525-AC-1 [83.510% 07/20/37 eevvveniiiiiiniiiiiiiiniinieeiinn | s . 03/20/2023 . |Paydonn .....ceunveviiinnnnn foevvnniiniiniiiiins foninns 150,447 |........... 150,447 |......oeeet 150,813 |ouveennnnns 150,695 |..ovvvveennnnns (U (248) |.oevvvvnnnnns (U (248) |.oovvvvnnnnns (U 150,447 |oeeniiiinnnnn (VN P [ PO [V 843 |. 07/20/2037 .|2.B FE
SIERRA RECEIVABLES FUNDING COM Series 144A
..826525-AD-9 [6.590% 07/20/37 .evvvnniiiiiiniiiiiiiiniinniiiinn | s . 03/20/2023 . |Paydomn ....cuuunviiiiinnnns Joevnnineniiiiines foeeeneeeens 4,249 |............ 4,249 |............ 44,238 |............ 4,240 |.ooiiiiinnnnnn [ PO (eI P [ PO (eI (U P 44,249 |ooeeniiiinnnnn (VN P [ PO [V 465 |. 07/20/2037 . |3.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82652M-AC-4 [3.120% 05/20/36 ....evvvnrviiiiiniiiiiiiiiiinieeees | s . 03/20/2023 . | Paydown ... .. 107,301 . 05/20/2036 . |2.B FE ....
SIERRA RECEIVABLES F!
..82652M-AD-2 [4.540% 05/20/36 .......evvniiiiiiinniiiiiiiiiiiinees | s . 03/20/2023 . |Paydoun ......eevviviiinnnns Jevininnneeiinnnns feeeen.. 107,301 [l 107,301 Lol 107,271 it 107,280 [eveeeiiiiinnn O L2 [l 0 21 el 0 s 107,301 [oooeeiinnnnnnns (VN P [ PO [V 763 |. 05/20/2036 . |3.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82652N-AB-4 [2.750% 08/20/36 ...evvvviiiiiinnniiiiiiniiiiieniinn | s . 03/20/2023 . | Paydown ... . 08/20/2036 . |1.F FE ....
SIERRA RECEIVABLES F!
..82652N-AD-0 |RECEIVABLES FUNDING COM  4.180% 08/20/36 ... |....... . 03/20/2023 . | Paydoun . 08/20/2036 . |3.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653D-AC-3 [3.940% 06/20/35 ....ccevvuniiiiiiiniiiiiiiiiiiiiiies | eeees . 03/20/2023 . | Paydown ... . 06/20/2035 . |2.B FE ....
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SIERRA RECEIVABLES FUNDING COM Series 144A
..B2653E-AC-1 | 3.770% 01/20/36 ... [ . 03/20/2023 . | Paydoun . 01/20/2036 . |2.B FE ...
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653E-AD-9 | 4.750% 01/20/36 ....vevvieiveiiiiciiiciiicies [ e . 03/20/2023 . | Paydown ... . 01/20/2036 . |3.B FE ...
SIERRA RECEIVABLES Fl
..B2653G-AB-8 | 3.870% 09/20/35 ......cooveviieiiiiiieeiiies [ e . 03/20/2023 . | Paydoun . 09/20/2035 . |1.F FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653G-AC-6 | 4.170% 09/20/35 .....ovvveiiciiiiiiiceiiies [ e . 03/20/2028 . {Paydonn .....c.ooveveieiis [oviieiiieiieens [ 72,757 | 72,757 v 72,756 [covenne. 72,755 [ooeieiiiinnne (L PR I FUN (L PR I FUN (L O 72,757 |ovveeienee 0 | (L PR 0 | 484 . 09/20/2035 . [2.B FE .
SONIC CAPITAL LLC SONIC_21-1A Series 144A
..83546D-A0-1 |2.636% 08/20/51 ......ouvviuevciiiiciiieiiiiies [ e . 03/20/2023 . {Paydonn ......occvvveeviens foeriiiiiiiiies [ 7,500 [oovieennne 7,500 |cerinne 7,500 [ 7,500 [ooeeiiicinnnne (L PR (L1 FURN (L PR (L1 FUPON (L R 7,500 [ooooiieennne 0 | (L PR (L1 FRTRR 33 |. 08/20/2051 . |2.B FE .
SPIRITS OF ST LOUIS BASKETBALL SPIRITS NENCO Redenption 100.0000
..848609-AA-1 |LLC  5.300% 06/30/36 .....cocvvvveuerveiiriniins [errene . 03/31/2023 . | .. TR FURRTURRTRRRROR IR 62,485 |........... 62,485 |.....c...... 62,485 |............ 62,485 [...ocvvnnnnne (L PR (L1 FUPTN (L PR (L1 FUPON (L O 62,485 [..ocorinnnne 0 | (L PR 0 | 828 |. 06/30/2036 . [2.C PL ..
STONEHENGE CAPITAL FUND CONNEC ~ 8.124% Redenption 100.0000
L BB192%-AA-5 [ 12/15/23 o [ e L 03/15/2028 . | ceveeeieieeeeeeeeeeees e oo 56,121 |oeeenene 56,121 |.cocveunnnee 56,121 [...o.eeeee. 56,121 [cooooveveennee (L PR (L1 FUPTN (L PR (L1 FUPON (L O 56,121 |.oovevenenee 0 | (L PR (L1 FR 1,140 |. 12/15/2023 . [1.A FE .
TIF FUNDING 11 LLC TIF_20-1A Series 144A
..B72480-AB-4 | 3.820% 08/20/45 ........ccoeuiiceiiiiiiiiiiies [ e . 03/20/2028 . {Paydonn .....c.ooveveieies [oviieiiieiiieens [ 50,000 |ovoveennnne 50,000 |............ 50,036 |............ 50,024 [...oovovnnnnee (U O (23 I (L O (23 (L O 50,000 |...eeveuenee 0 | (L PR 0 | 318 [. 08/20/2045 . [2.B FE .
TACO BELL FUNDING LLC BELL_18- Series 144A
. 87342R-AE-4 | 4.940% 11/25/48 ....ovevvviiiiiiiciiciins [ . 02/25/2023 . {Paydonn .....c.ooveveieiis [oviieiiieiiiens [ 12,500 v 12,500 [oovveeenee 12,500 |ovoveeinnne 12,500 |ovevvieiniene (L PR (L1 FUPN (L PR (L1 FUPON (L O 12,500 |ovovveiene (L1 FUPTN (L PR (L1 FUT 154 |. 11/25/2048 . |2.B FE .
TEXTAINER MARINE CONTAINERS LT Series 144A
..B8315L-AF-5 |4.940% 08/21/45 ....ovcvveeviiiiiiiiiiiciins [ e . 03/20/2028 . |Paydonn .......ccveveveiens foviieiiiiiiieens [ 127,743 | 127,743 | 127,702 .o 127,712 [ooeeviicnne (L] P 30 [ (L] P 30 [ [ A 127,743 v (L1 FUPTN (L PR (L FR 1,027 |. 08/21/2045 . [2.B FE .
TIAA BANK MORTGAGE LOAN TRUST Series 144A
..88632A-0B-2 |4.155% 11/25/48 ...covcvviviiiiiiciicnins [ . 03/01/2023 . {Paydonn .....c.ooveveieiens [ovrieiiieeieens [ 31,350 [ooeeenne 31,350 |oovieennnne 30,740 |..ooeeeee. 30,804 [oooeoeinnnnne (U O 546 [..vovieeenne (U O 546 [.ooviveennes (L O 31,350 [ooveiiieiinne (L1 FUPTN (L PR (L1 FUT 218 [. 11/25/2048 . [1.A ........
1211 AVEME OF THE AMERICAS TR 1211 AVEME OF
..90117P-AJ-4 | THE AMERICAS TR~ 4.092% 08/10/35 ......covew [vnne . 03/15/2023 . |Various .......cccceevevees [oveuiieiiiiiieiens feine 9,063,667 |...... 10,000,000 [....... 10,299,980 |....... 10,082,443 |..oocvienne [ R (T AT [ (| (T AT [ 0 [ 10,075,266 [...ccvvvenene. 0 |... (1,011,600) [... (1,011,600 |........... 120,472 |. 08/10/2035 . | 1.A ........
USTA NATIONAL TENNIS CENTER IN  3.110% Redenption 100.0000
..903638-AA-8 | 09/08/24 ...veueveniieieieee e [ e L 01/08/2023 . | ceveeeieieeeeeeeeees o [ 542,138 |.oovcunneee 542,138 [..oceuen 542,138 |...ocueneee 542,138 |.vvevrennnne (L PR (L1 FUPN (L PR (L1 FUPON (L P 542,138 [.ooeovinenne (L1 FUPTN (L PR (L FR 8,430 . 09/08/2024 . (1.6 FE .
VIRGINIA INTERNATIONAL GATEWAY VIRGINIA Redenption 100.0000
..92783#-AA-4 | INTERNATIONAL GATEWAY ~ 3.930% 06/30/30 ..... |[....... L 03/31/2028 . | cevieeeeeeeeeeeeeeees e o 88,589 |..ceunene 88,589 |........... 88,589 |............ 88,589 [....cceunnee (L PR (L1 FUPN (L PR (L1 FUPON (L O 88,589 |....coeuennee (L1 FUPTN (L PR (L1 FUT 870 |. 06/30/2030 . [1.F PL .
IIF-RBS COMVERCIAL MORTGAGE TRUST ~ 3.241%
. 92BYON-AN-9 [ 12/15/45 ... [ . 03/01/2023 . | Paydown ... . 12/15/2045 . |1.A ........
IIELLS FARGO
.. 94989U-BH-3 |3.639% 07/25/47 .....o.vcureviiieiiiciiiciins [ . 03/01/2023 . | Paydoun . 07/25/2047 . |1.A ........
IIENDYS FUNDING LLC WEN_18-1A Series 144A
..95058X-AE-8 | 3.884% 03/15/48 ........ccveveieiieciiiciiiiies [ e . 03/15/2023 . | Paydown ... . 03/15/2048 . |2.B FE .
IIENDYS FUNDING LLC
..95058X-AH-1 | 4.080% 06/15/49 ......ccovveuvrveiriciiiciiicies [ e . 03/15/2028 . {Paydomn .....c.ooveveieies [oviieiiieiiieens [ 28,750 [ooveeee 28,750 |oovieenne 23,750 [coveenne 28,750 [oovieiiiinne (L PR (L1 FUPN (L PR (L1 FUPON (L O 28,750 [ (L1 FUPTN (L PR (L1 FUT 242 |. 06/15/2049 . |2.B FE .
Redemption 100.0000
..971814-KZ-5 |UNION PACIFIC CORPORATION  5.360% 07/02/28 |....... L 01/02/2028 . | ceeeieeieeeeeeeeeeees e oo 26,120 |ooiinnnne 26,120 oo 26,120 | 26,120 [oooeiiiinnne (L PR (L1 FURPTN (L PR (L1 FURPN (L O 26,120 |ooverenee (L1 FUPTN (L PR (L1 FUT 700 |. 07/02/2028 . |1.D ........
Redemption 100.0000
..971814-LA-9 | UNION PACIFIC CORPORATION ~ 5.380% 07/02/28 |....... L 01/02/2028 . | ceeeeeeeieeeeeeeeeeees e oo 44,883 |............ 44,883 ..o 44,883 |............ 44,883 |...oovvnnnnee (L PR (L1 FUPN (L PR (L1 FURPN (L O 44,883 |...cooenennene (L1 FUPTN (L PR (L FR 1,207 |. 07/02/2028 . [1.D ........
1IORLD OMNI AUTO RECEIVABLE TRU WORLD ONNI
..98163T-AB-9 | AUTO RECEIVABLES TR 3.730% 03/16/26 ........ [....... . 03/15/2028 . |Paydonn .......cceeevviies foviieiiiieiiieens [ 301,315 | 301,315 [ 301,283 |oveeeneee 301,293 |ovvceiennne (L] P 2 | (L] P 22 (L A 301,315 | (L1 FUPTN (L PR (L FR 2,810 [. 03/16/2026 . [1.A FE .
IIT HOLDINGS INC Series 144A  7.000% 04/30/23
..98258P-AA-5 | ... IO I . 03/30/2023 . |Cal | 100.0000 ... [RURRRRRRRRR RO 3,000,000 |........ 3,000,000 |....... 3,000,000 |........3,000,000 |-.corverieen0 fooiiiiiiiiiin0 Jociiiiiinnn 0 feiiiiii0 il 0 e 3,000,000 |.. . 04/30/2023 . |2.C FE .
AIR CANADA 2015-1 CLASS A PASS SERIES 144A Redemption 100.0000
..009090-AA-9 | 3.600% 03/15/27 ...eeveuvveneavenereenirnenenienens [ eevenes L 03/15/2028 . | ceveeeieeieeeeeeenees e [ 144,747 | 144,747 | 144,747 | 14,747 e (L PR (L1 FUPN (L PR (L1 FURPN [ A 14,747 oo (L1 FUPTN (L PR (L FR 2,605 [ 03/15/2027 . [1.F FE .
ISLAND TIMBERLANDS FINANCE COR 6. 160%
..C48628-AB-8 | 08/30/25 .....ouuvviiiiieieeeeeeeeeees [ Au . 01/03/2023 . | Taxable Exchange ........ |ococveverciireiens [oeene 10,000,000 |...... 10,000,000 [...... 10,000,000 |...... 10,000,000 |...vveenee (L PR (L1 FUPN (L PR (L1 FUPTON 0 e 10,000,000 |..vvvevnne (L1 FURTN (L PR (L1 RO 208,756 |. 08/30/2025 . |2.A PL ..
ADCB FINANCE CAYMAN LTD Series 144A  4.000%
..00853-AA-9 |03/29/23 ......ovuiieiiiiiie e [ . 03/29/2023 . [Maturity ..ocoooovvieiinns [ [ 2,000,000 |........ 2,000,000 |....... 1,996,000 [........ 1,999,790 [oooivivinn0 e 210 [0 o 210 [0 e, 2,000,000 |.. ....40,000 | 03/29/2023 . |1.F FE ..
..015308-AB-6 | ALFA S.A. Series 144A 5.250% 03/25/24 ..... D..... . 03/27/2028 . [Various .....ccccoceeveeee |oovieinsiiniiiens | 4,013,600 |........ 4,000,000 |........ 4,004,324 |........4,000,658 [...cooveernnc0 oo (122) o0 o (122) o 0 e, 4,000,536 |.. .. 118,600 |. 08/25/2024 . |2.C FE ..
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BIB MERCHANT VOUCHER RECEIVABL Ser ies 2017-1 Redenption 100.0000
. 08866T-AA-0 [ 144A  4.080% 04/07/27 ...eovivvivnnnnniiiiinnnnns D..... L 01/07/2023 . | eeveneeeieiieeeeeeeieeees i e 366,384 |........... 366,384 |........... 366,384 |........... 366,384 ...t [ PO {1 P [ PO {1 P 0 s 366,384 |.......ceennnn (VO 0 | [V 3,737 |. 04/07/2027 . [2.A FE ....
BIB MERCHANT VOUCHER RECEIVABL BIB MERCHANT Redenption 100.0000
. 08866T-AB-8 |VOUCHER RECEIVABL ~ 4.180% 04/07/28 .......... Cu..n. L 01/07/2023 . | eevneeeeiiiieeeeeeeieeees i e 175,510 |........... 175,510 |oeeeennnnns 175,510 |oeeeennnnns 175,510 [oeiiiinnnnns [ PO (VN P [ PO {1 P 0 s 175,510 |ooeeeeeeeeens (VO 0 | [V 1,834 |. 04/07/2028 . 2.A FE ....
GNL Quintero GNL QUINTERO SA  4.634% Redemption 100.0000
..36190C-AA-5 | 07/31/29 ooovviiiiiiiiiiiii [ . 01/31/2023 . | .. vo | feen..... 588,000 [.......... 588,000 |........... 591,068 |........... 589,038 [.....ccvnnnnne 0 fnns (1,038) [covvvennnnnnnns (U . (1,038) [oovvvvnnnnnnnns 0 eeeennn 588,000 |...oevvrrennns (VO 0 | (VO 13,624 |. 07/31/2029 . 2.B FE ....
INDUSTRIAL DPR FUNDING LTD BIN INDUSTRIAL DPR
..45605P-AM-0 |FUNDING LTD BIN ~ 5.235% 04/15/26 ............. [ . 03/31/2023 . |Paydoun .......coovvviienies |oenennnnnnnnnnnnnnns o 178,749 |, 178,749 |........... 178,749 |........... 178,749 |oevvvvvnnnnns 0 | (VO 0 | {1 P 0 s 178,749 |..oooooeiiiis (VO 0 | (VO (9,499) |. 04/15/2026 . |2.B FE
INTERNATIONAL BANK OF INTL BANK FOR
..450056-LD-7 |RECONSTRUCTION A 7.625% 01/19/23 . . 01/19/2023 . |Maturity . 200,000 ..243,085 |. ..200,333 |. 200,000 7,625 |. 01/19/2023 . [1.A FE ..
