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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 9,506,457 ,877 |ceveevveiericinieirieniiens oo 9,506,457,877 |........... 9,787,820,756
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 14,691,889 |....ocvevririe 500,000 |..cceveuennee 14,191,889 |...ccccvnee 14,411,150
2.2 COMMON SOCKS ...ttt nenen [oeossenineenanas 173,387,977 | 4,080,226 |.....ccovene.. 169,307,751 | 163,383,113
3. Mortgage loans on real estate:
B FIISEHENS ..ot [ 1,700,565,904 |.......cooonvveirinneineinies orreeieins 1,700,565,904 |........... 1,745,517, 181
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDBIANCES) ...oeeveiieceie ettt |oebeneenenenees 11,394,370 | oo 11,394,370 |ocvcrnne. 11,739,370
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash ($
[ J 301,504,714 ) and short-term
investments ($ ... 7,000,000 ) oo [ 234,317,113 | [ 234,317,113 | 215,285,443
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... [ceoeeerrenene 448,206,563 |................... 5,497,622 |............... 442,708,941 |...oooe 441,413,709
7. Derivatives ............... 015,629,107 [ ... 15,629,107 |.. ..8,200,308
8. Other iNVESLEd @SSELS ......ovrurureeeeiicieieeeeeieeeieiee st nseseseens [roseenisecnenns 142,654,014 |..ooeiiine 24,921 142,629,093 |............... 141,459,896
9. ReCEIVaADIES fOr SECUMEIES .......vvueiecieiicieicieiieeeieeie et [reeceeeecaeeeeees 8,588,435 |...coviiicinn 633,628 |...ovoieiicrnne 7,954,807 |[.covcvriiinee 9,504,812
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 12,255,893,249 |................. 10,736,397 |......... 12,245,156,852 |........... 12,538,735,738
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14.  Investment income due and @CCIUET ..........c.ceurureiiuceeinerinieieieieeeeseeeieieeeeas feneeeeininns 115,812,442 |.ocoiciicciins [ 115,812,442 |.....cccoven. 118,833,536
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 55,685,788 |.....ocveererirriieieinnes [ 55,685,788 |.......co...... 63,963, 150
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........cccoeeveieieiiieierieceeee e [oeeeeeeeeeens 293,108,089 |.......cccvoveeviveres 1,922 (oo 293,106,167 |................ 283,593,257
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from r@INSUIETS ...........cccereeeurureeerereneeieeeeeenesnas [rorereersicnenns 83,713,019 | 30,007,463
16.2 Funds held by or deposited with reinsured companies ............c.ccccceeeees |oerrnieenenes 314,162,626 |....cocvoveeeieiiee
16.3 Other amounts receivable under reinsurance contracts .. 11,873,134 |
17.  Amounts receivable relating to uninsured plans ............cccceoiiiiniiniinieniens e e
18.1 Current federal and foreign income tax recoverable and interest thereon .... [......cccccoiiiiiiiiiiin i
18.2 Net deferred tax asset ..........coocoeerueennne . 486,421,592 |.. . 402,598,996 |..
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 6,079,144 |
20. Electronic data processing equipment and SOftWAre ............ccccovvveieierereeerens forvvieciiinnnns 830,260 |..coovvrvriinnen 830,260 ..o [0 O 0
21. Furniture and equipment, including health care delivery assets
(8 e ) ettt |rene e 60,269 ..o 60,269 ..o [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ................cccccoeeviveiiieeies foorevieniieniens 2,546,685 |....coeiiiieeee e 2,546,685 |.....cccevivennnne 128,174
24. Health care ($ ...ccocvrvvevccciriiecceae ) and other amounts receivable ...... |- [ [ (O O 0
25.  Aggregate write-ins for other than invested assets ............ccooceeeeeirieeieeeerenns rovnnccennnns 20,991,932 | 10,784,166 |.........cccvu.n. 10,207,766 |................ 10,714,655
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 13,647,178,229 |............... 455,019,473 |.......... 13,192,158,756 |.......... 13,540, 123,283
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...eeeececaeeeee e aeeeeee e e see e e e e e s seseseeesssesesesesesnsnsesesesesnnsnnansenns [reniniesanns 4,249,373, 777 |oeieinieneeneenies e 4,249,373,777 |............ 4,135,323,264
28. Total (Lines 26 and 27) 17,896,552,006 455,019,473 17,441,532,533 17,675,446,547
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501.  Miscellaneous receivables ... Liiiieens 6,525,882 |.....oovvvevrrrrirrinns 37,282 | 6,488,600 |.........connnee. 6,469,338
2502. Premium tax refunds receivable ... o 1,921,976 oo o 1,921,976 |..oooovee 2,398,616
2503. Business services agreement receivable ... e 1,797,190 oo oo 1,797,190 |ooveriine. 1,846,701
2598. Summary of remaining write-ins for Line 25 from overflow page ... 10,746,884 |... 10,746,884 |...
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 20,991,932 10,784,166 10,207,766 10,714,655




