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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ot e 28,991,754, 775 |.ecvvveirienicnicnienies o 28,991,754,775 |.......... 29,481,684,838
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicietctceceee ettt [ere e seeneeens 36,568,900 |....oveerereeeririreeenenirneees [ 36,568,900 |....ccoveenvne 39,913,100
2.2 COMMON SEOCKS ...ttt [resesnnnenas 1,240,655,141 .o 18,383 |..occove. 1,240,636,758 |............ 1,122,325,652
3. Mortgage loans on real estate:
BT FIISEHENS oot e 4,638,518,557 |...oovveiiciciccccine [ 4,638,518,557 |............ 4,730,966,709
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 O
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st (1 T
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo (L RSN
4.3 Properties held for sale (less $  ..ooovoeeiiiciiiie
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 O
5. Cash ($
[ J 606,083,154 ) and short-term
investments ($§ ... 5,000,000 ) oo [ 557,924,642 |.....ooieiiinieniiniene [, 557,924,642 |............... 346,489,591
6. Contractloans (including $  ..ooviiiiiiicccciee premium notes) ...... [..coeeene. 1,797,013,437 | 1,407,731 | 1,795,605,706 |............ 1,664,287,085
7. DEIVALIVES ...ttt [reeci s 3,368,190 [ [ 3,368,190 ..o 7,289,940
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 2,946,396,021 |- [ 2,946,396,021 |............ 2,688,198,251
9. ReCEIVaADIES fOr SECUMEIES .......vvueiecieiicieicieiieeeieeie et [reeceeeecaeeeeees 8,767,853 |.....cccvvvrinn 928,696 |.......ccovvnnne 7,839,157 | 18,916,698
10. Securities lending reinvested collateral assets . .0
11.  Aggregate write-ins for invested assets .............cccccviiiiiiiiiiiiiie 0
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 40,220,967,516 |.......ccocunenvne 2,354,810 |.......... 40,218,612,706 |.......... 40,100,071,864
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 O
14.  Investment income due and @CCTUET ............cccueururiiriueiernenireeeeeiseeeseeeieas [ 337,416,431 | [ 337,416,431 |..ocveree 425,707,027
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 86,027,861 |....ocveevcrnee 666,470 |......ccevnne 85,361,391 |.cvcvenne. 92,381,682
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 84,066,667 |........ccceeueurenene 40,665 |....ccoeeenne 84,026,002 |................. 83,190,420
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) e foee e e [, [0 O
16. Reinsurance:
16.1 Amounts recoverable from r@INSUIETS ...........cccereeeurureeerereneeieeeeeenesnas [rorereersicnenns 48,124,309 |..................2,648,20 |................. 45,476,100 |................. 34,842,991
16.2 Funds held by or deposited with reinsured companies .............cccceeeeres forverccniennns 15,881,243 [...coviiiiivvcceicieees [ 15,881,243 | 19,881,243
16.3 Other amounts receivable under reinsurance contracts .. 19,815,923 .o o 19,815,923 | 17,813,194
17.  Amounts receivable relating to uninsured plans ............ccccocoeiviiiiiiinicniens e o e 0
18.1 Current federal and foreign income tax recoverable and interest thereon .... |......ccccoiiiiiiiiiiiiiin i e 0 s
18.2 Net deferred tax asset ..........coocoeerueennne ..587,314,323 |.. ..200,970,520
19.  Guaranty funds receivable or 0N dePOSIt ...........ccocceveveveveueucceeeeieieeeeeieeees [reeeeeeeeeneens 21,507,660 |.....ooceeeeerrrcccnrnnes ferereennenn 21,507,660 ..o 24,525,273
20. Electronic data processing equipment and SOfWAre .............cocoeveeeerererieis foeveervrinnnnns 3,485,693 |......cco0eeere. 3,485,693 | 0 [ 0
21. Furniture and equipment, including health care delivery assets
(B s ) et [ [ [ (L RSN
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 O
23. Receivables from parent, subsidiaries and affiliates ............ccccceviieiiiiiiiiiiie foriiiiiiiiiiiis [ e [0 OO 0
24. Healthcare ($ .coooveccciciiicccee ) and other amounts receivable ...... | e [ (L
25.  Aggregate write-ins for other than invested assets ............ccooceeeeeirieeieeeerenns rovnnccennnns 69,107,628 |......ccvevne. 51,393,492 |.......cccoeee. 17,714,136 |.ocvvene. 17,406,722
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 41,493,715,254 |............... 470,088,639 |.......... 41,023,626,615 |.......... 41,016,790,936
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt ssenenennnes |oonensnsesnnnnnas 8,806,008 |.....c.covvrieieererirriiniens [ 8,806,008 |........ocrvunee 8,352,211
28. Total (Lines 26 and 27) 41,502,521,262 470,088,639 41,032,432,623 41,025,143,147
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid eXpenses ... [, 48,493,106 |................. 48,493,106 |.......ovvormrrermrrriirnnnns | 0
2502. Commissions receivable ........ccoooooioioieeeeeeeeeeeeeeeeeee e |oeee s 2,156,824 |................... 2,156,824 ..o 0 [, 0
2503. Premium tax receivable ... o 4,689,250 |....covieiiereierees o 4,689,250 |.....covvrennne. 5,946,700
2598. Summary of remaining write-ins for Line 25 from overflow page ... 13,768,448 |... ..743,562 |... ... 13,024,886 |... ... 11,460,022
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 69,107,628 51,393,492 17,714,136 17,406,722




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 6,034,837,871 less $
(INClUdINg $ v Modco Reserve) 6,034,837,871 |........... 6,321,465,616
2. Aggregate reserve for accident and health contracts (including $ 28,967,230,741 |........... 28,767,766,923
3. Liability for deposit-type contracts (including $  ....cccoevvvvvvcccvvnnecee. MOACO RESEIVE)......ooveeeeiiiieeeeeeee s [oeseieieienens 224,114,549 |................ 237,924,974
4. Contract claims:
A LIFE o h b e bbb bbbt b et b e sae s [erenen et 9,622,301 |....coconenee. 13,169,016
4.2 ACCIAENE BNA NBAIN ...ttt ettt bbbttt bbbttt bnns [oesesiennienais 258,889,933 |..cocenee 289,049,098
5. Policyholders’ dividends/refunds to members $ due
BN UNPAIA ....ooeeveeiieee ettt ettt ete et eae et et e et ese s et e s ebeseesess et ese st ese et esessebe s ebessebens et essstesseseseesebe s eteasebensetenseseseesenssseresaetessans [sereeseneetenentenentesentetennete|oreueeenet et enens 0
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...cccovoeenene 84,136,395 accident and health premiums ...........cccceveveveces foeeeerenccnnenes 85,533,246 |................. 74,803,884
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 56,075,681 |...cccveeenne 67,125,961
9.4 Interest Maintenance Reserve 890,100,178 |................ 940,877,258
10. Commissions to agents due or accrued-life and annuity contracts $
$ 2,874,652 and deposit-type CONtract FUNAS $  «ovevoeocereeiiiiciciiein ettt [eeeeennaeeeeeeana 3,013,920 |...ooviiee 4,921,609
11.  Commissions and expense allowances payable on reinsurance assumed 392,252 | 571,852
12, General eXpenses dUE OF ACCIUEM ...........ccueuereeririririererererereeseseseeaesenas 254,660,551 |.....coceee 251,999,602
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) (2,153,670).....cccveeeeee. (1,868,926)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 21,241,371 | 29,908,797
15.1 Current federal and foreign income taxes, including $ ... 470,649 on reallzed capltal gains (I0SSES) ..vovvvvieves [eviecicinininne 4,380,725 |....ccocvne 2,606,626
15.2 Net deferred tax ADIlItY ...........c.oii ettt ettt et e e et et et e e et et e e .
16.  Unearned investment income 271,119 ..
17.  Amounts withheld or retained by reporting entity as agent or trustee 65,504,959 |...
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
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 securities lending
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 85,253 124,010
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 37,820,018,075 37,943,584 ,598
27. From Separate ACCOUNES SAEMENL ...........ccceviviiiiiieietetetceeeee ettt tesesss s s sesesssnesssssssesesesesssnssssssssesesesnsnsns fooreresesesesnenens 8,800,008 |oiiiiiiinn 8,352,211
28. Total liabilities (Lines 26 and 27)
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 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 $ 3,198,747,282 3,068,345,080
38. Totals of Lines 29, 30 and 37 3,203,608,540 3,073,206,338
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 41,032,432,623 41,025,143,147
DETAILS OF WRITE-INS
2501. Derivatives interest payable .85,253 | 124,010
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) 85,253 124,010
3101.
3102. 0
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeeeeenc oo 1,140,588,404 |............ 1,147,142,391 |........... 2,318,008,877
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 5,767,611 | 9,103,351 |..coiee 18,151,426
3. Netinvestment INCOME ..o ..890,619,712 |.. ..890,443,756 |.. ..1,829,697,226
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ... 36,978,352 |.. ... 43,049,365 |.. ...83,290, 189
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoooevreenveenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 56,256,926 |......ccconce. 57,852,602 |................ 117,545,095
7. Reserve adjustments on reinSUranCe CEAERM ...........oiiiiiiiiiiieiieie et re e see e e e e [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEPArate ACCOUNES..........c.cueviieereuereieiieieeeteseiessese et ssssesese s s s e sesesesssssssess [eeeseesencaceeasassanas 27,054 | 30,567 |oveverreeceieienne 58,096
8.2 Charges and fees for depoSit-type CONTACES .............cceiieieieieeeeeececeeeeieie ettt e Ly (1 340 | 625
8.3 Aggregate write-ins for miscellaneous income .. 375,659 443,899 959,705
9. Totals (LiNes 110 8.3) .o 2,130,614,188 2,148,066,271 4,367,711,239
10, DEAN DENEFIS ...ttt e et 42,933,807 |...covvvnvee 30,248,762 |...oveceeenne 65,247,383
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeierierieneeneeneenes fooviiiic ..
12, ANNUILY DENEFIES ..ottt ettt s ettt 150,598,820 |.......c...c... 183,014,906 |................ 344,208,402
13. Disability benefits and benefits under accident and health CONtracts ................ccceueveeeveveveievereveeceeeens oo 1,249,177,521 |........... 1,121,300,922 |............ 2,329,313,908
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccooviieiinnneneneiefe e s 0
15.  Surrender benefits and withdrawals for life contracts ..................... ..241,223,361 |.. ..165,171,383 |.. ..398,650,251
16.  GIOUP CONVEISIONS ......vvieeeiaiaitesesesessasaeessesesesesesssssssssesesesesessssssssesesesessssssssasssesesesessssssasasssesesesessssaasesesseesesssesenenenesannsennnes [oetesesnneneneeneneseseeeeaenens [0 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 5,589,116 |.coercne 2,284,825 | 7,463,636
18. Payments on supplementary contracts with life CONtINGENCIES ...........cccccveieieveieieeeceeceeee e 13,260,044 |................ 13,811,853 | 27,464,251
19. Increase in aggregate reserves for life and accident and health contracts (79,759,760) (336,748,644) (212,942,442)
20.  Totals (LINES 10 10 1) ...iieeieieieiiiiieeee ettt n e s e e e s enenena eeeeeennens 1,623,022,909 |............ 1,179,084,007 |............ 2,959,405,389
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovviiiecie sttt s bbb ns bbb es e s bbb s s snses s s [eneneciceseennas 77,649,653 |................. 79,892,561 |................ 163,761,101
22. Commissions and expense allowances on reinsurance assumed . ... 13,838,805 |.. ..380,973,208 |.. ..392,714,267
23. General insurance expenses and fraternal expenses ................. 442,457,153
24. Insurance taxes, licenses and fees, excluding federal income taxes .............cccceeveeeeeevevereneeneeeeenefeoeeeeenn . 30,274,773 ... 28,592,088 | 58,138,897
25. Increase in loading on deferred and uncollected premiums ........... ..2,666,680
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions .... 0 (2,466,015) (2,466,015)
28.  TOtAIS (LINES 20 10 27) ...ttt e et st e e e s eaen 2,038,662,993 1,878,192,852 4,016,108,216
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 91,951,195 | 269,873,419 |..cocceeeee 351,603,023
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeuiiiiriueriiiiiieeeieteieese s sessssessese s se s sssnsesese s [eossciceseenenas 91,951,195 [ 269,873,419 |............... 351,603,023
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. (5,491,679) 31,157,626 (5,558,279)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.covoveueuerereiieneaeaens foreeeeeciceeens 97,442,874 |................ 238,715,793 | 357,161,302
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 4,063,129 (excluding taxes of §  ...ccceeveeencee (3,668,016)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (26,068,278) (14,042,834) (75,909,934)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 71,374,596 224,672,959 281,251,368
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 3,073,206,338 2,937,134,087 2,937,134,087
37 NEtINCOME (LINE 35) ...ttt ettt ee e e et s s esesesene e eeeseneseaefeeeeeeneneneneaes 71,374,5% |............... 224,672,959 |...ocoeeeeee 281,251,368
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 27,949,733 .. 117,932,236 |.. (130,036,550)........c0cveneee 2,339,069
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeieveverereieeeieeeieieseee e e 3,529,617 |.. ... (9,765,647)].. ... (8,353,603)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... (6,531,960)|.. ... (3,040,658)].. ... 10,085,320
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e - (1,171,929)|.. ... (1,664,458)].. ... (5,546,707)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceeiieriierieiieiees feori [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L3 R =TT o SO T TSSOSO I
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of FeINSUrANCE ..........cc.ooiiiiiiiiiieeeee e
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 130,402,202 44,076,153 136,072,251
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,203,608,540 2,981,210,240 3,073,206, 338
DETAILS OF WRITE-INS
08.301. MiSCEIIANEOUS TNCOME .......oeeeeeeeeeeeeeeeee ettt ae e eneesaneeeneeeeneesenseeeneeseas foreeeeeeeneeeaeenens 375,659 | 443,899 ..o 959,705
08,3002, ittt h e et R et e e b et e oA R et e R e et e R et oo R et e R e et e b et e ea R et e aR et e e beee e neeeanreeaenneenneeen [reennneeennneeeneeeeneeennneennne [seeinneennee e e e e e e nneeeas [0
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 375,659 443,899 959,705
2701. IMR transfer ... (2,466,015)]|.. ... (2,466,015)
2702, et e et e eaa et e et oo e n et e et e e e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneeennnee [oeneeeeneeeaneeenneenneeeeaneees [ereeeiane e e e e e e e e e e eneeeas
2703, ettt e e e e eaneeeas e [ee e [ee
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge ............cccueeeieveveieiereeceieeeeeeeeee e [0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 0 (2,466,015) (2,466,015)
5301. Prior period correction - Cross—entity term conversions, net of deferred tax of $8,590,505 ..|............ (832,316,661) ..o 0 s 0
5302. Prior period correction - Incorrect coding of a correction to term conversions, net of
deferred tax of $848,559 ... oottt
5303. Prior period correction - Investment in GLAIC, net of deferred tax of $7,741,946
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiieiiiiiiiiiii e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 1,146,652,139 |............ 1,156,265,730 |............ 2,329,756,109
2. NetiNVESIMENT INCOME .......vuiiiiiiiiiei ettt [ers s 943,121,381 | 943,433,776 |............ 1,757,529,956
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 54,057,452 54,549,574 110,153,110
4. TOtal (LINES 110 3) oottt 2,143,830,972 2,154,249,080 4,197,439,175
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 1,759,594 685 |............ 1,481,691,369 |............ 3,062,046,726
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeeeeeercrrnene (383,956) [ (C30[0) ) I (28,800)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveccceeeieienens [oeveeeeieneens 413,903,857 |..c.coevenvee 323,654,217 |.coveennne 649,401,081
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (6,870,665) 88,724,299 83,628,219
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 2,166,243,921 1,894,065,485 3,795,047,226
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (22,412,949) 260,183,595 402,391,949
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 1,277,227,992 3,009,630,471
12.2 SEOCKS werveerereaeeeeseeeee st eanne [reeeeeee e 658,292 ... 13,553,537
12.3 Mortgage loans ... 199,209,713 ..467,659,597
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st 0 foeeerereereneennend 0 e 0
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 43,479,844 132,708,595
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceies oo, (O [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 19,212,168 5,943,510 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 1,539,788,009 |............ 1,697,899,006 |............ 3,623,552,200
13. Cost of investments acquired (long-term only):
LT = T TSSO ROPIUROTRR 758,438,205 |.....cceecee. 843,794,625 |............ 2,075,240,779
1312 STOCKS ...ttt |eeterne s 35,508,927 |......cccovnnne 79,938,402 |............... 166,298,493
13.3 MOMGAGE [OBNS .....ueeireiieeirii ittt [oesssinensnens 112,613,037 | 386,202,326 |................ 701,056,102
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......uvuiuieieiciieiei ettt [eesssinessinaas 228,565,714 |.....c.coecc.. 235,149,690 |............... 488,017,204
13.6 Miscellaneous @pPlICALIONS ..............c.ceueuiuiieieieieeeteteececee ettt s s 0 12,557,733 13,310,835
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 1,135,125,883 1,557,642,776 3,443,923,413
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 131,121,175 144,963,687 112,460,767
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 273,540,951 (4,707,457) 67,168,020
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveeceecees |oevvrieenns (38,056,110) [....ccccnneee (43,039,202)|.............. (140,152,271)
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (1,636,841) (163,704,110) (170,174,043)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (39,692,951) (206,743,312) (310,326,314)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.ccevu.. 211,435,051 |[.oocenee 48,732,826 |....ccevnnee 159,233,655
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt s s s seseseseasnannens |oesesesesnenenes 346,489,591 |....cocvvne 187,255,936 |......ccoenvne 187,255,936
19.2 End of period (Line 18 plus Line 19.1) 557,924,642 235,988,762 346,489,591
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Securities exchange bond proceeds (Line 12.1) ... [oreenienenns (142,990,681)|.............. (146,744 ,195) |.............. (295,064,617)
20.0002. Securities exchange bonds acquired (Line 13.1) ..o [oreeeienenns (142,990,681)|.............. (146,744 ,195) |.............. (295,064,617)
20.0003. Bank loan conversions (Line 12.1) ... (6,017,564)|.. ... (2,132,505) .. ... (3,264,277)
20.0004. Bank loan conversions (Line 13.1) ... ... (6,017,564)|.. ... (2,132,505) .. ... (3,264,277)
20.0005. Interest capitalization (Line 2) (7,949,019) ......cocvue. (8,526,627) |.....cone... (16,918,234)
20.0006. Interest capitalization (Line 13.1) .o nes [ (7,949,019)|.....ccvvvnene. (8,526,627) .....cccoeveee (16,918,234)
20.0007. Return of capital (Line 12.5) ....... ....(163,133)/.. o (351,670) [ (433,171)
20.0008. Return of capital (Line 13.2) ....(926,959)].. (1,487,503)|.. ... (1,816,797)
20.0009. Return of capital (Line 2) ..... ....(763,826)|.. ... (1,135,833)|.. ... (1,383,626)
20.0010. Transfer to GLIC Real Estate Holding, LLC (Line 12.3 (5,851,476)]...cvcveeiiiie 0 | 0




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

20.0011.
20.0012.
20.0013.
20.0014.
20.0015.

Transfer to
Reinsurance
Reinsurance
Reinsurance
Reinsurance

GLIC Real Estate Holding, LLC (Line 13.5)

treaty non-cash transaction Fidelity recapture (Line 2) ..

treaty non-cash transaction Fidelity recapture (Line 7)

treaty non-cash transaction Fidelity recapture (Line 12.1)
treaty non-cash transaction Fidelity recapture (Line 12.5)

... (5,851,476)|.

o

R (334,621, 353)
................ (32.538.548)

1160.527)|.
(372.320.428) .

... (6,160,527)
.(372,320,428)
.............. (334,621,353)
................ (32,538,548)

5.1




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

1o INAUSEIEL TR ...t ettt et 0

2. Ordinary life INSUFANGE .........cveviiiieiieteiiiieieeetete et ss ettt a bt b e ss e bbb s s ns b b sessnnsssesess e neseseeenes 111,051,105 |...cooveeeee 118,513,286 |....cocvnvee 231,515,989

3. Ordinary individual BNNUITIES ...........ceuiriiriiiririeieieieeene sttt besese e s s s s s see et 303,301 | 820,201 [ooiiiee 1,473,975

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

5. Group lifE INSUMANCE .........ooveveeeeeeeeeeee et s e st e s e aessassns s seseseseasasanssenenenee e e ene s 6,479,506 |.......covnve.. 6,608,236 |....coverennne 7,689,493

B.  GIOUD @NNUILIES .....c.oviuiiieeietecieteeeet ettt sttt eae st et et ete et te et et et et e e e bess et essstess st esessese s ebensatessesessssesssaessssedseeseneeseneesenesenes 338,150 |oveveieeeinnne 828,520 |....cccoovennnee 1,163,227

7o A G H = GIOUD oo s 151,984,666 |................ 147,062,417 |.....coeeeee 298,896,099

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

9. A H = OtNEI e s 1,052,584,988 |............ 1,060,071,100 |............ 2,184,512,675
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (Lines 1 through 10) .........cccciiiiiiiiiiiiiieiiieieie it 1,322,741,716 |........... 1,333,903,760 |............ 2,725,251,458
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13, Subtotal (LINes 11 throUgh 12) .........cciuiiiiiiiiiiieiiiieie e e 1,322,741,716 |........... 1,333,903,760 |............ 2,725,251,458
14, DEPOSIt-LYPE CONIACES ......cvviiieieieiieieieieieieee ettt s s se e s s s esesesenesesssesens [oeneeneneeeeeaeaene 5,000,000 [.ooeriiieieieieeene 0 [ 0
15. Total (Lines 13 and 14) 1,327,741,716 1,333,903,760 2,725,251,458

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0
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NOTES TO THE FINANCIAL STATEMENTS
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STATEMENT AS OF JUNE 30, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The accompanying statutory financial statements of Genworth Life Insurance Company (the “Company”) have been
prepared on the basis of accounting practices prescribed or permitted by the State of Delaware Department of
Insurance (the “Delaware Department”).

The State of Delaware requires insurance companies domiciled in the state to prepare their statutory financial
statements in accordance with the National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and
Procedures Manual (“NAIC SAP”) subject to any deviations prescribed or permitted by the Delaware Department.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed or
permitted by the Delaware Department is shown below:

FIS FIS
SSAP # Page Line # June 30, 2023 December 31, 2022

NET INCOME

(1) Company state basis (Page 4, Line 35,
Columns 1 & 3) XXX XXX XXX $ 71,374,596 $ 281,251,368

(2) state Prescribed Practices that are an
increase/(decrease) from NAIC SAP: — —

(3) State Permitted Practices that are an

increase/(decrease) from NAIC SAP: — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 71,374,596 $ 281,251,368
SURPLUS
(5) Company state basis (Page 3, Line 38,

Columns 1 & 2) XXX XXX XXX $ 3,203,608,540 $ 3,073,206,338

(6) State Prescribed Practices that are an
increase/(decrease) from NAIC SAP: — —

(7) State Permitted Practices that are an
increase/(decrease) from NAIC SAP: — —

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 3,203,608,540 § 3,073,206,338

C. Accounting Policy

(6) Loan-backed bonds and structured securities (“‘LBaSS”) other than non-agency residential mortgage-backed
securities are stated at amortized cost using the scientific method except where the NAIC designation has fallen to
6 and the fair value has fallen below amortized cost, in which case they are carried at fair value. Amortization of
LBaSS is based on prepayment assumptions that are updated at least annually. Significant changes of estimated
cash flows from original purchase assumptions are accounted for using the retrospective adjustment method for all
such securities except for securities for which the Company recorded other-than-temporary impairment (“OTTI”)
charges. For impaired securities, the Company stops amortization until the security begins performing as
anticipated, at which time the Company applies the prospective methodology for amortization.

D. Going Concern

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

Note 2 - Accounting Changes and Corrections of Errors

Corrections of Errors

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

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

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

have a net impact on the Company’s surplus.

Note 3 - Business Combinations and Goodwill

None

Note 4 - Discontinued Operations

None

7.1



STATEMENT AS OF JUNE 30, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 5 - Investments

D. Loan-Backed Securities

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

(2) The Company had no loaned-backed securities with recognized OTTI where the Company had the intent to sell or
does not have the intent and ability to retain the investment for a period of time sufficient to recover the amortized
cost basis as of June 30, 2023.

(3) The Company had no loan-backed securities which recognized OTTI as of June 30, 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 June 30, 2023:

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ 16,533,940
2. 12 months or longer 165,349,124

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

1. Less than 12 months $ 361,607,631
2. 12 months or longer 1,098,197,654

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

None

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

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

H. Repurchase Agreements Transactions Accounted for as a Sale
None

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

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

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

None

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

7.2



STATEMENT AS OF JUNE 30, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

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

In April 2023, the Company transferred one loan to GLIC Real Estate Holding, LLC, a non insurance subsidiary, in the
amount of $5,851,476.

Note 11 - Debt
B. Federal Home Loan Bank (“FHLB”) Agreements

(1) The Company is a member of the Federal Home Loan Bank of Pittsburgh (“FHLB Pittsburgh”). Through its
membership, the Company had outstanding funding agreements with FHLB Pittsburgh in the amount of
$50,000,000 as of June 30, 2023, which related to total liabilities of $50,040,034, of which $40,034 was accrued
interest. As of December 31, 2022, the amount of funding agreements issued to FHLB Pittsburgh was $50,000,000
which related to total liabilities of $50,034,353, of which $34,353 was accrued interest. The Company uses these
funds for liquidity management and asset-liability management in an investment spread strategy, consistent with its
other investment spread programs. The Company records the funds under SSAP No. 52, Deposit Type Contracts,
consistent with its accounting for other deposit type contracts. It is not part of the Company’s strategy to utilize
these funds for operations, and any funds obtained from the FHLB Pittsburgh for use in general operations would
be accounted for under SSAP No. 15, Debt and Holding Company Obligations, as borrowed money. The Company
currently has an internally calculated borrowing capacity of $1.5 billion, which is lower than the stated limit from
FHLB Pittsburgh.

(2) FHLB Capital Stock

The tables below indicate the amount of FHLB Pittsburgh stock purchased, collateral pledged, assets and liabilities
related to the agreement with FHLB Pittsburgh as of June 30, 2023 and December 31, 2022.

a. Aggregate totals

1. As of June 30, 2023:

Membership Stock Total1(2+3) Generalzaccount Separate3accounts
(a) Membership stock — Class A $ —|$ —1$ —
(b) Membership stock — Class B 5,121,400 5,121,400 —
(c) Activity stock 2,000,000 2,000,000 —
(d) Excess stock — — —
(e) Aggregate total (a+b+c+d) 7,121,400 7,121,400 —
(f) Actual or estimated borrowing capacity as
determined by the insurer 1,500,000,000 XXX XXX
2. As of December 31, 2022:
1 2 3
Membership Stock Total (2+3) General account | Separate accounts
(a) Membership stock — Class A $ —|$ —1$ —
(b) Membership stock — Class B 5,101,400 5,101,400 —
(c) Activity stock 2,000,000 2,000,000 —
(d) Excess stock — — —
(e) Aggregate total (a+b+c+d) 7,101,400 7,101,400 —
(f) Actual or estimated borrowing capacity as
determined by the insurer 1,300,000,000 XXX XXX
b. Membership stock (Class A and B) eligible and not eligible for redemption as of June 30, 2023:
Eligible for redemption
Membership 1 2 3 4 5 6
stock Current year |Not eligible for| Less than 6 6 months to | 1tolessthan | 3to 5 years
total redemption months less than 1 3 years
(2+3+4+5+6) year
1. Class A $ —1|$ —1|$ —1|% —|$ —1|$ —
2. Class B 5,121,400 5,121,400 — — — —
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(3) Collateral Pledged to FHLB

a. Amount pledged as of June 30, 2023 and December 31, 2022:

Fair value

Carrying value

Aggregate total borrowing

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

$ 234,853,257

$ 233,644,738

$ 50,000,000

2. Current year general account total

b. Max

collateral pledged

234,853,257

233,644,738

50,000,000

. Current year separate accounts

total collateral pledged

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

pledged

238,455,965

239,012,764

50,000,000

imum amount pledged during reporting period ending June 30, 2023 and December 31, 2022:

Amount borrowed at
time of maximum

Fair value Carrying value collateral
. Current year total general and
separate accounts maximum
collateral pledged (Lines 2+3) $ 245444885(% 238,369,027 |$ 50,000,000
. Current year general account
maximum collateral pledged 245,444,885 238,369,027 50,000,000
. Current year separate accounts
maximum collateral pledged — — —
. Prior year-end total general and
separate accounts maximum
collateral pledged 382,613,808 319,616,746 100,000,000
(4) Borrowing from FHLB
a. Amount as of the reporting date
1. As of June 30, 2023:
1 2 3 4
Total General Separate Funding agreements
(2+3) account accounts reserves established
(a) Debt $ —1$ —[$ — XXX
(b) Funding agreements 50,000,000 50,000,000 — 1% 50,040,034
(c) Other — — — XXX
(d) Aggregate total (a+b+c) |$ 50,000,000 |$ 50,000,000 |$ —1|$ 50,040,034
2. As of December 31, 2022:
1 2 3 4
Total General Separate Funding agreements
(2+3) account accounts reserves established
(a) Debt $ —|$ —13 — XXX
(b) Funding agreements 50,000,000 50,000,000 — 1% 50,034,353
(c) Other — — — XXX
(d) Aggregate total (a+b+c) |$ 50,000,000 |$ 50,000,000 |$ —|$ 50,034,353
b. Maximum amount during the reporting period ending June 30, 2023:
1 2 3
Total General account Separate
(2+3) accounts
1. Debt $ —|$ —|$ —
2. Funding agreements 55,000,000 55,000,000 —
3. Other — — —
4. Aggregate total (Lines 1+2+3) |$ 55,000,000 | $ 55,000,000 |$ —

c. FHLB — Prepayment obligations

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

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

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

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

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

No significant change.

Note 14 - Liabilities, Contingencies and Assessments

In August 2023, the Company was named as a defendant in a putative class action lawsuit pending in the United States
District Court for the Eastern District of Virginia captioned Patrice Hauser, on behalf of herself and all others similarly
situated v. Genworth Life Insurance Company. The action relates to the data security events involving the MOVE:it file
transfer system, which Pension Benefit Information uses in the performance of its services for Genworth Financial, Inc.
(“Genworth”). Plaintiff seeks to represent a nationwide class and a Florida subclass of persons whose Genworth data
was accessed by the MOVEit data security event, alleging, inter alia, that Genworth breached its purported duty to
safeguard their sensitive data from cybercriminals. The complaint asserts claims for negligence, negligence per se,
breach of implied contract, violation of the Florida Deceptive and Unfair Trade Practices Act, and unjust enrichment, and
it seeks compensatory damages, punitive damages, attorneys’ fees, costs, injunctive relief, and declaratory relief. The
Company intends to vigorously defend this action.

On December 16, 2022, Blue Cross Blue Shield of Nebraska (“BCBSNE”) served an arbitration demand on the
Company in relation to BCBSNE'’s stated intent to recapture a block of LTC policies for which the risk was partly ceded
to the Company. In its arbitration demand, BCBSNE alleges that the Company breached the governing reinsurance
agreement by refusing to agree to transfer assets equal to the fair value of the liabilities being recaptured based on their
valuation methodology. BCBSNE asserts it has satisfied all of its obligations under the reinsurance agreement and is
seeking to recapture the ceded block of reinsurance. BCBSNE seeks damages equal to the fair value of the recaptured
liabilities, plus interest and other damages, including attorneys’ fees and costs. The arbitration panel has been
appointed and an organizational meeting is scheduled for August 30, 2023. The Company intends to vigorously defend
this arbitration proceeding.

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

Note 15 - Leases
No change.

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

No significant change.

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

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

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

For retained interests held in the form of securities, the underlying assets that are held by the securitization
trust have a principal amount outstanding of $18,708,796 as of June 30, 2023 and include commercial
mortgage loans that were originated by the Company. All of these commercial mortgage loans were
derecognized upon transfer to the securitization entity in a prior period. The carrying value and fair value of the
Company’s retained interest in these assets transferred were $12,480,245 and $15,303,794, respectively, as
of June 30, 2023. The fair value of these retained interests are developed primarily using Level 2 inputs based
on observable market prices for similar instruments. The risks associated with the Company’s retained interest
include losses due to default and prepayment on the underlying commercial mortgage loans. The Company’s
maximum exposure to loss is represented by its carrying value of these retained interests, as there are no
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other implicit or explicit guarantees associated with the Company’s on-going interest in these securitized
assets.

C. Wash Sales
None

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

No significant change.

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

No significant change.

Note 20 - Fair Value Measurements

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

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

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

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

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

A. Fair Value Classifications

a. The following table sets forth the Company’s assets and liabilities that were measured at fair value as of June 30,

2023:
Net asset value
Description for each class of asset or liability Level 1 Level 2 Level 3 (NAV) Total
a. | Assets at fair value
Bonds
Commercial mortgage-backed $ —1$ 1,080,246 | $ —|$ —1$ 1,080,246
Bank loans — — 8,412,919 — 8,412,919
Total bonds — 1,080,246 8,412,919 — 9,493,165
Preferred stock
Industrial and miscellaneous 10,092,800 26,476,100 — — 36,568,900
Total preferred stock 10,092,800 26,476,100 — — 36,568,900
Common stock
Industrial and miscellaneous 268,452,851 — 14,351,920 — 282,804,771
Total common stock 268,452,851 — 14,351,920 — 282,804,771
Cash equivalents
Money market mutual funds 606,083,154 — — — 606,083,154
Total cash equivalents 606,083,154 — — — 606,083,154
Separate account assets 4,053,457 — — — 4,053,457
Total assets at fair value/NAV $ 888,682,262 |% 27,556,346 |$ 22,764,839 | $ —|$ 939,003,447

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

Net asset value
Description for each class of asset or liability Level 1 Level 2 Level 3 (NAV) Total
a. | Assets at fair value
Bonds
Commercial mortgage-backed $ —1$ 1,159,380 | $ —1$ —1$ 1,159,380
Bank loans — — 10,150,372 — 10,150,372
Total bonds — 1,159,380 10,150,372 — 11,309,752
Preferred stock
Industrial and miscellaneous 13,490,000 26,423,100 — — 39,913,100
Total preferred stock 13,490,000 26,423,100 — — 39,913,100
Common stock
Industrial and miscellaneous 197,234,204 — 14,331,920 — 211,566,124
Total common stock 197,234,204 — 14,331,920 — 211,566,124
Cash equivalents
Money market mutual funds 432,059,799 — — — 432,059,799
Total cash equivalents 432,059,799 — — — 432,059,799
Separate account assets 3,707,817 — — — 3,707,817
Total assets at fair value/NAV $ 646,491,820 |$ 27,582,480 |$ 24,482,292 |$ —|$ 698,556,592
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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 June 30, 2023:

Total gains Total gains
Beginning and (losses) | and (losses) Ending
balance as of | Transfers | Transfers out | included in included in balance as of
Description April 1, 2023 | into Level 3 of Level 3 net income surplus Purchases Issuances Sales Settlements | June 30, 2023
Assets:

Bank loans $ 10,077,384 |$ 502,715|$ —|$ (2,890,801) $ 598,565 | $ 344,438 | $ —|$ —|$ (219,382)|$ 8,412,919
Common stock 14,331,920 — — — — 220,000 — (200,000) — 14,351,920
Total Assets $ 24,409,304 |$ 502,715|$ —|$ (2,890,801) § 598,565 | $ 564,438 | $ —|$ (200,000)| $  (219,382)| $ 22,764,839

The following table presents additional information about assets and liabilities measured at fair value for which the
Company has utilized significant unobservable (Level 3) inputs to determine fair value as of December 31, 2022:

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

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

Bank loans $ 13,475,614 |$ 3,049,761 |$ (5111,799)|$ (1,243,477)| $ (118,017)| $ 555,024 | $ —|$ —|$ (456,734)|$ 10,150,372
Common stock 16,556,320 — — — — — — (2,224,400) — 14,331,920
Total Assets $ 30,031,934 | $ 3,049,761 | $ (5,111,799)| $ (1,243,477)| $ (118,017)| $ 555,024 | $ —|$ (2,224,400)| $ (456,734)| $ 24,482,292

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

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

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

3. Transfers Between Levels

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

4. Valuation Techniques and Inputs

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

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

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

The fair value of the majority of separate account assets is based on the quoted prices of the underlying fund
investments and, therefore represents Level 1 pricing. The remaining separate account assets represent Level 2
pricing, as defined above.
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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 June 30, 2023:

Not
practicable
Type of financial Aggregate fair Net asset (Carrying
instrument value Admitted assets Level 1 Level 2 Level 3 (NAV) value)
Bonds $ 26,970,099,271 | $ 28,991,754,775 | $ — | $ 24,647,470,019 2,322,629,252 | $ — 1% —
Preferred and common
stocks 319,373,670 319,373,670 | 278,545,650 26,476,100 14,351,920 — —
Mortgage loans 4,225,792,285 4,638,518,557 — — 4,225,792,285 — —
Other invested assets 316,406,857 344,354,809 — 316,406,857 — — —
Short-term investments 4,970,400 5,000,000 — 4,970,400 — — —
Cash equivalents 606,083,154 606,083,154 | 606,083,154 — — — —
Separate account assets 8,785,754 8,785,754 8,785,754 — — —
Derivative assets 18,793,157 3,368,190 — 18,433,340 359,817 — —
Derivative liabilities 389,634,264 — 386,874,953 2,759,311 — —
The following table sets forth the Company’s financial instruments fair values, admitted amounts and level of fair value
amounts as of December 31, 2022:
Not
practicable
Type of financial Aggregate fair Net asset (Carrying
instrument value Admitted assets Level 1 Level 2 Level 3 (NAV) value)
Bonds $ 27,200,901,096 | $ 29,481,684,838 | $ — | $ 24,857,506,726 2,343,394,370 | $ —1|$ —
Preferred and common
stocks 251,479,224 251,479,223 | 210,724,204 26,423,100 14,331,920 — —
Mortgage loans 4,259,078,029 4,730,966,709 — — 4,259,078,029 — —
Other invested assets 314,382,546 343,385,776 — 314,382,546 — — —
Cash equivalents 432,059,799 432,059,799 | 432,059,799 — —
Separate account assets 8,289,362 8,280,049 6,105,916 2,183,446 — — —
Derivative assets 18,988,367 7,289,940 — 18,988,367 — — —
Derivative liabilities 424,120,844 — 424,120,844 — — —

D. None

E. None

Note 21 - Other Items

C. Other Disclosures

Trust account

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

Note 22 - Events Subsequent

There were no other material events that occurred subsequent to June 30, 2023. Subsequent events have been
considered through August 14, 2023, the date on which the statutory financial statements were issued.

Note 23 - Reinsurance

None

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act

None

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2022, were $8,759,595,446 for the Company’s accident and health insurance line of
business. As of June 30, 2023, $1,191,641,878 has been paid for incurred claims and claim adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are now $7,378,136,802 as of June 30,
2023. Therefore, there has been $189,816,766 of favorable prior year development from December 31, 2022 to

June 30, 2023.
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The net interest accumulated on reserves less claims and expenses attributable to insured events of prior years was
$122,456,618. Therefore, there has been $312,273,384 of favorable prior year development from December 31, 2022
to June 30, 2023, primarily related to favorable claim terminations mostly attributable to higher mortality, favorable
development on prior year LTC incurred but not reported claims and favorable experience on LTC pending claims that
did not become an active claim. Additionally, there were adjustments to claim and claim adjustment expense reserves
and incurred but not reported reserves as described below.

As of June 30, 2023, the Company did not have any retrospectively rated policies.

The Company regularly reviews its methodologies and assumptions in light of emerging experience and may be
required to make adjustments to its LTC claim reserves in the future. The claim reserves are reviewed quarterly, and the
Company conducts a detailed review of its claim reserve assumptions for its LTC business annually.

During 2023, the Company did not make any significant changes in assumptions or methodologies used to calculate its
LTC claim and claim adjustment expense reserves, other than adjustments to claim and claim adjustment expense
reserves and incurred but not reported reserves as described below.

The coronavirus pandemic (“COVID-19”) significantly increased mortality on the Company’s most vulnerable claimants.
To account for this change in experience due to COVID-19, the Company adjusted the mortality assumption in its claim
reserves to reflect the risk of lower claim termination rates on remaining claims. As of June 30, 2023 and December 31,
2022, the balance of incremental claim reserves associated with COVID-19 mortality was $80,969,121 and
$93,364,913, respectively. The Company also experienced lower new claims incidence during COVID-19; however, this
is expected to be temporary. As a result, the Company strengthened its incurred but not reported claim reserves during
the height of COVID-19. As of June 30, 2023 and December 31, 2022, the balance of the incurred but not reported
claim reserves due to lower claims incidence was $28,240,360 and $44,858,525, respectively.

Note 26 - Intercompany Pooling Arrangements

None

Note 27 - Structured Settlements

None

Note 28 - Health Care Receivables

None

Note 29 - Participating Policies

None

Note 30 - Premium Deficiency Reserves

None

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 - Separate Accounts

No significant change.

Note 36 - Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as reqUIred Dy the MOTEI AGE? .........c.c.ovoeceeueeeieeeeeceete et ee et te et e e eaet et eseessaeae et e s enssseaetesesenssseaesesesensnssaesesesassnssaesesesansnsssesesesansnssansssanns Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[ ]

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

LT F= (=N o] i =g Lo L RSPV RRR

Yes[ ] No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X1 No [
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]

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

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

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

]

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

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

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

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

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

If yes, attach an explanation.

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............cccoceveveveveccrereereeecennns 12/31/2018

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet

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

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

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

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

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

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

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

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

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

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

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e Yes [ X ] No [

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

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

]

]
]



STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

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

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

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

LOLLLe e

14.26 All Other 29,605,051 33,504,434

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. 940,383,315 ....991,354 805

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

If no, attach a description with this statement.

16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. ........cociiiiiiiiie e $ 0

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York MelTon ... One Wall Street
New York, NY 10286 ........ccocooiieririreinieicieisisseeecie e
Federal Home Loan Bank of Pittsburgh ... 601 Grant Street
Pittsburgh, PA 15219-4455 ... ...
Deutsche Bank ... 60 Wall Street, 27th Floor
New York, NY 10005 ......c.ooiiiiceieeeeeeee e
The Bank of New York Mellon 240 Greenwich Street, 7E Floor
Corporate Trust, Insurance Trust .........cccocoooeeiieieiciiccccceeeee New York, NY 10286 ...
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
NZA e | sttt sttt ene | eebeeeees et R Rt
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeeeee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
NZA i | ettt [eosieinetnetins sesessessenenes | eesessess ettt
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Western Asset Management Company, LLC ....
Antares Capital Advisers, LLC ..
Churchill Asset Management ....
Managed internally .
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s INVested @SSetS?............cccvurrivriiieeirereiiieeee s Yes [ ] No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccccoueveueuerereieieeienennns Yes [ ] No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
110441 .o, Western Asset Management Company, LLC .......ccccooovivivieieieieiennns 549300C5A56 1UXUICN46 ........ SEC e NO...oveee

Antares Capital Advisers, LLC ...
Churchill Asset Management

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:
N/A

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.

b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities? ........

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

c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ..........c.cccoeeenueene

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated

FE fund:
a. The shares were purchased prior to January 1, 2019.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to

January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP

in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccooeiiie.

8.2

Yes [ X ]

Yes [ ]
Designation reported for the security.
............................................................................................................. Yes [ ]

Yes [ ]

No [ ]

No [ X ]

No [ X ]

No [ X ]



STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

B I 4 T T o= T 1= SRS B
B B oYy o oYL= T 1Y o] o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvvieieieeee ettt ettt et s et et e s et et et et eseae s es e s et e ae b e s e s e ss s s e s et et et et esesess s st et esesesesesnssasasesasesesesn TR 4,638,518,557
1.14 Total Mortgages in GO0 SANGING .......c.cvovvreeeeeeeeeeeceeee et e eaeaetetesessaeaeteses s s s seteses s s sssesesesasssassesesesasassssssesesnssansesssannans $ 4,638,518,557

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccovoriuruereieeeececee e eeceeae e $ 4,638,518,557

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 129.400 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiieeietetetcteeeeee et et e tetetesesee et st et eses et esesess et et et esesesesesess s eseseses et et esess s e s esesesesesessas s es s et et et et eseas s esas e s e st e et s eseseeeeenene e e e et eseeeaenens 0.200 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiietetceieeeeeteteteteseseaees et e sesesesesessas et et s sesesesesessss s ssesesesesesesens Saeseaeaseseseseseneneeeasesesesenenens 30.800 %
Do you act as a custodian for health SAVINGS BCCOUNES? ...........cccccueueieieececee et e e et ee s e et sesenssaeae st esensssese st esensssnsesesesensnansenas Yes[ ] No[X]

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMING ENLILY? .......cvvieieiecieieiiieeeeete ettt ettt sttt s et s s s s s e b s st s st et e s et s s snsnseses s s anas 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.ovvicucueeeieeeeceee ettt s et s s s s aesesennananeesnas Yes [ ] No [ I NAT ]

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
..... 00000 .....[..AA-3194128 .....|...04/01/2023 .. [Allied World Assurance Company Limited ...........cccocenene ..CAT/G; CAT/I . Certified.... reeeeeeeeeeneenes [eneenenn 80, 0170172028 .
..... 00000 .....|..AA-1127200 . 04/01/2023 .. |Lloyd's Underwriter Syndicate No. 1200 WSM . . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....[..AA-1126510 . 04/01/2023 .. |Lloyd's Underwriter Syndicate No. 0510 KLN . . |..CAT/G; CAT/I .|. .| AUTHOR | ZED/RECIPROCAL .
..... 00000 .....|..AA-1120096 ......[...04/01/2023 .. [Lloyd's Underwriter Syndicate No. 1880 TMK . . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....[..AA-1128623 ......[...04/01/2023 .. [Lloyd's Underwriter Syndicate No 2623 AFB ..CAT/G; CAT/I . AUTHOR | ZED/RECIPROCAL
..... 00000 .....[..AA-1128001 .....[...04/01/2023 .. [Lloyd's Underwriter Syndicate No 0623 AFB ..CAT/G; CAT/I . AUTHOR| ZED/REC| PROCAL
..... 00000 .....[..AA-1126004 . .|Lloyd's Underwriter Syndicate No. 4444 CNP . . |..CAT/G; CAT/I .|. .| AUTHOR | ZED/RECIPROCAL .
..... 00000 .....|..AA-1126006 . . .|Lloyd's Underwriter Syndicate No. 4472 LIB . . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
21113 ... ..13-5459190 ......|... 04/01/2023 .. |United States Fire Insurance Company ..CAT/G; CAT/I . AUTHORIZED
16535 ..... ..36-4233459 .....|.. .04/01/2023 .. |Zurich American Insurance Company ..CAT/G; CAT/I . AUTHOR | ZED
..... 00000 .....[..AA-1128987 . .|Lloyd's Underwriter Syndicate No. . . |..CAT/G; CAT/I .|. .| AUTHOR | ZED/RECIPROCAL .
..... 00000 .....[..AA-1120198 .....[... .|Lloyd's Underwriter Syndicate No. 1618 KII . . . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....[..AA-1120179 .....|...04/01/2023 .. [Lloyd's Underwriter Syndicate No. 2988 BRT . |-eeeeee. GBR........ |..CAT/G; CAT/I . AUTHOR | ZED/RECIPROCAL
..... 00000 .....[..AA-1120064 ......[...04/01/2023 .. [Lloyd's Underwriter Syndicate No. 1919 CVS eeeeeee GBR........ |..CAT/G; CAT/I . AUTHOR| ZED/REC| PROCAL




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
5

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees 2 Through 5 Contracts
1. Alabama ..o AL oo b s 1,504,900 |.ovoveiiieiiieins [V A 14,393,264 |.....coovveevieennn 0 | 15,898, 164
2. AlASKA it AK e L 146,994 [ 0 1,832,548 oo 0 [ 1,979,542
3. Arizona ..... .. AZ , . .24,255,563 |..
4. Arkansas .. .. AR ... 847,884 |. ...7,749,669 |..
5. California .. ... CA ...13,791,357 |. .. 146,709,645 |..
6. Colorado ...... ... CO 2,134,062 |. .27,875,209 |..
7. Connecticut .. . CT 2,462,965 |. .29,742,581 |..
8. Delaware ............. ... DE ....970,313 |. ...6,957,359 |..
9. District of Columbia . . DC ....213,043 |. .. 3,369,474 |..
10. Florida .. .. FL .86,174,290 |..
11.  Georgia .. GA .38,357,836 |..
12.  Hawaii .. . HI .. 7,886,716 |..
13. Idaho .... . ID .. 4,505,816 |..
14. lllinois ... L IL .48,194,847 |..
15. Indiana . . IN .19,685,885 |..
16. lowa ..... LA .18,489,690 |..
17. Kansas . .. KS .. .12,941,506 |..
18, KENHUCKY ...oveieiiieeeeeeceee e KY oo b 1,176,142 0300 .l 15,376,287 o O 16,552,729
19, LOUISIANA ..eeveieeeeeiieiceie e LA | Lo [ 1,180,505 ...l 7,600 e 8,428,522 |....ooeovveiiiiinn 0 | 9,616,627
20. Maine ....... ... 6,447,390 |.. .. 6,814,967 |..
21.  Maryland . ..32,780,169 |.. .. .35,270,337 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA o L [ 2,507,723 [ 0 e 33,761,558 |.cvoevieivieinnnn 0 [ 36,269,281
23, MIChigan .....ccoeiuiiiiiieeieee e Ml e b el 3,989,607 ..., (106,519))....... 22,460,038 |.......ccooeevieennn 0 [ 26,343,130
24. Minnesota . .. MN .35,439,379 .39,244,110 |..
25.  Mississippi ... MS ....4,796,590 .. .. 5,893,259 |..
26, MiSSOUI -..cueenieneenieieieie e MO oo L 2,017,201 [, 600 ..l.22,548,805 | 0 [ 24,566,696
27, MONEANA ..ouieeeeiee e MT [ L foe 321,749 [ 0 0. 2,966,677 i 0 | 3,288,426
28. Nebraska .. ... NE .16,058,232 |..
29. Nevada ........ . NV .. .. 7,259,236 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fe ,921,105 | 0 | 7,106,389
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ e b . 3,534,266 |................. 55,191 ... 43,601,633 |.....ocoovvvvreeeens 0 o 47,191,090
32.  New Mexico . ... 5,922,246 |.. ..6,332,072 |..
33. New York ..... ...4,609,153 |..
34. North Carolina .. .49,683,120 |..
35.  North Dakota .. 3,797,385 |..
36.  OhiO ............. .43,828,779 |..
37. Oklahoma . ...9,326,177 |..
38. Oregon......... .13,123,245 |..
39. Pennsylvania ... .64,601,881 |..
40. Rhode Island .... ...4,918,349 |..
41.  South Carolina . .24,799,124 |..
42.  South Dakota ... .. 7,362,849 |..
43. Tennessee ... .27,949,547 |..
44, Texas ....... .72,604,466 |..
45. Utah ..... ..5,194,008 |..
46. Vermont . . ...3,716,410 |..
47, VIrginia .ooceveeeeeeeeieeseeeeeeseeeseseseseseneeenees. VA o L [ 4,750,128 ... 16,961 ....0.58,482,240 | 0 o 63,249,329
48.  Washington ........cceeceeveeneeneeieeicniesieeees. WA | b . 2,004,838 o 9,010 e 31,436,947 |..oooiviieeeen 0 o 33,501,000
49.  West Virginia . ...3,537,399 ..
50. Wisconsin .... . . .22,601,705 |..
51, WYOMING .oovovenieeenieeieieeeeeeseesieeseeeneeeenes. WY o Lo i 277,983 [ 0 [ 2,489,828 [ O 2,767,806
52.  American Samoa ........cccoceeerieneeieeneeeeeeens AS e N el 2,777 e O e 0 e 0 [ 2,717
53. Guam .............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. oo XK [ (1 [0 0 Jevreireinernee 0 e, (1 0
91.  Dividends or refunds applied to purchase paid-up
additions and annuIties.............cccceeeeeereeeeneeenns forreees XX oo (1 [0 0 Jevreireinernee 0 e, (1 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeveereeereeereenes foereers XXioes oo (1 [0 [V R | I FOORRRR [V 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................feecc.. XXXo.oo0 25,037 |. 89,420,951 |.. .89,445,988 |..
94.  Aggregate or other amounts not allocable by State..|....... XXX.......|-cceervreiiinnnn. 0 oo 0 o 0 oo 0 o 0.
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX . 116,881,233 |...............641,451 [..... 1,221,697,918 ..o 0 1,339,220,602 |..
96.  Plus Reinsurance ASSUMEd............cceveerenenennnns oo XXX ..39,079,467 |....cooviiiieee 0 116,846,124 |......cooeovveee. 0 e 155,925,585 |..
97  Totals (All Business).... . 155,960,6% |...............641,451 |..... 1,338,544,042 |.....ocovvevieenn 0 | 1,495,146,187 |..
98. Less Reinsurance Cede 132,485,308 ,150 |....... 204,805,382 |.....covvvevrrinnan 0 o 337,628,840
99. Totals (All Business) less Reinsurance Ceded 23,475,386 303,301 1,133,738,660 1,157,517, 347 5,000,000
DETAILS OF WRITE-INS
58001. ..
58002. ..
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvvevirieririeienieienisieesieesieesneese o XX oo (U TN [V R 0 oo 0 o (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 0 0 0 0 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeiieririeienieienisienesieesieeseeese o XX oo (U TN [V R 0 oo 0 o (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer..............cccoveeeeeieeeieseees cerea 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 5

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

11
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

Genworth Financial, Inc.
Global Organizational Chart

As of June 30, 2023
Common Stock Ownership Only - 100% unless otherwise indicated

Denotes Insurance Company

Genworth
Foundation 2
(VA) 20-3370235

Enact Foundation 2

Genworth
(NC) 88-30300341

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

Genworth Holdings,

Genworth Insurance

Company (NC) Inc. (DE)
56-1311049 33-1073076
| 81.60%°
e rematonal Genworth North .
: America Corporation Enact Holdings, Inc.
Holdings, LLC (WA) 91-1277112 o
(DE) 55-0848642 46-1579166
%3 1
99.9876% 99.9999% 99.99%"°
Genworth i HGI Annuity i ifi
Genworth Seguros . . Genworth - . Genworth Life ) United Pacific Genworth Capital
o a I Genworth Financial Servicios, S. de Financial Insurance service Structured Settlement Financial India o
de Creditoala ted s Agency, Inc Brokerage
Vivienda, S.A. de Asia Limite R.L de C.V. gency. Inc. Company (DE) Corporation (DE) Company (FL) Private Limited c fion (WA
iy (Hong Kong) rosica) (VA) 54-1304309 91-6027719 04-3193403 " orporation (WA) Enact Mortgage 4
C.V. (Mexico) (Mexico) 23-2571379 (Indiia) 91-1143830 Holdings, LLG. Genworth Financial
(N%]’ Mauritius Holdings
CareScout CareScout, LLC 56.2255474 Limited (Mauritius)
Holdings, Inc. DE] ’
Genworth (Shanghai) 92-2(1[35E4J426 04-3401260
Health Consulting
Services Company
Limited
(Shanghai P. R. China) Enact Mortgage Enact Financial
Genworth Life and GLIC Real Estat Genworth Enact Morigage Enact Financial Insurance Assurance
Annuity Insurance Hoid ETLCS %Ee Annuity Service GFCMLLC Reinsurance Services, Inc. (DE) Corporation (NC) Corporation (NC)
Company (VA vk Corporation (DE) (08) o ) 32:0098109 31-0985858 56-1775870
54-0283385 g 464037534 26-0070983 56-2142304
o Enact Mortgage Enact Re Ltd.
34.5% 65.5% Services, LLC (NC) (Bermuday)
Genworth Life 02-0731589 981702629
Insurance
Company of New
York (NY)
22-2882416
Jamestown sponsored Captive Mol;ucmcellﬂ Lane Eniﬁlyg&g{sge
Assignment River Lake Insurance i GNWLAAC »Inc. -
Comgany, Inc. Company VI (DE) ‘R:‘\;S::r?;; Assigned Real Estate Newco Mayflower GLICNY Real Rz,lrgﬁ'g(gg%) DC N (‘;grgord‘ﬂon OV\ZC
(VA) 26-3709693 Company X (V) Settlement, Inc. Holding, LLC Properties, Inc. Assignment Estate Holding, 82-4894729 or . gfg;gg (NC)
541215126 o336 (VA) 54-1446519 DE) (VA) 36- Corporation (NY) LLC (DE) 56-0729821
20-2528615 3919178 13-3627179 74-3128556
[ |

Monument Lane Monument Lane

Reflects capitalized companies only.
Does not include limited partnerships or investment companies whose “Minority Interest — Genworth Financial Mauritius Holdings Limited owns IC 1, Inc. IC 2, Inc.
42.20% of India Mortgage Guarantee Corporation Private Limited; (DC) (DC)
82-4912153 82-4924650

shares are owned by individual investors or insurance companies.
Remainder owned by Joint Venture partners.

®01% owned by Genworth Holdings, Inc.
5~9% investment vehicles managed by Bayview Asset Management, LLC;
Remainder publicly owned.

1.0001% owned by Genworth Holdings, Inc.
2No shareholders.
%0.0124% owned by Genworth Holdings, Inc.
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

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

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

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

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

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

0001823529 .. [NASDAQ
0001823529 .. | NASDAQ

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

Genworth Financial International Holdings,

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

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

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

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

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

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

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

GFOM LLC oo
GLIC Real Estate Holding, LLC

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

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

. | Ownership..
Ownership..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
................................................................ 00000 ....|04-3193403 ..| ....ceeeeeee | wevveveeivieeens | eeveveeeveieeiiieeeeeseeeeeene.. |HGL Annuity Service Corporation ................ [..DE.....[......NIA....... | Genwor th North America Corporation .......... |Ownership.......cccccccevvvvereeeeenennnnnn . 100,000 ... [Genworth Financial, Inc. ......eeeeeveennnn [oa N0 s
Genworth Life and Annuity Insurance
................................................................ 97144 ....|54-1215126 .| ..o | e | eeeeeeeeeeeeeeeeeeeeeeeeeeennn. | Jamestoun Assignment Company, Inc. ... [ VAL NTAL | COMPANY Leeiiiiiiiiiiiiiiiiiiiiiiiiiiaeeeeeeieeeen | OWNEPSNIP. e . 100,000 L. [ Genwor th Financial, Inc. .oeeeeveveeeeennnn [ N0 s
Genworth Life Insurance Company of New York
............... 00000 ....| 13-3627179 .. Mayflower Assignment Corporation ............... Ownership .100.000 ... |Genworth Financial, Inc.
. 4011 ...| Genworth Financial, Inc. ...ccoevvveeees |onees 00000 ....|82-4894729 .. Monument Lane PCC, Inc. . Enact Mortgage Holdings, LLC . | Ownership.. .100.000 ...|Genworth Financial, Inc

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

..| Genworth Financial, Inc.

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

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

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

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

.| 23-2571379 ..

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

Newco Properties, Inc.

River Lake Insurance Company VI

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

. |Monument Lane PCC, Inc. .

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

Monument Lane PCC, Inc. .

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

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

Ownership..
Ownership

OWNErship..ccoeeeeeeeeeeeeeeee e

OWNErship..coeeeeeeeeeeeeeeeee e

Ownership
Ownership

ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee

..4.100.000 ...
.100.000 ...

.100.000 ...

.100.000 ...

.100.000 ...
.100.000 ...

.100.000 ...

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

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

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

Genwor th Financial, Inc.

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




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..o NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ...t NO

Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

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 QUArEr. ... YES

Explanation:

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

The company is utilizing an ongoing statement of exemption.

Bar Code:

70 0 2 5 2 0 2 3 4 9 0 0

70 0 2 5 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

70 0 2 5 2 0 2 3 4 4 5 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

70 0 2 5 2 0 2 3 4 4 1 0 02
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

70 0 2 5 2 0 2 3 4 4 8 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

70 0 2 5 2 0 2 3 4 4 9 0 0 0 0 2

o
—

0 2
0 2
0 2

o
S E—

14



STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Miscellaneous receivables ........cooooooooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees oo 12,005,951 ..o 743,562 ..o 11,262,389 |..oooveeees 9,848,807
2505.  State tax receivable ... o 1,762,497 |.eeeeeeeeeecieeeeeees o 1,762,497 | 1,611,215
2597. Summary of remaining write-ins for Line 25 from overflow page 13,768,448 743,562 13,024,886 11,460,022

15




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 4,730,966,709 |............ 4,497,570,204
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...700,681,102
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 4,638,518,557 4,730,966,709
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 2,688,198,251 |........... 2,295,845,359
2. Cost of acquired:
2.1 Actual cost at time of acquisition 48,180,590 .... 66,228,540
2.2 Additional investment made after acquisition ... 186,236,600
3. Capitalized deferred interest and other
4. Accrual of discount 319,245
5. Unrealized valuation increase (decrease) .... 11,090,870
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation .595,260 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized 8,055,500 |..ccveuerriienne 193,696
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 2,946,396,021 |........... 2,688,198,251
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13. Statement value at end of current period (Line 11 minus Line 12) 2,946,396, 021 2,688,198,251
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I .............cocueveveiieieueieieiieeeie e esesesssnans [roeeeeenas 30,643,942,325 |.......... 31,818,900,889
2. Cost of bonds and stocks acquired 951,831,355 |............ 2,558,603,197
3. Accrual of discount 43,318,455 |................. 76,318,405
4. Unrealized valuation increase (decrease) 103,396,089 (52,215,2835)
5. Total gain (loss) on disposals ..(25,820,618)]... ...(63,411,953)
6. Deduct consideration for bonds and stocks disposed of 1,428,644,059 |............ 3,660,870,724
7. Deduct amortization of premium 15,654,757 ....22,002,650
8. Total foreign exchange change in book/adjusted carrying value 3,529,617 .... (8,353,603)
9. Deduct current year's other than temporary impairment recognized 8,669, 121
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... 1,749,530
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ... 30,268,978,816 |.......... 30,643,942,325
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 30,268,960,433 30,643,923,590

SI101
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ° ¢ Book/A:r)djusted Book/:djusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t b et b b e 12,741,477,762 |.....coveenee. 75,396,009 |.........c...... 303,229,180 |...cccovnvee 198,907,464 |........... 12,741,477,762 |.......... 12,712,552,055 |..ooceceercccrnneeenn 0 e 12,890,646,063
2 Y [ - SO SO SRR TP RUSRR 14,696,175,256 |.............. 256,225,442 |................ 371,991,108 | ..o, 15,321,563 |.......... 14,696,175,256 |.......... 14,595,731,143 | 0 e 14,670,211,202
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 1,572,468,837 |....covenee. 40,866,043 |................ 31,732,648 |.............. (176,954,687)|............ 1,572,468,837 |............ 1,404,647,545 |0 [ 1,630,555, 151
4. INAIC 4 () oottt bbbt h et h et bt bt bt bt bt e ea bt ettt et et be e tennas [rer e 298,942,597 |....ocovivn. 4,505,944 |......cooec. 38,432,414 | (18,778,908)|................ 298,942,597 |..covvviinne 246,237,219 |0 o 261,503,794
5. NAIC B () ittt ettt b et be s [rr e 17,877,020 ..o 433,087 oo 723,382 | 9,873,841 | 17,877,020 |..cocvnee. 27,460,606 |-......coeeerererrneneeeen 0 [ 17,458,876
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 12,246,111 698,550 502,729 (2,315,725) 12,246,111 10,126,207 11,309,752
7. Total Bonds 29,339, 187,583 378,125,075 746,611,421 26,053,538 29,339, 187,583 28,996,754,775 29,481,684,838
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R 1 U PP ASSETTTRTTTT [0 0 fooereeeerereeneeeeeen 0 o
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 32,115,300 |cevveececieirirrccieinne (L RO OTSRPIT VRO 50,800 [.covvieenenne 32,115,300 |oecvevvineee 32,166,100 |.oovvceeerirrccerenn 0 o 36,038, 100
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 4,100,000 |....coovieeiieeiriieirieiens (O STV ISR 300,000 f.coveereceenne 4,100,000 |.ececveereennee 4,400,000 |.eceoveerereeceirrneeeeen 0 e 3,875,000
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN 0 e [ [ e (O RSN 0 oo 0 o
T2, NAIC B bbbt b ettt b ettt eas [seeee et 1,244,000 | {1 TRV ISR (1,244,000)|..cccvveennee 1,244,000 .o 0 om0 o
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 2,800 0 2,800
14, Total Preferred StOCK ..o 37,459,300 0 0 (890,400) 37,459,300 36,568,900 39,913,100
15. Total Bonds and Preferred Stock 29,376,646,883 378,125,075 746,611,421 25,163,138 29,376,646,883 29,033,323,675 29,521,597,938
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ .o 5,000,000 ; NAIC3 $ ooovvveeeceeeeeee 0 NAIC4 $ i 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 5,000,000 XXX 5,000,000 66,806 54,113
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiuiiiiiiieieeeeee ettt st sse e e e neeaeeneen [eeeesiae s s [V R

2. Cost of short-term investments acquired

3. ACCTUAN OF QISCOUNE ...ttt et s s s s s st e s et e s e s e ae s s s s s e s esesessssa s s st esesesessas s s s seseseseasasasasssesess [senesseseseseseseneneeasaneseeas 0

4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes 0

5. Total gain (loss) on disposals

6. Deduct consideration reCeived ON AISPOSAIS .........ccouiiiiiiiiiiiiie ettt ettt sb et e e beebe bt sasesseesbeesbeesbeeabeebesmneenresnnes [oosesinesse e s s e e 0

7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt ettt st e s he e bt e sbe e bt et e eabeeabeeaeesaeesheesbeeabe e beenbeenbeensesnnesnees |ootesssessisinesiaesiae s e e 0

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

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9) .........cocoeuerereeeeeeeeeeereeeeeeeeeeeseseeesnanaenens |rereseisseseeenens 5,000,000

11.  Deduct total nonadmitted amounts

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

5,000,000
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ..........ccuiiiiiiireuetiisiisesesessssssssssesesesessssssssesesessssssssesessssssssesesasesssssssasass  sbessssssssssesann 6,950,940
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........oiiiiiiiiiiee ettt s et e s e s et et e st et e st e st et et et et et et enene Sibesbeassassaseasesreaeeseesreanis
Unrealized Valuation INCrEASE/(HECTEASE) ........c..iuiiiuieieiete ettt ettt et e s e e st e s e es e e s e e s e ea s e e e ea e ea e ea e ea e e st e a e e et e s e es e es e e st es b e st e ne et et e e et e e eees oheabsassstesssassareareseeaenaneas
S EST Y N e (0B To WIS 4 =T o (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........cuiveviiiiiiieiieteietieesete sttt eset ettt ses et et b s st es bbb s s seseses e st s se s b e bbb s e s es e bbb s e sesebe s s essnses et e b sessnsnsntes febebesssseanees (3,402,000)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieeeieiiee ettt ettt st ses et s s e sesese s s s e sese st s s assesesess s s snses et et ssssnsesesessssnsnsssenens fatstsesesisnencs (3,402,000)
440 17251 o PP P PP PPTPOE

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

Total foreign exchange change in BOOK/AQJUSLEA CAITYING VAIUE .............c.ovvuiuiviiiiiiieiteteieise ettt ettt st s ssse b ss st be st essn st bbb s snsss s bessssnns | febebesssssaseees (4,050,450)
Book/Adjusted Carrying Value at End of Current Period (LINes 1+2+3+4+5-6+T+849) .......cccccuriiuiuereiriieicieieieiieeesese et ses et ssesesesens sbessestsssiesenns 2,900,490
Deduct NONAAMIIEA @SSELS ... bbb b b s b e b e e h e s E e b e e h e e R e E e e R h e R e R R R R e R R R e R ae s AReeEeaEeaeee e

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

3.25 SSAP NO. 108 AGJUSTMENTS .......tiiiiiiiiiii ittt reen e eaeesae e s e e sh e e sh e e s b e e s b e st e ee £ebeebeaabesaesshesshe e sb e e sbeeabe oesseesnesaeeaesaaesaaesaaeeane e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year ............ccccoiiiiiiiiiiit

Less:

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

4.22 AMOUNE FTECOGNIZEM .....cueiiuiieiieeiie ettt ae e shessbeesseaseaesssassaessaeesaeas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitieitieite ettt res cheeiiee s e e s e s e b e s b s b s ae s heebeaaeaassassaessaassaeesreas

18] o) o) =TI (T Lo o o QUL I L= PSP
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT VAT ........coiuiiiiiiiiiie ittt ettt ettt e sae e s bt e sbeeebe e bt e bt ea bt ea bt eaeesh e e ea e e sheeeb e e b e e abeembeembeen Sesmeesseeaesaaesaaeaaaesaaesnneans
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtioNs IN PriIOT YEAT .........oouiiiiieee ettt a e et e st eas Semeeaesae s s e s e e saaesaaesaeeas
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt et e e e e et e e se e e st e e b e e saeens Sheesaaesseesseesaeesaeesaeeene e

Deduct total nonadmitted amounts

Si04



STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

NONE

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

NONE
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16.

STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......iuiiiiiiieeieiee ettt eee ettt ees et es et ees et ees et es e es e ees s ses e ees e ees e ees s ees s ns e as e enses et et et e b ensesensebenss fessetesantasantes 2,900,490

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s e e s s st es s et essass s sssesesesessssnensnsneneneesnes e 2,900,490
Part D, SECHON 1, COIUMN B ........iuiiiiiiiiieieie ettt e et s e s 22 e s e e s s s s s s s s s s s e s e s e seses s e s nsennesenne fessebesntesantes 3,368,190

Part D, SECHON 1, COIUMN 7 ...ttt e s e s 2 s e s e s s s e s s s e e s e s s et e s s s et nsesensennse | eebesnbesisiesneas (467,700)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooitiiiiiiiiii ittt sttt ettt s sbe e e e e ennesnnesnes s 0

Fair Value Check

Part A, Section 1, Column 16 (370,841,106)

(o=l S TR Y=Teod 1 1) o B N O 11 '] e TSR

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s st e s et e s ese s nss s ssesesesesssnnsnsnsneseseenensnenes e (370,841,106)
Part D, SECHON 1, COIUMN O ......ouiitiiiiieiet ettt ettt s e s s e s s e s s s e s st en s s enseseniens febsiebseesses 18,793,158

Part D, SECHON 1, COIUMN 10 ..ottt s e a2 s e e s s s s s s s s s e s e s e s s sesenansenns fesactesantaes (389,634,264)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiie ettt sttt et st n e e e sbeesbeenee e ennesnes s 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..u.uiuieieieeieiseie ittt et ss st ss s ss bbb bbb a8 885ttt b bt estanies eesessensennns 181,109,409
Part B, SECtion 1, COIUMN 20 ........ocoiiiiiiiiii it bbb bbb b e bbb bbb aae eabeeabee et
Part D, SECHON 1, COIUMN 12 ...ttt eesessetsesnies 181,109,409
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et esnsnnenens s 0
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cvcueueuiiieieieieteeeeeeee ettt eaeass s s s e s sessssnnas [ereeeeseeeennens 432,059,799 |..oienne 271,731,543
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 1,542,519,161 |.......... 3,352,246,612
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 1,368,495,806 |............ 3,191,918,356
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiieierereeeeeeeeee e feeeeeeeeeeenend 606,083,154 |....cccveeeve 432,059,799
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 606,083,154 432,059,799
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
901002254 .... Silverdale ... . 05/05/2023 .. ... 6.050 |.. ...0].. .. 19,420,000
901002256 .... . 05/08/2023 .. ..6.180 |.. ..0].. ....6,500,000
901002258 .... Cartersville .06/01/2023 .. . ...0].. .. 11,500,000
901002259 .... Bloomfield Hills .... .05/10/2023 .. ....2,200,000 |... ..0].. ....4,600,000
901002260 ... Westerville .06/01/2023 .. 10,600,000 |... ...0].. .. 14,470,000
901002261 ... South Salt Lake City .. .06/20/2023 .. 16,300,000 |... ...0].. .. 44,600,000
901002262 .... Fulton ... . 05/31/2023 .. ....7,100,000 |... ...0].. .. 11,100,000
901002264 . Norcross .06/20/2023 .. 12,000,000 .0 .. 26,600,000
901002551 .. Manchester ... . 04/10/2023 .. ....7,000,000 |... ...0].. .. 17,600,000
0599999 Mortgages in good standing - Commercial mortgages-all other 75,200,000 0 156,390,000
0899999. Total Mortgages in good standing 75,200,000 0 156,390,000
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 - Totals

156,390,000

75,200,000 0
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 10 1" 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

Accrued Valuation Temporary Deferred i Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase 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) Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000005304 . .07/09/2003 .. ..06/02/2023 .86,823 |. 0 0 .0 0 .86,823 |. 0 .0
000005676 . .04/08/2004 .. .06/23/2023 .. 154,179 |. 0 0 .0 0 154,179 |. 0 0
100000271 ... 04/10/2006 ....06/09/2023 ..... ...2,111,96 |.... 0. 0. 0. 02,111,966 |. . 0. ...0
901000388 .... SALT LAKE CITY ovveveiiiiieeeeeneeeneeennns feeveeeeveeeeeees e e s 10/17/2012 ....06/21/2023 16,208,920 |.... 0. 0. LN O | RN 16,208,920 |. 16 208,920 |... 0. .0
901000505 ... CHAPEL HILL Y 05/22/2013 ...06/01/2023 .....foeeeennnn 6,044,158 |.... 0. 0. 0. U IO 6,044,158 |. ....6,044,158 0. ...0
901000547 ... SAN FRANCISCO ...vvvvvvvvvveennennninniinnns founnnnnnnnnnnnns CAuueiiiiiiiiiiins Joveiiine e 04/05/2013 .....|...... 05/05/2023 .....[.......... 6,292,693 0 0 [ [ 6,292,693 |.......... 6,292,693 |.....oevviiiiinnnns 0 0
0199999. Mortgages closed by repayment 30,898,738 0 0 0 0 30,898,738 30,898,738 0 0
000003508 ........ceeeeeeeeeeeeeeees [LOUISVILLE wevviiiiiiiiiiiiiiiiiiiiiiiiiinins feveeniveneeeeen K s e s 09/07/1999 ... 31,780 |.... 0. 0. 0. 0 ... 31,780 |. .. 31,780 |... 0. .0
000003764 .... WESTLAKE VILLAGE .......evvvvvvvvnnnnnnnnns foevvvnnnnnnennnns Chuveiiiiiiiiiiins e s 06/07/2000 ....69,460 |.... 0. 0. 0. 0 ....69,460 |. 0. ...0
000004306 ......ceeeeeeeeeeeeeeeeees [AUSTIN Lo [ T e s 09/05/2001 ....51,966 |.... 0. 0. 0. 0 ....51,966 |. 0. .0
000004311 ... REDWOOD CITY e feeveevneenneeeen G oo e 08/30/2001 .. 80,062 |.... 0. 0. 0. 0 .. 80,062 |. 0. ...0
000004482 .......eunnnnnnnnnnnnnnnnn [DESTIN oo [ Flais e s 03/01/2002 0. 0. 0. 0 0. .0
000004507 ...vvvnevvrnnnnnnrenennns [ TORRANCE Looviiiiiiiiiiiiiiiecccciiiees [ CAe o s 03/25/2002 0. 0 0 0 0. ...0
000004708 .... BOYNTON BEACH ... feeeeeviiieeeeee Flaniiiiiiiiiis e s 09/13/2002 0. 0. 0. 0 0. .0
000004734 . .09/25/2002 .. 0 0 .0 0 0 0
000004804 . . .. 11/07/2002 .. 0 0 .0 0 0 0
000004822 ... FOREST PARK . 10/31/2002 0. .01, .01, 0. .01, ...0
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

000004834 ... SAN JOSE .. 11/01/2002 229,171 0. 0. 0. 0 LG29,171 0. ...0
000005308 ... GOLETA .... 08/08/2003 . 13,189 ... 0. 0. 0. 0. ....73,189 | 0. ...0
000005379 ... LAKELAND . 08/20/2003 L..33,116 ... 0. 0. 0. 0 ... 33,116 |. 0. ...0
000005402 . .. | MUSKEGON .. 10/07/2003 .. .58,354 |. 0 0 .0 0 .58,354 |. 0 0
000005515 . .. | FARMINGDALE .11/13/2003 .. .33,785 | 0 0 .0 0 33,785 |. 0 0
000005579 . . | SAN RAFAEL .. .01/20/2004 .. .27,940 | 0 0 .0 0 .27,940 |. 0 0
000005638 ... SACRAMENTO .. 02/27/2004 ... 17,989 | 0. 0. 0. 0 ... 17,989 |. 0. ...0
000005645 ... 10/14/2004 ... 18,224 |.... 0. 0. 0. 0. ...18,224 |. 0. ...0
000005678 ... 04/12/2004 ....39,863 [.... 0. 0. 0. 0 0. ...0
000005691 ... 07/06/2004 .. 176,204 |.... 0. 0. 0. 0. 0. ...0
000005701 ... SANTA CLARITA . 06/09/2004 ....32,439 |.... 0. 0. 0. 0 0. ...0
000005723 .... MCMURRAY 11/19/2004 ....82,238 |.... 0. 0. 0. 0. 0. ...0
000005727 ... WINTER HAVEN .. 06/04/2004 ....28,986 |.... 0. 0. 0. 0 0. ...0
000005756 ... ELK GROVE ... 01/04/2006 L4109 0. 0. 0. 0. 0. ...0
000005802 . .. | NORTHPORT .07/20/2004 .. .58,384 |. 0 0 .0 0 0 0
000005852 . .. | STOCKTON .. .09/30/2004 .. .36,043 | 0 0 .0 0 0 0
000005853 . . | SALT LAKE CITY 08/17/2004 .. 11,817 |. 0 0 .0 0 0 0
000005858 ... ONTARIO 12/10/2004 ....28,5%5 [.... 0. 0. 0. 0. 0. ...0
000005880 ... PORT ORANGE ... 09/28/2004 L3137 0. 0. 0. 0 0. ...0
000005915 ... CANANDAIGUA ... 11/18/2004 ....32,200 |.... 0. 0. 0. 0. 0. ...0
000005927 ... NORTH LAS VEGAS . 11/11/2004 239,713 .. 0. 0. 0. 0 0. ...0
000005941 .... MACEDONIA 12/27/2004 ...36,920 |.... 0. 0. 0. 0. 0. ...0
000005942 .... .. |UPLAND ... 11/15/2005 0. 0. 0. 0 0. ...0
000005982 .... . | WOODBURY .. 12/27/2004 163,536 |.... 0. 0. 0. 0. 0. ...0
000005988 ... LOS ANGELES 04/25/2005 ....94,645 |.... 0. 0. 0. 0 0. ...0
000006004 . .. | INCLINE VILLAGE . .02/09/2005 .. .46,497 |. 0 0 .0 0 0 0
000006029 . .. | READING ... 01/09/2006 .. 0 0 .0 0 0 0
000006061 . .. | NEWTONN .03/16/2005 .. 0 0 .0 0 0 0
000006077 . .. | TEQUESTA . .04/20/2005 .. 0 0 .0 0 0 0
000006088 . . | LINCOLN .04/18/2005 .. 0 0 .0 0 0 0
000006128 ... LINCOLN ... 10/02/2006 0. 0. 0. 0 0. ...0
000006197 ... VICTORVILLE 09/28/2005 0. 0. 0. 0. 0. ...0
000006211 ... HARRISON TOWNSHIP .. 08/01/2005 0. 0. 0. 0 0. ...0
000006215 ... FREDERICK ... 08/03/2005 0. 0. 0. 0. 0. ...0
000006232 .... VALENCIA ... 07/22/2005 0. 0. 0. 0 0. ...0
000006271 ... ANN ARBOR ... 07/21/2005 0. 0. 0. 0. 0. ...0
000006332 . .. | STUDIO CITY . .07/19/2005 .. 0 0 .0 0 0 0
000006348 . .. | BEDFORD ... .08/26/2005 .. 0 0 .0 0 0 0
000006447 . .. |RIVERVIEW 12/12/2005 .. 0 0 .0 0 0 0
000006479 . .. | PHILADELPHIA .05/22/2006 .. 0 0 .0 0 0 0
000006518 . . | BEAVERTON 12/12/2005 .. 0 0 .0 0 0 0
000006525 ... 11/01/2007 0. 0. 0. 0. 0. ...0
000006549 ... HOUSTON 01/31/2006 0. 0. 0. 0 0. ...0
000006567 ... BOYNTON BEACH . 02/06/2006 0. 0. 0. 0. 0. ...0
100000209 ... HARLEYSVILLE .. 11/21/2006 0. 0. 0. 0 0. ...0
100000310 ... 05/19/2006 0. 0. 0. 0. 0. ...0
100000316 .... 05/22/2006 0. 0. 0. 0 0. ...0
100000329 ... SOMERVILLE .. 01/11/2008 . 0. 0. 0. 0. 0. ...0
100000378 .... KINGWOOD .. 05/26/2006 ....26,130 |.... 0. 0. 0. 0 ....26,130 |. 0. ...0
100000421 . . |NORCO ... .. 06/28/2006 .. 42,017 | 0 0 .0 0 42,017 |. 0 0
100000450 ... Salt Lake City ..... 08/30/2007 evvuferereennnnns vriiieeeees |t 207,156 |.... 0. .0, .0 L0 207,156 |. 0. ...0
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100000451 ... SALT LAKE CITY .. 06/29/2006 ....83,627 [.... 0. 0. 0. 0 ...83,627 |. 0. ...0
100000471 ... 06/30/2006 .. 368,546 |.... 0. 0. 0. 0. 0. ...0
100000528 ... CHAPEL HILL 05/09/2007 L.25,419 ... 0. 0. 0. 0 0. ...0
100000534 . .. | DEKALB . ... 10/31/2007 .. 117,290 |. 0 0 .0 0 0 0
100000598 . .. |EAGAN .. ... 08/01/2006 .. 86,731 |. 0 0 .0 0 0 0
100000636 . . | KUTZTOUN . .. 08/28/2006 .. .70,451 | 0 0 .0 0 0 0
100000637 .... BETHLEHEM ... 09/15/2006 235,177 o 0. 0. 0. 0 0. ...0
100000638 ... MOUNT POCONO .. 08/28/2006 ....35,365 [.... 0. 0. 0. 0. 0. ...0
100000639 ... 12/21/2006 . 111,700 |.... 0. 0. 0. 0 0. ...0
100000641 .... LEAGUE CITY ... 06/18/2007 ... 91,088 |.... 0. 0. 0. 0. 0. ...0
100000659 ... LAS VEGAS 10/03/2006 .G 13,012 0. 0. 0. 0 0. ...0
100000683 .... LA JOLLA .... 10/02/2006 L..28,224 ... 0. 0. 0. 0. 0. ...0
100000690 ... HAUPPAUGE ... 11/29/2006 ....59,739 [.... 0. 0. 0. 0 0. ...0
100000721 ... CHESAPEAKE 12/12/2006 19271 0. 0. 0. 0. 0. ...0
100000738 . .. | FAIRLESS HILLS ... 01/08/2007 .. 100,753 |. 0 0 .0 0 0 0
100000789 . .. | SAN JOSE .. ... 01/30/2007 .. 42,816 |. 0 0 .0 0 0 0
100000797 . . | PHILADELPHIA .. 10/15/2007 .. .16,259 |. 0 0 .0 0 0 0
100000802 ... COLUMBUS 03/02/2007 ....46,976 |.... 0. 0. 0. 0. 0. ...0
100000891 .... LINCOLN ... 03/15/2007 .. 31,476 |.... 0. 0. 0. 0 0. ...0
100000919 ... CLIFTON ... 02/01/2007 ....34,901 [.... 0. 0. 0. 0. 0. ...0
100000956 ... DANVILLE .... 03/06/2007 ....31,084 [.... 0. 0. 0. 0 0. ...0
100000991 ... ROUND ROCK .. 04/13/2007 .. 66,106 |.... 0. 0. 0. 0. 0. ...0
100001107 ... THOUSAND OAKS ... 07/24/2007 0. 0. 0. 0 0. ...0
100001126 .... 04/15/2008 0. 0. 0. 0. 0. ...0
100001297 ... CARSON 10/04/2007 0. 0. 0. 0 0. ...0
100001311 . .. | MIDLOTHIAN ....10/22/2007 .. 0 0 .0 0 0 0
100001362 . .. | CLEMSON ... 06/26/2008 .. 0 0 .0 0 0 0
100001384 . .. | EVERETT ... ... 01/11/2008 .. 0 0 .0 0 0 0
100001394 . .. | VIRGINIA BEACH 1272772007 .. 0 0 .0 0 0 0
100001421 . . | SCOTTSDALE .. .12/14/2007 .. 0 0 .0 0 0 0
100001425 ... BILLERICA ... 02/25/2008 0. 0. 0. 0 0. ...0
110001145 ... LINDON ... 02/15/2008 0. 0. 0. 0. 0. ...0
110001218 .... CARLSBAD .. 02/15/2008 0. 0. 0. 0 0. ...0
300005390 ... .. |GLENVIEW .... 11/18/2003 0. 0. 0. 0. 0. ...0
300005594 .... . | BOLINGBROOK . 12/31/2003 0. 0. 0. 0 0. ...0
300005917 ... SMITHTON ... 12/06/2004 0. 0. 0. 0. 0. ...0
900000091 . .. | CHARLOTTE ... 10/31/2008 .. 0 0 .0 0 0 0
901000230 . .. | LOUISBURG ... 02/07/2011 .. 0 0 .0 0 0 0
901000233 . .. |MANDEVILLE .. .02/28/2011 .. 0 0 .0 0 0 0
901000245 . . | CORTE MADERA .08/31/2011 .. 0 0 .0 0 0 0
901000246 . .. |HOUSTON ...... .06/03/2011 .. 0 0 .0 0 0 0
901000252 .... . | GAITHERSBURG .. 06/29/2011 118,461 |.... 0. 0. 0. 0. 118,461 |. ... 118,461 |... 0. ...0
901000261 ... PINELLAS PARK .... 06/09/2011 ... 88,301 [.... 0. 0. 0. 0 ... 88,301 [ ... 88,301 [... 0. ...0
901000267 ... SALT LAKE CITY .. 06/10/2011 11,470 | 0. 0. 0. 0. ... 11,470 |. . 11,470 |... 0. ...0
901000269 ... MIDDLESEX ... 10/31/2011 LG 14,041 0. 0. 0. 0 214,041 . 0. ...0
901000287 ... RICHBORO 01/23/2012 L21,641 L 0. 0. 0. 0. ....21,641 . 0. ...0
901000289 .... . 10/17/2011 42,298 ... 0. 0. 0. 0 ... 42,298 | 0. ...0
901000293 .... . | SHALLOTTE ... 12/27/2011 ....69,109 |.... 0. 0. 0. 0. ....69,109 |. 0. ...0
901000300 .... LOUISVILLE .. 11/01/2011 ... 22,088 |.... 0. 0. 0. 0 ....22,048 |. 0. ...0
901000310 . . |LOS ANGELES .12/20/2011 .. .70,985 |. 0 0 .0 0 .70,985 |. 0 0
901000326 ... LAKEWAY ... 03/01/2012 ...76,94 |.... 0. .0, .0 0. ...76,944 |. 0. ...0
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901000328 ... 07/05/2012 0. 0. 0. 0 .. 112,702 |. . 112,702 ... 0. ...0
901000330 ... 02/27/2012 0. 0. 0. 0. ....16,965 |. 0. ...0
901000338 .... .. | FREDERICK ... 04/02/2012 0. 0. 0. 0 ....48,028 |. 0. ...0
901000349 . .. | WASHINGTON .. ... 06/07/2012 .. 0 0 .0 0 55,211 |. 0 0
901000350 . .. | WASHINGTON .. ... 06/07/2012 .. 0 0 .0 0 10,783 |. 0 0
901000359 . .. | MOUNTAIN VIEW . ...02/28/2013 .. 0 0 .0 0 60,419 |. 0 0
901000363 .... . |STUDIO CITY ... 06/01/2012 0. 0. 0. 0 ... 22,533 | 0. ...0
901000380 ... PALM BEACH GARDENS ... 11/28/2012 0. 0. 0. 0. .. 767,319 . 0. ...0
901000382 .... PALM BEACH GARDENS ... 11/01/2013 0. 0. 0. 0 ... 74,059 | 0. ...0
901000386 ... .. | ROSEMOUNT ... 08/29/2012 0. 0. 0. 0. .. 118,120 |. 0. ...0
901000392 .... . [PORTLAND ... 09/21/2012 0. 0. 0. 0 ... 70,798 |. 0. ...0
901000403 .... LA MIRADA 08/01/2012 0. 0. 0. 0. 14,974 | 0. ...0
901000404 .... RANCHO CUCAMONGA 09/04/2012 0. 0. 0. 0 ....99,907 |. 0. ...0
901000408 ... PHILADELPHIA .. 10/04/2012 0. 0. 0. 0. ....82,458 |. 0. ...0
901000428 . .. |RICHMOND .. .09/28/2012 .. 0 0 .0 0 31,426 |. 0 0
901000430 . .. | SAN JOSE . .02/01/2013 .. 0 0 .0 0 0 0
901000435 . .. [ SANTA BARBARA . 1170972012 .. 0 0 .0 0 0 0
901000442 .... .. | NEW YORK 12/26/2012 0. 0. 0. 0. 0. ...0
901000449 ... .. |BOCA RATON .. 10/31/2012 0. 0. 0. 0 0. ...0
901000462 .... . | HAUPPAUGE ... 12/20/2012 0. 0. 0. 0. 0. ...0
901000464 .... 12/14/2012 0. 0. 0. 0 0. ...0
901000466 ... HAUPPAUGE ... 12/20/2012 0. 0. 0. 0. 0. ...0
901000468 ... TORRANCE ... 12/17/2012 0. 0. 0. 0 0. ...0
901000486 ... HAINES CITY 03/25/2013 0. 0. 0. 0. 0. ...0
901000489 ... JACKSON HEIGHTS ... 03/08/2013 0. 0. 0. 0 0. ...0
901000491 . .. | SHORT HILLS . .02/25/2013 .. 0 0 .0 0 0 0
901000500 . .. | DENVER . .03/13/2013 .. 0 0 .0 0 0 0
901000504 . .. |LOGAN .. .02/05/2013 .. 0 0 .0 0 0 0
901000512 . .. | NEW YORK .02/28/2013 .. 0 0 .0 0 0 0
901000520 . .. |NEW YORK . .09/10/2013 .. 0 0 .0 0 0 0
901000523 .... .. [SPRINGVILLE ... 04/16/2013 0. 0. 0. 0 0. ...0
901000524 .... . | SOUTH PLAINFIELD ... 07/02/2013 0. 0. 0. 0. 0. ...0
901000545 .... 04/22/2013 0. 0. 0. 0 0. ...0
901000564 .... 06/28/2013 0. 0. 0. 0. 0. ...0
901000577 ... 05/29/2013 0. 0. 0. 0 0. ...0
901000579 ... FLORAL PARK ... 05/30/2013 0. 0. 0. 0. 0. ...0
901000581 . .. |LINTHICUM .07/03/2013 .. 0 0 .0 0 0 0
901000591 . .. | SCAPPOOSE ... 08/08/2013 .. 0 0 .0 0 0 0
901000593 . .. [DENVER .... .07/22/2013 .. 0 0 .0 0 0 0
901000594 . .. | ZEPHYRHILLS . .07/29/2013 .. 0 0 .0 0 0 0
901000601 . . | PHILADELPHIA .09/09/2013 .. 0 0 .0 0 0 0
901000603 ... RICHMOND 08/05/2013 0. 0. 0. 0. 0. ...0
901000604 ... HUNTINGTON BEACH ... 08/12/2013 0. 0. 0. 0 0. ...0
901000606 .... CRESCENT SPRINGS ... 08/30/2013 0. 0. 0. 0. 0. ...0
901000612 ... RIVERVIEW ... 09/09/2013 0. 0. 0. 0 0. ...0
901000614 ... LEXINGTON ... 07/24/2013 0. 0. 0. 0. 0. ...0
901000617 ... BURBANK ... 09/19/2013 0. 0. 0. 0 0. ...0
901000624 .... 08/30/2013 0. 0. 0. 0. 0. ...0
901000633 .... SEATTLE 09/11/2013 0. 0. 0. 0 0. ...0
901000638 . . | FEASTERVILLE 11/06/2013 .. 0 0 .0 0 0 0
901000644 ... HUNTINGTON ..... 11/12/2013 0. .0, .0 0. 0. ...0
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901000647 ... NEW CANAAN .. 11/22/2013 ... 37,487 |.... 0. 0. 0. 0 ... 37,487 |. 0. ...0
901000648 ... Hillsboro ... 01/02/2014 ....59,998 [.... 0. 0. 0. 0. ....59,998 |. 0. ...0
901000659 .... CLEVELAND ... 11/22/2013 ....35,981 [.... 0. 0. 0. 0 ....35,981 . 0. ...0
901000660 . .. | ARBUTUS ... .12/10/2013 .. .33,282 | 0 0 .0 0 .33,282 |. 0 0
901000671 . .. | HICKORY ... 1172772013 .. .95,219 |. 0 0 .0 0 95,219 |. 0 0
901000676 . . | SAN JUAN CAPISTRANO 11/27/2013 .. .27,950 | 0 0 .0 0 .27,950 |. 0 0
901000677 ... Gastonia 05/09/2014 ... 718,647 |.... 0. 0. 0. 0 ... 18,647 |. 0. ...0
901000678 ... SALT LAKE CITY .. 12/23/2013 .. 118,858 |.... 0. 0. 0. 0. .. 118,858 |. 0. ...0
901000685 ... ALBUQUERQUE 01/17/2014 ....49,529 [.... 0. 0. 0. 0 ....49,529 |. 0. ...0
901000691 ... AURORA ... eeeemeneeeeeemneneee Jeemmeeeeeeens 00 e s s 12/27/2013 ....24,610 |.... 0. 0. 0. 0. ....24,610 |. 0. ...0
901000693 .... CINCINNATL weeviiiiiineeceeiiineeecennnn Jevvnnnnneeeeenes O e s 12/18/2013 ....20,084 |.... 0. 0. 0. 0 ....20,084 |. 0. ...0
901000694 ...vveeeeeeeneeeeeenn [ TAMPA e feeeeeeeee e Pl [ e 12/11/2013 ... 31,766 |.... 0. 0. 0. 0. ... 31,766 |. 0. ...0
901000704 ... SALT LAKE CITY wovveiiiiiiiieneviininnes v UTes e s 12/19/2013 ....15,241 ... 0. 0. 0. 0 ... 15,241 [ 0. ...0
901000712 ... WALNUT CREEK .. 02/25/2014 ....25,587 [.... 0. 0. 0. 0. 0. ...0
901000719 . .. |Federal Way . .03/21/2014 .. 127,992 |. 0 0 .0 0 0 0
901000722 . . | HENDERSON .03/10/2014 .. .86,744 |. 0 0 .0 0 0 0
901000729 . . |Porterville .03/31/2014 .. .27,927 | 0 0 .0 0 0 0
901000730 ... Mar I ton 04/15/2014 ....21,089 |.... 0. 0. 0. 0. 0. ...0
901000731 ... Atlanta ... 08/28/2014 ....31,385 ... 0. 0. 0. 0 0. ...0
901000736 ... Sterling .. 05/16/2014 ....33,839 [.... 0. 0. 0. 0. 0. ...0
901000743 .... Austin 05/02/2014 .. 134,618 |.... 0. 0. 0. 0 0. ...0
901000746 ... West Chester .. 05/13/2014 ....99,925 [.... 0. 0. 0. 0. 0. ...0
901000753 .... Houston 06/10/2014 ....51,682 [.... 0. 0. 0. 0 0. ...0
901000754 .... Kyle .... 07/03/2014 ....39,475 |.... 0. 0. 0. 0. 0. ...0
901000770 ... Las Vegas 04/29/2014 ....49,5% |.... 0. 0. 0. 0 0. ...0
901000777 . . [Salt Lake City .06/03/2014 .. .62,207 | 0 0 .0 0 0 0
901000779 . .. |Melville . ... 08/08/2014 .. 91,224 |. 0 0 .0 0 0 0
901000795 . . |Berkeley ....07/02/2014 .. .30,754 | 0 0 .0 0 0 0
901000799 . .. | Tucson . ... 08/08/2014 .. 23,710 | 0 0 .0 0 0 0
901000800 . . |Garden City . .08/27/2014 .. 76,832 |. 0 0 .0 0 0 0
901000801 ... Garden City . 08/27/2014 ....15,366 |.... 0. 0. 0. 0 0. ...0
901000803 ... Greenwood Village ......oeveeeevennnneeenn Joemmmnnneeennnn C0ueeeniiccccins o s e 07/31/2014 ....24,839 ... 0. 0. 0. 0. 0. ...0
901000808 ... Gilbert «oovvvveiiiiiiiiiiinnncieiinneeeens v A feeeee e e 08/20/2014 ....29,642 |.... 0. 0. 0. 0 0. ...0
901000815 ... Arcadia 05/18/2015 .. 84,866 |.... 0. 0. 0. 0. 0. ...0
901000816 ... Ok lahoma City . 08/08/2014 0. 0. 0. 0 . 0. ...0
901000821 ... Wilsonville ... 08/14/2014 0. 0. 0. 0. L1724 | 0. ...0
901000827 . . | Denver ... .09/26/2014 .. 0 0 .0 0 ..21,914 0 0
901000835 . .. | Gahanna ... 10/10/2014 .. 0 0 .0 0 0 0
901000838 . . |Lutz ... ....00/26/2014 .. 0 0 .0 0 0 0
901000842 . . |San Francisco . ... 01/16/2015 .. 0 0 .0 0 0 0
901000845 . . | Jacksonville .09/30/2014 .. 0 0 .0 0 0 0
901000846 ... Hanford 11/03/2014 0. 0. 0. 0. 0. ...0
901000847 ... Fountain Valley . 11/06/2014 0. 0. 0. 0 0. ...0
901000850 ... Las Vegas ..cevvueveeeemmnnneeeemnninneees Jeemmmneeeeeeen Ve e s 10/30/2014 0. 0. 0. 0. 0. ...0
901000851 ... Gahanna ......oooevevvveennneeennnnnenneennns Jovnnnnneeneennn OHeccnn oo s 11/24/2014 0. 0. 0. 0 0. ...0
901000854 .... Oceanside ... 01/08/2015 0. 0. 0. 0. 0. ...0
901000856 ... Gaithersburg .. 12/01/2014 0. 0. 0. 0 0. ...0
901000861 ... Brentwood 12/23/2014 0. 0. 0. 0. . 0. ...0
901000864 ... Spokane 12/05/2014 0. 0. 0. 0 .. 127,239 |... 0. ...0
901000865 . . |Fairless Hills .01/28/2015 .. 0 0 .0 0 . 80,851 0 0
901000868 ... Houston ... 11/25/2014 0. .0, .0 0. 30,577 0. ...0
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901000878 ... Falls Church .. 01/12/2015 ....49,213 ... 0. 0. 0. 0 ....49,213 |. 0. ...0
901000879 ... 12/19/2014 ....19,038 [.... 0. 0. 0. 0. ...79,038 |. 0. ...0
901000881 ... Brooklyn .... 12/29/2014 .. 140,188 |.... 0. 0. 0. 0 0. ...0
901000883 . . |Cutler Bay .12/23/2014 .. .35,453 |. 0 0 .0 0 0 0
901000893 . .. | Temecula .12/18/2014 .. 0 0 .0 0 0 0
901000895 . . | SANDY .01/26/2015 .. 0 0 .0 0 0 0
901000899 .... LEHI ... 02/12/2015 0. 0. 0. 0 0. ...0
901000901 ... Woodbury .. 03/24/2015 0. 0. 0. 0. 0. ...0
901000902 .... McKinney . e e e 01/07/2015 0. 0. 0. 0 0. ...0
9010009083 .... Wellesley ... 02/20/2015 0. 0. 0. 0. 0. ...0
901000910 ... Victoria .... 01/29/2015 0. 0. 0. 0 0. ...0
901000914 .... WILMINGTON .. 03/31/2015 0. 0. 0. 0. 0. ...0
901000915 ... Germantown .. 03/20/2015 0. 0. 0. 0 0. ...0
901000919 ... CHARLOTTE ... 02/25/2015 0. 0. 0. 0. 0. ...0
901000927 . .. |La Porte .. .03/3072015 .. 0 0 .0 0 0 0
901000930 . . |Redwood City .04/10/2015 .. 0 0 .0 0 0 0
901000936 . . | Phoenix ...... .04/17/2015 .. 0 0 .0 0 0 0
901000937 ... Long Beach .. 04/23/2015 0. 0. 0. 0. 0. ...0
901000939 .... .. [ TIGARD 04/30/2015 0. 0. 0. 0 0. ...0
901000940 ... .. |Chesterfield .. 05/19/2015 0. 0. 0. 0. 0. ...0
901000942 .... . | South Portland ... FR AR RN 05/08/2015 0. 0. 0. 0 0. ...0
901000943 .... . FPRN PR RN 04/30/2015 0. 0. 0. 0. 0. ...0
901000944 .... . |Seattle FR AR RN 06/05/2015 0. 0. 0. 0 0. ...0
901000952 .... . |Escondido ... FPRN PR RN 05/05/2015 0. 0. 0. 0. 0. ...0
901000962 .... Milwaukee ... e e e 08/11/2015 0. 0. 0. 0 0. ...0
901000965 . .. | Centennial ....05/21/2015 .. 0 0 .0 0 0 0
901000966 . . |Fallbrook ... 08/11/2015 .. 0 0 .0 0 0 0
901000969 . .. | Kennesaw ... ... 11/16/2015 .. 0 0 .0 0 0 0
901000970 . . |Salt Lake City ... 07/17/2015 .. 0 0 .0 0 0 0
901000973 . . | Zephyrhills .08/03/2015 .. 0 0 .0 0 0 0
901000974 ... Costa Mesa .. 06/02/2015 0. 0. 0. 0 0. ...0
901000975 ... Hauppauge ... 05/28/2015 0. 0. 0. 0. 0. ...0
901000981 ... Encinitas ... 05/19/2015 0. 0. 0. 0 0. ...0
901000984 .... Las Vegas 06/01/2015 0. 0. 0. 0. 0. ...0
901000985 ... Mesa 07/01/2015 0. 0. 0. 0 0. ...0
901000986 ... .. | CHAPEL HILL 08/27/2015 0. 0. 0. 0. 0. ...0
901000999 . .. [Waltham ... .08/03/2015 .. 0 0 .0 0 0 0
901001004 . .. |Kirkland . .06/30/2015 .. 0 0 .0 0 0 0
901001008 . .. |Fridley 1173072015 .. 0 0 .0 0 0 0
901001009 . .| TAWPA .. .10/19/2015 .. 0 0 .0 0 0 0
901001018 . . | Schererville .10/28/2015 .. 0 0 .0 0 0 0
901001020 ... BRADENTON 09/24/2015 0. 0. 0. 0. 0. ...0
901001025 ... North Randall .... 10/26/2015 0. 0. 0. 0 0. ...0
901001027 ... SAN CLEMENTE 09/24/2015 0. 0. 0. 0. 0. ...0
901001035 ... Melville .... 11/12/2015 0. 0. 0. 0 0. ...0
901001037 ... Pleasanton .. 10/08/2015 0. 0. 0. 0. 0. ...0
901001038 ... Denver 10/19/2015 0. 0. 0. 0 0. ...0
901001039 .... Pottstown ... 11/20/2015 0. 0. 0. 0. 0. ...0
901001040 ... Napa 10/09/2015 0. 0. 0. 0 0. ...0
901001041 . . | Hauppage .. .10/23/2015 .. 0 0 .0 0 0 0
901001049 ... Alpharetta .. 11/16/2015 0. .0, .0 0. 0. ...0
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901001054 .... Hanford ... 11/02/2015 0. 0. 0. 0 L 131,179 . L 181,179 | 0. ...0
901001055 ... Franklin . 11/05/2015 0. 0. 0. 0. ....46,756 |. 0. ...0
901001061 ... North Oaks .. 12/11/2015 0. 0. 0. 0 ....90,114 [ 0. ...0
901001066 . . |Louisville .12/18/2015 .. 0 0 .0 0 .55,473 |. 0 0
901001073 . . |Bellaire . ... 01/14/2016 .. 0 0 .0 0 .30,054 |. 0 0
901001074 . . |Huntington .. 12/17/2015 .. 0 0 .0 0 42,258 |. 0 0
901001075 ... Millersville .. 12/02/2015 0. 0. 0. 0 ...26,2% |. 0. ...0
901001077 ... Brooklyn .... 03/24/2016 0. 0. 0. 0. 20,774 | 0. ...0
901001080 ... Pleasanton .. 12/17/2015 0. 0. 0. 0 ....18,326 |. 0. ...0
901001081 ... Westminster ... 12/15/2015 0. 0. 0. 0. ....18,302 |. 0. ...0
901001082 ... Birmingham 12/16/2015 0. 0. 0. 0 13,148 | 0. ...0
901001091 ... MOUNT JULIET .. 01/20/2016 0. 0. 0. 0. ... 37,878 |. 0. ...0
901001092 .... Colleyville ... 01/27/2016 0. 0. 0. 0 ....20,219 . 0. ...0
901001093 .... San Diego ... 02/26/2016 0. 0. 0. 0. L.22,322 |. 0. ...0
901001096 . .. |Potomac ... ... 07/19/2016 .. 0 0 .0 0 18,150 |. 0 0
901001097 . . | Car Isbad ... 02/10/2016 .. 0 0 .0 0 .27,339 |. 0 0
901001099 . . |Nashua . .02/19/2016 .. 0 0 .0 0 23,414 |. 0 0
901001101 ... Bend ... 03/30/2016 0. 0. 0. 0. ....12,310 |. 0. ...0
901001102 ... Berwyn 08/09/2017 0. 0. 0. 0 ....43,185 . 0. ...0
901001103 ... Plumstead Township 05/12/2016 0. 0. 0. 0. ....36,940 |. 0. ...0
901001111 ... Salt Lake City .. 03/31/2016 0. 0. 0. 0 ....90,649 |. 0. ...0
901001112 ... Burnsville 04/07/2016 0. 0. 0. 0. ....53,394 |. 0. ...0
901001117 ... Kennesaw .... 03/22/2016 0. 0. 0. 0 ... 28,781 . 0. ...0
901001125 ... Philadelphia 06/01/2016 0. 0. 0. 0. ....91,063 |. 0. ...0
901001126 ... Germantown .. 05/31/2016 0. 0. 0. 0 ....19,551 [ 0. ...0
901001127 . . | Columbia .. .05/31/2016 .. 0 0 .0 0 .22,559 |. 0 0
901001129 . .. |Dallas . ... 05/16/2016 .. 0 0 .0 0 37,728 |. 0 0
901001135 . . |Fort Mill ....05/26/2016 .. 0 0 .0 0 26,973 |. 0 0
901001140 . .. |Warminster ... 06/30/2016 .. 0 0 .0 0 0 0
901001144 . .| YAKIVA ... .. 08/15/2016 .. 0 0 .0 0 0 0
901001146 ... Pearland .. 06/15/2016 0. 0. 0. 0 0. ...0
901001148 ... Hanford 09/01/2016 0. 0. 0. 0. 0. ...0
901001150 ... Blue Springs .. 09/14/2016 0. 0. 0. 0 0. ...0
901001151 ... Leesburg 07/05/2016 0. 0. 0. 0. 0. ...0
901001156 ... Sterling Heights ... 08/31/2016 0. 0. 0. 0 0. ...0
901001160 ... Grand Forks ... 08/10/2016 0. 0. 0. 0. 0. ...0
901001161 . . [ Washington .. ... 10/11/2016 .. 0 0 .0 0 0 0
901001162 . .. |Los Angeles ... 09/01/2016 .. 0 0 .0 0 0 0
901001164 . .. |OCALA ..... ... 07/27/2016 .. 0 0 .0 0 0 0
901001167 . . | League City . ... 10/14/2016 .. 0 0 .0 0 0 0
901001169 . Indianapol is .. 09/01/2016 .. 0 0 .0 0 0 0
901001171 ... Louisville 10/03/2016 0. 0. 0. 0. 0. ...0
901001172 ... Ok lahoma City 10/06/2016 0. 0. 0. 0 0. ...0
901001175 ... Mount lake Terrace . 01/18/2017 0. 0. 0. 0. 0. ...0
901001176 ... CHAPEL HILL ... 10/24/2016 0. 0. 0. 0 0. ...0
901001177 ... Trappe 12/28/2016 0. 0. 0. 0. 0. ...0
901001179 ... Oceanside ... 09/29/2016 0. 0. 0. 0 0. ...0
901001180 ... CarIsbad .... 09/08/2016 0. 0. 0. 0. 0. ...0
901001181 ... Leesburg .... 02/01/2017 0. 0. 0. 0 0. ...0
901001185 . . |Frederick .. 12/08/2016 .. 0 0 .0 0 0 0
901001186 ... New Castle .. 10/31/2016 0. .0, .0 0. 0. ...0
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901001187 ... Chattanooga . 12/05/2016 ....21,620 |.... 0. 0. 0. 0 ....21,620 |. 0. ...0
901001192 ... Midlothian .. 11/17/2016 L2469 ... 0. 0. 0. 0. ...24,692 . 0. ...0
901001200 ... Shrewsbury .. 10/31/2016 ....35,997 [.... 0. 0. 0. 0 0. ...0
901001202 . . |Greenville .. .02/15/2017 .. 113,150 |. 0 0 .0 0 0 0
901001203 . . |Ponte Vedra Beach .12/30/2016 .. .54,565 |. 0 0 .0 0 0 0
901001204 . . | Jacksonville .. .. 12/01/2016 .. .61,059 |. 0 0 .0 0 0 0
901001205 ... Culver City ... 11/04/2016 41,956 0. 0. 0. 0 0. ...0
901001207 ... Durham 12/22/2016 ....54,359 [.... 0. 0. 0. 0. 0. ...0
901001209 .... Porterville ... 12/05/2016 ....50,009 |.... 0. 0. 0. 0 0. ...0
901001210 ... Wayne 12/22/2016 ....19,765 |.... 0. 0. 0. 0. 0. ...0
901001212 ... Chesterton .. 12/21/2016 ... 17,989 | 0. 0. 0. 0 0. ...0
901001213 ... Limerick .... 12/22/2016 ....13,563 [.... 0. 0. 0. 0. 0. ...0
901001214 ... Limerick .... 12/22/2016 ....18,493 [.... 0. 0. 0. 0 0. ...0
901001215 ... San Diego ... 12/02/2016 ....94,016 |.... 0. 0. 0. 0. 0. ...0
901001216 . .. |Islandia . 03/08/2017 .. .35,082 | 0 0 .0 0 0 0
901001217 . . |Atlanta .12/29/2016 .. 14,868 |. 0 0 .0 0 0 0
901001220 . . | Somerset .12/29/2016 .. .20,596 |. 0 0 .0 0 0 0
901001221 ... Largo ... 06/22/2017 oo foniiiiiinn e [t 7,081 |.... 0. 0. 0. 0. 0. ...0
901001223 .... . [ Chino Hills RN FOU R RN 12/01/2016 ....70,052 |.... 0. 0. 0. 0 0. ...0
901001224 .... . [Houston JUURN PO R 01/26/2017 27,497 ... 0. 0. 0. 0. 0. ...0
901001227 ... Escondido ... RN FOU R RN 01/09/2017 ... 12,150 |.... 0. 0. 0. 0 0. ...0
901001228 ... Englewood ... FPRN PR A 12/21/2016 ....90,546 |.... 0. 0. 0. 0. 0. ...0
901001237 ... Raleigh ... F FRR RN 05/03/2017 L4782 ... 0. 0. 0. 0 0. ...0
901001246 ... Car Isbad .. [ P I 02/10/2017 ....38,652 [.... 0. 0. 0. 0. 0. ...0
901001247 ... Farmingdale . 11/14/2017 ....30,904 [.... 0. 0. 0. 0 0. ...0
901001248 . .. |Huntington ....02/21/2017 .. .46,151 |. 0 0 .0 0 0 0
901001253 . . [Largo ... ... 0173172017 .. 10,037 |. 0 0 .0 0 0 0
901001256 . . | Woodville ... 03/07/2017 .. 57,270 | 0 0 .0 0 0 0
901001258 . . |Buena Park .03/27/2017 .. .21,310 | 0 0 .0 0 0 0
901001264 . . |Aurora ... .08/28/2017 .. .43,399 |. 0 0 .0 0 0 0
901001266 ... Spokane ... 04/20/2017 ....26,425 |.... 0. 0. 0. 0 0. ...0
901001267 ... Melville .... 05/05/2017 LAT9 0. 0. 0. 0. 0. ...0
901001268 ... Melville .... 05/05/2017 LG 13,726 . 0. 0. 0. 0 0. ...0
901001269 ... Huntington 05/05/2017 27,453 ... 0. 0. 0. 0. 0. ...0
901001273 ... Council Bluffs .. 05/01/2017 ....35,407 |.... 0. 0. 0. 0 0. ...0
901001274 ... 03/31/2017 A I U 0. 0. 0. 0. 0. ...0
901001275 . ... 05/01/2017 .. .39,678 |. 0 0 .0 0 0 0
901001278 . ... 08/31/2017 .. 24,291 |. 0 0 .0 0 0 0
901001280 . . .05/04/2017 .. .39,367 |. 0 0 .0 0 0 0
901001281 . . |Elmwood Park .05/04/2017 .. .21,938 | 0 0 .0 0 0 0
901001284 . . |Corona .... .. 06/01/2017 .. .37,059 |. 0 0 .0 0 0 0
901001285 ... Louisville .. 05/01/2017 ....69,69 |.... 0. 0. 0. 0. 0. ...0
901001286 ... Chester 05/05/2017 ....15,519 [.... 0. 0. 0. 0 0. ...0
901001288 ... Round Lake Beach ... 08/14/2017 .oifoeeviiiiins e e 8,155 |.... 0. 0. 0. 0. 0. ...0
901001289 ... . |Fernandina Beach ... 05/05/2017 ) I 7 0. 0. 0. 0 0. ...0
901001292 .... . |Camarillo 04/18/2017 ....67,634 [.... 0. 0. 0. 0. 0. ...0
901001295 .... . [Melville .... 05/23/2017 ....83,925 [.... 0. 0. 0. 0 0. ...0
901001296 ... . |Camarillo ... 04/18/2017 ....37,380 |.... 0. 0. 0. 0. 0. ...0
901001300 ... Largo 05/10/2017 229,917 ... 0. 0. 0. 0 0. ...0
901001302 . . |Capitol Heights . .. 06/08/2017 .. 23,767 | 0 0 .0 0 0 0
901001312 ... Oakland ... 06/01/2017 ...30,190 |.... 0. .0, .0 0. 0. ...0
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901001316 ... 06/07/2017 ....34,259 [.... 0. 0. 0. 0 ... 34,259 | 0. ...0
901001320 ... Blacksburg .. 06/21/2017 ....23,408 |.... 0. 0. 0. 0. ....23,408 |. 0. ...0
901001325 ... . |Largo 09/26/2017 ....27,554 |.... 0. 0. 0. 0 ... 27,554 |. 0. ...0
901001326 . .. | Tujunga 08/16/2017 .. .38,307 | 0 0 .0 0 .38,307 | 0 0
901001327 . .. |Federal Way . .06/31/2017 .. .28,953 |. 0 0 .0 0 .28,953 |. 0 0
901001331 . .. | Third Lake .. 12/26/2017 .. .22,093 | 0 0 .0 0 22,093 |. 0 0
901001334 ... . |Cold Spring . 07/20/2017 17,407 | 0. 0. 0. 0 ... 17,407 |. 0. ...0
901001335 ... . [Thornton ... 09/21/2017 ....45,589 [.... 0. 0. 0. 0. ...45,589 . 0. ...0
901001337 ... . | Crown Point . 08/14/2017 ....45,349 [.... 0. 0. 0. 0 0. ...0
901001340 .... . | Jamestown ... 08/15/2017 .. 172,955 |.... 0. 0. 0. 0. 0. ...0
901001342 ... . |Troutdale ... 10/05/2017 ....48,993 [.... 0. 0. 0. 0 0. ...0
901001345 ... . [Huntingdon Valley .. 08/29/2017 L 12,778 . 0. 0. 0. 0. 0. ...0
901001349 .... . |Dawsonville 08/01/2017 ... 10,687 |.... 0. 0. 0. 0 0. ...0
901001353 ... . | Timonium Baltimore Co .. 09/25/2017 .. 108,714 |.... 0. 0. 0. 0. 0. ...0
901001360 . . |Winston-Salem .... ... 08/31/2017 .. .15,052 |. 0 0 .0 0 0 0
901001362 . . |0live Branch ..... ... 08/31/2017 .. 40,145 | 0 0 .0 0 0 0
901001365 . . |Saint Simons Island .. 1071772017 .. 14,421 ). 0 0 .0 0 0 0
901001368 ... 10/17/2017 ....19,699 [.... 0. 0. 0. 0. 0. ...0
901001370 ... Beaverton ... 10/20/2017 ....36,545 [.... 0. 0. 0. 0 0. ...0
901001371 ... Portland .... 11/13/2017 ....58,924 ... 0. 0. 0. 0. 0. ...0
901001375 ... Sumner 09/13/2017 ... 81,738 [.... 0. 0. 0. 0 0. ...0
901001377 ... Escondido ... 09/28/2017 ...21,284 ... 0. 0. 0. 0. 0. ...0
901001378 ... Lynchburg ... 09/27/2017 521,756 ... 0. 0. 0. 0 0. ...0
901001381 ... Bloomington . 10/02/2017 L7135 0. 0. 0. 0. 0. ...0
901001387 ... Baltimore ... 12/21/2017 ....16,525 |.... 0. 0. 0. 0 0. ...0
901001388 . Austin ....... 10/18/2017 .. .34,381 | 0 0 .0 0 0 0
901001389 . . |Newtoun Square A1/722/2017 .. 205,571 |. 0 0 .0 0 0 0
901001391 . . |Rancho Cucamonga 11/17/2017 .. .33,244 |. 0 0 .0 0 0 0
901001395 . . | Shreveport ..... .02/12/2018 .. .43,001 |. 0 0 .0 0 0 0
901001396 . . | Shreveport .. .02/12/2018 .. .20,825 | 0 0 .0 0 0 0
901001399 .... . | Santa Rosa 10/31/2017 ... 21,008 |.... 0. 0. 0. 0 0. ...0
901001400 .... Windsor 11/30/2017 ....15,884 [.... 0. 0. 0. 0. 0. ...0
901001403 .... Valley View 12/21/2017 ... 18,718 |.... 0. 0. 0. 0 0. ...0
901001404 ... Dresher ... 05/25/2018 ....70,323 [.... 0. 0. 0. 0. 0. ...0
901001405 .... Manassas . 12/08/2017 L3479 . 0. 0. 0. 0 0. ...0
901001409 ... Lewis Center .. 12/20/2017 ....31,891 [.... 0. 0. 0. 0. 0. ...0
901001415 . .. |Houston ... ... 01/03/2018 .. 51,736 | 0 0 .0 0 0 0
901001417 . .. |Bellingham .. ... 01/30/2018 .. 71,116 |. 0 0 .0 0 0 0
901001418 . .. |St. Louis ... ... 0171172018 .. 12,081 ). 0 0 .0 0 0 0
901001419 . . |Round Rock .. 12/28/2017 .. .49,978 |. 0 0 .0 0 0 0
901001420 . . |Leander ... 12/28/2017 .. 0 0 .0 0 0 0
901001421 ... Broomfield .. 12/26/2017 0. 0. 0. 0. 0. ...0
901001424 .... .. [ Concord ... 12/20/2017 0. 0. 0. 0 0. ...0
901001425 .... . | Deptfor ... 12/20/2017 0. 0. 0. 0. 0. ...0
901001431 ... . |Morrow 01/26/2018 0. 0. 0. 0 0. ...0
901001434 ... . |Patterson ... 01/17/2018 0. 0. 0. 0. 0. ...0
901001435 ... . [Louisville 02/06/2018 0. 0. 0. 0 0. ...0
901001436 ... . |Brooklyn Center . 01/16/2018 0. 0. 0. 0. 0. ...0
901001438 ... .. | Denver ... 02/08/2018 0. 0. 0. 0 0. ...0
901001439 . . [New York . .. 01/30/2018 .. 0 0 .0 0 0 0
901001448 ... High Point 02/23/2018 0. .0, .0 0. 0. ...0




6'c03

STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

901001450 ... . |Houston 02/14/2018 ... 36,011 [.... 0. 0. 0. 0 ... 36,011 [ ... 36,011 ... 0. ...0
901001452 .... . |Beaverton ... 02/08/2018 ... 76,671 [.... 0. 0. 0. 0. ... 76,671 . .. 76,671 |... 0. ...0
901001454 ... . [Lanham .... 02/13/2018 ....29,183 [.... 0. 0. 0. 0 ....29,183 . 0. ...0
901001456 . . |Madison ... .04/27/2018 .. .13,802 | 0 0 .0 0 .13,802 |. 0 0
901001458 . .. | Tremonton .03/05/2018 .. 0 0 .0 0 43,799 |. 0 0
901001460 . . | Charlotte 03/01/2018 .. 0 0 .0 0 0 0
901001463 .... Woodbury ... 03/22/2018 0. 0. 0. 0 0. ...0
901001467 ... Clearwater .. 03/15/2018 0. 0. 0. 0. 0. ...0
901001468 ... Clearwater .. 03/15/2018 0. 0. 0. 0 0. ...0
901001470 ... Nor th Bend .. 04/19/2018 0. 0. 0. 0. 0. ...0
901001472 ... Bellmore .... 03/22/2018 0. 0. 0. 0 0. ...0
901001479 ... Duluth ... 04/11/2018 0. 0. 0. 0. 0. ...0
901001484 ... Barnegat .. 03/28/2018 0. 0. 0. 0 0. ...0
901001485 ... San Antonio . 03/19/2018 0. 0. 0. 0. 0. ...0
901001490 . . |Lehi ....... ... 05/10/2018 .. 0 0 .0 0 0 0
901001491 . . |Kansas City ... 07/13/2018 .. 0 0 .0 0 0 0
901001492 . . |Phoenix ... .. 06/06/2018 .. 0 0 .0 0 0 0
901001494 .... .. [Burnsville .. 04/16/2018 0. 0. 0. 0. 0. ...0
901001496 .... . |Rock Hill ... 03/21/2018 0. 0. 0. 0 0. ...0
901001499 .... . | Denver 04/06/2018 0. 0. 0. 0. 0. ...0
901001500 ... Sarasota .. 06/21/2018 0. 0. 0. 0 0. ...0
901001501 ... Perkasie . 06/18/2018 0. 0. 0. 0. 0. ...0
901001502 .... San Antonio . 06/01/2018 0. 0. 0. 0 0. ...0
901001505 ... Richmond 08/17/2018 0. 0. 0. 0. 0. ...0
901001514 ... Broomfield .. 07/13/2018 0. 0. 0. 0 0. ...0
901001515 . . | Savage .... .04/26/2018 .. 0 0 .0 0 0 0
901001518 . . | Phoenix ... .06/23/2018 .. 0 0 .0 0 0 0
901001520 . .. |Kennett Square ... 07/17/2018 .. 0 0 .0 0 0 0
901001525 . . |El Segundo .. ... 06/20/2018 .. 0 0 .0 0 0 0
901001527 . . |Naperville ...05/31/2018 .. 0 0 .0 0 0 0
901001539 .... .. [Lynnwood ... 06/13/2018 0. 0. 0. 0 0. ...0
901001541 ... .. | Hauppauge . 08/02/2018 0. 0. 0. 0. 0. ...0
901001544 ... . [Atlanta ... 09/12/2018 0. 0. 0. 0 0. ...0
901001546 ... .. | Durham . 07/31/2018 0. 0. 0. 0. 0. ...0
901001549 .... . [Kent ... 07/31/2018 0. 0. 0. 0 0. ...0
901001552 .... . | Sewell 08/08/2018 0. 0. 0. 0. 0. ...0
901001553 . . [Louisville ... 07/09/2018 .. 0 0 .0 0 0 0
901001554 . .. |Baltimore ... 10/31/2018 .. 0 0 .0 0 0 0
901001555 . . |Bellingham ... 1071072018 .. 0 0 .0 0 0 0
901001556 . . |Henderson ... 08/09/2018 .. 0 0 .0 0 0 0
901001559 . . [Austin . .. 10/05/2018 .. 0 0 .0 0 0 0
901001561 ... . | Denver ... 09/13/2018 0. 0. 0. 0. 0. ...0
901001562 .... Birmingham .. 08/20/2018 0. 0. 0. 0 0. ...0
901001563 .... Gastonia .... 08/10/2018 0. 0. 0. 0. 0. ...0
901001564 .... Boston .... 08/13/2018 0. 0. 0. 0 0. ...0
901001565 ... Boston .... 08/13/2018 0. 0. 0. 0. 0. ...0
901001566 ... Boston .... 08/13/2018 0. 0. 0. 0 0. ...0
901001567 ... Boston ... 08/13/2018 0. 0. 0. 0. 0. ...0
901001570 ... Frederrlck 07/30/2018 0. 0. 0. 0 0. ...0
901001571 . . | Greenwood Village .06/29/2018 .. 0 0 .0 0 0 0
901001577 ... Minneapol s ... 08/29/2018 0. .0, .0 0. 0. ...0
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901001582 ... Mur fresshoro .. 08/27/2018 L 17,767 . 0. 0. 0. 0 . 17,767 . . 17,767 |... 0. ...0
901001583 ... Naperville 08/27/2018 ...24.516 |.... 0. 0. 0. 0. ....24,516 |. 0. ...0
901001584 ... Louisville .. 08/24/2018 ...21,978 |.... 0. 0. 0. 0 ....21,978 | 0. ...0
901001585 . .. |Richboro .. .09/20/2018 .. .36,372 | 0 0 .0 0 36,372 |. 0 0
901001586 . . |Richboro .09/20/2018 .. 12,379 ). 0 0 .0 0 12,379 |. 0 0
901001599 . . |Draper .... .10/24/2018 .. .63,966 |. 0 0 .0 0 .63,966 |. 0 0
901001602 ... . |Morristown .. 10/10/2018 ....23,301 [.... 0. 0. 0. 0 ....23,301 [ 0. ...0
901001606 ... Sterling .ooeveeeeeeeeeeeeeeneieeeeeeeneees Jeemneeeeeeee VA e [ 10/16/2018 ....33,138 [.... 0. 0. 0. 0. ....33,138 |. 0. ...0
901001607 ... American Fork .......ccoeevvvviinnninnininns Jovnennnneeenen UTes e s 10/15/2018 ....33,202 |.... 0. 0. 0. 0 ....33,202 |. 0. ...0
901001608 ... Landover .......ccoeveiieeeemnnieeeeeenne Jeenneeeeeeee M e e 10/15/2018 . 17,276 ... 0. 0. 0. 0. ... 17,276 |. . . 0. ...0
901001609 ... 01510171 ) RN AR [SUUUURRUUURRR AR 12/06/2018 0. 0. 0. 0 L 12,778 | . 12,778 |... 0. ...0
901001610 ... JacksonVille .ooeeeeeeereeemniieiieennis Joemeeeeeeeee Pl e s 10/18/2018 0. 0. 0. 0. .. 125,380 |. 0. ...0
901001611 ... League City .ooovvvvrivvnniiiiiiiiininiinns v e oo [ 11/06/2018 0. 0. 0. 0 0. ...0
901001613 ... Bellingham .. 11/19/2018 0. 0. 0. 0. 0. ...0
901001614 . . | San Diego ... 10/19/2018 .. 0 0 .0 0 0 0
901001615 . .| Tucson ... ... 11/08/2018 .. 0 0 .0 0 0 0
901001617 . . [Westminster .. 1071172018 .. 0 0 .0 0 0 0
901001618 ... HOUSEON .. e e T e s e 01/29/2019 0. 0. 0. 0. 0. ...0
901001620 ... M. OFive covvvviiiiiiiiinecccenieeeees e Nde e s 12/04/2018 0. 0. 0. 0 0. ...0
901001621 ... Wheaton .......oceemeeiireeimniiieieeennies Jeeneeeeeeeeeee e e [t 11/13/2018 0. 0. 0. 0. 0. ...0
901001622 .... Southampton ....ccevvevvviiiiniiiniiiiinins e N e [ 12/10/2018 0. 0. 0. 0 0. ...0
901001623 ... DENVEr eeeeeeeeniieeeeemnneeeeeernnnnees Jeemmeneeeeennnns C0ueenieccccnns o s s 12/21/2018 0. 0. 0. 0. 0. ...0
901001624 ... Arbutus .ooevveiiiieeeens e D [ 01/15/2019 0. 0. 0. 0 0. ...0
901001633 ... Deerfield Beach .........coevvuoveeeemmmnns emmnnneeeeene Pl e s 11/29/2018 0. 0. 0. 0. 0. ...0
901001637 ... 02/06/2019 0. 0. 0. 0 0. ...0
901001639 . .. | Spokane 01/18/2019 .. 0 0 .0 0 0 0
901001641 . . |Matthews . .02/21/72019 .. 0 0 .0 0 0 0
901001644 . . |Mettava ... 01/10/2019 .. 0 0 .0 0 0 0
901001645 . .. |Las Vegas .02/20/2019 .. 0 0 .0 0 0 0
901001646 . . |Richmond .. .02/21/2019 .. 0 0 .0 0 0 0
901001647 ... San Diego 12/18/2018 0. 0. 0. 0 0. ...0
901001648 ... Denver 12/28/2018 0. 0. 0. 0. 0. ...0
901001701 ... Westminster ....coovvvviiiniiiiniiiiiinnnnns v 00 e e s 12/27/2018 0. 0. 0. 0 0. ...0
901001702 ... 02/07/2019 0. 0. 0. 0. 0. ...0
901001704 ... Spanish Fork .. 12/28/2018 0. 0. 0. 0 0. ...0
901001709 ... Shirley 01/29/2019 0. 0. 0. 0. 0. ...0
901001710 . .. | Arlington Heights .01/15/2019 .. 0 0 .0 0 0 0
901001712 . . |Portland .02/06/2019 .. 0 0 .0 0 0 0
901001722 . .. | Dubois . .02/12/2019 .. 0 0 .0 0 0 0
901001723 . .. |0'Fallon .03/04/2019 .. 0 0 .0 0 0 0
901001724 . . |New York . .02/27/2019 .. 0 0 .0 0 0 0
901001725 ... Kingston .... 02/27/2019 0. 0. 0. 0. 0. ...0
901001726 ... Farmingdale 04/18/2019 0. 0. 0. 0 0. ...0
901001728 ... Arlington Heights . 04/15/2019 0. 0. 0. 0. 0. ...0
901001736 ... Salt Lake City 04/25/2019 0. 0. 0. 0 0. ...0
901001737 ... Linthicun Heights . 03/27/2019 0. 0. 0. 0. 0. ...0
901001746 ... Naperville 03/19/2019 0. 0. 0. 0 0. ...0
901001747 ... Willowbrook ... 03/19/2019 0. 0. 0. 0. 0. ...0
901001748 ... Chicago ... 03/12/2019 0. 0. 0. 0 0. ...0
901001749 . . |Carlsbad .. .02/28/2019 .. 0 0 .0 0 0 0
901001751 ... Lancaster ... 03/26/2019 0. .0, .0 0. .. 303,355 |... 0. ...0
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901001752 ... Branford .. 03/13/2019 ....79,536 |.... 0. 0. 0. 0 ....79,536 |. 0. ...0
901001753 ... Car Isbad .. 02/28/2019 ....35,616 [.... 0. 0. 0. 0. ...35,616 |. 0. ...0
901001754 ... Roseville ... 04/10/2019 33,79 ... 0. 0. 0. 0 0. ...0
901001757 . . |Manchester .. .08/27/2019 .. 119,376 |. 0 0 .0 0 0 0
901001758 . . |Huntersville .04/08/2019 .. .48,504 |. 0 0 .0 0 0 0
901001760 . . |Durham ....... .04/04/2019 .. 16,900 |. 0 0 .0 0 0 0
901001761 ... Copperas Cove .... 03/29/2019 Ll 14,531 L 0. 0. 0. 0 0. ...0
901001762 ... Weymouth .. 04/01/2019 ....16,949 [.... 0. 0. 0. 0. 0. ...0
901001765 ... Sparta .... 08/14/2019 .. 106,409 |.... 0. 0. 0. 0 0. ...0
901001767 ... St Paul ... 04/15/2019 ....66,302 [.... 0. 0. 0. 0. 0. ...0
901001769 ... Brighton .. 04/11/2019 ....21,993 [.... 0. 0. 0. 0 0. ...0
901001771 ... Upper Mar Iboro ... 05/15/2019 ....60,224 |.... 0. 0. 0. 0. 0. ...0
901001772 ... Mayfield 04/09/2019 ....25,227 |.... 0. 0. 0. 0 0. ...0
901001773 ... Richmond 02/21/2019 .. 88,650 |.... 0. 0. 0. 0. 0. ...0
901001778 . .. |Ellicott City . .05/08/2019 .. 16,830 |. 0 0 .0 0 0 0
901001779 . .. | Chaska . .05/08/2019 .. .28,096 |. 0 0 .0 0 0 0
901001780 . . |Carlsbad .. .03/15/2019 .. .36,406 |. 0 0 .0 0 0 0
901001781 ... Westminster ... 04/11/2019 ....19,083 |.... 0. 0. 0. 0. 0. ...0
901001782 ... Queen Creek . 05/23/2019 ....57,976 |.... 0. 0. 0. 0 0. ...0
901001783 ... Everett 05/06/2019 ....15,936 |.... 0. 0. 0. 0. 0. ...0
901001785 ... Gahanna ... 08/20/2019 ....23,108 |.... 0. 0. 0. 0 0. ...0
901001787 ... Boulder ... 05/01/2019 LL37,213 0. 0. 0. 0. 0. ...0
901001788 ... Frankfort ... 08/30/2019 Lo 11,366 ... 0. 0. 0. 0 0. ...0
901001789 ... Prosper 06/19/2019 ....97,935 ... 0. 0. 0. 0. 0. ...0
901001790 ... Ft Worth 08/02/2019 ....53,623 [.... 0. 0. 0. 0 0. ...0
901001791 . . |Grand Prairie . .07/12/2019 .. .55,245 |. 0 0 .0 0 0 0
901001792 . . |Lenoir . .06/27/2019 .. .57,639 |. 0 0 .0 0 0 0
901001793 . . | Chicago ... .05/16/2019 .. .29,049 |. 0 0 .0 0 0 0
901001797 . . | Jacksonville .06/26/2019 .. .15,356 |. 0 0 .0 0 0 0
901001799 . . |Draper ....... .06/04/2019 .. .20,097 | 0 0 .0 0 0 0
901001803 ... Wilsonville ... 06/28/2019 ....62,844 |.... 0. 0. 0. 0 0. ...0
901001806 ... Denver 08/06/2019 ....48,370 |.... 0. 0. 0. 0. 0. ...0
901001826 ... Minneapolis . 11/07/2019 ....39,620 [.... 0. 0. 0. 0 0. ...0
901001835 ... West Columbia ...ooeeeeveneeeeeenniiieeees Jeemnneeeeeeneee S e s et 11/27/2019 ....30,702 |.... 0. 0. 0. 0. 0. ...0
901001836 ... San Rafeal .....cooovvvevvniiiiiiiiniinnnnnns v CAis e e e 11/19/2019 ....19,375 ... 0. 0. 0. 0 0. ...0
901001840 ... Dallas . 11/18/2019 ....33,638 [.... 0. 0. 0. 0. 0. ...0
901001841 . . |Mesa .... 1272772019 .. .40,672 |. 0 0 .0 0 0 0
901001842 . . | Phoenix ... 11/27/2019 .. .25,430 | 0 0 .0 0 0 0
901001843 . . |Virginia Beach .03/06/2020 .. .31,863 |. 0 0 .0 0 0 0
901001844 . . |Bellevue . 12/11/2019 .. 112,560 |. 0 0 .0 0 0 0
901001849 . . |Prosper ... .03/20/2020 .. .21,648 |. 0 0 .0 0 0 0
901001851 ... Colorado Springs ... 12/16/2019 ... 57,101 |.... 0. 0. 0. 0. 0. ...0
9010018565 ... Cockysville wovvuevviiiiivniniieiiviiineees v M [ e 01/13/2020 ....31,642 |.... 0. 0. 0. 0 0. ...0
901001856 ... Brighton ..oooeeeeeeeeeieeimnieeeeeeeniees Jeemneeeeeeenn 0 o s s 12/23/2019 ....69,913 [.... 0. 0. 0. 0. 0. ...0
901001857 ... TIMONTUN weveeeieiiineeeceeiineeeceeniins v M [ s 12/31/2019 ....56,128 |.... 0. 0. 0. 0 0. ...0
901001858 ... Grand Forks 01/29/2020 ...55,195 [.... 0. 0. 0. 0. 0. ...0
901001864 ... Denver ... 04/22/2020 0. 0. 0. 0 . 0. ...0
901001865 ... Gilbert ... 02/27/2020 0. 0. 0. 0. ... 186,538 |... 0. ...0
901001867 ... Streamuood 02/10/2020 0. 0. 0. 0 ... 48,106 |... 0. ...0
901001870 . . | Gaithersburg .02/04/2020 .. 0 0 .0 0 ..47,151 0 0
901001871 ... Branford .. 07/17/2020 0. .0, .0 0. 63,050 0. ...0
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901001872 ... Houston ... 03/20/2020 11,599 [ 0. 0. 0. 0 71,599 . 0. ...0
901001876 ... Columbia .. 06/10/2020 ... 78,640 |.... 0. 0. 0. 0. ... 78,640 |. 0. ...0
901001884 ... South Jordan .. 03/05/2020 ....26,969 |.... 0. 0. 0. 0 ....26,969 |. 0. ...0
901001886 . .. |Kent ....... .04/08/2020 .. 15,774 ). 0 0 .0 0 15,774 |. 0 0
901001887 . .. | Sugar land .07/24/2020 .. 0 0 .0 0 0 0
901001890 . . | Yaphank ... .04/09/2020 .. 0 0 .0 0 0 0
901001891 ... Farmingdale . 07/02/2020 0. 0. 0. 0 0. ...0
901001893 .... Geneva ... 07/13/2020 0. 0. 0. 0. 0. ...0
901001894 .... Towson .... 04/09/2020 0. 0. 0. 0 0. ...0
901001898 ... Windsor Mill .. 04/17/2020 0. 0. 0. 0. 0. ...0
901001902 .... Nor folk 04/23/2020 0. 0. 0. 0 0. ...0
901001903 .... San Rafael 05/27/2020 0. 0. 0. 0. 0. ...0
901001904 .... Owings Mills .. 05/01/2020 0. 0. 0. 0 0. ...0
901001909 ... Jacksonvil le Beach 05/27/2020 0. 0. 0. 0. 0. ...0
901001918 . . | Tacoma . 10/08/2020 .. 0 0 .0 0 0 0
901001922 . . |Plano .. .07/24/2020 .. 0 0 .0 0 0 0
901001924 . . |Delray Beach .. .07/27/2020 .. 0 0 .0 0 0 0
901001926 ... . |Colorado Springs ... 07/30/2020 0. 0. 0. 0. 0. ...0
901001927 ... .. |Louisville .. 08/05/2020 0. 0. 0. 0 0. ...0
901001929 .... . |Hauppauge ... 09/04/2020 0. 0. 0. 0. 0. ...0
901001930 .... Brea 09/18/2020 0. 0. 0. 0 0. ...0
901001931 ... Port St. Lucie .. 08/13/2020 0. 0. 0. 0. 0. ...0
901001933 .... . 02/25/2021 0. 0. 0. 0 0. ...0
901001934 .... . | St Louis . 09/29/2020 0. 0. 0. 0. 0. ...0
901001936 .... Bowie 07/30/2020 0. 0. 0. 0 0. ...0
901001937 . .. | Tinley Park .09/09/2020 .. 0 0 .0 0 0 0
901001938 . . | Chicago Heights . 12/17/2020 .. 0 0 .0 0 0 0
901001939 ....cevvuneeeeeennnnneees [Bronx ... .09/14/2020 .. 0 0 .0 0 0 0
901001940 . . | Leesburg ... 1171872020 .. 0 0 .0 0 0 0
901001942 . Itasca .... 12/15/2020 .. 0 0 .0 0 0 0
901001943 ... . |Greenville .. 10/27/2020 0. 0. 0. 0 0. ...0
901001945 ... . [Nashville ... 01/29/2021 0. 0. 0. 0. 0. ...0
901001946 ... . 12/03/2020 0. 0. 0. 0 0. ...0
901001947 ... Little Rock ... 01/29/2021 0. 0. 0. 0. 0. ...0
901001948 ... Yakima 12/07/2020 0. 0. 0. 0 0. ...0
901001950 ... Matawan 12/08/2020 0. 0. 0. 0. 0. ...0
901001951 . .. | Parsippany .12/16/2020 .. 0 0 .0 0 0 0
901001952 . . [Woodridge ... 12/17/2020 .. 0 0 .0 0 0 0
901001953 . . |Cantonsville .12/02/2020 .. 0 0 .0 0 0 0
901001954 . . | Beachwood ... ... 06/10/2021 .. 0 0 .0 0 0 0
901001955 . . |Parker .... .03/19/2021 .. 0 0 .0 0 0 0
901001956 ... . |Florence .. 12/29/2020 0. 0. 0. 0. 0. ...0
901001959 .... .. |Hartsdale ... 01/29/2021 0. 0. 0. 0 0. ...0
901001961 ... . |Pharr 03/04/2021 0. 0. 0. 0. 0. ...0
901001962 .... Pharr 04/15/2021 0. 0. 0. 0 0. ...0
901001964 .... Lake Placid . 12/30/2020 0. 0. 0. 0. 0. ...0
901001965 ... Fair Haven 02/05/2021 0. 0. 0. 0 0. ...0
901001966 ... Mount lake Terrace . 02/18/2021 0. 0. 0. 0. 0. ...0
901001968 ... Phoeni x 04/15/2021 0. 0. 0. 0 0. ...0
901001969 . . |Crystal Lake .02/26/2021 .. 0 0 .0 0 0 0
901001970 ... Lynnwood .. 03/04/2021 0. .0, .0 0. 0. ...0
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901001971 ... Little Elm .. 02/16/2021 ....26,813 [.... 0. 0. 0. 0 ....26,813 | 0. ...0
901001972 ... Westport ... 04/28/2021 ... 64,186 |.... 0. 0. 0. 0. .. 64,186 |. 0. ...0
901001975 ... Tucson 02/19/2021 ....89,910 [.... 0. 0. 0. 0 0. ...0
901001977 . . |Minneapol is . .04/19/2021 .. 140,434 |. 0 0 .0 0 0 0
901001978 . . |Havertown ... .04/13/2021 .. 16,607 |. 0 0 .0 0 0 0
901001979 . . |Owings Mills .04/23/2021 .. .38,207 | 0 0 .0 0 0 0
901001988 ... Concord 05/04/2021 L2227, 147 0. 0. 0. 0 0. ...0
901001990 ... Clifton ... 04/30/2021 .. 152,204 |.... 0. 0. 0. 0. 0. ...0
901001991 ... Chicago ... 05/21/2021 ..28,471 ... 0. 0. 0. 0 0. ...0
901001995 .... . | Commerce City .... 05/07/2021 ....15,856 |.... 0. 0. 0. 0. 0. ...0
901001996 .... . |Palantine 06/25/2021 532,916 ... 0. 0. 0. 0 0. ...0
901001997 ... Suffolk 04/22/2021 27,155 ... 0. 0. 0. 0. 0. ...0
901002008 .... Lincolnton .. 06/03/2021 L2871 0. 0. 0. 0 0. ...0
901002004 .... 08/06/2021 . 17,545 ... 0. 0. 0. 0. 0. ...0
901002006 . . |Northglenn .06/15/2021 .. .74,665 |. 0 0 .0 0 0 0
901002008 . .. |Fresno .... .05/13/2021 .. .39,384 |. 0 0 .0 0 0 0
901002015 . . |Springfield . .08/09/2021 .. 39,794 |. 0 0 .0 0 0 0
901002018 ... Spring Park ... 05/26/2021 22,925 ... 0. 0. 0. 0. 0. ...0
901002019 .... .. | Shaunee 07/07/2021 32,184 0. 0. 0. 0 0. ...0
901002022 .... . [Middle River .. 06/10/2021 .. 139,017 |.... 0. 0. 0. 0. 0. ...0
901002023 .... . [Warminster .. 06/11/2021 ....54,210 |.... 0. 0. 0. 0 0. ...0
901002026 ... 06/16/2021 ....18,240 |.... 0. 0. 0. 0. 0. ...0
901002027 ... Cuyahoga Falls .. F FRR RN 07/14/2021 12,957 | 0. 0. 0. 0 0. ...0
901002028 ... Lakewood F R I 05/26/2021 ....38,630 [.... 0. 0. 0. 0. 0. ...0
901002030 ... Mundelein 06/22/2021 ....26,803 [.... 0. 0. 0. 0 0. ...0
901002031 . .. | Col lege Point . .07/14/2021 .. 37,234 | 0 0 .0 0 0 0
901002034 . . [High Point .06/21/2021 .. .25,336 |. 0 0 .0 0 0 0
901002035 . .. |Brevard ... .06/24/2021 .. 46,066 |. 0 0 .0 0 0 0
901002036 . . |Raleigh ... 06/17/2021 .. 77,249 | 0 0 .0 0 0 0
901002037 . . |Holly Springs . .. 06/17/2021 .. .56,995 |. 0 0 .0 0 0 0
901002038 .... Raleigh 06/17/2021 21,19 .. 0. 0. 0. 0 0. ...0
901002039 .... . | Sanford 06/17/2021 ....25,907 |.... 0. 0. 0. 0. 0. ...0
901002041 ... . |New Castle .. 12/02/2021 L 12,702 . 0. 0. 0. 0 0. ...0
901002044 .... . |Amartillo ... 10/28/2021 ...84,342 ... 0. 0. 0. 0. 0. ...0
901002045 .... . [Frisco 09/03/2021 0. 0. 0. 0 0. ...0
901002048 ... .. | Vancouver ... 06/28/2021 0. 0. 0. 0. 0. ...0
901002053 . . |League City . .06/30/2021 .. 0 0 .0 0 0 0
901002055 . . |Phoenix ... ... 08/17/2021 .. 0 0 .0 0 0 0
901002057 . . | Davenport .08/26/2021 .. 0 0 .0 0 0 0
901002058 . .. | Davenport .08/26/2021 .. 0 0 .0 0 0 0
901002060 . . | Spanish Fork 08/06/2021 .. 0 0 .0 0 0 0
901002061 ... Las Vegas 08/25/2021 0. 0. 0. 0. 0. ...0
901002064 .... White Settlement ... FR AR RN 08/31/2021 0. 0. 0. 0 0. ...0
901002066 ... Henderson F R I 07/29/2021 0. 0. 0. 0. 0. ...0
901002067 ... Sparks .... 08/19/2021 0. 0. 0. 0 0. ...0
901002069 ... Chicago ... 08/27/2021 0. 0. 0. 0. 0. ...0
901002070 ... .. | Chicago ... 08/27/2021 0. 0. 0. 0 0. ...0
901002092 .... . |Burbank ... 04/20/2022 0. 0. 0. 0. 0. ...0
901002098 .... Puyallup .... 11/22/2021 0. 0. 0. 0 0. ...0
901002102 . . |Baltimore 172472021 .. 0 0 .0 0 0 0
901002104 ... Waunakee .. 12/09/2021 0. .0, .0 0. 0. ...0




I4AXAE!

STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
901002105 ... Brookfield .. 12/09/2021 ....49,587 [.... 0. 0. 0. 0 ....49,587 |. 0. ...0
901002106 ... Sprindfield . 12/22/2021 ... 76,085 |.... 0. 0. 0. 0. .. 76,0865 |. 0. ...0
901002107 ... Golden 01/21/2022 .. 104,778 |.... 0. 0. 0. 0 0. ...0
901002110 . . | Jacksonville .02/25/2022 .. L T7,797 | 0 0 .0 0 0 0
901002112 . . | Jacksonville .. .02/25/2022 .. 121,762 |. 0 0 .0 0 0 0
901002113 . . | Jacksonville .02/25/2022 .. .90,227 | 0 0 .0 0 0 0
901002114 ... 01/27/2022 ... 18,881 [.... 0. 0. 0. 0 0. ...0
901002115 ... Richboro .. 04/29/2022 ....93,406 |.... 0. 0. 0. 0. 0. ...0
901002118 ... Commack ... 05/27/2022 ... 13,551 [.... 0. 0. 0. 0 0. ...0
901002119 ... Commack 05/27/2022 .. 36,018 |.... 0. 0. 0. 0. 0. ...0
901002120 .... Orland Hills .. 01/20/2022 0. 0. 0. 0 0. ...0
901002121 ... New Brunswick . 02/02/2022 0. 0. 0. 0. 0. ...0
901002126 ... Boulder 02/28/2022 0. 0. 0. 0 0. ...0
901002127 ... Boulder 02/28/2022 0. 0. 0. 0. 0. ...0
901002128 . . |Porterville .05/02/2022 .. 0 0 .0 0 0 0
901002136 . . | Jacksonville .02/25/2022 .. 0 0 .0 0 0 0
901002138 . . | Compton ... .04/20/2022 .. 0 0 .0 0 0 0
901002139 .... . [Mt Vernon ... 03/22/2022 0. 0. 0. 0. 0. ...0
901002146 ... Plano ... 05/05/2022 0. 0. 0. 0 0. ...0
901002150 ... Austin . 09/01/2022 0. 0. 0. 0. 0. ...0
901002153 .... . | Geneva 05/02/2022 0. 0. 0. 0 0. ...0
901002154 .... . [Miamisburg .. 04/07/2022 0. 0. 0. 0. 0. ...0
901002155 ... Independence 04/07/2022 0. 0. 0. 0 0. ...0
901002158 ... . | Syosset 05/23/2022 0. 0. 0. 0. 0. ...0
901002159 .... . [Jacksonville .. 06/24/2022 0. 0. 0. 0 0. ...0
901002162 . . |Hanover ... .05/06/2022 .. 0 0 .0 0 0 0
901002166 . . |Henderson .07/29/2022 .. 0 0 .0 0 0 0
901002167 . . |Lewisville .06/10/2022 .. 0 0 .0 0 0 0
901002168 . . | Vancouver .05/25/2022 .. 0 0 .0 0 0 0
901002170 . . | Chicago ... .05/31/2022 .. 0 0 .0 0 0 0
901002171 ... Phoenix ... 05/12/2022 0. 0. 0. 0 0. ...0
901002172 ... St. Petersburg .. 05/09/2022 0. 0. 0. 0. 0. ...0
901002173 ... Annapol is 07/01/2022 0. 0. 0. 0 0. ...0
901002174 ... Chicago ... 05/18/2022 0. 0. 0. 0. 0. ...0
901002175 ... Fountain .. 05/12/2022 0. 0. 0. 0 0. ...0
901002176 ... Albuquerque ... 05/23/2022 0. 0. 0. 0. 0. ...0
901002177 . . | Albuquerque . .05/23/2022 .. 0 0 .0 0 0 0
901002179 . . |Clarksville .06/17/2022 .. 0 0 .0 0 0 0
901002182 . .. |Hutto ..... .05/27/2022 .. 0 0 .0 0 0 0
901002183 . . | South Ogden . .06/10/2022 .. 0 0 .0 0 0 0
901002184 . . |New Hope .. .06/29/2022 .. 0 0 .0 0 0 0
901002187 ... Glendale .. 06/15/2022 0. 0. 0. 0. 0. ...0
901002188 ... Glendale .. 06/06/2022 0. 0. 0. 0 0. ...0
901002189 ... Salen ... 06/06/2022 0. 0. 0. 0. 0. ...0
901002195 .... . |Fort Wright ... 06/17/2022 0. 0. 0. 0 0. ...0
901002196 ... . | Arlington 06/29/2022 0. 0. 0. 0. 0. ...0
901002207 ... . |Houston 06/29/2022 0. 0. 0. 0 0. ...0
901002209 .... . [Jacksonville .. 08/30/2022 0. 0. 0. 0. 0. ...0
901002210 .... Jacksonville 08/30/2022 0. 0. 0. 0 0. ...0
901002211 . . | Jacksonville .08/30/2022 .. 0 0 .0 0 0 0
0. .0, .0 0. 0. ...0

901002212 ...

. |Fulton ....