..G3198@-AG-2 |ESSENTRA PLC  3.900% 07/27/31 ... . 01/05/2023 . | TENDER . ..5,309,689 ..5,309,689 |. .5,309,689 |. K .5,309,689 . 07/27/2031 . |2.C Z .....
..G3198@-AH-0 |ESSENTRA PLC ~ 4.000% 07/27/33 ... . 01/05/2023 . [ TENDER ... e [00...2,940,827 L 2,049,827 |........ 2,949,827 |........2,949,827 |.....oovvvinnnn0 fevvviniinnnnnnn 0 o0 feeenl0 0 s 2,949,827 |.. . 07/27/2033 . 2.C YE ..
Redemption 100.0000
..L8038*-AA-4 [SBM BALEIA AZUL S.A.R.L.  5.500% 09/15/27 . |D..... L 03/15/2023 . | eeeeeeeiiiieeeeeinieeeees i e 94,000 f............ 94,000 |............ 94,000 |.......ce.n. 94,000 |....cevvnnnnnne [ PO (VN P [ PO (VN [ SRR L 0 O O | N . 09/15/2027 . (3.C ........
GIP CAPRICORN FINCO PTY LTD  3.110% 12/31/34
L Q3974%-AA-6 | .eerenieiee Cuuen. . 03/31/2023 . | TENDER ..oevvnivvininninnns Joevvniinieciiiins foeieneens 5114 [ 5114 | 5,114 | 5,114 | [ PO (1 P [V ST (VN 0 e 514 |l (VO 0 | [V 40 . 12/31/2034 .|2.B PL
Star Entertainment Finance Ltd  8.140%
..Q8718#-AE-4 |08/22/25 .....coooeiiiiiiii [ . 03/31/2023 . | TENDER ...ovvvvvvvvvnnnnnnns Joeeeeeeeieieeneeenns | 1,690,400 |........ 1,690,400 |........ 1,690,400 |........ 1,674,009 |............... 0 fnns 16,301 [ouvniiinnnnns 0 s 16,391 [oovniinnnnnns 0 fnns 1,690,400 |.....ceeennnnn (VO 0 | [V 65,295 |. 08/22/2025 . [2.C PL
Star Entertainment Finance Ltd  8.220%
..Q8718#-AF-1 |08/22/27 .coovveeieeeeiiiiiiiiiiiiiiiee [ . 03/31/2023 . |Various ......cceeevvviinnn Jooverennnnnninnnnnns foeeees 2,535,600 |........ 2,535,600 |........ 2,535,600 |........ 2,506,531 [o.vviiiinnnnns [V R 29,069 |........cennn [V R 29,069 |.......ceennn 0 fnns 2,535,600 [.....ovvvnnnnns (VO 0 | (VO 91,470 |. 08/22/2027 .|2.C PL
Redemption 100.0000
..R6236@-AA-0 |NORSPAN LNG |11 AS  4.870% 07/27/29 . [ . 02/28/2023 . .. 228,689 228,689 228,689 |...........228,689 |[.... ....228,689 |.. . 07/27/2029 . |2.C PL
..Y23874-GR-8 |EXIM BANK IN ~ 4.000% 01/14/23 [ . 01/14/2023 . |Maturity . .5,000,000 ..5,000,000 ..5,119,050 |........5,000,603 |.... .5,000,000 |.. . 01/14/2023 . |2.C FE
POWER GRID CORP OF INDIA LTD POWER GRID
..Y7028N-FG-5 | CORPORATION OF INDI  3.875% 01/17/23 ........ [ . 01/17/2023 . |Maturity ..ooeevveeenininnn Jooreiiiiiiis s 5,000,000 |........ 5,000,000 |........ 5,048,050 |........ 5,000,304 |.......eeveeeee [V R (304) |.evvvveiennenns [V R (304) |.evvvveinnnnnns [V R 5,000,000 |...cceereennns (VR [V R (VR 96,875 |. 01/17/2023 . |2.C FE
SECURITY NATIONAL MORTGAGE LOA 2005 2A M2
..81441P-CR-0 | 144A  7.321% 2/25/36 .....oooovveveiniiinnnnnns [ . 03/31/2023 . | Various ......ccceeeeviiiinn |ooreeiiiiiiiiiiinnns |oviiiiiiiinnens [ P [ [ [ [ PP [ [ PP 0 fooiiiinnnnnes [ PP [ 0 foooiiinnnnnes [ PP [ 13,772 |. 02/25/2036 . [6. * .......
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 152,285,282 155,267,999 156,476,061 155,726,081 932 45,182 0 46,114 0 155,772,193 0 (3,500,512) | (3,500,512) 3,013,157 XXX XXX
2509999997. Total - Bonds - Part 4 183,976,396 186,826,819 187,704,740 187,057,591 932 265,896 0 266,828 0 187,324,416 0 (3,493,918) |  (3,493,918) 3,741,236 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 183,976,396 186,826,819 187,704,740 187,057,591 932 265,896 0 266,828 0 187,324,416 0 (3,493,918) |  (3,493,918) 3,741,236 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
..31336#-10-6 |FEDERAL HOME LOAN BANK OF ATLA ................. | ....... | 03/17/2023 . |CORPORATE ACTION ........ | ....... 10,841.000 |...... 1,084,100 [..ccocnnnnnnnnnnnn founnnns 1,084,100 |........ 1,084,100 |............... [ PP [ [ PP 0 fooiiiinnnnnes 0 ooeenns 1,084,100 |............... 0 foooiiinnnnnes [ PP [ 16,840 [ouvvvvnn vevevene] vevvnninnnns
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 1,084,100 XXX 1,084, 100 1,084, 100 0 0 0 0 0 1,084,100 0 0 0 16,840 XXX XXX
Tax Agreement Settlement
..768298-10-7 |River Lake Insurance Company X .........ccceeeenn | oreeenn . 03/31/2023 . | evvviiiiiiiiiiiiiiiiininiinns e e 507,065 |o.eevviiiiiiiiiiiins feeeiiiiiens 507,065 |.ooooveiiiiiiiiiiins oo e o e L O Y N [V R AU N
..76828#-10-6 [River Lake Insurance Company VI ........cccoeoes |eunnnns . 01/31/2023 . |Return of Capital ..o |ooeeevviininiininne foennns 5,000,000 [o.ieeeiiiiiiiiiiiiee o 5,000,000 f.ievuiiirnniininiinn Joorreninriiinnes forveeiniiiinis foeeviiiiiiiiniee foeriiiiii L0 T O T FETT TP PPN FTTTOTTTvrPTIe [0 PP FPTTTUT R TTTOTY ITTTOTTTeo
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 5,507,065 XXX 5,507,065 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 6,591,165 XXX 6,591,165 1,084, 100 0 0 0 0 0 1,084,100 0 0 0 16,840 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 6,591,165 XXX 6,591,165 1,084, 100 0 0 0 0 0 1,084,100 0 0 0 16,840 XXX XXX
5999999999. Total - Preferred and Common Stocks 6,591,165 XXX 6,591,165 1,084,100 0 0 0 0 0 1,084,100 0 0 0 16,840 XXX XXX
6009999999 - Totals 190,567,561 XXX 194,295,905 188, 141,691 932 265,896 0 266,828 0 188,408,516 0 (3,493,918) [ (3,493,918) 3,758,076 XXX XXX
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1 2 3 5 6 8 9 10 11 12 15 18 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Effectiveness
Used for Rate or discounted | discounted Foreign at Inception
Income Schedule/ Number Index Premium Premium Exchange and at
Generation Exhibit Exchange, Counterparty Trade of Notional Received | (Received) | (Received) Change in Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date Contracts Amount (Paid) Paid Paid Code | Fair Value B./A.C.V. (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX 0 0 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX 0 0 XXX
Options——126085--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) oveeevmnees | Exh 5 oo | [CS] s . 04/15/2021 100,007 |..cevn 100,007 |......4,170 / NA[.......... 10,040 |oeeeeeeeeeeeenn [ el 705 (V5] PR (.7 IS 98| ..evvennnn (003 L.
Options—-126291--129 -
NQ OTC Equity Option |IUL Product Liability
(Index W) ... . 05/14/2021 100,005 |.......... 100,005 |......4,173 / NA|..
Options--1266
NQ OTC Equity Option |IUL Product Liability
(Index UL) oveeevmnees | Exh 5 oo | eiiiiiiiinnenn [BARC ceiiiiiis . 06/15/2021 150,000 |.......... 150,000 |......4,246 / NA|.......... 14,550 [oeeeeeeeeeeeee e foeeeen 2,818 e e 2,818 [ B2 | 342 ..o 003 e
Options—-127095--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) ovvvvvvnnns | e Exh 5 oo [ [CS] s . 07/15/2021 149,985 |.......... 149,985|......4,360 / NA|[.......... 14,880 |ooevvveeieiiinnn oo e 2,143 [ 2,143 | (125 402 ...oeeenn 003 ...
Options——127216--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) oveeemvnees | Exh 5 oo | [CS] s . 08/13/2021 149,991 |.......... 149,991]......4,468 / NA|.......... 4,745 [ e foeeeee 1708 | [ 1,708 e (33 459 ...l 003 ...
Options—-127426--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) wovvvvvvnens | oo Exh 5 ooovis | eeeeieeiieee e [BARC e e . 09/15/2021 100,009 |.......... 100,009 )......4,480 / NA|[.......... 10,650 |oeevvveniieiiinnn oo e 1483 [ IR K R /)| AR 339 ooeeeennn 003 ..
Options——127609--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) oveeeeenees | Exh 5 oo | [BOA s . 10/15/2021 |. 10/13/2023 |......... 99,980 |..evunnnnnn 99,980 |......4,471 / NA[.......... 10,830 |oeeeeeeeeeeeeenen [ e 194 [ 1,941 [ (B8)]ee e 366 .......... |003 et
Options-—127739--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) wovvvvvvnnens | e Exh 5 oo | [CS] s . 11/15/2021 200,002 [.......... 200,002......4,682 / NA|.......... 21,820 [oueeneeeeiiiines foevveniniiiiinn feeeneen 2,096 | oo | 2,096 [.ooeeeennnnn (499))iniiiiiiiiinnn 72| ceeeeee [003 ...
Options——127899--129 -
NQ OTC Equity Option |IUL Product Liability
(Index W) ... . 12/15/2021 550,016 |.......... 550,016 |4,709 / (6,443) |..
Options--128007--137 |
NQ FlA Barclays FIA Product Liability
[0/ ST B, Exh 5 ooovis | eeeeieeiieee e [BARC e e . 01/06/2022 |. 12/22/2023 |..... 1,773,200 |....... 1,773,200|......3,410 / NA |..eeennnn. 87,100 [oovevvvveneeeennn forneeivvinnnnnns foeeenen 11,184 [ 11,184 | (15,895)f s v [ O e 7,569 «oeevrnnn (003 ...
Options——128033--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) oveeemnnees | i =3 T O 011 . 01/14/2022 100,018 |.......... 100,018 4,662 / (6,416) |.......... 11,000 |oeeeeneeeeeeennen [ e 1,835 [ e K NN ;5 )| R 43| ..........[003 .............
Options—-128006--137 |
NQ FlA Barclays FIA Product Liability
[0/ 11T B, Exh 5 oo | eeeeieiiieee e [BARC s e . 01/06/2022 |. 12/22/2023 |..... 9,765,800 |....... 9,765,800 ......2,530 / NA|......... 383,208 |..vunieeiiiiin forevviiiineiens [ 64,229 | 64,229 |........ (58,106)[.......ccevnnnnnn. 41,684 ..........1003 .............
Options——128207--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) oveeemnnees | i Exh 5 oo | [BOA s . 02/15/2022 100,018 |.......... 100,018 4,471 / (6,617) |.......... 12,010 |oeeeeeeeeeeeeee e e 3572 [ e 3,572 |eeeeeee 288 [ 469 ..........[003 .............
Options—-128286--137 -|
NQ FlA Barclays FIA Product Liability
[0/ ST B Exh 5 ooovis | eeeeieeiieee e [BARC e e . 02/23/2022 |. 02/16/2024 |..... 5,017,600 |....... 5,017,600]......2,560 / NA [......... T2,112 s e e 28,233 [ 28,233 |.........(24,697)|..criiinnnnns 23,564 | ..........[003 .............
Options—128157--137 -|
NQ FIA Barclays FIA Product Liability
0ptions oveeveeeeeeeees | Exh 5 oo | eiiiiiiiinnen s [BARC s . 02/02/2022 |.01/05/2024 |..... 5,885,300 |........ 5,885,300 ......2,570 / NA|......... 154,804 [..eeeeeeeeeeee Jeeeeeeeeeeeenii [ 28767 | 28,767 e (26,281)] e 25,773 | weveeennnn [003 Lo
Options—-128387--129 -
NQ OTC Equity Option |IUL Product Liability
(Index W) ... . 03/15/2022 |. 03/15/2024 |......... 99,997 ...99,907 4,262 / (6,210) |.......... 18,200
Options--128470--137 -|
NQ FIA Barclays FIA Product Liability
0ptions oeeevveeeeeeees | Exh 5 e | eiiiiiiiinnenn [BARC s e . 03/30/2022 |. 03/15/2024 |..... 4,716,000 |....... 4,716,000 |......2,620 / NA [......... 105,840 |-oevvveeeeeeennn [ e 13,689 [ 13,689 |.....ceuu(15,047)).ceeeeeeieinnnnns 23,090 | ....ceeeen [003 ...
Options--128513--135 - o
NQ FIA Equity Options |FIA Product Liability
= Cliquet tovvvviiiinee | oeeeeeeiiiieee i Exh 5 oo Jeeeeeniiieee [BOA s e . 04/08/2022 |. 04/06/2023 |..... 4,000,000 |....... 4,000,000]......4,488 / NA|.......... 60,000 [..oeeevueniniiinn Joveennniiinnninnns foevvnnnnnneennn O fuees Of i i s o 0 i 2,564 ..........[003 .............
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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
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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)
Options——128519--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceveveievnnnniiiiiinninnnns Exh 5 oo | BOA o e . 04/12/2022 |. 04/06/2023 |..... 7,629,600 |....... 7,629,600 (4,488 / (4,566) |.......... 79,866 [eeeeeeeeeeeenn formmeeeeeemniees foeeenneeeeens (VN PR R (V)] N (5,284)].ceeeeeeeniees foeeemmneeeeeeenen feeeee s [ 4,891 ..o 003 ceveeiiinns
Options—-128526--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet . R P Exh 5 ........ . . 04/14/2022 |. 04/14/2023 |..... 4,000,000 |....... 4,000,000]...... 4,393 / NA|.. 0. ...3,917