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 9,784,778,081
(including $  .cocovnene. 718,185,226 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  ......cccooeiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U aT o= o PP RP PP
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  .o.eeeeeeine 1,996 accident and health premiums .............ccoceueveres foreeeeenenncnnnnes 5,507,087 |oeeeen. 5,134,591
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 142,825,157 |..coeenee 153,765,199
9.4 Interest Maintenance Reserve 37,552,632 |.....cocoee.... 42 762,385
10. Commissions to agents due or accrued-life and annuity contracts $
T 146 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $ 97,796 accrued for expense
allowances recognized in reserves, net of reinsured allowances) .......
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ (2,129,390) on reallzed capltal gains (losses) ...
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE .........ovveeieieiieteeeeeeeeee ettt sttt et s e e s st s et et e s easss s s st et et esessssass s s sesesesessssasnssseseseses|eeeseneneneannes 120,053,321 oo 109,544,601
24.02 Reinsurance in unauthorized and certified ($ .......cooeevevrvrnrrscennnns ) companies 13,253,863 |...ccveeeee 12,377,950
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers . ..1,142,885,003 |... 1,164,731,714
24.04 Payable to parent, subsidiaries and affiliates ..8,995,506 |... .. 10,176,531
2405 Drafts OULSTANMING ... .eoeeiieeii ittt ettt a e e e st e e st e es e e eae e st e s e eas e easeeaeeensees e e eseeemeesee s e enseenseanseenseenseans [oreeinneiaesiae e e e s e e s aesaesns [oaeeeeesee st e s
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene ...179,500 |...
24.09 Payable for securities ...... 1,288,662 |...
24.10 Payable fOr SECUIES IENTING .....couuiiieeieiieee ettt et et e et e e bt e e e e e e e abeeseeeaeeeseeaseeseenseenseenseenseaneesneens [soeesaesssesiaesseesaessaessaeenes
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 4,545,000 2,245,000
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 12,391,521,265 12,768,038,637
27. From Separate Accounts Statement 4,249 373,777 |............ 4.135,323,264
28. Total liabilities (Lines 26 and 27) 16,640,895,042 16,903,361,901
29. Common capital stock 25,651,000 |...cccveoveens 25,651,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 774,986,491 746,433,646
38. Totals of Lines 29, 30 and 37 800,637,491 772,084,646
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 17,441,532,533 17,675,446 ,547
DETAILS OF WRITE-INS
2501. Derivatives collateral 4,545,000 | 2,245,000
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......coiiiiiiiiiiiiiiiiite sttt oo O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,545,000 2,245,000
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............c.cccoceveenen.
2. Considerations for supplementary contracts with life contingencies.............ccocceeoiiiiiiiincncceee
3. NetinvestmentinCome ............ccccooiiiiiiiiiiiii i
4.  Amortization of Interest Maintenance Reserve (IMR) ..........ccccooiiiiiiiniiiiiences
5. Separate Accounts net gain from operations excluding unrealized gains or losses .
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 54,827,063 |...coeveeenne 71,508,182 |................ 124,797,711
7. Reserve adjustments on reiNSUranCe CEAEA ............cccovevviviveuererieieeeeeieieteteseese e seseses s s e (47,332,553)...cccvence (44,402,676 ......c.coc... (89,289,376)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cvieuereueieiiieeieeeseiesesesese st se e st s ssssnsssesens [eseesnscicacees 39,428,179 | 44,645,386 |................. 85,445,916
8.2 Charges and fees for deposit-type CONTACES .............ceiiiieieieretcececeeeieieeeie et [eee e 2,416 | 2,105 [ 9,611
8.3 Aggregate write-ins for miscellaneous income .. 12,626,600 11,203,832 23,585,483
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 441,172,321 483,500,772 926,832,114
10.  DEath DENEFIS ......ooeureeereeiiciciee et | 168,829,136 |......cc.cnc.. 197,051,328 |..cooveenne 388,004,815
11.  Matured endowments (excluding guaranteed annual pure endowments) . , e 1,027,170 | 1,786,453
12, ANNUILY DENETILS ©..veiiececeetieee ittt s st e e e s e e s eees et s s es e ns et e s s s eensee e e 164,379,493 |.............. 165,691,008 |............... 331,340,789
13. Disability benefits and benefits under accident and health CONracts ...............ccceueueveeieiiveieveierevceeens oo 2,103,353 .o 2,201,999 | 4,488,468
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccooviieiinnneneneiefe e s 0
15.  Surrender benefits and withdrawals for life contracts ..................... . 280,499,524 |.. ..303,144 664 |.. ..586,320,318
T € o TU o T oo T g 1Y7=Y 1o o I AP RO TOPRURP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 7,604,068 |................... 8,576,904 |................. 16,349,599
18. Payments on supplementary contracts with life CONtINGENCIES ...........cccccveieieveieieeeceeceeee e 10,008,590 |....cccevveennee 9,059,114 |..cooveen. 19,046,397
19. Increase in aggregate reserves for life and accident and health contracts (283,948,266) 7,129,320 (472,100,237)
20.  Totals (LINES 10 10 1) .uuiiiiiurieieieieicseieeeieeeeesesseeeseessseseseeeeesesessessesssesesesesesssesesesesesassesnsesesesnsnnsessoansnansssssnnnn 350,192,808 |........c...... 693,881,502 |.....ccccocenve 875,326,602