08/18/2022

. 106 767 |...
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

901002213 ... 08/18/2022 0. 0. 0. 0 .. 106,767 |... 0. ...0
901002215 ... . |Royersford .. 09/30/2022 0. 0. 0. 0 0. .0
901002216 .... . | Royersford .. 09/30/2022 0. 0. 0. 0 0. ...0
901002219 . . |Yorkville ... .08/30/2022 .. 0 0 .0 0 0 0
901002221 . . |Pleasant Grove .08/31/2022 .. 0 0 .0 0 0 0
901002223 . . |Farmingdale . .10/07/2022 .. 0 0 .0 0 0 0
901002224 ... .. |Farmingdale . 10/07/2022 0. 0. 0. 0 0. ...0
901002228 ... .. |Largo ... 02/28/2023 0. 0. 0. 0 0. .0
901002229 ... . |Largo ... 02/28/2023 0. 0. 0. 0 0. ...0
901002230 ... . |Willow Grove 11/29/2022 0. 0. 0. 0 0. .0
901002231 ... . |Willow Grove 11/29/2022 0. 0. 0. 0 0. ...0
901002232 ... . |Manassas .... 10/20/2022 0. 0. 0. 0 0. .0
901002233 ... .. |Manassas .... 10/20/2022 0. 0. 0. 0 0. ...0
901002236 ... . |La Quinta 12/08/2022 0. 0. 0. R 0. .0
901002237 . . |Westminster ... 1171072022 .. 0 0 .0 0 0 0
901002238 . . |Fountain Valley . 1171472022 .. 0 0 .0 0 0 0
901002239 . . |Fountain Valley . 1171472022 .. 0 0 .0 0 0 0
901002241 ... . |Tigard 12/28/2022 0. 0. 0. 0 0. .0
901002242 ... .. | Clermont 12/06/2022 0. 0. 0. 0 0. ...0
901002244 ... . |District Heights .. 12/22/2022 0. 0. 0. 0 0. .0
901002245 ... . |Homer Glen .. 01/06/2023 0. 0. 0. 0 0. ...0
901002247 ... . |Hampton 12/22/2022 0. 0. 0. 0 0. .0
901002248 ... . |Clovis 12/29/2022 0. 0. 0. 0 0. ...0
901002252 ... .. | San Francisco . 03/09/2023 0. 0. 0. 0 0. .0
901002253 ... . | Sparks ... 03/28/2023 0. 0. 0. 0 0. ...0
901002262 . . |Fulton .... .05/31/2023 .. 0 0 .0 0 0 0
901002561 . Manchester .. 04/10/2023 0. .. 0. .01, .01, 0 .01 ...0
0299999 Mortgages W|th partial repayments 40,735,974 0 0 0 0 0 0 40,918,569 40,918,569 0 0
901000510 .ovvvvnniiiiiininniiiinns | PORTLAND ...eniiiiinenniiniiiinienecinnnnns |ornnnnnieneennnns OR.eeieviivvnnns foreeeeen cevii s 02/14/2013 .....|...... 04/18/2023 ... |...ee..e. 5,851,476 [...iiiiiiiinnnn O oo [ [\ [ [\ Ol 5,851,476 |.......... 5,851,476 [..ccoonnnnnnnnnns Ofiiiiiiiiiiiiienan O 0
0499999. Mortgages transferred 5,851,476 0 0 0 0 0 0 5,851,476 5,851,476 0 0
0599999 - Totals 77,486, 188 0 0 0 0 0 0 77,668,783 77,668,783 0 0
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.| Advent International GPE IX Limited Partnership . Cayman Islands .... ..|Advent International GPE IX Limited Partnership ... ...05/17/2019 ... 3 .... 999,991 ....2,507,442 |...
Advent International GPE X LP . Cayman Islands . Advent International GPE X LP . 09/26/2022 .3 . 3,750,000 |.. .. 19,187,500
AEA Investors Fund VII LP ...... Cayman Islands . AEA Investors Fund VII LP ........ ..07/01/2019 .3 . 5,314,109 |.. 1,527,448
.| Aquiline Financial Services Fund IV L.P. . Cayman Islands .... .|Aquiline Financial Services Fund IV L.P .|....08/02/2019 ... |...... 3 ....452,616 1,201,284 |...
..|Aquiline Financials Services Fund V L.P. Cayman Islands . ../Aquiline Financials Services Fund V L.P. ... 12/21/2022 ... |...... 3 . 4,562,986 ..20,009,157 |...
..|Atlantic Street Capital IV, L.P. ........ Wi Imington ..|Atlantic Street Capital IV, L.P. ........... o |-.-.02/19/2019 ... |...... 3 ....874,820 ...9,176,863 |...

.. |Blackstone Capital Opportunities Fund IV LP ... Wilmington .... ..|Blackstone Capital Opportunities Fund IV LP .. . |....07/31/2020 ... .. 14,000,059 |...
.|Blackstone Growth L.P. ..c.vviviiiiiiiiiieiiieens Wilmington .... .[Blackstone Growth L.P. ...ccvuviiiiiiiiiiiiiiiennns ....07/17/2020 ... N s ... 3,754,147 |...
Blackstone Life Sciences V L.P. woeeeieniineiiiiiii e Wilmington Blackstone Life Sciences V L.P. .oeeeeenieniineeiiiiieeieiieees feeeieeeee e |ens .01/01/2020 ...|...... K TP RIS (1 P 393,967 |oeeneeneineeiieiieieeieeeeee e 6,642,167

Blackstone Tactical Opportunities Fund (Songs Co-Invest)
Blackstone Tactical Opportunities Fund (Songs Co-Invest) L.P. ..... |Wilmington | S USRSRPRURUSRP RURSPRRPRRTRTN RS .02/18/2022 ...|...... K TP RIS (1 P 190,619 |oeeneeeieeeeeieeeeeeiees e, 3,519,311
.|Brookfield Infrastructure Fund 1V-B . [Wilmington .... .|Brookfield Infrastructure Fund IV-B ...02/06/2020 ... s ... 1,969,731 |...
Brookfield Infrastructure Fund V-B, L.P. Wilmington . Brookfield Infrastructure Fund V-B, L.P. 2,553,614 ..17,090, 147

.. |Further Global Capital Partners, L.P.
.| GCP Capital Partners IV, L.P. ....
.| Genstar Capital Partners X, L.P.

..|Genstar X Opportunities Fund I, L.P. ...
..|Great Hill Equity Partners VIII, L.P. ..
.|Great Point Partners IV, L.P. .........
..|Green Equity Investors Fund VIII,
.| GSO Capital Opportunities Fund IlI, L.P. .......

..|Levine Leichtman Capital Partners VI, L.P. .
.|NB Mavis Aggregator LP
..|NB Secondary Opportunities Fund V LP .
..|NB Select Opportunities Fund V LP ..
.|NB Select Opportunities IV LP
. |New Enterprise Associates 18, L.P. ...

.. |PEG Aggregator 2022 L.P. ......cccoevuivivnniinnninnns
. | PEG Aggregator 2023 L.P. ...cccvuvinnnninnnnes
.|Platinum Equity Capital Partners V, L.P. .
..|Platinum Equity Capital Partners VI, L.P.
.|Prospect Hill Growth Fund II, L.P. .........
.|Silver Oak Services Partners Ill, L.P. .
.. [SP Mars Investors L.P. .....cccccuvvnnnnnns
.| STONEPEAK INFRASTRUCTURE FUND I 11 LP .

.| Strategic Partners GP Solutions L.P. .

Brynwood Partners VIII L.P
Clarion Investors I, LP ...

Insight Partners XII Buyout Annex Fund, L.P.
Insight Partners XII, L.P. ..
Kinderhook Capital Fund 7, L.P.
Kinderhook Capital Fund VI, L.P.
L Catterton Growth IV, L.P. ......

Newstone Capital Partners II1, L.P. ..
NexPhase Capital Fund IV, LP
North Castle Partners VII, L.P.
Oaktree Opportunities Fund XI, L.P. ..
PA DIRECT CREDIT OPPORTUNITIES FUND 11, L.P.

. [Newark ...

Wilmington .

Cayman Islands .
Cayman Islands .

Wilmington .
Wilmington ....
Wilmington ....
Wilmington ....
Wilmington .
Dover

Wilmington

Cayman Islands .
Cayman Islands .

Wilimington ..
Wilmington .
Wilmington .

. | Wilmington ....

Newark ...

Newark ...
Newark ...

. [Wilmington ....
. | Wilmington ....

Wilmington ....
Wilmington .

Cayman Islands .

Wilmington .
Wilmington ....
Wilmington ....
Wilmington ....
Wilmington ....
Wilmington ....

. [Wilmington ....

Wilmington ....

. [Wilmington ....

Wilmington ....

...|Further Global Capital Partners, L.P.
.|GCP Capital Partners IV, L.P. ...
..|Genstar Capital Partners X, L.P. ..
..|Genstar X Opportunities Fund I, L.P. ...
..|Great Hill Equity Partners VIII, L.P. .
.|Great Point Partners IV, L.P. ............
..|Green Equity Investors Fund VIII, L.P.
.|GSO Capital Opportunities Fund 111, L.P. ...

..|Levine Leichtman Capital Partners VI, L.P. .
..|NB Mavis Aggregator LP
..|NB Secondary Opportunities Fund V LP ...
..|NB Select Opportunities Fund V LP ....
.[NB Select Opportunities IV LP
.[New Enterprise Associates 18, L.P. .....
..|Newstone Capital Partners II1, L.P. ....
. [NexPhase Capital Fund IV, LP

..|PEG Aggregator 2022 L.P. ...eovivnniiiiiiiiiiiiiieenns
.|PEG Aggregator 2023 L.P. .....ccevvuniiinnnnann
..|Platinum Equity Capital Partners V, L.P.
..|Platinum Equity Capital Partners VI, L.P. ..
.|Prospect Hill Growth Fund I, L.P. ...........
.|Silver Oak Services Partners III, L.P.
..|SP Mars Investors L.P. ......cccceeeiiiins
.| STONEPEAK INFRASTRUCTURE FUND 111 LP ...
.|Strategic Partners GP Solutions L.P. ...

Brynwood Partners VIII L.P.
Clarion Investors I, LP ..

Insight Partners XII Buyout Annex Fund, L.P.
Insight Partners XII, L.P. .
Kinderhook Capital Fund 7, L.P
Kinderhook Capital Fund VI, L.P.
L Catterton Growth IV, L.P. ......

North Castle Partners VII, L.P
Oaktree Opportunities Fund XI, L.P. ....
PA DIRECT CREDIT OPPORTUNITIES FUND II, L.P. .

. [---.05/0172021 ...
. |-...08/27/2021 ...
o |e--- 1270772022 ...
oo 1171472022 ..
.+ [+--.01702/2020 ...
....09/22/2016 ...
..08/25/2021 .

. |---.06/21/2018 ...
+[----05/30/2023 ...
. |--..01/01/2021 ...
+[----05/03/2022 ...
.« [----08/05/2021 ...
o |----02/14/2022 ...
o |---- 1272772016 ...

...03/3172021 ...

o |---.04/18/2022 ...
- [----06/20/2023 ...
. |---.07/0172019 ...
o|eee 1271272022 ...
o |---.07/1172019 ...
o |- 1172172016 ...
< |---- 1272072019 ...
. |---.06/25/2018 ...

...03/25/2022 ...

LW W WWWN WL WWW W W LW W

W WL WWN = wW

. 1,585,404
....260,261
. 4,648,575
... 722,675
....467,115

1,730,713

. 1,800,000
7,500,000
4,800,000
.... 100,000

.... 191,059

. 3,283,582

....293,880
... 369,732

. 1,250,000

. 714,530 |..
. 424,463 |..

.612,000 |..
. 783,530 |..
.350,030 |..
. 257,089 |..
.435,789 |..

. 755,336 |..
.3,000,000 ..
.. 30,428 |..

...3,508
7,540,764
3,612,434
... 352,599

2,200,000
4,267,000
.. 19,170,585
.. 21,499,324
1,699,604

3,082,987
3,000,000
1,692,757

.. 14,927,254 |...
...9,000,000 |...
.. 5,400,000 |...
7,450,000 |...
... 789,213 |...
...99,19 |...

... 3,801,403 |...
.. 22,870,573 |...
...373,784 |...
... 1,096,500 |...
... 1,524,585 |...
... 3,012,420 |...
.. 19,553,319 |...

.. 12,524,883 |...
...2,006,643 |...
..23,751,313 |...
..16,174,600 |...
... 2,264,991 |...
..5,861,722 |...

1,411,932 |...
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.|Strategic Partners Infrastructure I11 L.P. .... Wilmington .... .|Strategic Partners Infrastructure 111 L.P ....04/14/2020 ... .... 723,055 .. 30,810,433 |... ..1.651
Strategic Partners IX L.P. .. Wilmington . Strategic Partners IX L.P. . ..12/22/2021 . . 1,250,000 |.. .. 40,155,835 0.274
Strategic Partners VIII L.P. .. Wilmington . Strategic Partners VIII L.P. . ..03/14/2019 . .. 29,086,226 0.497

.| Summit Partners Growth Equity Fund X-A, L.P. .. Cayman Islands . .| Summit Partners Growth Equity Fund X-A, L.P. .]....03/01/2019 ...|.. ..12,199,910 |...
.| Summit Partners Growth Equity Fund XI, L.P. ... Wilmington .... .[Summit Partners Growth Equity Fund XI, L.P. .|....09/29/2022 ... .. 20,248,222 |...
..|Tailwind Capital Partners Ill, L.P. . [Wilmington .... ..|Tailwind Capital Partners Il1I, L.P. .|....09/26/2018 ... ... 1,404,008 .. 4,007,461 |...
.| Ten Coves Capital II, LP Wilmington .... .|Ten Coves Capital Il, LP ]-22.05/23/2018 e e o0 e 5,753 ...116,336 |...
..| Thoma Bravo Discover Fund 111, L.P. .. . |Wilmington .... ..| Thoma Bravo Discover Fund |11, L.P. . .|....05/29/2020 ... .... 384,926 ... 160,208 |...
..| Thoma Bravo Fund XV, L.P. . [Wilmington .... ..|Thoma Bravo Fund XV, L.P. .|....06/10/2022 ... . 3,081,093 8,024,704 |...
.| True Wind Capital Continuation, L.P. . . |Wilmington .... ..|True Wind Capital Continuation, L.P. ... .|....08/22/2023 ...
..|Warren Equity Partners Fund IV, L.P. Wilmington .... ..|Warren Equity Partners Fund IV, L.P. . |....01/24/2023 ...
..|Wind Point Partners X, L.P. Wilmington .... .[Wind Point Partners X, L.P. ...05/09/2023 ... A
1999999. Joint Venture Interests - Common Stock - Unaffiliated 66,983,057 0 542 911,728
....................... Blackstone Real Estate Partners IX L.P. ....cccevivinvieinniennneennnee. | Wilmington Blackstone Real Estate Partners IX L.P. .occoveviiviiiiiinns Joevvvenns vevnneenn [....08/01/2019 ... e 810,848 | [ 8,747,209
.|Blackstone Real Estate Partners X L.P. . |Wilmington .... .|Blackstone Real Estate Partners X L.P. ...03/24/2023 ... .... 1,175,089 .. 33,693,837 |...
Brookfield Strategic Real Estate Partners IV-B L.P. . Wilmington . Brookfield Strategic Real Estate Partners IV-B L.P 07/12/2021 . 3,321,372 |.. .. 12,522,064
Praedium X Middle-Income Housing Fund, L.P Wilmington . Praedium X Middle-Income Housing Fund, L.P. ..04/11/2022 . 1,648,145 |.. .. 11,566,992
.| Strategic Partners Real Estate VII L.P. Wilmington .... .|Strategic Partners Real Estate VIl L.P. ..... ...05/20/2019 ... .... 1,081,709 A ..20,022,781 |...
2199999 Jomt Venture Interests - Real Estate - Unafflllated 0 7,837,163 0 86,552,884
....................... [GLIC REAL ESTATE HOLDINGS, LLC ...oveovoveceeseesereesereneneeneeneenes JMILMINGTON wovvvvooeoieenensnesssnsnessess Jouesnes DEsuereecues | GLIC REAL ESTATE HOLDINGS, LLC w.ovovvvvoveeresseenesnsnosnens Joonsneers cesnen oo 1073172008 oo fovenen oreine fooreeneenessessosnesnesesnone Jooeeneeneenseneene BBBTLATT |ovsuosuesessesseeseesesseones |ooseesnssnsssossoseossenesnees |oeseesssssonsssossesee
2499999. Joint Venture Interests - Mortgage Loans - Affiliated 0 5,851,477 0 0 XXX
878091-BF-3 ......... |TEACHEHS INSURANCE AND ANNUITY ASSOCIATION OF AMERICA ................ | ................................................. | ..................... |J P. MORGAN SECURITIES INC ..eeuvniiiiiiunnniiiiiiiininiiinnnns | ..... 1.DFE ...... |....05/03/2017 | .............................................................. 1,363,139 [oiiiiiiiiiiiiiiiiiiiiiii o |
2799999. Surplus Debentures, etc - Unaffiliated 0 1,363,139 0 0 XXX
6099999. Total - Unaffiliated 24,068,843 76,183,359 0 629,464,611 XXX
6199999. Total - Affiliated 0 5,851,477 0 0 XXX
6299999 - Totals 24,068,843 82,034,836 0 629,464,611 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or | Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
................... AG Credit Solutions Fund, L.P. ........cc..oee. [Dover .oooevveiviiiiinnenniiinnnnns Jennnnen. DEcceeenn | CAPITAL DISTRIBUTION oveeniviiinnneeeenns [122.02/03/2020 ... [....06/14/2023 ...[.... 3,242,085 |....ovvvvvinnnnn foovvrvnniiiniis Joiniiiiiines fooveini o0 s 002 3,242,085 ... 3,242,085 |.eeeeecevvnenns Jovvevvennnnnnnd0 el 0 )00 1,082,570
................... Black Mountain Sand Holdings LLC .............. [Dover ..........cccccceeeeenneenennns Jovennnne DEoeeiii... | CAPITAL DISTRIBUTION ....oooivvvvennnneene. [....07/03/2018 ... [....06/28/2023 ...{|....... 188,755 |....oeeeeevnnns fooveemnnninnnnee Jonnneenenins fooveennniinnnees JoveienneeeennnnO foeeiinn Joeenn . 188,755 | 188,755 | fooveeninneeee O o0 el
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on | ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
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Blackstone Capital Opportunities Fund IV LP

........................................................................... Wilmington CAPITAL DISTRIBUTION ....ccvvvvveneeannnnns [...07/31/2020 ... |....06/29/2023 ... [.... 1,014,309 [....coooiiiiiiis fourrinnnniiiiis Joniieiieiiiis Joiieeeeeiiies o0 e |00 1,014,309 ... 1,014,309 oo [0 .......227,216
Blackstone Energy Partners II1 L.P. . . |Wilmington .... ....| CAPITAL DISTRIBUTION ....11/27/2019 ...|....04/21/2023 ...|. 0 0 145,093
Blackstone Growth L.P. .......cccceeeis Wilmington .... ....| CAPITAL DISTRIBUTION ....07/17/2020 ...|....04/28/2023 ...|. e fel0 e (54,234)
Blackstone Life Sciences V L.P. .... . [Wilmington .... ....| CAPITAL DISTRIBUTION ....01/01/2020 ...|....05/19/2023 ...|. 0 0 (89,976)
Blackstone Life Sciences Yield L.P. ... |Wilmington .... .| CAPITAL DISTRIBUTION ...03/25/2022 ...|....06/30/2023 ...|. 0 [0 45,141
Blackstone Tactical Opportunities Fund |11
LR Wilmington CAPITAL DISTRIBUTION ...oeeviviiiiieeinnns ....03/01/2019 ...|....06/28/2023 ... (V] FOUURURRRURR | R 220,182
. [Wilmington .... ....| CAPITAL DISTRIBUTION ...08/02/2021 ...|....068/28/2023 ...|.cccoeeiiieiin0 foniiiiiiiiiii i e e o0 e 31,824 31,524 [ [0 0 L (73)
Brookfield Infrastructure Fund IV-B . Wilmington . .| CAPITAL DISTRIBUTION .. .06/29/2023 .. ... 1,171,963
Brookfield Infrastructure Fund V-B, L.P Wilmington . .| CAPITAL DISTRIBUTION .. .05/24/2023 .. (368,564)

....09/30/2019 ...|....04/18/2023 ...|.
....09/30/2019 ...|....04/19/2023 ...|.
....03/01/2019 ...|....05/16/2023 ...|.
....05/01/2021 ...|....06/12/2023 ...|.
....07/08/2019 ...|....05/16/2023 ...|.
...08/27/2021 ...|....06/12/2023 ...|.

....| CAPITAL DISTRIBUTION
....| CAPITAL DISTRIBUTION
....| CAPITAL DISTRIBUTION
....| CAPITAL DISTRIBUTION
....| CAPITAL DISTRIBUTION

.| CAPITAL DISTRIBUTION

Dominus Capital Partners II, L.P. ............ Wilmington ....
Dominus Capital Partners II1, L.P. ... Wilmington ....
Genstar Capital Partners IX, L.P. .... Wilmington ....
Genstar Capital Partners X, L.P. ........ . [Wilmington ....
Genstar IX Opportunities Fund I, L.P. .. Wilmington ....

.. 66,451 [...
.306,994 |...

Genstar X Opportunities Fund I, L.P. Wilmington .... .
GOODE PARTNERS CONSUMER FUND 111 .. |Wilmington .... ....| CAPITAL DISTRIBUTION ....12/29/2015 ...|....04/08/2023 ... |.ccce. 75,045 |oeeiiiiiiiiiis Joiiieeieiii foeeieeeeeeii foeeiiiieeeeens Jeeeiiieen0 e [ 75,045 [ 75,045 [ o0 o0 e 200,486
Great Hill Equity Partners VI, L.P. ......... Wilmington .... .| CAPITAL DISTRIBUTION ...10/30/2017 ...|....06/05/2023 ...|. ... 4,226,467

.| CAPITAL DISTRIBUTION .. ..09/22/2016 .

Scoobooooooooo

GSO Capital Opportunities Fund I11, L.P. Wilmington .... .06/30/2023 .. . 2,725,125 .543,019
Insight Partners XI, L.P. ... Cayman Island .| CAPITAL DISTRIBUTION ...02/26/2020 ...|....06/14/2023 ...|. B 4245 | 4285 | 0 0 15,229
Insight Partners XII Buyout Annex Fund, L.P.

........................................................ Cayman 1s1ands ...........ccceeees |oeeeeeeeeeeunnnnnne.. [ CAPITAL DISTRIBUTION ....08/25/2021 ...|....06/05/2023 ... oo 14,389 .. 14,389 0

Insight Partners XII, L.P. .......... Cayman Islands .. .| CAPITAL DISTRIBUTION ...07/15/2021 ...|....06/09/2023 ... | ..eveeeiienii8 Joiiiiiiiiiis e [ e [0 e e 131 U 8

.. 1,374,733 |.... 1,374,733 |...

1,374,733 |... O
. |--.- 4,803,467 |.... 4,803,467 |...

...01/01/2018 ...}....05/08/2023 ...|.

.| CAPITAL DISTRIBUTION E
...03/01/2019 ...|....06/22/2023 ...|.

.| CAPITAL DISTRIBUTION

Kinderhook Capital Fund V, L.P. .... Wilmington

Kinderhook Capital Fund VI, L.P. . [Wilmington .... N 4,803,467 |...
M/C Partners VIII, L.P. .. Wilmington . .| CAPITAL DISTRIBUTION .. ..03/01/2019 . .06/26/2023 .. .299,270 299,270
MidOcean Partners VI, L.P. .. Wilmington . .| CAPITAL DISTRIBUTION .. ..08/24/2022 . .05/04/2023 .. ..21,288 .27,288

.| CAPITAL DISTRIBUTION ..
....| CAPITAL DISTRIBUTION
....| CAPITAL DISTRIBUTION

.| CAPITAL DISTRIBUTION

..01/1172023 .
....01/01/2021 ...|....06/26/2023 ...|.
....03/31/2015 ...|....06/01/2023 ...|.
...05/17/2017 ...|....06/13/2023 ...|.

.05/17/2023 ... |eeeeiiiiiens 0
137,790 |...
.. 36,763 |...
117,762 |...

NB Credit Opportunities Fund I1, L.P. 1,522,133
NB Secondary Opportunities Fund V LP ...

New Enterprise Associates 15, L.P. ...

Nevark ...
. | Newark ...
. [Wilmington ....

coooooooooo

New Enterprise Associates 16, L.P. .. . |Wilmington .... ....05/17/2017 ...|....06/13/2023 ...|..cci 117,762 |urennennennees feeeneeeeieeeees e oo o0 s e 117,762 o 17,762 e o0 0 | 437,961
Newstone Capital Partners IIl, L.P. .. . [Wilmington .... ....| CAPITAL DISTRIBUTION ....12/27/2016 ...|....04/06/2023 ...|.......0644,560 |........ccooiir Jorrrnenniniins Joovnniienninnns fovviiiieneenns Joevviiiieenn0 e [ 644,560 |.......644,560 [........occooes o0 [0 s 322,413
NexPhase Capital Fund 1V, LP .. |Wilmington .... ....| CAPITAL DISTRIBUTION ....03/31/2021 ...|....06/21/2028 ... |....... 118,994 |....oooiiiiiiiis Jooiiinniiiie Joeeiiieeeeiie foeeeieeeeeenn feeeiieeeeen0 e [ 118,994 [ 118,994 [ o0 o0 [ (251,244)
NGP XI Luxe Coinvest, L.L.C. ....cccvvrrrenns DOVEr ..eevivieieeeiirieeee e CAPITAL DISTRIBUTION ...oeeviviiiiieeinnns ....08/13/2018 ...|....05/23/2023 ...|....... 504,764 [0 RN | R 599,010
PA DIRECT CREDIT OPPORTUNITIES FUND 11, L.P.

........................................................ Wilmington .........ccccoceeeeiiiss |oeeeeenn DEoeeeeo.. | CAPITAL DISTRIBUTION .....ceeeevinnnnnennnnn |-...06/16/2017 ...|....06/30/2023 ...|....... 287,380 0

PHGP-LS HOLDINGS, L.P. ..eevieiiiiiiiiiieeene Boston <. | INPATRMENT ....01/20/2021 ...|....06/30/2023 ...|.... 2,997,079

Platinun Equity Capital Partners V, L.P. ... [Wilmington .... ....| CAPITAL DISTRIBUTION .. ....07/01/2019 ...|....06/06/2023 ...|........ 22,320 ... 36,437
Platinum Equity Capital Partners VI, L.P. .. [Wilmington .... ....| CAPITAL DISTRIBUTION ....12/12/2022 ...|....06/23/2023 ... |....... 184,666 |.......ccooiiin |ooemeieniiiiiis Joeeiieeneeiii foeeiieeeeeeens e 0 e [ 184,666 ... 184,666 [....oooceeiens [0 [0 [ (252,474)
Prospect Hill Growth Fund I1, L.P. ........... Wilmington .... ....| CAPITAL DISTRIBUTION ....07/11/2019 ...|....06/28/2023 ...|........ 10,039 |...

Rothwel | Ventures I, L.P. .| Wilmington .| CAPITAL DISTRIBUTION ...09/13/2021 ...|....06/08/2023 ...|....... 150,649 |...

....06/30/2016 ...|....06/27/2023 ...|.
....11/21/2016 ...|....06/27/2023 ...|.

..12/20/2019 . .06/22/2023 ..
..06/25/2018 . .06/02/2023 ..
..03/14/2019 . .06/27/2023 ..
...08/22/2023 ...|....06/23/2023 ...|.

... |CAPITAL DISTRIBUTION
....| CAPITAL DISTRIBUTION

.| CAPITAL DISTRIBUTION ..
.| CAPITAL DISTRIBUTION ..
.| CAPITAL DISTRIBUTION ..
.| CAPITAL DISTRIBUTION

SAIF Partners IV, L.P. .... Cayman Islands ..
Silver Oak Services Partners II1, L.P. ...... [Wilmington ....
SP Mars Investors L.P. .ocoovevunvinnnnns Wilmington .
STONEPEAK INFRASTRUCTURE FUND 111 LP Wilmington .
Strategic Partners VIII L.P. ........ Wilmington .
True Wind Capital Continuation, L.P . |Wilmington ....

. (33,175)

coooooooooo




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
................... Warren Equity Partners Fund IV, L.P. ........ |Wilmington ............ccooooeenn founnnnnn DE......... | CAPITAL DISTRIBUTION .......ccccnnnnnneeeen 1220172472023 ... |....06/23/2023 ... .ceveveeeeeennn0 oo Lo o Joeeeeeeeeeeeens e 0 Ly ... 690,782 .......690,782 | feeennnnnn0 el 0 .. (625, 985)
1999999. Joint Venture Interests - Common Stock - Unaffiliated 22,193,794 5,058,421 0 8,055,500 0] (2,997,079) 0] 21,463,629 | 21,463,629 0 0 0] 15,633,698
................... Blackstone Real Estate Partners X L.P. .... |Wilmington ........ccccoooiiiiiiiis [onnnnns DELLooooo . | CAPITAL DISTRIBUTION ...oevvvnnnnnnnnnnnnnnns [+...03/0172019 ... [....06/29/2023 ...|....... 156,145 | o o e o0 L [ 156,145 | 156,145 | [0 el 0 (116, 290)
Brookfield Strategic Real Estate Partners
IV-B L.P. ...... . |Wilmington ... . DE. .| CAPITAL DISTRIBUTION . ....07/12/2021 . .05/15/2023 ... 12,047 |... 12,047 |. K L0 . (405,755),
CPI Capital Partners Asia Pacific, L.P. .... |Cayman Islands . . | CAPITAL DISTRIBUTION . ....06/01/2019 . .06/08/2023 ... 381,297
.. |Praedium X Middle-Income Housing Fund, L.P. |Wilmington I CAPITAL DISTRIBUTION oo |...04/11/2022 ... |....04/21/2023 ... .. 85,154 e e o0 s |l 85,154 [ 85,154
2199999. Joint Venture Interests - Real Estate - Unaffiliated 253,346 0 0 0 0 253,346 634,643
................... |Maxim Income Oppor tunity Fund |, L.P. ....... |Wi|mington coveeeeeeeeeeees foeeeee. DEeeeeenn. [CAPITAL DISTRIBUTION ..o [1...09/08/2017 .. ....06/30/2028 ... [....... 150,950 |...cevvvveeeeene Jooveeennennnnnns fooveeeeiiiiieens o Joeveeeeeennnn0 e |11l 150,950 ... 150,950
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 150,950 0 0 0 0 0 0 150,950 150,950 0 0 0 365,809
6099999. Total - Unaffiliated 22,598,090 5,058,421 0 8,055,500 0 (2,997,079) 0| 21,867,925 | 22,249,222 0 381,297 381,297 | 15,540,641
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 22,598,090 5,058,421 0 8,055,500 0 (2,997,079) 0] 21,867,925 | 22,249,222 0 381,297 381,297 | 15,540,641
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38376G-BW-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_09-99  5.151% 10/16/49 ...eeevieeiinieeeieeeieeeeceniees | eevevviiineees feennd 06/01/2023 ..... Interest Capitalization 118,330 |. ..118,330 |... . .
38376G-SN-1 ......... GOVERNMENT NATIONAL MORTGAGE GNMA_10-96  4.347% 07/16/50 .....ccevvvveniiiiiiniiniiiiiiiiiiinnees | eeeeeeniieeens il 06/01/2023 ..... Interest Capitalization 129,236 |. .. 129,236 |...
38376G-Wi-6 ......... GOVERNMENT NATIONAL MORTGAGE A 3.485% 10/16/50 .....ueieeeeeeieieeieeieeeeeeenneeeeeeennieeeees | cevvvvnniinnnns Jeennid 06/01/2023 ..... Interest Capitalization
38377J-4X-8 ......... GOVERNMENT NATIONAL MORTGAGE A 5.418% 02/16/40 .....evviivivinniiiiiiiiiiiniiiniincnvcinnineees | eeeevennieeens fonnd 06/01/2023 ..... Interest Capitalization
38378B-R8-4 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_12-142  2.639% 04/16/54 .... 06/01/2023 ..... Interest Capitalization
38378B-TJ-8 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_12-53  3.299% 04/16/52 06/01/2023 ..... Interest Capitalization
38378N-AG-8 ......... GNMA_13-153 GOVERNVENT NATIONAL MORTGAGE A  2.938% 10/16/54 .... 06/01/2023 ..... Interest Capitalization
38378N-BU-6 ......... GNMA_13-155 GOVERNMENT NATIONAL MORTGAGE A  3.079% 08/16/54 .... 06/01/2023 ..... Interest Capitalization
38378X-AG-6 ......... GNMA_14-92 GOVERNMENT NATIONAL MORTGAGE A  3.577% 05/16/54 06/01/2023 ..... Interest Capitalization
38379K-LP-1 . ..| GNMA_15_75 GOVERNMENT NATIONAL MORTGAGE A  3.467% 05/16/55 .. 06/01/2023 Interest Capitalization ..
38379K-S7-4 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_15-125  3.337% 07/16/55 . 06/01/2023 Interest Capitalization ..
38379K-S8-2 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_15-125  3.337% 07/16/55 . 06/01/2023 Interest Capitalization ..
3837K-2B-7 ......... GOVERNMENT NATIONAL MORTGAGE A GMNA_15-107  3.335% 03/16/57 .... 06/01/2023 ..... Interest Capitalization
3837R-CB-7 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-188  3.000% 07/16/57 06/01/2023 ..... Interest Capitalization
3837R-DE-0 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.388% 03/16/57 ...ceeevvveen | vevvvvnnnnnnnns oennd 06/01/2023 ..... Interest Capitalization
3837R-JG-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_16-166  3.100% 04/16/58 .......evvvvvivrnnnniiiiiniiiiiiniins | eeeeeeniieeens foannd 06/01/2023 ..... Interest Capitalization
3837R-LR-2 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-1  3.000% 12/16/58 ... 06/01/2023 ..... Interest Capitalization
3837R-NE-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-22  3.038% 08/16/58 06/01/2023 ..... Interest Capitalization
3837R-NT-6 ......... GOVERNVENT NATIONAL MORTGAGE A GNMA_17-29  3.231% 09/16/58 06/01/2023 ..... Interest Capitalization
3837R-PJ-6 GOVERNMENT NATIONAL MORTGAGE A GNMA_17-41  3.000% 07/16/58 .. 06/01/2023 ..... Interest Capitalization
38379R-PS-6 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_17-44  3.264% 02/17/57 .. 06/01/2023 Interest Capitalization ..
38379R-S8-7 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_17-102  3.197% 12/16/58 . 06/01/2023 Interest Capitalization ..
38379R-UD-3 .. .| GOVERNMENT NATIONAL MORTGAGE A GNMA_17-51  2.500% 05/16/59 .. 06/01/2023 Interest Capitalization ..

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

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

.. | GOVERMENT NATIONAL MORTGAGE AS SERIES 16-95 CLAS ZL
. | GOVERNMENT NATIONAL MORTGAGE A GOVERNVENT NATIONAL MORTGAGE A

2.750% 01/16/59 ..
3.050% 12/16/58 ..
2.751% 04/16/57
3.122% 08/16/58
2.918% 12/16/57 ..

GOVERMENT NATIONAL MORTGAGE AS GNMA_16-95

GOVERNMENT NATIONAL MORTGAGE A GNMA_16-110
GOVERNMENT NATIONAL MORTGAGE A GNVA_16-24

2.933% 05/16/58 .
3.350% 09/16/57 ..

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

3.449% 06/16/57 ..

2.886% 04/16/58 ..

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

GOVERMENT NATIONAL MORTGAGE AS GNMA_16-94
GOVERMENT NATIONAL MORTGAGE AS GNVA_16-96
GOVERNMENT NATIONAL MORTGAGE A GNMA_18-81  2.500% 01/16/60 ..
GOVERNMENT NATIONAL MORTGAGE A GNMA_18-88  3.081% 11/16/59
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A
GOVERNMENT NATIONAL MORTGAGE A GNMA_18-58  2.500% 12/16/57 ..
GOVERNMENT NATIONAL MORTGAGE A GNMA_18-3 ~ 3.000% 05/16/59 ...
GOVERNMENT NATIONAL MORTGAGE A GNMA_18-28  2.701% 01/16/55

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

GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A

2.938% 03/16/58 ..

2.781% 04/16/54 ..

2.700% 05/16/60

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

3.009% 11/16/59

06/01/2023
06/01/2023
06/01/2023
06/01/2023
06/01/2023
06/01/2023
06/01/2023
06/01/2023
06/01/2023
06/01/2023
06/01/2023
06/01/2023
06/01/2023
06/01/2023
06/01/2023
06/01/2023
06/01/2023

...06/01/2023
...06/01/2023

06/01/2023
06/01/2023
06/01/2023
06/01/2023

Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38380M-CE-9 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.000% 08/16/60 ........cccen | vevvvrnnnnnnens ounnd 06/01/2023 ..... Interest Capitalization ... 43,236 |. ... 43,236 |... 1.A ...
38380M-DK-4 ......... GOVERNVENT NATIONAL MORTGAGE A GNMA_18-110  3.200% 01/16/60 J [ R 06/01/2023 ..... Interest Capitalization ... 50,690 |. ... 50,690 |...
38380M-MM-0 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.000% 07/16/60 ......ooeeeee | covvvvvnnnnnnns oennd 06/01/2023 ..... Interest Capitalization
0109999999. Subtotal - Bonds - U.S. Governments
3136A0-VF-1 ......... FANNIE MAE FNMA 11-73 FNMA_11-73D  3.500% 01/25/41 ...oeeimeeieieeieeieeeeeeenneeeeeeenneeeeee | evvvviniiineens feennd 06/01/2023 ..... Interest Capitalization
3136A7-B6-8 ......... FANNIE MAE FNMA_12-83 FANNIE MAE FNMA_12-83  2.500% 08/25/42 .........cevuvvrviiinnnnniiniinnnnns | eeveeenniieeens foannd 06/01/2023 ..... Interest Capitalization
3137A-J7-0 ......... FREDDIE MAC FHLMC_11-3960 FREDDIE MAC FHLMC_11-3960  3.500% 11/15/41 ...ooiiiveiiiiiiieeiis | eevvviiiieeees e 06/01/2023 ..... Interest Capitalization
31396E-UC-8 ......... FREDDIE MAC FHLMC 3065  5.500% 11/15/35 ....cvvvvveniiiiiiiiiiiiiiiiiiinnecciriineeeeveniieeenennns | eeeevennineees fonnnd 06/01/2023 ..... Interest Capitalization
31397N-T4-7 ......... FANNIE MAE FNMA 09-42  5.000% 06/25/39 ...eeuuneeeeeniieeeeeenneeeeeenne e e eeeenn e e eeeennnneeees | eevvvnnniinnens Jennid 06/01/2023 ..... Interest Capitalization
313970-N0-7 ......... FANNIE MAE FNMA 11-9  3.500% 02/25/41 ...vuuviiiiiiiiiiiiiiiiiininiiiiiinineciiiiinsssesnninseneeees | aeeeeennnnnenes |oonnad 06/01/2023 ..... Interest Capitalization
0909999999. Subtotal - Bonds - U.S. Special Revenues
020002-BK-6 ......... ALLSTATE CORP ALLSTATE CORPORATION (THE) ~ 5.250% 03/30/33 ...eevvviviiiiiiiiiiiiiiiiiiiiiiiniines | eeeeveniieeens il 04/12/2023 ..... STIFEL NICOLAUS AND GO INC ..evvuuniiiiiriiniiiiiiiii e eeiiii s s s rrsi s s sesnis s s e rsnn s s snnnnnes oeernnnninsesrnnsnnnsssennnnnneees Jonniinnnnnrnn, 5,093,050 |eevvunniiiiiininnnns 5,000,000
053332-BD-3 ......... [AUTOZONE INC  4.750% 02/01/33 ...eeeeeieeeeemeeieeeeeeeee e e e eeeee e e e eenee e e e e ennnneeeeeennnnnees | eevnnnnennenns [oreead 06/30/2023 ..... Various ..10,181,824 |. .. 10,415,000 |...
053611-AN-9 ......... [ AVERY DENNISON CORP AVERY DENNISON CORPORATION ~ 5.750% 03/15/33 ...evvvenriviiiiiiiiiiiiiininnes [ eeervieeeeeenn [l 04/13/2023 ..... WELLS FARGO BANK ... 1,779,411 |. 1,695,000 ...
125523-CS-7 ......... |CIGNA CORP  5.400% 03/15/33 .....ceeeeeiieeeeeeeneeeeeeee e e eeen e e e eenne e e ee e e e eernnanees | cevnnnnnnnnnns [oeeend 04/11/2023 ..... MORGAN STANLEY 5,205,900 |. 5,000,000 |...
17888H-AB-9 .........| CIVITAS RESOURCES INC Series 144A  8.750% 07/01/31 ..covvviiiiiiiiiiiiiiiiiininecciiiineeecinnen [ eevviineeeeeenn foed 06/22/2023 ..... BANC OF AMERICA SECURITIES LLC .. 3,000,000 |. 3,000,000 |...
205768-AS-3 COMSTOCK RES INC Series 144A  6.750% 03/01/29 .. 05/16/2023 ..... MORGAN STANLEY .. 1,780,000 |. 2,000,000 |...
21871X-AH-2 . ..| SUNAMERICA INC Series 144A  3.900% 04/05/32 05/31/2023 Tax Free Exchange . 4,993,315 |. 5,000,000 |.
21871X-AK-5 . ..| SUNAMERICA INC ~ 4.350% 04/05/42 ... 05/31/2023 Tax Free Exchange . 2,999,220 |. .. 3,000,000 |.
21871X-AP-4 . ..| SUNAMERICA INC Series 144A  6.875% 12/15/52 .. 05/31/2023 Tax Free Exchange .... 9,553,830 |. .10,000,000 |.
22822V-BC4 ......... CROWN CASTLE INTERNATIONAL COR  5.100% 05/01/33 .. 05/10/2023 ..... BANC OF AMERICA SECURITIES LLC .. 9,971,600 |. ....10,000,000 |...
256677-AL-9 ......... DOLLAR GENERAL CORP DOLLAR GENERAL CORPORATION ~ 5.000% 11/01/32 ..eevvvvnniiiiiinnniiiiiinnnnns | eeeeveniieeens il 04/11/2023 ..... WELLS FARGO BANK ... .. 10,126,750 |. ..10,000,000 |...
26884A-BB-8 ......... ERP OPER LP ERP OPERATING LIMITED PARTNERS ~ 4.500% 07/01/44 .....oeeeeeeiieieieeeieeeecenees | evvvveiniieeens e 06/13/2023 ..... WELLS FARGO BANK ... N
26884T-AW-2 ......... ERAC USA FIN CO Series 144A  4.900% 05/01/33 .....cocvvvvrniiiiiiiiniiiiiiiiiinieeciiiineeeeennnins | eeeeeenniineees fonnid 05/10/2023 ..... Various .. 14,935,650 |. .. 15,000,000 |...
26884T-AX-0 ......... ERAC USA FIN CO Series 144A  5.400% 05/01/53 .....ceeemrmmiiieemmniieeeeennneeeeeeenneeeeeennnnees | cevvvnnniinnnns Jonnid 04/26/2023 ..... J.P. MORGAN SECURITIES INC . 6,467,500 |. 6,500,000 |...
2936611-AD-8 ......... ENTERGY MISSISSIPPI LLC  5.000% 09/01/33 ....cevvvnniiiiiiiiiiiiiiiiiiieeecciiieeecevnineeeeennns | eeeeeenniineees fonnid 05/10/2023 ..... Various 6,519,575 |. 6,500,000 |...
30037D-AB-1 ......... EVERGY METRO  4.950% 04/15/33 ....eeeeeieeeeeeeeee e ceeie e e e e e e eenn e e e eenne e e eennnnes | ceevvnniiinnnes Jonnid 04/03/2023 ..... BANC OF AMERICA SECURITIES LLC .. 2,996,190 | 3,000,000 |...
302491-AX-3 FMC CORP FMC CORPORATION ~ 5.650% 05/18/33 ......cevvvuiiiiiiiniiiiiiiiiienieciiiiineeeriniinneeenns | eeeevennieeees fonnnd 06/01/2023 ..... Various ... 12,954,730 |. .... 13,000,000 ...
302491-AY-1 . ..| FMC CORP FMC CORPORATION  6.375% 05/18/53 .. 05/15/2023 CITIGROUP GLOBAL MARKETS . .. 9,976,100 |. .10,000,000 |.
37045X-ED-4 . .. | GENERAL MOTORS FINANCIAL CO IN  6.400% 01/09/33 ..... 06/21/2023 Various ... . 10,208,350 |. .10,000,000 |.
459506-AE-1 . ..| INTERNATIONAL FLAVORS & FRAGRA INTERNATIONAL FLAVORS & FRAGRA  4.375% 06/01/47 06/12/2023 Suntrust Banks Inc .. 297,79 |. ..395,000 |.
459506-AL-5 . .| INTERNATIONAL FLAVORS & FRAGRA INTERNATIONAL FLAVORS & FRAGRA  5.000% 09/26/48 .. Suntrust Banks Inc 2,191,462 2,600,000
50249A-AL-7 . ..| LYONDELLBASELL INDUSTRIES NV 5.625% 05/15/33 .. Suntrust Banks Inc 4,995,690 5,000,000
55903V-BC-6 ......... MAGALLANES INC  4.279% 03/15/32 ...iiviiiiiiiiiiiiiiee i snnsi s nnnnns | eeeeeennnnneees fonnid 05/01/2023 ..... Tax Free Exchange .... 2,500,000 |. 2,500,000 |...
55903V-BD-4 ......... MAGALLANES INC  5.050% 03/15/42 ..o eeeeee e e e e eeee e e eeene e e ennn e e ennnnes | cevvvinniinnnns Joennid 05/01/2023 ..... Tax Free Exchange . 2,500,000 |. 2,500,000 |...
573284-AU-0 ......... MARTIN MARIETTA MATERIAL =~ 4.250% 12/15/47 ..eviiiiiiiiiiiiiiiiiiiiiccciiiceccviececcvvieeees | eeeeeennieeees ol 06/13/2023 ..... WELLS FARGO BANK ... 1,225,470 |. 1,500,000 ...
581557-BU-8 ......... MCKESSON CORP  5.100% 07/15/33 .eeeeeeeeeeee e eeeere e e e eeeee e e e eenn e e e ee e e e eennnneeeees | cevvvnnnninnens Joennid 06/07/2023 ..... GOLDMAN SACHS & CO 3,500,000 |...
595112-BZ-5 ......... MICRON TECHNOLOGY INC ~ 5.875% 02/09/33 ...eevvvnniiiiiiiiiiieiiiiiineeecriiineeeccvninesecnnninees | aeeeeenninneees foinid 04/05/2023 ..... BANC OF AMERICA SECURITIES LLC .. 2,000,000 |...
595112-CB-7 MICRON TECHNOLOGY INC ~ 5.875% 09/15/33 04/05/2023 ..... WELLS FARGO BANK ... 5,000,000 |...
631005-BC-8 . ..| NARRAGANSETT ELECTRIC COMPANY Series 144A  5.638% 03/15/40 06/01/2023 MESIROW & COMPANY . 3,000,000 |.
682680-BG-7 . ..|ONEOK INC ~ 6.100% 11/15/32 ... 04/06/2023 MORGAN STANLEY .. 3,000,000 |.
69437@-AE-6 . ..|PWC US GROUP LLP  3.580% 09/15/32 06/30/2023 Taxable Exchange 7,000,000 |.
69437@-AF-3 . ..|PWC US GROUP LLP  3.730% 09/14/35 06/30/2023 Taxable Exchange 8,000,000 |.
718547-AM-4 . .|PHILLIPS 66 CO  4.680% 02/15/45 05/02/2023 Tax Free Exchange . 7,120,000 |.

718547-AP-T7 ......... PHILLIPS 66 CO  4.900% 10/01/46 ...
T4340*-BL-7 ......... PROLOGIS TARGETED US LOGISTICS PROLOGIS TARGETED US LOGISTICS
T4340X-CF-6 ......... PROLOGIS LP  5.250% 06/15/53
T4340X-CH-2 ......... PROLOGIS LP 5.125% 01/15/34

5.500% 06/15/38 ...

05/02/2023
05/23/2023
...... 06/26/2023
...... 06/26/2023

Tax Free Exchange ....
MITSUBISHI SECURITIES
CITIGROUP GLOBAL MARKETS ....
BANC OF AMERICA SECURITIES LLC

...................... 10,000,000

..... 5,000,000 |...
..... 8,000,000 |...
..... 3,468,000 |...
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745332-CL-8 ......... PUGET SOUND ENRG INC PUGET SOUND ENERGY INC ~ 5.448% 06/01/53 .....ceeevereieieeemniiieeeeennees | cevvvvniieenns feennd 06/13/2023 ..... Various ... 11,903,129 |. ....11,900,000 |... 1.F FE
76169#-AU-7 ......... REYES HOLDINGS LLC ~ 4.950% 05/17/33 ...euvviiiiiiiiiiiiiiiiiinieecciiiee e eeecnnninesecnnnnnns | eeeeeennnnnenes fonnid 05/17/2023 ..... BANC OF AMERICA SECURITIES LLC ...viivviiniiiiiiiiiieeciiii et s v sesni s s sennnines oeernnninnesennnnnsnssrnnnnnenees Joernninnnnninn, 5,000,000 foeuiiiiiinnnnniinnnnns 5,000,000 |...

816300-AH-0 ......... SELECTIVE INS GRP INC. SELECTIVE INSURANCE GROUP INC.  5.375% 03/01/49 .
9B41M-AK-6 ......... XYLEM INC/NY XYLEM INC ~ 4.375% 11/01/46
0778FP-AL-3 ......... BELL CDA BELL CANADA  5.100% 05/11/33
13648T-AC-1 ......... CANADIAN PACIFIC RAILNAY COMPA  2.875% 11/15/29 ..

...... 05/16/2023 ..... [ STIFEL NICOLAUS AND CO INC .
...... 05/16/2023 .....|Suntrust Banks Inc
...... 05/08/2023 ..... [ TORONTO DOMINION ...
...... 04/19/2023 .....|Taxable Exchange ...

..... 2,175,000 |...
..... 3,600,000 |...
..... 5,000,000 |...
..10,000,000 |...

13648T-AD-9 ......... CANADIAN PACIFIC RAILNAY COMPA  4.300% 05/15/43 ....coeeunriiiieiiiiiiiieeeeiieieeeeiieeeeees | e [ 04/27/2023 ..... Taxable EXChange ........ooooiiiiiiiiiii e [ [ 5,619,578 |. 6,044,000 |...
13648T-AE-7 ......... CANADIAN PACIFIC RAILNAY COMPA  4.950% 08/15/45 ...ocoviuviiiiieiiiiiiiieiiiiiiieeesiiiineeees | e [ 04/27/2023 ..... Taxable Exchange ... ... 12,725,765 |. .... 13,000,000 |...
13648T-AF-4 .........| CANADIAN PACIFIC RAILWAY COMPA ~ 4.700% 05/01/48 ......ccooiimmiiiiiiiiiiiiiieceiiieeeeeieeees [ | 04/19/2023 ..... Taxable Exchange .. 14,308,550 |. .. 14,400,000 |...
29250N-BR-5 .. . [ENBRIDGE INC ~ 5.700% 03/08/33 .....cevvvvreeennns 04/11/2023 MITSUBISHI SECURITIES 8,000,000 |.

.| FAIRFAX FINANCIAL HOLDINGS LTD  5.625% 08/16/32

303901-BL-5 . . 05/19/2023 Tax Free Exchange . ..5,000,000 |
00973R-AN-5 . ..| AKER BP ASA Series 144A  6.000% 06/13/33 .. 06/30/2023 Various .............. .10,000,000 |.
05635J-AB-6 . .|BACARDI LTD Series 144A  5.400% 06/15/33 06/06/2023 BANC OF AMERICA SECURITIES LLC 5,000,000

..|BACARDI LTD Series 144A  5.900% 06/15/43 ..
.. | EMPRESA NACIONAL DE PETROLEO E Series 144A  6.150% 05/10/33 .
46128M-AS-0 . .| INVERSIONES CMPC SA Series 144A  6.125% 06/23/33 .
478375-AN-8 . JOHNSON CONTROLS INTERNATIONAL  4.950% 07/02/64 ...

05635J-AC-4 .
20245J-AN-2

06/22/2023 GOLDMAN SACHS & CO ...
04/26/2023 SCOTIA CAPITAL ..
06/20/2023 BANC OF AMERICA SEC

04/18/2023 ..... Suntrust Banks Inc

..5,000,000 |
-.10,000,000 |...

A TE T TR T 34

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 333,782,000

¢'v04

BGHI473-NR-3 .........|Med Review Inst of America Med Review Inst of America 10/06/24 . 04/17/2023 ..... No Broker ... .. 175,269 |. .. 178,846 |...
BGII4OM-7V-8 . ..[Nomni's Food, LLC Nonni's Food, LLC 03/01/25 ... 06/29/2023 No Broker ... .. 491,756 |. 493,223 |.
BGII4AA-8J-8 . ..| AC&A Enterprises Holdings, LLC AC&A Enterprises Holdings 01/21/25 04/12/2023 Interest Capitalization

BGI4AA-8R-0 ......... AC&A Enterprises Holdings, LLC AC&A Enterprises Holdings 01/21/25 ... 04/12/2023 ..... Interest Capitalization

BGW4AA-DF-O ......... AC&A Enterprises Holdings, LLC AC8A Enterprises Holdings 01/21/25 e | viveiiieiiies e 04/12/2028 ..... Interest Capitalization

BGI4AM-87-8 ......... HMI Acquisition Company HMI Acquisition Company 12/28/24 ..o | e 05/31/2023 ..... Interest Capitalization

BGI4AM-87-8 ......... HMI Acquisition Company HMI Acquisition Company 12/28/24 .o | e e 05/24/2023 ..... No Broker

BGI4AM-9C-6 ......... HMI Acquisition Company HMI Acquisition Company 12/28/24 ..o | e 04/03/2023 ..... Interest Capitalization ..

BGWAEA-TK-8 ......... World Wide Packaging, Inc. World Wide Packaging 03/27/25 veeeeeeeeiieeeiieeeiieeenes | eieveiieiiies e 04/03/2028 ..... Interest Capitalization

BGW4FS-U9-1 ......... World Wide Packaging, Inc. World Wide Packaging 03/27/25 ovvnvviiiiiiiiiiiiiiiiniiins | e e 04/03/2023 ..... Interest Capitalization

BGWAGJ-AN-1 ......... Chase Industries, Inc Chase Industries Inc 05/11/25 . 05/25/2023 ..... Interest Capitalization

BGW4GJ-F8-9 . .| Chase Industries, Inc Chase Industries 05/11/25 ... 04/04/2023 Interest Capitalization ..

BGI4GJ-FQ-9 . ..|Chase Industries, Inc Chase Industries Inc 05/11/25 .
BGW4HX-P5-2 . ..|EXT Acquisitions Inc EXT Acquisitions Inc 06/26/24 .
BGW4KH-RO-5 ......... Sara Lee Frozen Bakery Sara Lee Frozen Bakery 07/30/25 ...
BGWALN-97-3 ......... Transportation Insight Transportation Insight 12/03/24
BGW4P4-MO-4 ......... MTI Group Acquisition Company MTI Group Acquisition Company 03/31/25 ..

04/05/2023 Interest Capitalization
04/05/2023 No Broker ...
...... 06/14/2023 ..... [No Broker ...
...... 06/27/2023 ..... No Broker
...... 05/15/2023 .....| Interest Capitalization ..

BGW4TC-1P-7 ......... The Ultimus Group Midco, LLC The Ultimus Group Midco 02/01/26 .vevveeniieiiiieenine | e i 04/19/2023 ..... No Broker ...

BGW50M-M8-8 ......... Valicor PPC Intermediate | LLC Valicor PPC Intermediate | LLC ~ 07/24/24 ..o | vevvvinnnnnnns onnnd 04/03/2023 ..... Conversion ..

BGISOM-M8-8 ......... Valicor PPC Intermediate | LLC Valicor PPC Intermediate | LLC 07/24/24 ....ooviies | e o 06/30/2023 ..... No Broker ...

BGHEOM-MI-6 ......... Valicor PPC Intermediate | LLC Valicor PPC Intermediate | LLC 07/28/26 oo | e | 04/03/2023 ..... Conversion ..

BGII52C-V0-5 Heartland, LLC Heartland LLC 08/30/24 ..o | e o 06/30/2023 ..... No Broker ...

BGI55B-33-9 . .. | DAS Purchaser 2 Corp. DAS Purchaser 2 Corp. 11/13/24 Conversion

BGI558-33-9 . .. | DAS Purchaser 2 Corp. DAS Purchaser 2 Corp. 11/13/24 No Broker

BGW58E-FR-4 . ..|Fresh Holdco, Inc. Fresh Holdco 01/24/26 ... No Broker

BGI58R-VU-0 . ..|New ILC Dover, Inc. New ILC Dover 01/31/26 . No Broker

BGHE7N-DD-6 . ..|BCM One, Inc. BCM One, Inc. 11721 ... No Broker .

BGIIB7S-LS-3 ......... NFEM & J, L.P. NFM & J, L.P. /30727 i | e [ 05/26/2023 ..... No Broker ... ..237,069 |. . .
BGI6BQA-QF-9 ......... Affinity Hospice Intermediate Affinity Hospice Intermediate RNAT/21 o | e 06/01/2023 ..... COMVEISTON .ttt e e et e e e et e e e e e e e e e e e s ma e e e e e s smne e e e e s s mmaseeeessannnneeseaans [ornmeessaainnneessssnnneeesaaas [ernnnressesianneaeeaas 1,679,208 | 1,700,571 |...
BGIGA7-31-4 ......... Blackbird Purchaser, Inc. Blackbird Purchaser, Inc. UV R 06/30/2023 ..... Conversion .. 3,824,341 |oevvviiiiiiiiiiiiiees 3,862,811 |...
BGHBA7-4Y-1 ......... Blackbird Purchaser, Inc. Blackbird Purchaser, Inc. — 04/08/26 ..........cccooeeeeiiiin | eovviiiinnennns o 06/29/2023 ... N0 B KT ..ttt e e s eeesssineeeeessainneeeessainnneeaes |oreneesiaaiinnniessaainnnaaesaaae [ersnneaesasinnniaaaas 2,286,861 |...ooeeeiiiiinnnnn. 2,309,961
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BGHIEBU-S0-0 ......... Spendiend Holdings LLC Spendiend Holdings LLC 03/01/28 .. [ e 05/18/2023 ..... NO BIOKET et e e s e e e s snn e e e s s s snnnne e e e e [orneeeeesienneessesrenneessennns [eerneessesinnneessssnnnnees T, 82D [euiiiii i 7,334 |0 2.0 PL
BGI6H4-LD-8 ......... MidWest Eye Services, LLC Midllest Eye Services, LLC 08/20/27 wevvvveeniiiiieeiinee | e o 06/29/2023 ..... No Broker ... .. 423,516 |...
BGlIEH4-ZP6 ......... Element 78 Partners, LLC Element 78 Partners, LLC 12/01/27 e | i [ 05/30/2023 ..... No Broker ...
BGHBKD-TZ-T7 ......... RFI Buyer, Inc. RFI BUYER, INC. 08/05/28 ...eoeeeiiiiiiieeeeiiiiiee e seinnnees | eeeeeeiieeees [ed 06/07/2023 ..... No Broker ...
BGW6L1-YC-7 ......... Wellspring Pharmaceutical Corp Wellspring Pharmaceutical Corp  08/22/28 ...ccevvvvees | vevvvvnviinns Joeees 04/03/2028 ..... No Broker ...
BGIW6L7-XX-9 ......... Techmer Techmer 09/01/28 oo | | 05/25/2023 ..... No Broker ...
BGIBRR-22-1 ......... Legacy Service Partners Legacy Service Partners  01/09/29 ..coevivieniviiiiiiiiieiiieees | eeeeviiiieiins e 06/03/2023 ..... No Broker
BGIIBY5-94-3 ......... Heal th Management Associates Health Management Associates 03/31729 v | e e 04/03/2023 ..... CHURCHILL ASSET MANAGEMENT LLC ..
BGIBY5-95-0 ......... Heal th Management Associates Health Management Associates 03/31/29 o | v oo 05/01/2028 ..... No Broker
BGIi6VB-D1-1 . ..|Pinnacle Supply Partners Pinnacle Supply Partners 04/03/30 04/03/2023 CHURCHILL ASSET MANAGEMENT LLC
BGIBVB-D4-5 . .| Corbett Technology Solutions Corbett Technology Solutions 05/16/2023 No Broker ...
BGII6VB-D6-0 . ..|Wellspring Pharmaceutical Corp Wellspring Pharmaceutical Corp 04/03/2023 CHURCHILL ASSET MANAGEMENT LLC
BGIEVB-D9-4 ......... Rhino Tool House Rhino Tool House 04/04/29 ..o eeees. | e [ 04/04/2023 ..... CHURCHILL ASSET MANAGEMENT LLC ..
BGIBVB-DA-1 ......... Rhino Tool House Rhino Tool House 04/04/29 ..o | e o 04/04/2023 ..... CHURCHILL ASSET MANAGEMENT LLC ..
BGWEVB-DA-1 ......... Rhino Tool House Rhino Tool House 04/04/29 .o | i e 06/01/2023 ..... Conversion
BGHEVB-DB-I ......... Rhino Tool House Rhino Tool House ~ 04/04/29 ......ccoovviiiiiiiiiiiiiiiiiiiiicciiiiieeees | eeeeeeiieeees [ 04/04/2023 ..... CHURCHILL ASSET MANAGEMENT LLC ..
BGHBVU-GA-6 ......... LYNX Franchising, LLC LYNX Franchising, LLC ~ 12/23/26 ....ccooiiiuiiiiiiiiiiiiieciiis | e [ 04/14/2023 ..... CHURCHILL ASSET MANAGEMENT LLC ..
BGBVY-K2-1 ......... Argano, LLC Argano, LLC 06/10/27 .t ins | eeeeeineeees [ed 04/18/2023 ..... CHURCHILL ASSET MANAGEMENT LLC ..
BGHEX9-VY-2 ......... TRILON GROUP, LLC TRILON GROUP, LLC 05/27/29 oo | e [ 05/15/2023 ..... CHURCHILL ASSET MANAGEMENT LLC ..
BGlIBY2-N7-4 ACP Tara Holdings, Inc. ACP Tara Holdings, Inc. 09/10/27 06/01/2023 ..... CHURCHILL ASSET MANAGEMENT LLC ..
BGHEY5-7S-9 . ..|Whitsons Holding Group, LLC Whitsons Holding Group, LLC 08/27/21 . 06/02/2023 CHURCHILL ASSET MANAGEMENT LLC ..
BGIBYN-IID-7 . .| Whitsons Holding Group, LLC Whitsons Holding Group, LLC 08/27/27 . 06/02/2023 CHURCHILL ASSET MANAGEMENT LLC ..
BGII6Z5-V8-5 . ..|ClaimlogiQ ClaimlogiQ 05/31/29 oo 06/13/2023 CHURCHILL ASSET MANAGEMENT LLC ..
BGIIBZA-6V-1 . ..| Arch Cutting Tools Corp Arch Cutting Tools Corp 04/01/26 CHURCHILL ASSET MANAGEMENT LLC .. K
BGII6ZA-7F-5 . ..|MEI Buyer LLC MEI Buyer LLC 06/30/29 ... CHURCHILL ASSET MANAGEMENT LLC 1,473,595 |.
BGW46T-59-7 ......... Winzer Corporation ..c..veeeeveeeuieeuieeie e eei e era e enneenneennns | creeeerineenas o 04/21/2023 ..... No Broker 129,032 |. 129,032 |...
BGH4PN-5L-2 ......... UBEO LLC et nne e e s snnnne e e e e | eeeeenirnnnees [eeeed 04/18/2023 ..... No Broker ... ... 34,336 |. ... 34,336 |...
BGW4TB-Q1-5 ......... Composite TEChNOIOGY ACT .uvevurieriiiriieiriie et e e eea e ena s enneenneennnes | crnneensnnnnans foieees 06/30/2023 ..... No Broker ... .. 407,143 |...
BGHI4X4-4T-9 ......... UBEO LLC et nne e e s snnnne e e e e | eeeeenirnnnees [eeeed 06/01/2023 ..... No Broker ... ... 14,889 |...
BGISBM-QM-7 ......... Stanton Carpet COrp .uuvevueeruieriieiiie e eaa e era e r s ena e ena e ennees | creeeenieena o 06/01/2023 ..... No Broker ... ... 20,741 |...
BGII465-05-4 ......... PF Baseline Fitness LLC PF Baseline Fitness LLC ~ 3/31/2024 ........cccooiiiiiiiiiiiiinnnenins | evviiiiieenns [ 05/19/2023 ..... No Broker ... ..880,000 |...
BGW4EA-TB-8 ......... WorId Wide Packaging, Inc. World Wide Packaging 03/27/25 tivvuiiiiiiiiiiiiiniiiinniins | eeveniiininens o 04/03/2023 ..... No Broker ... ... 16, ... 16,038 |...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 44,304,909 44,768,252
2509999997. Total - Bonds - Part 3 378,125,075 382,259,278 2,729,591 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 378,125,075 382,259,278 2,729,591 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 XXX
313386-10-6 .........|FEDERAL HOME LOAN BANK OF PITT ...oeeiiiiiiiiiiiiiiiiiiiiie e ssinnnee e sninneens | eeevineneeeeens [onnd 06/09/2023 ..... CORPORATE ACTION ..t e sttt st e s e e s snee e feessnneesenanesnnenns 2,200.000 [oveevevieiiiiiriiiiiins 220,000 |+evvieiiiieiiineiieesineennes Jevreenseeenseee e 0 | e
SBMHRY-X8-9 . .| MONDAY.COM LTD MONDAYCOM LTD .. C.. 06/14/2023 CORPORATE ACTION ...72.000 |. 12,568 |.
03940C-10-0 ......... 0= 1 USRI [POOUUUUURRROP R 06/01/2023 ..... CORPORATE ACTION ... ..1,791.000 |.... ... 79,377 |.
12648L-60-1 ......... CTI BIOPHARMA CORP .....eieeie et e ettt sne e e e s smnnne e e e nnns | rneeeensniinns [eeeead 05/10/2023 ..... CORPORATE ACTION ... ....22,002.000 |....
46222L-10-8 ......... 10NQ INC RO (OUUUURRI R 05/24/2023 ..... CORPORATE ACTION ... ...26,174.000 |....
604749-10-1 ......... MIRUM PHARMACEUT ICALS INC ...ttt ieiiiii et e s s eiiieeeesseiinnnaaesasee | eneseeesssinnns [oeeesd 06/14/2023 ..... CORPORATE ACTION ...ttt e e e e e e e e e e e e s e aeesamnnneeasaaas  [oreneaesaannnnnaasas 11,939.000 [..oeveeriiiiinnneeeen 389,245 [ i 0 |
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,135,690 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 1,135,690 XXX 0 XXX
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5989999998. Total - Common Stocks - Part 5