Options-—-128695--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeevmnees | Exh 5 oo | BOA o e . 04/14/2022 |. 04/14/2023 |..... 2,800,013 ....... 2,800,013 (1,798 / (2,014) |......... 139,104 [oeeeeeeeeeeeee Joeeeee e foreeees i) [N I 3% ... (9,794)] e Joeeemmeeeeeeeen [ [ 2,742 oo 003 ceveeiiinns
Options—-128696--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) wovvvvvvnnns | oo Exh 5 oo | BOA 1o e . 04/14/2022 |. 04/15/2024 |....... 150,007 |....oen 150,007 |1,798 / (2,014) |.......... AR 7452 PR (PR R, T750 [eeneeeeeas oo 7,750 feuennnnns TA72 | oo e [ R 766 [ .oovnnnnnn 1[0 R
Options——128722--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Call Spreads w.eeoeer [ ceeeererrrrerercreinininene SIS DU BARC wecececeeirirines eeeeeeerenne e . 04/19/2022 |. 04/14/2023 |.....6,109,600 |....... 6,109,600 [4,364 / (4,472) |.......... 95,886 [-v-vnveeeeneeeeeen freneeerenennnenes e 1,572 [ [ 1,572 [erence IGRIRYL:) SUSUTR FUTSRRTT T [0l A 5,083 | coernene 003 eeeenne
Options--128794--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveiiiees | oo Exh 5 oo | O Y . 04/22/2022 |. 04/21/2023 |..... 4,000,000 |....... 4,000,000]...... 4,212 / NA |.ooenennn LSV [V R FORR R (VN U R (U8 S N R RN [N R LIV 1[0 R
Options——128812--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceveeeeevnnnniniiiiininnnns Exh 5 oo | BOA o e . 04/26/2022 |. 04/19/2023 |..... 5,731,700 |....... 5,731,700 4,409 / (4,554) |.......... 96,798 |-.eeeeeeeenniees [oeeeemneieeeeeenn freeeees 1,580 |.oveeivinen Jreneees 1,580 |......... (10,428)[- e eeeeeeeeeeee | o [ 6,539 ..oeennnnn 003 oeveeriinns
Options—-128813--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeeevunieeeieiiinnnnns Exh 5 oo | BOA i e . 04/26/2022 |. 04/21/2023 |..... 9,460,000 |....... 9,460,000 (4,300 / (4,3%8) |......... L7280 [<IC N R A R 16,849 [.eveeeeins | 16,849 |......... [RRTRCAK)) S R R, Ofeenns 11,346 ...t 00 R
Options——128840--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet . .. |Exh 5 . . . 04/29/2022 |. 04/28/2023 |..... 4,000,000 |....... 4,000,000]...... 4,132 / NA|..........62,000 0.
Options—-128721--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coeeeeeeemunieeeeeiiinnnnns Exh 5 oo | BARC oiiiiiiiiiiiiis e . 04/19/2022 |. 04/13/2023 |..... 7,948,800 |....... 7,948,800 (4,416 / (4,542) |......... 139,266 [...oveevvenneees Joevnineieieinii foereiiiis A39 | [ 439]......... [QVCICTY) R AR R [N R 7,501 [ weveennnns 1[0 R
Options——128853--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coveeeeivnniiiiiiiininnnns Exh 5 oo | BOA o e . 05/03/2022 |. 04/28/2023 |... 10,821,200 |...... 10,821,200 14,162 / (4,234) |......... 3,724 [ | feeeeeees 66,842 [..ouvieies forreaennne 66,842 |.......... 15,959 [ foeeemme e [ (V)] 14,986 | .......... 003 ceveeiiinns
Options—-128856--137 -|
NQ FlA Barclays FIA Product Liability Equity market
[0/ ST B Exh 5 oo | BARC oiiiiiiiiiiiiis e . 05/04/2022 |. 05/03/2024 |..... 2,941,000 |........ 2,941,000 ...... 3,460 / NA [..eennnnnn (10 (VN R RN R AT K I 23,203 |......... [VETT6) PO KRN Ofeenns LETETE N 1[0 R
Options-—-128863--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | 0] . 05/06/2022 |. 05/05/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,123 / NA |eeeeeeens A5,150 [.eeeeeeeenees Jeeeemeee e oot (VN PR R (U SR FETRRRTTRRRRUR FERPTRRUPPRRR TSR [ 5,419 ..ooeeeeen 003 ceeeeriinns
Options—-128874--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BOA 1o e . 05/10/2022 |. 05/04/2023 |..... 5,154,000 |........ 5,154,000 (4,295 / (4,361) |.......... ECTAVZ L PO RPN AR 13,377 [ i LT TA /T3 R R R [N R 7,865 covunnnnns 1[0 R
Options——128875--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |cevereievmnniiniiiiininnnns Exh 5 oo | BOA o e . 05/10/2022 |. 05/05/2023 |..... 4,537,500 |........ 4,537,500 14,125 / (4,200) |.......... 44,869 |....ooeeeeenees | [ 36,928 |..covvninns fernnns 36,928 |.......... 10,832 [ eeeeeeeeeeeeeee feeeeeeeeeeees e [ 7,025] coveeennnn 003 ceveeiiinns
Options—-128907--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet .oveveveanee. . EXh 5 ... . . 05/13/2022 |. 05/12/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,024 / NA|.......... 44,800 [.veveveereenes [ o 0 eeeereeeens fooreereeeeeeeees oo e o feeeeeieee O e 5,936
Options——128908--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemvnees | Exh 5 oo | BOA o e . 05/13/2022 |. 05/15/2023 |..... 2,099,988 |........ 2,099,98811,798 / (2,014) |.......... 99,666 |....oeeeeennnes feeeemniieeeeeennn feeeeeeeens 78,861 | eeeeevnnns [oennens 78,861 |.......... 28,482 | e e [ KT . 003 ceeeeriinns
Options—-128909--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) wovvvvvvnnens | e Exh 5 oo |t BOA o e . 05/13/2022 |. 05/15/2023 |....... 299,981 |...cuveen 200,98111,798 / (2,014) |........... [ TNV[CIC TN P R R L) I N 36 [ (55570 P RN R [ R 527 | weeeeennnn 010 R
Options——128910--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) ovevvvvninns |onniniiiiiinineiiiiinnnns Exh 5 oo |oeniiniinnnnns BOA 1iiiiiiiiiiiiiies i . 05/13/2022_|. 05/15/2024 |....... 150,011 ..o 150,011]1,798 / (2,014) |.......... 19,746 [ oo | fooeeeennns LT T 16,861 |..ovvnnnnes 3128 | forrernnneeeeenns feeee i [l P 796 [ nnnns 003 .iovvvninnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Options——128919--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceveveievnnnniiiiiinninnnns Exh 5 oo | 0] . 05/17/2022 |. 05/12/2023 |..... 9,165,500 |........ 9,165,500 (3,985 / (4,047) |.......... 87,952 [oeeeeeeeeeeeees Joeeeeeeeeeeeeeen oo 105,312 [.eeeneeeens [ 105,312 |.......... A1,911 [ e o (V)] N 15,545 ...oeennns 003 ceveeiiinns
Options—-128947--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet . . Exh 5 ........ . . 05/20/2022 |. 05/19/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,901 / NA[.. 0.
Options——12 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coveriirvnnniiieiiinninnns Exh 5 oo | BARC i e . 05/24/2022 |. 05/19/2023 |..... 8,187,900 |....... 8,187,900(3,899 / (3,966) |.......... 79,632 [oeeeeeeeeneeeee Joeeemmeeeeeeeenn o RRKINI172) [ 113,502 |.......... 41,803 |.eeeeeeeeee e [ (V)] 15,000 | vevvnnnens 003 ceveeiiinns
Options—-128993--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo | BOA 1o e . 05/27/2022 |. 05/26/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,158 / NA [ooeeennnnn LT 11V N R FORR R (VN [P O R ) RN [N R 6,855 | .......... 1[0 R
Options——129071--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ....... |ceeeeeeivmnniiiiiiinninnns Exh 5 oo | ] R . 06/01/2022 |. 05/26/2023 |..... 7,432,200 |........ 7,432,200 14,129 / (4,200) |.......... T4,898 ... | feeeeeees 62,019 [.eveeeenns o 62,019 |.......... 18,490 [-oeeeeeeeeeeeene feeeeeeeeneees Jeeeene e (V)] 14,556 | .ooveennns 003 covieriinns
Options--129090--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveiiiees | oo Exh 5 oo | O Y . 06/03/2022 |. 06/02/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,109 / NA [oeeennnnns LIS 1V P RN (VN [P O R ) RN [N R 7,20 wevennnnns 1[0 R
Options—-129109--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | 0] . 06/10/2022 |. 06/09/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,901 / NA [oeeeennnes B4450 | [ (VN PR R (U SR FETRRRTTRRRRUR FERPTRRUPPRRR TSR [ 7,664 .oounnnnns 003 oeveeriinns
Options-—-129146--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) wovvvvvvnens | oo Exh 5 oo | BARC oiiiiiiiiiiiiis e . 06/15/2022 |. 06/15/2023 |..... 2,699,989 |........ 2,699,98911,798 / (2,014) |......... VA2V ORI FPPP RN 181,687 | ooeeeevinnn |ovennnns 181,687 |..ovennnn. 58,514 |oevvniiiiiiinn [ e [N R 6,160  .....en... 00 R
Options——129147--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) .. |Exh 5 . . . 06/15/2022 |. 06/14/2024 |....... 100,018 |.......... 100,018 {1,798 / (2,014) |.......... 12,430
Options—-129164--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvviiieies | Exh 5 oo | O Y . 06/17/2022 |. 06/16/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,675 / NA [ouuennnnnn LIS 1TV R R (VN [P O R ) RN [N R 8,088 .euvnnnnns 1[0 R
Options——129174--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coveeeeivnniiiiiiiininnnns Exh 5 oo | 0] . 06/22/2022 |.06/16/2023 |... 11,737,600 |...... 11,737,600(3,668 / (3,746) |......... 149,568 |....oeeeeeneeeee Joeemeneeeeeenenn o 220,016 [.eeveneees forreenne 220,016 |.......... 56,064 [...coeeeeeneeeee Jemneeeeeeei [ (V)] 26,956 | ....ooennn 003 ceveeiiinns
Options-—-129218--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BOA 1o e . 06/28/2022 |. 06/23/2023 |..... 9,312,000 |........ 9,312,000(3,880 / (3,937) |.......... LAY RN AR RN 106,712 | eeeeeeiiin | 106,712 |.......... 7V F RN RN Ofeenns 22,386 | .oeeeennnn 1[0 R
Options——129099--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Call Spreads w.eeeees [ ceeeererrrrerireieinininnns SIS DU BOA tereeeeeeiririiees eeeeeeeren e . 06/07/2022 . 06/02/2023 |.....9,077,200 |....... 9,077,200 (4,126 / (4,186) |.......... 78,562 [-vveeeeneeeeees feeeneeenenennees [erereens 67,080 [ vuvecreee foreeenes 67,080 [....nvn 20,266 [-vveeeeeenneeen [ermeeeieieienes o L] S 18,856 | vcvuvnne 003 ceveenne
Options--129189--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo | BOA 1o e . 06/24/2022 |. 06/23/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,912 / NA |oeeeeenn LX)V P EORR R R (VN U R (U8 S N R RN [N R 8,395 | ..oeeennnn 1[0 R
Options——129122--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |cevereievmnniiniiiiininnnns Exh 5 oo | 0] . 06/14/2022 |. 06/09/2023 |... 11,385,400 |...... 11,385,400 (3,926 / (3,978) |.......... TT,662 [eeeeeeeeeeeeenn feemeeeeeeeniees foeeeennnn 115,631 [.oeeeeeees [ 115,631 |.......... 38,994 |- oo [ (V)] 24,930 | ...coeen 003 ceveeiiinns
Options—-129261--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet ..oovunnnns . Exh 5 ........ . . 07/01/2022 |. 06/30/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,825 / NA|..covennn LV [1[V N R FORRR R 0f...
Options—-129330--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeieeeeee | Exh 5 oo | BOA o e . 07/08/2022 |.07/07/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,809 / NA|ecoennnnn A4,900 [-eeeeeeeneees Joeeemeee e o (VN PR R (U SR FETRRRTTRRRRUR FERPTRRUPPRRR TSR [ 9,068 [ ..ovunnnnn 003 ceeeeriinns
Options—-129338--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |coeeeeeeevunieeeieiinannnns Exh 5 oo |t BOA o e . 07/12/2022 |.07/07/2023 |... 12,467,200 |...... 12,467,200(3,896 / (3,954) |......... RO 7. R AR RPN 140,814 [ .o oo 140,814 |.......... L3 T (0 ) R R Ofeienes 32,300 | ..oeeenn 010 R
Options——129348--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woovvviiniees | Exh 5 oo |oeniiniinnnnns [ P PP . 07/15/2022 {. 07/14/2023 |..... 3,500,000 |....... 3,500,000{...... 3,863 / NAJ.......... 45,500 |...nieeeenninees feerennneeeeeeeen feeeeeiiis [ T R [O N AT UUUTPPTTTTR FEPPTOTTUUTUUUTT TR [l IO 9,386 ...ooennnn 003 .iovvvninnnns