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 19,377,968 |..ocoeeeenne 22,852,581 |..cocveeee 42,471,609
22. Commissions and expense allowances on reinsurance assumed . ... 24,288,666 |.. ...24,625,186 |.. ... 47,741,152
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 66,106,927 |........c......... 92,287,179 |.ceoee. 168,029,273
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 10,758,539 |....ccovnnee 10,637,552 |.coooveene. 21,484 110
25. Increase in loading on deferred and uncollected Premiums ............cccvcveveveueuciieieeeieieeeeeeese e oo 1,784,980 |.. ..(34,322,189)|.. ... 11,533,284
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE ...........c.cceeeeevievevereeeeeeeeeee e o (171,778,952)(.............. (173,317,906)|.............. (335,633,418)
27. Aggregate write-ins for deductions ... 23,202,472 23,931,270 47,510,965
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 323,933,408 660,575,175 878,463,577
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 117,238,913 |............. (177,074,403)|.....cnceeenene 48,368,537
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cceviiriueueriiiiiieiieteieiie ettt se s essese s ss s es s [ecseeseesnaceas 117,238,913 | (177,074,403)|.....cocun...... 48,368,537
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 26,927,083 (47,775,463) (32,059,869)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.covoveueuerereiieneaeaens foreeeeeciceeens 90,311,830 |.ccovneneee (129,298,940)|................. 80,428,406
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (1,160,729) (excluding taxes of $  ...eeeveerereucunne (959,718)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (43,484,308) (25,646,853) (83,529,364)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 46,827,522 (154,945,793) (3,100,958)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 772,084,646 864,579,614 864,579,614
37, NELINCOME (LINE 35) -..cuuuiiiieeeieeeeete i eieteeeese e ssaeeeeeeseesesesesesaessesesesesas s sesesesasessansesesesasnsesesesesesanfonsesannnansneen 46,827,522 (154,945,793)|....cocveeneee (3,100,958)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (2,877,612) ... (9,677,827)].. ... 75,871,113 |. ..160,383,513
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeieveverereieeeieeeieieseee e e 1,153,500 |.. ... (2,031,000)|.. ... (1,211,000)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas .. 14,977,304 ... 3,050,880 |.. ..(13,399,358)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(27,598,823)]|.. ..(35,158,093)].. ... (4,788,261)
42. Change in liability for reinsurance in unauthorized and certified companies ............ ....(875,913)|.. ..(16,152,118)]|.. ..(12,373,210)
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........c.cccoeeveescfeviiiiiiiiiiiiiiiiiiii s
44,  Change in asset VAIUALION FESEIVE .............c.c.cueuruieieeeeeeeeeeeee ettt ss st seseas s s s s s e s esessassas e eeeneeeeeeas (10,508,720)[....cocveveencee 5,671,952
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
T O] =Ty o TR g TET0 4 o) (U3 g o] (=T O A AU RO
49. Cumulative effect of changes in accounting PriNCIPIES ..........ccoiiiiiiiieiiiiiie e e [ [ 0
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieie ..
51.4 Change in surplus as a result of FEINSUTANCE .............c.ceueueeeieeeieeeeeeeieeeeeeie e e (14,868,661)
52.  Dividends t0 SIOCKNOIAETS ...........c.cuevieieiiiiiieieteteteeeeee ettt teteseses ettt s s ss st sesesessss s s e s seseseseseafeeeee e eees et 0
53. Aggregate write-ins for gains and losses in surplus 29,124,463 (75,866,569) (177,757,116)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 28,552,845 (228,116,489) (92,494 ,968)
55. Capital and surplus, as of statement date (Lines 36 + 54) 800,637,491 636,463,125 772,084,646
DETAILS OF WRITE-INS
08.301. FUNA MANAGET TEDATES ....cvivvieieieiiee ettt ettt ettt s s s s |e et 4,976,046 |.................. 6,145,605 |.......co.oe... 11,375,503
08.302. Interest income on funds Withheld ...........ocooioiieiiiee e s 7,230,858 |..cooveen. 4,975,054 ..ol 12,107,188
08.303. MiSCEIIANBOUS TNCOME .......ovieeeeeeeeeeeee ettt ea e e ea e e eeeneeseneeteaseeeaneseaenens fereeeneeeeaeeneaenans 419,696 ..o 83,173 [ 102,792
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 12,626,600 11,203,832 23,585,483
2701. Interest expense on funds withheld .... ...23,193,442 |. ... 23,874,858 |. ... 47,454 553
2702. Modco adjustment on reinsUrance asSUMEd ...........occcooioioioieucuciiiieie ettt e 9,030 | 56,412 | 56,412
DA 01 T T KOTSRS TR RO SRR TR PR NPT PRRRUPRRRPRTRTOPIN
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) 23,202,472 23,931,270 47,510,965
5301. Special tax allocation agreement with Genworth Financial .......cccccoooiiiiciioieicccceccceeeee e o (75,866,569)|.............. (177,757,116)
5302. Prior period correction - Cross—entity term conversions, net of deferred tax of $8,590,505 ..|............. 32,316,661 |- o
5303. Prior period correction - Incorrect coding for term conversion correction, net of deferred
1aX 0F $848,559 ...ttt s s s e (3,192,198 |- [
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge .............ccueeieveveieieveeceiieeeeeee oo [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 29,124,463 (75,866,569) (177,757,116)