1,135,690

2,729,591

XXX

5989999999. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

379,260,765

XXX

6009999999 - Totals
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..36225B-ZA-9 |GINNIE MAE | POOL #781637  4.500% 07/15/33 |....... . 06/01/2023 . |Paydomn .cevveuneeeeeennns Joeemnnieeeeeeniees ferneeeees 3,192 [ 3,192 [oieeiiiins 2,968 |oeeevnnnnnnns 3,049 [....oceennnnnns 0 Joeeeeees 143 | 0 Joveeeeees 143 | [V PO 3,192 [t (VI PO [ PO [V PO 59 |[. 07/15/2083 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-64
..38373A-26-6 4.000% 08/20/39 .....eiieeernnnieeeeenniieeeeennn | s . 06/01/2023 . |Paydomn .ccevveneeeeennnnn foeemnnieeeeeennes s 112,763 |........... 112,763 |oeeeeenneees 97,556 |..ceennnnnn 104,948 |.oeovveieeeen0 el 7,816 | 0 e 7,816 | 0 e 112,763 . 08/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A  5.150%
L 38373M-7Y-0 [06/16/49 ....eeeeeeereieeeeeeeeee e eeeeeen | s . 06/01/2023 . | Paydown ... ... 40,029 ...40,029 ... 37,983 |[.... ..40,029 |.. . 06/16/2049 . |1.A ........
..3837311-8G-8 | GNMA 09-63 GNMA_09-63  5.500% 03/16/51 ..... |....... . 06/01/2023 . | Paydown ... . 12,212 12,212 ...11,889 [.... . 12,212 .. . 03/16/2051 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2004-57 Z
.. 38373M-LL-2 [4.939% 07/16/44 .....covvvniiiiiiiiiniiiiiiiieeees | s . 06/01/2023 . |Paydomn ....euuevvriiinnnns Jovvneiniieiiiiiinens foeneeeeens 17,878 |oeeeennnnns 17,878 [oenenee 15,824 |oooveennnnnn 16,825 |oovvvenniinnne (U 1,083 | (U 1,083 | (U P 17,878 [oooeiiieinnnnns (1 P [ PO [V 368 |. 07/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2004-108Z
.. 38373M-ML-1 [4.590% 12/16/44 ....cevvvvniiiiiiiiiiiiiiiiiieeees | s . 06/01/2023 . |Paydonn ....cevvnvvvviinnnnn Joevvnniinieiiiiinns fonneneens 4,491 ... 4,401 [.ooeneens 3,955 [ooiiiiiinnnns L35 7.7/ IR | N R [oi: ) 0 . 12/16/2044 . |1.A ........
..38373M-MV-9 [ GNMA 05-2 2005 2ZB  5.193% 07/16/44 ......... |....... . 06/01/2023 . | Paydown ... ... 18,731 . 18,731 ... 0. . 07/16/2044 . |1.A ........
..38373M-NV-8 [GM 05-9 2005-9 Z  4.650% 01/16/45 ........ccev | unnnns . 06/01/2023 . |Paydonn ....cevvnviviiiinnnn Jevvnnnnieiiininns fonneneens 5,379 L5181 [ .0 . 01/16/2045 . |1.A ........
..38373\-PX-2 |GM 05-29 2005-29 Z  4.250% 04/16/45 ......... |..cc... . 06/01/2023 . | Paydown ... .. 34,889 32,752 ... 0. . 04/16/2045 . |1.A ........
..3837311-RB-8 | GNMA 05-50 2005-50 Z  4.797% 06/16/45 ...... |....... . 06/01/2023 . | Paydown ... .0 . 06/16/2045 . |1.A ........
..38373)-SE-1 [GNMA 05-90 2005-90 Z  4.481% 11/16/45 ...... |....... . 06/01/2023 . | Paydown ... 0. . 11/16/2045 . |1.A ........
..38373M-TA-8 |GNMA 06-5 2006-5 Z  4.742% 01/16/46 .. 06/01/2023 . | Paydoun 0 . 01/16/2046 . |1.A .
..38373)1-TV-2 | GNMA 06-18 2006-18 Z  4.822% 03/16/45 . 06/01/2023 . | Paydoun 0 . 03/16/2045 . |1.A .
..38373M-UL-2 | GNMA 06-15 2006-15 Z  4.151% 04/16/46 . 06/01/2023 . | Paydoun 0 . 04/16/2046 . |1.A .
..38373)-VA-5 |GNMA 06-32  5.556% 11/16/45 .....eveveeennees | s . 06/01/2023 . | Paydown ... 0. . 11/16/2045 . |1.A ........
..38374B-BG-7 |GNMA 03-49 2003-49 Z  5.224% 04/16/43 ....... | ceven. . 06/01/2023 . |Paydoun ...ccevuvvviinnnnns Joevvnnniniciininns foeeennnn. 40,942 [l00040,042 [l 40,940 40,875 [l 0 e BT [ 0 . 04/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2003-72 Z
..38374B-QR-7 [5.383% 11/16/45 ..covvvvniiiiiiiiiiiiiiiiiineeeees | s . 06/01/2023 . |Paydomn ....eeuenvvviiinnnns Jovvniniiiiiiiiinens foeeieneens 25,984 |oeeennnnns 25,984 [ 23,020 |..ieeennnenn 23,726 |oveiiiiniinnnn 0 2,258 | 0 . 11/16/2045 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE AGENCY CMO 04-38
..38374G-RF-1 [5.000% 05/20/34 ....ovvvviiiiiiiiiiiiiiiiiineeeees | s . 06/01/2023 . |Paydonn ...ccevvnvvvriinnnnn Jevvnnnniiniininns foinneneens 1174 s 174 s 1,182 | 1,162 | [ O 1 FO 0 . 05/20/2034 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2004-103 ZB
..38374J-7B-6 [5.473% 11/16/44 . .oovvvniiiiiiiiiiiiiiiiiiinieeees | s . 06/01/2023 . |Paydonn ....cevvnvivriinnnnn foovvniiniieiiininns foineneens 4,971 oo 4,971 | 4,886 |..oovnnnnnnn R [ [ R -7 F 0 . 11/16/2044 . |1.A ........
..38374J-FJ-0 |GNMA 04-77 2004-77 Z  5.950% 09/16/44 ...... |....... . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeeeiieees feeeeeeeees 32,248 |eoeennnnnen R,248 |............ 31,945 |............ 32,029 |.ceiieeinennns 0 Joeeeeees 219 | 0 . 09/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-85
.. 38376F-25-0 [5.000% 09/20/39 ..cevveuieeiirniieeeeeenneeeeeen | s . 06/01/2023 . |Paydomn .cevveeeeeeennens Jeenneeeeeenieeee fereeeeeens 59,384 |.....nnnn. 59,384 |............ 58,178 |oeeeennnnnes 58,654 |..ccovvnunnnnnn 0 Joeeeeees 729 |oeieiiins 0 . 09/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-82
.. 38376F-T6-9 [5.000% 09/16/39 ...eevneieeeneiieeeeenniieeeeeeen | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeeeiieees feeeeeeeees 11,388 [oeeeenennns 11,388 [ 11,055 |ooeeeennnnns 11,183 [ 0 Joeeeeees 205 |oeeeeeniinns 0 Joveeeeees 205 |oeeeeeniinns 0 Joeeeeees 11,388 |oeeeeieeennnn (VI PO [ PO [V PO 235 [. 09/16/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE GNMA_09-78
.. 38376F-UF-7 [5.000% 09/20/39 ..covvueiieiemnnieeeeeenneeeeeen | s . 06/01/2023 . |Paydonn .ceevveneeeeennnnn foeeemnieeeeeennies s 106,611 |oceeennnn 106,611 |........... 102,640 |........... 104,336 |.oeevvnnnnnnnns (U1 2,215 |eeeeiieeens (U1 N 2,215 |eeeeiiaeens [V 106,611 [.ooeeeeennnnnns (VI PO [ PO (VI PO 2,220 |. 09/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT
..38376G-6B-1 |NATIONAL MORTGAGE A 3.650% 04/16/53 ........ | .eunn. . 06/01/2023 . |Paydomn .cevvveneeeeeennns Joeeennieeeeenniees foreeeeens 5,142 oo 5,142 [...oooeiiiis 4,955 |..ooeeennnnns 5,013 |oeeeeiiies 0 Joeeeeees 129 | 0 Joveeeeees 129 | [V PO 5,142 |oveeiiins (VI PO [ PO [V PO 81 |. 04/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT
..38376G-7L-8 |NATIONAL MORTGAGE A  3.918% 10/16/53 ........ | .ceuen. . 06/01/2023 . |Paydomn .cevveeeeecennens Jeenneeeeeenieees feeeeeeeens 28,782 oo 28,782 |oeeeennnnnn 28,418 |...cconeennn 28,492 |.ccoeiiiinnnnnn 0 Joeeeeees 291 | (1 PO 291 | 0 Joeeeeees 28,782 |oeeeeeaeens (VI PO [ PO [V PO 470 |. 10/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-90
..38376G-AZ-3 [5.600% 04/16/51 ....ooeeeeeeeieeeeeeeieeeeeeenns | s . 06/01/2023 . |Paydomn .ceevveneeeeennnns Joeeennieeeeenniees foreeeeeens 4,667 |.ooeeeennnnns 4,667 |oeeernnnnnnns 4,556 |....cconnnnns 4,576 |eeeeennnes (1 PO (<A IO (1 PO (<A AU [V PO 4,667 |oeeeeeeeeennnn (VI PO [ PO [V PO 109 |. 04/16/2051 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A  4.503%
L. 38376G-CL-2 [12/16/49 .oeeeeeeeeeeeeeeeeeee e | s . 06/01/2023 . |Paydomn .cevveeeeecennens Jeenneeeeeenieees feeeeeeeens 25,081 |............ 25,081 |...cconnnnnn 21,386 |..ccovnnnnnn 21,980 |oeeeeennnnns (U1 3,101 [ (U1 3,101 [ 0 Joeeeeees 25,081 |eeeeenens (VI PO [ PO [V PO 471 |. 12/16/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE ~ 4.090%
.. 38376G-WC-0 [08/16/50 .....eeeevmeneeeeeenneeeeeennieeeeeennns | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeeeiieees feeeeeeeees 94,059 |o.eeeunnnnns 94,059 |............ 88,904 |............ 89,773 |eeeiiiies (U1 4,286 |oeevnnnnnnnnns [V 4,286 |ecevnnnnnnnnns 0 Joeeeeees 94,059 |[...ccevvnennnns (VI PO [ PO (VI PO 1,603 |. 08/16/2050 . |1.A ........
GOVERNMENT NATIONAL MOTGAGE AS GNMA_09-106
..38376J-EZ-3 [4.500% 11/20/39 eevvreeeeeieeieeeeeeeeieeeeeen | s . 05/05/2023 . |Various ......cceeeeueeeeees foemmmmnnneecennnns Jonnes (25,484) |.eeeennn.e. (25,758) |.eevennnnnn (25,09) |........... (25,387) |+ eeeennnnenns 0 Joeeeeees 200 |eeeneeeeeens 0 Joveeeeees 200 |eeenaeeeeens (U (25,187) |oveeeeeeennnnn 0 |oeeenns (298) |-evveennnns (298) |.eeeevennnnn 22,062 |. 11/20/2039 . |1.A ........
GOVERNMENT NATIONAL MOTGAGE AS GNMA_09-106
..38376J-EZ-3 [4.500% 11/20/39 JU IR . 04/01/2023 . | Paydown ... ... 25,758 ...25,758 ...25,09 |............25,387 |.... ..25,758 |.. . 11/20/2039 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE A GNR 2009-104
..38376J-JV-7 [5.000% 11/20/39 .eevenieeeiieiieeeeeeniieeeeeeen | s . 06/01/2023 . |Paydomn .ceevveneeeeennnnn foeemmneeeeeennes s 107,597 |........... 107,597 |oveeennnens 104,814 |........... 105,960 [o..eeeeennnnns (U1 1,637 [oeeeieiiinnnnns [V 1,637 [oeeeeeiiinnnnns (U 107,597 . 11/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-123
..38376J-Y3-2 [4.500% 12/20/39 ..iieirreuiiiiiiiiniinieeriinnaeee | nnens . 06/01/2023 . | Paydown ... . 122,421 122,421 114,229 |.......... 118,060 |.... 122,421 . 12/20/2039 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE A GNMA_09-123
..38376J-23-1 [4.500% 12/20/39 ...cevvvvnniiiiiiiiininiiiiieeees | s . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 51,368 |............ 51,368 |............ 47,686 |o.evvnnnnnn. 49,379 [ooeiiiiinnnnns (U 1,989 | (U 1,989 | (U P 51,368 |oeevunniinnns (1 P [ PO [V 933 . 12/20/2039 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE A GNMA_09-93
..38376K-AP-6 [5.000% 10/20/39 P IR . 06/01/2023 . | Paydown ... . 10/20/2039 . |1.A ........
GOVERNVENT NAT |ONAL
.. 38376K-B7-5 [5.000% 10/20/39 ....evvviiiiiiinniiiiiiiiiiniiiiinn | s . 06/01/2023 . | Paydown . 10/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNR 2009-97
..38376K-2J-3 [5.000% 10/20/39 ....evvviiiiinnniiiiiiiniiiniieiinn | s . 06/01/2023 . | Paydoun . 10/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 4.500%
..38376P-D7-2 [12/20/39 ..evvviiiiiiiiiiiienecien s | s . 06/01/2023 . | Paydoun . 12/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNR 2009-118
.. 38376P-MZ-0 [5.000% 12/20/39 ...oevvvniiiiiiiiiiiiiiiiiiiieeeees | s . 06/01/2023 . | Paydown . 12/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-125
.. 38376P-TF-7 [4.500% 12/20/39 ...cevvvvnniiiiiiniiininiiinienees | s . 06/01/2023 . | Paydown . 12/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_10-20A
..38376V-AC-1 [4.000% 02/20/40 ...oevvviiiiinnnniiiniiiniiiniiiiinn | s . 06/01/2023 . |Paydomn .....euvvvviinnnnns Jovvninineiiiiiinens foeneeeeens 68,263 |............ 68,263 |............ 58,842 |.....ceeenn. 63,358 |....covvnnnnnns (U 4,905 |ooiiiiinnnnns (U 4,905 |.oieiinnnnnnns (U P 68,263 |..evvuininnns (1 P [ PO [V FO 1,143 |. 02/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 4.500%
.. 38376X-WK-5 [03/20/40 ..eevvvriiiiiiiiiiiiiiiiieceeceiieeeees | s . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 30,029 |..eeennnnnn 30,029 |..occovennns 29,288 |............ 29,703 |.ooviiiiinnns [ P 27 R (U PO 327 | (U P 30,029 |...ccevvnnnnnns (1 P [ PO [V 551 |. 03/20/2040 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE A GINNIE MAE
..38377T-2Y-6 [GNMA_11-28  4.000% 01/20/41 ......covvvvvvinnn | unnnnns . 06/01/2023 . |Paydomn .....euvvvririnnnns Jovvniiniieiiiiiinens foeiieeeens 11,340 |ooooeeeenens 11,340 |oooeeennnnnns 9,647 |oevvennnnns 10,398 |ovvveenniiiens [ P 942 | (U P 942 | (U P 11,340 | (VN P [ PO [V 188 [. 01/20/2041 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE A GINNIE MAE
.. 38377T-3A-7 [GNMA_11-28  4.000% 12/20/40 ........covvvvvveen | uunnnns . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 136,927 |........... 136,927 |.oevevennns 115,422 |.........e. 125,335 [oooviiiiinnnnns (U AR 11,602 | (U A 11,602 | (U 136,927 |ovveniiiinnnnn (VN P [ PO [V F 2,309 |. 12/20/2040 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE A GNMA_16-34
..38379U-GR-1 [2.900% 01/16/58 ....ovvvvvvnnniiiiiiiniiiiiiiiinnn | nnnnns . 06/01/2023 . |Paydonn ....eeeveiiiiinnnns Jovvnninniiiiiiiinnns foiniinnnns 14,527 |oooooiinnns 14,527 |ovvennnnnns 13,085 |..eveunnnnns 13,336 |ivveeniiiinnns [U N 1,191 s, (U 1,191 s, [U 14,527 |ovvvnnnnnnns [ I PP (U T [ o 176 |. 01/16/2058 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 2,305,290 2,305,016 2,148,155 2,212,765 0 92,824 0 92,824 0 2,305,587 0 (208) (298) 73,720 [ XXX XXX
..226775-AF-1 |CROATIA (REPUBLIC OF)  5.500% 04/04/23 ..... Cu..n. . 04/04/2023 . |Maturity ....oooovvviennnes Joovenniniiniiinns Jovnees 5,000,000 |........ 5,000,000 |........ 4,843,750 |........ 4,994,557 |...cooviinnnnns (U 5,443 [ooooiiiiinnnnns (U 5,443 [oooeiiiiinnnnns (U . 5,000,000 [oeuiiiiennnnn (VN P [ PO [V F, 137,500 |. 04/04/2023 . [2.A FE ....
ING Financial Markets
..Y7276L-DC-9 [KAZAKHSTAN (REPUBLIC OF)  3.875% 10/14/24 . |C..... . 04/06/2023 . JLLC ..ooviiiiiinnnniiiiiiinns fovvinnininiiiiinins Jovenes 5,010,000 |........ 5,000,000 |........ 4,670,000 |........ 4,926,799 [......ooeennnns [ U 10,840 [oooiiiiinnnnns [U 10,840 [oooiiiiinnnnns [ U 4,937,639 [.....ccouunnnns 0 Joueenns 72,361 |........ 72,361 |oeeennnnnns 95,260 |. 10/14/2024 . |2.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 10,010,000 10,000,000 9,513,750 9,921,356 0 16,283 0 16,283 0 9,937,639 0 72,361 72,361 232,760 [ XXX XXX
ARMY HAWALI FAMILY HOUSING TRU  5.524% Redenpt ion 100.0000
. 04248N-AA-1 [ 06/15/50 ...eeeeeeeenieeeeeennieeeeeeenieeeeeeeen | s L 06/15/2023 . | .evuniiiiiiiiineeiiiiineeees e e 25,876 |............ 25,876 |...ccennnnnn 23,578 |.eeeeennnnnn 24,050 |.oeeeeennnnnnns (U1 1,826 [ocoeieeennnnnns [V 1,826 [ocoeeeeennnnnns 0 Joeeeeees 25,876 |eeerenaannn (VI PO [ PO [V PO 715 |. 06/15/2050 . |1.D FE ....
ARMY HAWAII FAMILY HOUSING TRU 144A  5.624% Redempt ion 100.0000
..04248P-AA-6 [ 06/15/50 ....eeeeeeeneneeeeeennieeeeeennieeeeeeeen | s L 06/15/2023 . | .eveniiiiiiiiineiiiiiiennes e e 35,700 f[oceeeeeenen 35,700 |...ccennnnnn 33,589 [.ceeeeenee 34,029 |....oeeeennnnnn (U1 1,671 [oeeeeeiiiinnens [V 1,671 [oeeeeeeeiinnans 0 Joeeeeees 35,700 |eeernneaaeens (VI PO [ PO (VI PO 1,004 |. 06/15/2050 . |1.D FE ....
ATLANTIC MARINE CORPS COMMUNIT  5.373%
..048677-AC-2 [ 12/01/50 .eeeeieeeeeeie e eeeeeen | s . 06/01/2023 . |Various ......cceeeueeeeeenn Joemmmineeeeenninnes foreeeeeens 73,521 |eeeenes 73,521 |ooeeeiinnnns 64,412 |............ 66,032 |.oeeenennnnnnns (U1 7,490 |oeeeeiiines (U1 N 7490 |oeeeeiinnes 0 Joeeeeees 73,521 [oeeeieiininnns (VI PO [ PO (VI PO 1,975 |. 12/01/2050 . |2.B FE ....
CAMP PENDELTONQUANTICO 144A  5.937% 10/01/43
CABA0T1-AAS3 [ s | . 04/12/2028 . |Various ......cceeeemeeeeeen Joemmmmnnneecennnns Joneens 300,000 |.ceeennnn 300,000 |eeerennnns 304,419 |........... 303,428 |....cevvnnnnnns 0 Joeeeeees (22) |eeeeeeeeenne 0 Joveeeeees (22) |eeeeeeeeens (U 303,407 |eevrenanns [V PO (3,407) |veennn (3,407) |+evvennnnnnns 8,906 |. 10/01/2043 .|2.B ........
CAPMARK MILITARY HOUSING TRUST 2007-AETC A1
.. 14069B-AA-2 [ 144A  5.746% 02/10/52 «eoevveeeeeeenniieeeeennn | s . 06/10/2023 . |Various ......cceeeueeeeeenn Joemmminreeeennninees foveeeeeens 34,665 |........... 34,665 |............ 34,770 [.oeeeennnnns K 0 Joeeeeees (10 ) A (1 PO (10 ) A 0 Joeeeeees 34,665 |.....ccvvnnnnns (VI PO [ PO [V PO 830 |. 02/10/2052 . |2.C ........
ENERGY NORTHWEST ENERGY NORTHWEST WASH ELEC
..29270C-L4-5 [REV ~ 3.843% 07/01/38 ..eeeeeeeeenieeeeennees | s . 05/31/2023 . | Call 100.1589 ..o feoeeeeeiiieeeeenn s 3,004,768 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |eeeuuneeeennns [ PO (VI PO [ PO (VI PO (U 3,000,000 . 07/01/2038 . |1.C FE ....
ENERGY NORTHWEST ENERGY NORTHWEST WASH ELEC
..29270C-YU-3 [REV ~ 3.508% 07/01/26 ...eoveeeeeeeeeeeeennees | s . 04/13/2023 . | Oppenheimer & €O ....ceee oevevneneeecennnns Jovnens 564,439 |.......... 580,000 |...oeennn. 580,000 |.......... 580,000 |oeeveuuieeennes [ PO (VI PO [ PO (VI PO [V 580,000 . 07/01/2026 . |1.C FE ....
FREDDIE MAC GOLD POOL # G13596  4.000%
L 3128MC-GD-1 [07/01/24 e | s . 06/01/2023 . |Paydomn .ceevueneeeeeennis Joeeennieeeeenniees foreeeeeens 7,828 ... 1,828 ....8,054 [.............7,887 |.... ...7,828 |.. . 07/01/2024 . |1.A ........
..3136A1-N9-2 [FANNIE MAE FNMA_11-114  3.500% 11/25/41 .... |....... . 06/01/2023 . | Paydown ... v feeeeennn 89,115 [, ...89,115 [... ...83,455 |............86,034 |.... .. . .0 . ..89,115 |.. . 11/25/2041 . |1.A ........
..3136A1-UL-7 [FANNIE MAE FNMA 11-108 AZ  4.000% 10/25/41 |....... . 06/01/2023 . |Paydomn .ceeveeneeeeeennnnn foeeemnieeeeeeniies s 346,162 |........... 346,162 |........... 338,988 |........... 341,765 |..ccevrnnnnnnns [V 4,397 |eeeiiiees [V 4,397 |oeeeeiiees (U 346,162 . 10/25/2041 . |1.A ........
FANNIE MAE FNMA_12-20 FANNIE MAE FNMA_12-20
..3136A4-GII-3 [3.500% 03/25/42 ....ceevveeeeeeeeeeeeeeeeeeiees | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Joennieeeeeeiieeee feeeeeeeees 29,470 |eeeennnnnns 29,470 |.oeeeennnnns 28,119 [ 28,728 |oeeeiiins (1 PO T48 | (1 PO T48 | (1 PO AR (VR (VI PO [ PO [V PO 450 |. 03/25/2042 . |1.A ........
FNR_14-79 FANNIE MAE FNR_14-79  3.000%
..3136AL-H3-8 |09/25/44 ... 06/01/2023 . | Paydoun . 09/25/2044 . |1.A . .
..3137A1-BV-4 |FREDDIE MAC FHLMC 3718  4.000% 08/15/30 .... . 06/01/2023 . | Paydown ... . 08/15/2030 . |1.A ........
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..3137A4-5X-1 |FREDDIE MAC FHLMC 3778  4.000% 12/15/40 .... |....... . 06/01/2023 . |Paydoun .....coooveeiieiiins e e, 65,328 |........... 65,328 |............ 55,648 |............ 60,326 |............... [V R 5,002 |.ooooeeeennnns [V R 5,002 |..oooeeeeinnns [ R 65,328 [...cccoiiinnns (VR [V R [V 1,083 |. 12/15/2040 . [1.A ........
FREDDIE MAC FHLMC 3793 FREDDIE MAC FHLMC_3793
..3137A5-EK-6 |4.000% 01/15/41 ...oevvvviiviiiininiiiiiiiiiiiininns [ eeeeenn . 06/01/2023 . |Paydoun .....ooooveeiiiiiins v e, 14,222 oo 14,222 ... 14,117 | 14,147 | [V . V(T P [V . YT R [V R 14,222 |l 0 [ [V R [V 237 |. 01/15/2041 . [1.A ........
FREDDIE MAC FHLMC_11-3878 FREDDIE MAC
..3137AC-M6-3 |FHLMC_11-3878  4.500% 04/15/41 .....eevvvvvvnnn [eerennn . 06/01/2023 . | Paydoun ... ... (6,336) | 0 |eeeeenn. (6,336) ... 0 . 04/15/2041 . [1.A ........
..3137AD-R5-8 | FREDDIE MAC FHLMC 3887 ~ 4.000% 07/15/41 .... [....... . 06/01/2023 . | Paydoun ... .. 17,639 | 0 el 17,639 ... 0 . 07/15/2041 . [1.A ........
..3137AD-SN-8 | FREDDIE MAC FHLMC 3889  4.000% 07/15/41 .... |....... . 04/27/2023 . |Various ... .0 . 0 . 07/15/2041 . [1.A ........
..3137AD-SN-8 | FREDDIE MAC FHLMC 3889  4.000% 07/15/41 .... [....... . 04/01/2023 . | Paydoun ... .0 . .0 . . 07/15/2041 . [1.A ........
FREDDIE MAC FHLMC 3919 FREDDIE MAC FHLMC_3919
.. 3137AF-SY=9 14.000% 09/15/41 ...oovvvviviiiiiiiiiiiiiiiiiiiiieins [ . 06/01/2023 . | Paydoun ... .0 . 0 . 09/15/2041 . [1.A ........
..3137B4-HR-0 | FREDDIE MAC FHLMC_13-4247  3.000% 03/15/43 |....... . 06/01/2023 . | Paydoun ... K .0 . 0 . 03/15/2043 . [1.A ........
..3137BL-XK-9 | FREDDIE MAC FHLMC_15-4531  3.500% 11/15/45 |....... . 06/01/2023 . | Paydoun ... .. (1,307) ). 0 e (1,307) ... 0 . 11/15/2045 . [1.A ........
..3137GA-28-5 |FREDDIE MAC FHLMC 3730  4.500% 09/15/40 .... . |- 06/01/2023 . |Paydoun ... ...(2,634) |. 0 el (2,634) |... 0 . 09/15/2040 . [1.A ........
..3137GA-JM-0 | FREDDIE MAC FHLMC 3748  4.000% 10/15/40 .... . |- 06/01/2023 . | Paydoun ... ... 206 ). .0 . 0 . 10/15/2040 . [1.A ........
..3137GA-R2-5 |FREDDIE MAC FHLMC 3740  4.000% 10/15/40 .. 06/01/2023 . |Paydown L2165 ). 0 0| . 10/15/2040 . [1.A .
..31302B-6U-5 |FNGT 02-T4 2002-T4 A2 7.000% 12/25/41 ... 06/01/2023 . |Paydown (114) . 0 0| . 12/25/2041 . [1.A .
..31392C-R3-0 | FNMA 02-26 2002-26 A1 7.000% 01/25/48 06/01/2023 . |Paydown (182) |. 0 0| . 01/25/2048 . [1.A .
..313938-U5-2 |FN 03-6 2003-W6 2A4 ~ 5.204% 09/25/42 ....... [....... . 06/01/2023 . | Paydoun ... .0 . 0 . 09/25/2042 . (1.A ........
..31393C-FD-0 |FANNIE MAE FNMA_03-34  2.261% 01/25/48 ..... |....... . 06/01/2023 . | Paydoun ... .0 . 0 . 01/25/2048 . [1.A ........
..31393C-II5-8 | FNW 03-1i8 2003-II8 1A4 ~ 4.780% 12/25/42 ..... |....... . 06/01/2023 . | Paydoun ... .0 . .0 . . 12/25/2082 . (1.A ........
FANNIE MAE FNMA 03-61 AGENCY CMO 03-61
.. 31393D-VR-9 15.000% 08/25/33 ....covvveeeiiiiiiiiieieiieeees [ . 06/01/2023 . | Paydoun ... . 08/25/2033 . [1.A ........
..31393U-PS-6 | FNMA 03-117 2003-117 KB 6.000% 12/25/33 .. |....... . 06/01/2023 . | Paydoun ... . 12/25/2083 . [1.A ........
FNI/ 04-W4 FANNIEMAE WHOLE LOAN FNW_04-1i4
.. 31393X-3L-9 |5.500% 06/25/34 .....cceeiiiiiiiiiiiiiiiiiiieens [ . 06/01/2023 . |Paydoun .....coooveeiieiiins e e, 77,281 o 77,281 o 81,527 |l 79175 | [V R (1,944) |l [V R (1,944) |l [ R 77,281 | (VR 0 . 06/25/2034 . [1.A ........
FANNIEMAE WHOLE LOAN FNMA 04-W  5.500%
.. 31393X-VK-0 | 05/25/34 ...oevniiiiiiiin [ . 06/01/2023 . |Paydoun .....ccooeeeiiiiiins |oneiiiiiis e, 197,123 |........... 197,123 |........... 207,699 |.......... 201,071 |ooooeeeeens [V R (3,948) |..ooeeeeennns [V R (3,948) |..ooeeeeenens [V R 197,123 |oooeeeeenins (VR 0 . 05/25/2034 . (1.B FE ....
.. 31394C-US-9 | FANNIE MAE FNMA 05-15  5.500% 03/25/35 ..... |....... . 06/01/2023 . |Paydoun ......cooovvieiiiins Joeeniiiiniii e, 37,091 [oeeeeennee 37,001 [oeennnnnns 37,826 |............ 37,330 |ooeeiieennnns 0 s ()1 P 0 s () PO [ SRR 37,091 |oooeeeinnnns (VO 0 . 03/25/2035 . [1.A ........
FHLMC 2676 AGENCY CMO 2676  4.500% 09/15/33
S BIBIALNS | s | s . 06/01/2023 . | Paydown 0 0 0 . 09/15/2033 . |1.A ........
..31394R-TP-4 | FREDDIE MAC FHLMC 2766  5.000% 03/15/34 .... |....... . 06/01/2023 . | Paydoun ... 0 . 03/15/2034 . [1.A ........

o o
o o

.. 31304U-M7-4 | FANNIE MAE FNMA 05-106  4.500% 12/25/35 .... |....... . 06/01/2023 . [ Paydown ... . 12/25/2035 . |1.A ........

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

.. 31395B-Y8-0 | 03/25/36 ....vvvvieeiiiiiiiiieiiiiie e [ . 06/01/2023 . [ Paydown ... .0 . .0 [ ...0 [ . 03/25/2036 .
..31395J-HV-1 |FHLMC 2882  5.000% 11/15/34 ......cccviiiiiees | aieens . 06/01/2023 . | Paydoun ... .0 | ...0 [ ...0 [ . 11/15/2034 .
..31395P-BA-9 | FREDDIE MAC FHLMC 2931  5.000% 02/15/35 .... |....... . 06/01/2023 . [ Paydown ... .0 . .0 [ ...0 [ . 02/15/2035 .
..31395W-X6-9 | FREDDIE MAC FHLMC 3012  4.500% 08/15/35 ... . |- 06/01/2023 . [Paydoun ... .0 | ...0 [ ...0 [ . 08/15/2035 .
.. 31396H-HT-9 | FREDDIE MAC FHLMC 3114 5.000% 02/15/36 .... - |- 06/01/2023 . [Paydoun ... . .0 . .0 [ ...0 [ . 02/15/2036 .
..31306Q-KB-4 | FANNIE MAE FNMA 09-51  4.500% 07/25/39 ... 06/01/2023 . | Paydoun 157 | 0 0 0 . 07/25/2039 .
..31396Q-NB-1 | FANNIE MAE FNMA 09-55  5.000% 07/25/39 ... 06/01/2023 . | Paydoun . 216 0 0 0 . 07/25/2039 .
..31396R-KJ-5 | FREDDIE MAC FHLMC 3153  5.000% 05/15/36 .. 06/01/2023 . | Paydoun ..1,461 0 0 0 . 05/15/2036 .
..31396T-FY-4 |FREDDIE MAC FHLMC 3169  5.000% 06/15/36 .... |....... . 06/01/2023 . [ Paydown ... . . . .0 . .0 [ . . ...0 [ . 06/15/2036 .
..31397A-RM-7 | FREDDIE MAC FHLMC 3208  5.000% 08/15/36 .... |....... . 06/01/2023 . | Paydoun ... . 11,732 11,782 ...11,608 |.... .0 |. ...0 [ L1782 ) ...0 [ . 08/15/2036 .
..31397J-R9-7 | FREDDIE MAC FHLMC 3351  5.500% 07/15/37 .... |....... . 06/01/2023 . [ Paydown ... ... 39,847 ...30,847 ...39,903 |.... .0 . .0 [ ..39,847 |.. ...0 [ . 07/15/2037 .
..31307Q-28B-3 | FANNIE MAE FNMA 10-147  4.000% 01/25/26 .... |....... . 06/01/2023 . | Paydoun ... ... 34,240 ...34,240 ...34,062 |.... .0 | ...0 [ ..34,240 |.. ...0 [ . 01/25/2026 .
..31307Q-2R-8 | FANNIE MAE 2010-158 Z  4.000% 01/25/41 .... |....... . 06/01/2023 . [ Paydown ... .. 51,011 ...51,011 ...50,241 .0 . .0 . ..51,011 .0 . . 01/25/2041 .
FANNIE MAE FNVA 11-12 FANNIE MAE FNMA_11-12
..31397Q-PB-8 3.500% 02/25/41 ..oovvvvvieeiiiiiiiiiiiiiiiiiiens | eeeens . 06/01/2023 . [Paydown ....oooovveeeieiisn Joveeiiiiiiiiiiiiin e 341,458 |........... 341,458 |........... 322,918 |........... 331,868 |............... 0 foreennn. 9,586 |...ooeovnnnnn 0 0 forreeennn. 341,458 |..oiiiiinnnes [V PPN 0 . 02/25/2041 . {1.A ........
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..313970-PL-6 |FANNIE MAE FNMA 11-12  4.000% 02/25/41 ..... |....... . 06/01/2023 . | Paydoun ... P -7 N | IO 5,439 |. .0 . 0 0 e .. 1,380 |. 02/25/2041 . [1.A ........
..313970-XA-1 |FANNIE MAE FNMA 11-15  4.000% 03/25/41 ..... |....... . 06/01/2023 . | Paydoun ... . 189,808 |.... .0 . 0 0 3,333 |. 03/25/2041 . |1.A ........
..313970-XE-3 |FANNIE MAE FNMA 11-15  4.000% 03/25/41 ..... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 1,030 |. 03/25/2041 . [1.A ........
..313970-25-0 |FANNIE MAE FNMA 10-147  4.000% 01/25/41 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2041 . [1.A ........
..31397S-AN-4 | FANNIE MAE FNMA 11-16  5.000% 07/25/39 ..... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2039 . [1.A ........
..31397S-1B-6 | FANNIE MAE FNMA 11-39  4.000% 05/25/41 ..... |....... . 06/01/2023 . | Paydoun ... .0 . .0 . .0 . . 06/25/2041 . [1.A ........
FREDDIE MAC FHLMC 3438 AGENCY CMO  5.000%
L 31397T-2F-8 | 04/15/38 oo [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/15/2038 . [1.A ........
..31397U-4L-0 |FANNIE MAE FNMA 11-67  4.000% 07/25/41 ..... [....... . 06/01/2023 . | Paydoun ... . .0 . 0 0 . 07/25/2041 . [1.A ........
..31397U-BY-4 |FANNIE MAE FNMA_11-38  4.000% 05/25/41 ..... |....... . 06/01/2023 . | Paydoun ... .. (2,803) | .0 [ (2,803) ... 0 0 . 06/25/2041 . [1.A ........
..31307U-DU-0 | FANNIE MAE FNMA 11-47  4.000% 06/25/41 06/01/2023 . |Paydown 16,033 |. 0 . 16,033 0| 0| . 06/25/2041 . [1.A .
..31397U-PZ-6 | FANNIE MAE FNMA 11-56  5.000% 09/25/40 06/01/2023 . |Paydown . 168 | 0 0| 0| . 09/25/2040 . 1.A .
..31397W-JU-0 | FREDDIE MAC FHLMC 3476  5.500% 07/15/38 .... . 06/01/2023 . | Paydoun ... .0 . .0 . .0 . . 07/15/2038 . [1.A ........
FREDDIE MAC FHLMC 3547 WHOLE CMO  4.500%
.. 31398E-CA-0 |06/15/29 ..ooooeeeiiiiiiiiiiii [ . 06/01/2023 . | Paydoun ... 47 . 06/15/2029 . [1.A ........
FREDDIE MAC
.. 31398E-E9-1 4.500% 06/15/29 .....cooevveviiieiiiiinninns [ . 06/01/2023 . |Paydoun .....coooeeeiiniiins v e, 32,767 |oevernnnnen 32,767 |oeeennnnnne 31,119 |l 32,245 |ooeviiiinnnnne [ R L7 PO, [ R L7 P, [ R 32,767 |oeeeeeeeeenens (VR [V R [V 603 |. 06/15/2029 . [1.A ........
FREDDIE MAC FHLMC 3556 AGENCY CMO 3556
.. 31398E-K9-4 15.000% 07/15/37 ...evvvvvvvvvrrrnnnnnnnnninnnnnnnnns [ eeeeenn . 06/01/2023 . |Paydoun .....ccooeeieiiiiins v e, 132,208 |...........132,203 |........... 120,046 |........... 130,614 [V R 132,203 . 07/15/2087 . [1.A ........
..31398F-2F-7 |FANNIE MAE FNMA 09-89  4.500% 11/25/39 ..... |[....... . 06/01/2023 . |Paydown ......cooevieiiiiins e e 7,53 ... 6,892 | 7133 | 0 ... 7,53 |.. . 11/25/2039 . [1.A ........
..31398F-119-8 | FANNIE MAE FNMA 09-89  5.410% 05/25/35 ..... |....... . 06/01/2023 . | Paydoun ... ... 15,063 ...15,146 |.... 0 ..15,053 |.. . 05/25/2035 . [1.A ........
..31308F-Y8-8 |FANNIE MAE FNMA 09-89  4.500% 11/25/39 ..... |[....... . 06/01/2023 . |Paydown ......oooevieiiiiins Joeniiineiiiis e 7,53 ... 7,163 |.... 0 ... 7,53 |.. . 11/25/2039 . [1.A ........
..31398F-YE-5 |FANNIE MAE FNMA 09-93  4.500% 11/25/39 .... |[....... . 06/01/2023 . | Paydoun ... ... 32,800 ...31,353 |.... 0 ..32,800 |.. . 11/25/2039 . [1.A ........
..31398G-AC-3 |FANNIE MAE FNMA 09-104A  4.500% 12/26/39 ... |....... . 06/01/2023 . |Paydown ......oooeeeeniiiins Joeeiiieiiiii e 6,372 ....6,035 |.... 0 ...6,372 |.. . 12/25/2039 . [1.A ........
..31398G-BF-5 |FANNIE MAE FNMA 09-102  4.500% 12/25/39 .... |....... . 06/01/2023 . | Paydoun ... ... 48,278 ...45,584 |.... 0 ..48,278 |.. . 12/25/2039 . [1.A ........
..31398G-BH-1 |FANNIE MAE FNMA 09-102  4.500% 12/26/39 .... |....... . 06/01/2023 . | Paydoun ... ... 20,768 . e 19,705 | 0 ..20,768 |.. . 12/25/2039 . [1.A ........
..31398G-D7-1 |FANNIE MAE FNMA 10-6  5.000% 02/25/40 .... 06/01/2023 . |Paydown .. 176,192 ..176,192 . 169,617 |. ..172,968 |. 0| 176,192 . 02/25/2040 . (1.
..31398G-FS-3 | FANNIE MAE FNMA 09-105 5.000% 12/25/39 .. 06/01/2023 . |Paydown .. 114,925 .. 114,925 .. 112,301 | 113,441 | 0| 114,925 . 12/25/2039 . (1.
..31398G-GT-0 | FANNIE MAE FNMA 09-98  4.500% 12/25/39 ... 06/01/2023 . |Paydown .2,219 2,159 |. 0| .2,219 . 12/25/2039 . (1.
..31398G-J2-6 | FANNIE MAE FNMA 10-5  5.000% 02/25/40 . . |. 06/01/2023 . | Paydown 16,450 16,045 |. 0| 16,450 . 02/25/2040 . (1.
..31398G-NZ-8 |FANNIE MAE FNMA 09-108  5.000% 01/25/40 .... . |- 06/01/2023 . |Paydown ..204,380 ..288,939 |. 0| .294,380 . 01/25/2040 . (1.
..31398G-TN-9 | FANNIE MAE FNMA 09-109  4.500% 01/25/40 .... |....... . 06/01/2023 . | Paydoun ... ... 7,560 ... 7,165 |.... 0 ...7,560 |.. . 01/25/2040 . (1.
..31398G-XM-6 | FANNIE MAE FNMA 09-107  5.000% 01/25/40 .... |....... . 06/01/2023 . | Paydoun ... 12,271 ...12,085 |.... 0 12,211 ). . 01/25/2040 . [1.A ........
..31398G-25-1 |FANNIE MAE FNMA 10-10  4.500% 02/25/40 ..... |....... . 06/01/2023 . | Paydoun ... ...28,225 ...26,8% |.... 0 ..28,225 |.. . 02/25/2040 . (1.A ........
..31398J-XX-6 |FREDDIE MAC FHLMC 3571  5.500% 09/15/39 .... |....... . 06/01/2023 . | Paydoun ... ... 7,909 .. 7,955 ... 0 . 09/15/2039 . [1.A ........
..31398K-4E-7 |FREDDIE MAC FHLMC_3588  5.000% 10/15/49 .... |....... . 06/01/2023 . | Paydoun ... ...34,918 ...34,497 |.... .0 . . 10/15/2049 . [1.A ........
FREDDIE MAC FHLMC 3587 FREDDIE MAC FHLMC_3587
.. 31398K-DJ-6 |4.500% 05/15/39 ...ceeeeeiiiiiiieieieieiieeee [ . 04/01/2023 . | Paydoun ... ...20,546 ...20,573 |.... 0 . 056/15/2039 . [1.A ........
..31398K-X0-8 |FREDDIE MAC FHLMC 3595  4.500% 11/15/39 .... . |- 06/01/2023 . |Paydoun ... ...53,899 ...51,311 | 0 . 11/15/2039 . [1.A ........
..31398L-PM-4 | FREDDIE MAC FHLMC 3606  5.000% 04/15/36 ... . |- 06/01/2023 . | Paydoun ... ...12,415 ... 12,314 ... 0 . 04/15/2036 . [1.A ........
..31398L-SL-3 |FREDDIE MAC FHLMC 3611  5.000% 12/15/39 .. 06/01/2023 . |Paydown 84,772 83,837 |. 0| . 12/15/2039 . [1.A .
..31398L-VK-1 |FREDDIE MAC FHLMC 3628  5.000% 01/15/40 .. 06/01/2023 . |Paydown .. 121,069 ..121,059 . 118,828 |. 0| . 01/15/2040 . [1.A .
..31398L-X4-5 |FREDDIE MAC FHLMC 3622  4.500% 01/15/40 .. 06/01/2023 . |Paydown .. 122,728 ..122,728 ..120,150 |. 0| . 01/15/2040 . [1.A .
..31398M-2V-7 |FANNIE MAE FNMA 10-34  4.500% 04/25/40 ..... |....... . 06/01/2023 . | Paydoun ... 0 . 04/25/2040 . [1.A ........
..31398I-EB-8 |FANNIE MAE  4.500% 03/25/40 .......cccooveicees [errenn . 05/05/2023 . |Various ... 0 . 03/25/2040 . [1.A ........
..31308M-EB-8 |FANNIE MAE ~ 4.500% 03/25/40 ......ccooeeiiiiins [oeeenn . 04/01/2023 . | Paydoun ... .0 . . 03/25/2040 . [1.A ........
..31398M-VK-9 | FANNIE MAE FNMA 10-21  5.000% 03/25/40 ..... |....... . 06/01/2023 . | Paydown 0 . 03/25/2040 . [1.A ........
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..31398M-ZH-2 | FANNIE MAE FNMA 10-23  5.000% 03/25/40 ..... |....... . 06/01/2023 . | Paydoun ... ...4,444 ). 0 5,279 |. 03/25/2040 .
..31398N-A5-3 | FANNIE MAE FNMA 10-119  4.500% 10/25/40 .... |....... . 06/01/2023 . | Paydoun ... 0 . 10/25/2040 .
..31398N-BK-9 | FANNIE MAE FNMA 10-102  4.500% 07/25/40 .... |....... . 06/01/2023 . | Paydoun ... 0 . 07/25/2040 .
..31398N-MZ-4 |FANNIE MAE FNMA 10-114 ~ 4.000% 10/25/40 .... |....... . 06/01/2023 . | Paydoun ... 0 . 10/25/2040 .
..31308P-3N-7 |FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 06/01/2023 . | Paydoun ... 0 . 05/25/2040 .
..31398P-CF-4 | FANNIE MAE FNMA 10-33  4.500% 04/25/40 ..... |....... . 06/01/2023 . | Paydoun ... 0 . 04/25/2040 .
..31308P-PQ-6 |FANNIE MAE FNMA 10-47  5.000% 05/25/40 ..... |....... . 06/01/2023 . | Paydoun ... 0 . 05/25/2040 .
..31398P-03-6 | FANNIE MAE FNMA 10-50  4.500% 05/25/40 ..... |....... . 06/01/2023 . | Paydoun ... 0 . 056/25/2040 .
..31398P-T6-6 |FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 06/01/2023 . | Paydoun ... 0 . 05/25/2040 .
..31398P-V4-8 | FANNIE MAE FNMA 10-39  4.500% 05/25/40 ... 06/01/2023 . |Paydown 0| . 05/25/2040 .
..31398P-119-6 | FANNIE MAE FNMA 10-39  4.500% 05/25/40 ... 06/01/2023 . |Paydown 0| . 05/25/2040 .
..31398P-Y3-7 |FANNIE MAE FNMA 10-39  4.500% 05/25/40 ... 06/01/2023 . |Paydown K 0| . 056/25/2040 .
..313980-5V-5 |FREDDIE MAC FHLMC 3669  4.500% 05/15/40 .... |....... . 06/01/2023 . | Paydoun ... 104,772 113,943 |.... 0 . 05/15/2040 .
..31398R-2P-9 | FANNIE MAE FNMA 10-79  4.000% 07/25/40 ..... |....... . 06/01/2023 . | Paydoun ... ....3,216 .. 2,907 ... 0 . 07/25/2040 .
..31308R-52-4 |FANNIE MAE FNMA 10-72  4.000% 07/25/40 ..... |....... . 06/01/2023 . | Paydoun ... ...50,920 ... 47,690 |.... 0 . 07/25/2040 .
..31398R-6L-4 |FANNIE MAE FNMA 10-72  4.500% 07/25/40 ..... |....... . 06/01/2023 . | Paydoun ... ... 16,432 ...15,939 |.... 0 . 07/25/2040 .
..31308R-SA-4 |FANNIE MAE FNMA 10-61  4.500% 06/25/40 ..... |....... . 06/01/2023 . | Paydoun ... 0 . 06/25/2040 .
..313988-25-1 |FANNIE MAE FNMA 10-152  4.000% 01/25/41 .... |....... . 06/01/2023 . | Paydoun ... 0 . 01/25/2041 .
..31398S-GF-4 |FANNIE MAE FNMA 10-129  4.500% 11/25/40 .... |....... . 06/01/2023 . | Paydoun ... 0 . 11/25/2040 .
..31398S-GH-0 |FANNIE MAE FNMA 10-129  4.000% 11/25/40 .... |....... . 06/01/2023 . | Paydoun ... 0 . 11/25/2040 .
..313985-KG-7 |FANNIE MAE FNMA 10-142 06/01/2023 . |Paydown 0| . 12/25/2040 .
..313988-PT-4 | FANNIE MAE FNMA 10-137 . 06/01/2023 . |Paydown 0| . 12/25/2040 .
..31398S-SD-6 | FANNIE MAE FNMA 10-136  4.000% 12/25/40 . 06/01/2023 . |Paydown K 0| . 0| .. . 12/25/2040 .
..31398T-6P-1 | FANNIE MAE FNMA 10-108  4.000% 09/25/40 .... . |. 06/01/2023 . | Paydown ..2,065 . 2,065 .2,015 |. .2,031 | 0| . 2,065 . 0| .. . . 09/25/2040 .
..31398T-7G-0 |FANNIE MAE FNMA 10-113  4.000% 10/25/40 .... |.......|. 06/01/2023 . |Paydown .. 263,004 ..263,004 ..266,350 |. ..263,832 |. 0| .263,004 . 0| .. , . 10/25/2040 .
..31398T-FU-0 |FANNIE MAE FNMA 10-76  4.500% 07/25/40 ..... |....... . 06/01/2023 . |Paydown .......oooeeeiiiiins Joeniiininiins e 9,840 ....9,840 9,140 i 9,379 | 0 ...9,840 |.. . . 07/25/2040 .
..31398T-MIi-8 | FANNIE MAE FNMA 10-75  4.500% 07/25/40 ..... |....... . 06/01/2023 . | Paydoun ... .. 80,175 ...79,8%8 |.... 0 . 07/25/2040 .
..31398T-XU-0 |FANNIE MAE FNMA 10-90  4.000% 08/25/40 ..... |....... . 06/01/2023 . | Paydoun ... 0 . 08/25/2040 .
..31398W-4A-9 | FREDDIE MAC FHLMC 3624  5.000% 01/15/40 .... |....... . 06/01/2023 . | Paydoun ... 0 . 01/15/2040 .
..31398-JC-9 | FREDDIE MAC FHLMC 3635  4.500% 02/15/40 .... |....... . 06/01/2023 . | Paydoun ... .0 . . 02/15/2040 .
..31413H-K7-2 | FANNIE MAE POOL # 945918  7.500% 08/01/37 . |....... . 06/01/2023 . | Paydown 0 . 08/01/2037 .
KANSAS CITY MO INDL DEV AUTH G 5.242% Redenption 100.0000
..48503T-AA-5 | 12/10/32 oo [ L 06/10/2023 . | .evvvvvvrninniinnnniniinnninns feeeeeiieeneeenneees o 219,258 |........... 219,258 |........... 219,288 |........... 219,258 |....evvennnnee [V (VR [V (VO [V R 219,288 |..evvviviinnnes (VR [V R [V 4,792 |. 12/10/2032 . |1.B ........
..604146-BM-1 | MINNESOTA ST GEN FUND REV ~ 5.077% 06/01/43 |....... . 06/26/2023 . | Various ......cceeeviiiiinn Joeveeeeniiiinnnnnnns foeeens 6,500,000 |........ 6,500,000 |........ 6,500,000 |........ 6,500,000 |............... [V FUSURRRRR (VO 0 | (VO 0 fnns 6,500,000 |........ceent (VO 0 | [V 187,922 |. 06/01/2043 . |1.B FE ....
RESOLUTION FUNDING CORP RFCSP STRIP PRINCIPAL DEUTSCHE BANK SECURITIES
..76116F-AB-3 10.000% 01/15/30 ....vvvvrrmmnnnnnninniniiniiiiiinnnn [eeeeens . 06/08/2023 . | INC. oooeeeeiiiiiiiiiiiiiens e | 18,870,500 |....... 25,000,000 |[........ 9,590,502 |....... 17,904,668 |............... [V RO 376,573 |..oooeeeeenn 0 |ens 376,573 |...ooeeeeen [V R 18,281,241 [ 0 f...... 589,259 |....... 589,209 [....vvuiniiinnnns 0 | 01/15/2030 . |1.A ........
DEUTSCHE BANK SECURITIES
..76116F-AC-1 |RESOLUTION FUNDING CORP  0.000% 04/15/30 ... |....... . 06/08/2023 . | INC. oooeeeeeiiiiiiiiiiiiins e | 7,466,100 |...... 10,000,000 |........ 3,779,145 |........ 7,057,535 [o.veviiinnnnnns [V RO 149,658 |...covvveennns 0 |ens 149,658 |...ceevvennnns 0 fnns 7,207,193 [ooeeeiiiiinnnn 0 f...... 258,907 |....... 258,907 |oooeeeeieieee, 0 | 04/15/2030 . |1.A ........
SAN FRANCISCO CALIF CITY & CNT SAN FRANCISCO
..79766D-RF-8 | CALIF CITY & CNT ~ 5.000% 05/01/38 .....eevvves [oeennn . 05/01/2023 . |Call 100.0000 ..... foeeeiiiiiiiiiiiiin o 3,000,000 |........ 3,000,000 |........ 2,981,675 |[........ 2,983,836 [...uvvvunnnnnns 0 Jeeeeennnn 7 P, 0 s 7 P, 0 fnns 2,984,070 [ooeeeiiinnnns (U 15,930 |....eee. 15,930 |........ls 75,000 |. 05/01/2038 . [1.E FE ....
..832432-AK-4 | SMITHSONIAN INSTITUTION  1.514% 09/01/26 ... |....... . 04/13/2023 . |MARKETAXESS .....ooovvvvee Jooveeeiiinniinienens |oeeeenns 678,120 |.......... 750,000 |.......... 750,000 |.......... 750,000 J..oooeeeeennns [ PP [ [ PP 0 fooiiiinnnnnes [V PP 750,000 |...oooeeennnns 0 [...... (71,880) |....... (71,880) [............. 7,128 |. 09/01/2026 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 49,190,045 57,935,059 35,980,103 47,706,772 0 706,271 0 706,271 0 48,413,036 0 772,240 772,240 606,400 XXX XXX
AMAZON CTL AMAZON CTL - EUCLID ~ 4.095% Redenption 100.0000
..001848-AA-4 [ 06/30/39 ..eevvvniiiiiiiiiiiiiiiieeeeeiieeeen | s . 06/30/2023 . | evviiiiniiiniinininiiininnnes e e 17,213 |oeeeenne 17,213 |........... 17,273 ...l 17,273 |l 0 | (VO [V TR (VN [ TR 17,273 |oeeeiiiinnnns (VO [V FUSUTRRRRRN [V 205 |. 06/30/2039 . |1.E ........
AMAZON CTL AMAZON CTL - TUSCON  4.095% Redenption 100.0000
..00191#-AA-3 [08/31/39 .ievvuuiiiiiiiiiiiiiiiiiiiiiiineciiinneees | eeeees . 06/30/2023 . | .uviiiiiiiiiiiiiiiiiiiiiiiiies s |, 19,047 |............ 19,047 |............ 19,047 |............ 19,047 .o 0l [ 0l [ 0 Joeeeeeennn 19,047 oovvvvvvnnnnns [ 0l [ 325 |. 08/31/2039 . |1.E ........
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AVAZON CTL AMAZON CTL - OKLAHOMA CITY Redempt ion 100.0000
..001918-AA-5 |4.233% 09/30/33 ....eovevvverireeririeiineeieninnens [ e L 08/30/2023 . | 1evveeirieiinieiinieiieeees [ [ 40,783 |veveinnne 40,783 |vrrienne 40,783 [oevreenenne 40,783 [ovvieiriienne 0 [ (L A (| P (L A 0 [ 40,783 [ooveiennen (L1 FUPTN (L PR (L1 FUT 720 |. 09/30/2039 . [1.E ........
AVAZON CTL AMAZON CTL - TULSA  4.233% Redenption 100.0000
..00193%-AA-5 [09/30/33 ...vvevrvenieereseeieneeieesieenieeeee [ e L 08/30/2023 . | 1evveeirieiinieiinieiieeees [ [ 02,642 | 42,642 oo 42,642 v 42,642 |viiiinn (| P (L AR (| P (L A 0 [ 42,642 | (L1 FUPTN (L PR (L1 FUT 752 |. 09/30/2039 . [1.E ........
AVAZON CTL AMAZON CTL - GRAND RAPIDS ~ 4.095% Redenption 100.0000
..002258-AA-3 [09/30/39 ..eviruiiiiiiiniiniiei e | e L 08/30/2023 . | e e oo 17,814 e 17,814 | 17,814 |oveeee 17,814 |ovciiiie (| P (L A (| P (L A 0 [ 17,814 oo (L1 FUPTN (L PR (L1 FUT 304 [. 09/30/2039 . [1.E ........
AGATE BAY MORTGAGE LOAN TRUST Series 144A
..00842V-AS-2 [ 3.792% 08/25/48 ....evevvreereinirninnieniininiens | e . 08/01/2023 . |Paydomn ..cveveverienies forerienienienenens oo 62,989 [oorernnn 62,989 |eoeiinne 63,422 |.vruriennn 63,307 [ooevviiinnne (L A [E3E:D [(J A (318) [ (L O 62,989 [...ccoiieunene (L1 FUPTN (L PR 0 [ 997 |. 08/25/2046 . [1.A ........
STIFEL NICOLAUS AND CO
..020002-A0-4 | ALLSTATE CORP  5.350% 06/01/33 .....cevveuvns [ervnnen L 04/12/2023 . | INC eovvuveveinieinieinne [eevieerieenieiens [oee. 5,088,100 [........5,000,000 |........ 4,965,900 |........4,981,464 |....ccovrieeinn0 [orriiinn 380 |oviiiinnnn 0 [ 380 |0 s 4,981,844 |.. . 06/01/2033 . |1.G FE ....
AVERICAN AIRLINES 2017-2 CLASS ANERICAN .
..02376A-AA-7 | AIRLINES 2017-2 CLASS ~ 3.350% 10/15/29 ..... |....... L 04/15/2023 . [ evvveeineeiieieineeeenes [ [ 135,308 [coveenene 135,306 |vvevnne 135,308 |.verveenn 135,308 |-vvrvrrerreenen 0 [ (L A (| P (L A 0 [ 135,306 . 10/15/2029 . |2.A FE ...
AVERICAN AIRLINES 2016-3 CLASS AMERICAN Redemption 100.0000
..023771-82-5 | AIRLINES 2016-3 CLASS ~ 3.250% 10/15/28 ..... |....... L 04/15/2023 . | v 123,211 ... ....123,211 . 10/15/2028 . |3.A FE ...
..037735-BZ-9 | APPALACHIAN PONER CO  5.950% 05/15/33 ...ce. | cuvenee . 04/19/2023 . | KEYBANC CAPITAL MARKET .3,496,513 |.... . 05/15/2033 . |2.A FE ...
ARBYS FUNDING LLC ARBYS_20-1A Series 144A
..038779-AB-0 [ 3.237% 07/30/50 w.eveuvenereeneeneeeeenenenenees | v . 04/30/2023 . |Paydomn ..coveeeeieeiries foeereenenenenene fereeene 10,000 [orereeennene 10,000 fveveeennne 10,088 |.vveveaenne 10,038 |eeeeeaieanenne (1] ()] (1] ()] (1] 10,000 . 07/30/2050 . |2.C FE ...
CITIGROUP GLOBAL MARKETS
..042735-BF-6 [ ARRON ELECTRONICS INC ~ 3.875% 01/12/28 ..... |....... L 04/20/2023 . | ceveveeiiiineneeenenenes e [ 2,816,550 |........ 3,000,000 |........ 3,029,220 [........3,015,072 |.oeeervreeen 0 e (899) [0 [ (899) [0 [ 3,014,173 |.. . 01/12/2028 . |2.C FE ...
AVERY DENNISON CORP AVERY DENNISON CORP
..053611-AG-4 [ 3.350% 04/15/23 ..evveneeeeeeieeeeneenienenene | v . 04/15/2023 . [Maturity «oeooereieiens foeeeeeneneienens feeen 7,000,000 |........ 7,000,000 |........ 6,995,060 |........ 6,999,837 |.eoereeannnne. (1] 163 [oveeeeeeaeene (1] 163 [oveereeeeene [\ 7,000,000 . 04/15/2023 . |2.B FE ...
AVIS BUDGET RENTAL CAR FUNDING Series 144A
..05377R-DA-9 [4.730% 09/20/24 ..eveveeieiieieieeeeeeeeen | e . 06/21/2023 . |Paydomn ..eveeeeienieies foeeeeeneeenenene feeen 2,500,000 |........ 2,500,000 |........ 2,499,201 12,499,858 |.eevverieaen 0 o 142 o0 e 142 [0 [ 2,500,000 |.. . 09/20/2024 . |2.B FE ...
US GOVT-RECE | VABLE- -
..0553J8-AA-4 [REC TR SER 2010A L 6.121% 02/01/33 ..oceene | crvnee . 05/10/2023 . | Various .eeeeeeeeeeeeeans foeeeeeseeneeniennne feenenen (42,922) |oveevenne (42,922) ceveeeee (43,302) [-vvenennne (43,129) [.vvveenne (1] P (1] P (| (42,922) [eveeiine (L A (] (| A 40,515 . 02/01/2033 . [1.D Z .....
BP CORPORATION NORTH AMERICA | 3.540% Redenpt ion 100.0000
1.05590#-AA-9 [ 11/15/32 i | e L 08/15/2023 . | cevveeeiniininienienenienee foeeeeeeenee e [eereen 135,724 |.eeeeene 135,724 |ooeeneee 135,724 |eeenene 135,724 v (] (L A (] (L A (| 135,724 |eeierreenen (L A (] (L A 2,003 |. 11/15/2082 . |1.F ........
BALTIMORE GAS AND ELECTRIC CO BALTIMORE GAS
..059165-EF-3 [ AND ELECTRIC €O 3.850% 07/01/23 .veeveeeeane | cvens . 05/20/2023 . |Cal | 1000000 .ovr |ovrreerieieeenes e 5,000,000 |[........ 5,000,000 |........ 4,997,850 |........ 4,999,878 |....ocueeenne. (L] [ (L] [ [\ 4,999,972 |oooieriinenne (| A P2 I, p2: 3 148,424 |. 07/01/2023 . |1.G FE ....
BAYER US FINANCE |1 LLC Series 144A  5.500%
LO7274N-BA-0 [ 07/30/35 e ne e | v . 04/24/2023 . |HSBC SECURITIES INC oo |oeeerserieeiieninne ferens 6,223,403 |........ 6,235,000 |[........ 6,235,000 |........ 6,235,000 [oeeveeeennnne. (] (L A (] (L A [\ 6,235,000 |vereeierieens (U - (11,597) |-.ene (11,597) [eveeeee 253,383 . 07/30/2035 . [2.B FE ....
BFC HON FEDERAL RECEIVABLES TR BFC HON Redempt ion 100.0000
..08879*-AA-9 [FEDERAL RECEIVABLES TR 6.139% 11/01/25 ... |...... L 04/17/2023 . | cevieieiiiiniineeineneee e [ 1,564 [orreeaennns 1,564 |oeeeeanne 1,564 [ooeeeaennne 1,564 [oreeeeaieannns (] (L A (] (L A (| 1,564 |oeeeeierenns (L A (] (| A 0 [ 11/01/2025 . [1.D ........
BFC HON FEDERAL RECEIVABLES TR BFC HON Redempt ion 100.0000
..08879*-AA-9 [FEDERAL RECEIVABLES TR 6.139% 11/01/25 ... |....... L 04/17/2023 . | cevieiieininieeeineneee e [ 2,376 e 2,376 |orereennn 2,376 |eeeraene 2,376 |oeeeeienenns (] (L A (] (L A (| 2,376 |oeeeeeenes (L A (] (L A 2,100 |. 11/01/2025 . [1.D Z .....
BFC HON FEDERAL RECEIVABLES TR BFC HON Redempt ion
..08879*-AA-9 [FEDERAL RECEIVABLES TR 6.139% 11/01/25 ... |....... L 08/01/2023 . | ceveeeieiiniieie e ,374 | 11/01/2025 . [1.D ........
WALGREENS CTL WALGREENS CTL ~ 5.210% 03/15/37 Redempt ion
L08885* A1 [ ettt | L 08/15/2023 . | cevveeieiieieeieeie e , , , , , ,044 . 03/15/2087 . [2.B ........
CAPITAL AUTOMOTIVE REIT CAUTO_ Series 144A
.. 12479R-AE-7 [ 4.180% 04/15/47 [ I . 06/15/2023 . | Paydown ... . 04/15/2047 . |1.E FE ...
..125581-HA-9 [CIT GROUP INC ~ 3.920% 06/19/24 .....ovvvrevren | covens . 06/20/2023 . |Various ... . 06/19/2024 . |2.B FE ...
CLI FUNDING LLC CLIF_20-1A Series 144A
.. 12563L-AN-7 [ 2.080% 09/18/45 .....cevruvrerrerneenirsieninnnes | ceees . 06/18/2023 . | Paydown . 09/18/2045 . |1.F FE ....
CLI FUNDING VI LLC CLIF_20-3A  2.070%
.. 12563L-AS—6 [ 10/18/45 ....evveieieiiieieiesieeee e | e . 06/18/2023 . | Paydown . 10/18/2045 . |1.F FE ....
CLI FUNDING VI LLC CLIF_20-3A Series 144A
.. 12563L-AT-4 [ 3.300% 10/18/45 ....eovveerernenneinrinnesines | ceees . 06/18/2023 . |Paydomn ..c.veververvenie forereenienienienens [ 168,000 |.......... 168,000 [........... 167,930 [ooeveenee. 167,944 v ([ P L 3 ([ P 3 (| 168,000 [.o.voveueene. (L1 FURTN (L PR (L1 F 2,281 . 10/18/2045 . |2.B FE ....
COMM_13-SFS COMM MORTGAGE TRUST COM_CR8 AM
.. 12625K-AL-9 [3.702% 06/10/46 ....vevverveiveniiniiiiiniiiinnes | coeeaes . 06/01/2023 . |Paydown ..ocvevvenieienies |oenienenininens foens 20,000,000 |....... 20,000,000 |....... 20,597,112 |....... 20,007,227 |.ovovivinnn 0 e (7.227) oo [\ (7.227) | 0l...... 20,000,000 fo.ovvennee 0l [ PN [\ 344,754 | 06/10/2046 . [1.A ........
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COMM_13-CR9 COMM MORTGAGE TRUST COMM_13-CR
.. 12625U-AC-7 [4.413% 07/10/45 ..oovvveniiiiiiiiiiiiiiiiiineeeees | s . 05/01/2023 . |Paydoun .....ouuvevriiinnns fevinninnieiiiiiins fovnes 16,656,000 |....... 16,656,000 |....... 16,614,162 |....... 16,636,701 |.....cevvnnnnns (U AR 19,299 |ovveiiiiinns (U A 19,299 |ovveiiiiinns (U - 16,656,000 |............... (1 P [ PO (VI F 277,251 |. 07/10/2045 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST C CREDIT SUISSE
..12648T-AA-7 | MORTGAGE TRUST C  3.500% 07/25/44 ............ |eeenens . 06/01/2023 . | Paydown ... ... 17,021 ... 17,021 L AT70 el 17122 ..17,021 ...262 | 07/25/2044 . |1.A ........
CVS PASS-THROUGH TRUST 144A REG  5.880% Redenption
..126650-BC-3 [01/10/28 .....oeevvvniiiiiiiiiiieccciieeeeceiiien | s . 06/10/2023 . | .eveneeeiiiiiieeeeiiiieeees v e 307,686 |.......... 307,686 |........... 282,191 |........ees 299,253 [ooeviiiinnnnn 0 o 8,433 [0 8,433 0 e 307,686 |..eeeeeiennnnn {1 P [ PO [V F 7,543 |.01/10/2028 . |2.B ........
Redemption 100.0000
..12695%-AA-3 | CVS HEALTH CORP  3.416% 10/10/38 .......coeees | uunnnns L 06/10/2023 . | .evnneeieiiiiieeeeiiiieeeees e feeeen 95,262 |o.eeuunnnnnn 95,262 [.......c... 95,262 |......cenee 95,262 [.oeeeiiinnnnns [ PO (VN P [ PO {1 P (U P 95,262 |....ccvvnnnnnns (1 P [ PO [V 1,358 |. 10/10/2038 . |2.B ........
CAL| MORTGAGE TRUST CALI_19-10 Series 144A BANC OF AMERICA
.. 129890-AN-9 [4.324% 03/10/39 .....cevvvveiiiiiiiiiiiiiiiiniines | s . 04/06/2023 . | SECURITIES LLC oevvvvvves Jovvvnnniiiiiiiinins Jovneen 7,200,000 |...... 10,000,000 |........ 9,882,550 |........ 9,916,680 |.....ereeennne (U 2,750 |ooiiiiinns (U 2,750 |ooeiiiiinns (U . 9,919,430 [.....ccvvnnnnns 0 |...(2,719,430) |... (2,719,430) |........... 120,124 |. 03/10/2039 . |1.C ........
CHC COMMERCIAL MORTGAGE TRUST Series 144A
.. 162665-AL-7 [7.243% 06/15/34 ...ccevvvvniiiiiiiiiiiiiiiiiiiieeees | s . 06/15/2023 . |Paydonn .....eeenvvviiinnnnn fevvnniininiiiinins Joninns 960,506 |........... 960,506 |........... 960,506 |........... 960,506 |..eevuniiinnnn [ PO (VN P [ PO {1 P (U R 960,506 |......oeenens (VN P [ PO [V P 32,701 |. 06/15/2034 . |1.A ........
CHESAPEAKE FUNDING |1 LLC CFII Series 144A
.. 165183-CH-5 [2.710% 09/15/31 ..ovvvvniiiiiiiiiiiiiiiniiiieeiinn | s . 06/15/2023 . |Paydonn .....cevevvvriiinnnn fevevniniieiiiiins fovnens 6,000,000 |........ 6,000,000 |........ 5,998,9% |........ 5,999,083 |.........eunnns [ P (o1 VA PO [V P (o1 VN FO (U . 6,000,000 [oeuiieeennnnn (1 P [ PO [ PO 73,379 |. 09/15/2031 . |2.B FE
..172967-CC-3 [CITIGROUP INC ~ 6.000% 10/31/33 eervreneveaenn | e . 06/27/2023 . |Various ......cceeeueeeeeenn Joemmmineeeeennniines foeeeens 3,980,723 |........ 3,857,000 |........ 3,921,412 |........ 3,893,745 |.....cceennnnns (U (849) |.eevevennes (U (849) |.eevvvennns (U 3,892,8% |.....ccvvnnnnns [V PO 87,826 |........ 87,826 |oeeuunnnnnn 119,978 |. 10/31/2033 . |2.B FE
CMLTI 2014-J1 A1 CITIGROUP MORTGAGE LOAN
. 17322N-AA-2 | TRUST ~ 3.500% 06/25/44 .....covvueeeeeeennnaeaes | s . 06/01/2023 . |Paydomn .ceveueeeeeeennens Jeenneeeeeenieees feeeeeeeees 63,434 |........... 63,434 |............ 63,692 |..ccevnnnnnn 63,572 |eeeiiiinns (U [QEEE) ) (U [QEEE) ) 0 Joeeeeees 63,434 |...ccovnnnnnnns (VI PO [ PO [V PO 812 |. 06/25/2044 . |1.A ........
CMLTI 2014-J1 A1 CITIGROUP MORTGAGE LOAN
. A7322N-AK-0 [ TRUST ~ 3.626% 06/25/44 ....covvveeeeeenneeeee | s . 06/01/2023 . | Paydown ... ... 53,536 [eeeieenee 53,536 [.ceereeeee 52,047 |.eeeennnnnn . . 06/25/2044 . |1.A ........
..20030N-BH-3 | COMCAST CORP COMCAST CORP  4.250% 01/15/33 . |....... . 06/06/2023 . |Various ... .......9,642,750 |...... 10,000,000 |....... 10,157,000 |.......10,095,361 e (2,792) ). e (2,792) ). ...... (449,819) |.... . 01/15/2033 . |1.G FE .
..200339-AJ-8 |COMERICA BANK ~ 7.875% 09/15/26 .....oeeeveennn | unnnns . 04/26/2023 . |MESIROW & COMPANY ...... |oeceereiireeeemnns Joeneen 9,769,400 |...... 10,000,000 |....... 11,205,900 |....... 10,315,260 |....ceeeenennns (U1 (24,311) |eeeeeeeeeeenn 0 e (24,311) |+eeeeeees (U1 10,290,950 |vvuereeeennnn 0 |..... (521,550) |...... (521,550) . 09/15/2026 . |2.A FE
STIFEL NICOLAUS AND CO
..200339-DX-4 |COMERICA BANK  4.000% 07/27/25 ........cccu.. . 05/03/2023 . | INC wevveeeieeeniie e . 1,745,000 |........ 2,000,000 |........ 1,987,940 |........1,99,422 |.... e 885 |0 e 455 |0 1,996,877 |.. (251,877) |...... (251,877) ....61,778 |. 07/27/2025 . |2.A FE
..200340-AT-4 | COMERICA INCORPORATED ~ 4.000% 02/01/29 ...... . 04/27/2023 . |MESIROW & COMPANY ....... ..4,273,850 |........ 5,000,000 |........ 4,981,250 |........4,987,714 |.... L0894 |0 e 894 0 4,988,308 |.. (714,488) |...... (714,458) .. 150,000 |. 02/01/2029 . |2.A FE
CONSOL IDATED EDISON CO OF NEW  5.875% J.P. MORGAN SECURITIES
..209111-EB-5 |04/01/33 . 04/18/2023 . coe e 00000007,239,960 ... 7,000,000 |........ 6,959,120 |........6,977,660 |.... 0 6,978,140 |.. . 261,820 |....... 261,820 ...227,330 |. 04/01/2033 . |2.A FE
..21871X-AG-4 | SUNAMERICA INC ~ 3.900% 04/05/32 . 05/31/2023 . | Tax Free Exchange ..5,000,000 ..4,992,600 |. . 4,993,057 |. 0| . 4,993,315 127,833 |. 04/05/2032 . |2.B FE
..21871X-AJ-8 | SUNAMERICA INC ~ 4.350% 04/05/42 . [ U . 05/31/2023 . | Tax Free Exchange ....... |occoveereririnnnnns [2000n.2,999,220 [o....... 3,000,000 |........ 2,999,190 |........ 2,999,209 |.... 0 2,999,220 |.. .85,550 |. 04/05/2042 . |2.B FE
SUNAMERICA INC Series 144A  6.875% 12/15/52
C2IBTAXSANSD [ e | . 05/31/2023 . | Tax Free Exchange ....... |.cccoveerivriiinnnns |+0n....9,553,830 [...... 10,000,000 |........ 9,547,500 |........ 9,473,240 |....covvvnnnnns (U . 80,590 |oveuuiiiiinnns (U . 80,590 |oeeeuiiiiinnns (U . 9,553,830 [......cevvnnnns (VN P [ PO 0 |oeeens 317,014 |. 12/15/2062 . |2.C FE
DB MASTER FINANCE LLC DNKN_17- Series 144A
..233046-AF-8 [4.030% 11/20/47 oovvvvniiiiiiiiiiiiiiiniiinieeiinn | s . 05/20/2023 . |Paydomn .....euevviiiiinnnns Jovvniininiiiiinees feeeneeeens 25,000 f[o...eeeeees 25,000 |.......eeen. 25,000 |.......ceen. 25,000 |...ccevnnnnnnns [ PO (1 P [ PO {1 P (U P 25,000 |oeeveniniinnns (VN P [ PO [V 504 |. 11/20/2047 .|2.B FE ....
DB MASTER FINANCE LLC DNKN_21- Series 144A
..233046-AS-0 [2.791% 11/20/51 .oovvveniiiiiiiiiiiiiiiiiiiinieiiins | s . 06/22/2023 . |Paydonn .....eevviiiiinnns Joevniininiiiiiinees feeeneeeens 25,000 [ 25,000 |............ 25,000 |.......eeen. 25,000 |...coevnnnnnnns [ PO {1 P [ PO {1 P (U P 25,000 |oeeeeuininens (VN P [ PO [V 349 . 11/20/2051 . [2.B FE ....
Redemption 100.0000
..243808-AB-4 |DEER DISTRICT LLC ~ 5.040% 06/01/44 .......... |.ceeens . 06/01/2023 . | eeveneeiiiiiieeeeeieiiieeees i e 365,987 |........... 365,987 |........... 365,987 |........... 365,987 [...ocvvvveennn0 ovvviiiien 0 o0 0 el 0 e 365,987 |..oevvuniinns (VN P [ PO [V F 9,223 |. 06/01/2044 . [2.B PL ....
..250847-DU-1 |DTE ELECTRIC CO  6.350% 10/15/32 .eevvvveneeee | uunnnns . 04/18/2023 . |KEYBANC CAPITAL MARKET 10,754,000 |...... 10,000,000 |....... 10,557,400 10,306,920 |.... 10,299,937 |.. . 10/15/2032 . |1.F FE ....
..25179\-BD-4 |DEVON ENERGY CORPORATION  5.250% 10/15/27 .. |....... . 04/04/2023 . | JANE STREET ....coovvvvnnnn |oee IR < M (61 FR 650,000 |........... 646,037 |.......... 646,688 |.... A N o0 ].....046,847 .. N s s s . 10/15/2027 .|2.B FE ....
..25179\-BF-9 |DEVON ENERGY CORPORATION  4.500% 01/15/30 .. |....... . 04/04/2023 . | AMHERST ...eoeeeeenniinees Joeeemnieeeeceenies Jenees 1,250,080 |........ 1,300,000 |........ 1,211,928 |........ 1,220,948 |oeevenneneenne (U1 X [V X (U 1,223,386 |eeevvunnnnnnns (VI PO 26,694 |......... 26,694 |............ 42,413 |. 01/15/2030 . [2.B FE ....
DOMINOS PI1ZZA MASTER ISSUER LL Series 144A
.. 25755T-AH-3 [4.118% 07/25/47 .oeeeeeeeeieeeeeeeeeeeeeeeen | s . 04/25/2023 . |Paydomn .ceeveeeeeeeennins Jeennieeeeenieees feeeeeeeees 16,250 |...ceennnnnn 16,250 |oeeeeennnnns 16,250 |oeevennnnnns 16,250 |oeveenneeennes [ PO (VI PO [ PO (VI PO 0 Joeeeeees 16,250 |oveeeeeeeennnnn (VI PO [ PO [V PO 335 . 07/25/2047 . [2.A FE ....
DRIVEN BRANDS FUNDING LLC HONK Series 144A
..26209X-AA-9 [83.786% 07/20/50 .....eeeeeemeeeeeeennieeeeeennns | s . 04/20/2023 . |Paydomn .ceeuueeeeeennniins Jeenneeeeeenieeee feeeeeeeens 30,000 f......cc... 30,000 |oeeeuunnnnnn 30,082 |...ccevennnn 30,052 |oeeeeeeiinnns 0 Joeeeeees (52) |eeemneeeeenns 0 Joveeeeees (52) |eveeneeeeens 0 Joeeeeees 30,000 |oeeerunniaaens (VI PO [ PO [V PO 568 |. 07/20/2050 . |2.C FE ....
DRIVEN BRANDS FUNDING LLC HONK Series 144A
.. 26209X-AC-5 [83.237% 01/20/51 eeerreeeeeieieeeeeeeeeeeeeee | s . 04/20/2023 . |Paydomn .ceeveneeeeeennns Jeenneeeeeenieeee feeeeeeeens 30,000 f......cc... 30,000 |oeeeuunnnnnn 30,006 |eevunnnnnns 30,004 |...covvnnnnnnns (1 PO (4) |eeeaeeeeene (1 P (3] IO 0 Joeeeeees 30,000 |oeeerunniaaens (VI PO [ PO [V PO 486 |. 01/20/2051 . |2.C FE ....
EAST KENTUCKY PHR COOPERATIVE ~ 4.450% Redenpt ion 100.0000
L. 27326#-AC-0 [04/19/49 .oeorreiiiiiiiie e | s L 04/18/2028 . | .eveniiiiiiiiinniiiiiinnnes e s 333,333 |[........... 333,333 |oeeeennnnns 333,333 |oeeunnnnnns 333,333 [ceeeeeinennns [ PO (VI PO [ PO (VI PO (U 333,333 |oeeeieeeennnn (VI PO [ PO (VI AU 7,417 |. 04/19/2049 . |2.A ........
SOUTH JERSEY IND INC ELIZABETHTONN GAS CO
..286857-B#-3 [4.520% 12/20/58 ....cevvreiiiiiiniieeeeeeneieeee | s . 04/05/2023 . | TENDER .....oveeerrinnneee Joevmnnneeeeennnees feeen 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |....ccvvnnnnnes [ PO (VI PO [ PO (VI PO 0 |oueeen 10,000,000 |-.evvvennnneens (VI PO [ PO 0 |oeeeenes 131,833 |. 12/20/2058 . |1.G ........
..286857-E#-0 [ ELIZABETHTONN GAS CO  3.360% 06/15/51 ...... |....... . 04/05/2023 . | TENDER ...oooovivvivnnnnnnns fovvvnnninniinnnnns Jovnnnn 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 J..eeuuniiinnnns [U [ I P (U [ P [U 3,000,000 J.eriiiiinnnnn J I [U [ P 30,800 ). 06/15/2051 . ]1.G ........
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ENTERPRISE FLEET FINANCING LLC Series 144A
.. 20374F-AB-9 14.380% 07/20/29 ....ccovvvveiiiiiiiiiiiei [ . 06/20/2023 . |Paydoun ........oooeeiiiiins Jeniiiiinennes e 88,192 [....eeeeee. 88,192 [.....eeee. 88,180 |..eevvvennns 88,182 |..oevvvrinnnns 0 e 10 | 0 s 10 |, [ SRR 88,192 |...ooeeenins (VO 0 | [V 1,931 |. 07/20/2029 . [1.A FE ....
Redemption 100.0000
..30288*-AD-2 |FLNG LIQUEFACTION 2 LLC  4.280% 06/30/38 ... |....... . 06/30/2023 . | .evvviinnnnnnnniiiiiiiiiiiiins s e 79,1000 [, 79,100 |............ 79,100 |ovevvernnns 79,100 |ovevvvvvrnnnnns [V FUSURRRRR (VO [V ST (VN [ SRR 79,100 |oeeeeeernnnens (VO 0 | [V 1,693 |. 06/30/2038 . [2.B FE ....
..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC ~ 3.080% 06/30/39 ... |....... . 06/30/2023 . | .evvviiiiinniiiiiiiiiiiiiiiinn e e 468,600 [, 468,600 |.......... 468,600 |.......... 468,600 |............... [V FUSURRRRR (VO [V ST (VN 0 eeeennn 468,600 |.......ceeenns (VO 0 | [V 7,216 |. 06/30/2039 . [2.C FE ....
..30306V-A€-8 |FLNG LIQUEFACTION 3 LLC  4.360% 06/30/39 ... |....... . 06/30/2023 . , .... 102,000 .... 102,000 |.......... 102,000 |.... J (172804 U | 0 | 0 .. 2,224 |. 06/30/2039 . [2.C FE ....
..33616C-AB-6 | FIRST REPUBLIC BANK  4.375% 08/01/46 05/02/2023 . | SEAPORT GROP ... K 30,000 ..4,000,000 ..4,080,000 |. .4,071,720 |. K .4,071,092 ... (4,041,092) |... (4,041,092) |.. .87,500 |. 08/01/2046 . [4.C FE ....
..33616C-AC-4 |FIRST REPUBLIC BANK  4.625% 02/13/47 ... . 04/25/2023 . | GOLDMAN SACHS & CO ...... . 1,600,000 |........ 5,000,000 |........ 4,921,850 |........ 4,929,931 [....ccooiiinnnn0 e 506 |0 805 [0 fenns 4,930,436 |.. ... (3,330,433) ... (3,330,433) .. 163,160 |. 02/13/2047 . 4.C FE ....
Redemption 100.0000
..33632%-U0-8 | WELLS FARGO BK NORTHWEST ~ 7.280% 01/10/24 . |....... . 06/10/2023 . .. 195,485 ... 182,767 |.... ....196,485 |.. . 01/10/2024 . (2.B ........
..337738-BB-3 |FISERV INC ~ 2.250% 06/01/27 ...ovvvnnnnnnnnnnnn [eeeenn . 04/18/2023 . | WELLS FARGO BANK . 5,418,060 . 06/01/2027 . (2.B FE ....
FLAGSTAR MORTGAGE TRUST FSMT_1 Series 144A
..33850B-Al-7 |3.619% 03/25/47 ...cceoveiiiiiiiiiiiiiiiiiiiee [ . 06/01/2023 . |Paydoun .....ooooveeiiiiiins e e 45,135 | 45,135 |oeeiieenns 44,931 | 44,950 f.oevvveviennnnn 0 o 185 0 e 185 |0 [, 45,135 [ 0 [ [V R [V 689 |. 03/25/2047 . [1.A ........
FLAGSTAR MORTGAGE TRUST FSMT_1 Series 144A
..33850R-AY-8 |4.013% 10/25/47 ..coooeeeeiiiiiiii [ . 06/01/2023 . |Paydoun .....coooeveiiiiiins i e, 24,693 |............ 24,693 |...oooeennn 25,307 |oeeeeennns 25,206 |.oooeeeeeeeennn 0 oo (512) |l 0 e (512) e 0 e 24,693 [.ooeeieiinnns (VR [V R [V 458 |. 10/25/2047 . [1.A ........
FLAGSTAR MORTGAGE TRUST FSMT_1 Series 144A

..33850T-AY-4 | 3.945% 03/25/48 .....oeeiiiuiiieeiiiiiinieeeeeies [ eeeens . 06/01/2023 . |Paydoun ... . 03/25/2048 . |1.A ........
FNA VI LLC FNH_21-1A Series 144A
LBAAY-AR-5 | 01710732 s [ . 06/10/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiiieeiis feeeeee 184,078 |.......... 184,078 |........... 184,049 |........... 184,054 |..oveeveiieeen0 o8 et 0 a8 [0 s 184,078 |....cccueeeee (I IO 0 . 01/10/2032 . |1.F FE ....
FOCUS BRANDS FUNDING LLC FOCUS FOCUS BRANDS
..34417M-AB-3 | FUNDING LLC FOCUS ~ 5.093% 04/30/47 .......ccc. |eueeenn . 04/30/2023 . |Paydoun ... ... 20,000 ...20,000 ...20,000 |............20,000 |.... ..20,000 |.. . 04/30/2047 . |2.B FE ....
FOCUS BRANDS FUNDING LLC FOCUS Series
.. 344170-AA-6 |5.184% 10/30/48 .....ooevvvvviiiiiiiiiiiiiiiiiieiens [ . 04/30/2023 . |Paydoun ..........cceeeenns e e 17,5000 17,500 |.oevveenns 17,500 |............ 17,500 |[.... . 10/30/2048 . |2.B FE ....
..34959J-AG-3 | FORTIVE CORP  3.150% 06/15/26 weeunn |- 04/13/2023 . | BARCLAYS CAPITAL INC ... |. 10,000,000 .10,024,552 |.......10,009,269 |.. 10,008,389 106,750 |. 06/15/2026 . (2.B FE ....
FRISCO HQ OPERATIONSLLC FRISCO HQ OPERATIONS Redemption 100.0000
..35877#-AA-0 |LLC  4.130% 12/15/37 ..cvvvviiiiiiiiiieceiiins [ eeeees L 06/15/2023 . [ .eveeieeeiiiiee e [ [ 103,544 |........... 103,544 |........... 103,544 |........... 103,544 |....oooeennnnns [V O, (O O [V O, (O O (I O 103,544 |.............. (VO 0 | [V 2,138 |. 12/15/2037 . |2.CPL ....
FULTON FINL CORP FULTON FINANCIAL CORP
..360271-AJ-9 |4.500% 11/15/24 ....ooovvviiiiiiiiiiiiiiiiiiiiees [ eeeees . 06/08/2023 . [KEYBANC CAPITAL MARKET |.....cccvverreviin foeeens 3,761,960 |........ 4,000,000 |........ 3,988,320 |........ 3,997,305 |.....ceeennnen 0 e 586 [..uvernnnnnnnnn 0 s 586 |.ccrriieennne 0 fnns 3,997,891 [o.ovvvviiinnnns 0 f..... (235,931) |...... (235,931) [c.vvvnnnnen 99,000 |. 11/15/2024 . |2.A FE ....
GMAC COMMERCIAL MORTGAGE ASSET  6.107%
..36186Y-AF-2 | 08/10/52 ....cevvviiieeiiiiiiiee s [ eeeees . 06/10/2023 . [Paydoun ......ccvvveeeiiiis feereeiiiiiiinniiis [ 72,523 |ooeoinenn 72,523 |oeeiiienns 71,324 | 71,529 | [V S 94 [ [V O 994 [ [V O 72,523 [oeiiiiiiinnnnn (VO 0 | [V 1,847 |. 08/10/2052 . [2.B ........
GS MORTGAGEBACKED SECURITIES T Series 144A
..362925-CC-1 |2.989% 10/25/52 ....evvvvvieiiiniiiiiniiiiiiieeeens [ eeeens . 06/01/2023 . [Paydonn ......ccvvveeriiins feerniiiiiiinnniiis [ 33,890 |.ccoieens 33,890 |[.oeeernnn. 28,913 |...oeeennn. 28,988 |.ccveeeennnne [V IO 4,902 [ooiiiiiinens [V IO 4,902 [ooiiiiiinnns [V O 33,890 [ooeiiiiiinnns (VO 0 | [V 423 |. 10/25/2052 . |1.F ........
Redemption 100.0000
..374593-A*-2 | GIANTS STADIUM LLC ~ 7.100% 04/01/40 ......... |.eeeeen L 04/0172023 . [ .eveeeeeeiiiee e [ [ 387,528 |..cveennn 387,528 |........... 387,528 |........... 387,528 |o.eeeeeiinnnns [V O, (O O [V O, (O O (I O 387,528 |.evveeieennns (VO 0 | (VO 13,757 |. 04/01/2040 . (2.B PL ....
GOODYEAR TIRE & RUBBER CO GOODYEAR TIRE &
..382550-BR-1 | RUBBER COMPANY  5.250% 07/15/31 .....eeevveees | aveennn . 05/15/2023 . [MORGAN STANLEY .......cooe |oeveeviimrininniiis feeeens 4,002,480 |........ 4,500,000 |........ 4,500,000 |........ 4,500,000 [o.eeeeerinnnnns 0 | (VO 0 | (O O 0 fnns 4,500,000 [..cceeiiiinnnn 0 f..... (497,520) |...... (497,520) |.......... 198,188 |. 07/15/2031 . [3.C FE ....
HEALTHPEAK PROPERTIES HCP INC ~ 3.250%
L A0HAL-AQ-2 | 07/15/26 v [ . 04/20/2023 . [Suntrust Banks Inc ..... [ooooiiiiiiiiniins foeees 3,200,255 |........ 3,484,000 |........ 3,587,926 |........ 3,538,260 [....ouvunnnnnne 0 fnns (4,804) |..ccceeeennns 0 foeeees (4,804) |..ccceeeennnn 0 fnns 3,533,456 [......cceunnes 0 f..... (243,202) |...... (243,202) [...ovvnneen 87,753 |. 07/15/2026 . |2.A FE ....
HIN TIMESHARE TRUST HINTT_20-A Series 144A
.. 40430H-AC-3 |3.420% 10/09/39 ......ovviiiiiiiiiiiieiiiiiiiieees [ eeeees . 06/09/2023 . [Paydoun ......cccevvereeiinn feeriiiiiiiiiniiiis [ 50,432 |..ccoeeenn 50,432 |.ocooonnns 50,426 |............ 50,427 |ccouviiinnnn. [V O, [T P [V O, [T IR [V O 50,432 [ooiiiiiiinnns (VO 0 | [V 712 |. 10/09/2039 . (2.B FE ....
HIN TIMESHARE TRUST HINTT_20-A Series 144A
.. 40439H-AD-1 15.500% 10/09/39 ....ccvvvirriiiiiiiiiiieeiiiiiees [ eeeees . 06/09/2023 . [Paydown ......cccevvereiiinn feeriiiiiiiiiniiiin [ 35,302 |.occeneenns 35,302 |oeeeiinnnns 34,466 |............ 34,663 |...cveeennnnn [V S 640 |ooiiiinnnne [V O 640 |ooiriiinnnne [V O 35,302 [oeeiiiiiiinnnn (VO 0 | [V 801 [. 10/09/2039 . |3.B FE ....
Redemption 100.0000
..40480%-AA-3 |HS WILDCAT LLC ~ 3.830% 12/31/50 ......ccvvees | avnenn L 04/25/2023 . [ evveeeeeeiiiieeeeiiee e e 4,036 [...occocnnnn 4,036 |...ccvnennns 4,036 |...cccunnenns 4,036 [o.eooicuninnns [V O, (O O [V O, (O O [V O 4,086 |..cooouniinnnnn (VO 0 | [V 77 | 12/31/2050 . |2.A PL ....
Redemption 100.0000
..40480*-AB-1 |HS WILDCAT LLC ~ 4.390% 12/31/60 .........ccee |eeeenn L 04/25/2023 . [ eveeieeeeiiiieeeieees [ [ 130 foveeiiiiiens 130 [oveeeeeeinns 130 [ KU R [V O, (O O [V O, (O O [V 130 [ (VO [V FUSUTRRRRRN (U 3 |. 12/31/2060 . [2.A PL ....