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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 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)
Options—-129349--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemenees | Exh 5 oo | 0] . 07/15/2022 |.07/14/2023 |..... 3,499,984 |........ 3,499,984 (3,863 / (4,172) |......... 149,450 [.eneeeeieeeee e foeeeeees 191,441 [ e 191,441 |.......... 57,626 [ceeeeeeeeeeeee Joemnee e o [ 9,386 | ...cevnnn 003 ceveeiiinns
Options—-129350--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) .. |Exh 5 Ll . . . 07/15/2022 |. 07/15/2024 |......... 99,979 |... ...99,979(3,863 / (5,513) |.......... 13,060 ....14,934 ...
Options——12 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Call Spreads .eeoeee [ ceeeerererrerecreieininene SIS DU BARC wecececeeirirines eeeeeeerenne e .07/19/2022 |. 07/14/2023 |.....8,813,600 |....... 8,813,600 (3,832 / (3,900) |.......... 99,015 [+vveeeieeneees frorerereeeneniees e 123,118 |cvevvees freeeenens 123,118 |-oevevee. 34,901 [oeceeeereeeenes oo e L] S 23,636 | .o 003 eveenne
Options--129367--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo | BOA 1o e . 07/22/2022 |.07/21/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,962 / NA|...oeeen XTIV PO RN R (VN U R (U8 S N R RN [N R 9,694 .......... 1[0 R
Options——129373--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ....... |ceeeeeeivmnniiiiiiinninnns Exh 5 oo | ] R . 07/26/2022 |.07/21/2023 |... 12,704,000 |...... 12,704,0001(3,970 / (4,039) |......... 125,728 [eeeeeeeeeeeee e e 154,990 | .oovvvnnnns fennns 154,990 |.......... 46,841 [ e o (V)] 35,186 ..evvnnnns 003 covieriinns
Options--129406--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveiiiees | oo Exh 5 oo | BARC oiiiiiiiiiiiiis e . 07/29/2022 |.07/28/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,130 / NA [oeeennnnnn [TV STV R EE R R (VN [P O R ) RN [N R 9,992 ...t 1[0 R
Options——129319--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceveeeeevnnnniniiiiininnnns Exh 5 oo | BARC i e . 07/06/2022 |. 06/30/2023 |..... 9,151,200 |........ 9,151,200 (3,813 / (3,882) |........ 100,056 [-eeevveeeeeeennn formmeeeeeemeniees foeeeennnn 133,488 [.oeeneeeens oo 133,488 |.......... T, T4 [ e o (V)] N 2,847 .ooeeennnn 003 oeveeriinns
Options—-129437--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeeevunieeeieiiinnnnns Exh 5 oo | O Y . 08/02/2022 |. 07/28/2023 |... 10,680,800 |...... 10,680,800 14,108 / (4,199) [......... LIUN1LCYN R AR RN 133,858 [.eveeeeees [ 133,858 |.......... 39,064 |..ovvnniiiiininn [ e Ofeenns 30,493 | .......... 00 R
Options—-129444--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet . .. |Exh 5 . . . 08/05/2022 |. 08/04/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,145 / NA|..........47,250 0.
Options—-129458--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coeeeeeeemunieeeeeiiinnnnns Exh 5 oo | BOA 1o e . 08/09/2022 |. 08/04/2023 |... 12,435,000 |...... 12,435,000 4,145 / (4,231) |......... SISV N O RPN AR 139,083 | .ovvvvins [ 139,083 |.......... 40,437 |oeveneieiiini foereeii e Ofeienes 36,530 | ...oeenn 1[0 R
Options—-129499--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeeeeee | Exh 5 oo | BOA o e . 08/12/2022 |. 08/11/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,280 / NA [ceeeennnen 48,300 [.eeeeeeenniees Joeeemnee e e (VN PR R (U SR FETRRRTTRRRRUR FERPTRRUPPRRR TSR (V)] 10,564 | .......... 003 ceveeiiinns
Options—-129522--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) wovvvvvvnnns | oo Exh 5 oo | BOA 1o e . 08/15/2022 |. 08/15/2024 |......... 99,9% |............ 99,994 14,297 / (6,282) |.......... LCTRSICIVN ORI AP RN 21 V) SRR R 7817 oo 142 [ e foe [ . 587 [ cevennnnns 1[0 R
Options——129523--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemnnees | i Exh 5 oo | BOA o e . 08/15/2022 |. 08/15/2023 |....... 600,010 |.......... 600,010 4,297 / (4,525) |.......... 16,380 +eeeeneeeeeeennn feeeeeeeeeieeees e L) IR AR P (439)]- e eeemeies Joeeemmeeeeeeeen [ [ 1,838 oo 003 ceeeeriinns
Options—-129524--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) .ovvvvvvnnns | e Exh 5 oo | BOA 1o e . 08/15/2022 |. 08/15/2023 |..... 2,800,016 |....... 2,800,016 (4,297 / (4,632) |........ 18,720 | o s 59,375 | ceeeeiiin [ 59,375 |.......uen (RT3 O E N RN [N R - T4 . 1[0 R
Options——129527--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |cevereievmnniiniiiiininnnns Exh 5 oo | 0] . 08/16/2022 |. 08/11/2023 |... 10,647,500 |...... 10,647,500 14,259 / (4,348) |......... 134,425 .o [ s 97,493 | .ooovvni [ 97,493 |.......... 29,2682 | [ e (V)] 2,136 | .oeveenen 003 ceveeiiinns
Options—-129553--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet ..oovunnnns . Exh 5 ........ . . 08/19/2022 |. 08/18/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,228 / NA |..coveenn L5 1P (0[O R R RN (VN [P S N R R R | RN 10,838
Options—-129568--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |covereeevnenniiiiiinninnnns Exh 5 oo | BARC i e . 08/23/2022 |. 08/18/2023 |... 13,131,600 |...... 13,131,6004,236 / (4,318) |......... 44,770 [ [ oo 119,446 [..oeveeees oo 119,446 |.......... 86,067 [.oeeeeeeneeeee Jemnee e o (V)] N 40,664 [ .......... 003 ceeeeriinns
Options—-129626--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |coeeeeeeevunieeeieiinannnns Exh 5 oo |t O Y . 08/30/2022 |. 08/25/2023 |... 12,713,100 |...... 12,713,100 4,101 / (4,167) |......... LRVNCLCTN R R AR 121,585 [.eeeneeeees o 121,585 |.......... 34,285 |evvneiiiiiin foeeeeiin e Ofeienes 40,340 | .......... 010 R
Options——129618--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woovvviiniees | Exh 5 oo |oeniiniinnnnns BOA 1iiiiiiiiiiiiiies i . 08/26/2022 |. 08/25/2028 |..... 3,500,000 |....... 3,500,000{...... 4,058 / NA|.......... 48,650 |....oieeeeeninees foeerennneeeeeiien fereeees [ T R [O N AT UUUTPPTTTTR FEPPTOTTUUTUUUTT TR (U]l 11,106 ] ..o 003 .iovvvninnnns