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

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiieiiieiieiicieee ettt [oressinessnees 120,475,948 |.......ccccone. 97,256,309 |.......ccconnee 210,134,636
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 273,903,610 |...coccveneene 286,006,297 |.......ccc..... 559,139,274
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 80,683,044 54,399,968 116,253,415
4. TOtal (LINES 110 3) oottt 475,062,602 437,662,574 885,527,325
5. Benefit and 10SS related PAYMENTS ............ccucviuiiiiiiicicieteeeeeeee ettt s e st sessnnens [evesesesnnanad 601,112,729 |...oovee 646,230,993 |............ 1,257,634,731
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeevecncne (170,740,696).............. (173,880,932)|.............. (335, 146,397)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveveveveveveucceeeenns fererreeiens 119,968,5% |............... 150,259,163 |................ 276,366,466
8. Dividends paid t0 POIICYNOIAETS .........c.ccoviviveverceieiieeeeeietetet ettt s s es s sesesesn s [eeereseene s seerenenas 5,541 | 2,300 | 2,761
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 29,186,448 4,172,167 (19,634,321)
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 579,532,616 626,783,691 1,179,223,240
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (104,470,014) (189,121,117) (293,695,915)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb ..848,359, 190
12.2 Stocks .............. ... 14,261,836
12.3 Mortgage loans ... ..219,424,388
124 REAI €STALE ... eee e eee e eee e e e seneen e sen s s s senesJeereerrereeirereeieereereeieen O [0 [ 2,247,715
12.5 Other iINVESIEA @SSELS ......c.cueveriricieieeeirirececeeteere st seesseetessesessssesessssesnsesessssssnnssssessssssnnss [oeeseeroncnesnnnees 198,088 |oveiicucnninionicnen 74,628 [ 1,152,768
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceies oo, (O [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 201,183 (1,440,400) 18,004,932
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovveveverceieieeeeeeee et esesn e [oevesesennnas 375,422,365 |................ 647,753,270 |............ 1,103,450,829
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOUPOTRR 42,422,923 | 112,410,752 |.....co.cecc. 276,319,753
1312 SEOCKS ...ttt [oetenn s 366,028 |.....coccvrieeine 299,368 |......cccovvrneee 1,347,356
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes (VS 136,693,408 |............... 211,804,476
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......viuuieiieiiiecirieiee ettt nnies |oeiises s (U 505,598 |.......ccconeene 21,502,811
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 57,103,847 29,920,965 73,000, 182
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 99,892,798 279,830,091 583,974,578
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 479,344 (16,865,055) (21,298,180)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 275,050,223 384,788,234 540,774,431
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ................cccoveveveeccceren frevereennens (127,104,703)[...coovenvee (67,756,145)|.............. (139,981,067)
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (24,443,836) (30,970,911) (61,120,618)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (151,548,539) (98,727,056) (201,101,685)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 19,031,670 |.ccooveeenene 96,940,061 |......ccccvvnvne 45,976,831