HANESBRANDS INC Series 144A  4.875% 05/15/26
CA10345-AL-6 | .eiiiiiiiie e | e . 04/24/2023 . |Various .....oooeeeeiiiiiin Jovveiiiiiiiiieiienss |oees 12,610,238 |....... 13,515,000 |....... 13,436,725 |....... 13,478,168 |............... 0 freennn. N7 [ 0 feeennn. N7 [ 0 f.... 13,481,285 |....oovvveenn 0. (871,048) |...... (871,048) ]........... 285,176 |. 05/15/2026 . [4.A FE ....
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HILTON DOMESTIC OPERATING COMP  4.875% DEUTSCHE BANK SECURITIES
.. 432833-AF-8 [01/15/30 .eevvviiviiiiiiiiiiiiiiiiininccinieeeeen | s . 04/26/2023 . | INC. .evvvnvviiiiniiiniinns foevviiineeeciiii e 1,900,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |eeeenniirnnnns [ PO (VN P [ PO {1 P (U . 2,000,000 [oeuiiriennnnn 0 |..... (100,000) |...... (100,000) f............ 76,646 |. 01/15/2030 . |3.B FE ....
HILTON GRAND VACATIONS TRUST H Series 144A
.. 43283G-AC-6 [5.570% 01/25/37 oovvvveniiiiiiiiiiiiiiiiiinneeees | s . 06/25/2023 . | Paydown ... . 01/25/2037 . |2.B FE ....
HILTON GRAND VACATIO!
..43283G-AD-4 [8.730% 01/25/37 .evvvvniiiiiiniiiiiiiiniiiniieiinn | s . 06/25/2023 . | Paydown ... . . w0 ] . 01/25/2037 . |3.C FE ....
.. 43284H-AA-7 |HGVT_19-AA Series 144A  2.340% 07/25/33 .... |....... . 06/25/2023 . | Paydown ... L2010, 111 [, o0 ). . 07/25/2033 . |1.A FE ....
..43284H-AB-5 |HGVT_19-AA Series 144A  2.540% 07/25/33 .... |....... . 06/25/2023 . | Paydown ... ..213,570 |.... w0 ] . 07/25/2033 . |1.F FE ....
.. 43284H-AC-3 |HGVT_19-AA Series 144A  2.840% 07/25/33 .... |....... . 06/25/2023 . | Paydown ... ...66,744 |.... 0. . 07/25/2033 . |2.B FE ....
HILTON GRAND VACATIONS TRUST H Series 144A
. 43285H-AA-6 [ 2.740% 02/25/39 ...oeeeeereeeeeeeeeeeeeenees | s . 06/25/2023 . |Paydonn ...ceeeueeeeeennnn Joeeeneiieeeeeeenens Jevnenn... 100,085 |.......... 100,085 |...........103,213 |........... 102,333 . 02/25/2039 . |1.A FE ....
HOLOGIC INC TRANCHE B-1 TERM Series 144A CITIGROUP GLOBAL MARKETS
..436440-AM-3 | 4.625% 02/01/28 .. . 04/26/2023 . | .. 3,880,000 |........ 4,000,000 |........ 4,000,000 |........4,000,000 |......ccevveeenO fooreeeernniiiniO [0 [0 [0 f000224,000,000 ...l 0 e (120,000) |...... (120,000) |..... ...133,611 [. 02/01/2028 . [3.B FE ....
.. 45256H-AF-5 | IF 01-A  4.996% 07/25/33 . . 06/01/2023 . | Paydown ... ... 46,007 ...29,8%8 |.... ..5,09 |.07/25/2033 . |6. Z* .....
INTERNATIONAL FLAVORS & FRAGRA INTERNATIONAL
..459506-AC-5 |FLAVORS & FRAGRA  3.200% 05/01/23 ........ccee | eunnnns . 05/01/2023 . |Maturity ....oooovvvennnes Joovvnniniiiiiiinns e 4,000,000 |........ 4,000,000 |........ 3,996,480 |........ 3,999,962 [.......ccennnnn [ PO 3B | [ O L (U . 4,000,000 [oeuiiieennnnn (1 P [ PO [ PO 64,000 |. 05/01/2023 . |2.C FE ....
IROQUOIS GAS TRANSMISSION SYST 144A  6.100%
.. 463556-AD-2 [10/31/27 weevvviiiiiiiiiiiiiiiiinecieneeeenn | s . 04/30/2023 . |Various ........cceeeeerenns foevvvnnnnnniinnnnns Jones 145,588 |........... 145,588 |........... 145,588 |........... 145,588 |......evvnnnnns [ PO (VN P [ PO {1 P (U 145,588 |oovevniiiinnnnn (1 P [ PO [V 4,440 |. 1073172027 . [2.A FE ....
ITC HOLDINGS ITC HOLDINGS CORP  4.050%
.. 465685-AG-0 [07/01/23 ..eevvviiiiiiiiiiiiiiiiiiininciineeeinn | s . 06/16/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn oo 4,000,000 |........ 4,000,000 |........ 3,988,600 |........ 3,999,313 [ooiiiiinnnnns [ P [CX IV FO (U P (S IV FO (U . 3,999,943 |..iiiiiiinnnn [V PO L7 P [/ P 155,250 |. 07/01/2023 . |2.B FE ....
JACK IN THE BOX FUNDING LLC JA Series 144A
..466365-AC-7 [4.970% 08/25/49 .....covvvnviiiiiiiiiiiiiiiiiiinees | s . 05/25/2023 . |Paydonn ......euvveviiiinnnn fevvniinniiiiiiins e 2,500 [oooeiiene 2,500 |ieiiinns 2,500 |eeieiinnnnns 2,500 |oiiiiininnns [ PO {1 P [ PO {1 P [V PR 2,500 [..ccoovnnnnnnns (VN P [ PO [V 62 |. 08/25/2049 . |2.B FE ....
JPNBB COMMERCIAL MORTGAGE SECU JPNBB
..46639N-AU-5 | COMMERCIAL MORTGAGE SECU  4.104% 07/15/45 . |....... . 05/01/2023 . |Paydonn .....cevevvviiiinnnn foevvnniniiiiiiiins e 1,772,573 |........ 1,772,573 |........ 1,728,189 |........ 1,767,834 |.cooevvnnnnnns (U 4,739 | (U 4,739 | (U . 1,772,573 o (1 P [ PO [ PO 29,986 |. 07/15/2045 . |1.A ........
JPIBB COMMERCIAL MORTGAGE SECU JPIBB Redenption 100.0000
..46639N-AU-5 | COMMERCIAL MORTGAGE SECU  4.104% 07/15/45 . |....... . 06/16/2023 . | .evenieeiiiiieeeeeiiiieeees i e 221,827 |oovvvnnnnns 227,421 |........... 221,733 |...........226,819 |oooiiiennnn0 e [C102: 1 (U PO [S102: 1 (U 227,427 |ooeoevvinnnnnns (VN P [ PO [V F 4,625 |. 07/15/2045 . [1.A ........
JPNMCC_13-C13 JP MORGAN CHASE COMMERCIAL MOR
..46640J-AV-9 [4.230% 01/15/46 ....ovvvvrviiiiiniiiiiiiiiiiieieees | s . 06/01/2023 . |Paydown ...ccevvenvvriiinnnn foovvininiiiiiinins fovnees 6,125,000 |........ 6,125,000 |........ 6,444,922 |........6,135,208 |...............0 |....... (10,208) |. .. (10,208) [ouriviinnnnn 0 s 6,125,000 |.. ...127,564 |. 01/15/2046 . |1.A ........
JP MORGAN MORTGAGE Ti
..46646B-AY-4 | MORTGAGE TRUST JPMMT ~ 3.801% 05/25/46 ....... |....... . 06/01/2023 . |Paydomn .....eunvvviinnnnns Jovvnininiiiiiiinees foeeeeeeens 79,307 foeereennn 79,307 |.oeeeevnnnns 81,020 |ovevennnnnns 80,562 |....cevvnnnnnns (U AR (1,255) |vvvenninnens (U A (1,255) |evvennininns (U P 79,307 |oeevreieienns (VN P [ PO [V F 1,190 |. 05/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46648C-Al-4 | MORTGAGE TRUST JPMMT ~ 3.451% 01/25/47 ....... | ..en... . 06/01/2023 . |Paydoun .....ouvvvvviiinnnns Jovvnnnnineiinnnnns foeeenn... 81,078 [oll0081,078 [ttt 79,008 |iiinnn 79,363 [0 s 1,710 |. . 1,710 . . 1,167 | 01/25/2047 . [1.A ........
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46648C-AX-2 | MORTGAGE TRUST JPMMT  3.451% 01/25/47 ....... | ..ee... . 06/01/2023 . |Paydonn ...covvvnvviiinnnnn foevvnnininiiiiiins foninns 118,649 |........... 118,649 |ooeeennnnn. AT YA 114,228 | (U 4,421 | (U 4,421 | (U 118,649 |ouveeniiiinnnnn (VN P [ PO [V F 1,708 |. 01/25/2047 . [1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46648H-AZ-6 [3.650% 05/25/47 ...ovvvvvnniiiiiiiiiiiiiiiiiiieees | s . 06/01/2023 . |Paydonn ....cevnnvvriinnnnns Jovvnniniiiiiiiiinens foeeneeeens 95,851 |oeeeennnnns 95,851 |[..oocevnnnns 95,685 |............ 95,682 |....cevvnnnnnns [ P 169 [ooeiiiiiinnnns (U P 169 [ooeiiiiininnns (U P 95,851 [.ooviiviinnnnns (VN P [ PO [V F 1,446 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46648U-AZ-7 [3.863% 11/25/48 ...ovvveniiiiiiiiiiiiiiiiiineeeees | s . 06/01/2023 . |Paydomn ....eevnvvviinnnnns Jovvniininiiiiiiinens foenieeeens 56,737 fooeerirennn 56,737 |..ooeennnnns 57,265 |..ccovnnnnnn 57,173 |oovviiiins (U (X)) (U (X)) (U P 56,737 |oeevrniieens (VN P [ PO [V 868 |. 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46650J-AS-3 [3.892% 12/25/48 ......ccevviiiiiiiiiiiiiiiiiiiines | s . 06/01/2023 . |Paydonn ....cevnnvvriinnnnns Jovvnniniiiiiiiiinens foeeneeeens 79,134 | 79,134 |....ooeeeees 71,728 |eeeennnnnne T7,875 | (U 1,259 | (U 1,259 | (U P 79,134 [oooiiiinnnnnnns (VN P [ PO [V F 1,284 | 12/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46655K-DD-5 [3.309% 11/25/52 ...covvvvviiiiiiiiiiiiniieciiiines | s . 06/01/2023 . |Paydomn ....eevnvvviinnnnns Jovvniininiiiiiiinens foenieeeens 13,315 [oeeiiiinne 13,316 | 11,530 |ovevennnnnns 11,557 |oveeeieiiine (U 1,759 | (U 1,759 | (U P 13,315 |ovviiines (VN P [ PO [V 184 | 11/25/2062 . |1.A ........
Redemption 100.0000
..47659#-AA-9 [ JERSEY CITY CTL  3.600% 09/15/52 ......cevvvee | aunnnns . 06/15/2023 . | .. . 09/15/2052 . |1.D ........
..476598-AA-1 | JERSEY CITY CTL  4.850% 11/15/45 .....cceeeves | annnnns . 06/15/2023 . . 11/15/2045 . |1.D ........
JIMMY JOHNS FUNDING LLC JIMMY_ Series 144A
..477600-AB-9 [4.846% 07/30/47 .ovvvvviiiiiiniiiiiiiiniiiniiiiins | s . 04/30/2023 . | Paydown ... . ...606 |. 07/30/2047 .|2.B FE ....
..478165-AF-0 [SC JOHNSON & SON INC 144A  5.750% 02/15/33 . |....... . 06/07/2023 . |Various ... 12,571,960 549,924 |. 02/15/2033 . [1.G FE ....
KANSAS CITY SOUTHERN RAILWAY 144A  4.300%
..485170-A0-7 [05/15/43 . ieerrriiiiiiiiiiianeeeinniaeeeernennnneee | nees . 04/27/2023 . | Taxable Exchange ........ |ocevoireeecennnnns Jounnnn 5,619,578 |........ 6,044,000 |........ 5,546,946 [......cciieens 0 Joeeeiereeenes [UI 72,632 |ooeiiiinans [UI 72,632 |oiiiiiians (U 5,619,578 |.oovvuuneeens [V PP (U T 0 Joeeennees 234,171 |. 05/15/2043 . |2.B FE ....
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KANSAS CITY SOUTHERN RAILWAY 144A  4.950%
.. 485170-AS-3 [08/15/45 ...evvvriiiiiiiiiiiiiiiiiiceecciineeeeen | s . 04/27/2023 . | Taxable Exchange ........ 12,725,766 |....... 13,000,000 |....... 12,687,344 |.... ....38,423 |. .0 12,725,766 |.. w0 ] . 08/15/2045 . |2.B FE ....
..485170-AV-6 |KANSAS CITY SOUTHERN 144A  3.000% 05/15/23 |....... . 05/15/2023 . |Maturity .....ccoceeeeees ....625,000 |........... 625,000 |eeerennnns 598,098 |...........623,361 |.cevueeeeeenn 0 Jeeeeennns 1,639 | 0. eeeennn...625,000 |.. o0 ). . 05/15/2023 . |2.B FE ....
..485170-BB-9 [KANSAS CITY SOUTHERN  4.700% 05/01/48 ....... |....... . 04/19/2023 . | Taxable Exchange ........ 14,308,550 |....... 14,400,000 [....... 14,300,582 |.......14,307,985 |.... ... 565 | w0 e 565 |0 14,308,550 |.. L0 . . 05/01/2048 .|2.B FE ....
..485170-BD-5 |KANSAS CITY SOUTHERN ~ 2.875% 11/15/29 ....... | ...u... . 04/19/2023 . | Taxable Exchange ........ |oeeeeireeeemmninnns foennnd 9,994,060 |...... 10,000,000 |........ 9,991,400 |........9,993,816 |.... .. ... 244 | 0 e 244 0 9,994,060 |.. o0 ) ...0 ...255,972 . 11/15/2029 . [2.B FE ....
..487836-AT-5 |KELLOGG COMPANY B 7.450% 04/01/31 ... | eennnns . 06/22/2023 . |Various .......cceeeevrivinn Jovvnnnnnniinnninnns foeens 5,748,230 |........ 5,000,000 |........ 6,003,150 |........ 5,477,420 |....ccvvvenrnnl0 | (16,322) |.oevvvvnnnnnnns 0 o (16,322) [eeveneiviennn 0 v 5,461,098 |......cooeeeenn0 | 287,132 |....... 287,132 |oeeennnnns 228,756 |. 04/01/2031 . |2.B FE ....
LAFARGEHOLCIM FINANCE US LLC ~ 3.500%
..50587K-AA-9 [09/22/26 .....evvvniiiiiiiiiiiiiiiiii s | s . 04/13/2023 . | JANE STREET ..eovvvvvvvnnnn fovvnnnniieiiinins Jovnennnns 961,900 |........ 1,000,000 |........... 999,160 |........... 999,653 [....oiviirnnnns [ PO P [ PR P (U 999,679 [....ccevvnnnnns 0 |oeeens (37,779) |....... (37,779) [eevnnannn 19,931 |. 09/22/2026 . |2.A FE ....
LAMB WESTON HOLDINGS INC Series 144A  4.875% BANC OF AMERICA
..513272-AC-8 [05/15/28 ..evvvnniiiiiiiiiiiiiiiie s | s . 04/19/2023 . | SECURITIES LLC oevvvvnves Joevvvnnniiiiiiinins Joveeen 1,957,500 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |eeeeuniirnnnns [ PO (VN P [ PO {1 P (U . 2,000,000 [oeuiiiiennnnn 0 |oeeens (42,500) |....... (42,500) |....covnnnnn 41,708 |. 05/15/2028 . |3.C FE ....
Redemption 100.0000
..52204%-AA-3 | WALGREEN CO  5.540% 04/15/36 ......ovvvvvvvvnnn | unnnnns . 06/15/2023 . | .eveniiiiiiie e ... 51,830 ...51,830 ...51,830 |............51,830 |.... ..51,830 |.. . 04/15/2036 . |2.B ........
NORTH ORCHARD PLAZA PARCEL 7. Redemption 100.0000
LB24B78-AK-1 [ eeeeeeeee s | . 06/15/2023 . | .eeeniiiiiiiiieeeeieieeees e e 225,869 |........... 225,869 |........... P A R/ T8 2 S R | I FORRRR £1+) ) FOORRU | ) FOPRRRUR (1+) ) RPN | ) F, 225,869 |.......ceunnnns (VN P [ PO [V F 6,712 |. 01/15/2028 . |1.F ........
LIBERTY MUTUAL GROUP INC LIBERTY MUTUAL GROUP
..53079E-BE-3 [ INC  4.250% 06/15/23 R IR . 06/15/2023 . | Maturity ....oooovvvinnnes Jovvininniiiiiins e 7,000,000 |........ 7,000,000 |........ 6,955,550 |........6,997,546 |...............0 |oeeennnn2,454 |0 e 2,454 0 7,000,000 |.. ...148,750 |. 06/15/2023 . |2.B FE
..548661-CJ-4 |LOWES COMPANIES INC ~ 5.500% 10/15/35 PO IR . 04/25/2023 . | WELLS FARGO BANK ........ |oeceereiereeeemmnns Jounnnn 8,762,665 |........ 8,500,000 |........ 8,416,640 |........8,446,606 |...............0 [ceeeeeeennn 865 [ooiiiiiiiiiii O i 865 [0 [ 8,447,472 |.. ...238,410 |. 10/15/2035 . [2.A FE
MDU ENERGY CAPITAL LLC MDU ENERGY CAPITAL LLC
.. 55294#-AJ-4 3.650% 05/15/23 ..oeeevveiiiieeineiieeeeeennneeeee | s . 05/15/2023 . | Maturity ...ocooommniiineee Joemmniieeeeeenes e 5,500,000 |........ 5,500,000 |........ 5,500,000 |........5,500,000 [.....cccvvnueenO fooreeeennninnn0 o0 [0 [0 [ 5,500,000 |.. ...100,375 |. 05/15/2023 . |2.B ........
MVW OWNER TRUST MVWOT_19-2A Series 144A
..55400D-AA-9 [2.220% 10/20/38 ..eevveeeeeeeenieeeeeenieeeeeee | s . 06/20/2023 . |Paydomn ..ccevuuneeeeeennnnn feeennieeeeeenies s 163,490 |........... 163,490 |.......... 166,517 |oeeeennnnee 165,637 |oveeeeeeeennnn 0 feueeeee (2,147) [l O e (2,147) [0 [ 163,490 . 10/20/2038 . |1.A FE .
MVW OWNER TRUST MVWOT_20-1A Series 144A
..55400E-AA-7 [ 1.740% 10/20/37 .eeeeeeeeeeeeeeeeeieeeeeeenns | s . 06/20/2023 . | Paydown ... ... 31,196 ...31,1% LL31,193 [l 31,194 ) ..31,196 |.. . 10/20/2037 . |1.A FE ....
MVW OWNER TRUST MV
..55400E-AB-5 [2.730% 10/20/37 eevvreeeeeineieeeeeeeniieeeeeenn | s . 06/20/2023 . |Paydomn .ceeeeneeeeennnins Jeennieeeeenieeee feeeeeeees 62,393 |oeeennnns 62,393 |......ccee. 62,384 |............ 62,386 |...ccovnnnnnnnn [ PO (-1 PP [ PO (-1 PO 0 Joeeeeees 62,393 [..cceeennnnnnns (VI PO [ PO [V PO 704 |. 10/20/2037 . |1.F FE ....
MVW OWNER TRUST MVWOT_20-1A Series 144A
..55400E-AC-3 [4.210% 10/20/37 eevveeeeeeineieeeeeeeniieeeeeeen | s . 06/20/2023 . | Paydown ... . 10/20/2037 .|2.B FE ....
MVW OWNER TRUST MV
..55400U-AD-5 [7.350% 11/21/39 eevvreeeiieiieeeeeeieeeeeee | s . 06/20/2023 . |Paydonn ...cevuuneeeeeennnnn foeeennieeeeeeenes s 545,337 |eeeennnnns 545,337 |oeeeunnnnns 544,049 |........... 544,123 |oceiiieinnnnns (U1 1,214 | (U1 N 1,214 | (U 545,337 [.ooeeeiinnnnnns (VI PO [ PO [ PO 16,728 |. 11/21/2039 . [3.C FE ....
MAGALLANES INC Series 144A  4.279% 03/15/32
L B5903V-AL=7 [ eeriiiiiiiiii e | s . 05/01/2023 . | Tax Free Exchange ....... |oeceeeevereeeemnnns Jounnns 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,500,000 |eeeuuneeeennes [ PO (VI PO [ PO (VI PO (U 2,500,000 |-eeevuuniaenns (VI PO [ PO [ PO 67,157 |. 03/15/2032 . |2.C FE ....
MAGALLANES INC Series 144A  5.050% 03/15/42
L BB903V-AN=3 [ eeveiiiiiiiii s | s . 05/01/2023 . | Tax Free Exchange ....... |oeceerevereeeemnnns Jounnns 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,500,000 |eeeeereeeennn0 Joeiiiieeennn 0 e 0 e 0 e 0 s 2,500,000 . 03/15/2042 . |2.C FE ....
..571748-AK-8 [MARSH & MCLENNAN CO INC ~ 5.875% 08/01/33 ... |....... . 04/17/2023 . | Suntrust Banks Inc ..... |oeceeeoiiiiiiinnns Jounnnn 1,210,928 |........ 1,125,000 |........ 1,078,436 |........1,098,632 |.......cooeeenn0 fooeeennnnnn 833 o0 e 833 il 0 e 1,099,165 |.. . 08/01/2033 . |2.A FE ....
..580135-BY-6 | MCDONALDS CORP  6.375% 01/08/28 .......ccevvue | unnens . 04/14/2023 . | AMHERST ...eoeeeeeiniieees Joeeemnieeeecennies Jenees 5,375,700 |........ 5,000,000 |........ 5,335,200 |........5,109,922 |.......ccceeeenO |oeeeennnn(5,652) |ooevvveneeeen 0 e (5,652) | 0 e 5,104,271 . 01/08/2028 . |2.A FE ....
..595112-BN-2 [MICRON TECHNOLOGY INC ~ 5.327% 02/06/29 ...... |....... . 04/04/2023 . | GOLDMAN SACHS & CO ...oee |ovvvvvnnnierriinnnns Jovnnnn 2,010,140 |........ 2,000,000 |........ 2,002,440 |........ P00 1< 2 N | [ AR (-4 I AR | I AU -7 4 I AR | B R, 2,001,625 . 02/06/2029 . |2.C FE ....
MORGAN STANLEY BAML TRUST MSBAM_12  4.536%
LB1761D-AH-5 [ 11/15/45 .oovveniiiiiiiiiiiiiiceen | s . 06/01/2023 . |Paydonn ....cevuevvviinnnnn fovvnnininiiiiiinns fonins 261,102 f........... 251,102 |........... 258,623 |........... 251,076 |oeeevenniennnne [ PO P [ PR P (U R 251,102 . 11/15/2045 . |1.A ........
MORONGO BAND OF MISSION INDIAN ~ 5.460% Redemption 100.0000
LB17734-A8-7 [03/28/29 ..ceevvveiiiiiiiiiiiiiiiii s | s . 04/03/2023 . | eeeenieiiiiiieeeeeeniineees i e 482,286 |........... 482,286 |........... 482,286 |........... 482,286 |......ceennnnnn [ PO {1 P [ PO {1 P (U R 482,286 |....oeunnnnnnns (VN P [ PO [V P 13,166 |. 03/28/2029 . [2.C FE ....
MVW OWNER TRUST MVWOT_18-1A Series 144A
..62848B-AB-7 [3.600% 01/21/36 ..evvvvviviiniiiiiiiiiieieceiine | s . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens 19,011 [.oooeeeeees 19,011 [oeeinee 19,008 |............ 19,009 |oovveeniiiinnns [ PO 2 P [ PO 2 P (U P 19,011 o (VN P [ PO [V 284 |. 01/21/2036 . |1.F FE ....
Redemption 100.0000
..62927#-AJ-5 |NFL VENTURES LP ~ 3.890% 04/15/42 ........cooee | unnnns L 04/15/2023 . | eeeeneeiiiiieeeeeieiieeees e e 163,241 |........... 163,241 |........... 166,224 |.......... 165,670 [oenivvennnnns (U AR (2,428) |evvvenninnnnn (U A (2,428) |eeveenninnnne (U 163,241 |oeenniiinnnn (VN P [ PO [V F 3,175 |. 04/15/2042 . |[1.E FE ....
Redemption 100.0000
..62927#-AK-2 |NFL VENTURES LP  2.730% 04/15/31 ...oovvevees | uunnnns L 04/15/2023 . | eeeeneeiiiiieeeeeeiieeees i e 166,727 |...ooeeens 166,727 |oeeennn.n. 166,727 |ouvennnnn. 166,727 [oeeiiiinnnnns [ PO (1 P [ PO {1 P (U 166,727 [.ooeveevnnnnnns (VN P [ PO [V FO 2,276 |. 04/15/2031 . |1.E FE ....
Redemption 100.0000
..62927#-AP-1 [NFL VENTURES LP  4.360% 04/15/45 ........ees | unnnns . 04/15/2023 . | eeeneeiiiie e ... 62,594 ...62,594 ...62,594 |............62,504 |.... ..62,5% |.. . 04/15/2045 . |[1.E FE ....
Redemption 100.0000
..629400-AA-3 [NSG HOLDINGS LLC 144A  7.750% 12/15/25 ..... |....... . 06/15/2023 . | eeuieiiiiiiiiieeeeiiiiieeees i e 1,085,390 |........ 1,085,390 |........ 1,085,390 |........ 1,085,390 |iveeiiiiinns [U [ I P (U [ P [U 1,085,390 |.ooiiiiinnnn J I [U [ P 42,059 |. 12/15/2025 . [2.C FE ....
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NP SPE |1 LLC NPRL_17-1A Series 144A  3.372%
..62046A-AC-8 [10/21/47 eevvviiiiiiiiiiiiiiiiiiinnciineeeinn | s . 06/20/2023 . |Paydonn .....eeuveriiiinnnn fevenniniiniiiins e 101,138 |..oeeeens 101,138 [oeeennnnns 101,137 [oeeennn 01,135 [0 [l 3 [0 3 [0 101,138 [oooeiiennnnnnns (1 P [ PO [V 1,471 |. 10/21/2047 . |1.G FE ....
NATIONAL FUEL GAS COMPANY NATIONAL FUEL GAS
..636180-BM-2 [COMPANY ~ 5.200% 07/15/25 ...oevvvvnniiviiinines | nnnnns . 04/13/2023 . | BARCLAYS CAPITAL INC ... |eevvvevvirriinnnns Jovnnnn 2,990,880 |........ 3,000,000 |........ 2,990,580 |........2,997,180 |oeevvrriinnn0 Joveinennnn 307 Jeveiiiiiiinnn 0 i 307 i 0 e 2,997,487 |.. .. 117,867 |. 07/15/2025 . [2.C FE ....
NATL LOGISTICS TRUST AMAZON CTL (NATIONAL Redenption 100.0000
..63681#-AA-8 [LOGISTICS ~ 2.654% 10/10/42 ...ovvvvnnvvvivnnnnns | nnnnns . 06/10/2023 . | .eennereeiiiiiieeeeiinieeeees v feeennnnn 87,237 [l 87,237 [l 87,287 87,237 . 10/10/2042 . |1.D FE ....
..64110L-AT-3 [NETFLIX INC  5.875% 11/15/28 ....ccevvvreeeees | aennnns . 04/12/2023 . | SUSQUEHANNA FINANCIAL .. |.... .1,000,000 |.... . .. . 11/15/2028 . |2.B FE ....
..653240-AA-9 [NEWTOWN CREDIT LEASE ~ 6.082% 05/15/23 ....... | ....... . 05/15/2023 . |Various ........ccceeeernns ..163,271 |.... ....163,293 |.. . 05/15/2023 . |1.D ........
OCCIDENTAL PETROLEUM CORPORATI  7.875%
.. 674599-DE-2 [09/15/31 .ivvvvniiiiiiiiiiiiiiiiieecciieeeen | s . 06/27/2023 . | GOLDMAN SACHS & CO ...... R RN 11,122,200 |...... 10,000,000 |....... 10,955,916 |....... 10,763,398 [o.eevivvvennnn 0 [ (32,381) [evneniiiiinnnnn O [ (32,381) [l 0 e 10,731,017 |.. ...621,250 |. 09/15/2031 . [2.C FE ....
OLD NATL BNCI .125%
..680033-AC-1 [08/15/24 ...evvvriiiiiiiiiiiiiiiiiiiieeecciiineeeeen | s . 06/12/2023 . |Various ........ceveeeenns foovvnnninnnniinnnns Jovnens 4,610,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeenniiennns [ PO (1 P [ PO {1 P (U . 5,000,000 |........ccee...0 f......(390,000) |...... (390,000) [........... 163,885 |. 08/15/2024 . |1.G FE ....
ORANGE LAKE TIMESHARE TRUST ON Series 144A
..6850411-AC-1 [3.740% 11/08/30 ..evvvvviiiiniiiiiiiiiiiieieceiinnn | s . 06/08/2023 . | Paydown ... ... 62,483 ...62,483 ... 62,474 |............62,477 |.... ..62,483 |.. ...976 |. 11/08/2030 . |2.C FE ....
PMT LOAN TRUST PMTI .
L B93456-AN-5 [ .eeeie s [ . 06/01/2023 . |Paydomn .....eunvvviinnnnns Jovvnininiiiiiiinees foeeeeeeens 36,480 |............ 36,480 |............ 37,267 |..ccvvvnnnns 37,071 | (U (591) |oevvvnnnnns (U (591) |oevvvvnnns (U P 36,480 |..oevunniinnns (VN P [ PO 0 . 09/25/2043 . |1.A ........
..718547-AL-6 |PHILLIPS 66 Series 144A  4.680% 02/15/45 ... |....... . 05/02/2023 . | Tax Free Exchange ....... |oeeeeeeeeeemmninnns foveeens 6,999,523 |........ 7,120,000 |........ 6,996,209 |........ 6,998,548 |......eennnnnnn 0 Joeeeeees 976 |oveeeeeeeeenes (1 P 976 |oveeeeeeeeenes (U 6,999,523 |.....ceeeennnn (VI PO [ PO 0 . 02/15/2045 . |2.A FE ...
PHILLIPS 66 CO Series 144A  4.900% 10/01/46
LTABBAT-AN-2 [ e | . 05/02/2023 . | Tax Free Exchange ....... |oeeeoeeeeeemmninnns foeens 4,969,261 |........ 5,000,000 |........ 4,968,341 |........ 4,969,030 |...ccvvnunnnnns 0 Joeeeeees 281 e (1 P 81 e (U 4,969,261 |...ccevvnennnns (VI PO [ PO 0 . 10/01/2046 . |2.A FE ....
PIEDMONT NATURAL GAS COMPANY  6.000%
LT20186-AE-5 [ 12/19/33 eeeeeieieeeeeee e | s . 04/19/2023 . | SEAPORT GROWP ............ TR FOPR 1,846,458 |........ 1,800,000 |........ 2,097,576 |........1,986,684 |........cceee0 Joeeeeennn(8,995) |oveeiieeeenn 0 e (3,995) [l 0 e 1,982,688 |....oeeeeeennnn0 [eeeees (136,230) |...... (136,230) . 12/19/2033 . |2.A FE ...
..741503-AZ-9 [BOOKING HOLDINGS INC ~ 3.600% 06/01/26 ....... |....... . 04/13/2023 . | BARCLAYS CAPITAL INC ... |eeevreeiivrrinnnnns Jounnnn 4,884,300 |........ 5,000,000 |........ 4,990,350 |........4,996,330 |.....ccoooeeenn fooeiennnnnn 296 |oeiiiiiiiennnn0 e 206 |oeiiiiiennnnn 0 e 4,996,626 |...............0 |...... (112,326) |...... (112,326) . 06/01/2026 . |1.G FE ....
PRICEWATERHOUSECOOPERS LLP
..74151#-AP-3 | PRICEWATERHOUSECOOPERS ~ 3.580% 09/15/32 .... |....... . 06/30/2023 . | Taxable Exchange ........ |oeceeeiriiriiinnns Jounenn 7,000,000 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 f......ccevnnnns [ PO (VN P [ PO {1 P (U . 7,000,000 [oeeuiiiiennnnn (1 P [ PO (VI F 198,392 |. 09/156/2032 . |1.D ........
PRICEWATERHOUSECOOPERS LLP
..74151#-A0-1 | PRICEWATERHOUSECOOPERS ~ 3.730% 09/14/35 .... |....... . 06/30/2023 . | Taxable Exchange ........ |oeceveeviiiriinnnnns Jounenn 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 |.......ccvvnnns [ PO (1 P [ PO {1 P (U . 8,000,000 [oeuriierennnnn (VN P [ PO [V F, 236,233 |. 09/14/2035 . [1.D ........
AVAZON CTL (HILLWOOD INVESTMEN AVMAZON CTL Redenption 100.0000
..74353*-AA-6 [HILLWOOD INVESTMEN  2.695% 11/10/41 ......... |.eeeens . 04/10/2023 . | eeeneieiiiiieeeeeenieeeees i [ 42,490 [l 2,490 |........... 2,490 |............ 42,490 [oooiiiiinnnnns [ PO (1 P [ PO {1 P (U P 42,490 |..ooovvinnnnnns (VN P [ PO [V 382 |. 11/10/2041 . |1.E SYE ...
AMAZON CTL (HILLWOOD INVESTMEN AMAZON CTL
..74353*-AA-6 [HILLWOOD INVESTMEN — 2.695% 11/10/41 ......... |.eenens . 06/10/2023 . . . 11/10/2041 . |[1.E S .....
L. T47262-AY-9 [QVC INC  4.750% 02/15/27 oeevvveeeeeeenniees | s . 06/30/2023 . |Various ... .8,198,705 |.... . 02/15/2027 . |4.B FE ....
Redemption 100.0000
..750731-AA-9 [AUTUMN WIND HQ LLC ~ 3.744% 02/10/49 ......... | ...t L 06/10/2023 . | .evnniiiiiiiiiniiiiiiiieenes e e 1,732 | 1,782 oo 1,782 | 1,782 | [ PO (VI PO [ PO (VI PO 0 Joeeeeees 1,732 | (VI PO [ PO [V PO 183 |. 02/10/2049 . |2.A ........
REALTY INCOME CORP REALTY INCOME CORPORATION
.. 756109-BE-3 [4.625% 11/01/25 oeevveeieeiiiieeeeeeeeeeeeee | s . 04/20/2023 . | Suntrust Banks INC ..... |oeeeeereeeemnniinns foeens 4,935,300 |........ 5,000,000 |........ 5,177,666 |........5,126,672 [......ccevneenn O feeeeee (14,218) [0 [ (14,218) [0 e 5,112,453 . 11/01/2025 . |1.G FE ....
..760759-AM-2 |REPUBLIC SERVICES INC ~ 4.750% 05/15/23 ...... | ....... . 06/156/2023 . |Maturity ....ocoovvieninees Jovviniinnniiiinenns [e0en.. 2,728,000 f........ 2,728,000 |........ 2,720,798 |........2,727, 714 |oeeeeiiin0 o 286 |eveeeeineinnnn 0 i 286 [eveeniiieennn 0 e 2,728,000 |.. . 05/15/2023 . |2.B FE ....
..775371-AU-1 [ROHV AND HAAS COMPANY  7.850% 07/15/29 ..... |....... . 04/12/2023 . | AMHERST ....ooeeeeriiieeeee Jeennieeeecenniees [erenn.5,734,450 [o...ol. 5,000,000 |........ 6,518,150 |........5,604,208 |...............0 feeeeees (22,043) [oeeeeeeninenn O [l (22,043) [0 [ 5,582,165 |.. . 07/15/2029 . |2.B FE ....
SEQUOIA MORTGAGE TRUST SERIES 12-6 CLASS B1
. B1T44N-AG-5 [3.699% 12/25/42 ....cceeveeeeeeiieeiiieeeeeeeees | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeeeiieees feeeeeeeees 76,140 |............ 76,140 |oeeeeennnnes 77,805 |oveeeeeeeen 77,300 foeeeeeeeenenenn O [ (1,160) foneeeeeene O e (1,160) [0 e 76,140 . 12/25/2042 . |[1.A FM ...
SEQUOIA MORTGAGE TRUST SEMT_17 Series 144A
..81746G-CB-7 [3.724% 10/25/47 oveeeeeieeieeeeeeeeeeeieeeee | s . 06/01/2023 . |Paydomn .cevveeeeecennens Jeenneeeeeenieees feeeeeeeens 57,021 foceeeeeenee 57,021 |ooeeeennnnns 58,222 |...eeeeernn57,958 [ooieeiiiiiie 0 e (938) e O e (988) el 0 e 57,021 |eeenieeeeens (VI PO [ PO [V PO 930 |. 10/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SEMT_17  3.500%
L B1746K-AG-9 [02/25/47 .ceeeeeeeeeeeeeeeeeeeeee e | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeeeiieees feeeeeeeees 27,925 |eeeeenns 27,925 |occeeeenee P T 27,505 |oeeeieininnes 0 Joeeeeees 420 |ooeeieiinns 0 Joveeeeees 420 |ooeeieiinns 0 Joeeeeees 27,925 [oeeeeeiininnnns (VI PO [ PO [V PO 407 |. 02/25/2047 . |1.A ........
SERVICE CORPORATION INTERNATIO  5.125%
L.817565-CE-2 [06/01/29 .eeeeeieeeiieieeeeeeeeee e eeeeeen | s . 04/26/2023 . | JEFFRIES & COMPANY INC  |oeeevveneeeeennns Joenenn 1,925,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |-eeeuuneeeennns [ PO (VI PO [ PO (VI PO (U 2,000,000 [oeeueeeeeennnnn 0 |oeeenes (75,000) |....... (75,000) [vnunreeees 41,854 |. 06/01/2029 . |3.C FE ....
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-
..822800-AC-5 |ORIGINATOR TRUST ~ 3.500% 08/25/45 ........cc.. |eeunens . 06/01/2023 . | Paydown ... ... 7,660 . 7,689 ... . 08/25/2045 . |1.A ........
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-
..82281E-BX-4 |ORIGINATOR TRUST ~ 3.558% 11/25/46 .......ccce. |eunnens . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeeeiieees feeeeeeeees 55,516 |oeeeuunnnnns 55,516 |..ceeennnnnn 54,904 . 11/25/2046 . |1.A ........
SIERRA TIMESHARE RECEIVABLES F Series 144A
..82650T-AD-9 [9.220% 06/20/40 ..eevvuuiierernnnnnaeennninnaeeee | nens . 06/20/2023 . | Paydown ... . 06/20/2040 . |3.C FE ....
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SIERRA RECEIVABLES FUNDING COM Series 144A
..826525-AC-1 [83.510% 07/20/37 eevvvvniiiiiiiniiiiiiiniiinieiiinn | s . 06/20/2023 . |Paydonn .....ouviriiiinnnns Jovvniininiiiiinees feeeneeeens 69,278 |............ 69,278 |............ 69,269 |............ 69,272 |.ooviiiiinnnns [ PO (1 P [ PO (1 P (U P 69,278 |.ovvuiiiens (1 P [ PO [V 1,011 [. 07/20/2037 . [2.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..826525-AD-9 [6.590% 07/20/37 eevvvvniiiiiiniininiiiniiinneeiinn | s . 06/20/2023 . | Paydown ... .. 1,055 |. 07/20/2037 . 3.B FE ....
SIERRA RECEIVABLES F!
..82652M-AC-4 [3.120% 05/20/36 ....evvvnrviiiiiniiiiiiiiiiinieeees | s . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens 93,625 |..eeeennnnn. 93,625 |............ 92,337 [ooeeriiinnn 92,751 | [V P 874 | (U P 874 | (U P 93,625 [...cccvvvnnnnns (VN P [ PO [V F 1,226 |. 05/20/2036 . |2.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82652N-AB-4 [2.750% 08/20/36 ...evvvvviiiiinnniiiiiiniiinieniinn | s . 06/20/2023 . |Paydonn .....eeuveriiiinnnn foevennininniiiins e 106,030 |.......... 106,030 [oveennnnn. 106,010 |.......... 106,017 [.oovvvvennnnnns [ R LT PO [ PR LT PO (U 106,030 [....cccvvnnnnns (1 P [ PO [V FO 1,204 |. 08/20/2036 . |1.F FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
.. 82652N-AC-2 [3.000% 08/20/36 .....oevvvvvnnniiiiiiiiieieiiiiinn | s . 06/20/2023 . |Paydonn .....eeuveriiiinnnn fevenniniiniiiins e 106,030 |.......... 106,030 [oevvennnnns 104,572 |.oooveeeens 105,083 [o.oeiiiinnnnns [ P [ R (U PO [ R (U 106,030 [....ccevvnnnnns (1 P [ PO [V 1,314 |. 08/20/2036 . |2.B FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..826520-AC-5 [ 1.790% 11/20/37 .eevvviviiiiiiiiiiiiiiiieeecciin | s . 06/20/2023 . |Paydonn .....euuviriiiinnnn fevenniininniiiins e 210,940 |........... 210,940 |........... 210,912 |........... 210,919 [..oooveennnnnns [ PO 21 | [ PR 21 | (U R 210,940 |..ooeeennnnns (VN P [ PO [V F 1,575 |. 11/20/2037 .|2.B FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..826520-AD-3 [3.170% 11/20/37 .eevvvvviiiiniiiiiiiiiiieieiiiii | s . 06/20/2023 . |Paydonn .....eeuveriiiinnnn fevenniininiiiiiins e 218,681 |.......... 218,681 |.......... 218,616 |........... 218,632 [....cevvnnnnnns [ O 49 | [ R 49 | (U 218,681 |ouueiiiinnnnn (VN P [ PO [V F 2,892 |. 11/20/2037 . [3.B FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..82652T-AC-9 [3.940% 10/20/38 ...oevvvnviiiiiniiiiiiiiiiiieeeees | s . 06/20/2023 . |Paydonn .....eeuveriiiinnnn foevenniinineiiiiins e 418,488 |........... 418,488 |........... 418,422 |........... 418,429 [....covvnnnnnns [ R 59 | [ PR [ (U 418,488 |......coeennnn (1 P [ PO [V FO 6,829 |. 10/20/2038 . |2.B FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..82652T-AD-7 [6.000% 10/20/38 .......cevvvunviiiiinnniiiiiiinnns | s . 06/20/2023 . |Paydonn .....eeuveriiiinnnn fevenniniiniiiins e 697,480 |........... 697,480 |........... 697,433 |........... 697,436 |.......eounnnn. [ R L3 F [ R L3 (U N 697,480 |......coeennnn (1 P [ PO [V P 17,331 |. 10/20/2038 . |3.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653D-AB-5 [3.650% 06/20/35 ...eevvvniiiiiiiiiiieiiiiineeeees | s . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens 23,958 | 23,958 [ocoeeeeee 23,955 [oeeiiiiine 23,956 [oooiiiiinnnnns [ PO 2 P [ PO -2 P (U P 23,958 [..ooeiiinnnnnns (VN P [ PO [V 368 |. 06/20/2035 . |1.F FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653E-AC-1 [3.770% 01/20/36 ...vvvvvvvviniiiiiiiiiiiiececciiie | s . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens 67,842 |............ 67,842 |............ 68,160 |...evunnnnn. 68,045 |.....cevunnnnnn (U (0K ) PO (U (20X ) ) (U P 67,842 |oevveeinns (VN P [ PO [V F 1,052 |. 01/20/2036 . |2.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653G-AD-4 [5.200% 09/20/35 ....cevvvnniiiiiiiiiininiiiininees | s . 06/20/2023 . |Paydomn .....eeeviviiiinnnns Jovvniinnniiiiinees foeeeeeeens 93,749 |oeeeennnnns 93,749 |.eeenne 93,748 |....covvnnnn 93,746 |...covvvnnnnnnn [ PO T P [ PO T P (U P 93,749 [.oooiivinnnnnns (1 P [ PO [V FO 2,028 |. 09/20/2035 . |3.B FE ....
SIERRA RECEIVABLES FUNDING CO Series 144A
..826934-AD-3 [10.520% 07/20/39 ...oevvvnviiiiininiiiniiiiiinneees | s . 06/20/2023 . |Paydonn .....eeuveriiiinnnn fevenniniiniiiins e 27,724 |........... 217,724 |........... 217,682 |oevvennns AT N A [ R X T F [ R X F (U R 27,724 oo (1 P [ PO [V 9,441 |. 07/20/2039 . [3.C FE ....
SONIC CAPITAL LLC SONIC_20-1A Series 144A
..83546D-AJ-7 [4.336% 01/20/50 ..cevvvnniiiiiiniiiiiiiiiiiieeeees | s . 06/20/2023 . |Paydomn .....euviiiiiinins Jevvnininiiiiinees feeeeeeeens 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 271 |. 01/20/2050 . |2.B FE ....
J.P. MORGAN SECURITIES
..837004-BV-1 [DOMINION ENERGY SOUTH  6.625% 02/01/32 ...... | ....... . 04/25/2023 . | INC .evvvnniiiiiiiininiiinns v fens 2,639,426 |........ 2,340,000 |........ 2,576,808 |........ 2,460,328 |.......euunnnnn (U AR (3,248) |vvvvennannn (U A (3,248) |vvvvnnnnnnn (U . 2,457,079 [..cccvvvnnnnnns 0 |oeeens 182,347 |....... 182,347 |oeeennnnns 114,546 |. 02/01/2032 . |1.F FE ....
SOUTH JERSEY GAS CO SOUTH JERSEY GAS  3.280%
..838515-J8-4 [04/16/30 ..evvnniiiiiiiiiiiiiiiiieceirieeeeen | s . 04/04/2023 . | TENDER ....ovvvvvviinnnnnnes Joovvnnniniiiciiinns Jovneen 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |eevuuniirnnns [ PO (1 P [ PO {1 P (U . 3,000,000 [oeeuriiirennnnn (VN P [ PO [V P 45,920 |. 04/16/2030 . [1.G ........
SOUTHERN MARYLAND ELECTRIC COO SOUTHERN
..84334#-AA-5 | MARYLAND ELECTRIC COO  4.000% 04/16/48 ..... |....... L 04/16/2023 . | .eeeniiiiiiieeeeeinieeeees e [ 41,914 |l 41,914 |............ 41,914 |............ 4,914 | [ PO (1 P [ PO {1 P (U P 41,914 [t (VN P [ PO [V 838 |. 04/16/2048 . |2.A ........
SPIRITS OF ST LOUIS BASKETBALL SPIRITS NEWCO
..848609-AA-1 [LLC  5.300% 06/30/36 ....ovvvvvvvnnnniiiiiiiines | nnnnns . 06/30/2023 . | .. . 06/30/2036 . |2.C PL ....
..84920#-AA-6 | SPOWER FINANCE | LLC ~ 4.550% 12/31/36 ....... | .eene.. . 06/30/2023 . | .eunnieiiiiiieeeeeiiieeees i e 184,903 |........... 184,903 |........... 184,903 |........... 184,903 |..ooovvnnnnnnns [ PO (VN P [ PO {1 P (U 184,903 |ovvevniiiinnnnn (VN P [ PO [V F 4,207 |. 12/31/2036 . |3.A Z .....
SPOWER FINANCE 2 LLC SPOWER FINANCE II LLC
..84920%-AA-0 [4.960% 12/31/41 ..oovvveniiiiiiiiiiiiiiiiiiiineeeeen | s . 06/30/2023 . | .eueniieiiiiiieeeeeeniieeees e e 274,616 |........... 274,616 |........... 274,616 |........... 274,616 |..oevvnnnnnnnne [ PO (1 P [ PO {1 P (U R 274,616 |....oeunnnnnnns (VN P [ PO [V F 6,812 |. 12/31/2041 . |3.CPL ....
STATE STREET CORPORATION STATE STREET
..857477-AL-7 | CORPORATION ~ 3.100% 05/15/23 ......ccevvvvunnes | uunnnns . 06/15/2023 . |Maturity ...oooovvvninines Joovvnniniiiiiiins e 5,000,000 |........ 5,000,000 |........ 4,991,900 |........ 4,999,654 |.........eennns [V P 346 | (U P [ (U . 5,000,000 [oeuiiiiennnnn (VN P [ PO [V P 77,500 |. 05/15/2023 . |1.G FE ....
STEELRIVER TRANSMISSION COMPAN STEELRIVER Redemption 100.0000
..858271-A*-0 | TRANSMISSION COMPAN  3.820% 06/30/47 ........ |.eeeen. . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 32,018 |........... 32,018 |....coevnnns 32,018 [...ccvvnnnnn 32,018 |..oeeviinnnnnns [ PO (1 P [ PO {1 P (U P 32,018 |oeveiins (VN P [ PO [V 612 |. 06/30/2047 .|2.B PL ....
STONEHENGE CAPITAL FUND CONNEC ~ 8.124%
..86192%-AA-5 [12/15/23 .oivviiiiiiiiiii s s . 06/15/2023 . |Various ........cceeeeveenns foevennnninniinnnnns Jovenns 229,082 |........... 229,042 |oeeeennnnn. 229,042 |oeevnnnnnn. 229,082 [oeiiiiinnnnns [ PO (1 P [ PO {1 P (U 229,042 |..oooeevnnnnnns (VN P [ PO [V F 9,304 |. 12/15/2023 . [1.A FE ....
STIFEL NICOLAUS AND CO
..871829-AD-9 [SYSCO CORPORATION  7.160% 04/15/27 .....oeeeee | unnnns . 05/18/2023 . | INC wevvvnniiiiiininiiiiinns Jeviiinieeciinins feeenn. 1,284,621 [l 1,210,000 |........ 1,453,718 |........ 1,279,372 |oveeeniiinnnne (U A (G ) (U P (5,599) [.oovvvvnnnnnnns (U . 1,273,773 oo [V P 10,847 |........ 10,847 |oeennnne 52,222 |. 04/15/2027 . 2.B FE ....
TIF FUNDING || LLC TIF_21-1A Series 144A
..872480-AE-8 [ 1.650% 02/20/46 ......vvivviinnniiiiiiiniiiniiiiinn | s . 06/20/2023 . | Paydown ... . 02/20/2046 . |1.F FE ....
TACO BELL FUNDING .970%
.. B7342R-AC-8 [05/25/46 .. .oevvuniiiiiiiiiiiiiiiiiiiiiniiiiiiiiinees | eeees . 05/25/2023 . | Paydoun . 05/25/2046 . |2.B FE ....
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TACO BELL FUNDING LLC BELL_18- Series 144A
..87342R-AE-4 |4.940% 11/25/48 ..ccooeeeeeiie [ . 05/25/2023 . |Paydown ........oooeeiiiiiis Jeeiiiiinii e 25,000 [oevreennnns 25,000 [oennnnnne 25,000 |...ceeennnns 25,000 |oeeeieieennns [V FUSURRRRR (VO 0 | (VN [ SRR 25,000 |ooveiininnnnns (VO 0 | [V 618 |[. 11/25/2048 .|2.B FE ....
TAL ADVANTAGE LLC TAL_20-1A Series 144A
..87407R-AA-4 12.050% 09/20/45 .....cceeeeeieiiieeiiiieiee [ . 06/20/2023 . | Paydoun ... . 09/20/2045 . [1.F FE ....
TAL ADVANTAGE LLC
..87407R-AC-0 |3.290% 09/20/45 .....evvvrnnniiiiiiiiiiiiiiiiiie [ oo . 06/20/2023 . | Paydown . 09/20/2045 . (2.B FE ....
TARGA RESOURCES PARTNERS LP  5.000% 01/15/28 SWBC NIKKO SECURITIES Al
B - PP [P . 04/04/2023 . ..982,290 |........ 1,000,000 954,990 |...........971,939 |.... ...973,217 |.. ...9,073 . 01/15/2028 . [2.C FE ....
..87612E-AK-2 | TARGET CORPORATION  6.350% 11/01/32 . U [ . 04/18/2023 . |Various ... .5,698,720 |........ 5,000,000 ..5,344,250 |........5,183,3%8 |.... .5,179,481 519,239 . 11/01/2082 . [1.F FE ....
TEMPUR SEALY INTERNATIONAL INC Series 144A
..88023U-AJ-0 |3.875% 10/15/31 ..oovvveiiiiiiiiiiiiiiiiiiiiiiieeens [ . 04/24/2023 . |MORGAN STANLEY ......evvvn |oovevinnniiiiinnnnns |oeees 4,125,000 |........ 5,000,000 |........ 4,454,750 |........4,467,316 |...ooooevnnnnnn 0 fonnnnnnn 13,897 [oniiiiiiinnn0 e 13,897 |0 | 4,481,214 |.. ...102,795 |. 10/15/2031 . 3.A FE ....
TEXTAINER MARINE CONTAINERS LT Series 144A
..88315L-AF-5 |4.940% 08/21/45 ....ccoeviiiiiiiiiiiiiiiiii [ . 06/20/2023 . |Paydoun .......ooooeeiiiiins foreiiiinnnins e 51,743 |........... 51,743 |...eeee 51,727 |oeeeeee il B1,731 |0 12 [0 12 o0 s 51,743 [oooeeiiiinns (VR [V R [V 1,065 |. 08/21/2045 . [2.B FE ....
TOLL BROS FIN TOLL BROTHERS FINANCE CORP. CITIGROUP GLOBAL MARKETS
..88047E-AS-9 |4.875% 03/15/27 ..ccoovveeieiiiieeiii [ L 06/27/2023 . | vvvviviinnnnininiiiiiiniiiins | [enn..4,854,400 |l 5,000,000 |........ 5,000,000 |........5,000,000 |......ceeeeens0 Joorrvviiininnnn0 o0 i 0 [0 s 5,000,000 |.. ...192,292 |. 03/15/2027 . [2.C FE ....
..891027-AF-1 |GLOBE LIFE INC ~ 7.875% 05/15/23 .......eevvven [oeeennn . 05/15/2023 . |Maturity ....cccoooviiiiins Joeveeeennnnnnnnns [0002.3,000,000 ... 3,000,000 |........ 2,981,040 |........2,999,412 [....cccooiinnns0 oo 888 |0 888 [0 e, 3,000,000 |.. ...118,125 |. 06/15/2023 . 2.A FE ....
GLOBAL PAYMENTS INC TOTAL SYSTEM SERVICES INC
..891906-AB-5 |3.750% 06/01/23 ....evvvvvviiiiiiiiiiiiiiiiiiiiiiins [ . 06/01/2023 . |Maturity ...ccooovviiiiiies Joeveeeennnnnnnns ... 10,041,000 |....... 10,041,000 |........ 9,992,359 |[....... 10,038,072 |............... 0 eeeenn 2,928 |l 0 feeeennn 2,928 |l [V R 10,041,000 |...coeeeennns (VO 0 | [V 188,269 |. 06/01/2023 . [2.C FE ....
Redemption 100.0000
..89307#-AA-7 | TRANS BAY CABLE LLC  2.930% 06/30/47 ........ [....... . 06/30/2023 . | .evviiiiniiiiiiininiinininninn e | 107,497 |........... 107,497 |........... 107,497 |.oeeeeeens 107,497 |ovvvvvvnnennns [V FUSURRRRR (VO 0 | (VN 0 s 107,497 |ooooeeeeies (VO 0 | [V 1,675 |. 06/30/2047 . [1.E PL ....
TRITON CONTAINER FINANCE LLC T Series 144A
..89680H-AA-0 |2.110% 09/20/45 ......ooovvviiiiiiiii [ . 06/20/2023 . |Paydoun ........oooeeiiiiins |oeneiiiiininis e, 233,750 |........... 233,750 foeeennnen 233,706 [........... 233,717 [oeeniiinnnnnne 0 e 33 [ 0 s 33 [ 0 s 233,750 [ovvvvvrnnnnnnns (VO 0 | [V 2,055 |. 09/20/2045 . |1.F FE ....
TRITON CONTAINER FINANCE LLC T Series 144A
..B9680H-AB-8 |3.740% 09/20/45 .....cceeeieiiiiiiiii [ . 06/20/2023 . |Paydown ........oooeeiiiiins |oeniiiiiininnens e 106,250 |[........... 106,250 |........... 106,231 |..oeeeeees 106,235 |............... 0 e L [V TR L R 0 s 106,250 |.........eet (VO 0 | [V 1,656 |. 09/20/2045 . [2.B FE ....
Redemption
..903436-AA-1 |US AIRNAYS GROUP INCOLD  7.128% 10/22/23 ... |....... . 04/22/2023 . 179,318 179,318 |...........179,318 |.... ....179,318 |.. ..6,388 |. 10/22/2023 . [3.B FE ....

05/16/2023 . | WELLS FARGO BANK 119,967 |. 11/15/2032 . |[1.E FE ...

..904764-AH-0 | UNILEVER CAPITAL CORP  5.900% 11/15/32 ...
UNITED INSURANCE HOLDINGS CORP  7.250%

..4,000,000 ..3,958,360 |. .3,977.884 |.. .3,978,514

910710-AA-0 | 12/15/27 oo | e . 05/08/2023 . | INPERIAL CAPITAL ..vves [ovevereeeeieieies foanes 1,280,000 |....... 2,000,000 |....... 2,020,000 |........ 2,012,463 |..eouveeen.n. [ TR0 [ TR0 [ 2,011,652 |ovvevevererenn0 o (731,652) |...... (731,652) ... 58,403 |. 12/15/2027 . [3.A FE ...
VSE VOI MORTGAGE LLC VSTNA_18~ Series 144A

..918286-AC-9 |4.020% 02/20/36 +.veveveveverereeeerrerereneieiens | e . 06/20/2023 . [Paydoun ....coeevveveierers fereeeereieieeieies [ 40,371 oo 40,371 o 40,366 |............ 40,367 |ovvreee. [ P 4 o [ PO 4 o, [ 40,371 | (U [ P (U O 677 |. 02/20/2036 . |2.B FE ...
VSE VOI MORTGAGE LLC VSTNA_16- Series 144A

..918288-AC-5 |2.930% 03/20/35 ...vevevveerrereieierereieen | oo . 06/20/2023 . [Paydoun ....coevvevieiers oreerereieieeiees [ 90,953 |orvrerennnnn 90,953 |evevennn 90,953 [.vveenen 90,951 |overrreene. [ P 2 [ 2 [ 90,953 |.oveureeenee. (U [ P (U 1,104 |. 03/20/2035 . |2.B FE ...
VALLEY NTL BANCORP VALLEY NATIONAL BANCORP

. 919794-AC-1 | 4.550% 06/30/25 ..v.vverererrrerererereannnens | e . 05/17/2023 . [KEYBANG CAPITAL MARKET |[...ovovevvveieres [rreeeens 529,536 |.......... 600,000 |........... 509,748 |........... 599,929 |.ouvureeenen. (U1 P L O (U1 L O (U 509,939 [.oveveueeen. 0 forene (70,403) |......... (70,403) |.vrvvere. 10,541 |. 06/30/2025 . |2.B FE ...
VISTA RIDGE LLC / CENTRAL TEXA VISTA RIDGE Redempt ion 100.0000

..928380-AA-1 |LLC / CENTRAL TEXA  2.570% 10/14/49 ......... | ....... L 06/30/2023 . [ cevviieieieieieeeieieies [oereeeeeeeeeeees [ (47,825) e (47,825) |.vueee. (47,825) |........... (46,806) [....e.ev..... [ (1,019) [evverernne [ (1,019) [evvevernnn (U (47,825) [ (U [ P (U O 715 |. 10/14/2049 . |1.F PL ....
IIF-RBS COMMERCIAL MORTGAGE TRU WIF-RBS

..92890P-AG-9 | COMMERCIAL MORTGAGE TRU  3.488% 06/15/46 ... | ....... . 06/01/2023 . [Paydoun ....cvoveveereevens foerereeeeieieieies o 9,673,217 |........ 9,673,217 |........ 9,962,784 |........9,673,189 |.ooovrereenO foovorieeennn27 [0 27 o0 o 9,673,217 |.. . 06/15/2046 . [1.A ........
IF-RBS COMMERCIAL MORTGAGE TRUST ~ 3.714%

..92037E-AG-9 | 03/15/45 . 06/01/2023 . | Paydoun ... .. 623,900 623,900 588,572 |...........623,900 |... ....623,900 |.. . 03/15/2045 . [1.A ........

..931142-BF-9 | WAL-MART STORES INC ~ 7.550% 02/15/30 05/22/2023 . | Various 4,143,510 3,500,000 ..4,387,670 |........ 3,880,502 |. .3,863,619 . 02/15/2030 . 1.C FE ...

..93144*-AA-0 | WALGREENS CTL  5.990% 02/15/30 IO . 06/15/2023 . [Various ... ... 30,384 10230,384 |orrerereeenn0 o0 oo 0 [0 [0 [, 30,384 . 02/15/2030 . [2.B ........
LEGG MASON LEASE BACKED PASS T 2002-CTL-20 Redempt ion 100.0000

.. 94078#-AT-4 |6.650% 08/01/27 ..eevevevrrererereernnenenenes | eerens L 06/01/2023 . [ 1evuviieieieieieieeieieies e [ 138,646 |........... 138,646 |........... 138,646 |........... 138,646 [.ovveveeennn. [ P (U [ PO (U (U 138,646 . 08/01/2027 . [2.B ........
LS FRGO NRTHUST CAP. LEASE FUNDING 2003-CTL-

..049784-BJ-5 |02 5.789% 11/15/27 oo | e L 06/15/2023 . [Various .....oeevevevevs foererreeeeeeieienes frreeens 125,804 ... 125,894 |........... 119,387 [..voveee 118,223 [oovevvrenee 0 | YA T 0 |eerne T4 T (U 125,894 . 11/15/2027 . [2.A ........
WACHOVIA CORPORATION V 2005-1  5.480% Redempt ion 100.0000

. 049785-DC-8 |01/02/25 ..o | e L 04/03/2023 . [ ceveveeieieieieieeeeieeies foeeeeeeeeeeees [ 1125 e 1125 [ 1,125 | 763 |oercereiannne [ K73 R [ 362 |oererriiennnns [ 1125 | (U [ P (U1 31 |. 01/02/2025 . [1.D ........

WENDYS FUNDING LLC WEN_18-1A Series 144A
..95058X-AE-8 |3.884% 03/15/48 .....oovvveeeeeiiiiieeeeeiiiens | e . 06/15/2023 . [Paydown .....oecouveeeeeeeen foveeeeiiiiieieeee e, 12,500 |............ 12,500 |............ 12,500 |............ 12,500 J.............. 0 [, 0 loeeeeine 0 [, 0 loeeeeinnes 0 fooreeeenn. 12,500 fo.ooeeennnnnees 0 loeeeeiee 0 [, 0 |oeeeeiiee 243 |. 03/15/2048 . |2.B FE ....
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
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WESTINGHOUSE AIR BRAKE TECHNOL WEST INGHOUSE
..960386-A0-3 |AIR BRAKE TECHNOL ~ 3.200% 06/15/25 .......... [....... . 04/19/2023 . | TORONTO DOMINION ...ooeee oevvvnnninriinnnnns Jovnnen 1,898,540 |........ 2,000,000 |........ 1,997,840 |........1,998,880 |......cceeeeena O e 134 |0 i 134 [0 [ 1,999,013 [o.ovvvviinnnnnn0 [ (100,473) |...... (100,473) . 06/15/2025 . [2.C FE ....
..960413-AT-9 | WESTLAKE CHEMICAL CORP ~ 3.600% 08/15/26 ... |....... . 05/11/2023 . | AMHERST ...ovvvviiviiiiiinns Jooeeeeieiiieeeeeeens | 4,828,317 |........ 5,000,000 |........ 5,246,800 |........5,145,548 [...............0 [ (14,845) |0 | (14,845) [l 0 e, 5,130,704 [..cceeeeeeennn0 | (302,386) |...... (302, 386) . 08/15/2026 . 2.B FE ....
WINWATER MORTGAGE LOAN TRUST W WIN_15-3
..07651J-BB-1 |3.846% 03/20/45 .....ccooeiiiiiiiiiiiiiiiiiiis [ . 06/01/2023 . |Paydoun .....ccoeeeiiiiiiins |oveniiiinis e 19,971 |........... 19,971 |.......... 121,672 |........... 121,206 | [V R (1,325) |.ooeeeeeeens [V R (1,325) |.ooeeeeeees [V R 19,971 |l 0 [ [V R 0 . 03/20/2045 . [1.A ........
WINWATER MORTGAGE LOAN TRUST W WINWATER
..97652P-AA-9 | MORTGAGE LOAN TRUST W 3.919% 06/20/44 ..... |....... . 06/01/2023 . |Paydoun ......cooeeeeiiiiins foviiinini e 2,128 e 2,128 o 2,195 [ 2,170 |l [ R (70 [V R (70 [V 2,128 | (VR [V R [0 35 |. 06/20/2044 . [1.A ........
TEEKAY SHUTTLE TANKER FINANCE TEEKAY SHUTTLE Redempt ion 100.0000
..Y8564*-AB-0 | TANKER FINANCE  4.960% 12/31/23 .............. . 06/30/2023 . | .uuvriiiiniiiiiie 869,228 869,228 |...........869,228 |.... .0 . o0 ]eenen.....869,228 .. . 12/31/2023 . [2.C FE .
..067901-AA-6 | BARRIC GOLD CORP A 5.800% 11/15/34 . . . 04/19/2023 . | BARCLAYS CAPITAL INC ,062, ..5,000,000 ..4,964,800 |. .4,978,818 |. 0 0| . 4,979,199 . 11/15/2034 . [2.A FE .
..06849V-AA-1 |BARRICK GOLD FINANCE CO  5.800% 11/15/34 ... . 04/20/2023 . | Various 16,758,275 .16,500,000 .16,453,330 |. 16,472,387 |. 0 0| 16,472,900 . 285,379 |. . 11/15/2034 . [2.A FE .
..12201P-AB-2 | BURLINGTON RESOURCES FIN ~ 7.200% 08/15/31 .. . 04/20/2023 . | AMHERST 11,563,900 10,000,000 .11,635,000 |. 10,802,085 |. .. (22,359) | 0 0| 10,779,706 . 784,194 |. . 08/15/2031 . [1.F FE .
..136375-AY-8 | CANADIAN NTL RAIL CO  7.625% 05/15/23 . . 05/15/2023 . |Various ... | 24,500,000 .24,500,000 .25,910,244 |. 24,545,085 |. .. (45,085) |. 0 0| 24,500,000 . . 05/15/2023 . [1.F FE .
.. 13645R-AE-4 | CANADIAN PACIFIC RR  5.750% 03/15/33 ........ [A..... . 04/18/2023 . | JEFFRIES & COMPANY INC  |...cceeeeieeennniins |oeeees 1,859,936 |........ 1,791,000 |........ 1,745,115 |........ 1,766,050 |.... 539 |. .0 . 0 e 1,766,589 |.. . 03/15/2033 . 2.B FE .
FAIRFAX FINANCIAL HOLDINGS LTD Series 144A
..303901-BK-7 [5.625% 08/16/32 ...evvvvnvviiiiniiiiiiiiiiinieeees | s . 05/19/2023 . | Tax Free Exchange ....... |.ccoooriienennnnins |oeeees 4,978,325 |........ 5,000,000 |........ 4,976,950 |........ 4,977,628 |...evvvnnnnnnns 0 Jeeeeennnn 696 [...covvnnnnnn 0 s 696 [...uvnnnnnnn 0 fnns 4,978,325 |ovvvvvirinnnns (VO 0 . 08/16/2032 . |2.B FE
MAGNA INTL INC MAGNA INTERNATIONAL INC
.. 569222-AR-5 |4.150% 10/01/25 ..oovvvvviviiiiiiiiiiiiiiiiiiiiees A..... . 04/19/2023 . | TORONTO DOMINION ...vvvvn Jovveeeneiieieeeeeees e 2,925,960 |........ 3,000,000 |........ 3,252,060 |........ 3,076,960 |...............0 |t (8,967) [cevvvvvnnnnnnns 0 e (8,967) |vveeeeienennnn 0 [ 3,067,992 [...ovvvvennnnnn 0 [ (142,032) |...... (142,032) |............ 69,167 |. 10/01/2025 . (1.G FE .
..878744-AB-7 | TECK RESOURCES LTD  5.200% 03/01/42 ......... . 04/11/2023 . |MORGAN STANLEY ......evvnn |oovevenniiiiinninnns |oeees 4,635,100 |........ 5,000,000 |........ 5,013,550 |........5,010,720 |[.... (9 ). J Y PO (7 ISR | B R 5,010,624 |.. (875,524) ...160,333 |. 03/01/2042 . [2.C FE
..884903-AY-1 | THOMSON CORPORATION ~ 5.500% 08/15/35 . 04/13/2023 . | MORGAN STANLEY . 5,049,100 ..5,000,000 ..5,024,800 |. .5,016,724 |. .. (2n)). 0 . .5,016,453 . 184,861 |. 08/15/2035 . [2.B FE
..000800-AD-7 | ABN AMRO BANK NV 7.750% 05/15/23 ............ [D..... . 05/15/2023 . |Maturity 16,296,000 |....... 16,296,000 |....... 16,924,537 |....... 16,324,442 |.... .. (28,442) |. R PO (YY) ISR | B R 16,296,000 |.. ...631,470 |. 05/15/2023 . 2.B FE
ANZ BANK NEW ZEALAND LTD Series 144A  5.548%
..00182Y-AA-3 | 08/11/32 ..coevvviiiiiiiiiiiiiiiiiiiiiieieeeeeeee |G, . 04/12/2023 . |Various .......cceeeeunvnns Joovernnnnnnnnnnnnnns foeens 2,976,650 |........ 3,000,000 |........ 2,999,340 |........ 3,000,039 [...eevvnennnnne [V R (53,659) |..oooeeeeenns 0 ... (53,659) |oeeeeeeeieennn 0 fuveees 2,946,380 [.......oevnnnes [V 30,270 |........ 30,270 |..eeeennn 111,361 |. 08/11/2032 . [1.G FE .
ABENGOA TRANSMISION SUR SA  6.875% 04/30/43 Redemption 100.0000
200289L-AA-3 | eeeiiiiiiiii [ . 04/30/2023 . | .evviiiniiiniinniniiiiinninnns e | 33,150 |l 33,150 [oeeennnnee 33,148 |............ 33,145 [oeeeinnnnnnne [V L [V L [ R 33,150 [ooeeeiiiennns (VR [V R [V 1,140 |. 04/30/2043 . [2.B FE
BABSON CLO LTD BABSN_15-1A Series 144A
..056162-AN-0 |6.240% 01/20/31 ...oooevviviiiiiiiiiiiiineeeenneeens (D . 04/20/2023 . |Paydoun .......ooooeiiiiiins feeeiiiiiin e 109,366 |........... 109,366 |........... 109,366 |........... 109,366 [....ovvvvrnnnns [V (VR [V (VO [V R 109,366 |.......ceeenns (VR [V R [V 3,048 |. 01/20/2031 . [1.A FE ....
BLACKBIRD CAPITAL AIRCRAFT BBI BLACKBIRD
..00228Y-AB-8 | CAPITAL AIRCRAFT BBI ~ 4.213% 12/16/41 ...... [ . 06/15/2023 . |Paydoun .......oooeeeiiiiins foveiiiininis e, 54,398 |............ 54,398 |....ooeenns 54,397 [.eeeeneeee 54,398 [...ooevnnnnnnne [V (VR [V (VO [ R 54,398 [..cccoeiiinnns (VR [V R [V 869 |. 12/16/2041 . [1.G FE ....
CAL FUNDING IV LTD CAI_20-1A Series 144A
.. 12807C-AA-1 |2.220% 09/25/45 .......evvvrmmmnmnninnniiiiiiininnne [ . 06/25/2023 . |Paydoun ........oooeeiiiiins foeeeniiiinnn e, 255,000 [oveeeeeens 255,000 |[........... 254,942 |........... 254,960 |.......eeneeee [V 40 foeeeiiininnnne [V 40 foeeeiiininnnne [V R 255,000 [.ooeeiiiiinnns (VR [V R [V 2,359 |. 09/25/2045 . |1.F FE ....
CAL FUNDING IV LTD CAI_20-1A Series 144A
..12807C-AC-7 |3.500% 09/25/45 ........cuuvvmnennnnnnnnnnnnnnnnnnn [Cunee . 06/25/2023 . |Paydoun ........cooeeiiiiins foneiiiininnins e 74,375 |l 74,375 |.eeennnene 74,343 |............ LS T [V 7 [V 2 o [ R T4.375 [ (VR [V R [V 1,085 |. 09/25/2045 . [2.B FE
CBAM CLO MANAGEMENT CBAM_19-9A Series 144A
.. 14987V-AA-7 16.531% 02/12/30 ...oooeeeeeeeeeeeenn [ Cs . 04/15/2023 . |Paydoun .......cooeveiiiiins fooveiiiinnins e 106,152 |[........... 106,152 |........... 104,692 |........... 105,490 |...oooeeeenns [ R 662 [.....oevnnnnee [ R 662 [.....ovvnnnnnee [V R 106,152 |..ooeeeeeennns (VR [V R [V 3,065 |. 02/12/2030 . [1.A FE .
GAS NATURAL DE LIMA GAS NATURAL DE LIMA Y
..36728K-AA-8 |CALLAO S 4.375% 04/01/23 .......evvvvvvvnnnnnnn [Deneee . 04/01/2023 . |Maturity ....ooeveeenennnnn Jooveeeniiiins s 2,000,000 |........ 2,000,000 |........ 2,000,300 |........ 2,000,009 |............... [V [C5)]) A [V [C5)) R [V R 2,000,000 |...ceevreeennns (VR [V R (VR 43,750 |. 04/01/2023 . |2.B FE
GLOBAL SC FINANCE SRL SEACO_20 Series 144A
.. 37959P-AA-5 12.170% 10/17/40 ......evvvvvrrrnnnnnnnninninnnnnnnns |G . 06/17/2023 . |Paydoun .....coooveriiiiiins v e, 139,331 |.......... 139,331 |[........... 139,325 |........... 139,326 |.....ooeeens [V L [V L [V R 139,331 . 10/17/2040 . [1.F FE .
GUARA NORTE SARL Series 144A  5.198% Redempt ion 100.0000
..400666-AA-1 |06/15/34 ..ooooeiiiiiiiiiiiii [ VLT V(1 72< R O R R 7Y (I N 47,210 |........... 447,248 |........ 847,208 [0 BT |l 0 [T [0 447,270 . 06/15/2034 . 3.A FE ..
..404280-BB-4 |HSBC HOLDINGS PLC ~ 3.900% 05/25/26 ... [ . 04/20/2023 . |HSBC SECURITIES INC ... |oeeeeeeeeeennnnnnnns o 4,814,450 |l 5,000,000 |........ 5,554,650 |........5,324,278 |......coevvnnnn 0 [ornnnnn (28,920) [ovvvvnnnnnnnnnn O [ (28,920) o0 | 5,295,358 |.. . 05/25/2026 . 1.G FE ..
..423012-AD-5 |HEINEKEN NV 144A  2.750% 04/01/23 ............ [D..... . 04/01/2023 . |Maturity ....ccoooeces Jooveneennennnnnnnnns |02 6,000,000 |........ 6,000,000 |........ 5,895,260 |........5,997,083 [......eevvnnnnn0 fooeeennnnn2,017 |0 2,917 el 0 e, 6,000,000 |.. . 04/01/2023 . 2.A FE .
INDUSTRIAL DPR FUNDING LTD BIN INDUSTRIAL DPR
..45605P-AM-0 |FUNDING LTD BIN ~ 5.235% 04/15/26 ............. [C..... . 04/15/2023 . |Paydoun .......oooeeevieiins |oviinininnninnnnnns o 271,632 [, 271,632 [oveeeeeeee 271,632 [oueeeeeeeee 227,953 |oeevviiiiiinns [ R 43,679 |..oooeeiiiins [V R 43,679 |..ooooeiiiins [V R 271,632 |oeeeiieinnns (VR [V R (VR 17,650 |. 04/15/2026 . |2.B FE
INTEROCEANICA 1V FINANCE LTD 144A  0.000% Redempt ion 100.0000
AB062N-AB-3 | 11/30/25 .o |G . 05/30/2023 . | evvvriiiriiniininiiiiinninnns e | 104,763 |........... 104,763 |............ 52,005 |............ 96,106 |..oevvvvrnnnns [V R 8,657 [oevvuriennnne [V R 8,657 [oevvirninnnne [V R 104,763 |....ocoeeeenns (VR [V R [V 0 |[. 11/30/2025 . |2.B FE
NORDEA BANK ABP Series 144A  5.375% 09/22/27 DEUTSCHE BANK SECURITIES
L B5558R-AD-1 | .eeeeiiiiiiiiii [ . 04/04/2023 .| INC. ooooiiiiiiiiiiiiiiieens e | 5,067,850 |........ 5,000,000 |........ 4,996,750 |........ 4,996,910 [o..eevnnnnnnene [ R 151 | [ R 151 | [V R 4,997,062 |......eevvnnnn [V 70,788 |........ 70,788 |........... 144,826 |. 09/22/2027 . |1.F FE .
PERTAMINA PERTAMINA (PERSERO) PT  4.300%
..69369E-AE-9 05/20/23 ......cceiiiiiiiiiiiiiiiiiiiiiieiieen. [Deis . 05/20/2023 . |Maturity ....cccocoviiiiins Jooveriiiiiiinnnnnnns |oeees 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |...ooeeeeennnns [ P [\ [ P [ 0 oeenns 2,000,000 |......ceennnns 0 [ [ P 0 fonnnnnes 43,000 |. 05/20/2023 . |2.B FE ....
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SINGAPORE TELECOMMUNICATIONS L 144A  7.375%
..82020R-AC-0 | 12/01/31 eoviiiiiiiiiiiiiiiiiiieees D..... . 04/11/2023 . | Various ......cceevvvnnnnn foereeeennninennnnnns e 10,245,339 |........ 8,514,000 |........ 9,966,968 |........ 9,261,973 [oovvvvnnnnnnns [V RO (17,848) [cevvvvveennnns 0 |ens (17,848) [cevvvvveeennns 0 fnns 9,244,125 | 0 ... 1,001,214 |..... 1,001,214 |........... 229,083 |. 12/01/2031 . |1.F FE ...
SOCIEDAD QUIMICA Y MINERA DE CHILE

..833636-AE-3 | 04/03/23 ... D..... . 04/03/2023 . [Various .........ccoeevveens feeveeiiininininnnns foeees 6,980,000 |........ 6,980,000 |........ 6,442,020 |........6,962,434 |.....ccooeennn 0 fonnnnn 17,566 |oeeniiininnnnl 0 [ 17,566 o0 e 6,980,000 |.. ...126,513 |. 04/03/2023 . [2.A FE ....
TEXTAINER M

..88315L-AH-1 | MARINE CONTAINERS LT ~ 3.340% 09/20/45 ....... C..... . 06/20/2023 . [Paydown .....couvviieieniis foeneeniiiiiiiein [, 72,603 |........... 72,603 |............ 72,59 fovieeennns 72,507 | 0 foreeeieiinnns [ PPN [V T [ PPN 0 foreeeans 72,603 |ooooiiiiienns (U IO 0 forreeiiiinnns [ PP 1,016 |. 09/20/2045 . [2.B FE ....
TEXTAINER MARINE CONTAINERS VI Series 144A

..BB315L-AN-8 | 2.520% 02/20/46 ....c.evvvvieeiiiiiiiieeeiiiies C..... . 06/20/2023 . [Paydown ......ccvveeeeiniis foeveeniiiiniieinn [, 28,072 oo 28,072 |..ooeeenn. 28,061 [ooeeennnnns 28,063 |..cvvviiennnn [V T [ IO 0 foreeeieiinnns [ IO 0 foreeeans 28,072 | (U IO [V [V IO 205 | 02/20/2046 . |2.B FE ....