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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 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)
Options——129663--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeieeeee | Exh 5 oo | BOA o e . 09/02/2022 |.09/01/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,924 / NA|eeeeennnn A5,150 [.eeeeeeeenees Jeeeemeee e oot (VN PR R [ (7)) U FOUTTRR FOURTRRRR, (V)] N 1,367 | e 003 ceveeiiinns
Options—-129668--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads . . Exh 5 ........ . . 09/07/2022 |.09/01/2023 |..... 9,825,000 |........ 9,825,000(3,930 / (3,997) |..
Options-—-129682--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BARC i e . 09/09/2022 |. 09/08/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,067 / NA[....nn..e. 51,800 [-eeeeeneneeeeenn formmeeeeemnniees foeeenneeeeens (VN PR R (U (97 eeeememeees Joeeemmee e [ (V)] 11,623 ... 003 ceveeiiinns
Options—-129707--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BOA 1o e . 09/13/2022 |. 09/08/2023 |... 12,144,000 |...... 12,144,000 4,048 / (4,120) |......... L Y(VIN SRR EPPRRN AR 138,104 [.eeeneeeeen o 138,104 |.......... 38,795 |evvneeiiiiinin [ e Ofeienes 40,327 | wooeeenn 1[0 R
Options——129714--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeevenees | Exh 5 oo | ] R . 09/15/2022 |. 09/15/2023 |..... 2,100,000 |....... 2,100,000 (3,901 / (4,213) |[.......... 89,670 [-eeeeeeeeeeeeeenn foemeeeeeennees foeeeennnn 109,085 [.oevneeees foeeeeenee 109,085 |.......... 29,311 |eeeee e e [ [ T4 s 003 covieriinns
Options—-129715--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) ovvvvvvnnns | e Exh 5 oo | O Y . 09/15/2022 |. 09/13/2024 |....... 100,000 |.......... 100,000(3,901 / (5,665) |.......... LR IVN R FPPRR RN 14,799 | o 14,799 |........... P2 VN R FRRR R [ R [C102 3 [ 1[0 R
Options——129719--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | 0] . 09/16/2022 |. 09/15/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,873 / NA [eeeennnnes B4450 | [ (VN PR PRI PR (13- eeemeeeee Jeeeemme e [ (V)] N 1,873 e 003 oeveeriinns
Options--129740--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeeevunieeeieiiinnnnns Exh 5 oo | O Y . 09/20/2022 |. 09/15/2023 |... 13,968,000 |...... 13,968,000 (3,880 / (3,957) |......... RECISTN0ZC1: N R AR RPN 202,333 | ceeeeninn [ 202,333 |.......... 50,999 |.eeviniiiiiiii foereeiin e Ofeenns LY U 00 R
Options—-129802--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet . .. |Exh 5 . . . 09/23/2022 |. 09/22/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,693 / NA|..........41,650 ....15,223 ...
Options—-129820--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coeeeeeeemunieeeeeiiinnnnns Exh 5 oo | BOA 1o e . 09/27/2022 |. 09/22/2023 |... 14,860,000 |...... 14,860,000 3,715 / (3,779) |......... LI U R AR RN 203,495 | .eeeeninnnn [ 203,4% |.......... 43,540 |evvneiiiiini foereiiin e Ofeienes 51,447 | .oooeeeee 1[0 R
Options—-129835--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeeeeee | Exh 5 oo | 0] . 09/30/2022 |. 09/29/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,586 / NA[.......... 39,550 |+eeveneeeeeeenin feeee e s 16,067 | .oovvvvnnns fornneens 16,067 |.ccevennnnn 6,725 |eeeeeeeeeeees Joeeeemeeeeeeeen [ (V)] 12,357 | ceveeennns 003 ceveeiiinns
Options—-129868--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BARC oiiiiiiiiiiiiis e . 10/04/2022 |. 09/29/2023 |... 16,583,000 |...... 16,583,000 (3,605 / (3,674) |......... 208,748 [.oooeeiiiiiiiis e e 262,224 | oo [ 262,224 |.......... LIV 1<) O F U R, Ofeenns 58,549 | .......... 1[0 R
Options——129884--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | 0] . 10/07/2022 |. 10/06/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,640 / NA[....ennee. 38,850 |..eeeeeeeeniees Jeeeeenie e feeeeeees NIV (R I 30,605 |.......... (1,283)]- e eeeemnmiees feeeemmmeeeeeeeenn foreeeeeeeeiis (V)] N 12,593 covveennns 003 ceeeeriinns
Options--129962--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BOA 1o e . 10/11/2022 |. 10/06/2023 |... 15,763,800 |...... 15,763,800 (3,666 / (3,718) |......... PNt R RPN AR 180,548 [.eveneeeen s 180,548 |.......... 36,358 |..evvniiiiinin [ e Ofeienes 56,717  wevrennnns 1[0 R
Options——130009--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemnnees | i Exh 5 oo | BARC i e . 10/14/2022 |. 10/15/2024 |....... 100,003 |.......... 100,003 13,583 / (5,342) |.......... 15,830 [oeeeeeeeeeeees Jeeee e foeeeeenan 22,082 | .ceiiiiin [ 22,02 |.ceennnnns 4,056 |-evneeeeeennnees foeeermneeeeeennn feee e (U 622 ..oooennn 003 ceveeiiinns
Options—-130010--135 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet ..oovunnnns Exh 5 ........ . . 10/14/2022 |. 10/13/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,583 / NA |..covnenn 39,200 [venneeiiiniines foeveniiieeiienn feeeees 29,537 | eeeeeiiees [ n 29,537 | 2,645 [ e e O 12,824
Options——130016--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |covereeevnenniiiiiinninnnns Exh 5 oo | 0] . 10/18/2022 |. 10/13/2023 |... 14,079,000 |...... 14,079,000(3,610 / (3,680) |........ 166,881 |-eveeeeeeeees foeeeeeeeeeeeeeen Jeens 223,681 [..eveneeees e 223,681 |.eeueennen A3,153 |oeeeeeeeeees oo [ (V)] N 51,585 | ...oeenee 003 ceeeeriinns
Options--130030--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo |t BOA o e . 10/21/2022 |. 10/20/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,753 / NA |.eevvnenn 39,550 |.eevvviiiiiiiiin oo s 66,443 | ..ooovnnnnn [ 66,443 |.......... 45,382 [ [ e Ofeienes 13,051 ..eeeeeis 010 R
Options——130035--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads .....cc. |.oeeeiiivniniiiiiiinnnnnns Exh 5 oo |oeniiniinnnnns BARC .iiiiiiiiiiiiiiis eriiiiiiiieriieieis . 10/25/2022 |. 10/20/2023 |... 17,038,400 |...... 17,038,40013,704 / (3,765) |........ 175,168 | oo eeveeeeeeeenn foneeeeeeniieees fooeennnnn 220,789 | eveeiieee [ 220,789 ).......... 44,921 |eeeeeeiies foreeeeee e (U]l 63,533] ....oeenen 003 .iovvvninnnns