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovveeieieieteeeeeeee ettt s s s s seseseseasnannns |oeseseseenenenen 215,285,443 |.............. 169,308,612 |................ 169,308,612
19.2 End of period (Line 18 plus Line 19.1) 234,317,113 266,248,673 215,285,443
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Securities exchanges bond proceeds (Line 12.1) (57,732,546)................ (77,800,678)|.............. (108,725,093)
20.0002. Securities exchanges bonds acquired (Line 13.1) (57,732,546)................ (77,800,678)|.............. (108,725,093)
20.0003. Tax sharing agreement transfer of taxes payable (Line 9) ..(11,667,398)].. ... (8,177,965)|.. ...(22,559,219)
20.0004. Tax sharing agreement transfer of taxes payable ... (6,844 ,521)].. (108,764,517) |.. .(364,508,280)
20.0005. Tax sharing agreement transfer of taxes payable (18,511,919)(................ (41,075,913) [ (209,310,383)
20.0006. Tax sharing agreement transfer of taxes payable (Line 16.6) .......cccoooiiiiiiiniiiiieciiiierinie oo (V1N R (75,866,569) .............. (177,757,116)
20.0007. Interest capitalization (Line 2) ..ccocooviivnnincninciicnnne ... (4,073,210)|.. ... (4,086,370)|.. ... (8,128,475)
20.0008. Interest capitalization (Line 13.1) .o [oerereeseseneaes (4,073,210) v (4,086,370) |......cceneene. (8,128,475)




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

1o INAUSEHAL TIFE oottt 18,988 | 21,998 [ 40,423

2. Ordinary life INSUFANGE .........c.cvvvieieitetiiiiiiceeie ettt be et ssse s ss s ese b s st b s sssnses s s ssssnea eeseseienennas 467,977,619 | 497,706,595 |.......co.c... 956,215,619

3. Ordinary iNAIVIAUAl BNNUILIES .........c.veuivereiiiierieeteieiseeeese et be st ses b sn st s s s snsnsesafoesesenseseseeeens 9,936,410 |..oovovvernee 7,707,429 |..ooooene 12,604,966

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

5. GroUP lIfE INSUFANCE .......ceveeeeeeeeeeeeeeeee ettt s e e e snseseseseaessanessnseseseseansnanafer e enesseseseseseaens 894,750 .o 852,391 [ 2,129,513

6. GIOUD GNNUILIES .....vvevevieceeeeeeeeeete et eecseseeeeses e tetesses s esesssese s et esessesesasssssesesesesssn s esssssnsesesesnsnasesasasssesesesfensenseseseseseseaens 201,002 [ 217,106 .o 459,349

T A H = GIOUP oottt ettt bbbttt s ettt 1,018 | 981 [ 1,886

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

9. A& H = OtNET oot [ 15,569,664 |.......ccvvuvne 15,606,318 |........c.co.cc 31,023,005

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) ......cvieiuiueieiiiiicecteieieeeeeie et es bbb sse bbb s ebenennae 494,599,451 |.............. 522,112,818 |............ 1,002,474,761
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13. Subtotal (LINES 11 throUGN 12) .....ceiueueiiiiieiieieteieeeeeie e bbb ss bbbt 494,599,451 |.............. 522,112,818 |............ 1,002,474,761
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) 499,599,451 522,112,818 1,002,474,761

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




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

NOTES TO THE FINANCIAL STATEMENTS
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STATEMENT AS OF JUNE 30, 2023 OF THE GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The accompanying statutory financial statements of Genworth Life and Annuity Insurance Company (the “Company”)
have been prepared on the basis of accounting practices prescribed or permitted by the Commonwealth of Virginia
State Corporation Commission Bureau of Insurance (the “Virginia Bureau”).