DEUTSCHE BANK SECURITIES

..92857T-AH-0 | VODAFONE GROUP PLC ~ 7.875% 02/15/30 ......... D..... . 04/18/2023 . [INC. eovveviiiiiiiieniins [oeeeeiiiieeeeeen [ 5,808,800 |........ 5,000,000 |........ 6,443,750 |........ 5,632,080 |......eeennnn. 0 fon (21,801) |- 0 fo.n (21,801) |- 0 foueeees 5,610,279 [.oeeeeunnnns 0 [...... 198,521 |....... 198,521 |.......e 267,969 |. 02/15/2030 . |2.B FE ...
BARRY CALLEBAUT BARRY CALLEBAUT SERVICES NV

..BGW2AF-2H-1 15.500% 06/15/23 ....cevuvvviiiiaeiiiiiieeeeiis D..... . 06/15/2023 . [Maturity .....ooooviiiiis foonenniiiiiienis [ 5,000,000 |........ 5,000,000 |........ 5,021,220 |........ 5,001,231 |.ocoiiiennnn 0 foeeeen (1,281) | 0 s (1,281) | 0 foeeeen 5,000,000 |...ovvveeennnn (U IO [V O (U IO 137,123 |. 06/15/2023 . [2.C FE .

..G1264*-AA-0 |BID |1 CLASS A NOTE ~ 3.500% 06/30/39 ........ C..... . 04/10/2023 . Paydown ......ccceveiiiiiiis feneeeiiis e 43,658 |............ 43,688 |............ 43,658 |............ 31,011 [, [V R, [ IR 0 foreeiiinnies (O IR 0 [ 43,658 |...ooeeeennn. [ IR 0 foreeieennis 0 [ 643 |. 06/30/2039 . |1.G PL .

Redemption 100.0000

..L8038*-AA-4 | SBM BALEIA AZUL S.A.R.L.  5.500% 09/15/27 . . 06/15/2023 . .. 203,250 203,250 203,260 |...........203,250 |.... .0 | w0 fenii.203,250 .. ...0 . 09/15/2027 . |3.C ........
..09749#-AF-2 | WESTRAC PTY LTD  5.190% 06/07/23 . 06/07/2023 . [Maturity . . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. .0 | 0 .1,000,000 0. . 06/07/2023 . |2.B PL ....
..36161R-BA-6 | GFCM LLC ... 06/30/2023 . | Paydoun . 1,246,030 . 1,246,030 |. .0 | 0 . 1,246,030 0. . 06/12/2083 . [1.A ........
..36161R-AV-1 | GFCM LLC - |- 06/30/2023 . [Paydown 61,775 .0 | 0 0 f. . 06/12/2033 . |4.C FE ....

212656 AG-T | .erereerrierisirisieneene st | e . 04/03/2023 . [Various ....cooeevovevieres foovennnnnisiseieies |oovisiiiiiiaienas (O O [ A 0l [\ 0 |veecenns (L 0 |vecienns (L R [\ PO L PP 0 Joviiininins [\ A (o PP 1,422 |. 04/03/2023 . |1.6 ........

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 638,625,688 650,304,935 663,204,004 635,908,935 1,044 (35, 141) 0 (34,007) 0 654,121,781 0 | (15,496,089) | (15,496,089) 19,107,983 XXX XXX
NEIJI YASUDA LIFE INSURANCE CO  5.200%

..585270-AA-9 | 10/20/45 ..vveiiiieteeee i D..... . 05/18/2023 . [SOC GeN vvvevvveieiiiees fooeeeieiieieiees o 9,925,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |veveverenenn. [ P (L [ P (L 0]..... 10,000,000 |.v.vvvnnns [ (75,000) |........ (75,000) |.......... 306,222 |. 10/20/2045 . [1.6 FE ...

1309999999. Subtotal - Bonds - Hybrid Securities 9,925,000 10,000,000 10,000,000 10,000,000 0 0 0 0 0 10,000,000 0 (75,000) (75,000) 306,222 XXX XXX
PF Baseline Fitness LLC PF Baseline Fitness Redempt ion 100.0000

..BGW4BS-TU-6 |LLC 03/31/24 ovvevveeieieieieieenens | oo . 04/03/2023 . | .. i e [ K -7 9,387 [oevrriinne 9,199 [oovrvererenen 9,492 |eiiiiine [(J A (G157 (U P (G157 (] PR 9,387 [oveeveeeienns (L1 FU (| PR (U O 228 |. 03/31/2024 . |4B Z .....
PF Baseline Fitness LLC PF Baseline Fitness Redempt ion 100.0000

..BGW4BS-TU-6 |LLC 03/31/24 ovvevveeieieieieieenens | oo L 06/30/2023 . [ cevueereeeeieieieeinninns e [ 9,375 [oovererennn 9,375 v 9,188 |ovvrnenne 9,480 [ovvevriennnne [(J A (G157 (U A (G157 (] PR 9,375 |oveeverieienns (L1 FU (| AR (U O 472 |. 03/31/2024 . |4.B PL ...
PF Baseline Fitness LLC PF Baseline Fitness Redempt ion 100.0000

..BGII46S-U3-4 |LLC 03/31/24 ovvevveieieiereeeenns | oo L 04/03/2023 . [ cevuvereeeeieieieeieernns feeeenenereeees [ 9,375 [ovvererennnen 9,375 v 9,187 |ovvreenen 9,465 |.veeeveinns (| [C) P (L [C) P (] PR 9,375 |oveeverieienns (L1 FU (| PR (U O 222 |. 03/31/2024 . (4B Z .....
PF Baseline Fitness LLC PF Baseline Fitness Redempt ion 100.0000

..BGII46S-U3-4 |LLC 03/31/24 v | oo L 06/30/2023 . [ cevueereeeeieieieieinennns feeeenenreeeen [ K -7 9,387 [oevrriinne 9,199 [oovrvererenen 9,477 [eveeiiens (| [C) P (L () P (] PR 9,387 [oveeveeeienns (L1 FU (| PR (U O 466 |. 03/31/2024 . |4.B PL ....
Med Review Inst of America Med Review Inst of Redempt ion 100.0000

..BGI473-NR-3 | America 10/06/24 v.vovveveveieieernnn [ e L 05/10/2023 . [ cevueereneneeieieieenenenne [oereeeneieeiieen [eeeens 178,846 |.......... 178,846 [.ovoeenen. 175,269 [covevevevirininne (U (U A 3,577 Jovrreerene (U 3,577 Jovrreerenen (U 178,846 |ovvevrennnne (L1 FU (| AR (L1 0 |. 10/06/2024 . |4.B PL ....
Nonni's Food, LLC Nonni's Food Redemption 100.0000

L BGHAM-TL-0 | 03/01/25 ..o | oo L 04/03/2023 . [ cevvereeeeeeieieieenrnies oo [ 14,169 [ooveeenee. 14,169 |ovvveennne 13,938 [oovvennee. 14,026 [evenrrnnne (U P 142 [ (L 142 [ (L P 14,169 [oovvvvennes (L1 FU (| PR (L1 F 359 | 03/01/2025 . |3.B PL ....
Nonni's Food, LLC Nonni's Food, LLC Redemption 100.0000

. BGHAM-7V-8 |03/01/25 ...vvvririeiiereieieieieesesesisieiens | oo L 06/27/2023 . [ cevueeereeeeieieieinenenine [oereeieieieieees [eeeens 239,634 |veeune. 239,634 [ooorennne 238,243 |oovoveeiiinne (L (U P 1,390 |oevereiinne (L[ A 1,300 |oevereiinne (U A 239,634 [oovvevennee (L1 FU (| PR (L1 0 | 03/01/2025 . |3.B PL ....
6.E.T. Acquisition, LLC G.E.T. Acquisition Redempt ion 100.0000

..BGWAV-RE-1 |LLC 02/16/24 ... N R TAT Y17 I ... 188,047 |.... . 02/16/2024 . [4.A Z .....
AC&A Enterprises Holdings, LLC AC&A Redemption 100.0000

..BGII4AA-8J-8 |Enterprises Holdings 01/21/25 ovves [ eevnne L 04/05/2023 . [ cevuveeerereeeeieieieeeeine [oeeeeieeiens [ LI S L L P 16 forreeriinns (L1 U (U O (L1 PO (U (L1 R L (L1 FU (| PR (L1 0 | 01/21/2025 . |6.A PL ...
AC&A Enterprises Holdings, LLC AC&GA Redemption 100.0000

..BGII4AA-8R-0 |Enterprises Holdings 01/21/25 ovves [ eevnne L 06/30/2023 . [ cevuveeeeeieieieeenrnies oo [ 10,573 [oovrveenen 10,573 |orvrrrnne 10,441 [oovernnne. 10,610 [ovvevrenene (| (670 (L (€70 P (| 10,573 |oveveienenne (L1 FU (| PR (U O 145 [ 01/21/2025 . |5.A Z ...
AC&A Enterprises Holdings, LLC AC&A Redemption 100.0000

..BGII4AA-DF-0 |Enterprises Holdings 01/21/25 ovves [ eevnne . 06/30/2023 . | .. . 01/21/2025 . [5.A Z .....
HMI Acquisition Company HMI Acquisition

..BGII4AN-87-8 | Company 12/28/24 v | . 05/02/2023 . . 12/28/2024 . [6. PL .....
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Getwel INetwork, Inc. Getwel INetwork Redemption 100.0000
..BGWACZ-T6-6 [02/23/24 ....cevvveiiiiiiiiiiiiicciiiineeecviies | s L 06/19/2023 . | eeeieiiiiieeeeiiiieeeees i e 62,500 f............ 62,500 |............ 61,563 |............ 63,764 |......oevnnnnnn (U . (1,264) |eevennnnne (U . (1,264) |eevennnnne (U P 62,500 |eeevuiniinnns (VN P [ PO [V F 2,910 |. 02/23/2024 . |4.A PL ....
Redemption 100.0000
..BGII4E4-GY-6 | SupplyOne, Inc. SupplyOne 02/01/24 |....... . 04/03/2023 . | .eeneeeeiiiiiieeeeeiiineeees i fee 11,993 [ooooee 11,998 |oeens 1,761 [oeeene 12,185 |ovveiniiine (U (193) |+vvvvvrrnnnnns (U (193) |ooevvvvnnnns (U P 11,993 | (VN P [ PO [V 349 (. 02/01/2024 . [4.A Z .....
Chase Industries, Inc Chase Industries Inc Redemption 100.0000
L.BGWAGI-AN-1 [05/11/25 ovvveiiiiiiiiiiiiiiieeeecviieeeees | s . 06/29/2023 . | .. U O N 211,268 |........... 211,268 |........... 211,268 |o.oeeennnns 209,396 |......cevnnnnns [ PO (1 P [ PO {1 P (U R 211,268 |...oovennnnnnns (VN P [ PO [V N 0 |. 05/11/2025 . |5.CPL ....
EXT Acquisitions Inc EXT Acquisitions Inc Redempt ion 100.0000
..BGWAHX-P5-2 [06/26/24 .....evvvvviviiiiiiiiiiiiineeeciiiineeeeen | s L 06/21/2023 . | eeeneeiiiiieeeeeieieeeees i e 75,754 |oeeennnns 75,754 |ooooeennnnns 75,754 |ovviiiiiiiine (U1 P [ PO (1 P [ PO {1 P (U P 75,754 [oooviiiinnnnnns (VN P [ PO [V F 1,851 |. 06/26/2024 . |4.A PL ....
EXT Acquisitions Inc EXT Acquisitions Inc Redempt ion 100.0000
..BGWAHX-PG-8 [06/26/24 .....evvvviviiiiiiiiiiiiiiiieecciiineeeeen | s L 06/30/2023 . | .eeieiiiiiiieeeeeeeieeees e [ 2,462 |oeeiiiine 2,462 |......ooennns P K 2,528 [.ooiiiiiinnnnns [ P (66) |..ceeeeeennns (U PO [(C15) ) O [V PR 2,462 |.ooooiinnnnnnns (1 P [ PO [V 114 |. 06/26/2024 . |4.A PL ....
EXT Acquisitions Inc EXT Acquisitions Inc Redempt ion 100.0000
..BGWAHX-PQ-6 [06/26/24 ......evvvvviiiiiiiiiiiiiiiieecviiineeeees | s L 06/30/2023 . | .eeeniieiiiiiee s i [ 1,263 [ooiiiinnnnns 1,263 |oeeeenns 1,237 | 1,207 | [ P (34) [oovvnnnninnnnns [V P (£ PO [V PR 1,263 |oovevienes (1 P [ PO [V 15 |. 06/26/2024 . |4.A PL ....
Spinrite Limited Partnership Spinrite Limi ted Redenption 100.0000
..BGII4J6-VZ-6 |Partnership 06/27/24 ....covvveeeeinn | eeees . 04/03/2023 . | .eenieeiiiiieeeeeeinieeeees i fee 13,844 |............ 13,844 ...l 13,671 [oeeeinne 13,949 [...ooovnnnnnnns (U [R1V5) 1 (U R [ 10157 ) PR (U P 13,844 | (1 P [ PO [V 384 |. 06/27/2024 .|5.B PL ....
Sara Lee Frozen Bakery Sara Lee Frozen Bakery Redempt ion 100.0000
..BGWAKH-RQ-5 [07/30/25 ...evvvriiiiiiiiiiiiiiiiiiieeecciineeeeen | s . 04/05/2023 . | eevenieiiiiiiieeeeciiineees i e 470,000 |....oeeenn 470,000 |.....eeen. 470,000 |eeeennnnns 436,667 |...oeurieennnn [ PO {1 P [ PO {1 P (U 470,000 [oveeriiieinnnnn (VN P [ PO [V P 10,180 |. 07/30/2025 . 3.C PL ....
Sara Lee Frozen Bakery Sara Lee Frozen Bakery Redempt ion 100.0000
..BGWAKH-U7-3 [07/30/25 ..eevvniiiiiiiiiiiiiiiiieeeecciineeeeen | s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 16,256 |............ 16,256 |ooevvennnnns 15,886 ..o 16,415 |oooevennnnne (U (R PO (U [RES) T (U P 16,256 |ovvevnieiennnnn (VN P [ PO [V 499 |. 07/30/2025 . [5.A PL ....
PS Intermediate Holdco PS Intermediate Holdco Redenption 100.0000
..BGWALJ-3L-7 |04/27/24 ... P IR . 06/30/2023 . | .eueniiiiiiiie s . 04/27/2024 .|4BPL ....
Transportation Insight Transportation Insight Redempt ion 100.0000
..BGWALN-97-3 [12/03/24 ..covvveiiiiiiiiiiiiiiiiiienecceiieeees | s L 06/27/2023 . | eeeneeeiiiiieeeeiniieeeees e e 31,322 | 31,322 [oeeiiiinne 31,322 [ (U1 P [ PO (1 P [ PO {1 P (U P 31,322 [ (VN P [ PO [V N 0 |. 12/03/2024 .|3.B PL ....
Transportation Insight Transportation Insight Redempt ion 100.0000
..BGWALN-ON-8 [ 12/18/24 ...evvvriiiiiiiiiiiiiiiiiieececiiineeeeen | s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 15,240 |............ 15,240 |ooeeeennnnns 15,090 |ovevennnnnns 15,882 |ovvveeniiinnns (U (642) |.vvvvvvrnnnnns (U (642) |..ovvvnnnnnns (U P 15,240 |.oovvvennnnnnns (VN P [ PO [V 696 |. 12/18/2024 . |3.B PL ....
Transportation Insight Transportation Insight Redempt ion 100.0000
L BGWALN-QV-0 [12/18/24 ...ovvvriiiiiiiiiiiiiiiiiiieeecviiineeeees | s . 06/30/2023 . | .. . 12/18/2024 . |3.B PL
MTI Group Acquisition Company MTI Group
..BGW4P4-MQ-4 |Acquisition Company 03/31/25 .ooveven | eennnnn . 04/14/2023 . | .eveneeiiiiiieeeeeeeeiieeeees i feeen... 219,366 ...l 219,366 ...l 217,721 220,169 [l O e (808) [l O e [R:[0%) ) PO (U R 219,366 |....oeunnnnns (VN P [ PO [V N 0 |. 03/31/2025 . |6. Z .......
MTI Group Acquisition Company MTI Group
..BGW4P4-MQ-4 | Acquisition Company 03/31/25 .ooveven | eennnnn . 04/18/2023 . |No Broker ........ccccveees Jovvnnninriiinninnns fooenenenns 35,726 |oeveiiiiiinnnnns (U P 35,726 |...ccvvnnnnn 35,726 |.ocevvvnnnnnnns [ PO {1 P [ PO {1 P (U P 35,726 [..ccevvvnnnnnns (VN P [ PO [V N 0 |. 03/31/2025 . 6. Z .......
Redemption 100.0000
..BGW4PN-5J-7 [Ubeo LLC Ubeo LLC 04/03/24 ...cccvvven | eennnnn . 05/08/2023 . | .euuniieiiiiiieeeeiniieeeees i e 31,590 |oeeeennnnns 31,590 |[...cceennnns 30,961 |....ccevnnns 31,666 |..eevnniiiinns [ P (/) ) 0 . 04/03/2024 . |4.B PL
Redemption 100.0000
..BGW4PN-5J-7 [Ubeo LLC Ubeo LLC 04/03/24 .. . 04/26/2023 . . 04/03/2024 . |4.CPL ....
..BGH4PN-5J-7 [Ubeo LLC Ubeo LLC 04/03/24 .. . 06/01/2023 . | Conversion . 04/03/2024 . |4.BPL ....
The Pear Iman Group The Pear Iman Group Redemption 100.0000
.. BGWAQK-UB-1 [ 05/05/27 .eeveeeeeeeeeeeeeeeeneeeeeeeneeeeeen | s . 04/03/2028 . | .eveiiiiiiiniineeniiiiieens e e 9,440 [ 9,440 |............. 9,251 [oeeeeeinnnnns I (U (313) |+ eeeeeenees (U (313) |+eeeeeeieees [V PO 9,440 |..eevvrnnnnnnns (VI PO [ PO [V PO 211 |. 05/05/2027 . |4.A PL ....
Composi te Technology Acq Composite Technology Redemption 100.0000
..BGW4TB-Q1-5 [Acq 02/01/24 oo s . 06/30/2023 . | .euuiiiiiiiieieiiininnees s e 786 |oeeeeieeeeennnns 786 |oeeeenaeeaennns 786 |oeeeeeeeennnnnn 392 [ [ PO (VI PO [ PO (VI PO (1 PO 786 |eeeeneaeeens (VI PO [ PO [V PO 24 |.02/01/2024 . [4.CPL ....
Composi te Technology Acq Composite Technology Redemption 100.0000
..BGW4TB-Q1-5 [Acq 02/01/24 oo s L 06/23/2023 . | .eeeiiiiiiiieeeeniiiieeees s e 50,134 |.....eennne. 50,134 |..ccoonnnnns 50,134 |..ccovnnnnns LR [ PO (VI PO [ PO (VI PO 0 Joeeeeees 50,134 [...ccovnnnnnnns (VI PO [ PO (VI PO 1,520 |. 02/01/2024 . |5.A PL ....
Composi te Technology Acq Composite Technology Redemption 100.0000
..BGII4TB-TD-6 [Acq 02/01/25 eeeeeeeeeeeieeeeeeeen | s . 04/03/2023 . | .eeniiiiiiiinnineiniinennes e e 10,119 [.oeeeeeeees 10,119 [oeeeeeeees 9,968 |..oevunnnnnn 10,431 |oeeeeeieeee (U (312) |oeeeeeeeees (U (312) |oeeeeeeees 0 Joeeeeees 10,119 | (VI PO [ PO [V PO 242 . 02/01/2025 . [5.A PL ....
The Ul timus Group Midco, LLC The Ultinus Redenpt ion 100.0000
..BGWATC-1M-4 [Group Midco 02/01/26 eeeeeaeeeeeenn [ . 06/30/2023 . | .euuiiiiiiiiineeiiniieenes s e 16,775 |ooeeeennnnns 16,775 |oeeeeeeenee 16,593 |oeevennnnnns 16,855 |oeveeenieenes 0 foeeeeees [E:[0) ) (U1 P [E:[0) ) 0 foveeeeees 16,775 |oveeeeeeennnn (VI PO (U1 PO (VI IO 1,161 [. 02/01/2026 . [4.B PL ....
W20 HOLDINGS, INC. W20 HOLDINGS Redemption 100.0000
..BGHAYY-RD-2 [06/12/25 ...eeeeeeeeeeeeeeeeeeeeeeeeeeneeeeeen | s . 06/30/2023 . | .euuiiiiiiiieeiiiniieeees e e 2,476 |eeeennnnnnn 22,476 |..ceeennnnnn 22,006 |.......e.... 22,082 oceeieeeinnnnns (1 PO 44 (1 PO 44 (1 PO 2 Y (VI PO [ PO [V PO 580 |. 06/12/2025 . |3.C PL ....
Valicor PPC Intermediate | LLC Valicor PPC Redenpt ion 100.0000
..BGII50M-M7-0 [ Intermediate | LLC 07/24/26 ..ocoevvn |ooennns . 06/30/2028 . | uuuiiiiiiiniiiiniiiiiiiiines Joerninneereninnens feneeeeeees 12,170 [.oooonnnnes 12,170 |............ 12,109 |.oooeeeennes 12,813 |oovveiiieenes (U (643) |- eevvvnnnnanns (U (643) |- eevvennnnnes [U N 12,170 | [V AP (U T [ PP 587 |. 07/24/2026 . |4.C PL ....
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Valicor PPC Intermediate | LLC Valicor PPC
..BGI50M-M7-0 [ Intermediate | LLC 07/24/26 ......... |...cc. . 04/03/2023 . | ConVersion .....ceevevvvens Joevvnnnnneerennnnnns Jovennnnnnns 1,822 [ooiiiiinnnns 1,735 s 1,726 | 1,827 | 0 e [£5)] R [ R (551 PO [V PR 1,822 |oevevinennens (1 P [ PO [V 39 |[. 07/24/2026 . [3.CPL ....
Valicor PPC Intermediate | LLC Valicor PPC Redenption 100.0000
..BGII50M-M8-8 | Intermediate | LLC 07/24/24 ......... |....... . 06/07/2023 . | eeveneeeiiiiieeeeeeiiineees i e 143,478 |........... 143,478 |........... 143,516 |......oeeent 23,105 |, 0 s (65720 1 (U R (529) |oovvvvnnnns (U 143,478 e (1 P [ PO [V FO 1,687 |[. 07/24/2024 . [3.CPL ....
Valicor PPC Intermediate | LLC Valicor PPC
..BGII50M-M8-8 | Intermediate | LLC 07/24/24 ......... |....... . 04/03/2023 . | Conversion .....cevevvevnns Jovvnenineennnninnns foeneeennns 41,648 |............ 41,648 |............ 41,648 |...ooovneninine (U1 P [ PO (1 P [ PO {1 P (U P 41,648 |.oovvennnnnnns {1 P [ PO [V 155 |. 07/24/2024 . |3.CPL ....
Heartland, LLC Heartland LLC Redemption 100.0000
..BGWS2B-FJ-4 [08/30/25 ...ovvvniiiiiiiiiiiiiiiiiieeeciiieeeees | s . 06/30/2023 . . 08/30/2025 . |4.BPL ....
Heartland, LLC Heartland LLC
..BGW52C-V0-5 [08/30/24 ...ovvvriiiiiiiiiiiiiiiiiieeeceiieeeeen | s . 06/12/2023 . | .. . 08/30/2024 . |4.BPL ....
..BGW52C-V6-2 |Heartland, LLC Heartland 08/30/25 .. |....... . 06/30/2023 . . 08/30/2025 . |4.B PL ....
Apex Service Partners, LLC Apex Service
..BGW53C-T9-8 [Partners LLC 07/31/25 oovvviiinieeen | s . 06/30/2023 . . 07/31/2025 . |4.B PL ....
Apex Service Partners, LLC Apex Service
..BGW53C-UB-1 [Partners LLC 07/31/25 oovvviiinieeen | s . 04/07/2023 . | eevenieeiiiieeeeeeiiieeees v e 160,256 |........... 160,256 |........... 160,256 |oveveniiiiinnnnns (U1 P [ PO (1 P [ PO {1 P (U 160,256 |oovevneeennnnn (VN P [ PO [V N 0 [ 07/31/2025 . |4.B PL ....
Certfied Power, Inc. Certfied Power Redemption 100.0000
..BGWS3T-79-5 [06/20/23 ...evvvriviiiiiiiiiiiiiiiiieeeceiineeeees | s L 04/28/2023 . | eeeeeieiiiiieeeeienieeeees | e 4,045,949 |........ 4,045,949 |........ 4,005,489 |........ 4,052,043 |............... 0 fnns (6,094) ...l (U . (6,094) |.oevvennnnnnne (U . 4,045,949 |...oeiiiinnnnn (VN P [ PO [V P 48,686 |. 06/20/2023 . |2.C Z .....
DAS Purchaser 2 Corp. DAS Purchaser 2 Corp. Redemption 100.0000
..BGWSEB-33-9 [11/13/24 ..evveeiiiiiiiiiiiiiiiecvineeeeen | s . 06/29/2023 . | eeeenieeiiiiieeeeeeeiieeees e e (12,685) [.......... (12,685) [...vvvnnnee (12,685) |............ (5,855) [cuvnnnnnnnnnns [V FUSURRRRR (1 P [ PO {1 P 0 s (12,685) |ovvenneeeennnnn {1 P [ PO [V N 0 | 11/13/2024 .|2.CPL ....
DAS Purchaser 2 Corp. DAS Purchaser 2 Corp. Redempt ion 100.0000
..BGWSEB-38-4 [11/13/24 .evvvriiiiiiiiiiiiiiiiieeecviiineeeeen | s . 0673072023 . | .evnieiiiiiieeeeeeniieeeees e e 11,462 |............ 11,462 |ooeeeennnnns 1,347 | 11,870 [ooeeiiiiinnnnns 0 s [C0) N P (U (10 (U P 11,462 | (1 P [ PO [V 275 |. 11/13/2024 . |2.CPL ....
DAS Purchaser 2 Corp. DAS Purchaser 2 Corp.
..BGWSEB-38-4 [11/13/24 ..evvveiiiiiiiiiiiiiiiiiieecceiiineeeeen | s . 04/17/2023 . | Conversion .....ceeevvevnnn Jovvneninneinnnnnnns foeeeeeeens 11,870 |oeeeeennnnns 11,462 |ooeeeennnnns 1,347 | 11,870 [ooeeiiiiinnnnns 0 e (1] R [ R [ PO (U P 11,870 [oooeeiiennnnnns (VN P [ PO [V 275 |. 11/13/2024 . |2.CPL ....
DAS Purchaser 2 Corp. DAS Purchaser 2 Corp. Redemption 100.0000
L.BGWSSB-3X-3 [11/13/24 ..evveniiiiiiiiiiiiiiiiiecvieeeen | s L 06/30/2023 . | .eeieiiiiiiieeeeeeeieeees e [ 1,224 |[....oooeeeis 1,224 |ooooeenennns 1,211 | 1,264 |l 0 Jeeeeennnn (30) forvvvnnnnnnnnns (U PO (30) |oevvenninnnnns [V PR 1,224 | {1 P [ PO [V 29 |[. 11/13/2024 . [2.CPL ....
DAS Purchaser 2 Corp. DAS Purchaser 2 Corp.
L.BGWSSB-3X-3 [11/13/24 ..evveeiiiiiiiiiiiiiiiiecviineeeeen | s . 04/17/2023 . | Conversion .....ceevevvvenn Joevvnnnnneneinnnnnns foviinneneens 1,255 [ooiiiinnnnns 1,224 |.oooeenennns 1,211 | 1,254 | [ PO L O [ PO L O [V PR 1,255 | (VN P [ PO [V 29 |[. 11/13/2024 . [2.CPL ....
ECM Industries, LLC ECM Industries Redenption 100.0000
..BGWS6S-63-8 [12/23/25 ...cevvvviiiiiiiiiinecceceiis | s . 05/18/2023 . | .eveniiiiiiieeeeeiiiieeees i e 169,046 |........... 169,046 |........... 169,046 |........... 169,046 |....oovvvvnnnns [ PO (1 P [ PO {1 P (U 169,046 |..oevveieinnnnn (VN P [ PO [V F 9,055 |. 12/23/2025 . [4.B PL ....
ECM Industries, LLC ECM Industries LLC Redenption 100.0000
..BGWSBS-67-9 [12/23/25 ..coevvvviiiiiiiiiineecceieeiis | s L 05/18/2023 . | .eenniiiiiiiiieieeeiiieeeees i e 4,945,408 |........ 4,945,408 |........ 4,895,954 |........ 5,182,521 [o.uviiinnnnns 0 ... (237, 13) |+ 0 |oueeen (237, 13) |oeveneeens (U . 4,945,408 |........oeen... (VN P [ PO (VI F 218,382 |. 12/23/2025 . |4.B PL ....
Fresh Holdco, Inc. Fresh Holdco
..BGWSBE-FR-4 [01/24/26 ....ovvvvviiiiiiiiiiiiiiiiiiieccciiiineeeees | s . 05/23/2023 . v oo 126, eeeennn.. 130, 0 e (3,793) | w0 (8, 0 ..., 126, .. .0 .. . . 01/24/2026 . |3.B PL ....
Fresh Holdco, Inc. Fresh Holdco
.BGWSBE-FU-7 [01/24/26 ...ovvvviiiiiiiiiiiiiiiiiiiiececeiiineeeeen | s . 06/30/2023 . . 01/24/2026 . |3.B PL ....
New ILC Dover, Inc. New ILC Dover, Inc.
L.BGWSBR-VL-0 [01/31/26 ..evvviiviiiiiiiiiiiiiiiniecciiinneeienn | s . 06/30/2023 . . 01/31/2026 . |4.B PL ....
New ILC Dover, Inc. New ILC Dover
..BGWSBR-VU-0 [01/31/26 ..evveiiviiiiiiiiiiiiiiieniiicinienneeeenn | s . 05/26/2023 . | .. . 01/31/2026 . |4.B PL ....
New ILC Dover, Inc. New ILC Dover
..BGISBR-1B-8 [01/31/26 ...evvviiviiiiiiiiiiiiiinieciiieneeeinn | s . 06/30/2023 . . 01/31/2026 . |4.B PL ....
RxSense Holdings LLC RxSense Holdings LLC
..BGWSB7-7R-4 [03/13/26 ..evvnriiiiiiiiiiiiiiiiiieeecviieeeeen | s . 06/30/2023 . . 03/13/2026 . |3.CPL ....
Med Review Inst of America Med Review Inst of
..BGWSPH-GL-0 | America 10/06/24 oovvveeiiiiiiiiineees [ oo . 06/30/2023 . . 10/06/2024 . |4.B Z .....

Fortune International, LLC Fortune

..BGW619-RK-2 | International, LLC 01/17/26 v | eeeeeen . 06/30/2023 . . 01/17/2026 . [2.CPL ....
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Erie Construction Mid-West LLC Erie Redemption 100.0000
..BGIIBTE-8U-0 |Construction Mid-West LLC 07730727 |....... . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 16,902 |......oeeent 16,902 |ooeveennnnns 16,733 |oveeennnnnns 17,254 |l [V USRI (5372 1 F (U (<5570 ) F (U P 16,902 |ovveniiiennnnn (VN P [ PO [V 837 |. 07/30/2027 .|2.APL ....
Bounteous, Inc. Bounteous, Inc. Redemption 100.0000
. BGNBTF-TA-8 [08/02/27 ...evvviiviirniniiiiiiiiiiiniiinienneeeinn | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,684 |oeeeenennns 1,684 |oeeeennnnnns 1,667 [ooeeveinnnnns 1,728 e 0 Jeeeeennnn (20 (U P [ [V PR 1,684 [oooeeiiiiinnnns (VN P [ PO [V 71 |. 08/02/2027 .|2.B PL ....
Bounteous, Inc. Bounteous, Inc. Redemption 100.0000
BB TF-VM-9 [08/02/27 ....vvviiviiiniiiiiiiiiiinieiciniineeeiinn | s . 06/30/2023 . | .. FU R N 1,742 [ooooiinnnnnns 1,742 oo 1,725 o 1,776 [ 0 Jeeeeennnn (33) [orvvvnnnnnnnnns (U P [ PO [V PR 1,742 | (VN P [ PO [V 51 |. 08/02/2027 .|2.B PL ....
World 50, Inc. World 50, Inc. Redemption 100.0000
..BGW622-D8-8 [01/12/26 ..evvvvviviniiiiiiiiiiieiecciiienneeiien | s . 06/30/2023 . | .eueieiiiiiieeeeeeniieeees i feeen 17,375 |oooeeinnnens 17,375 |oeeennnns 17,202 |oveeennnnnns LEA AL 0 s (R 7D PO (U (341) |oevvrniis (U P 17,375 o (VN P [ PO [V 580 |. 01/12/2026 .|3.C PL ....
Orbit Purchaser LLC Orbit Purchaser LLC Redenption 100.0000
..BGW623-VB-9 [10/19/24 ...evvvriiiiiiiiiiiiiiiiiieeeeceiieeeen | s L 04/12/2023 . | eeeeeeeeeeiiieeeeeeeieeees i e 1,136,498 |........ 1,136,498 |........ 1,125,133 |........ 1,193,417 [, [V RO (16,919) [ceevvvrnnnnens (U - (16,919) [ouenniiinnnnns (U . 1,136,498 |oeiierinnnnn (1 P [ PO [V N 0 |. 10/19/2024 .|2.CPL ....
Whitsons Holding Group, LLC Whitsons Holding Redenption 100.0000
..BGIIG2S-0K-8 | Group, LLC 08/27/21 ovvvvveviiinnns [ oo L 06/30/2023 . | .eeeniieiiiiiee s i [ 3,421 o 3,421 [ooiiiiinnnns 3,370 |oveeiennnns 3,386 |.eevunnnnnns [ R 3B | [ PR 3B | [V PR 3,421 [ (1 P [ PO [V 162 . 08/27/2027 .|2.C Z .....
Whitsons Holding Group, LLC Whitsons Holding
..BGII62S-0L-6 | Group, LLC 08/27/21 covvvveviiinnns [ oo . 06/30/2023 . . 08/27/2027 .|2.CPL ....
Whitsons Holding Group, LLC Whitsons Holding
..BGW62S-0M-4 | Group, LLC 08/27/21 cvvvvveevivinnns [ oo . 06/30/2023 . . 08/27/2027 .|2.CPL ....
ACP Tara Holdings, Inc. ACP Tara Holdings,
..BGWB3C-NU-5 | Inc. 09710727 wevveieiiiiiineeeciiii [ oo . 06/30/2023 . . 09/10/2027 . |3.A PL ....
Boardwalk Buyer LLC Boardwalk Buyer LLC
..BGIIB46-T6-4 [09/28/27 .evvvnriviiiiiiiiiiiiiiiiieeeceiiineeeees | s . 06/30/2023 . . 09/28/2027 . |3.APL ....
SEKO Wor Idwide, LLC SEKO Worldwide, LLC
..BGW648-09-7 [12/30/26 ..eevvnriiiiiiiiiiiiiiieeeeceiieeeeen | s . 06/30/2023 . . 12/30/2026 . |3.A PL ....
BrightSign LLC BrightSign LLC
..BGWBSH-E6-5 [10/14/27 ..evvvriiviiiiiiiiiiiiiiieiiiiinienneeeinn | s . 06/30/2023 . . 10/14/2027 . |3.A PL ....
Lamark Media Group, LLC Lamark Media Group, Redemption 100.0000
..BGIIBSH-EV-0 [LLC 10/14/27 ... P IR . 06/30/2023 . | .. . 10/14/2027 . |3.A PL ....
Stanton Carpet Corp. Stanton Carpet Corp.
..BGWBSZ-5E-8 [ 10/01/27 ...vviiiiiiiiiiiiiiiiceccviiieececcinin | s . 06/30/2023 . . 10/01/2027 .|2.CPL ....
Stanton Carpet Corp. Stanton Carpet Corp.
..BGWBSZ-5E-8 [ 10/01/27 ...vviviviiiiiiiiiieeeecviiieececcini | s . 06/01/2023 . | Conversion .....cceevvevnnn Jovvnennrnrennnnnnns foonnenenns 21,181 [ 20,741 |oooooeennnns 20,534 |............ 21,064 |.....oovnnnnnne [V P M8 [ (U P M8 [ (U P 21,181 | (VN P [ PO [V 516 |. 10/01/2027 .|2.CPL ....
Lamark Media Group, LLC Lamark Media Group, Redemption 100.0000
..BGB61-Q0-2 |LLC 10714727 o [ oo . 06/30/2023 . . 10/14/2027 . |3.A PL ....
Corbett Technology Solutions Corbett
..BGIIB62-3L-6 | Technology Solutions 10/29/27 oovvv | unnnns . 06/30/2023 . . 10/29/2027 . |3.A PL ....
Corbett Technology Solutions Corbett
..BGIIB62-4K-7 | Technology Solutions 10/29/27 oovvv | unnnns . 06/30/2023 . . 10/29/2027 . |3.A PL ....
Bounteous, Inc. Bounteous, Inc.
..BGIIG7E-WS-2 |08/02/27 ... . 06/30/2023 . | .. . 08/02/2027 .|2.B PL ....
BCM One, Inc.
LBGIB7N-CU-9 [ eeeeeeiee s [ e . 06/30/2023 . . 11/17/2027 . |3.A PL ....
BCM One, Inc. BCM One, Inc 1/17/21
CBGWBZN-DD-6 [ oeeeeeieeeeee s [ e . 06/30/2023 . . 11/17/2027 . |3.A PL ....
NFM & J, L.P. NFM & J, L.P. 11/30/27] Redemption 100.0000
..BGIB7S-KK-1 |... [ U . 06/30/2023 . | .. F R AR 18,642 |....cceenens 18,642 |ooeevennnnns 18,456 |..oevennnnns 18,89 |............... [V USRI (253) |vevverrennnns (U (253) |oevvvnnnnns (U P 18,642 |ovveeiiiinnnnn (VN P [ PO [V 999 . 11/30/2027 . [3.A PL ....
NFM & J 11/30/27] Redemption 100.0000
..BGW67S-LS-3 . 06/30/2023 . | .euniieiiiiieeeeeenieeeees i fee 16,552 [oeeienne 16,552 |ooevenennnns 16,380 [oeennnne 15,519 | [ PO -2 [ R 2 | (U P 16,552 |oovvevennnns (VN P [V FUSURRRRRR [V 667 |[. 11/30/2027 .|3.A PL ....
..BGW67S-LS-3 . 05/26/2023 . |No Broker ........occveees Jovvvvniniiiiiinnnnns Joveinninnens 2,371 e (U PP 2,31 i 2,148 |t [U T [ I A [U [ I (U AR 0 o [U T 0 e 74 |. 11/30/2027 . |3.APL ....
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Bradshaw International Parent Bradshaw Redemption 100.0000
..BGWE82-4N-9 | International Parent 10721727 oo | o . 04/28/2023 . | .eveeeeiiiiiieeeeeiieeees e e 105,375 |........... 105,375 |.oovevenens 102,741 |oeeeennnnns 105,392 |oooviviiennnnns 0 e [0 U (U P [0} . (U 105,375 |oveeeniiiinnnnn (VN P [ PO [V F 3,622 |. 1072172027 . [3.A PL ....
GHR Healthcare, LLC GHR Healthcare, LLC Redenption 100.0000
..BGWBBF-5L-3 [ 12/09/27 ..eevvnriiiiiiiiiiiiiiiiiiiieeeceiiineeeees | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 600 [ooiiiiiiinnnnns 600 |oeereriiiiinnns [SIt (<101 I O [ R [ PO [ R [ PO [ PO 600 |eevrenninnns (VN P [ PO [V 15 |. 12/09/2027 . |2.CPL ....
Redemption 100.0000
..BGIIBBF-6G-3 [Xifin, Inc. Xifin, Inc. 02/06/26 .. |....... . 06/30/2023 . | .. F R AR 64,482 |............ 64,482 |............ 63,676 |.eevvunnnnn. 64,740 |....oovvnnnnnns 0 s (257) |veveeiienanns (U (257) |oevvennnnnnns (U P 64,482 |........oennnnt (VN P [ PO [V F 2,564 |. 02/06/2026 . [3.A PL ....
GHR Healthcare, LLC GHR Healthcare, LLC Redenption 100.0000
LBGIBBF-7C-1 [12/09/27 eevvvniiiiiiiiiiiiiiiiiieceecciiineeeees | s L 06/30/2023 . | .eeeniieiiiiieeeeeeeieeees e [ 1,926 [oooiiennnnns 1,926 |oeeeennnns 1,902 | 1,910 | [ R 16 [ooeniiiiiinnnns [ R L7 O [V PR 1,926 |ovvveinnennns (VN P [ PO [V 92 . 1270972027 . [2.CPL ....
omni Intermediate Holdings Omni Intermediate Redempt ion 100.0000
..BGIIBBF-7V-9 [Holdings LRV S N . 0673072023 . | .evnieiiiiiieeeeeeniieeeees e e 10,838 |[....cevnnnns 10,838 [o...neeee 10,702 |............ 10,910 [ooeiiiiinnnnns 0 Jeeeeennnn (72) feuvvinnnnnnnns (U PO (72) |eeeneenaene (U P 10,838 |oveeniiiinnnnn (1 P [ PO [V 275 |. 11/30/2027 . |3.A PL ....
Redemption 100.0000
..BGWE8P-UU-3 [SPI LLC SPI LLC 12721727 e e . 06/30/2023 . | .euniiiiiiiieeeeeeiieeees i e 17,000 |oeeeennnnns 17,000 [oeeeenneeee 16,830 [oeeenenee 17,039 |oeveeeiininns 0 Jeeeeennnn (1) O [V P [Ri°) ) PO (U P 17,000 |...ccevvnnnnnns (1 P [ PO [V 828 |. 12/21/2027 .|2.CPL ....
Redemption 100.0000
..BGIIGBP-X0-6 [Prime Buyer, L.L.C. 12/22/26 ........ | . 06/30/2023 . | .euniiiiiiiieeeeeeiieeees i e 14,516 |............ 14,516 |ooeveennnns 14,335 [..ooeeeennns 14,611 [oooeiiiiinnnnns 0 Jeeeeennnn (94) [ouvvnninnnnnns [V P (L P (U P 14,516 | (1 P [ PO [V 741 |. 12/22/2026 . |2.B PL ....
Redemption 100.0000
..BGIIG8Q-0A-0 [MeritB2B LLC MeritB2B LLC 05/23/24 |....... . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 99,818 |............ 99,818 |............ 98,741 |..ooevvennns 92,902 [.ooiiivinnnnns [V USRI (801) [cevvvvnnnnnnnnn (U (801) [ouvenvirnnnnns (U P 99,818 |..oevvuniens (VN P [ PO [V F 5,059 |. 05/23/2024 . [2.CPL ....
Affinity Hospice Intermediate Affinity Redempt ion 100.0000
..BGW68Q-QF-9 [Hospice Intermediate R7/27 o | s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 18,644 |............ 18,644 |............ 18,447 |ooveennnnnn 14,565 |ooeveennnnnnns (U (164) [oevnnievinnnnns (U (164) [oevnnievinnnnns (U P 18,644 |oeeeiiiiinnnnn (VN P [ PO [V 811 | 12/17/2027 . |3.A PL ....
Affinity Hospice Intermediate Affinity
..BGW68Q-QJ-1 [Hospice Intermediate 27/27 o | s . 06/01/2023 . | Conversion .....eevvevvenn fovvevnnininevinnnnns Jovnnnn 1,679,208 |........ 1,700,571 |........ 1,675,063 |........ 1,674,760 [.coeevvennnnns (U 4,449 |.....oooeneenns (U 4,449 |.....oooeneenns (U . 1,679,208 |oovevnieiinnnnn (VN P [ PO [V P 43,881 |. 12/17/2027 . |3.A PL ....
CP Turf Parent, LLC CP Turf Parent, LLC Redenption 100.0000
LBGIBBV-GP-7 [ 10/25/27 .evvvniiiiiiiiiiiiiiiiieeeeceiieeeeen | s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 29,96 |oceeeennn 29,99 [....ooeeene 29,69 |............ 30,243 [ooiiiiinnnnnn [V USRI (248) |.vvvveevennnns (U (2250 F— (U P 29,9% [....ccovvnnnnns (VN P [ PO [V F 1,062 |. 10/25/2027 . |3.A PL ....
Market Performance Group Market Performance Redempt ion 100.0000
..BGIIBYO-VT-9 | Group 12/29/26 ...oovvveeiiiiiiineinn e L 06/30/2023 . | .eeeniiiiiiiieeeeeeeiineees e [ 6,859 [.cccoeeenn 6,859 |..cooiiinn 6,791 | 6,859 |.iiivininns [ PO L O [ PO L O [V PR 6,859 [..ccovvnnnnnns (VN P [ PO [V 348 |. 12/29/2026 . |3.A Z .....
LYNX Franchising, LLC LYNX Franchising, LLC Redenption 100.0000
..BGIIBIT-B3-6 [12/23/26 ....eevvnniiiiiiiiiiiiiiiienncciiiees | s L 06/30/2023 . | .eeiniiiiiiieeeeeeeiineees e [ 2,500 [oceiiienne 2,500 |ieiiinns 2,475 [ooeiiiinnnnns 2,536 [oooiiiiinnnnns 0 Jeeeeennnn (36) [cevvvrnnnnnnnns (U PO (36) |+evvennenannns [V PR 2,500 [..ccoovnnnnnnns (VN P [ PO [V 119 |. 12/23/2026 . |3.B PL ....
Blackbird Purchaser, Inc. Blackbird
..BGIIBA7-4Y-1 | Purchaser, Inc. 04/08/26 .....ovvvves | unnnnn . 06/30/2023 . | ConVErsion .....evevveennn Jovvnnnnnenennnnnnnes foennes 3,824,341 |........ 3,862,811 |........ 3,824,182 |..ovvvviiiinne (U1 P [V P 189 | (U P 189 | (U . 3,824,341 [.oooeiinnnnnnns (VN P [ PO [V P 11,247 |. 04/08/2026 . |3.CPL ....
Fortune International, LLC Fortune Redemption 100.0000
..BGWBAN-WP-4 [ International, LLC 01/17/26 oovvees | oennees . 06/30/2023 . | .. ... 32,945 ... 32,945 ... 32,609 ... .. 32,945 |.. . 01/17/2026 . |2.CPL ....
..BGIIBAZ-VE-3 [CDI Acquisitionco, Inc. 12/24/24 ... |....... . 06/30/2023 . | .eueieiiiiiieeeeeeniieeees i feeen 64,920 |............ 64,920 |............ 64,271 |....oovnnnns 64,940 |.....oovnnnnnns 0 Jeeeeennnn () O (U PO (20 F (U P 64,920 . 12/24/2024 . |2.A PL ....
SpendMend Holdings LLC SpendMend Holdings LLC
..BGWBBU-QY-5 [03/01/28 ...eevviiiiiiniiiiiiiiiiinieivininneeeinn | s L 06/30/2023 . | .eeiniiiiiiieeeeeeiiiineees i [ 1,982 [ooiiiiinnnns 1,982 |oeeeeinnns 1,962 | 1,993 | 0 e A s (U P [ ) [V PR 1,982 |oeveviienns (VN P [ PO [V 105 |. 03/01/2028 .|2.CPL ....
SpendMlend Holdings LLC Spendilend Holdings LLC Redenption 100.0000
..BGWBBU-SQ-0 [03/01/28 ...evvviviiiiiiiiiiiiiiiiieciininneeeinn | s . 06/30/2023 . | .. U R RN 367 fooeeriiiiiinnnns 367 |ooiiiiiniins 363 | 346 | [ PO 2 P [ PO 2 P [ PR FC T (VN P [ PO [V 19 |. 03/01/2028 . |2.CPL ....
SpendMend Holdings LLC SpendMend Holdings LLC
..BGWBBU-SQ-0 [03/01/28 ...evvviviiiiiiiiiiiiiiiniecciiinneeeins | s . 05/18/2023 . |No Broker ......ccoevevvnnn foevvnnennnniiinnnnns Joennnnennnnd (LT O [ [ (11 [ PO (1 P [ PO {1 P [ (L3 . (VN P [ PO [V N 2 |. 03/01/2028 .|2.C PL ....
Redemption 100.0000
..BGIBCZ-MY-7 [Argano, LLC Argano, LLC 06/10/26 ... |....... . 04/03/2023 . | .evneeeeiiiiieeeeeeiieeeees v [ 3,298 [0 3,208 [ 3,265 | 3,270 [t 0 8 [l 0 8 0 e 3,208 [oooiiiiiinnnns (VN P [ PO [V 87 |. 06/10/2026 . |3.A PL ....
OEP Glass Purchaser, LLC OEP Glass Purchaser,
..BGWGEC-QD-8 [LLC 04/18/28 .oovvveeiiiiiiiiiiiieiiinn s . 06/30/2023 . ..37,500 |.. . 04/18/2028 . |2.A PL ....
Vision Innovation Partners
LBGWBEJ-BD-5 [ .eevveneeiiiiiiee e | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,942 [oooiiiinnnins 1,042 [oonenens 1,922 |ooiiiiinnnns 1,945 | 0 e (<) 1 PO [ R (<) 1 PO [V PR 1,942 |, (VN P [ PO [V 78 |. 04/07/2028 .|3.B PL ....
Orthoal liance Mso, LLC Orthoal liance Mso, LLC Redenption 100.0000
..BGWBEK-E9-2 [06/02/28 ......covvvvreniiiiiiiiinieiiininneeiinn | s L 06/30/2023 . | .eeinieiiiiiee s i [ 2,941 e 2,941 [onens 2,91 | 2,445 [.oooiiiinnnnns [ O 40 | [ R 40 | [V P 2,941 [t (VN P [ PO [V 150 |. 06/02/2028 . |3.A PL ....
Orthoal liance Mso, LLC Orthoalliance Mso, LLC
..BGWBEK-E9-2 [06/02/28 .....vvivivvnnniiiiiiiniiniiiiiiiiiniiiiins | nnees . 06/30/2023 . |No Broker ........ooccceees Joovvvenniiiiiinnnns Joviiiniiniinnnns JE T T [ P JETH T (LI [U T [ I A [U [ I [U JET 0 o [U [ 4 |. 06/02/2028 . |3.APL ....
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CMG Holdco, LLC CMG Holdco, LLC Redempt ion 100.0000
..BGHBFS-NN-3 [05/19/28 ...evvvriiiiiiiiiiiiiiiiiieeecviiineeeees | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,020 |oeeeeennnnns 1,020 |oeveeennnns 1,010 [ooeriinnnnnns 1,018 [ooeiiiiiinnnnns [ PO 2 0 | 2 R 0 e 1,020 [oeeeiinnnnnns (VO 0 | [V 24 ). 05/19/2028 . [3.A PL ....
Trilon Group, LLC Trilon Group, LLC Redemption 100.0000
..BGWBFS-RG-4 [05/27/29 ...covvvniiiiiiiiiiiiiiiiiiiiiniecciiiinees | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 3,928 [eeiiiinne 3,928 [....coeennns 3,888 |...ceuunnnnn 3,920 [ooeiiiiinnnnns [ PO L 0 | 8 [ 0 e 3,928 |..oooiiiiennn (VO 0 | [V 111 |. 05/27/2029 . |3.APL ....
Momentum Manufacturing Group Momentum Redempt ion 100.0000
..BGW6FS-S2-4 | Manufacturing Group 05/18/28 ..ovvvns | unnnns . 06/30/2023 . | .. FU R N 2,622 |oeeeiiinnns 2,622 [oooiinnnnne 2,593 [ 2,596 [..ccoennnnnnnn 0 e P2 0 e P O 0 e 2,622 |.ooooieieennn (VO 0 | [V 71 |. 05/18/2028 .|2.C PL ....
Thayer Power & Communication Thayer Power & Redempt ion 100.0000
..BGIIBFS-S8-1 [ Communication 03/26/27 ...covvvneeeeen | nnnns L 06/30/2023 . | .eeeniiiiiiieeeeeeeieeees e [ 2,172 oo 2,172 | 2,150 |oeeeeiins 2,165 |oviiiiins [ PO A P 0 | [ 0 e 2,172 | (VO 0 | [V 105 |. 03/26/2027 .|2.B PL ....
CMG Holdco, LLC CMG Holdco, LLC
..BGWBFT-SR-7 [05/19/28 ...evvvriiiiiiiiiiiiiiiiiieeccviineeeees | s . 06/30/2023 . . 05/19/2028 . [3.A PL ....
Trilon Group, LLC Trilon Group, LLC
BGIBFV-TE-4 [05/27/29 ...covvvniiiiiiiiiiiiiiiiiiiieneecciiieeees | s . 06/30/2023 . . 06/27/2029 . [3.A PL ....
CMG Holdco, LLC CMG Holdco, LLC
..BGIBFV-A7-5 [05/19/28 ....evvviiiiiiiiiiiiiiiiiiiieecviiineeeeen | s . 06/30/2023 . . 05/19/2028 . [3.A PL ....
MidWest Eye Services, LLC Midllest Eye
. BGWBGA-MA-0 |Services, LLC 08/20/27 ..cevvvvneenne | eennnnn . 06/30/2023 . . 08/20/2027 . [3.A PL ....
Orthoal liance MSO, LLC Orthoalliance MSO, LLC
..BGIBGA-P6-6 [06/02/28 .......eevvvvnneiiiiiiiiinieiiiiinneeiinn | s . 06/30/2023 . . 06/02/2028 . [3.A PL ....
MidWest Eye Services, LLC Midllest Eye
..BGW6H4-LD-8 |[Services, LLC 08/20/27 .cvvvvvneenns | eennnnn . 06/30/2023 . . 08/20/2027 . [3.A PL ....
MidWest Eye Services, LLC Midllest Ey
..BGHEH4-LD-8 |Services, LLC 08/20/27 oo | v . 06/29/2023 . |No Broker ..........cccccee |oeeeeeeeiiiiinninnns Joeeeeennnns 4,225 | [V 4,225 [oooennnnnnne 1,916 [ceveeeiininnns 0 | (VO 0 | (VO 0 e 4,225 [ovviiiiininnns (VO 0 | [V 12 |. 08/20/2027 . |3.A PL ....
Element 78 Partners, LLC Element 78 Partners, Redenption 100.0000
..BGW6H4-ZP-6 [LLC 12/01/27 o [ oo L 06/30/2023 . | .eeiniiiiiiiiee s i [ 7,394 oo 7,304 [ooiiiinnnns 7,320 |oeeeeinnns 4,453 |..ooooiiinnnnns [ PO A I PO [V TR T 0 e 7394 | (VO 0 | [V 257 | 12/01/2027 . (3.B PL ....
Element 78 Partners, LLC Element 78 Partners,
..BGlEH4-ZP-6 | LLC 12/01/27 oo e . 05/30/2023 . |No Broker ..........cccooee Joeeeeeieniiiennnnnns Joeeeeennns 11,489 [ (V1 11,489 |............. 7,012 | [V FUSURRRRR (VO 0 | (VN [ SRR 11,489 [ovvvviiinnnns (VO 0 | [V 203 |. 12/01/2027 .|3.B PL ....
Element 78 Partners, LLC Element 78 Partners, Redenption 100.0000
..BGW6H4-2S-0 [LLC L2401V R (N . 06/30/2023 . . 12/01/2027 . (3.B PL ....
Omni Intermediate Holdings Omni Intermediate
..BGWBJ2-5H-9 [Holdings LRV S N . 06/30/2023 . | .. . 11/30/2027 . |4.B Z .....
SEKO Wor Idwide, LLC SEKO Wor Idwide, LLC
..BGIBUB-S6-8 [12/30/26 ...evvvriviiiiiiiiiiiiiiiieeeciiieeeeen | s . 06/30/2023 . . 12/30/2026 . |3.A Z .....
SEKO Wor Idwide, LLC SEKO Wor Idwide, LLC
..BGWBUB-SII-1 [ 12/30/26 .evvvniviiiiiiiiiiiiiieeeeciiineeeees | s . 06/30/2023 . . 12/30/2026 . |3.A Z .....
Redemption 100.0000
..BGW6KD-R9-7 |RFI Buyer, Inc. 08/05/28 ..ovvvnneeeen | unnnns . 06/30/2023 . | .. F R AR 1,924 | 1,94 |............ 11,686 |............ 1,727 [, 0 Jeeeeennnn 197 |l 0 s 197 |l [ SRR 1,924 |l (VO 0 | [V 425 |. 08/05/2028 .|3.C Z .....
RFI Buyer, Inc. RFI BUYER, INC. Redemption 100.0000
..BGIBKD-TZ-7 [08/05/28 .....vvvvvvrniniiiiiiiiinieciiniieneeiinn | s . 04/03/2023 . | .eeeneieeiiiiieeeeeeiniiineees v e 2,483 [oeeiiiine P I P I P Y [ R 25 [oiiiniannns 0 s 25 [oiiininnnns 0 e 2,483 | (VO 0 | [V 57 |. 08/05/2028 . [3.C Z .....
RFI Buyer, Inc. RFI BUYER, INC.
..BGIBKD-TZ-7 [08/05/28 .....vvvvvvvirnniiiiiiiiinieiiiniieneeiinn | s . 05/16/2023 . |No Broker ..........ccccoee |oeeereeieiiiinninnns Joeeeenennnns 6,205 |oeeiiiiiiiiinnns [V 6,205 |............. 4,971 |l 0 | (VO 0 | (VO 0 e 6,205 |.....ooeennnn (VO 0 | [V 116 |. 08/05/2028 .|3.C Z .....
Kene Acquisition, Inc. Kene Acquisition, Inc. Redemption 100.0000
..BGW6KD-WC-4 [08/08/26 ... N [ . 06/30/2023 . | .eueniiiiiiiie s . 08/08/2026 . |3.B PL ....
WilliamsMarston WilliamsMarston Redemption 100.0000
BGIBLT-WF-2 [08/25/28 ....evvvivviiiiniiiiiiiiiieieecciiineeeees | s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 28,556 |..eeeunnnnnn 28,556 |......eennns 27,985 |..ocvvnnnnns 28,054 |..ocovinnnnnnns [V P 502 |ovvviiiiiinnns 0 s 502 |oveviiiiiiinns [ SRR 28,556 [...cooeiiinnnn (VO 0 | [V 732 |. 08/25/2028 . [3.A PL ....
Phaidon International Phaidon International Redemption 100.0000
. BGWBL1-WNM-7 [08/22/29 ....ovvvniiiiiiiiiiiiiiiiiiiencecciiienees | s . 04/28/2023 . | .evnnieeiiiieeeeeeiieeees i e 187,500 |.......... 187,500 [ovveennnnns 185,625 |.....oenent 186,362 [o.enoiiiinnnnns (U 1,138 [ooeeiiiiiinnnns 0 eeeenn 1,138 [ 0 eeeenn 187,500 [...vvvvvvnnnns (VO [V FUSURRRRRR (U 6,408 |. 08/22/2029 . [2.A PL ....
Wellspring Pharmaceutical Corp Wellspring
..BGIIBL1-YC-7 |Pharmaceutical Corp 08/22/28 ....ovv | eeeeees . 04/03/2023 . |No Broker ........ccccoees Joveeeeeieeeeiiiieess Joveeeennes 35,888 [..ccoeiiiiinnnn. 0 fveinnnnne 35,888 |...oiiiiiiiinns [ 0 e, [ 0l [ 0 Joeeeeeennn 35,888 |..oieiiinns [ 0l [ 0 |.08/22/2028 . |3.CPL ....
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Wellspring Pharmaceutical Corp Wellspring Redemption 100.0000
..BGIIBL2-1S-6 |Pharmaceutical Corp 08/22/28 ........ |.eennnn . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 16,551 [ooeeiiine 15,561 |ooveeennnns 15,240 |ooeeeennnnns 15,296 |ovvveeniiinns [V P 205 | 0 s 255 |oeiiiiiiinnns [ SRR 15,551 | (VO 0 | [V 837 |. 08/22/2028 . 3.C PL ....
Redemption 100.0000
..BGIBL7-WS-1 | Techmer Techmer 09/01/28 ovvveeeeee | eennnnn . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 13,062 |[..ooceeenenn 13,062 |oeevennnnnns 12,931 |oveenns 12,968 |ovvveeniiiiens [ P 104 [ooeiiiiiinnnns 0 s 104 |l [ SRR 13,062 [..vvvvviinnnnns (VO 0 | [V 351 |. 09/01/2028 . [2.C Z .....
Prime Time Healthcare Prime Time Heal thcare Redemption 100.0000
..BGWBM1-SU-3 [09/19/28 ...evvvriiiiiiiiiiiiiiiiiiiceecviiineeeees | s . 06/30/2023 . | .. U O R 53,126 |l 53,125 |oeerieennns 51,531 ...l 51,591 |l 0 eeeenn 1,634 o 0 feeeennn 1,634 o [ SRR 53,126 [oeeiiiiiinnns (VO 0 | [V 1,468 |. 09/19/2028 . [2.B PL ....
GHR Healthcare, LLC GHR Heal thcare, LLC Redemption 100.0000
L.BGWBM7-58-0 [ 12/09/27 ..evvvvriiiiiiiiiiiiiiiiiiieeecviiineeeees | s . 06/30/2023 . . 12/09/2027 . |2.C Z .....
..BGWENN-YD-5 [SPI LLC SPI LLC 12721727 e e . 06/30/2023 . . 12/21/2027 . |2.CPL ....
TRILON GROUP, LLC TRILON GROUP, LLC
.BGWBNN-YE-3 [05/27/29 ...covvvniiiiiiiiiiiiiiiiiiiinieccininees | s . 06/30/2023 . . 05/27/2029 . [3.A Z .....
TRILON GROUP, LLC TRILON GROUP, LLC
.BGWBNN-YH-6 [05/27/29 ....ovvvniiiiiiiiiiiiiiiiiiiienceccinieeees | s . 06/30/2023 . . 05/27/2029 . [3.A Z .....
..BGIIBPA-7-6 [Kenco Kenco T/15/29 v | s . 06/30/2023 . . 11/15/2029 . (2.B PL ....
Industrial Service Group Industrial Service
..BGIIBA0-PD-2 | Group 12/07/28 v e . 06/30/2023 . . 12/07/2028 . |[4.B Z .....
Legacy Service Partners Legacy Service
..BGIIBRR-11I-6 [Par tners 01/09/29 .ovvvviiiiiiiiiiees [ oo . 06/30/2023 . . 01/09/2029 . [2.B Z .....
Legacy Service Partners Legacy Service
..BGW6RR-22-1 [Partners 01/09/29 .ovvvviiiiiiiiiiees [ oo . 06/30/2023 . . 01/09/2029 . [2.B Z .....
Legacy Service Partners Legacy Service
..BGW6RR-22-1 [Partners 01/09/29 .ovvvviiiiiiiiiiees [ oo . 06/01/2023 . |No Broker ..........cccoee Joeveeeeeniniennnnnns Joeeeeennns 18,929 |ovvvvviiiiiinnns (VI 18,929 |l (VO [V FUSURRRRR (VO 0 | (VO [ SRR 18,929 | (VO 0 | [V 0 [ 01/09/2029 .|2.B Z .....
Legacy Service Partners Legacy Service
..BGW6RR-22-1 [Partners 01/09/29 .ovvvvniiiiiiiiiines [ oo . 04/10/2023 . |No Broker ..........ccccoee Joeveeeeeeiniennennns Joeeeennns 12,036 [onnininnnnnns (V1 12,036 |..oooeeeeeeens {1 [V FUSURRRRR (VO 0 | (VN [ SRR 12,036 [ovvvvvvvvnnnnns (VO 0 | [V 0 [ 01/09/2029 .|3.B Z .....
Ergotech Controls Ergotech Controls Redempt ion 100.0000
..BGWBRX-QZ-9 [01/20/29 ....evvviiiiiiiiiiiiiiiiiiiiieecciiineeeees | s . 06/30/2023 . . 01/20/2029 . [3.C Z .....
Propark Mobility Propark Mobility
L.BGIBS7-CII-7 [01/31/29 eevveiiiiiiiiiiiiiiiciieeeeceiineceees | s . 06/30/2023 . | .. . 01/31/2029 . [3.A Z .....
..BGWBS9-J5-5 [Ardurra Ardurra 02/01/30 wevvveeeene [ eeeees L 06/30/2023 . | .eeinieiiiiieeeeeeeineees e [ 4,079 [oeeeiinenne 4,079 |eeeeenns 3,998 [ooiiiiiiiinns (U1 P [ PO -7 F 0 e 82 [ 0 e 4,079 |ooeeeeenenns (VO 0 | [V 40 |. 02/01/2030 . [3.B Z .....
Redemption 100.0000
..BGIBSG-TQ-2 |Ovation Ovation 02/03/29 ..oovvvvvis | eennnnn L 06/30/2023 . | .eeiniiiiiiieeeeeeeiineees e [ 4,807 |[oooiiiinnnnns 4,807 |eeeinnnnnns L I (U PO [V P 108 [oeiiiiiinnnns (U P 108 |t 0 e 4,807 |ovvverrrnnnnnns (VO 0 | [V 132 . 02/03/2029 . [3.A Z .....
Impact Enviornmental Impact Enviornmental Redempt ion 100.0000
..BGIBVO-DT-4 [03/23/29 ...covvvveiiiiiiiiineicciiieeeeceiiies | s . 06/30/2023 . | .. FU R N 2,484 |oeeeeiinns 2,484 |oeennnnn. 2,434 [, (VO 0 e FIU O 0 i [T O 0 e 2,484 |l (VO 0 | [V 68 . 03/23/2029 . [3.A Z .....
Corbett Technology Solutions Corbett Redempt ion 100.0000
..BGW6VB-D4-5 | Technology Solutions 10/29/27 oovvv | unnnns L 06/30/2023 . | .eeinieiiiiieeeeeenieeees i [ 2,560 [ooeiiiiene 2,560 |iiiiiinns 2,509 [.oooiiiiiiiins (U1 P [ O 11 A 0 i 51 [ 0 e 2,560 |.oooeeiiiinnns (VO 0 | [V 0 | 10/29/2027 .|3.AZ .....
Rhino Tool House Rhino Tool House
..BGHBVB-DI-4 |04/04/29 ....ccooeiiiiiiiei [ . 06/01/2023 . | Conversion .......cceeeeees |oeveeeieeninnennnnns Joeeenens 408,566 |........... 416,669 |........... 408,336 [....vvnnnnnnnnnns (VO 0 e 230 |oveeeiiiinnnns 0 s 230 |oveeeiiiinnnns 0 e 408, 566 . 04/04/2029 . [3.A Z .....
Rhino Tool House Rhino Tool House Redemption 100.0000
..BGIBVB-DA-1 [04/04/29 ....oovvvniiiiiiiiiiiiiiiiiiinneciinieees | s . 06/30/2023 . | .eueniiiiiiiie s 2,156 L2114 .2,15 |.. . 04/04/2029 . [3.A Z .....
Rhino Tool House Rhino Tool House Redemption 100.0000
..BGIIBVB-DB-9 [04/04/29 .....ovvvniiiiiiiiiiiiiiiiiiinieiiiiieees | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,042 [ooooiiinnnnns 1,02 | 1,021 | (U1 P [ PR 21 | 0 e 21 [ 0 e 1,082 |t (VO 0 | [V 29 |. 04/04/2029 . |3.A Z .....
TRILON GROUP, LLC TRILON GROUP, LLC Redemption 100.0000
L.BGIBX9-VY-2 [05/27/29 ...evvvvniiiiiiiiiiiiiiiiiiien s | s L 06/30/2023 . | .eeinieiiiiiee s i [ 1,603 |oeeeeennnnns 1,603 |oeveeenns 1,571 | (U1 PO [ PO L7 F 0 e F 7 IO 0 Joeeieeenns 1,603 [ovveiiiinnnnns (VO [V FUSURRRRRR (U 0 | 05/27/2029 .|13.B Z .....