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

SCHEDULE DB - PART A - SECTION 1

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

G903

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)
Options—-130008--129 -|
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemenees | Exh 5 oo | BARC i e . 10/14/2022 |. 10/13/2023 |..... 3,400,011 |....... 3,400,0113,583 / (3,870) |......... 142,800 [-oeeeeeeeeeeeenn foemeeeeeeeeeeees foeeeennnn 215,347 | eoveeii [ 215,347 |eeuees 4145 | e [ (V)] N 12,458 | .......... 003 ceveeiiinns
Options—-130067--135 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet . . Exh 5 ........ . . 10/28/2022 |. 10/27/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,901 / NA [oeveeee 41,300 |oceniieiiiiinns o s 3,619 ... .. 3,619...
Options—13 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coveriirvnnniiieiiinninnns Exh 5 oo | 0] . 11/01/2022 |. 10/27/2023 |... 14,341,200 |...... 14,341,200 (3,876 / (83,935) |......... 127,391 [ e [ 157,686 | .ooevvvvnnn |evnnnnnn 157,686 |.......... 36,737 [ceeeeeeeeeeeeeee | o (V)] 54,390 | .......... 003 ceveeiiinns
Options—-130148--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BOA 1o e . 11/08/2022 |. 11/03/2023 |... 10,877,900 |...... 10,877,900 3,751 / (3,800) |......... LU TR0 RN AR RN 128,973 [.eeeeeeecn o 128,973 |.......... 26,795 |evveneiiiinnnn [ e Ofeienes 41,937 | oo 1[0 R
Options——130178--135 -|
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BOA o e . 11/11/2022 |. 11/10/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,993 / NA|eeeeennnn A3,750 |.eeeeeeemnnees Joeeeemeie e [ 5,365 | eevnennins feeeeeeeens 5,365 |euvunnnns (7,874) e [ e (V)] 18,709 | wevnnnnens 003 covieriinns
Options—-130191--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) ovvvvvvnnns | e Exh 5 oo | O Y . 11/15/2022 |. 11/15/2023 |..... 4,000,000 |....... 4,000,000 (3,991 / (4,307) |........ 272000 R AR RN 188,518 | .oeeeeeiins v 188,518 |.......... 48,311 [ooiiiiiiiiniees | [ Ofeienes 15,842 .ooeeenens 1[0 R
Options——130192--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemnnees | i Exh 5 oo | 0] . 11/15/2022 |. 11/15/2023 |....... 400,000 |.......... 400,000 3,991 / (4,203) |.......... 11,400 |oeeeeeeeeeeeee [ s 10,740 [.oeeeinns foeeeeennns 10,740 |t 3,802 |-eeeeeeeeneies foeeereneeeeeennn [ [ 1,584 ..oeeenens 003 oeveeriinns
Options—-130193--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) wovvvvvvnens | oo Exh 5 oo | O Y . 11/15/2022 |. 11/15/2024 |....... 100,000 |.......... 100,000(3,991 / (6,175) |.......... LLSTIV[VN R FPPPRRR RN 13,839 [cevveeeens [ 13,839 [ P2 R RN RN [ . 638 ..evnnnnns 00 R
Options—-130203--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet . .. |Exh 5 . . . 11/18/2022 |. 11/17/2023 |..... 5,000,000 |....... 5,000,000]...... 3,965 / NA|.. ....(6,69)[.
Options—-130209--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coeeeeeeemunieeeeeiiinnnnns Exh 5 oo | O Y . 11/22/2022 |. 11/17/2023 |... 16,606,800 |...... 16,606,800 13,954 / (4,025) |......... 178,122 | [ oo 203,188 [..evvneeens o 203,188 |.......... L2V T O RN R, Ofeienes 66,056 | .......... 1[0 R
Options——130232--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coveeeeivnniiiiiiiininnnns Exh 5 oo | BOA o e . 11/29/2022 |. 11/24/2023 |... 10,459,800 |...... 10,459,800 (4,023 / (4,087) |.......... 97,786 [eeeeeeeeeeeeeen fermeeeeeeeieees Joeeennnn 108,157 | ooveevvvnnn Jeeennnns 108,157 | 26,493 |.eeeeeeeeeeei oo [ (V)] 2,281 e 003 ceveeiiinns
Options—-130135--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo | BARC oiiiiiiiiiiiiis e . 11/04/2022 |. 11/03/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,771 / NA [eeeennnnns LY 5TV PR R RN 3,278 | e e 3,278 ... (WA 1)) AR R RN Ofeenns 13,493 | ooveeenens 1[0 R
Options——130194--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceeeevevvnnnniiiiiinninnnns Exh 5 oo | 0] . 11/15/2022 |. 11/10/2023 |... 13,909,000 |...... 13,909,000 (3,974 / (4,043) |......... 146,825 |..eeeeeeeeeeee Jeeeeeeeeeeeeneen o 162,764 [.oeeneeeees oo 162,764 |.......... 39,669 |...vneeeeeeeei foeeeemnee e [ (V)] N 54,481 .......... 003 ceeeeriinns
Options—-130248--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo | BOA 1o e . 12/02/2022 |. 12/01/2023 |..... 5,000,000 |....... 5,000,000]...... 4,072 / NA [eeeennnnns (74810 0N R AR RN 2. [ N - (TR 573 O KN Ofeienes 20,482 | .......... 1[0 R
Options—-130260--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |cevereievmnniiniiiiininnnns Exh 5 oo | BARC i e . 12/06/2022 |. 12/01/2023 |... 13,834,600 |...... 13,834,600 4,069 / (4,149) |......... 154,564 |...oeeeeeeeeee Jeeeeeeeeeeeeeeen oo 169,008 [.evvnveeees foeveennee 169,008 |.......... 1,790 [oeeeeieeeeeeee e o (V)] 56,673 .evvennnns 003 ceveeiiinns
Options—-130326--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ .. |Exh 5 Ll . . 12/13/2022 |. 12/08/2023 |... 12,988,800 |...... 12,988,800 (3,936 / (4,029) |......... JECKT0N VN RPN AR R 208,736 | ... 208,736 |.......... B A [ e [ Ofeienes 53,963
Options——130344--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemvnees | Exh 5 oo | BOA o e . 12/15/2022 |. 12/13/2024 |....... 850,014 |.......... 850,0143,895 / (5,575) |......... 121,550 [eeeeeeeeeeeee Jeeemeeeeeeeeeeen o 181,437 [ o 131,437 |.......... 28,652 |+ e [ [ 5,553 | ooeeeens 003 ceeeeriinns
Options--130345--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) wovvvvvvnnens | e Exh 5 oo |t BOA o e . 12/15/2022 |. 12/15/2023 |..... 3,750,010 |....... 3,750,010(3,895 / (4,204) |........ (Y00 0N R AR RN 191,659 [.eeeeeeees oo 191,659 |.......... I NVK K F RN RN Ofeienes 15,795 woveeennns 010 R
Options—-130348--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woovvviiniees | Exh 5 oo |oeniiniinnnnns BOA 1iiiiiiiiiiiiiies i . 12/16/2022_|. 12/15/2023 |..... 5,000,000 |....... 5,000,000]...... 3,852 / NA|.......... 65,500 |...eieeeininnes forrernnieeeeenien foaeeeeees 62,301 [ o 62,301 |.......... 25,738 | eveeeeeeernnnns forrernniineeeenen forieaeeeeiiennns (U]l 21,059 ] ..o 003 .iovvvninnnns




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Options—-130356--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceveveievnnnniiiiiinninnnns Exh 5 oo | 0] . 12/20/2022 |. 12/15/2023 |... 11,975,300 |...... 11,975,300 (3,863 / (83,939) |......... 182,835 [ eeeeeeeeeee Jeeeeee e [ 167,460 |..ooovvvnnn |vnnnnns 167,460 |.......... 36,346 |..evnneeeeennn foeeeemne e [ (V)] N 50,438 | .......... 003 ceveeiiinns
Options--130389--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads . . Exh 5 ........ . . 12/28/2022 |. 12/22/2023 |... 13,025,400 |...... 13,025,400(3,831 / (3,891) |.. ... 147,513 | ... ... 147,513 |...
Options--130405--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BOA o e . 12/30/2022 |. 12/29/2023 |..... 5,000,000 |....... 5,000,000]...... 3,840 / NA [oeeeeeeenieees Joeemmneeeeeeenn o s 88,785 [ .eueeiees o 88,785 |.......... 24,818 [ | o (V)] 21,621 cevvennnns 003 ceveeiiinns
Options—-130287--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo | 0 Y . 12/09/2022 |. 12/08/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,934 / NA|ooonnnnns Y51V PO RPN RN 14,548 | .ooveeeeens o 14,548 |.......... [R<R:(510)) RPN [ RN Ofeienes 14,6541 .....eeils 1[0 R
Options—-130420--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ....... |ceeeeeeivmnniiiiiiinninnns Exh 5 oo | ] R . 01/04/2023 |. 12/29/2023 |... 11,130,200 |...... 11,130,20013,838 / (3,893) [-oeeeeeeerenarees Joemnannns 93,438 |.eeveeeeeeeni foeeeennnn 4,79 [ e 14,794 |.......... 21,856 |+eeneeeeeeeein foeeeeene e [ (V)] 48,129 .......... 003 covieriinns
Options—-130433--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveiiiees | oo Exh 5 oo | BOA 1o e . 01/06/2023 |. 01/05/2024 |..... 3,500,000 |....... 3,500,000 ...... 3,805 / NA |evveeenieiiinnn feeeees 49,000 [orivienninnnns Jvvninnnns 45,933 [.oeeeeiiis | 45,933 |.......... [(H0LCT0) AR I N Ofeienes 16,327 | weveennnns 1[0 R
Options——130458--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemnnees | i Exh 5 oo | BOA o e . 01/13/2023 |. 01/12/2024 |..... 4,999,982 |........ 4,999,982 (3,999 / (4,315) [cevuueeeermnnans foeeennnn 219,000 [..eeeeeeeennnees foeeennnnn 235,211 | eeeeiii [ 235,211 |oveeennes 16,211 [ [ e (V)] N 22,168 [ ..ovennnns 003 oeveeriinns
Options—-130472--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeeevunieeeieiiinnnnns Exh 5 oo | O Y . 01/18/2023 |. 01/12/2024 |..... 8,775,800 |....... 8,775,8001(3,989 / (4,087) [cvvervvvennnnnns foevvvnnnn 127,908 [ Jvninnns 140,450 [.eeeneeeees s 140,450 |.......... 12,582 [ e e Ofeenns 38,909 | .......... 00 R
Options—-130484--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet . .. |Exh 5 . . . 01/20/2023 |.01/19/2024 |..... 3,500,000 |....... 3,500,000 ...... 3,973 / NA|.. ....33,123 ...
Options—-130494--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coeeeeeeemunieeeeeiiinnnnns Exh 5 oo | O Y . 01/24/2023 |. 01/19/2024 |... 12,226,400 |...... 12,226,400 (3,944 / (3,993) |oevvvvnivvinnnnns fovvinnnnnn e T VAT R RPN 103,073 [.eeeneeeees oo 103,073 ... 05T N R KR RN Ofeienes 54,865 | .......... 1[0 R
Options—-130549--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeeeeee | Exh 5 oo | 0] . 01/27/2023 |.01/26/2024 |..... 3,500,000 |....... 3,500,000 ...... 4,071 / NA [oeeeeeiiieeees s 54,950 |.eevneeeeeinii foeeeeennan 28,592 | .ieiiiii [ 28,59 |......... (26,358)]-cvneeeeemennes foeeemmmeeeeeennn feeee e (V)] 15,892 [ cevveennns 003 ceveeiiinns
Options—-130439--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BARC oiiiiiiiiiiiiis e . 01/10/2023 |. 01/05/2024 |..... 6,944,400 |........ 6,944,40013,858 / (3,930) [.oerevvrvvnniiins |evvninnnns 80,172 [coeiiviiiieeins | 91,798 [.eveeeeees [ 91,798 |.......... LRIV RPN R RN Ofeenns 30,411 .oeeeennns 1[0 R
Options——130457--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | 0] . 01/13/2023 |. 01/12/2024 |..... 3,500,000 |....... 3,500,000 ...... 3,999 / NA |eeeeeeeeeeeeeen [ 53,900 |-evvvueeeeennnnn foreeeennann 6,184 [.eeeieiis |oeeennnnnns 6,184 |........ (YA 5)) R FRTRRRPTR RS (V)] N 15,518 | ....oeeeee 003 ceeeeriinns
Options—-130582--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BOA 1o e . 01/31/2023 |. 01/26/2024 |... 17,864,000 |...... 17,864,000 14,060 / (4,125) [.coeevvvvnnnnnnns Jovnnnnnns LLKTA () R A, 179,438 [.eveneeeeen oo 179,438 |.......... [RTA£:)) AR T N Ofeienes 81,12 .ooeeeeens 1[0 R
Options—-130459--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemnnees | i Exh 5 oo | BOA o e . 01/13/2023 |.01/15/2025 |....... 100,000 |.......... 100,000 13,999 / (5,708) [coeeeeeeerenaeeee Joennnnns LETE-T(UN AR 18,847 [ e 13,847 [ 207 [ e e (U 670 wevvennnns 003 ceveeiiinns
Options—-130597--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet ..oovunnnns Exh 5 ........ . . 02/03/2023 |. 02/02/2024 |..... 3,500,000 |....... 3,500,000 ...... 4,136 / NA [ e 55,650 |.eevveniiiiiinnnn foeeiiinnnn 30,393 |..eevvii [ 30,393 . [ TT | PO KRR Ofeienes 16,076
Options——130620--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |covereeevnenniiiiiinninnnns Exh 5 oo | BARC i e . 02/07/2023 |. 02/02/2024 |... 13,264,000 |...... 13,264,000 (4,145 / (4,196) |eevvvmneeeemnnnn foreeeees 106,304 [.oeeeeeieeeeeee s 96,650 [.evvuniiees forreeenne 96,650 |.......... (9,654)]..eeeeeeeeeees feeeemmmeeeeeennn feeeeeeeeis (V)] N 60,922 | .......... 003 ceeeeriinns
Options—-130654--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo |t BOA o e . 02/10/2023 |. 02/09/2024 |..... 3,500,000 |....... 3,500,000 ...... 4,000 / NA [oeniiiiniinnnes e 53,550 |.evvveniiiiiiinns [ 8,464 | . e 8,464 |......... (45,086)[.....ccvvvnnnernns Jovnnnneeieinnns [ Ofeienes 16,257 | .......... 010 R
Options——130674--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads .....cc. |.oeeeiiivniniiiiiiinnnnnns Exh 5 oo |oeniiniinnnnns [ P PP . 02/14/2023 |. 02/09/2024 |..... 9,806,400 |....... 9,806,400 (4,086 / (4,142) |.oevvvmmneeeemnnn foannaeeees 88,008 [..evvennaererrnen fraaeeeaees 83,007 [..eoeiiens e 83,007 [...eeennn (5,001)f-+eeveemmmnerermee foneeeemnnennees Joerrnnaanaeenes (U]l 45,550 | .......... 003 .iovvvninnnns