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

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

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

NET INCOME (LOSS)
(1) Company state basis (Page 4, Line
35, Columns 1&2)
XXX XXX XXX $ 46,827,522 $ (3,100,958)
(2) State Prescribed Practices that
increase/(decrease) NAIC SAP:

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

(4) NAIC SAP (1-2-3=4)
XXX XXX XXX $ 46,827,522 $  (3,100,958)

SURPLUS

(5) Company state basis (Page 3, Line
38, Columns 1&2)
XXX XXX XXX $ 800,637,491 $ 772,084,646

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

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

(8) NAIC SAP (5-6-7=8)
XXX XXX XXX  $ 800,637,491 $ 772,084,646

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.

Going Concern

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

Note 2 - Accounting Changes and Corrections of Errors

Corrections of Errors

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

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

Note 3 - Business Combinations and Goodwill

None

Note 4 - Discontinued Operations

None

7.1



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

NOTES TO THE FINANCIAL STATEMENTS

Note 5 - Investments
D. Loan-Backed Securities

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

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

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

(4) Allimpaired 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 $ 11,127,198
2. 12 months or longer 110,362,094

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

1. Less than 12 months $ 300,330,321
2. 12 months or longer 720,008,705

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

None

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

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

H. Repurchase Agreements Transactions Accounted for as a Sale
None

. Reverse Repurchase Agreements Transactions Accounted for as a Sale
None

J. Real Estate
None

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

R. Reporting Entity's Share of Cash Pool by Asset Type
None

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

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

NOTES TO THE FINANCIAL STATEMENTS

Note 7 - Investment Income
No significant change.
Note 8 - Derivative Instruments
No significant change.
Note 9 - Income Taxes

The Company has special tax sharing agreements with River Lake Insurance Company VI (“RLIC VI”) and River Lake
Insurance Company X (“RLIC X”). Under these special tax sharing agreements, the Company is obligated to receive or
make payments on behalf of these companies for Federal income tax amounts receivable or payable by those
companies pursuant to the Tax Allocation Agreement. The tax payments made by the Company on behalf of these
companies are accounted for as deemed capital contributions. The tax payments received by the Company on behalf of
these companies are accounted for as deemed dividends. As of June 30, 2023, the Company recorded the following
related to the these agreements:

Tax receivable Common stock
(payable) increase (decrease)
RLIC VI' $ (10,269,044) $ 10,269,044
RLIC X' (1,398,354) 1,398,354

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

The Company also has a Special Tax Allocation Agreement with Genworth Financial, Inc. (“Genworth”) whereby the
Company agreed to settle intercompany taxes under the terms of the overall Tax Allocation Agreement of the Genworth
Consolidated Group as if the Company and RLIC VI and RLIC X continued to calculate tax reserves under Model
Regulation 830 for U.S. federal income tax purposes, notwithstanding that the consolidated group filed its U.S. federal
income tax return limiting the tax reserve based upon the Net GAAP Liability shown on the statutory annual statements
of RLIC VI and RLIC X. The purpose of the Special Tax Allocation Agreement between the Company and Genworth is
to defer the recognition of tax expense and related intercompany tax settlements by the Company until the time at which
the Company would have recognized the expense absent the change in the Permitted Practices for RLIC VI and RLIC
X. As of June 30, 2023, the Company did not record an amount related to this agreement.

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

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

In April 2023, the Company received $44,270,576 in cash from GLIC to settle the reinsurance receivables discussed in
Note 2.
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STATEMENT AS OF JUNE 30, 2023 OF THE GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