Ubeo LLC Ubeo LLC
..BOWAPN-5L-2 14/3/2024 ....vvvvieiiiiiiiiiiiiiiiiiiiiiiiiiiieens e . 06/30/2023 . [No Broker .........cccceee Jovreeriiiiiiiiiiis foueeeennn 20,602 |............ 20,602 |............ 20,602 J....ooviiiinnnnns [ PPN [V [\ PPN [V [V PPN 0 foreeeennns 20,602 |...ooovveenns [V PPN [V 0 foeeeiiiiinn 193 |. 04/03/2024 . [4.B PL ....
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Composite Technology Acq Composite
Technology Acq
..BGHATB-Q1-5 |2/1/2024 .....ccoeeiiiiiiiiiiiiiiiiii [ . 06/30/2023 . |No Broker .........oeees |ooveeiiiinnnnnnnnnns e, 288,961 |........... 288,961 |........... 288,961 |...ooooeeeinnns 0 [ [V (VR [V (VO [V R 288,961 |....cceeennnn (VR [V R [V 4,589 |. 02/01/2024 . |4.CPL ....
Winzer Corporation Winzer Corporation
..BGHABT-59-7 |9/29/2023 ......evvvvrririnininiiiniiiiiiiiiiiniiiiens [ eeeeenn . 06/30/2023 . |No Broker ........cceees |ooveveiiniinnininnns foeniiiiiinnnnns [V [V [V 0 [ [V (VR [V (VO [V (VN O (VR [V R [V 9,956 |. 09/29/2023 . |4.A PL ....
PF Baseline Fitness LLC PF Baseline Fitness Redenpt ion 100.0000
..BGIN46S-05-4 |LLC 03/31/24 .oovvvvvviiiiiiiiiiiiiiinnn | vnens . 04/03/2023 . | .uvvvviniiiiiiiiiiiiiiniiiinns |oeeeieeeeeeeeneeeees e 880,000 |.......... 880,000 |.......... 880,000 |......ceevvveennns [ [ PP [ [ PP 0 fooiiiinnnnnes [V PP 880,000 |............... 0 foooiiinnnnnes [ PP [ 11,817 |. 03/21/2024 . [4B Z .....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 21,833,378 21,773,174 21,691,787 15,199,853 0 (266,417) 0 (266,417) 0 21,833,378 0 0 0 464,794 XXX XXX
2509999997. Total - Bonds - Part 4 731,889,401 752,318, 184 742,627,889 720,949,681 1,044 513,820 0 514,864 0 746,611,421 0 | (14,726,786) | (14,726,786) 20,791,879 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 731,889,401 752,318, 184 742,627,889 720,949,681 1,044 513,820 0 514,864 0 746,611,421 0 | (14,726,786) | (14,726,786) 20,791,879 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 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
..31338@-10-6 | FEDERAL HOME LOAN BANK OF PITT .....oevvvueunnnn [erreenn . 06/21/2023 . | FEDERAL HOME LIFE ....... |........ 2,000.000 |......... 200,000 [o.eeeennnniniiiiiinn foiinnns 200,000 |.......... 200,000 |oooeeeeeennns [V (VR [V (VO [V R 200,000 |..ooeeeeeennns (VR 0
..SBMHRY-X8-9 | MONDAY.COM LTD MONDAYCOM LTD .................... [ . 06/20/2023 . | Various .......ccoeeeeiiiinn Joereennnns 110.000 |.......... 7,784 o o 17,483 |l {1 [V FUSURRRRR (VO 0 | (VN [ SRR 17,483 |ovvveiiinnnns (VO 271
J.P. MORGAN SECURITIES
..053588-30-7 | AVEQ PHARMACEUTICALS INC ....cccoennniiiinn [ eeeenn . 04/18/2023 L | INC .oooeeeeeeeeeeieeeens | 0.000 |..evvvvrnnns (252 1 OO N [V {1 [V FUSURRRRR (VO 0 | (VN 0 e (U O [V (219)
J.P. MORGAN SECURITIES
..12648L-60-1 |CTI BIOPHARMA CORP .......eevvvvvvvrriririeirinnnnns [ eeeenn . 05/11/2023 | INC .oooeeeeeeeeeeeee | 22,002.000 |......... A T O N LS T R | N | RN 0| 0 e (720)
..46222L-10-8 | IONQ_INC P T . 05/25/2023 . | CORPORATE ACTION ........ |....... 26,174.000 |......... 245,107 |ooooeveiiiiiiiiiiins Joveiiienns 268,022 [....eevnennnnnnnnn 0 [0 [ 0| L0 (22,915)
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 658,400 XXX 681,983 200,000 0 0 0 0 0 681,983 0 (23,583) (23,583) 2,244 XXX XXX
5989999997. Total - Common Stocks - Part 4 658,400 XXX 681,983 200,000 0 0 0 0 0 681,983 0 (23,583) (23,583) 2,244 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 658,400 XXX 681,983 200,000 0 0 0 0 0 681,983 0 (23,583) (23,583) 2,244 XXX XXX
5999999999. Total - Preferred and Common Stocks 658,400 XXX 681,983 200,000 0 0 0 0 0 681,983 0 (23,583) (23,583) 2,244 XXX XXX
6009999999 - Totals 732,547,801 XXX 743,309,872 721,149,681 1,044 513,820 0 514,864 0 747,293,404 0| (14,750,369)| (14,750,369) 20,794,123 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
Forward Start IRS—
82088--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvvevvnennnn [NA L |Raten i [DBAG Lo eeeeeeeiieeeeeeeeen. [ 05/03/2016 |, 12/15/2033 |...ieeieiiins |eeent 2,700,000 [, 2.18% / (O1S) |evviiniiiiiiiiin [ e feeeeeiiceenn e [ (275,825 [ e e 0 [0 43,679 | il [ 100% 7 100% .
Forward Start IRS—
82089--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevvvveevnnennn [NA L |Raten i [DBAG coiiiiiiiis e eeeeeeeeen. [ 05/03/2016 | 03/15/2034 |.......eeeeniis ]+eel.. 33,000,000 [.. 2.18% / (O1S) |eeevinniiiiiiiin [ e feeeeeiiceenn e [ (BU75,513) e [ e e 0f00.540,109 | Ll [100% /0 100%
Forward Start IRS—
82090--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows Rate... . [DBAG ... errrreeeeeeennnneeeeenns [ 05/03/2016 |, 04/15/2034 ... . |-+v.... 5,000,000 ..2.18% / (OIS) |.... reeeennns [eeen.. (471,618)).. weeeennnn. [100% 7 100% ..
Forward Start IRS—
82091--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvvevvnnenne [NA Lo |Raten i [DBAG coiiiiiiiis eeeeeeeiieeeeeeeeeen. | 05/03/2016 | 06/14/2034 |....eeeiiiiiins |eeent 2,300,000 [, 2.18% / (O1S) |evvvinniiiiiiii [ e feeeeeiii O e [ (209,198 e e e 0 [0 38,079 | il [100% /0 100%
Forward Start IRS—
82092--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevvevvnennen [NA Lo |Raten i [DBAG coiiiiiiiis e eeeeeeeeen. [ 05/03/2016 | 08/15/2034 |........eeeniis |eeel.. 46,000,000 [.. 2.18% / (O1S) |vevinnniiiiiininn [ e feeeeeiiceenn [ [ (4,055,818 [ e i 0 [ 767,464 | Ll [100% /0 100% .
Forward Start IRS—
82093--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeeveevveennnnnne |NA Looiiiineen [Raten oo [DBAG Loiiviiiiiiiies aeeeeeeiiiiiieeeeeeeeee.. |, 05/03/2016 . 09/15/2039 |............is ]...... 45,000,000 f..2.18% / (OIS) |eeuuuniiivinnnns foovvivvnninniniins Joveeenniniiiinnnns foovvvvnnnnnniinnn evvieneeen [0 (3,060,545)) i [ oo eveeeenn 0f044040...906,220 | ...l [ 100% 7 100% ..
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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)
Forward Start IRS—
82094--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvveevnnennn [NA L |Raten i [DBAG coiiiiiiis e eeeeeeeeen. [ 05/03/2016 |, 12/15/2039 |......eeveenii |+ee... 45,000,000 [.. 2.18% / (O1S) |erevinniiiiiiiin [ e feeeeeiiceenn [ [0 (8,086,827 e e e 0 [00913,157 | Ll [100% 7 100% .
Forward Start IRS—
82095--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... . [DBAG ... errrreeeeeeennnneeeeenns [ 05/03/2016 |, 02/15/2040 |.... . |..... 41,000,000 [..2.18% / (OIS) |.. ceeeeeeeee [0 (2,751,539)). 836,267 | ..........[100% / 100% ..
Forward Start IRS—
82096--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnnenne [NA L |Raten i [DBAG coiiiiiiiiis e eeeeeeeeen. [ 05/03/2016 | 03/15/2040 |......eeeeennis |.ee... 40,000,000 [.. 2.18% / (O1S) |orevinnniiiiiiiin [ e feeeeeiiceenn e [0 (2,680,592)] e [ e e 0 [0 817,815 | Ll [100% 7 100%
Forward Start IRS—
82097--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnennn [NA Lo |Raten i [DBAG coiiiiiiiis eeeeeeeiieeeeeeeeen. [ 05/03/2016 | 04/15/2040 |.....eeeeeennns ]+0et.. 39,000,000 [.. 2.18% / (O1S) |eevvinnniiiiiiiinn [ e feereeii 0 e [ (2,606, 168)] e e e e 0 [0 799,392 | Ll [100% /0 100% ..
Forward Start IRS—
82098--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnnennn [NA L |Raten i [DBAG coiiiiiiiis e eeeeeeeeen. [ 05/03/2016 . 05/15/2040 |.....eeeeeeniens |eeee.. 41,000,000 [.. 2.18% / (O1S) |eevvinniiiiiiiin [ e feeeeeiiceenn e [ (2,782,988 [ e v 0 [ 0.842,440 | Ll [100% /0 100% .
Forward Start IRS—
82099--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevevvevvnnennnn [NA Lo |Raten i [DBAG coiiiiiiis e eeeeeeeeen. [ 05/03/2016 | 06/15/2040 |......eeeeennis |.ee... 40,000,000 [.. 2.18% / (O1S) |eevvinnniiiiiiiinn [ e feeeeeiieinn [ [0 (2,658,948 e e e 0000823,956 | L.lll [ 100% /0 100% ..
Forward Start IRS—
82100--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevvvveevnnennn [NA L |Raten i [DBAG coiiiiiiiis eeeeeeeiieeeeeeeeen. [ 05/03/2016 . 07/15/2040 |....eeeeeennns |+eet.. 39,000,000 [.. 2.18% / (O1S) |eevrinniiiiiiiin [ e feeeeeiiceinn e [0 (2,585,827 )| [ e e 0f111000805,300 | .eeellll . [100% /0 100% ..
Forward Start IRS—
82101--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... .| DBAG ... .05/03/2016 |. 09/15/2040 |.... . 40,000,000 [.. 2.18% / (01S) |+vveveveverernres foorrrereieeeiens fooerieirisieees [ [ e (2,636,488)|.... 830,052 .[100% 7 100% ..
Forwar ar
82102--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnnennn [NA Lo |Raten i [DBAG Lo eeeeeeeeieeeeeeeeen. [ 05/03/2016 |, 12/15/2040 |....eeeeeenins |+eell. 37,000,000 [.. 2.18% / (O1S) |eevvininiiiiiiiin [ e feeeeeiieinn [ [ (2,418,921 e e i 0 [0 778,335 |l [ 100% /0 100%
Forward Start IRS—
82103--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... Flows weeevvvvevvnennn [NA Lo |Raten i [DBAG coiiiiiiiiis e eeeeeeeeen. [ 05/03/2016 . 03/15/2041 |......oeeeeiins |+eet.. 51,000,000 [.. 2.18% / (O1S) |ervvinniiiiiiiin [ e feeeeeiieinn e [ (3,807,686 [ e i 001,078,442/ Ll [100% /0 100%
Forward Start IRS—
82104--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnnennn [NA L |Raten i [DBAG oo e eeeeeeeeen. [ 05/03/2016 | 06/15/2041 |....eeeeeeiins ]+ttt 36,000,000 [.. 2.18% / (O1S) |oevviniiiiiiiiin [ e feeeeeiiceenn e [ (2,315,157 ) [ e i 0000 763,094 | Llll [ 100% 7 100% .
Forward Start IRS—
82105--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevevveevnnenne [NA L |Raten i [DBAG coiiiiiiiiis eeeeeeeiiieeeeeeeeen. [ 05/03/2016 . 09/15/2041 |.....eeeeieiis |eel.. 42,000,000 [.. 2.18% / (O1S) |evvvinniiiiiiii [ e feeeeeiin O e [ (2,674,937 ) e e e 0f1100.896,407 | Ll [100% /0 100% ..
Forward Start IRS—
82287--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevevevnnnnnne |NA Loiiiiiieee [Raten oo [DBAG Loivviiiiiiiies eeeeeiiiiiieeeeeeeeen.. | 05/04/2016 ). 07/15/2041 f.....oiiieinn ]ll.. 22,000,000 f.. 2.16% / (O1S) Jovvvennnviivinnnn foovvvvvnninnnniins Joveeennnniinnnnnns fovvvvvnnnnen O oo [ (1,487,982)) v fovvveiiiniiens oo Jovveeennnn 001 0467,400 | ...l [ 100% 7 100% ..
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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)
Forward Start IRS—
82288--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnnennn [NA L |Raten i [DBAG Lo eeeeeeeiieeeeeeeeeen. | 05/04/2016 | 10/15/2041 |...eeeeeeiins ]+eel.. 23,000,000 [.. 2.16% / (O1S) |evevininiiiiiiii [ e feeeeeiieeenn e [ (1,488,238 [ e i 0000492,045 | Ll [100% /0 100% ..
Forward Start IRS—
82289--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... . [DBAG ... errrreeeeeeennneeeenns [ 05/04/2016 |, 03/15/2042 ... . |+.... 19,000,000 .. 2.16% / (OIS) |.. ceeeeeeeee [0 (1,208, 775)]... 411,039 | ..........[100% / 100% ..
Forward Start IRS—
82290--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvvevvnnenne [NA L |Raten i [DBAG coiiiiiiis e eeeeeeeeen. | 05/04/2016 . 07/15/2042 |....eeeeeenins ]+0et.. 20,000,000 [.. 2.16% / (O1S) |eevvinnniiiiiiiinn [ e feereeiiceenn e [ (1,255, 739) e [ e i 0 00436,518 | il [100% /0 100% .
Forward Start IRS—
82291--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvveevnnennn [NA L |Raten i [DBAG oo eeeeeeeiiieeeeeeeeeen. | 05/04/2016 | 10/15/2042 |.....oeeeeenins ]+eell. 21,000,000 [.. 2.16% / (O1S) |eevvinnniiiiiiiinn fooeeiiiin e e 0 e [ (1,804,586 e e e 0 00.461,365 | Lollll [ 100% /0 100% ..
Forward Start IRS—
82292--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnnennnn [NA L |Raten i [DBAG coiiiiiiiiis e eeeeeeeeen. | 05/04/2016 | 03/15/2043 |......oeeeeiiiis |+eel.. 18,000,000 [.. 2.16% / (O1S) |orvvinnniiiiiiiin [ e feeeeeiine O e [ (1,099,418 e [ i 0[0000399,670 | Lollll [ 100% /0 100% ..
Forward Start IRS—
82293--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvvevvnnennn [NA L |Raten it [DBAG coiiiiiiiis eeeeeeeiieeeeeeeeeen. | 05/04/2016 . 07/15/2043 |.....eeeeeeiieis |1eett. 19,000,000 [.. 2.16% / (O1S) |erevinnniiiiiiiin [ e feeeeeiiceenn e [ (1,142,905 e e i 0 [0 426,435 | Ll [100% 7 100% ..
Forward Start IRS—
82294--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvvrevnnennn [NA L |Rateni [DBAG oo eeeeeiiieeeeeeeee.. | 05/04/2016 | 1071472043 |.....oeeeeeeins ]+eell. 21,000,000 [.. 2.16% 7 (O1S) |evvvinnniiiiiiii [ e feeeeeiiceenn e [ (1,282,471 [ e e 0 [ 478,131 | Ll [100% /0 100%
Forward Start IRS—
82295--140 - CF FS LTC
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... .| DBAG ... . 05/04/2016 |. 09/15/2041 . 24,000,000 [.. 2.16% / (01S) |+vvevevevereens foorrieeieeeiens foorerieirieeees [ [ o (1,557,855)|.... 512,284 .[100% 7 100% ..
Forwar ar
82296--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvvevvnnennnn [NA L |Raten i [DBAG oo e eeeeeeeeen. | 05/04/2016 . 09/15/2041 |....eeeeeiiis ]+eell. 28,000,000 [.. 2.16% / (O1S) |ervvinnniiiiiiiin fooeeiiiin e feeeeeiie O e [ (1817497 ) e e i 01 00597,665 | Lllllll [ 100% /0 100% ..
Forward Start IRS—
82297--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FLOHS wevvevereerereere [NA ceiieieire [RatEc et [ DBAG ceoveveiiiiiiiis eeenerereeeeneeeeeenenes | 05/04/2016 | 08/15/2041 |.vovevvvieveies |ovees 15,000,000 [ 2.16% /7 (01S) |ovovevvenennnns oo i oo 0 s oo (977,185 e [ oo e 0 319,431 | oo | 100% 7 100% .
Forward Start IRS—
82298--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnnennnn [NA L |Raten i [DBAG Lo eeeeeeeiieeeeeeeeeen. | 05/04/2016 . 07/15/2041 |....eeeeieiins ]+eet.. 35,000,000 [.. 2.16% / (O1S) |orvvinnniiiiiiiin [ e feeeeeiiceinn [ [ (2,287,819)) e [ e e 0 [0 743,591 | Ll [100% 7 100% .
Forward Start IRS—
82299--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnnennn [NA L |Raten i [DBAG oo e eeeeeeeeen. | 05/04/2016 . 07/15/2041 |....eeeeieiins ]+eel.. 33,000,000 [.. 2.16% / (O1S) |eeevinnniiiiiiiinn [ e feeeeeiiceenn e [0 (2,156,898 e e i 0 [ 701,100 | Lol [100% /0 100%
Forward Start IRS—
82300--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeeveveveennnnnne |NA Looiiiiieen [Raten oo [DBAG Loiiiiiiiiiiies eeeeeiiiiiieeeeeeeen.. | 05/04/2016 ). 06/15/2041 f.....ooeeeini ... 41,500,000 f.. 2.16% / (OIS) Jovvvennviivinnnns foovvvivnninnnniins Joveeennnniiiinnns foovvvvnnnnnniennn eeiene [0 (2,720,008)] v fonevieiieniiens oo foveeeeenn 0L 879,678 | Ll [ 100% / 100% ..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
82301--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvvevvnnennen [NA L |Raten i [DBAG Lo eeeeeeiiieeeeeeeeen. | 05/04/2016 |, 12/15/2046 |......oeeeeens |eell. 21,000,000 [.. 2.96% 7 (O1S) |erviinnniiiiiiiin fooreiiiis e feeeeeiiceenn [ [ (862,748 [ e i 000508, 754 | Ll [100% /0 100% ..
Forward Start IRS—
82302--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... . [DBAG ... errrreeeeeeennnneeeeenns [ 05/04/2016 |, 07/14/2044 ... . |-..... 21,000,000 |..2.16% / (OIS) |.. e [ (1,143,848). 481,798 | ..........[100% / 100% ..
Forward Start IRS—
82303--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnennen [NA L |Raten i [DBAG Lo eeeeeeeieeeeeeeeen. | 05/04/2016 . 06/16/2041 |......eeeeenins |eeet.. 16,000,000 [.. 2.16% / (O1S) |oevvinnniiiiiiiinn [ e feeeeeiiceenn [ [ (1,048,566 e e i 0[0000339,179 | Ll [100% 7 100% .
Forward Start IRS—
82304--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevevveevnennn [NA L |Raten i [DBAG Lo eeeeeeeiieeeeeeeeen. | 05/04/2016 | 03/15/2042 |.....eeeieenins |+eet.. 28,000,000 [.. 2.16% / (O1S) |oevvinnniiiiiiiin [ e feeeeeiicennn e [ (1,781,353)) s [ e e 0 [0006805, 741 | il [100% 7 100% ..
Forward Start IRS—
82305--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wueevvvveevnnennn [NA L |Raten i [DBAG coiiiiiiis eeeeeeeiiieeeeeeeeeeen. | 05/04/2016 . 07/15/2042 |....eeeveeinns |eeeet. 14,000,000 [.. 2.16% 7 (O1S) |evvvinnniiiiiiiinn [ e feeeeeiieeenn e [ (879,018 [ e e 0011000 305,563 | Lol [100% /0 100% ..
Forward Start IRS—
82306--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvvevvnennnn [NA L |Raten i [DBAG Lo e eeeeeeeeen. | 05/04/2016 |, 12/15/2042 |....eeeeeeniiis |eeeett. 8,000,000 [.. 2.16% / (O1S) |ervvinnniiiiiiii [ e feeeeeiiceenn e [ (493,857 )| [ e e 0 [ 176,517 | Ll [100% 7 100%
Forward Start IRS—
82307--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnnennnn [NA L |Raten i [DBAG Lo eeeeeeeiieeeeeneee.. | 05/04/2016 . 01/17/2044 |..........eeis ]+eell. 32,000,000 [.. 2.16% / (O1S) |orevinnniiiiiiiin [ e feeeeeiiceenn [ [ (1,829,942)) e [ e i 0 [0 725,568 | Ll [100% /0 100% .
Forward Start IRS—
82308--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... .| DBAG ... . 05/04/2016 |. 04/14/2044 |.... . 25,000,000 .. 2.16% / (0IS) |.. 0 e (1,396,716)|.... 570, 163 .[100% 7 100% ..
Forwar ar
82309--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvveevnnennnn [NA L |Raten i [DBAG Lo eeeeeeeiieeeeeeeeeen. | 05/04/2016 . 01/16/2045 ........eeeeis |eeee. 14,000,000 [.. 2.16% / (O1S) |evvvinnniiiiiiiinn [ e feeeeeiieinn e [ (722,543)) e [ e i 0101000 325,062 | Ll [100% /0 100%
Forward Start IRS—
82310--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FIOHS wevvnververeeeee [NA cveeieiee [RtEc e [ DBAG ceoveveiciiiiies eeererereseeneeeeeeenes | 05/04/2016 | 04/16/2045 |...oovovveveves |ovet 25,000,000 [.. 2.16% /7 (01S) |ovovvvenennnens oo oo e 0 e [ (1,256,836 e [ oo e 0 583,778 | e | 100% 7 100% .
Forward Start IRS—
82311--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvveevnnennn [NA L |Raten i [DBAG Lo e eeeeeeeeee. | 05/04/2016 . 07/16/2045 ......oeeeeniis |+eelt. 22,000,000 [.. 2.16% / (O1S) |oeevinnniiiiiniinn [ e feeeeeiieeenn [ [ (1,075,988 e e e 0100 516,652 | il [100% /0 100% ..
Forward Start IRS—
82312--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wueevvvveevnnenne [NA L |Raten i [DBAG i e eeeeeeeeen. | 05/04/2016 |, 1271472045 |....oeeeiieiis |eneet 9,000,000 [.. 2.16% / (O1S) |erviiniiiiiiiiin [ e feeeeeiieceenn e [ (419,207 [ e e 0[000213,330 | Lllll [ 100% /0 100%
Forward Start IRS—
82313--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevvvevnnnnnne |NA Looiiiiiien [Raten oo [DBAG Loiviiiiiiiiies ieeeeiiiiiieeeeeeeee.. | 05/04/2016 ). 04/15/2046 |.............o. ]...... 27,000,000 f.. 2.16% / (OIS) |eevunniiivinnnn foovvvvvnninnnniins Joveeennnniiinnnnns fovvvvnnnnnnneenns evvineeee [0 (1,206, 735)) v fovvvveniinnniinns ooennneciiiinnnns ovveeenenn 000 644,732 il [ 100% 7 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
82314--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevvvvevvnnennn [NA L |Raten i [DBAG coiiiiiiiiis eeeeeeeiiieeeeeeeeen. | 05/04/2016 | 08/15/2046 |......eeeeeniens |1eeet. 22,000,000 [.. 2.16% / (O1S) |eevvinnniiiiiiiin [ e feeeeeiiceenn e [ (943,453)] s [ e e 0[0000529,173 | Ll [100% 7 100% .
Forward Start IRS—
82315--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... . [DBAG ... rrrreeeeeeennneeeenns [ 05/04/2016 |, 02/15/2044 ... . |-..... 37,000,000 |..2.16% / (OIS) |.. ceeeeeeeen |00, (2,008,984))... 840,557 | ..........[100% / 100% ..
Forward Start IRS—
82316--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnennen [NA L |Raten i [DBAG coiiiiiiiis e eeeeeeeeen. | 05/04/2016 | 08/15/2044 .............it |+ttt 10,000,000 [.. 2.16% / (O1S) |oevvinnniiiiiniinn [ e feeeeeiiceenn [ [ (839,720 [ e e 0[0000 229,905 | LLllll [ 100% /0 100% ..
Forward Start IRS—
82317--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnnennn [NA L |Raten i [DBAG coiiiiiiiiis eeeeeeeiiieeeeeeeeeee.. | 05/04/2016 | 10/16/2044 ................ |...... 15,000,000 [..2.16% / (OIS) |oeeruruiiiiirnnnn foorriiiiiiiin e e e [ (795,182)) e [ e i 0000 346,240 | oLl [100% /0 100%
Forward Start IRS—
82739--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevvvveevnennn [NA Lo |Raten i [DBAG coiiiiiiiiis eeeeeeeiiieeeeeeeeeee.. | 05/06/2016 . 09/16/2034 ............... |...... 20,000,000 [.. 1.89% / (OIS) |eevennniiiiiinnn foorriiiiinin e feeeeeiiceinn [ [ (2,195,304)) e [ e e 0000 334,991 | Ll [100% 7 100% ..
Forward Start IRS—
82740--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevvvvevvnnenne [NA L |Raten i [DBAG coiiiiiiiiis eeeeeeiiieeeeeeeeee.. | 05/06/2016 | 10/15/2034 |..............s |...... 31,000,000 [.. 1.89% / (OIS) |eevunniiiiinin [ e e e [ (8,365,767 )| [ e i 0 [000521,071 ) il [100% 7 100%
Forward Start IRS—
82745--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevvvveevnnennn [NA L |Raten i [DBAG coiiiiiiiiis eeeeeeeiiieeeeeeeeeee.. | 05/06/2016 | 02/15/2043 |.......eeeeniis |eee... 34,000,000 [.. 1.89% / (O1S) |eevinniiiiiiii [ e feereeiiceenn e [ (2,623,503)] e [ e i 0 [0 753,463 | il [100% /0 100% ..
Forward Start IRS—
82746--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flows . |Rate... . [DBAG ... . 05/06/2016 |. 02/15/2039 |.... P 19,000,000 |.. 1.89% / (0I8) [eurrvrvrennninns fovvnniieeeiinnen [ fecciins oo o (1,690,389)f... 375,714 .[100% / 100% ..
Forwar ar
82747--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weevvvvvevvnenne [NA Lo |Rateni i [DBAG Loiiiiiiiiis eeeeeeeiieeeeeeeeeee.. | 05/06/2016 |, 05/15/2039 |........eeeeiirs |eeel.. 18,000,000 [.. 1.89% / (O1S) |ovevinnniiiiiiinn [ e feeeeeiieeenn [ [ (1,588,349)) e e e i 0f101000358,703 | Ll [100% /0 100% .
Forward Start IRS—
82748--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... flows weeevvvveevnnennn [NA Lo |Raten i [DBAG coiiiiiiiiis e eeeeeeeee.. | 05/06/2016 |, 08/15/2039 |.........eeeins |eee... 18,000,000 [.. 1.89% / (O1S) |eevinnniiiiiiiin [ e feeeeeiine O e [ (1,575,007 )] e e e 00000 361,538 | il [100% /0 100% .
Forward Start IRS—
82749--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevvvveevnnennn [NA L |Raten i [DBAG coiiiiiiiis e eeeeeeeee.. | 05/06/2016 | 11/15/2039 |........eeeiiis |eeel.. 18,000,000 [.. 1.89% / (O1S) |ovvvennniiiiiiii fooreiiiin e feeeeeiiceenn e [ (1,561,833)] e [ e i 0000 364,350 | Ll [100% /0 100% ..
Forward Start IRS—
82750--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevvvveevnnennn [NA L |Raten i [DBAG coiiiiiiiiis eeeeeeeiieeeeeeeeeen. | 05/06/2016 | 02/15/2040 .......eeeenis |eeel.. 18,000,000 [.. 1.89% / (O1S) |oevvennniiiiiiinn [ e feereeiiceenn e [ (1,549,196 e e e 0 [00367, 141 | Ll [100% /0 100%
Forward Start IRS—
82757--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeeveevvevnnnnnne. |NA Loiiiiiiieo [Raten oo [DBAG Loiiiiiiiiiiiies eeeeeeiiiiiieneeeeeeeee.. |, 05/06/2016 |, 03/16/2036 |................ ]...... 39,000,000 f.. 1.89% / (OIS) |.eevuuuvirivennnns foovvvvvnninnnniins Joveennnnniinnnnnns fovvvvvnnnnnneinnn evvinnee [0 (3,789,978) v fovvvveieinnniiens oo Jovveeenen 00011 0..695,485 | L..lll. [ 100% / 100% ..
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1 2 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
Forward Start IRS—
82758--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... FlONS weveeiiiiiiiins s aeeeeessseeeeeeesesnens..s | 06/06/2016 (. 06/15/2036 |..........oeeee. [..... 40,000,000 .. 1.89% / (OIS) [oeuuiiiiiiinniins forrninieeiiiinn foeniii b [ (8,837,221 e [ i 720,274 .........[100% / 100% ..
Forward Start IRS—
82759--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... flows .. . [DBAG ... errreeeeeeennnneeeeenns [ 05/06/2016 |, 03/15/2037 |.... . |-..... 42,000,000 .. 1.89% / (OIS) |.. e [0 (3,939, 001)f.... 777,789 | ..........|100% / 100% ..
Forward Start IRS—
82760--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... FlOWS weveeiiiiiiiins e aeeeeessseeeeeesennene.as | 06/06/2016 (. 04/15/2037 |...oeeeeiiiiins [e22... 35,000,000 |.. 1.89% / (OIS) [ouunniiiiiiiiinns ferriineeeeiinen foeniiii e [ e (3,274,339) e e fe \.ee.... 650,161 ..........[100% / 100% ..
Forward Start IRS—
82761--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... FlONS weveiiiiiiiiins e aeeeeessseeseeeseenens..s | 06/06/2016 (. 04/14/2038 |......eeiiiieen 0.2 38,000,000 |.. 1.89% / (OIS) [ouuuniiiiiiiiinns foerrnineeeeinien foenniiii e [ (30470, 521) e e [ ieeeennnn 730,945 L........[100% / 100% ..
Forward Start IRS—
82762--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... FlONS weveiiiiiiiiins i aeeeeessseeeeeeseseese.as |0 06/06/2016 (. 10/16/2038 |........oiieenn [e..... 38,000,000 |.. 1.89% / (OIS) [ouuuniiiiiiiiinns ferriineeeeiiinn foeniiii e [ (3,420, 083)f e e [ i 743,355 [ ... [100% / 100% ..
Forward Start IRS—
97290--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... FlOWS weveiiiiiiiiins e seeeeeesssneeeeeenenens.s | 12/06/2017 [.01/16/2034 |.......oeiiiiis [+ee... 45,100,000 |.. 2.34% 7 (O1S) [euueniiiiininnns foerrriieeeeennn e i [ [ (3,995, 425) e e [ ieeeenn.. 132,655 [ .........[100% / 100% ..
Forward Start IRS—
97291--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... FlONS weveiiiiiiiiins et eeeeeeeessseeeeeeesnnens.s | 12/06/2017 [.07/15/2034 |....ooiiiiiiiin [enn.. 24,900,000 |.. 2.34% 7 (O1S) [euunniiiiininnns foerrrnieeeeinnn o i [ e (1L914,372) e e fe i 413,844 Lolllll.[100% / 100% ..

Forward Start IRS—-
97292--140 - CF FS LTC
54 Reentry - Fed Funds

Forward Star
97293--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
97294--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
97295--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
97296--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
97297--140 - CF FS LTC
54 Reentry - Fed Funds

Anticipatory cash
flows

Anticipatory cash

flows wovvvvvviniiininnns

Anticipatory cash

flows .ovvvvviiiiiiinnnns

Anticipatory cash

flows wuvvvvvvviiiininnns

Anticipatory cash

flows wuvvvvvvviiiininnns

Anticipatory cash

FlOWS wuvvvvvvrnnninnnns

. 12/05/2017 |. 06/14/2034 |.... s 21,000,000 .. 2.34% / (O18) [euvvveeeeamnnnnns forreeeeiiis o e e | (1,646,413))...

............................................ . 12/05/2017 |. 02/15/2034 |.......cccvvens [o0renn 17,200,000 [0 2.34% 7 (018) [ouvvvvvrenannnnns fornneeeeiiiiiis Lo [ [ | (1,476,020) e [
............................................ . 12/05/2017 |. 02/15/2034 |.........cvvves [ovrnnn 11,400,000 [ 2.34% 7 (018) [ouvvvvveenannnnns fornnneneiiiiiis Lo [ [ e (978,208))e s [
............................................ . 12/05/2017 |. 04/15/2034 |..........ceeees [ovrenn 11,400,000 [ 2.34% 7 (018) [ouvvvvveeeennnnns fornneeeeiiiiins foninns fo [ e (931,383)) e o
............................................ . 12/05/2017 . 10/15/2034 |.........ccuvves [ornnenn 7,600,000 .. 2.35% 7 (018) [ouvvvvveenennnnns fornnneeeiiiiins foninni [ [ | (854,582) i [

............................................ . 12/05/2017 |. 05/15/2034 |................ |...... 34,000,000)..2.34% / (O18) |..ovvvreeeeennnns forreneenniinnnns forvireeniiiiiinss o e | (2,720,728 e o

347,681

280,502

185,914

187,321

127,747

560,799

-1100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
97298--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wevevvvvvevnnenne [NA L |Raten i [ GST s e | 12/06/2017 | 05/15/2034 |.....eeeeeeis ]-eel.. 20,400,000 [ 2.34% / (O1S) |eveiininiiiiiiiin [ e feeeeeiiceenn e [ (1,833,087 )] e e v 001000 336,479 | il [100% /0 100% ..
Forward Start IRS—
97299--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... errreeeeeeennneeeenns [ 12/05/2017 |, 02/15/2034 ... . |+.... 52,200,000 .. 2.34% / (OIS) |.. ceeeeeeeee | (4,479,577).. weeeennnn. [100% 7 100% ..
Forward Start IRS—
97300--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wovvvvvvevnenne [NA L |Raten i [ GST s e | 12/06/2017 . 03/15/2034 |.....eeeieiiiis |eeeet.. 5,800,000 [.. 2.34% / (O1S) |riiiniiiiiiiiii [ e feeeeeiiceenn e [ (484,857 )| [ e e 0 [0 94,928 | Ll [100% 7 100% .
Forward Start IRS—
97301--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlOWS wuvevvvvievnnennnn [NA L |Raten [ GST s e [ 12/06/2017 . 12/16/2034 ... eeeent. 2,400,000 [ 2.35% /0 (O1S) |evviiniiiiiiiiin fooeeiiiin e e e [ (169,529)) e [ e i 000 40,643 | Ll [100% /0 100% .
Forward Start IRS—
97302--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wuvevvevvevnnennen [NA L |Raten [ GST s e | 12/06/2017 | 04/15/2034 |.....eeeeieiis |eeeel 19,400,000 [ 2.34% 7 (O1S) |eviiiniiiiiiiiii [ e feeeeeiiceenn e [ (1,584,951 ) [ e i 0 [0318,775 | Ll [100% /0 100%
Forward Start IRS—
97303--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wevevvvviivnnennen [NA L |Raten i [ GST s e [ 12/06/2017 | 11/15/2034 ... |eeenl 7,700,000 [ 2.35% /0 (O1S) |evvviniieiiiiiin foeeeeiein e feeeeeiiceinn e [ (852,785 [ e e 0 [0 129,913 | Ll [100% 7 100% .
Forward Start IRS—
97429--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wuvvevvvevnnnnen [NA L |Raten e [ OS] s eeeeeen. | 12/08/2017 0171572035 |....eeeeeeiis ]eel.. 38,800,000 [ 2.35% / (O1S) |ervviniiiiiiiiin [ e feeeeeiiceinn [ [ (2,687,286 e e e 0 [ 000659,4121 ) Lllllll [ 100% /0 100% ..
Forward Start IRS—
97430--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... . 12/08/2017 | 01/15/2035 |v.veevvenranes foeee 4,900,000..2.35% / (019) |.. (339,374)|... .[100% 7 100% ..
Forwar ar
97431--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlOWS wevvvvvveinnennen [NA L |Raten e [ OS] s e, | 12/08/2017 | 02/14/2035 |....eeeeeeins |eeeel. 14,200,000 [ 2.35% /0 (O1S) |eveiiniiiiiiiii foeeeiiiin e feeeeeiiceenn e [ (974,115 [ e el 00 242,188 | sl [100% /0 100%
Forward Start IRS—
97432--140 - CF FS LTC
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FLOHS wevvnrervereeere [NA cevieieeees [RAEE oo [ OS] eiciiiiiiiiie eeeeeereeeeieneeeees [ 12/08/2017 | 02/14/2035 |.ovovieieies |10 19,000,000 [, 2.35% /7 (01S) |ovovvevenennenens oo e oo e [ (1,303,393)) e [ oo e 0 . 324,085 | oo | 100% 7 100% .
Forward Start IRS—
97433--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlOWS weevevvievnnnnee [NA L |Raten i [ OS] s e, | 12/08/2017 | 03/14/2035 |.....eeeeeeiies eeeeln 17,000,000 [ 2.35% 7 (O1S) |evvviniiiiiiiii fooeeiiiin e feeeeeiiceinn e [ (1,156,251 [ e i 0f101000.200,898 | Lolllll [ 100% /0 100% ..
Forward Start IRS—
97434--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS weveveevievnnnnne [NA L |Raten e [ OS] s e | 12/08/2017 | 03/14/2035 |.....eeeeeeiies |eeeel 17,000,000 [ 2.35% /0 (O1S) |evviiniiiiiiiii fooreiiiin e feeeeeiiceenn [ [ (1,156,251 [ e e 0f4000000290,898 | Lolllll [ 100% /0 100% ..
Forward Start IRS—
98086--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevvvevnnnnnne [NA Lo [Raten e [BOA Loiiiiis eeeeeeiiiieeeeeeeeeen. [.01/10/2018 ). 01/15/2040 ... iiieeenni ... 33,000,000 f.. 2.46% / (O1S) |uivvenniiiiiiiinns b e fveeiiinnnnceinn evieeee [ (1,622,826)) e [ e e 0 0671,373 il [ 100% 7 100%




2'903

STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
98134--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvvvvvevvnnennn [NA L |Raten i [BOA L s [ 0171172018 | 04/15/2035 |.....eeeeeiis |eeell. 16,600,000 [.. 2.46% / (O1S) |eveviniiiiiiiii [ e feeeeeiiceeen e [ (977,934) ) [ e il 0000285, 114 Ll [100% /0 100% .
Forward Start IRS—
98135--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... errrreeeeeeennnnneeeeenns 00171172018 |, 0471572035 ... . |-..... 18,100,000 .. 2.46% / (OIS) |.. L0 [ennl (1,066, 302).... weeeennnn. [100% 7 100% ..
Forward Start IRS—
98136--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvveevnenn [NA L |Raten i [BOA L e eeeeeeeeen. [ 0171172018 | 04/15/2035 |....eeeeeiens |eeeeet. 3,800,000 (.. 2.46% / (O1S) |eeeviniiiiiiiii [ e feeeeeiiceenn e [ (223,864)) e [ e v 0 [ 00065,267 | il [100% 7 100% .
Forward Start IRS—
98137--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvveevnnennn [NA L |Raten i [BOA L e eeeeeeeeen. [ 0171172018 | 04/15/2035 .....eeeeeiins ]eeelt. 15,100,000 [.. 2.46% / (O1S) |ereiinniiiiiiiin [ e feeeeeiiceenn e [ (889,566 [ e i 0000 269,351 | il [100% /0 100% ..
Forward Start IRS—
98138--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvveevnnennn [NA L |Raten i [BOA L s [ 0171172018 | 05/15/2035 .....eeeeeiis |eeel.. 16,600,000 [.. 2.46% / (O1S) |evevininiiiiiiii [ e feereeinceenn [ [ (967,856 [ e e 0 [0 286,106 | Lelll . [100% /0 100% ..
Forward Start IRS—
98139--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevevvevvnennnn [NA L |Raten i [BOA Lo s [ 0171172018 . 06/16/2035 .....eeeeeeni |el.. 23,400,000 [.. 2.46% / (O1S) |oveviniiiiiiiii [ e feeeeeeiceenn e [ (1,343,836 e e i 0 [00404,791 | il [100% 7 100%
Forward Start IRS—
98140--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvveevnnennn [NA L |Raten i [BOA L e eeeeeeeeen. [ 0171172018 . 06/16/2035 .....eeeeeei |eeell 13,100,000 [, 2.46% / (O1S) |eviiininiiiiiiiin [ e feeeeeiiceenn e [ (752,318 [ e i 0 [000226,614 | Ll [100% /0 100%
Forward Start IRS—
98141--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... .01/11/2018 |. 07/15/2035 |.... . 58,900,000 [.. 2.46% / (015) |+vveveveverenes foorrieeieeeiens foorerierieieees [ [ e (3,352,884)] .. [erereeieininiens oereeeneienes [ 0 [ 1,022,272 .[100% 7 100% ..
Forwar ar
98392--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvvivnnennn [NA L |Raten i [BOA L e [ 01723/2018 . 01/14/2043 |....eeeeeis |00t 29,300,000 (.. 2.48% / (O1S) |evvvinniiiiiiiin [ e feeeeeiiceinn e [ (1,254, 919) e [ e i 00 .647,857 | Ll [ 100% 7 100% .
Forward Start IRS—
98393--140 - CF FS LTC
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FIOHS wevvnvvreereeere [NA ceeieieiee [RatEc e [BOA oiiiiviciceies eeeeenereeeeieeeeeeenes |- 01/23/2018 | 02/15/2043 |.vovovvievenes |ovnen. 14,400,000 [.. 2.48% /7 (01S) |ovovvevenenennns oo o s [ foeees (B14,356)) e [ oo e 0 o319, 114 | Lo ] 100% / 100% .
Forward Start IRS—
98394--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvvievnnennn [NA L |Raten i [BOA L e [ 01723/2018 | 03/15/2043 |....eeeeeeis ]+eet.. 28,500,000 [.. 2.48% / (O1S) |orviiniiiiiiiiii [ e feeeeeiieinn [ [ (1,212,392)) e [ e e 0 [000632,811 | Ll [100% /0 100% ..
Forward Start IRS—
98395--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvievnnennne [NA L |Raten i [BOA L e [ 01723/2018 | 04/15/2043 |.....eeeeeiis ]+eel.. 10,200,000 [.. 2.48% / (O1S) |erevinnniiiiiiiinn [ e feeeeeii O e [ (435,147 ) [ e i 0 [000226,967 | Lolll [ 100% 7 100%
Forward Start IRS—
98396--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevvvevnnnnnne |NA Lo [Raten e [BOA Lo eeeeeiiiiieeeeeeeeen. [.01/23/2018 ). 05/15/2043 |....oeeieeni ].l... 10,200,000 f.. 2.48% / (O1S) |oievenniiiiiiiinns b e foeveeiinnneeenn Jevieee [ (483,628)] i [ e eveeeenn 004000000 227,438 | Ll [ 100% 7 100%




8'903

STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
98397--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvvevnennn [NA L |Raten i [BOA L e [ 01723/2018 | 05/16/2043 |.....eeeeeiis |-ee... 82,800,000 [.. 2.48% / (O1S) |eeviniiiiiiiiin [ e e e [ (3,519,840 e e e 001,846,385 | Llll [ 100% 7 100% ..
Forward Start IRS—
98398--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... errreeeeeeennneeeenns [001/23/2018 |, 05/16/2043 ... . |..... 13,500,000 .. 2.48% / (OIS) |.. P N CTER:CT)) 301,041 | ..........[100% / 100% ..
Forward Start IRS—
98399--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvveevnennnn [NA L |Raten i [BOA Lo e [ 01723/2018 . 07/15/2043 |....eeeeeiiens ]+eelt. 21,300,000 [, 2.47% 7 (O1S) |eveviniiiiiiiiin [ e feeeeeiiceenn [ [ (903,108 e e e 0 [ 000476,934 | Ll [100% /0 100% ..
Forward Start IRS—
98400--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvvevnennn [NA L |Raten i [BOA Lo e [ 01723/2018 . 08/15/2043 |.....eeeieiins |+eet.. 25,800,000 [.. 2.47% / (O1S) |ereviniiiiiiiiiin [ e feeeeeiiceenn [ [ (1,082,434) e [ e e 0 [00578,917 | Ll [100% 7 100%
Forward Start IRS—
98401--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvvvevnennn [NA L |Raten i [BOA Lo e [ 01723/2018 . 08/15/2043 |....eeeiiiiens |eeell. 13,500,000 [ 2.47% 7 (O1S) |eveviniiiiiiiii [ e feeeeeiiceenn [ [ (566,390 [ e e 0[00000802,9221 ) il [100% 7 100%
Forward Start IRS—
98411--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvvvivnninnen [NA L |Raten i [ OS] s e, [ 01723/2018 00171572039 |....eeeeeiins ]eelt. 19,600,000 [ 2.49% 7 (O1S) |evviiniiiiiiiiin [ e feereeieenn e [ (956,010 e e i 0011000 386,525 | il [100% /0 100% ..
Forward Start IRS—
98412--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wevevvvvvevnnennen [NA L |Raten i [ OS] s e, [ 01723/2018 . 01/15/2039 |.....eeeeeei |eet.. 25,800,000 [.. 2.49% / (O1S) |viriniiiiiiiiii [ e feeeeeiiceinn [ [ (1,288,421 e e e 01100508, 793 | Ll [100% /0 100% ..
Forward Start IRS—
98413--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... .01/23/2018 |. 01/15/2039 |.... . 25,200,000 |-. 2.49% / (018) ovvruvvrvrrerenen [oerereririeienens foererererenirines [oeeereneieriens [reeereen oo (1,229,155),... 496,960 .[100% 7 100% ..
Forwar ar
98414--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wevevvvveevnnennnn [NA L |Raten i [ OS] s e, [ 01723/2018 . 01/16/2039 |.....eeeeeeis |eeell. 34,700,000 [ 2.49% / (O1S) |eviiinniiiiiiiii fooeeiiii e e e [ (1,692,363)] e [ e e 0 0.684,367 | Llllll [ 100% /0 100% ..
Forward Start IRS—
98415--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FLOHS wevvnvrereereeere [NA e [RAEEL oo [ OS] i eereeereseeieeeeeenes |- 01/23/2018 | 02/15/2039 |vovovovieieies |oves 24,700,000 [0 2.49% /7 (01S) |ovevvevenenennns oo o e [ [ (1,201,268)) e [ oo e 0 fone..488,428 | oo | 100% / 100% .
Forward Start IRS—
98416--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevevvvvveinnnnen [NA L |Raten [ OS] s e, [ 01723/2018 | 02/15/2039 |.....eeeeeiis |eeell. 18,600,000 [ 2.49% 7 (O1S) |eviviniiiiiiiii foeeeeiii e feereeiiceenn e [ (904,596 [ e i 0f000367,804 | Ll [100% /0 100% ..
Forward Start IRS—
99355--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvievnnenne [NA L |Raten i [BOA L e [ 0272772018 |.02/15/2040 |...eeeeeeiens 402t.. 35,500,000 [.. 2.67% / (O1S) |evivininiiiiiiii [ e feereeii O e [ (1,259,878 e e i 0 [0 724,085 | Ll [100% /0 100%
Forward Start IRS—
99356--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weevevvvevnnnnne |NA Lo [Raten s [BOA Lo eeeeeiiiieeeeeeeeen. [.02/27/2018 ). 02/15/2040 f...iieeeennin. ).l 35,000,000 f.. 2.67% / (O1S) Joivveniiiiiiiiins b e foveennnnn O [ (1,282,138)) i s e e 0L 713,886 | il [ 100% 7 100% .
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
99357--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvviivnnenne [NA L |Raten i [BOA L e [ 02/27/2018 . 02/15/2040 |...eeeeeeins |l 43,200,000 [, 2.67% / (O1S) |eveviinniiiiiiiinn [ e feeeeeiie O e [ (1,833,148 [ e e 0 [ 881,140 | il [100% 7 100%
Forward Start IRS—
99358--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... errreeeeeeennneeeenns [002/27/2018 |, 02/15/2040 |.... . |-..... 30,900,000 ..2.67% / (OIS) |.. L0 [nnl (1,096, 626)). .. 630,260 | ..........[100% / 100% ..
Forward Start IRS—
99448--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wevvevvvevnnennen [NA L |Raten e [ OS] s s [ 03/02/2018 | 02/16/2047 |...eeiieeiees |eeeet. 15,500,000 [.. 2.47% / (O1S) |eviiiniiiiiiiii [ e feereeii O e [ (378,380 [ e e 0 [ 376,887 | il [100% /0 100% .
Forward Start IRS—
99449--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wuvevvvveevnnennen [NA L |Raten e [ OS] s eeeeeeeees. [ 03/02/2018 | 03/16/2047 |...eieveeiins |4eeet. 22,500,000 [.. 2.47% / (O1S) |eeviinniiiiiiiin [ e feeeeeiieeenn e [ (541,326)) e [ e v 000 547,980 | Lol [100% /0 100%
Forward Start IRS—
99450--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wevvvvvvevnnennen [NA L |Raten i [ OS] s e, [ 03/02/2018 | 05/15/2047 |....iiieiiiees |eeeet. 15,500,000 [.. 2.47% / (O1S) |eriiininiiiiiiii [ e feereeiieeenn e [ (364,681 [ e i 0f4101000378,803 | Ll [100% /0 100% .
Forward Start IRS—
99451--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvvviinennen [NA L |Raten i [ OS] s e [ 03/02/2018 . 07/15/2047 |...eeviiiieies 1eeet. 21,600,000 [.. 2.47% / (O1S) |oeviiniiiiiiiiin [ e feeeeeiiceinn [ [ (491,903)] e [ e e 0 [00529,724 | Ll [ 100% 7 100%
Forward Start IRS—
99452--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wuvevvvveivnnennnn [NA L |Raten i [ OS] s eeeneee.. [ 03/02/2018 | 08/14/2047 |.....eeeveeiies |eeet.. 15,500,000 [.. 2.46% / (O1S) |orerinnniiiiiiiin [ e feeeeeiiceenn e [ (380,248 [ e e 0[0000380,775 | il [ 100% /0 100%
Forward Start IRS—
99453--140 - CF FS LTC
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... .03/02/2018 | 10/15/2047 |.... . 18,500,000 |.. 2.46% / (0IS) |.. (403,042)f.... 456,069 .[100% 7 100% ..
Forwar ar
99454--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevevvvveivnnennnn [NA L |Raten e [ OS] s e [ 03/02/2018 | 1171672047 |....eeeieeiens |eeett. 15,500,000 [.. 2.46% / (O1S) |erevinnniiiiiiii [ e feereeiieenn e [ (835,092)] e e e e 011000382,800 | Lellllll [ 100% /0 100%
Forward Start IRS—
99455--140 - CF FS LTC
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FLOHS wevvnveeereeere [NA ceiieieiee [RAEEL oo [ OS] i eeeeeereeeeeeeeeeeees |- 03/02/2018 | 02/15/2048 |..oveovvveves |ovnen 15,500,000 [.. 2.46% /7 (01S) |ovovvvenennrnens oo o oo [ foeees (317,057 e e oo e 0 384,751 | e | 100% 7 100% .
Forward Start IRS—
99969--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weevvvvievnnenne [NA L |Raten i [BOA Lo e [ 03/22/2018 . 06/15/2039 |....eeieeeiis ]l 28,300,000 [ 2.55% / (O1S) |ervviniiiiiiiii [ e feeeeeiieenn [ [ (1,249,282)) e e e i 01 00.565,467 | L.l [100% /0 100% .
Forward Start IRS—
99970--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvveivnnennn [NA L |Raten i [BOA L e [ 03/22/2018 . 06/15/2039 |....ieieeiiens ]1eeet. 23,300,000 [ 2.55% / (O1S) |evvvinniiiiiiii fooeeiiiin e e [ [ (1,028,561 e e i 0 00465,561 | Lllll [ 100% 7 100% .
Forward Start IRS—
99971--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevvvevnnnnnne [NA Lo [Raten s [BOA Lo s, [.03/22/2018 ). 06/15/2039 ... iiiieeei ).l 27,300,000 f.. 2.55% / (O1S) ovevinniiiiiiiins b e fveeiinnnenn Jevieee [ (1,205,187 [ e eveeeenn 01100 545,486 | L.l [ 100% 7 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
100095--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 03/27/2018 |. 02/15/2049 |.....ovvvnvvvinn founnnn 14,600,000 |.. 2.33% / (OI8) [eeuvivvrmnnnnnns Joevnnnnieeceinnns [ i [ s [RAIIN0SES) | R RPN PRI N (U R 369,710 [ ....oennn. 100% / 100% ..
Forward Start IRS—
100096--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 03/27/2018 |. 03/15/2049 |.....evvvnvvvnnn founnnn 22,600,000 .. 2.33% / (OI8) [euuuunrervmmnnnnns foorermnnneeeennnn foonnneviiinnnns v [ e (486,005)[.....ccvvunvevrenn fernnnnnrrninnnnnns foovernniinieeeeins o, (U R 573,145 | .......... 100% / 100% ..
Forward Start IRS—
100097--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 03/27/2018 |. 05/16/2049 |.......evvvvvenn founnnn 14,600,000 |.. 2.33% / (OI8) [eeuvivvrmnnnnnns Joevnnnnieeceinnns [ i [ s [RUSTCC) R FRTIR P N (U R 371,482 .ooeeennns 100% / 100% ..
Forward Start IRS—
100098--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 03/27/2018 . 07/15/2049 |.....oevvnvvvnnn founnnn 21,200,000 .. 2.32% / (OI8) |ouveunrrremmnnnns foovrrvnnnnieecnnn o v [V R S (X7 R KRR R N (U R 541,122 | .......... 100% / 100% ..
Forward Start IRS—
100099--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 03/27/2018 |. 08/15/2049 |.......evvvvvvnn founnnn 14,700,000 |.. 2.32% / (OI8) [euvivvrvnnnnnns Jovvnnineeeiiinnns [ e [ e (294,149)]..cevveeeeiiinnn oo e [ (U R 375,823 | .......... 100% / 100% ..
Forward Start IRS—
100342--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 04/05/2018 |. 02/15/2050 |.....evvuvivnnn founnnn 13,700,000 |.. 2.29% / (OI8) [euuvvvvevnnnnnns Joevnnnnieeccinnns [ s [ s [LE00C) R RPN PRI N (U R 363,617 [ .eevennnnn 100% / 100% ..
Forward Start IRS—
100343--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 04/05/2018 |. 03/15/2050 |.....evvunvvvinn founnns 16,800,000 (.. 2.29% / (018) |oevvvvennvevrnnnn foorerriinnnienes oo [ [ [ [RVATIRD! R IR RPN NPT (U R 434,257 | ..o 100% / 100% ..
Forward Start IRS—
100344--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... O Y . 04/05/2018 |. 05/15/2050 |....eevvunvivnnn founnns 12,700,000 |.. 2.29% / (OI8) [eevivvrmmnnnnns Joevnnnnieeicinnns [ s [ e (IR ST R RPN R N (U R 329,302 | .......... 100% / 100% ..
Forward Start IRS—
100345--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... O Y . 04/05/2018 |[.07/16/2050 |......evuvvvvvnn founnns 17,700,000 (.. 2.28% / (018) |oevvvvenneevinnnn fooreveiiniiinnnes v [ [ [ [RSTVLSC)) R RPN NP N (U R 460,39 | .......... 100% / 100% ..
Forward Start IRS—
100346--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... O Y . 04/05/2018 |. 08/15/2050 |.......evvvvvnn feunnnn 12,700,000 .. 2.28% / (OI8) [eeuvvvvrmnnnnnns Joevnnnnneecivnnes [ e [ s (ALY R KRR R N (U R 330,842 | .......... 100% / 100% ..
Forward Start IRS—
100347--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... 0 Y . 04/05/2018 |. 10/15/2050 |.....eevunvevenn founnns 18,600,000 (.. 2.28% / (018) |+eevvvvnnvevennnn fooreveiinniniines e [ [ [ [REIUS TR ) R RPN PP RN (U R 486,029 | .......... 100% / 100% ..
Forward Start IRS—
100348--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... [ . 04/05/2018 |. 11/15/2050 |....cevvnnvvinnn founnnn 12,800,000 .. 2.28% / (0I8) [euvvvvvernnnneins fevnniieiiiinnns [ o 0f.. (ST TILC) | R RPN PRI N (U R 334,991 .[100% / 100% ..
Forward Start IRS—
101423--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 05/11/2018 |. 02/15/2044 |.... P 13,900,000 .. 2.54% / (0IS) |.. (492,056)... 315,777 .[100% / 100% ..
Forward Star —
101424--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 05/11/2018 |. 03/15/2044 |.... I 28,300,000 .. 2.54% / (0IS) |.. 0., (992,521)].... 644,148 .[100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
101425--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 05/11/2018 |. 05/15/2044 |......evvvvvnnn foenns 8,700,000 .. 2.54% / (OI8) [ceunnvivvrmnnnnnns Joovvnnnnereieinnn oo v [ e [ ZAReR 1) R FPTIR PRI N (U R 198,821 [ .....enen. 100% / 100% ..
Forward Start IRS—
101426--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 05/11/2018 |. 06/15/2044 |.......evvvvvven founnnn 22,100,000 |.. 2.54% / (OI8) [euvvnnvevrmmnnnnns foorevmnnneeeennnn foornieviiinnnnnns v [ e (LA 1)) R RRRTIR PRI N Of....... 506,077 | ....e..ee 100% / 100% ..
Forward Start IRS—
101492--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 05/14/2018 . 11/15/2043 |....oovvveviinnn founnnn 34,200,000 .. 2.56% / (018) [oevvevvrnnvrrernnn feonreerinnninnnns fovvnninnviiinens [ e e (QIVALHIZZS) KR R RN RN (U R 772,189 | ...oeenens 100% / 100% ..
Forward Start IRS—
101493--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 05/14/2018 . 11/15/2043 |....ovvveeviinnn founnnn 13,000,000 |.. 2.56% / (OIS) [eeueivvrennnnnns Joevnnnnieeceinnns [ e [ [CIRIR-TAD R I RPN RPN (U R 203,522 ..eeennnns 100% / 100% ..
Forward Start IRS—
101494--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 05/14/2018 |. 12/15/2043 |.....ovvvvevinn founnnn 60,000,000 .. 2.56% / (01S) [cevevevevrrmrrnnns foeeeeeeeeeeeeeeens [ e, [V SRR R (20 V7A- 1)) RN AN RN RN 0f..... 1,357,445 .......... 100% / 100% ..
Forward Start IRS—
102435--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 06/15/2018 |. 05/15/2046 |......evvvvvvvnn founnnn 24,200,000 [.. 2.41% / (018) |oevvvvennnrrrennnn feorereiinniiinnes e [ [ [ (AT L) R RPN PRI RN (U R 578,911 .......... 100% / 100% ..
Forward Start IRS—
102436--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 06/15/2018 . 07/15/2046 |.......evvvvvvnn founnnn 22,400,000 [.. 2.41% / (018) [oeeervvenvrrvnnnn fronrreeeiiiinnees fevvnniinievinnns [ [V R S (686,837)[....cevvvnneeeenn fernnnnrrrnnnnnns foorrrnniinieeeeins o (U R 537,805 [ ..ouunnnns 100% / 100% ..
Forward Start IRS—
102437--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 06/15/2018 |. 07/15/2046 |.......evvvvvvnn founnnn 19,400,000 .. 2.41% / (OI8) [eervivvernnnneins fevnnieiiciinnns [ o [V R S (SIS0 510) R FEPRR R RN (U R 465,777 | wevvennnns 100% / 100% ..
Forward Start IRS—
102438--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 06/15/2018 |. 10/15/2046 |.......evvvvvvnn founnnn 18,500,000 |... 2.4% / (OIS) [eevrvvvemnnnnnins fevnnniiiiiinnns [ o [V R S (548,534)]...cvveniieiiinnn oo e [ (U R 446,590 | .......... 100% / 100% ..
Forward Start IRS—
102439--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 06/15/2018 |. 11/14/2046 |.......eeevvveen founnns 18,500,000 |... 2.4% / (OIS) [eevrvvvemnnnnnins fevnnniiiiiinnns [ o [V R S [(SZIVIR o) R RPN PP N (U R LLYIRTH 0 100% / 100% ..
Forward Start IRS—
102888--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... 6 Y . 07/02/2018 |. 03/15/2048 |.......evvvvvnn founnnn 21,700,000 .. 2.32% / (OI8) |ouvveurrrermnnnns foovrrnnnnnieeennn o v [V R S [RCICICPReEeY2) R RPN R N (U R 539,519 | .......... 100% / 100% ..
Forward Start IRS—
102889--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... [c:5] N . 07/02/2018 |. 05/14/2048 |.......evvvvven founnnn 15,500,000 .. 2.32% / (OIS) [eeunvrvvernnnnnnns fevnnneiiiiinnns [ o 0f.. (1IN U RPN PR RN (U R 386,650 .[100% / 100% ..
Forward Start IRS—
102890--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 07/02/2018 |. 07/15/2048 |.... P 22,600,000 (.. 2.31% / (0IS) |.. 0. (579,813)f... 565,681 .[100% / 100% ..
Forward Star —
102891--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 07/02/2018 |. 08/16/2048 |.... I 14,700,000 .. 2.31% / (QI$) |.. 0., (870,863)|... 368,586 .[100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
102892--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... 6 Y . 07/02/2018 |. 10/15/2048 |.......evvvvvvnn founnnn 23,500,000 [.. 2.31% / (018) |-eevvvvennirriinnn fooereeeeiiiinnnes fvvvniiinievinnnn [, [V R S [ES7(CR:5510) R FORR R RPN NPT (U R 591,158 | .......... 100% / 100% ..
Forward Start IRS—
102893--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... Y . 07/02/2018 |. 11/15/2048 |......evvvvvvvnn founnns 14,700,000 .. 2.31% / (OI8) [eeuvrvvvimnnnnnins fvvnnnirieiinnnn [ o [V R S [T R RPN PRI RN (U R 370,408 | .......... 100% / 100% ..
Forward Start IRS—
103435--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 07/27/2018 . 01/15/2042 |.....evvvnvvvnnn founnnn 24,200,000 .. 2.58% / (018) [.eevvvvennvriiinnn foonnereierinnnens foevenniinieeinnns [ [V R S [RCCICRe e R RPN PP N (U R 521,269 | .......... 100% / 100% ..
Forward Start IRS—
103436--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 07/27/2018 |. 02/13/2042 |....cevvvevvvnnn founnnn 37,500,000 [.. 2.58% / (0IS) [.eeeeeeeeeeeeeen fernniniiiiiiiiiiis e [V SRR R (1,447, 115)]eeieiiiieens [ oo e (U R 809,478 | .......... 100% / 100% ..
Forward Start IRS—
103437--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 07/27/2018 |. 02/13/2042 |.....evvvnvvvnnn founnnn 19,900,000 .. 2.58% / (OIS) [eeuvvvviernnnnnins fvvnnieiiiiinnns [ o [V R S [WLTAR°K15)) R FORRRT KU NPT (U R 429,563 | .......... 100% / 100% ..
Forward Start IRS—
103438--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 07/27/2018 |. 02/16/2042 |......evvnvvvvnn founnnn 14,900,000 |.. 2.58% / (OI8) [euuvivvrvnnnnnns Jovvnnnnneeeiinnns [ i [ s [STCIVETY) R RRRTI R N (U R 321,704 | .......... 100% / 100% ..
Forward Start IRS—
109548--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 04/22/2019 . 03/15/2038 |....eevvvnvivnnn founnnn 65,000,000 [.. 2.69% / (OIS) [-eeeeeeeeeeeeees fornniniiiniiiiiiis e [V SRR R (2,343,313)]. v oo e [ 0f..... 1,246,823 [ .......... 100% / 100% ..
Forward Start IRS—
109550--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 04/22/2019 . 11/15/2038 |....evvvnnvivnnn feunnnn 27,000,000 ... 2.7% / (OI8) |ouruunrrremmnnnns foovrrvmnnnneecnnn o v [V R S [RS8 :510) R FEPTR PRI RN (U R 529,590 | .......... 100% / 100% ..
Forward Start IRS—
109549--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 04/22/2019 . 10/15/2038 |.....evvvvvvinn founnnn 16,000,000 ... 2.7% / (018) [oeevvvvrnirevinnn fooeneeeieiiinnees fevvniinnievinnns [ [V R S (RIS [0)) R FPPTR R RN (U R 312,964 | .......... 100% / 100% ..
Forward Start IRS—
110060--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 05/14/2019 |. 02/15/2039 |....evvvvnvvvnnn founnnn 54,000,000 [... 2.5% / (OIS) [oeeeeeeeeeeeeees fornnniniininiiiins e [V SRR R (2,590, 144)...eveneeniiinnnn oo e [ 0f..... 1,067,818 | .......... 100% / 100% ..
Forward Start IRS—
110063--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 05/14/2019 |. 08/15/2039 |......eevvvvvvnn feunnnn 46,000,000 [... 2.5% / (OIS) [eeeeeeeeeeeeeeas [ e [V SRR R (2,71,484)].. i [ oo i (U R 923,930 | .........n 100% / 100% ..
Forward Start IRS—
110061--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA ..o . 05/14/2019 |. 04/16/2039 |......eevvvvvvnn founnnn 31,000,000 ... 2.5% / (OI8) |ouveunreremmnnnns foovrrvnnnneeecnnn o v [V SRR R (1,479,189)]... e [ [ i (U R 616,220 .[100% / 100% ..
Forward Start IRS—
110062--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 05/14/2019 |. 05/15/2039 |.... P 50,000,000 ... 2.5% / (0IS) |.. LV IUURRR (2,379,710)f... 996,398 .[100% / 100% ..
Forward Star —
110064--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 05/14/2019 |. 11/15/2039 |.... I 50,000,000... 2.5% / (QI$) |.. L0 (2,341, 167)] e v foiiiins o 0 s 1,012,085 .[100% / 100% ..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
111375--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 |. 08/14/2053 |.......evvvvvvnn feunnnn 25,000,000 ..2.03% / (O18) |ouvvuurrrremmnnnns foovrrmmnnneneennn fovveenieiiiinenns v [V R S [T ICTE)) R KRR NP RN Of....... 686,308 | .......... 100% / 100% ..
Forward Start IRS—
111369--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 |. 08/15/2052 |......evvnvvvvnn feunnnn 25,000,000 .. 2.04% / (OI8) |ouvvunrrremmnnnns foovrrmmnnnnnneennn oo v [V R S (CYAI2::)) R R NP N Of....... 674,860 | .......... 100% / 100% ..
Forward Start IRS—
111371--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 |. 02/16/2053 |......evvvvvvnn founnnn 25,000,000 ..2.03% / (O18) |ouvvuurrrremmnnnns foovrrmmnnneneennn fovveenieiiiinenns v [V R S [CAITRVZY D U RPN R N Of....... 680,703 | .......... 100% / 100% ..
Forward Start IRS—
111374--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 [. 07/15/2053 |....cvvvvnvvvnnn feunnnn 25,000,000 ..2.03% / (O18) |ouvvuureremmnnnns foovrrmmnnnnereeens fovennieiiininns v, [V R S (RIS R RPN PP N (U R 685,372 .eevnnnnns 100% / 100% ..
Forward Start IRS—
111443--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/12/2019 |. 05/15/2042 |.....evvvnvvvenn founnnn 10,000,000 ... 2.3% / (018) [.eevvvvennvrrirnnn fronneeeeivinnnnns fevvniiinieeinnnn [ [V R S [E TR D SR IO RN NN (U R 217,300 [ ...eeennns 100% / 100% ..
Forward Start IRS—
111377--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 . 11/16/2083 |..ccvvvvnnrvinnn founnnn 25,000,000 ..2.02% / (O18) |ovvvunrrvemmnnnns foovrrmmnnnnnrennns foennieviiiinnns v [V R S (7L (555) R RPN PR N (U R 689,233 | .......... 100% / 100% ..
Forward Start IRS—
111446--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/12/2019 . 10/15/2042 |...oevenrvvnnnn foeenns 8,000,000 .. 2.29% / (OI8) [ceuurevrrmnnnnnns Joevvnnneeeevinnns fooneiiiiniiiins e [V R S [t 1) | R RPN PP RN (U R 175,758 | woveeenees 100% / 100% ..
Forward Start IRS—
111447--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/12/2019 . 11/15/2042 |....ovvveeviiinn founnns 10,500,000 .. 2.29% / (OI8) [eeuvvvviernnnninns fevnnnieiiiinnns [ o [V R S [ESTA TR ES)) R R PRI N (U R 281,190 | .ooeeennns 100% / 100% ..
Forward Start IRS—
111368--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 |. 05/15/2052 |....evvvunvvvnnn founnns 25,000,000 .. 2.04% / (OI8) |ouvvuurrremmnnnns foovrrmmnnnnnneenns foeeniiiiiiienns v [V R S (IS | R RPN U N (U R 671,936 | .......... 100% / 100% ..
Forward Start IRS—
111376--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 . 10/15/2053 |.....evvvnvvvenn feunnnn 26,000,000 .. 2.02% / (OI8) [euuvurvrrrmmmnnnns fooremmnnnnnerennnn foonnnniiiininnns v [ s (393,034)]...cvvnnneeeeinnnn feenniiiiiiienins e [ (U R 715,769 | .......... 100% / 100% ..
Forward Start IRS—
111445--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 07/12/2019 |. 09/15/2042 |......evvnvvvvnn founnnn 14,000,000 |.. 2.29% / (OI8) [euvvrvvrrnnnnnns Joevvnnnneeciinnnn [ e [ e (WLTEE)) R RRRTI PRI N (U R 306,922 | .......... 100% / 100% ..
Forward Start IRS—
111441--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA ..o . 07/12/2019 |. 04/15/2042 |......evvnvvvenn founnnn 32,000,000 ... 2.3% / (OI8) |euvvunrrrrrmnnnnns foorermmnneeeennnn oo v PR {3 I (C10)) SR FOPRRR RPN R (U R 693,845 .[100% / 100% ..
Forward Start IRS—
111372--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . [DBAG ... . 07/11/2019 |. 03/16/2053 |.... P 24,000,000 (.. 2.03% / (0IS) |.. (396,809)f... 654,319 .[100% / 100% ..
Forward Star —
111373--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . [DBAG ... . 07/11/2019 |. 05/15/2053 |.... I 25,000,000..2.03% / (0IS) |.. (397,650)].... 683,464 .[100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
111448--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 07/12/2019 . 11/15/2042 |....ovvvenveiinn feunnnn 16,000,000 [.. 2.29% / (018) |oevvvvennvrrvnnnn foorerriivnininnes v [ [ [ [ETATR<] L)) R FRT KU NPT (U R 352,289 | .......... 100% / 100% ..
Forward Start IRS—
111444--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 07/12/2019 |. 08/16/2042 |......eevvvvvvnn founnnn 16,000,000 (.. 2.29% / (018) |oevvvvvnnrrvrnnnn foorerviinnininnes v [ [ [ (878, 144)...ccovnniiiins i foevrvvineeceins o, (U R 350,017 [ ....eennnt 100% / 100% ..
Forward Start IRS—
111848--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 07/31/2019 . 11/16/2036 |.....evvvnvvvvnn founnns 65,000,000 |.. 2.15% / (O18) |ouvrunvrevrmnnnnns foovevvnnnneeienns o i [ o (4,914,862)).....cccvvvnnnnns [oevennnnnieiinnnn [ i 0f..... 1,189,330 | ...eeneees 100% / 100% ..
Forward Start IRS—
111370--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/11/2019 . 11/14/2052 |...covvvnnevinnn founnnn 25,000,000 .. 2.04% / (OI8) [euuvnnrerrmmnnnnns fooremmnnnneerennnn foonnneiiiinininns v [ e (445,374)]..cevvneeiiiinnn oo e [ Of....... 677,741 ...t 100% / 100% ..
Forward Start IRS—
111442--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/12/2019 |. 05/14/2042 |......evvvvvvenn founnnn 16,000,000 ... 2.3% / (018) |oevvvvennrrvinnnn foorereeinnininees o [ [ [ [RE15720CTC)) R FORRRT RPN NPT (U R 347,654 | .......... 100% / 100% ..
Forward Start IRS—
111901--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 08/01/2019 . 09/15/2044 |......evvvvvvvnn founnnn 21,000,000 .. 2.03% / (O18) |ouvvenerevrmnnnnns Jooremmmnnnnreennn fooeeniniiininns v [ o [RIZE ALY R PR U RN (U R 483,769 | .......... 100% / 100% ..
Forward Start IRS—
111907--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 08/01/2019 . 12/14/2045 |.....ovevvvvnnnn [oenns 9,000,000 .. 2.01% / (OI8) [euuunrervrmnnnnnns Joevvnnnnereeennnn foonnreiiiinininns v [ s (490,698)].....ccevvvvnnnnes foevennnnninniinns oo i (U R 213,330 | ..ooeeen 100% / 100% ..
Forward Start IRS—
111911--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/01/2019 . 05/15/2041 |...evvvvenvvvnnn founnns 48,000,000 |.. 2.09% / (O18) |ouvrenvrrrrmmnnnns foorermnnnnneeennn fooeeniiviiiiinnns i [ o (3,378,508).....cccvvvunnnens fovennnnieiinnns [ i 0f..... 1,015,052 | .......... 100% / 100% ..
Forward Start IRS—
112192--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 08/13/2019 . 03/15/2041 |..cevvvvnnviinnn founnnn 35,000,000 .. 1.68% / (O1S) |ouvuunerrrrmnnnnns foovevvmnnnneeennn i v [ o (3,358,581)]...ceeevvviiens feveneniineiinnnn [ Of....... 736,676 | .......... 100% / 100% ..
Forward Start IRS—
112193--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 08/13/2019 . 04/15/2041 |..cevvvvnnrvinnn founnns 30,500,000 |.. 1.68% / (O1S) |ouvvunerrrrmnnnnns foovervnnnnneeennn oo v [ o (2,918,224)]. v oo e [ (U R 643,497 | .......... 100% / 100% ..
Forward Start IRS—
111904--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 08/01/2019 |. 08/15/2045 |.......evvvvvvnn feunnnn 13,000,000 |.. 2.02% / (OI8) [eeuvivvrmnnnnnns Joevnnnnieeicinnnn [ i [ s [WAIURE:5) | R RPN PRI N (U R 305,863 | .......... 100% / 100% ..
Forward Start IRS—
111905--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA ..o . 08/01/2019 . 10/15/2045 |....evvvvvvvnnnn foenns 9,000,000 .. 2.01% / (OIS) [euuunvrrvrmnnnnnes Joevemmnneneiinnnn oo v (499,304)]...evvvneveiiinnn oo e [ (U R 212,549 .[100% / 100% ..
Forward Start IRS—
111903--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 08/01/2019 |. 05/15/2045 |.... P 25,000,000 ..2.02% / (O18) |ouvvunvrvrrmnnnnns Joorevvmnnnnerinnn fooeeniiiiinnennns v [ o (1,434,705)f... 584,840 .[100% / 100% ..
Forward Star —
111908--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 08/01/2019 |. 10/14/2049 |.... I 21,000,000 .. 1.95% / (QI$) |.. (767,724)... 538,575 .[100% / 100% ..