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Options——130679--129 -
Ng 0TC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemenees | Exh 5 oo | BOA o e . 02/15/2023 |. 02/15/2024 |..... 2,700,005 |....... 2,700,005 (4,147 / (4,475) |oeeeeemaeeeeennnn foeeeeees 123,660 [..oeeeeeeeieeeees Joennnns 11,362 [eeeeeeeees oo 11,362 |......... (12,298)]-2vveeeeeeeenes foeeeemmeeeeceeen feeeeeeins (V)] N 12,660 | ..ovnnneen 003 ceveeiiinns
Options—-130680--129 -|
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) .. |Exh 5 Ll . . . 02/15/2023 |. 02/15/2024 |....... 499,993 |.......... 499,903 4,147 / (4,347) |.. ...10,19% | ... ... (3,354).
Opt ions—13(
Ng 0TC Equity Option |IUL Product Liability Equity market
(Index UL) oveeevmnees | Exh 5 oo | BOA o e . 02/15/2023 |. 02/14/2025 |....... 129,986 |.......... 129,986 [4,147 / (6,047) |oeeveeeeeeeenns foeeeennnnn 1B AT | [ 15,261 [.eveeeeiins e 15,261 |.......... (2,913)] e foeeemmee e [ (U 891 .oeeennns 003 ceveeiiinns
Options—-130697--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo | 0 Y . 02/17/2023 |. 02/16/2024 |..... 3,500,000 |....... 3,500,000 ...... 4,079 / NA [oeeiiiiiiinees v 55,650 |.eevveniiiiiinnnn foeeiiinnnn 17,510 [ o 17,510 |......... (R LI0)) R AR R, Ofeienes 16,437 | ....e.t 1[0 R
Options—-130749--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BOA o e . 02/24/2023 |. 02/23/2024 |..... 3,500,000 |....... 3,500,000 ...... 3,970 / NA [oeeieiinieeees s 49,700 [oeeeeeeeeiieeeee Jeennns 53,851 | evevenins ferneees 53,851 |o.uunneeees L2 L I PO FEPRURRR PR (V)] 16,615 | .......... 003 covieriinns
Options—-130764--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceeeeeeevuunieeeiiiiinnnnns Exh 5 oo | BOA 1o e . 02/28/2023 |. 02/23/2024 |..... 8,362,200 |........ 8,362,200(3,982 / (4,088) [....cceeeennnn fernnnnnns 101,325 [ Jvins 104,428 [.eeeneeeees oo 104,428 |........... [T [V PR KR R Ofeienes 39,6% | .......... 1[0 R
Options——130710--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceveeeeevnnnniniiiiininnnns Exh 5 oo | BARC i e . 02/22/2023 |. 02/16/2024 |... 12,234,000 |...... 12,234,000 (4,078 / (4,143) |oeeveeneeeeennns [ 18,710 |oeeeeeeeeeeeeeen [ 120,659 [.eveneeeees oo 120,659 |........... 1,949 [ e o (V)] N 57,454 | .......... 003 oeveeriinns
Options—-130787--135 -|
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvvieiieees | Exh 5 oo | BOA i e . 03/03/2023 |. 03/01/2024 |..... 3,500,000 |....... 3,500,000 ...... 4,046 / NA [oeiiiinnnnnnns Jovnninns 54,950 |.evveeniiiiiinin [ 48,736 [.eveneeens o 48,736 |.......... [(TZ L3/ PO EUN R Ofeenns 16,790 | .oennnnees 00 R
Options—-130834--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads . .. |Exh 5 . . . 03/07/2023 |. 03/01/2024 |..... 9,188,500 |....... 9,188,500 (3,995 / (4,069) |.. .. 3,458 |.
Options—-130845--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvviiieies | Exh 5 oo | O Y . 03/10/2023 |. 03/08/2024 |..... 3,000,000 |....... 3,000,000]...... 3,862 / NA [oeniiviiiniines Jovviinnns 43,200 |.eeveeneiiiininns [ 46,268 [...oeeeees o 46,268 |........... JCTN0LCI: ) R AR R, Ofeienes 14,6541 .....eeils 1[0 R
Options——130873--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coveeeeivnniiiiiiiininnnns Exh 5 oo | BOA o e . 03/14/2023 |. 03/08/2024 |..... 7,047,000 |....... 7,047,0001(3,915 / (3,987) [coeeeeeeerniaeeae |emnnnns 82,494 | e LYK 1 R 87,731 [ 5,287 |oueeeeeeemneees Joeeemmneeeeeennn feee s (V)] 34,157 | woveennnn 003 ceveeiiinns
Options—-130880--129 -|
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) wovvvvvvnnns | oo Exh 5 oo | BARC oiiiiiiiiiiiiis e . 03/15/2023 |. 03/15/2024 |..... 4,599,989 |........ 4,599,989 (3,891 / (4,203) |..ceveeeeeeeeeeens [ AR CI0) N R A, 235,584 | .oeeeii [ 235,584 |.......... 23,982 |oeveeiieiiini oo e Ofeenns 22,522 .eens 1[0 R
Options——130886--135 -|
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BARC i e . 03/17/2023 |. 03/15/2024 |..... 3,000,000 |....... 3,000,000]...... KIC A VAVA N R IR 59,400 |..vveeeeeeeenn foeeeennnnn 4184 | [ 4,184 |......... (15,216)[- ..o eeeeeeeeeeee Joemee e o (V)] N 14,689 | .......... 003 ceeeeriinns
Options--130940--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo | BOA 1o e . 03/24/2023 |. 03/22/2024 |..... 3,000,000 |....... 3,000,000]...... 3,971 7 NA [ v 71V VN O FR 41,839 | oo [ 41,839 [cuunnnnnnns (W7D N RN R Ofeienes 14,835 .oeveennns 1[0 R
Options——130958--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |cevereievmnniiniiiiininnnns Exh 5 oo | BOA o e . 03/28/2023 |. 03/22/2024 |... 10,646,100 |...... 10,646,10013,943 / (4,030) [-oeeeeeemenaeeaee Jounnnnnns 149,958 ..o foeeeennnn 155,619 [.ovenveeees oo 155,619 |........... [T 1 O FOTRRPRRRU R (V)] 52,644 | .......... 003 ceveeiiinns
Options--131039--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet ..oovunnnns . Exh 5 ........ . . 03/31/2023 |. 03/28/2024 |..... 3,000,000 |....... 3,000,000]...... 4,109 / NA [ v LR (V[V N O AP 85,102 [.evuneeeenn e 85,102 038,302 | o e O 14,959
Options——130957--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ......c. |.oeeiiiivuniniiiiiinnnnnnns Exh 5 oo |eeiiiiinnnnns BOA 1iiiiiiiiiiiiies i . 03/28/2023 |. 03/15/2024 |... 10,199,800 |...... 10,199,80013,923 / (3,988) [--eeeeeeremunaaes Jeennnnn 110,656 |+ evvveneeeeeennnn foeeeeens 13,947 [ [ 113,947 |........... 3,207 |oeeieeeeeiniines forreennineeeeennn foreee e ()] 49,940 | .......... 003 .iovvvninnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 9,297,055 2,720,654 0 9,724,442 | XXX 9,724,442 1,390,453 0 0 0 2,916,928 | XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 9,297,055 2,720,654 0 9,724,442 XXX 9,724,442 1,390,453 0 0 0 2,916,928 [ 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 9,297,055 2,720,654 0 9,724,442 XXX 9,724,442 1,390,453 0 0 0 2,916,928 [ XXX XXX




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

SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)

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 9,297,055 2,720,654 0 9,724,442 | XXX 9,724,442 1,390,453 0 0 0 2,916,928 | 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

Cross Currency—

102694--70P - CF Non [Anticipatory cash e 4.3% USD /

USD Private ............ FIONS weveverereennne Sched D ... Currency..... BOA ceeeeeereeeies eeeree e .06/27/2018 |. 09/27/2033 |..veevveerens |ovee 19,741,500 [(2.87% GBP)  [oveeveveeveeeeres [ o 77,685 |...... 1,240,500 | .ovvvenra foree 3,601,228 [.ovvverins [ (387,000)]...vveveeveeee feereerereeeenns () 319,870 | .......... 100% / 100% ..