(1) The Company is a member of Federal Home Loan Bank of Atlanta (“FHLB Atlanta”). Through its membership, the
Company has periodically issued funding agreements to FHLB Atlanta. As of June 30, 2023, the amount of funding
agreements outstanding with FHLB Atlanta was $100,000,000 which related to the total liabilities of $100,201,363,
of which $201,363 was accrued interest. As of December 31, 2022, the amount of funding agreements outstanding
with FHLB Atlanta was $150,000,000 which related to total liabilities of $150,287,000, of which $287,000 was
accrued interest. The Company uses these funds for liquidity management and asset-liability management in an
investment spread strategy, consistent with its other investment spread programs. The Company records the funds
under SSAP No. 52, Deposit Type Contracts, consistent with its accounting for other deposit type contracts. It is
not part of the Company’s strategy to utilize these funds for operations, and any funds obtained from the FHLB
Atlanta for use in general operations would be accounted for under SSAP No. 15, Debt and Holding Company
Obligations, as borrowed money. The tables below indicate the amount of FHLB Atlanta stock purchased, collateral
pledged, assets and liabilities related to the agreement with FHLB Atlanta as of June 30, 2023 and December 31,
2022. The Company has determined the actual or estimated maximum borrowing capacity in accordance with
FHLB Atlanta regulatory and or specific borrowing limits.

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

FHLB Capital Stock
a. Aggregate totals

1. As of June 30, 2023:

Total1(2+3) Generalzaccount Separat: account
(a) Membership stock — Class A $ —1|$ —|$ —
(b) Membership stock — Class B 8,837,800 8,837,800 —
(c) Activity stock 4,250,000 4,250,000 —
(d) Excess stock — — —
(e) Aggregate total (a+b+c+d) 13,087,800 13,087,800 —
(f) Actual or estimated borrowing capacity as
determined by the insurer 750,000,000 XXX XXX
2. As of December 31, 2022:
1 2 3
Total (2+3) General account | Separate account
(a) Membership stock — Class A $ —|$ —1$ —
(b) Membership stock — Class B 9,921,900 9,921,900 —
(c) Activity stock 6,375,000 6,375,000 —
(d) Excess stock — — —
(e) Aggregate total (a+b+c+d) 16,296,900 16,296,900 —
(f) Actual or estimated borrowing capacity as
determined by the insurer 750,000,000 XXX XXX

b. Membership stock (Class A and B) eligible and not eligible for redemption as of June 30, 2023:

Eligible for redemption
Membership stock 1 2 3 4 5 6
Current year | Not eligible Lessthan 6 | 6 months to | 1toless than| 3 to 5 years
total for months less than 1 3 years
(2+3+4+5+6) | redemption year
1. Class A $ o ) —|$ —|$ —|3 —|3 —
2.Class B 8,837,800 8,837,800 — — — —

7.4



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

NOTES TO THE FINANCIAL STATEMENTS

(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

pledged (Lines 2+3)

accounts total collateral

$

278,107,768 | $

281,741,844 | $

100,000,000

pledged

2. Current year general
account total collateral

278,107,768

281,741,844

100,000,000

3. Current year

collateral pledged

separate accounts total

4. Prior year-end total
general and separate

pledged

accounts total collateral

281,377,688

286,456,854

150,000,000

b. Maximum amount pledged during reporting period ending June 30, 2023 and December 31, 2022:

Amount borrowed at
time of maximum
Fair value Carrying value collateral
1. Current year total
general and separate
accounts maximum
collateral pledged
(Lines 2+3) $ 291,923,445 |$ 285,747,310 | $ 100,000,000
2. Current year general
account maximum
collateral pledged 291,923,445 285,747,310 100,000,000
3. Current year
separate accounts
maximum collateral
pledged — — —
4. Prior year-end total
general and separate
accounts maximum
collateral pledged 510,230,158 404,235,991 150,000,000
(4) Borrowing from FHLB
a. Amount as of the reporting date
1. As of June 30, 2023:
1 2 3 4
Total General Separate Funding agreements
(2+3) account accounts reserves established
(a) Debt $ —($ —($ — XXX
(b) Funding agreements 100,000,000 100,000,000 — 100,201,363
(c) Other — — — XXX
(d) Aggregate total (a+b+c) $ 100,000,000 |$ 100,000,000 |$ — 100,201,363
2. As of December 31, 2022:
1 2 3
Total General Separate Funding agreements
(2+3) account accounts reserves established
(a) Debt $ —1$ —|$ — XXX
(b) Funding agreements 150,000,000 150,000,000 — 150,287,000
(c) Other — — — XXX
(d) Aggregate total (a+b+c) $ 150,000,000 |$ 150,000,000 |$ — 150,287,000
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b. Maximum amount during reporting period ending June 30, 2023:

To1tal 2 3

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

c. FHLB — Prepayment obligations

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

1. Debt NO
2. Funding agreements NO
3. Other NO

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and
Other Postretirement Benefit Plans

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

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

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

No significant change.

Note 14 - Liabilities, Contingencies and Assessments

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

Note 15 - Leases
No significant change.