G1903

STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
111909--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 08/01/2019 |. 02/14/2052 |.....evvvnvevnnn founnnn 25,000,000 ... 1.9% / (OI8) |ouvvunrrremmnnnns foovrrrmnnieeecnns o v [V R S (C7£ 721D R IR RPN RPN (U R 669,031 | .......... 100% / 100% ..
Forward Start IRS—
111915--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/01/2019 . 12/15/2041 |.eovvvenivvnnnn foeens 3,200,000 [.. 2.08% / (OIS) |+eevvrnnvrrrrmnnnn fooverrvmninieiiis Joneiiiiiiiens e [V R S (74 1713 R RPN R N Ofeenns 68,770 | .......... 100% / 100% ..
Forward Start IRS—
112187--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 08/13/2019 |. 12/15/2040 |....evvvnnvvvnnn founnnn 31,000,000 |.. 1.68% / (O18) |ouveunvrrrrmnnnnns foorervmnnineeennn foeeeiiviiiiennns v [ o (2,999,253)[....ccvvvnnineins Jernnnneeeinniins foereeiiecienn o (U R 647,929 | .......... 100% / 100% ..
Forward Start IRS—
111914--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/01/2019 . 11/14/2041 |...oovvveniiinns founnns 17,000,000 (.. 2.08% / (018) [oevvvvvrnnvrrirnnn feonerrvennnninnes fovvnninieviinnns [ e s (1,179,284)]..eeeviiiieees [ oo e (U R 364,501 [ .......... 100% / 100% ..
Forward Start IRS—
112190--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 08/13/2019 . 03/14/2041 |..ccvvvvnnviinnn feunnnn 21,000,000 |.. 1.68% / (O1S) |ouvrunererrmnnnnns foorevvmnnnereennn oo v [ o (2,015,336)]...ccevevvnnnens foevennnnieeviinnn [ i (U R 441,972 ...l 100% / 100% ..
Forward Start IRS—
112191--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 08/13/2019 . 03/15/2041 |..cevvvvnnviinnn founnnn 36,000,000 .. 1.68% / (0IS) [.eeeeeeeeeeeeees fernnnniiiniiiiiiis e [V SRR R (3,454,540)]. ..cvvnneeniinnnnn oo e [ (U R 757,724 | ...l 100% / 100% ..
Forward Start IRS—
111902--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 08/01/2019 |. 02/15/2045 |.....evvvnvvvvnn founnnn 14,000,000 |.. 2.02% / (OIS) [euevrviernnnnnnns fevnnnieiiiinnns [ o [V R S [R:77£-(0)) R IR RPN NPT (U R 325,681 .......... 100% / 100% ..
Forward Start IRS—
112188--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 08/13/2019 |. 12/16/2040 |......evvvvvvnn founnnn 28,000,000 |.. 1.68% / (O1S) |ouvuunrrervmnnnnns Joorevmmnnnnerennn i v [ s ({02 T £<10)) RN FONP EORRUUR R (U R 585,272 | .......... 100% / 100% ..
Forward Start IRS—
112189--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 08/13/2019 . 02/14/2041 |..cevvvvnnvivnnn founnnn 13,000,000 .. 1.68% / (0IS) [cvevrvrennnenns Jvvnneeeeiinnn [ feiciiins [ o (S U CI01C)) R AN RN RN (U R 273,008 | .......... 100% / 100% ..
Forward Start IRS—
111910--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/01/2019 . 04/15/2041 |...cvvvvenvvinnn founnns 11,000,000 [.. 2.09% / (018) [-eevvvvennvririnnn fronneereevinnnees fevrnniineevinnns [ [V R S [WAZIR:5:1%)) R IR EURURTR NPT (U R 232,081 | .......... 100% / 100% ..
Forward Start IRS—
111912--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... DBAG .oovvviiiiiiiiis e . 08/01/2019 . 05/15/2041 |..cevvvvenviennn feunnnn 11,000,000 [.. 2.09% / (018) [-eevvvvvnnvririnnn fronrereeeriinnees fevvnniiniveinnns [ [V R S (WALZ3) R R R N (U R 232,616 | .......... 100% / 100% ..
Forward Start IRS—
111913--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... DBAG ..oovvvniiiinne . 08/01/2019 . 10/15/2041 |...evvvvnnvivnnn feunnnn 10,500,000 ..2.08% / (0IS) [curvvrvrunnninns fovnnnnneeeivinnns fooreviininiiiiins o (WAL R R EURTIR RPN (U R 224,629 .[100% / 100% ..
Forward Start IRS—
111900--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 08/01/2019 |. 10/14/2043 |.... P 58,000,000 (.. 2.04% / (0IS) |.. LV IUURRR (3,800,304)[...ceeevvneneens fernnnnnreiiinnnn [ e 0 1,306,742 .[100% / 100% ..
Forward Star —
111906--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 08/01/2019 |. 11/15/2045 |.... I 17,000,000)..2.01% / (0IS) |.. 0., (934,627)]... 402,244 .[100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
116420--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 01/10/2020 |. 05/15/2045 |......evvnvvvvnn founnns 12,000,000 ... 1.9% / (OI8) [euuivrrrrnnnnns Jevnnnneeeivinnns [ i [ s [WLZ3R-T£)) RN FORR RPN NPT (U R 280,723 | .eeennnnns 100% / 100% ..
Forward Start IRS—
116762--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 01/28/2020 . 01/15/2041 |..cevvvvnnviinnn founnnn 27,000,000 |.. 1.73% / (O18) |euvuunerevrmnnnnns foorevvnnnneeeennn o v [ o (2,528,651)]..ceeeeiniiens foevennnineeinnnn [ i (U R 565,695 | .......... 100% / 100% ..
Forward Start IRS—
116920--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 10/15/2052 |....evvvunvvvnnn founnns 26,000,000 |.. 1.47% / (O18) |ouvvenrrrvrmnnnnns Joorervmnnnneeennn oo e [ o (1,104,298)]....ccovvvvnneens fevennnenevinnns [ s (U R 703,864 | .......... 100% / 100% ..
Forward Start IRS—
116921--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 01/31/2020 |. 07/15/2054 |.....evvvnvvvvnn feunnnn 10,000,000 [.. 1.41% / (018) |oevvvrvnnrrvennnn feorriviinnniines o [ [ [ [REC1CTACI0)) R FORRRRR RPN RPN Of....... 278,671 ..eneeee 100% / 100% ..
Forward Start IRS—
116925--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 03/15/2056 |.....evvunvvvvnn founnns 23,000,000 .. 1.36% / (O1S) |ouvvunrerrmmnnnnns foovermnnnneneennnn fooenneviiiniinns v [ e (854,352)]...cvvenniiecinnnn feeneiiiiinienns e [ (U R 657,932 | .......... 100% / 100% ..
Forward Start IRS—
116926--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 01/31/2020 |. 10/15/2056 |.....eevvvvvvnn founnns 22,000,000 .. 1.35% / (O18) [euuvunrrvvmmnnnnns foovemmnnnneeeennnn foonnneviiniinnns v [ e (WA T3 R KRPTIR PP N (U R 634,937 | .......... 100% / 100% ..
Forward Start IRS—
116928--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 05/15/2057 |...evvvvnnvevnnn founnnn 38,000,000 |.. 1.33% / (O18) |ouvuunerrvrmnnnnns Joovervnnnineiennn oo v [ o (1,358, 750))...eeeeevveinens foevennneeeviinns [ i 0f..... 1,106,228 | .......... 100% / 100% ..
Forward Start IRS—
116929--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 08/15/2057 |....evvvunvvvvnn founnns 37,000,000 |.. 1.33% / (O18) |ouvvunerevrmmnnnns Joorernmnnnneeennn oo v [ o (1,302,968)]....cccevvmmnnnens foevennnnnieiinnnn [ i 0f..... 1,081,114 .......... 100% / 100% ..
Forward Start IRS—
117019--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 02/04/2020 |. 03/15/2039 |....eevvvnvvvnnn founnnn 19,000,000 ... 1.7% / (0I8) [eeerrvrernnnnnnns fvvnineeieiiins [ e [ o (1,922,782)].veevvvviinnns fevennneieeviinnn [ s (U R 376,634 | .......... 100% / 100% ..
Forward Start IRS—
117020--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 02/04/2020 |. 04/15/2039 |.....evvvnvvvvnn feunnnn 20,000,000 |... 1.7% / (OI8) |ouvuunerrvrmnnnnns foorermmnnineeennn oo v [ o (2,017,985)].eeveviiiinens [ [ i (U R 397,527 | weeeeen 100% / 100% ..
Forward Start IRS—
117233--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... 6 Y . 02/11/2020 |. 08/15/2040 |.....evvvvvvennn foenns 6,000,000 .. 1.71% / (OI8) [ceuunrrrirmnnnnnns Joovvnnneeeceinnn oo v [ e (CTETUAT) R R PRI RN (U R 124,200 [ ...oeennns 100% / 100% ..
Forward Start IRS—
117234--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... [c:5] N . 02/11/2020 . 09/15/2040 |....evvvunvvvnnn founnnn 27,000,000 |.. 1.71% / (O18) |ouvrenvrrvrmnnnnns foorervnnninreenns oo i [ o (2,582,953)]...cvvnieiciinnnn oo e [ (U R 560,285 .[100% / 100% ..
Forward Start IRS—
117412--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . [DBAG ... . 02/14/2020 |. 10/15/2040 |.... P 24,000,000 |.. 1.67% / (O18) |euvrunrrerrmnnnnns Joovermmnnnneeennn fooeeniiviiiiennns v [ o (2,350,277)f... 499,218 .[100% / 100% ..
Forward Star —
116424--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 01/10/2020 |. 11/15/2045 |.... I 32,000,000... 1.9% / (OI8) Jevuenrrvvvnnnnnns foovevvnnnnnnninnnn fovenniniiinnnnnns foovvvnnnnnnneennns fevieeeenn [ (1,954,177)]... 757,166 .[100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
116758--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... 0 Y . 01/28/2020 |. 10/15/2040 |......evvnvvvvnn founnnn 24,500,000 [.. 1.73% / (018) oevveverneerirnnn feonreerennnnnnns v [ e s (2,306,507)]...ceeeevvnnnnens foevennnnneeiinnns [ i (U R 509,618 | .......... 100% / 100% ..
Forward Start IRS—
116759--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 01/28/2020 |. 11/15/2040 |....evvvnnvvvnnn founnnn 17,000,000 [.. 1.73% / (018) [oevvvvvnnnierinnnn fooereerevnninnnes foevnninneviinnns [ e e (1,595,766).....ccevvnnnnnens fevennnenniinnnn [ i (U R 354,479 | ...t 100% / 100% ..
Forward Start IRS—
116828--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 01/29/2020 |. 09/15/2040 |....evvvnnvvvenn founnns 23,500,000 [.. 1.77% / (018) |oevvvvvnneeriinnn feorreeriinnnnnns fovvnvienneviinnns [ e s (2,166,352)]...ceevevvnnnnens foevennninneiinnns [ i (U R 487,656 | .......... 100% / 100% ..
Forward Start IRS—
116922--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 01/31/2020 |. 03/15/2055 |...cevvvnnvvvnnn founnns 20,000,000 .. 1.39% / (OI8) |euuvunvevrmmnnnnns fooremmnnneeeennnn forenieviiininnns v [ e (LTI R RPN PP N (U R 563,283 | .......... 100% / 100% ..
Forward Start IRS—
116923--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 07/14/2055 |.....evvvnvvvvnn founnnn 17,000,000 [.. 1.38% / (018) |oeevvvennrrvinnnn feoreeveinnniines v [ [ [ [(CZXTVAE)) R R NP RN (U R 481,285 .......... 100% / 100% ..
Forward Start IRS—
117021--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 02/04/2020 . 07/15/2039 |....evvvvnvvvnnn founnnn 27,000,000 |... 1.7% / (OI8) |euvrenvrrvrmnnnnns Joorervmnnneriennn o i [ o (2,701,203)].eeeeeviiieens foevennieeeeeenens [ i (U R 540,878 | .......... 100% / 100% ..
Forward Start IRS—
117022--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 02/04/2020 . 07/16/2039 |...cevvvnnvvvnnn founnnn 22,000,000 |... 1.7% 7 (O18) |euvuenrrrrrmnnnnns Joovevvmnnnneeinnn o i [ s (2,200, 786)]...ccvvnnnereennn fornnnreriiniinns foovenniineeeeeens o (U R 440,753 | .......... 100% / 100% ..
Forward Start IRS—
117110--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 02/06/2020 |. 01/15/2040 |.....evvvnvvvvnn founnnn 25,000,000 .. 1.78% / (O18) |ouvvunvrevrmnnnnns Joovervmnnnneeennn fooeeniiviiniennns e [ s (2,330,269)]....cvnneveeinnnnn fooriiiiiiiiniiins e [ Of....... 508,616 | .......... 100% / 100% ..
Forward Start IRS—
117235--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... Y . 02/11/2020 . 09/16/2040 |......evvnvvvvnn founnnn 15,000,000 .. 1.71% / (0I8) [eunrvvrirennninns fvvnnnieeieiins [ feccvins [ o (1,434,840))....ccevevnnnnns foevennniieevinnes [ i (U R 311,204 | .......... 100% / 100% ..
Forward Start IRS—
117236--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 6 Y . 02/11/2020 . 11/15/2041 |.ooevvvnnniiinnn founnnn 10,500,000 |... 1.7% / (OI8) [euunivvrrnnnnnns Joevnnnnneeeeinnns [ i [ e [ES7(CIC1<)) AR FORR R RPN RN (U ERR 225,150 | .........n 100% / 100% ..
Forward Start IRS—
117413--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... DBAG .oovvviiiiiiiiis e . 02/14/2020 |. 11/15/2040 |...covvvnnvvvnnn founnnn 20,000,000 |.. 1.67% / (O18) |ouvuunrrerrmnnnnns Joorermmnnnneeennn oo v [ o (1,952,852)]...cvvnneveiinnnnn oo e [ (U R 47,085 [ coeeennnns 100% / 100% ..
Forward Start IRS—
117414--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... DBAG ..oovvvniiiinne . 02/14/2020 |. 11/15/2040 |....ovvvnnvvvnnn founnnn 13,500,000 .. 1.67% / (OI8) [eunrevierennninns fvvnnneeieiiins [ feiciins oo o (RIEIE IR VL)) R KR RN R (U R 281,498 .[100% / 100% ..
Forward Start IRS—
117415--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . [DBAG ... . 02/14/2020 |. 11/15/2040 |.... P 13,000,000 .. 1.67% / (OIS [eurevrernnnnenns Jvvnnnneeeiiinns [ foiciins [ o (1,269,354)|... 271,072 .[100% / 100% ..
Forward Star —
117417--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . [DBAG ... . 02/14/2020 |. 04/15/2042 |.... I 10,000,000)..1.66% / (OIS) |.. (933,501)].... 216,826 .[100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
116421--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 01/10/2020 |. 06/15/2045 |.......evvvvvvnn founnnn 25,000,000 ... 1.9% / (OI8) |euvuenvrrvrmnnnnns Joovevmmnnineeennn oo v [ o (1,583,591)].eeieciiiinens [ [ i (U R 585,973 | .......... 100% / 100% ..
Forward Start IRS—
116827--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 01/29/2020 |. 08/15/2040 |......evvvvvvvnn founnnn 18,000,000 [.. 1.77% / (018) oevvvvvnnneerirnnn feoneeeeiinninnees fovvnvnnneviinnns [ e s (1,664,344)]....ccovivnnnns [ [ e (U R 372,601 | .......... 100% / 100% ..
Forward Start IRS—
116919--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 07/15/2052 |...cevvvenvvvnnn founnns 25,000,000 |.. 1.47% / (O18) |euvvenrrrvrmnnnnns Joovervnnnnnreennn oo e [ o (1,094,859)]...ceeviininens fevennninevinnns [ i Of....... 673,877 | wevnnnneee 100% / 100% ..
Forward Start IRS—
116924--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 01/31/2020 |. 10/16/2085 |...cevvvnnvvvnnn founnnn 18,000,000 [.. 1.37% / (018) [-eevvvvenirevinnn fooeeeeeeeiiinnees fevenninneeeinnns [ [V R S (7248570 R IR RPN NPT (U R 511,639 [ .......... 100% / 100% ..
Forward Start IRS—
116930--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 11/15/2057 |..eevvvvnneiinnn founnns 37,000,000 |.. 1.32% / (O18) |ouvvunerevrmnnnnns Joovervmnninreennn oo v [ o (1,296,909)]....ceevvvviinens foevennnieevinnns [ i 0f..... 1,085,096 | .......... 100% / 100% ..
Forward Start IRS—
117018--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 02/04/2020 |. 02/15/2039 |....evvvnnvvvnnn founnnn 12,000,000 ... 1.7% 7 (0I8) [eoerrviirenninns Jvvnnnneiieiins [ feiciiins oo o [RIAVA5:°)) R RPN U N (U R 237,293 | .......... 100% / 100% ..
Forward Start IRS—
117231--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 6 Y . 02/11/2020 |. 08/15/2040 |......eevvvvvnn founnnn 33,500,000 [.. 1.71% / (018) [+evvvvvrnerrinnnn feorreeeinnnnnnes v [ e s (3,214,432). v oo e [ (U R 693,453 | .......... 100% / 100% ..
Forward Start IRS—
117232--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... Y . 02/11/2020 |. 08/15/2040 |......evvvvvvvnn founnnn 26,000,000 |.. 1.71% / (O18) |ouvuenrrrvrmnnnnns Joovervmnnneeeennn o v [ o (2,494,783)]...cvvneeeiinnnnn oo e [ (U R 538,202 | .......... 100% / 100% ..
Forward Start IRS—
116419--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/10/2020 |. 03/15/2045 |.....eevvnvvvvnn founnnn 14,000,000 |.. 1.91% / (OI8) [eeuvivvimnnnnnns Jevnnnneeiiinnns [ s [ e [CCZNVORD R IR RN RN (U R 326,258 | .......... 100% / 100% ..
Forward Start IRS—
116422--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/10/2020 |. 07/16/2045 |.....evvvnvvvvnn founnnn 22,000,000 ... 1.9% / (OI8) |ouvuunrrrvrmnnnnns Joovervmnnineeennn oo e [ o (1,382,516)]..ceeeevviinens foeveneniiievinnns [ s (U R 516,652 | .......... 100% / 100% ..
Forward Start IRS—
116423--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 01/10/2020 |. 08/15/2045 |.......evvvvvnn founnnn 11,000,000 ... 1.9% / (0I8) |oevvvvennvrrvinnnn foorerriiniiiinees oo [ [ [ [(CI-TA0ZI070) R FRRT KPR NN (U R 258,807 [ .......... 100% / 100% ..
Forward Start IRS—
116760--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... [ . 01/28/2020 . 01/15/2041 |..cevvvvnniiinnn founnns 18,000,000 [.. 1.73% / (018) [oevvvvvnneeriinnn feoneereennnnnnes fovvnninieviinnns [ e e (R TCEEES T 1<) R AN KRN UUR R (U R 377,130 .[100% / 100% ..
Forward Start IRS—
116761--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 01/28/2020 |. 01/15/2041 P 26,000,000 |.. 1.73% / (O18) |ouvuunrrrvrmnnnnns foorevmmnnnneeennn oo v [ o (2,434,998)... 544,744 .[100% / 100% ..
Forward Star —
116824--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . | NATWEST . 01/29/2020 |. 03/15/2040 |.... N AT 25,000,000 .. 1.77% / (OI8) Juevuenrvvvnnnnnns foovevvnnnnnnnninnn fovennniniinnnnnnns fovvvvnnnnnnneennns fevieeeenn [ (2,335,693)... 511,135 .[100% / 100% ..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
116825--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 01/29/2020 |. 05/15/2040 |...cevvvnnvvvnnn founnnn 18,000,000 [.. 1.77% / (018) |+evvvvernneerirnnn feoereeeevnnnnnns v [ e s (1,672,538)]...ceeeevviinnens foevennnieieiinnns [ i (U R 369,852 | .......... 100% / 100% ..
Forward Start IRS—
116829--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 01/29/2020 |. 10/15/2040 |....eevvvnvvvnnn founnnn 12,500,000 [.. 1.77% / (018) |eeeeeeeeeeeeeeees [ e e [V SRR R (1,149,190))...oeevevvieees [ [ e (U R 260,009 | .......... 100% / 100% ..
Forward Start IRS—
117107--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 02/06/2020 |. 01/15/2040 |.....evvvnvvvenn founnnn 36,000,000 [.. 1.78% / (OIS) [.eeeeeeeeeaeeeas [ e [V SRR R (8,355,587 ccvveniieiiiinnn oo e [ (U R 732,407 | cevrnnnnns 100% / 100% ..
Forward Start IRS—
117109--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 02/06/2020 |. 01/15/2040 |.....evvvnvvvvnn founnnn 32,500,000 .. 1.78% / (O1I8) [eevvvvvvrrrrvrnnns |eeeeeeeiieieenens [ e, [V SRR R (3,029,349)]...cvvniieiiiinnn oo e [ Of....... 661,201 .......... 100% / 100% ..
Forward Start IRS—
117416--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/14/2020 |. 11/15/2040 |...covvvnnvvvnnn founnnn 12,500,000 [.. 1.67% / (018) |eeeeeeeeeeeeeeees [ e e [V SRR R (1,220,583)].ccvveneeecinnnnn oo e [ (U R 260,647 | .......... 100% / 100% ..
Forward Start IRS—
117418--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/14/2020 |. 10/15/2043 |.....ovvvnvvvinn founnnn 10,000,000 .. 1.65% / (018) [-eevvvvenneriiinnn fooereeeeiiinnnnes fvvenniinievinnns [ [V R S [RE7(T 10 R P R R, (U ERR 225,316 | ...oeeeen 100% / 100% ..
Forward Start IRS—
116763--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 01/28/2020 |. 02/14/2041 |..covvvvnnviinnn founnns 18,000,000 .. 1.73% / (OIS [eevvvvrvrrrrnrnnns |eeeeeeiieeieiiees [ e, [V SRR R (1,681,000)]...ccovveniieinnn foeniiiiinienns foreriiineeeeiens o (U R 378,012 .....ennns 100% / 100% ..
Forward Start IRS—
116927--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/31/2020 |. 02/15/2057 |...evvvvnnvivnnn founnnn 38,000,000 [.. 1.34% / (0IS) [oeeeeeeeeeeeeees [ e [V SRR R (QIRCICTN0I01C)) RN AN RN RN 0f..... 1,102,242 | ..ot 100% / 100% ..
Forward Start IRS—
117108--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 02/06/2020 |. 01/15/2040 |.....evvvnvvvvnn founnnn 34,000,000 |.. 1.78% / (O18) |ouvvunvreremnnnnns foorervmnnneeeennn fooeeeiiviiiiennns i [ o (3,169, 165)[....ceevvvvennens [oevennnieeviinns [ i Of....... 691,718 | .......... 100% / 100% ..
Forward Start IRS—
117419--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/14/2020 |. 11/15/2044 |....ovvvneviiinn founnnn 11,000,000 (.. 1.64% / (018) |oevvvvennrvvennnn foorrrriinnininnes v [ [ [ [RECNICIVRD R IR RPN NP (U R 254,398 | .......... 100% / 100% ..
Forward Start IRS—
116826--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... NATWEST ovvviiiiiiis e . 01/29/2020 |. 06/14/2040 |......eevvvvvvnn founnnn 28,000,000 |.. 1.77% / (OI8) |euvuunerevrmnnnnns Joorervnnnneriennn o v [ o (2,603,541)].eneeiiiiinnns foeveninneeeeinenn [ (U R 576,723 | wevvnnnnns 100% / 100% ..
Forward Start IRS—
117111--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... NATWEST ..oovvennnnne . 02/06/2020 |. 04/15/2041 |..cevvvvnnvivnnn founnns 16,000,000 [.. 1.78% / (018) |oevvvvvnnervvinnn fooreeeieiniinnnes e [ U (1,431,884)]....ccevvvninnns fevennnnenevinnns [ i (U R 337,572 .[100% / 100% ..
Forward Start IRS—
128978--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA oo Rate........... L . 05/26/2022 |. 05/15/2040 |...cevvuueeeeenn feunnnn 11,500,000 |.. 2.79% / (O1S) [oueeeeeemmnaeeee Jeemmeeeeeene oo e [ e (315,980)]- e eeeeemmeee Jeeeemmmneeeeemnen forrreeeemnieeees Joeeenee e [V 236,294 | .......... 100% / 100% ..
Forward Start IRS—
128976--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows .....cooovveiennnn NA Lo Rate........... CSl tiiiiiiiiiiiiiiis eeeeeeiiieeeeeiaas . 05/26/2022 |. 11/15/2038 |......eevvvienn ounnns 16,000,000 .. 2.71% / (018) |.evevvvnnniivrnnnn foonenviinninnnnes Jovinnnniiinnens foovvviiinin v [l (544,763)]....neevevnnnnnns fovvvvnninniiiinns oo i (U] 313,831 .......... 100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
128923--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 05/18/2022 |. 05/15/2038 |...evvvuueveeenn founnnn 15,500,000 |.. 2.82% / (OIS) [oeeeeeeemmnnaeees Jeemmneeeeemne oo e [ e (419,258)]...eeeeeeeneeees foeeemmneeeeeenen feereeeeeerieeeee Joeeeieeeeeeee [V 299,003 | .......... 100% / 100% ..
Forward Start IRS—
128922--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvniiiaenee FlONS e NA Lo Rate........... DBAG evvveiiiieeiris vrrerrrri e . 05/18/2022 |. 02/16/2087 |..cevvvuueeeeenn feunnnn 10,000,000 .. 2.82% / (018) |+eeeevmmneeeeemnnn foereeeemmmieeeee Jeemeeeeeeeeeees foeeeee [ e (270, 141)]. e [ eeemnees Joeeemmmeeeeeeenn [ [V . 184,688 | .......... 100% / 100% ..
Forward Start IRS—
128998--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnniiieennee FIONS e NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 05/31/2022 . 12/15/2036 |..eevvvuneeeeenn feunnnn 34,000,000 |.. 2.75% / (O18) |ueumeeeeemmmnans foeremmmmmneeeeennn foeeeeeeeeemieeees e [ e (1,090,087 +ceevveeeeeeenn formeeeeeemmniees foeeemmmeeeeeeenes fereeeeeeeiiens [V 623,954 | .......... 100% / 100% ..
Forward Start IRS—
128977--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvniiiaenee FIONS e NA Lo Rate........... ] R . 05/26/2022 |. 05/15/2039 |..eeveeevvennnn foeeees 6,000,000 .. 2.71% / (OIS) [eeuueeeemmmnaaes Joemmmmeeeeeemnnn foeeeeeeemneeeeee e [ e (201,059)]- e eeeeeeeee eeeemmmmeeeeemnen foereeeeemnieeees Joeeeeee e (U 119,568 | .......... 100% / 100% ..
Forward Start IRS—
129102--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnniiieennee FlONS weeeeeeeeeins NA oo Rate........... NATHEST v e . 06/08/2022 |. 03/15/2040 |...cevvuueveeenn feunnnn 21,000,000 |.. 2.95% / (O1S) |oveuueeeeemmmmnns foermmmmmeeeeemnnn feoeeeeeemmeeeeee e [ e (B67,935)]- e eeeeemmneees feeeemmmmeeeeemnen ferreeeeemmiieeees Joerniee e [V 429,353 [ ..oeeennns 100% / 100% ..
Forward Start IRS—
129145--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coovvvrrnnnen NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 06/15/2022 |. 10/15/2087 |...evvvvnnvvvnnn founnns 16,000,000 [.. 3.09% / (018) |oevvvvennrrvrnnnn feorerriimiiiinnes v [ [ [ [QVIRECT0) R IR RPN RPN (U R 302,566 | .......... 100% / 100% ..
Forward Start IRS—
129169--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 06/21/2022 |. 12/15/2039 |....ovvvvnvvinnn founnnn 35,000,000 .. 3.04% / (OI8) [euvenrerrmmnnnnns fooremmnnneeeennnn foonnneviiiniinnnns v [ s (-3 R RPN R RN (U R 710,233 [ ceveeennns 100% / 100% ..
Forward Start IRS—
129213--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 06/27/2022 . 04/15/2040 |....ovvvnnvvvnnn founnnn 12,000,000 .. 3.09% / (OI8) [covrvvvernnninns fvvnnneeeiiinins [ o oo e [CCLCTR-ICND) R AR RPN R (U R 245,97 | .......... 100% / 100% ..
Forward Start IRS—
129072--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlOWS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 06/01/2022 (. 01/15/2037 |...evvvvenvvvnnn founnnn 10,000,000 ... 2.8% / (018) |oevevvennerrrinnnn feorerviinnninees e [ [ [ [P IRTVL0)) R KRR PRI RN (U R 184,003 [ .......... 100% / 100% ..
Forward Start IRS—
129144--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 06/15/2022 |. 05/15/2038 |.....evvunvivnnn feunnns 47,500,000 .. 3.09% / (OI8) [euvvunrrvvmmmnnnns foovemmnnnnnerennnn fooneniviiniininns i [ s [CALIYAD U RN R N (U R 916,299 | .......... 100% / 100% ..
Forward Start IRS—
129094--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... O Y . 06/06/2022 . 09/15/2039 |.....evvvnvvvenn feunnnn 27,000,000 ... 2.9% / (OI8) |ouvvunrrvemmnnnns foovrrnmnnnnrecnnn o v [V R S (RSO TR 1is) | R FRTR R RN (U R 543,732 | wooeeeeen 100% / 100% ..
Forward Start IRS—
129324--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA Lo Rate........... BOA o e . 07/07/2022 . 09/16/2036 |....evvvueeeeenn feunnnn 20,000,000 |.. 2.83% / (O1S) |oveuueeeemmmmnes foermmmmmmeeeeemnnn feeeeeeeemineeeeee e [ e (508,899)... e eeeeennees [eeeemmnneeeeennen ferreeeeernieeees Jeereie e [V 363,657 | ..oeunnnns 100% / 100% ..
Forward Start IRS—
129318--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......ccoovvvevnnnnn NA o Rate........... DBAG ..oovvvniiiinne . 07/06/2022 |. 05/15/2039 |.....evvvnvvvvnn feunnnn 14,000,000 .. 2.87% / (0I8) [coovrrvrernnnneens foennineeeciinins fooreviiniiiiies e [Re7{0(01°) AR RPN PP N (U R 278,991 .[100% / 100% ..
Forward Start IRS—
129341--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 07/13/2022 |. 08/15/2038 |.... P 60,000,000 |..2.95% / (0IS) |.. LV IUURRR (1,092,443)].ccvvvnevvinnnnns [ e v 0 s 1,167,188 .[100% / 100% ..
Forward Star —
129329--140A - CF F
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . | NATWEST . 07/08/2022_|. 04/15/2036 |.... N PP 6,000,000{..2.97% / (QI$) |.. (102,908)|... 107,343 .[100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
129354--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/18/2022 |. 06/15/2040 |.......evvvvvvnn founnnn 27,000,000 .. 2.89% / (OI8) [ouvvunvvvremnnnnns fooremmnnnneeennnn fooenirviinninnns i [ e [ETATYKTH! R R RPN RPN (U R 556,171 [ ..evennnns 100% / 100% ..
Forward Start IRS—
129494--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/11/2022 . 09/15/2039 |.....evvvnvvvrnn feunnnn 30,000,000 .. 2.77% / (OI8) |euvunreevrrmnnnnns fooremmnnnneeeennnn fooeeniiiiinnnns i [ s [EEICRINVT.)) R RPN PRI N (U R 604,147 | .......... 100% / 100% ..
Forward Start IRS—
129574--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/24/2022 |. 12/15/2037 |..eevvvvnrivnnn feunnnn 35,000,000 .. 2.93% / (O18) |oevevnrrrermnnnns foovrrvmnnnneeeens o oo [V R S [(CIENIEISte)) R RPN R RN (U R 665,719 [ .......... 100% / 100% ..
Forward Start IRS—
129566--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 08/23/2022 |. 05/15/2040 |.....evvuvivnnn founnnn 39,500,000 (.. 2.91% / (0I8) |+eevvvennnrrvinnnn feorereiiniiinnes e [ [ [ (WA 748¢1515)) R FORRRT KPP NPT Of....... 811,619 .......... 100% / 100% ..
Forward Start IRS—
129639--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 08/31/2022 . 07/15/2036 |.....evvvnvvvvnn founnns 29,000,000 ..2.86% / (OIS) |ouvuunrevemmmnnnns foovemmnnnneeeennnn foonnneviiinininns v [ e (703,868)[.....cvvvnneeeeenn fornnnnernrmnnnnns foovevnniinneeeiins o, (U R 523,851 ..o 100% / 100% ..
Forward Start IRS—
129621--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 08/29/2022 . 01/15/2036 |.....evvvvvvvnn founnnn 28,000,000 ... 2.8% / (OI8) |euuvurrvvemnnnnns foorermnnnneeeennnn foonnniviiininenns v [ e (RT3 R RPN PRI N (U R 496,031 .......... 100% / 100% ..
Forward Start IRS—
129540--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 08/19/2022 |. 07/15/2040 |.....evvvnvvvvnn founnnn 33,500,000 (.. 2.81% / (018) |oeeevvennerrvinnnn feorrrriinnniines e [ [ [ (74 LT P P R R, (U R 691,732 cevvnnnnns 100% / 100% ..
Forward Start IRS—
129671--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 09/08/2022 |. 02/13/2036 |.....evvunvvvrnn founnnn 27,000,000 ...... 3% 7 (018) |ovvenneiiviinnnn [ e [ e [ (1077 | AR KRR U RN (U R LY. . 100% / 100% ..
Forward Start IRS—
129755--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 09/22/2022 (. 08/16/2037 |...cevvvunvvvnnn founnnn 18,000,000 [.. 3.17% / (018) [-evvvvvenirivinnn fronneeeeviiinnees feveniienieeinnnn [ (V) SRR R [YA:700) S EPUR RN RN (U R 338,425 | .......... 100% / 100% ..
Forward Start IRS—
129821--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 09/27/2022 (. 11/14/2035 |...covvvnniiinnn founnnn 50,000,000 .. 3.41% / (OI8) |ouveenrrvrennnnns foovrrvmnnneneennn o v [ [ Lo PO KRR R RN (U R 879,757 | wevvennnns 100% / 100% ..
Forward Start IRS—
129704--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... DBAG .oovvviiiiiiiiis e . 09/13/2022 |. 03/15/2039 |....eevvvnvvvnnn feunnnn 35,500,000 .. 3.13% / (018) |oeevvvennvrrvinnnn feorereiinnininnes e [ [ [ (208,261)[...ccevvvenieeenn fernneereinnnies foerrvnineneceins o, Of....... 703,711 e 100% / 100% ..
Forward Start IRS—
129718--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... MIZUHO .....cevvennens . 09/16/2022 . 08/16/2037 |....evvvunvvvnnn founnnn 25,000,000 ..3.08% / (OI8) [ouvuuneervrmmnnnns fooremmmnnnereennnn fooenniniiiiiinns v (A A7::(0)) R FR RPN NN (U R 470,035 .[100% / 100% ..
Forward Start IRS—
129779--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . [DBAG ... . 09/23/2022 |. 12/15/2035 |.... P 13,000,000 .. 3.17% / (0IS) |.. ....(38,805)|... 229,520 .[100% / 100% ..
Forward Star —
129754--140A - CF F
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . | NATWEST . 09/22/2022 |. 08/16/2037 |.... N AT 30,000,000..3.18% / (QIS) |.. ....(53,680))... 564,042 .[100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
129876--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 10/06/2022 |. 12/17/2085 |..eevvveneeeeenn feunnnn 20,000,000 |.. 2.83% / (O18) |oueuueeeemmmnnans foeremmmmneeeeennn fereeeeeeemmieeees e [ e 188,781 | foeeeemeeeeeeeeeen [ e [V 353,185 | ...ceve 100% / 100% ..
Forward Start IRS—
129963--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows . |Rate... . [MIZUHO ... . 10/11/2022 |. 06/18/2035 |.... P 20,000,000 (.. 2.83% / (0IS) |.. ....320,538 |... 346,054 .[100% / 100% ..
Forward Start IRS—
130022--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flows .. . |Rate... . [ NATWEST . 10/19/2022 |. 10/15/2041 P F 55,000,000 .. 3.46% / (0IS) |.. T K T R AR RN RPN | R 1,176,629 .[100% / 100% ..
Forward Star
130074--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..cceeuuereeennnnnn NA Lo Rate........... MIZUHO v e . 10/31/2022 . 10/15/2036 |...eevvuueeeeenn feunnnn 17,000,000 .. 2.83% / (018) [+eeeeemmmeeeeemnn feoeeeeeemmnneees Joeemmmeeeeeeeennn foeeeeee L s 529,350 [ eeeeennneeeeeenn ferneeeeeeenieees feeeemnee e [ [V 310,036 | ...oeennns 100% / 100% ..
Forward Start IRS—
129871--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coovvvernnnn NA Lo Rate........... BOA i e . 10/05/2022 . 09/17/2035 |...cevvvnnvivnnn founnnn 20,000,000 |..2.83% / (OI8) [cuuuurrrvvmmnnnnes Joovemmmnnnrerennnn foonnrriiiniinnns v [ s 85,299 |.eivvniieiiiiiinn oo e [ (U R 349,638 | .......... 100% / 100% ..
Forward Start IRS—
130066--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 10/28/2022 |. 08/15/2041 |...cevvvvnvvvnnn feunnnn 53,000,000 |.. 3.54% / (OI8) |ouvvunrrvemmnnnns foovrrvmnnieieenns o v Ofcemeeeenns [ L2085 R F R 0f..... 1,128,655 | .......... 100% / 100% ..
Forward Start IRS—
130096--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 11/04/2022 . 07/15/2040 |.....evvvnvvvvnn founnnn 22,000,000 .. 3.63% / (OI8) |ouvvuurrremmnnnns foovrrvmnnnnnneennn fovveenieiiinienns v, (V) SRR R 568,159 |..veeneeeiiiiines foevvrnniiieiiinn e e (U R 454,272 | .......... 100% / 100% ..
Forward Start IRS—
130141--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . 11/07/2022 |. 04/15/2039 |...cevvuneeeeenn feunnnn 14,000,000 .. 2.83% / (0OIS) |.. ....440,289 |... 278,269 .[100% / 100% ..
Forward Start IRS—
130230--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coevvvrrnnnen NA Lo Rate........... MIZUHO ©oviiniiiiins e . 11/29/2022 . 04/15/2037 |...evvvvnnvevnnn founnnn 16,000,000 .. 2.83% / (018) |.eevvvvrnnerriinnn foonrrrriivninnnns fvvenneniviinnns [ e e [RCITRSTS)) U EPPUR (RN RN (U R 297,216 | ..oeennnns 100% / 100% ..
Forward Start IRS—
130231--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..cceeuuvreeennnnnn NA Lo Rate........... MIZUHO e e . 11/29/2022 (. 11/15/2087 |.eeevveeaeeeann fennnnn 16,000,000 .. 2.83% / (018) |-eeeeemmmeeeermnn fooreeeeemmneeees Joeemmmeeeeeeeeen foeeeeee Lo s (19,217 ) eeeeeeeee Joeemmmee e o e [V 303,463 | .......... 100% / 100% ..
Forward Start IRS—
130349--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvveieieeenee FlONS weeeeeeeeeins NA Lo Rate........... DBAG evvveiiiieeiiis errerrrn e . 12/16/2022 . 10/15/2039 |..ceevveneeeeann feunnnn 18,000,000 ... 3.1% / (018) |+eeeeemmeeeeemnnn fooeeeeeemieeeee Joemee s foeeeee [ e (139,854)]... e eeeeeeneeees Jeeeemmmmeeeeeemnen feereeeeemnieeeee Joeeeeee e [V 363,405 | .......... 100% / 100% ..
Forward Start IRS—
130333--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnieieennee FlONS weeeeeeeeeins NA Lo Rate........... L . 12/14/2022 |. 02/15/2038 |..eevvvuneeeaenn feunnnn 20,000,000 |.. 3.09% / (O1S) |veuueeeemmmmnes foermmmmmmeeeeemnnn feoeeeeeemmneeeee e [ e (170,956)[...ceevveeeeeeen Joemmeeeeemmnnes foeeemmnnneeeeeenn foreeeeeeeenenns [V 382,637 | ..ovunnnns 100% / 100% ..
Forward Start IRS—
130252--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvveieieeenee FlONS e NA Lo Rate........... L . 12/05/2022 . 09/15/2087 |.eevveueeveeennn feeeees 8,000,000 |.. 3.07% / (OIS [oeuueeeeemmmnaaeee Jemmmmneeeeemme o e [ Jeeeeenns (73,260)]- e eeeeeeneeee Joeemmmmeeeeeemenn foereeeeeeeee e (U 150,848 [ .......... 100% / 100% ..
Forward Start IRS—
130253--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnieieennee FIONS weeeeeeeeeins NA oo Rate........... BOA o e . 12/05/2022 |. 02/15/2038 |...evvvuueeeeenn feunnnn 18,000,000 .. 3.09% / (018) |+eeeevmmmeeeeemnnn feoreeeemmmieeeee Joemeeeeeeeeees foeeeee [ e (151,368)[. e eevvneeeeeeen Joemmeeeeemmmnes foeeeemmeeeeeeenn foreeeeeeeieinns [V 344,373 | .......... 100% / 100% ..
Forward Start IRS—
130286--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ...covvvniininnnns FIONS weviieiieinininnnes NA Looeonnnnnns Rate........... BOA tiriiiiiiiiiiiiis i . 12/09/2022 |. 02/15/2038 |...evvvuaeeeenn founnns 10,000,000 .. 3.08% / (O18) |-eevevmmsreeemmnn fonneeeemmmnnnneee Jonnmnnnneernnnns fooveernninnnnncenn [eviiinnnns foannes (123,550)]- - eeeeeenmnnes foerrmmmnnnrernnnn foonereerrnnnnnees foerennaaeaennns [l 191,318 [ .......... 100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
130421--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 01/04/2023 |. 09/14/2039 |......evvvvvvnn founnnn 18,000,000 .. 3.23% / (018) [-evvvvvnnnnrrivnnn foonereeeinnninnns fovvvvniinieviines [ e e 18,470 |oveeeneeieciinin oo v [ (U R 362,457 | ...eeeeen 100% / 100% ..
Forward Start IRS—
130482--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 01/20/2023 |. 05/17/2042 |.....evvvevvvenn founnnn 20,000,000 .. 3.06% / (OIS) |ouveunvevemnmnnnns fooremmnnnneneennnn foonnniiiiininnnns v [ s [QEEIRCTS) R IR RPN RPN (U R 434,663 | .......... 100% / 100% ..
Forward Start IRS—
130483--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 01/20/2023 |. 05/17/2042 |....ovvvvnvvvnnn founnnn 21,000,000 |.. 3.11% / (OI8) [euvvnnrvvvemnnnnns foovemnnnneeiennnn forenniviiiiinns v [ e [QETZE) R KRR NP RN (U R 456,3% | .......... 100% / 100% ..
Forward Start IRS—
130456--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 01/13/2023 |. 06/15/2040 |......evvnvvvvnn founnnn 28,000,000 .. 3.06% / (OIS) [ouuvunvevvmmmnnnns fooremmnnnnereennnn foonnneiiiinininns v [ s [P2ci TR R L)) R FORRRR KU RPN (U R 576,769 | .......... 100% / 100% ..
Forward Start IRS—
130504--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 01/25/2023 |. 12/15/2039 |....evvvvnvvinnn founnnn 33,000,000 (.. 3.08% / (0IS) [-eeeeeeeeeeaieann fornnniniiininns (0N R [V R S (2L TSR L) R RPN PP N (U R 669,649 [ .......... 100% / 100% ..
Forward Start IRS—
130468--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 01/17/2023 |. 02/15/2038 |....evvvunvvvnnn founnns 30,000,000 .. 3.11% / (OIS) [oeeeeeeeeeeaeens ferviiiiiiiniins (0N O [V R S [PLUSTRSISTS) | R FPTR R RN (U R 573,955 | .....eeeen 100% / 100% ..
Forward Start IRS—
130422--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows . |Rate... . [MIZUHO ... . 01/04/2023 |. 11/15/2036 |.... P AU 17,000,000 ... 3.1% / (0IS) |.. 0. (117,996)|... 311,024 .[100% / 100% ..
Forward Start IRS—
130475--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flows . |Rate... . [ NATWEST . 01/19/2023 |. 05/16/2043 |......ceevveennn feeeees 9,700,000 |..3.05% / (0IS) |.. 0. ... (88,604)|... 216,304 .[100% / 100% ..
Forward Star -
130440--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flows .. . |Rate... . 01/10/2023 |. 07/16/2039 |.... P AU 18,000,000 ... 3.1% / (0IS) |.. 0. (145,003)f... 360,616 .[100% / 100% ..
Forward Star
130441--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnieieennee FlONS weeeeeeeeins NA oo Rate........... BOA o e . 01/10/2023 |. 05/14/2042 |......eeeveeeen feunnnn 15,000,000 |.. 3.13% / (OIS) [eeeeeeermenaeeeee Joeneeeeeeennes [V T IR (VN PR (78,014)] e [ Joeeeme e [ [V 325,926 | ......oe.n 100% / 100% ..
Forward Start IRS—
130677--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... MIZUHO ©oviiniiiiins e . 02/15/2023 |. 04/15/2038 |....eevvvnvvvinn founnnn 15,500,000 [.. 3.18% / (0I8) |oeeveeeeeeeeeeeeis [ (0N O (V) SRR R [ERIRT1)] O PP R R, (U R 208,176 | .......... 100% / 100% ..
Forward Start IRS—
130704--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 02/21/2023 . 10/15/2036 |.....evvnnvevnnn founnnn 12,000,000 .. 3.28% / (0IS) [ceeevvvrmenninnes Jovrniieiiinnnn (0N O [V RRRTI E -2 PO EPPUR R RN (U R 218,849 [ .......... 100% / 100% ..
Forward Start IRS—
130653--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... 0 Y . 02/10/2023 |. 02/18/2041 |...evvvvenrivnnn founnnn 25,000,000 .. 3.23% / (OI8) [euvvunvrremmnnnnns foerevmnnnennens (0N O [V RRRTI E LRSS PO KPP R RN (U R 525,179 | ..oceeeeen 100% / 100% ..
Forward Start IRS—
130591--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....ccooeiiiinnns FIONS weveiiiiiiininnnns NA Lo Rate........... NATWEST ivvvviiiiiis oo . 02/02/2023 |. 03/15/2039 |.....eevvviinnn founnns 21,000,000..3.05% / (OIS) [..eeeeeeeeeeeeeee fovvniniinnnnnnns [0 AP [0 RO (236,596)]...nneeveevnnnnns foovernnnnnniiiinns foonniniiiiiins o (U]l R 416,280 | .......... 100% / 100% ..




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

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

2903

Forward Start IRS—
130748--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooveeeennne L NA Lo Rate........... MIZUHO oeviiiiiiiiis e . 02/24/2023 |. 02/16/2037 |...eevvvvvinnnn [ounnee 23,000,000 .. 3.29% / (OIS) [-eeeeeeeeeeeeenn ferniiiiiiininns [0 U (O PSSUUTTRRI 156,581 [ o feee e (1) F 424,782 | oo 100% / 100% ..
Forward Start IRS—
130621--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooveeeennne L, NA Lo Rate........... NATHEST ©.vvviiiiins e . 02/07/2023 |. 04/15/2039 |.........cccouns [ounee 21,500,000 [.. 3.15% / (OIS) [-eeeeeeeeeeeiens ferniiiiiiininns [0 I S (O PSSUUTTRRI (720K 1)) N PRI R . (1) 27,341 .. 100% / 100% ..
Forward Start IRS—
130632--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooeeeennne L, NA Lo Rate........... BOA i e . 02/09/2023 |. 02/18/2041 |..oeevveeeennns [ounee 25,000,000 .. 3.19% / (OIS) [-eeeeeeeeeeeies ferviiiiiinninns [0 I (O PSSUUTTRRI (ESC5C)) N IO Rl (1) 525,179 | .ooeeenn. 100% / 100% ..
Forward Start IRS—
130747--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccoveeeennne L, NA Lo Rate........... NATHEST ©.vvviiiiins e . 02/24/2023 |. 02/16/2037 |...eevvvvvinnnn [ounnee 30,000,000 .. 3.28% / (OIS) [-eeeeeeeeeeieenn ferniniiiiininns [0 I S (O PSSUUTTRRI 179,514 [ [ e | (1) 554,063 | .......... 100% / 100% ..
Forward Start IRS—
130596--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......cooeeeennne L, NA Lo Rate........... DBAG .evvvveiiiiiiiins eeeeeeeiieee e . 02/03/2023 |. 02/15/2038 |.......ceevcuvnn [ounnee 30,000,000 (.. 3.07% / (OIS) [oeeeeeeeeeeeaenn ferniniiiiininns [0 I (O FSUUURTRRR (203,814)). e feeeeeeeeee [ (1) R 573,955 | ... 100% / 100% ..
Forward Start IRS—
130678--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccoveeennne L NA Lo Rate........... NATHEST ©.vvviiiiins e . 02/16/2023 |. 07/15/2040 |.......cccuvvees founens 9,000,000 .. 3.24% / (0I8) |eeeeeeeeeeeeieaes [ [0 U [\ FSUUURTRRR J(VF2 1 1 PR R KRR RN (1) R 185,839 .......... 100% / 100% ..
Forward Start IRS—
130698--140A - CF FS

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds .......cooeeeennne L, NA Lo Rate........... [0 R . 02/17/2023 |.09/15/2036 |.......cceecunnn [ounnee 16,000,000 .. 3.28% / (OIS) [cevvvvrvvrvrrnnnns foeeeeieeeeeenes [0 I (O PSSUUTTRRI 101,537 [ oo fee e (1) R 290,8% | .....oo... 100% / 100% ..
Forward Start IRS—

130770--145A - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous .. |Rate... . 03/02/2023 |. 12/16/2036 |.... N 20,000,000 .. 3.39% / (0IS) |.. 0. ....293,908 |... 367,069 .1100% / 100% ..
Forward Start IRS--

130933--140A - CF FS

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds . .| flows .. .. |Rate... L |MIZUHO ... . 03/23/2023 |. 11/15/2037 |.... N 20,000,000 .. 3.15% / (0IS) |.. 0. ....(85,472)... 379,329 .1100% / 100% ..
Forward Star

130952--140A - CF FS

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds ......ccvveeennne FlONS e NA Lo Rate........... BOA i e . 03/27/2023 |. 11/14/2041 |.......coocciis |oneee 56,000,000 .. 3.13% / (018) [-eeveeerraiiienns e 0 e o [0 FSR O (299, 180)] . eeeeee e Joerieeee e [ e 0]...... 1,200,708 | .......... 100% / 100% ..

Forward Start IRS--
130767--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......cccvveeennne FlONS e NA Lo Rate........... DBAG ..evveeeiiiiiies eeeeeeiiinire e . 03/01/2023 |. 04/15/2086 |.......cccecuunn [ounnen 33,000,000 .. 3.31% / (018) [-eeveeereaiiienns e 0 e o (I PR O 271,331 | e e e (1) I 590,385 | ... 100% / 100% ..
Forward Start IRS--
130838--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccvveeennne FlONS e NA Lo Rate........... DBAG ..evveeeiiiiiies eeeeeeiiinire e . 03/09/2023 |.03/16/2036 |......ccceecuunn [ouneen 31,000,000 .. 3.28% / (018) [-eeveeerreeieenns e 0 e o (0 FSUURR PR 69,864 ..o [ [ e (1) I 552,821 | ... 100% / 100% ..
Forward Start IRS--
130904--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ......ccvveeennne FlONS e NA Lo Rate........... NATHEST ©oeeiiiiiiies e . 03/21/2023 |. 10/15/2039 |......cccevcunne [oueee 19,000,000 .. 3.13% / (OI8) |-eevemeearriiiin Joeiiieeeeee 0 e o [0 FSR O (106,827 ). eeeeees feeeeeeiiiieeeee feeeeieeeeee [ (1) I 383,594 | .......... 100% / 100% ..
Forward Start IRS--
130872--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds .......ccceeeee.n. FIONS .eveveeeeeiiiinins NA e Rate........... MIZUHO ..eeeveiieiiies i . 03/14/2023 |. 07/15/2039 |.........ccceee |eeee 30,000,000]..3.18% / (0I8) [.eeveeeriiinnnns founeeeninns 0 o, [\ FPTN (83,504 | | | 0]......... 600,975 | .......... 100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
130899--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 03/21/2023 . 07/14/2038 |......evvnvvvvnn founnnn 22,000,000 [.. 3.13% / (OIS) [-eeeeeeeeeeiaes ferviiiiiiininns (0N O [V R S (IR R KRR R N (U R 426,728 | .......... 100% / 100% ..
Forward Start IRS—
131157--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 04/19/2023 |. 10/15/2039 |....eevvnvvvvnnn feunnnn 23,000,000...... K IVAR (V1) N P R, (0N R (V) T : 51 R EPURRIR R RN (U R 464,351 | .......... 100% / 100% ..
Forward Start IRS—
131136--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 04/17/2023 . 11/15/2087 |.oeevvvnnnieinnn founnns 27,000,000 [.. 3.13% / (OIS) [oeeeeeeeeaeeies e (0N R [V R S (152 172 10)) RN FOR R RN N (U R 512,094 | .......... 100% / 100% ..
Forward Start IRS—
131097--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 04/12/2023 |. 10/15/2040 |.....evvvnvvvnnn founnns 22,000,000...... K IVAR (V1) N P R, (0N R [V R S [QECHIReste)) R RPN PP N (U R 457,617 | .ooeennens 100% / 100% ..
Forward Start IRS—
131335--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 05/16/2023 |. 07/14/2038 |......evvvvvvvnn feunnnn 25,000,000 .. 3.27% / (OI8) [cuvvurrrevrrnnnnes foovevnnnnnnnens (0N R [V RRRTI E 94,513 |oeeveiiieiiiinn oo e [ (U R 484,918 | .......... 100% / 100% ..
Forward Start IRS—
131280--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 05/05/2023 |. 08/15/2039 |......eevvvvinn founnnn 29,000,000 .. 3.25% / (OI8) [euvvurrrrermnnnnes foorevnnnnennens (0N O [V RRRTI E 61,909 [oeenniiiiiinens v e (U R 582,478 | .......... 100% / 100% ..
Forward Start IRS—
131401--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 05/22/2023 |. 03/16/2036 |.......evvevenn founnnn 30,000,000 ...... KV (V11 N P R, (0N R (V) SRR R 143,085 [oeeneeieviinees foeveninneeeeenns [ (U R 534,988 | .......... 100% / 100% ..
Forward Start IRS—
131251--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 05/01/2023 |. 07/14/2038 |......evvvvvvnn founnnn 30,000,000 ...... KV (V1 1) N P R, (0N O [V RRRTI E (O PO KPR R RN (U R 581,902 [ ..oeennnns 100% / 100% ..
Forward Start IRS—
131785--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 06/29/2023 . 07/15/2040 |.....evvvnvvvvnn founnnn 23,000,000...... KV (V11 N P R, (0N O [V RRRTI E L2 STV PR RPN R RN (U R 474,921 ..o 100% / 100% ..
Forward Start IRS—
131556--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 06/14/2023 |. 05/15/2036 |....evvvnnvvvnnn founnns 34,000,000 ...... KV (V11 N P R, (0N O [V RRRTI E 82,949 |.eevviniiiiiiin oo i [ (U R 610,225 | .......... 100% / 100% ..
Forward Start IRS—
131784--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....ccooeiiiinnns FIOWS weveiiiiiiininnnns NA Lo Rate........... NATWEST ivvviiiiiis eereiiiiiieeeeceiiis . 06/29/2023 |. 07/14/2038 |.......coevvveen founnns 15,000,000)...... 3%/ (018) |oevevnniiiiiiinnn [ [0 T AT [0 FRRROOT AT 12,696 [.ooivivniinnnies o fovviiins o (U]l 290,951 .......... 100% / 100% ..
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 0 0] XXX (380,117,516 0 0 0 0 173,566,070 [ XXX XXX
Cross Currency—
102695--70P - CF Non [Anticipatory cash e 4.3% USD /
USD Private ............ FlONS e Sched D ...... Currency..... BOA o e . 06/27/2018 |. 09/27/2083 |..cevvveneeeaenn feunnnn 19,741,500 [(2.87% GBP)  |eeeeneeeemmmnns foeeemmmiieeeeeenn feeees 153,025 |........ 688,500 [...oeeevvnn foeeen 3,702,386 |..euneeeeennnnn [V (989,000)]-++- e eeeeemmes foeeeermnnaaees [V 316,050 [ ....oenn.. 100% / 100% ..
Cross Currency——
103093--70P - CF Non [Anticipatory cash | (Vv (1 | 4.24% USD /
USD Private ............ FlOWS weveiiiiiiiiins Sched D ...... Currency..... BOA ..o . 07/12/2018 [. 10/12/2028 |.....evvvvvvvnnn fonns 5,835,000 [(1.82% GBP)  |eevvrnnvrvvrnnnnn fooverenniiiieiens feenis 73,287 |ouuennnnn 378,250 | ... 701,915 [ [V I [QILZ4Y210)) R RN Ofeienes 67,105 .[100% / 100% ..
Cross Currency—
107183--70C - CF Cross
Currency - Non USD Anticipatory cash | (| e 4.57% USD /
Bonds . oo |flows .oioiiveeeniiiee.. [Sched D ...... Currency..... BOA . . 01/09/2019 |. 11/30/2030 |.... I 4,608,800 [(2.63% EUR) ....486,531 ... .. (85,800).... .[100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

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

Cross Currency—

107184--70C - CF Cross

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

Bonds .......eeviiiinnns flows ovvviviviininnns Sched D ...... Currency..... BOA 1o e . 01/09/2019 [. 11/30/2030 |...evvvnnivvvnnn fonnnns 3,456,600 [(2.63% EUR)  |oeevvenniriiinnnns fooveiiiniiiicens feens 36,298 |......... 182,550 [.vueneeeees o 364,898 |.....oeeeennnnn [\ IO [(CZ38:5T0) R RPN Ofeienes 47,093 | .......... 100% / 100% ..

Cross Currency—

107505--70C - CF Cross

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

Bonds .......eeeiiiiinnns flows ovvviiviiininnnns Sched D ...... Currency..... BOA i e . 01/23/2019 . 04/15/2028 |......eevvvvvnn founnnn 11,379,900 [(5.00% EUR)  |evvvennivvinnnnn [ e 167,376 |......... 466,400 [....oeeee [onnnns 1,234,594 |oooeeniiiinnnn 0fuennns [ALRST110) R R, (U R 124,625 .......... 100% / 100% ..

Cross Currency—

107722--70C - CF Cross

Currency - Non USD Anticipatory cash | (| 0 0| 7.36% USD /

Bonds .......eeiiiiinnne flows ovvvivviiiiennns Sched D ...... Currency..... BOA 1o e . 02/01/2019 . 05/15/2029 |...ovvenvvvnnnn foenns 6,873,000((4.63% EUR)  [oeenriveiiniinns Joevrnnineeeciinns oo 101,096 |......... 324,900 |.oeeeevinnn |evnannns 876,767 |.evvvneeeiennnnn oo [P T0[0)) R IR Ofeienes 83,327 | woeeeenenn 100% / 100% ..

Cross Currency—

107887--70C - CF

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

USD Bonds .............. flows ovvviiviiininnnns Sched D ...... Currency..... BOA i e . 02/11/2019 [. 06/15/2031 |..eevvvnniivinnn fonnnnnd 9,019,840 [(3.13% EUR)  |evvverniiivinnnn fooreeeiiininieees Jovennnnns 114,727 |......... 289,040 [..eennneees [ 1,137,014 | o {4 1)) R R, (U R 127,216 | oeeeeeent 100% / 100% ..

Cross Currency—

109638--70C - CF Cross

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

Bonds .......eeiiiiinnne flows ovvviiviiinnnnns Sched D ...... Currency..... BOA 1o e . 04/25/2019 [. 11/15/2029 |...ovvveniiiinnn fonns 2,224,4001(3.88% EUR)  [oooeeviieinnienns Jennieeeieiii [ 29,809 |.......... 41,700 [oeeeneeeens o 218,381 [ i (42,900)f...cveevvnnnenns Joernnnieieeenns Ofeienes 28,101 [ .oeveennns 100% / 100% ..

Cross Currency—

109639--70C - CF Cross

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

Bonds .......ceeviiiinnns flows ovvviivviinnnnes Sched D ...... Currency..... BOA i e . 04/25/2019 [. 11/15/2029 |..oovvenvvvnnnn foens 1,112,200 (3.88% EUR)  |oeeeeenvrvvinnnnns fooveeviniiieeens foeneens 14,905 |.......... 20,850 [.evuneeenes o 109,190 |ovvvvveiieiinns [ [I1510) R RN Ofeenns 14,050 | .......e 100% / 100% ..

Cross Currency—

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

USD Private .. .. |flows .. Sched D ...... Currency..... csl . . 05/30/2019 |. 09/26/2031 |.eeevvvenieeeenn feunnnn 13,360,800 |(1.95% EUR)  [ooeeeeeeemeneeeee Jemmneeeeeenninn foeeeeenn 149,455 |...L.....264,600 | ..o o 1,292,240 |... . (257,400).... .[100% / 100% ..

Cross Currency—-

123734--70P - CF Non [Anticipatory cash | (Vv (1 | 3.56% USD /

USD Private ............ flows ovvviviiiiinnnns Sched D ...... Currency..... NATWEST ovvviiiiiiis e . 10/23/2020 |. 03/10/2033 |.....evvvnvvvrnn founnnn 16,980,600 (2.92% GBP)  [oooveevvernnninins Jevnnieeeciinins [ 59,189 |........ 468,000 [..coeveennn |oeenne 1,927,666 |...covvnnnnnnnns [V I [ERETR-(0[0)) R RN (U R 264,448 | .......... 100% / 100% ..

Cross Currency—

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

USD Private ............ FloWS oveeieiiiiiieees Sched D ...... Currency..... DBAG evvvviiiiiinns erriirieiinieriineis . 08/18/2022 . 09/28/2032 |...evuueevevvnnn foeeees 6,080,400 (3.7% EUR)  fooeeieeiiiiiinies Jemnnmnneecennnns foreeeeens 33,094 |....... (467,700)] ..evvvnnns Jeennnns (375,679)]--vuueeeeeennnn [ (128, 700)[- e evvvmmeeeeenn formmareeennnnnns (V)] R 92,488 .......... 100% / 100% ..
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 980,659 2,900,490 | XXX 11,675,903 0 (2,975,450 0 0 1,419,193 [ XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 980,659 2,900,490 | XXX (368,441,612 0 (2,975,450 0 0f 174,975,263 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 (380,117,516 0 0 0 0] 173,556,070 [ 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 0 980,659 2,900,490 [ XXX 11,675,903 0 (2,975,450 0 0 1,419,193 | 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 0 980,659 2,900,490 | XXX | (368,441,612 0| (2,975,450 0 o 174,975,263 XXX XXX

Forward Bond--131048-- Interest

146 - FiB ... Bond Purchase ......... NA oo Rate........... BOA o e . 04/04/2023 |. 02/15/2043 |...covveeeveeenn feunnnn 25,000,000 ....... 3.87/(NA) [ e [V T IR (VN PR (10,814)] e eeeeen femee e Joeeemn e [ [V 554,017 | ..oounnnns 100% / 100% ..

Forward Bond--131068—- Interest

146 - FWB ............. Bond Purchase ......... NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 04/10/2023 |. 02/15/2043 |...covveneeveann feunnnn 25,000,000 ....... 3.83/(NA) |eeeeeeeeemeees foeeemeieeeees [V T IR [V PR (281,831)]- e eeeeeneees Jeeeemmmeeeeennen feereeeeeenieeees Joeeeie e [V 554,017 | ..oounnnns 100% / 100% ..

Forward Bond--131111-- Interest

146 - FiB ... Bond Purchase ......... NA Lo Rate........... PU s . 04/14/2023 . 11/15/2044 |.....oeeeeveeeen fennnnn 25,000,000 ....... 4.09/(NA) |-eeeeeeeeemnees foeeeemeeeees [V TR IR [V PR (913,983)]- e eeeeeneiees Jeeeemmmneeeeemnnn feereeeeemrieeeees foeeeeee e [V . 578,178 | ...veeee 100% / 100% ..

Forward Bond--131302—- Interest

146 - FWB ......o...... Bond Purchase ......... NA Loooennennns Rate........... DBAG ivvvviiiiiiriis eriiiiiiiiniiiiiieis . 05/08/2023 |. 05/15/2042 |....ovvueeeeeen founnns 25,000,000{....... 416/ (NA) [ | [0 T AP [ PP R (214,625)]- ..o eeeeeennnees feremmnnanreernnen fooreereerininnnees foerenaaeeaeenns [l 543,249 .......... 100% / 100% ..
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Bond--131315— Interest
146 - FiB ............. Bond Purchase ......... |NA ............ [Ratecoooiiist [DBAG weiiiiiiiiiins e . 05/10/2023 |. 05/15/2042 |.....evvvevvvnnn founnnn 25,000,000....... AAT/(NA) [oiiiiiiieis i (0N O [V R S [QECTIE11)) R RRRRTIR R RN (U R 543,249 [ .......... 100% / 100% ..
Forward Bond--131392--
146 - FiB ............. Bond Purchase ......... |NA ..o [Ratecooooicst [BOA i . 05/18/2023 |. 08/15/2042 |......evvvvvvvnn founnnn 25,000,000....... 421/ (NA) |oveeeieiiinins oo (0N O (V) SRR R 72072V ISR EUR U N (U R 546,862 | .......... 100% / 100% ..
Forward Bond--131250—-
146 - FiB ............. Bond Purchase ......... |NA ... [Ratecoooicd JOPM i . 05/01/2023 |. 08/15/2042 |......evvnvvvvnn founnnn 25,000,000{....... 4.07/(NA) [ooeeiiiiiiieiies i (0N R [V R S (1S VR 515 R FERTR PP RN (U R 546,862 | .......... 100% / 100% ..
Forward Bond--131330—-
146 - FUB ............. Bond Purchase ......... |NA ... [Ratenoooiid JOPM i . 05/15/2023 |. 08/15/2042 |......eevvvvvvnn founnnn 25,000,000....... 4.23/(NA) |eeeneieiiinnnns oo (0N R (V) SRR R L T PR KRR R RN (U R 546,862 | .......... 100% / 100% ..
Forward Bond--131505—-
146 - FiB ............. Bond Purchase ......... |NA .........ooo [Ratecooooiiot [BOA oo . 06/08/2023 |. 05/15/2044 |......evvvvvvvnn feunnnn 25,000,000....... 4.30/(NA) |veeneiiiinnnns foereiiieeees (0N O [V R S [QIUEINCI:I5))! R FORRRT KRR NN (U R 571,325 | ..oceeeeen 100% / 100% ..
Forward Bond--131482—-
Bond Purchase ......... |NA ... [Ratecooooiid JOPM i . 06/02/2023 |. 08/15/2044 |.... 25,000,000....... 4.20/(NA) |ovvvenneveennnn fooreiiiii O e o O [ [ (292,640)].. 574,762 | ..ouunnnn. 100% / 100% ..
Bond Purchase ......... NA Lo Rate........... M s e . 06/22/2023 |. 08/15/2044 |.......evvvvven ounnns 25,000,000]....... 4.16/(NA) [ | [0 AT [0 RO (460,788)[....cevvveniiiins Jovnnnniniinnnnnns foovveiiininiiiins oo (U] 574,762 | .......... 100% / 100% ..
1419999999. Subtotal - Forwards - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX (2,399,494 0 0 0 0 6,134,146 [ XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX (2,399,494 0 0 0 0 6,134,146 | 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 0 980,659 2,900,490 | XXX (370,841, 106 0 (2,975,450 0 0| 181,109,409 [ XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 980,659 2,900,490 | XXX (370,841, 106 0 (2,975,450 0 0 181,109,409 [ XXX XXX

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

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




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

NONE

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

NONE

EO7
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 0
BANK OF AMERICA N.A. woveeiiiiiii s O ) R 2,635,590 |... 0 2,635,590 |... 10,108,947 | .covevvinnnnns (104,935,270)... .... 60,852,037 .... 60,852,037
MIZUHO BANK LTD e (1,371,317 ...8,490,058 |... ...8,490,058
JP MORGAN CHASE BANK cove e 0 e 227,098 | (2,057,566)]...cvvnneereinnnnninenennnnn 0 fooniiiiiis 2,821,425 [ 2,821,425
DEUTSCHE BANK A.G. ..oeeevnnneens ...(467,700)]... 1,168,562 | ...ccevvnnnnnn (150,482,966)|... .... 58,278,411 .... 57,810,711
CREDIT SUISSE INTERNATIONAL ... I ... 264,600 |... . 264, 1,702,040 | ..o (41,132,680)]... ... 21,012,453 ... 21,277,053
0299999999. Total NAIC 1 Designation 0 2,900, 190 (467,700) 2,900, 190 15,330,660 (299,979,800) 151,454,384 151,251,284
NATWEST MARKETS PLC 468,000 [ovveniiiiiiiiiiiiiiiiineees i, 468,000 | 3,462,497 | .cooiiiiinnnnns (52,423,100)|... ... 19,771,047 ... 19,771,947
GOLDMAN SACHS INTERNATIONAL T J T P PPPTTOTY | I FPPPT U PPTTRTUUTPPRRRTY | I IFPPTTTTN (37,281,364) - eeeeennneeeecnnninneeee 0 | 9,883,078 |..cvvuuuiaeennnns 9,883,078
0399999999. Total NAIC 2 Designation 0 0 468,000 3,462,497 (89,654,464) 29,655,025 29,655,025

0899999999. Aggregate Sum of Central Clearinghouses (Excludi

3,368,190

(467,700)

3,368,190

(389,634,264)

752,197

0999999999 - Gross Totals 18,793, 158 181,109,409 180,906, 309
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 3,368,190 (467,700)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

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

CREDIT SUISSE INTERNATIONAL Treasury 912810-RA-8 ........ THE 0 5/8 02/15/43 ..ot e e e e e e e e e e eee [er e e e e e 46,230,270 |.eevveneeeeeenninns 42,662,000 [..eeeeeeennieeees 50,516,454 |....02/15/2043 ...|....... Vieeeeoe

CREDIT SUISSE INTERNATIONAL ... Corporate .... . [75513E-BY-6 ........ RTX 7.2 08/15/27 .... . 11,079,218 |... ....9,967,000 |... ....9,949,989 |....08/15/2027 ...|.

CREDIT SUISSE INTERNATIONAL . Corporate . 101137-AE-7 BSX 6 1/4 11/15/35 . . 26,812,650 .. 23,996,000 23,933,351 |....11/15/2035 ..

CREDIT SUISSE INTERNATIONAL . Corporate . 655844-BV-9 NSC 4.05 08/15/52 . 28,233,098 .. 33,291,000 .. 33,320,978 |....08/15/2052 ..

GOLDMAN SACHS INTERNATIONAL . Treasury .. 912810-RF-7 TII 1 3/8 02/15/44 . . 55,838,050 .. 45,377,200 .. 60,166,647 |....02/15/2044 ..

GOLDMAN SACHS INTERNATIONAL ... Corporate .... ... | 539830-BN-8 ... LMT 4.09 09/15/52 ... .1,562,000 |... ....1,644,779 |....09/15/2052 ...|.

NATWEST MARKETS PLC ... Treasury ... |912810-RL-4 ... TII 0 3/4 02/15/45 .. .. 83,535,000 |... .. 97,142,042 |....02/15/2045 ...|.

DEUTSCHE BANK Treasury ... |912810-08-0 T 33/4 08/15/41 .... .. 35,827,700 |... .. 36,160,378 |....08/15/2041 ...|.

DEUTSCHE BANK Treasury ... |912810-RL-4 TII 0 3/4 02/15/45 .. . 154,809,000 |... . 180,025,885 |....02/15/2045 ...|.

DEUTSCHE BANK Treasury ... |912810-RL-4 TII 0 3/4 02/15/45 .. .. 84,921,500 |... .. 98,754,389 |....02/15/2045 ...|.

DEUTSCHE BANK Treasury ... |912810-0K-7 T 37/8 08/15/40 ... ....3,829,000 |... ....4,020,401 |....08/15/2040 ...|.

DEUTSCHE BANK Treasury ... |912810-0K-7 T 37/8 08/15/40 ... ...08/15/2040 ...|.

DEUTSCHE BANK Treasury . 1912810-QL-5 ... T 4 1/4 11/15/40 ... ...11/15/2040 ...|.

DEUTSCHE BANK .. Treasury .. 912810-QE-1 T 4 5/8 02/15/40 . ...02/15/2040 ..

DEUTSCHE BANK .. Treasury .. 912810-FE-3 T51/2 08/15/28 . . ...08/15/2028 ..

DEUTSCHE BANK .. Treasury .. 912810-QC-5 T 41/2 08/15/39 . .2,272,628 .2,083,400 ....08/15/2039 ..

BANK OF AMERICA .. Treasury ... |912810-Q8-0 ... T 33/4 08/15/41 .... . 37,863,063 |... .. 38,706,800 |... ...08/15/2041 ...|.

BANK OF AMERICA Treasury ... |912810-RL-4 ... TII 0 3/4 02/15/45 .. . 77,882,862 |... .. 73,038,400 |... ...02/15/2045 ...|.

BANK OF AMERICA Treasury ... |912810-0K-7 T 37/8 08/15/40 ... .2,834,439 |... .2,820,100 |... ...08/15/2040 ...|.

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

BANK OF AMERICA Treasury ... |912810-FE-3 ... |T51/208/15/28 .... .4,486, ....4,156,300 |... ...08/15/2028 ...|.

BANK OF AMERICA Treasury ... |912810-RF-7 ........ T 1 .3/8 02/15/44 . 102,428,167 |... .. 83,239,000 |... ...02/15/2044 ...|.

MIZUHO BANK LTD Corporate .... ... | 89566E-AD-0 ........ TRISTA 6 06/15/40 ... ... 643,976 |... ...06/15/2040 ...|.

MIZUHO BANK LTD Corporate .... . [539830-BN-8 ... LMT 4.09 09/15/52 ... . 26,682,619 |... ...09/15/2052 ...|.

JP MORGAN CHASE BANK Corporate . 745332-CB-0 PSD 5.795 03/15/40 1,222,652 ....03/15/2040 ..

JP MORGAN CHASE BANK .. Corporate .... . |532457-BC-1 ... LLY 5.95 11/15/37 ... .5,696,219 |... .5,196, ...11/15/2087 ...|.

0199999999 - Total 932,425,057 872,511,400 994,403,387 XXX

Collateral Pledged to Reporting Entity

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

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

0299999999 - Total




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of America, N.A. ... New York, New YOrk ... fovoevoe foreeees e o [ (83,122,529)]........ (80,344,702)|........ (75,568,583)|..
Deutsche Bank Trust Company

AMEricas .....ocooveeveeveereeenn New York, New YOrk ..o fooe oo foreeeees e oo e 644,185 |........... 1,747,286 |............... 350,404 |..
Federal Home Loan Bank

Pittsburgh ....ocooooveiiiieieee Pittsburgh, PA oo foes e oo e o [ 1,848,349 |........... 1,856,337 |............... 701,259 |..
Fifth Third Bank .................... Gincinnati, OH ..o foes e oo oo o [ 7,829,098 |............ 8,384,544 |............ 8,013,315 |.

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

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

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX 0 0 (93,663,877) (103,117,616) (53,158,512)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 (93,663,877) (103,117,616) (53,158,512)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(93,663,877)

(103,117,616)

(53,158,512)

E13




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

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

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

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds 0

I4E

09248U-71-8 ....... BLACKROCK LIQUIDITY: TEMPFUND | R 06/30/2023 ....oevves |oeenniniieeeniiiiieeenn 00000 | i 6,412,682 |..
261908-10-7 ....... DREYFUS TREASSAGEN CASH MGNTI e fereeens 06/26/2023 ... 116,601,205 |..
316175-50-4 ....... FIDELITY INSTIT TREASURY | GLAIC 140135 ... 04/20/2023 95,650,000 |..
3814111-32-3 ....... |GOLDMAN SACHS FS TREAS OBLIGI 06/30/2023 . ..84,442,303 |..
44330V-46-4 ........ |HSBC US TREASURY MONEY MARKET HSBC US TREAS FUND 6063 .. 07/17/2019 . ...1,000,000 |..
60934N-50-0 ....... FEDERATEDGOVT OBLIG FUNDINST . 06/29/2023 . . 19,900,000 |..
61747C-58-2 ....... |MORGAN STANLEY TRY INSTL #8304 06/28/2023 . . 63,200,000 |..
825252-40-6 . . | AIM STIT TREASURYCASH MGMT ....... 04/27/2023 . 104,250,000 |..
857492-55-7 ........ STATE STREET INSTITUTIONAL TRE R 06/08/2023 ... 98,700,000 |..

e fereeens 06/30/2023

316175-504 ....... FIDELITY FIMM FUNDS = GOVT PORT INSTL CL uuveuteveseeseseeeseseeseseesesessesesseseesesesseseeseseesesasesansesansesasseseseeseseeseseeseseesesasesesesansesensesensaseneasas . 15,282,895 |..

60934N-50-0 ...... FEDERATED TRSY 0BLIG INST 68 I 06/30/2023 457,000 |.. ... 515,510
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 605,896,085 0 2,770,594
25160K-306 ....... [ DEUTSCHE ASSET MANAGEMENT: CASH MANAGEMENT INSTITUTIONAL ...vooveooeossesssssssssessessseossssnsnesenssnesansenessnssnsssnssssssnesnsssnssnessnssnsssnsenessnesnessnssnsssnes |asensonses Jorseesneens 06/29/2023 2000 [oviiiiiiiiiin e o 187,069 |..venrieeiiiieiiiieiiiec e 0 Joeeeieiienisei e 0
8309999999. Subtotal - All Other Money Market Mutual Funds 187,069 0 0

8609999999 - Total Cash Equivalents 606,083, 154 0 2,770,594
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