Cross Currency—-

129533--70P - CF Non [Anticipatory cash | (Vv (1 | 5.11% USD /

USD Private ............ FIOWS weveiiiiiiininnnns Sched D ...... Currency..... DBAG ..ivvveiiiiiiiis eeeeeeiiieeeieiiiis . 08/18/2022 |. 09/28/2032 |.......evvvvven ounnns 10,134,000](3.7% EUR)  fooeeiiiiiinninnnns Jovvnnnniniiiinins [ 26,927 |....... (721,500)f cevvnneens [ (255,529)]..ccvveniiiiinnns foennns (156,500)[ .. ceevvenniiiinnn foniiiiinnnnns [l 156,209 [ .......... 100% / 100% ..
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 104,612 519,000 | XXX 3,345,698 0 (543,500 0 0 476,079 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 104,612 519,000 | XXX 3,345,698 0 (543,500) 0 0 476,079 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 104,612 519,000 | XXX 3,345,698 0 (543,500) 0 0 476,079 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 104,612 519,000 | XXX 3,345,698 0 (543,500) 0 0 476,079 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 104,612 519,000 | XXX 3,345,698 0 (543,500) 0 0 476,079 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 9,297,055 2,720,654 0 9,724,442 | XXX 9,724,442 1,390,453 0 0 0 2,916,928 | XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 9,297,055 2,720,654 104,612 10,243,442 ] XXX 13,070, 140 1,390,453 (543,500) 0 0 3,393,007 ] XXX XXX

(@ [ Code ] Description of Hedged Risk(s) |
[ [
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

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

Hedges the equity risk of a liability
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
T-Note Future - USM3
- US LONG BOND - 86 -|Variable Annuity GMIB Interest CBT - Chicago Board
[V R R 2,170 |....... 217,000,000 [NQ IR ET Futures .... |Product Liability ... |Exh 5 ........ Rate........... .06/30/2023 .| of Trade ............ 549300EX04Q20BFQTQ27  [.02/23/2023 .|..... 125.6719 |..... 131.1563 |......... 2 O Y .... 11,901,004 |.... 11,901,004 [........ 9,114,000 {0005 ....ccoennnnn | nnnnnnnnn 1,000
T-Note Future - WNM3
- US ULTRA BOND - 86 |Variable Annuity GMWB Interest CBT - Chicago Board
LU1\1TK S R 1,59 |....... 159,500,000 |- NQ IR ET Futures ..|Product Liability ... |Exh 5 ........ Rate........... .06/30/2023 .| of Trade ............ 549300EX04Q20BFQTQ27  |.02/23/2023 .|...... 135.4375 |..... 141.1250 |......... 2,143,281 [ e o e | 9,071,563 |...... 9,071,563 |....... 10,367,500 {0005 ...........coe]eeeeeenns 1,000
T-Note Future - TYM3
- US 10 YR NOTE - 86 |Variable Annuity GMIB Interest CBT - Chicago Board
M3 ......... .......367,500,000 |- NQ IR ET Futures ..|Product Liability ... |Exh 5 ........ Rate... .06/30/2023 .[of Trade .. 549300EX04Q20BFQTQ27  .02/23/2023 .|..... 11,7187 |..... 114.9219 |......... 1,263,281 |.. L 11,771,484 ... 11,771,484 |........ 8,268,750 0005 ......cceeeeefinnnnnnnns 1,000
1569999999. Subtotal - Long Futures - Other 5,576,562 0 0 0 0 32,744,141 32,744,141 27,750,250 XXX XXX
1579999999. Subtotal - Long Futures 5,576,562 0 0 0 0 32,744,141 32,744,141 27,750,250 XXX XXX
Index Future - ESM3 -
CME EMINI SP 500 - 49 OVE - Chicago
- NQ Equity Futures |[Variable Annuity GMWB Mercantile Exchange
{2511 U R 1,425 |....... 294,814,688 [ (GMIB) .........ccevnnns Product Liability ... |Exh 5 ........ Equity/Index |.06/16/2023 .| ...eevvvrrrrerrinnnnns SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|...3,895.5781 |...4,137.7500 |........ L Y .. (17,254,750)|... (17,254,750)]....... 15,960,000 {0003 .........cceen|eeeeeeennnnns 50
Index Future - FAM3 -
SE&P MID 400 EMINI - OVE - Chicago
49 - NQ Equity Variable Annuity GMWB Mercantile Exchange
FAM3 wovvvviis fevniiiianns 225 |........ 56,918,250 |Futures (GMIB) ....... Product Liability ... |Exh 5 ........ Equity/Index |.06/16/2023 .| ...eevvvrrvrrrrrnnnnns SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|...2,470.0856 |...2,529.7000 |........ [V 0) ) AU R R A S (1,341,325)f..... (1,341,325)|........ 3,240,000 [0003 ....ccennnnnnfnnnnniiinns 100
Index Future - MFSM3
- LIFFE EMINI MSCI
EAFE - 49 - NQ Equity|Variable Annuity GMIB NYL - NYSE Liffe
MFSM3 ... feeeeens 1,230 |....... 128,934,750 |Futures (GMIB) ....... Product Liability ... |Exh 5 ........ Equity/Index |.06/30/2023 .|U.S. ........evvvnnne 549300HI IRNTNKXV3M12 |.03/13/2023 .]...2,002.8618 |...2,096.5000 |........... (541,200) .o e [ o, ... (5,758,750)].... (5,758,750)|........ 4,246,625 10003 ......oovvvnns | errrrnninnnnns 50
Index Future - RTYM3
- RUSSELL 2000 MINI -
49 - NQ Equity Variable Annuity GMIB NYF - ICE Futures
RTYM3 ........ ....660 |........ 59,845,500 | Futures (GMIB) ....... Product Liability ... |Exh 5 ........ Equity/Index |.06/16/2023 .|U.S. .... 549300R41G1TWPZT5U32 .03/13/2023 .]...1,786.5500 |...1,813.5000 |........ (1,102,200)).. .. e | PP FPPPOON (889,350)|....... (889,350)|........ 4,092,000
1639999999. Subtotal - Short Futures - Other (6,759,338) 0 0 0 0 (25,244, 175)  (25,244,175) 27,538,625
1649999999. Subtotal - Short Futures (6,759, 338) 0 0 0 0| (25,244,175)| (25,244,175) 27,538,625
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0
1709999999. Subtotal - Hedging Other 0 0 0 0 0 0 0 0
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0
1739999999. Subtotal - Other (1,182,776) 0 0 0 0 7,499,966 7,499,966 55,288,875
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0
1759999999 - Totals (1,182,776) 0 0 0 0| 7,499,966 7,499,966 55,288,875
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
L] TRV L Ay 854,847 |...oooiiiiiiiiiii, (2,037,622).....000nnnnnnnnnnnnne (1,182,775)
Total Net Cash Deposits 854,847 (2,087,622) (1,182,775)

Code

Description of Hedged Risk(s)

0003 ...
0005 ...

. |Hedges the equity risk

of a liability

. |Hedges the interest rate risk of a liability ...
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

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

Hedges the equity risk of a liability
Hedges the interest rate risk of a liability
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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 (1,182,775) 0 (1,182,775) 0 55,288,875 55,288,875
BANK OF AMERICA N.A. ..... .. 4,071,486 [oeeeniiiiciiies e 4,712,238 |... 0 640,752 [.oooiviiiies 7,072,966 T 3,001,480 |oeevveeniiiiinnnnns 1,302,794 [ 1,392,794
BARCLAYS BANK ,605,438 2,605,438 |... 2,605,438 2,605,438 |... L T72,475 |... .. 772,475
DEUTSCHE BANK A.G. . ....(721,500)]... ... (255,531))... 156,209

4,071,486 0 7,317,676 (721,500) 3,246,190 9,678,404 (255,531) 5,606,918 2,321,478 2,165,269

0299999999. Total NAIC 1 Designation
CREDIT SUISSE INTERNATIONAL ..vvvrrerseenirnennennnsnnnninninnee sorsrsonsonsonsonsonsonse fornornorns Vorornorne fornornonne Vorornonns fornnnnninninnnns 3,445,000 [eviieiiiiiiiiiiiiiiies foriiiii 3,647,266 |.everiiiiiiiiiiiiiiins o 202,266 |.0evviiiiiiiiennen 3,647,266 | .eovviririiiiiiiiiiiiiee feiiiiiiii, 202,266 [.ooeiiiiiiiienns 1,071,529 |ooveieiiiiiieniens 1,071,529
0399999999. Total NAIC 2 Designation 3,445,000 0 3,647,266 0 202,266 3,647,266 0 202,266 1,071,529 1,071,529

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

0999999999 - Gross Totals 7,516,486 0 10,964,942 (1,904,275) 3,448,456 13,325,670 (1,438,306) 5,809, 184 58,681,882 58,525,673
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 10,964,942 (721,500)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE AND ANNUITY 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 Corporate... . |02377L-AA-2 .. AAL 315 02/15/32 et e e e e e ee [eree e e e e e e 1,569,807 [.oeeeeeeieeeeeniinns 1,793,000 |.... ....02/15/2032 ...
CREDIT SUISSE INTERNATIONAL Corporate... . | 126408-GH-0 .. CSX 6 10/01/36 .. 10,867,000 |.... ... 10,000,000 |.... ....10/01/2036 ...
CREDIT SUISSE INTERNATIONAL Corporate... . |459200-KV-2 ... 1BM 4.9 07/27/52 .... .. 10,000,000 |.... ....07/27/2082 ...
DEUTSCHE BANK Corporate . |87612E-AF-3 TGT 7 07/15/31 ... 1,066,000 |. ....07/15/2031 .
BANK OF AMERICA .... Treasury.... . |912810-RB-6 .. T 2 7/8 05/15/43 ..o e e e ees [ereeeeeeennneeeeeennn 179,041 [ 1,343,600 |.... ...05/15/2043 ...

0199999999 - Total

24,363,172

24,202,600

23,956,095

Collateral Pledged to Reporting Entity
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 . Cash . i UsD ..... .3,445,000 |. .3,445,000 |.
BANK OF AMERICA .... Treasury .. |912828-79-4 T11/2 02/15/30 . 666,680 |. 758,000 |[. 02/15/2030 ..
BANK OF AMERICA Treasury . |91282C-CB-5 T 15/8 05/15/31 . .2,043,391 |. .2,332,000 |. .. 05/14/2031 ..

BANK OF AMERICA

Treasury

. [912828-YB-0

T 15/8 08/15/29 .

1,361,414 |

.1,521,000 |-

08/15/2029 ..

0299999999 - Total

7,516,486

8,056,000




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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
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, NA ............... New York, New YOrk .....ccccooo foovv oo oreeeees Joeeeeeeeeeeeeeeeee oo e (98,288,093)|........ (92,305,848)|........ (93,794, 135)[..XXX.
Bank of N.T. Butterfield &
Son Ltd. oo Hamilton, Bermuda .........cco. foove oo oo oo oo e, 2,382,244 |.......... 2,401,452 |........... 2,453,133 |.XXX.
Deutsche Bank Trust Company
AMEriCaAS e New York, New YOrk .....cccooo foor oo oo e oo e, 3,231,965 |.cevennn. 244 891 |.......... 1,988,955 [..XXX.
Federal Home Loan Bank of
Atlanta ..o Atlanta, GA oo foeen e o e [ o 623,977 |............... 880,108 |............ 3,014,208 |..XXX.
Fifth Third Bank .................... Gincinnati, OH ..o Joes e e Joeeeeeceeeeeeeeee oo o ..3,591,077 |...... ..2,966,893 |.. 1,461,351 | XXX.

JP Morgan Chase Bank ............. New York, New YOrk .....ccccooo foovv oo foeeeees Joeeeeeeeeeeeeeeeee oo oo 11,057,463)|........ 10,768,066)|.. . (363,799) .. XXX
The Bank of New York Mellon .. New York, New York ..... e | 2,448,813 |. XXX
Wells Fargo Bank, NA ............. San Francisco, CA ... |ooeve oo oo Joeeeeeeeeeieeeeeceees oo v, 875,551 |......... 1,095,461 |............... 933,466 |..XXX
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX XXX
0199999. Totals - Open Depositories XXX | XXX 0 0 (95,632,162) (91,692,134) (81,858,008)] XXX
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0 [ XXX
0399999. Total Cash on Deposit XXX [ XXX 0 0 (95,632, 162) (91,692,134) (81,858,008)| XXX
0499999. Cash in Company's Office XXX [ XXX XXX XXX XXX

0599999. Total - Cash XXX XXX 0 0 (95,632,162) (91,692, 134) (81,858,008)] XXX

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Code Rate of Interest

Description Date Acquired Maturity Date

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

ololo|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

2509999999.

Total Bonds

0

261908-10-7 .......
316175-50-4 .......
381410-32-3 .......
857492-55-7 .
316175-50-4 .......
261908-10-7 .......

. | STATE STREET INSTITUTIONAL TRE .....

DREYFUS TREAS&AGEN CASH MGMTI
FIDELITY INSTIT TREASURY | GLAIC 140135 ...
GOLDMAN SACHS FS TREAS OBLIGI

FIDELITY FIMM FUNDS - GOVT PORT INSTL CL
DREYFUS TRSY OBLIG CASH MGMT CL INS .....

PO R 03/27/2023

e fereeens 03/16/2023
03/31/2023
03/13/2023 .
03/31/2023 .
03/31/2023 ..........

..219,958
0

8209999999.

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

257,949

8609999999 - Total Cash Equivalents

195,935,290

257,949
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