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

No significant change.
Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
None
C. Wash Sales
None

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

None

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

None
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Note 20 - Fair Value Measurements

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

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

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

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

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

A. Fair Value Classifications

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

2023:
Description for each class of asset or Net asset value
liability Level 1 Level 2 Level 3 (NAV) Total
a. Assets at fair value
Bonds
Commercial mortgage backed $ —1$% 120,027 —1% —1$ 120,027
Total bonds — 120,027 — — 120,027
Perpetual Preferred Stock
Industrial and miscellaneous — 12,968,550 1,223,339 — 14,191,889
Total preferred stock — 12,968,550 1,223,339 — 14,191,889
Common stocks
Industrial and miscellaneous 28,056,410 — 13,087,800 — 41,144,210
Total common stock 28,056,410 — 13,087,800 — 41,144,210
Cash equivalents
Money market mutual funds 301,504,714 — — — 301,504,714
Total cash equivalents 301,504,714 — — — 301,504,714
Derivative assets
Equity index options — — 14,940,607 — 14,940,607
Total derivatives — — 14,940,607 — 14,940,607
Separate account assets 4,230,249,601 12,698,367 — — 4,242,947,968
Total assets at fair value/NAV $ 4,559,810,725 | $ 25,786,944 29,251,746 | $ —|$ 4,614,849,415

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

December 31, 2022:

Description for each class of asset or

Net asset value

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

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

as of March 31, into Level out of included in included in Ending balance as
Description 2023 3 Level 3 net income surplus Purchases | Issuances Sales Settlements | of June 30, 2023

a. Assets:

Preferred and
Common
stock $ 16,431,688 | $ —|$ —13 e B 4,4511$ 212,500 | $ —|$ (2,337,500) $ —13 14,311,139
Derivatives 9,724,442 — — (917,078) 5,324,296 2,397,355 — (1,588,408)| — 14,940,607
Total Assets | $ 26,156,130 | $ —1$ —1$ (917,078)| $ 5,328,747 | $ 2,609,855 | $ —|$ (3,925,908) $ —1$ 29,251,746

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

Total gains Total gains
Beginning balance | Transfers | Transfers | and (losses) | and (losses) Ending balance as
as of January 1, into Level out of included in included in of December 31,
Description 2022 3 Level 3 net loss surplus Purchases | Issuances Sales Settlements
a. Assets:
Preferred and
common
stocks $ 17,890,296 | $ —13 —|s 16,8411 $ (426,904)| $ 750,000 | $ —1$ (681,723)| $ —|$ 17,548,510
Derivatives 41,863,747 — — (2,942,789)] (17,128,418)] 13,409,563 — (29,484,142) — 5,717,961
Separate
account
assets 1,041,760 — — — (41,760) — — — (1,000,000)| —
Total Assets $ 60,795,803 | $ —1$ —|$ (2,925,948)| $ (17,597,082)| $ 14,159,563 | $ —|$ (30,165,865)| $ (1,000,000) $ 23,266,471

©)

4)

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

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

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

Transfers Between Levels

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

Valuation Techniques and Inputs

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

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

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

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

The fair value of the majority of separate account assets is based on the quoted prices of the underlying fund

investments and, therefore represents Level 1 pricing. The remaining separate account assets represent Level 2
and 3 pricing, as defined above.
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C. Aggregate Fair Value of All Financial Instruments

The following table sets forth the Company’s financial instruments fair values, admitted amounts and level of fair value
amounts as of June 30, 2023:

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

Bonds $ 8,685,707,653|% 9,506,457,877 |$ —|$ 7,977,816,350|$ 707,891,303 |$ —|$ —
Preferred and
common stocks 55,336,099 55,336,099 28,056,410 12,968,550 14,311,139 — —
Separate
account assets 4,242 947,968 4,242 947,969 | 4,230,249,601 12,698,367 — — —
Mortgage loans 1,552,499,011 1,700,565,904 — —| 1,552,499,011 — —
Short-term
investments 6,917,260 7,000,000 — — 6,917,260 — —
Cash
equivalents 301,504,714 301,504,714 301,504,714 — — — —
Other invested
assets 112,257,140 126,553,704 — 112,257,140 — — —
Derivative
assets 18,642,993 15,629,107 — 3,702,386 14,940,607 — —
Derivative
liabilities 626,131 — 626,131 — — —

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

Not
Type of practicable
financial Aggregate fair Net asset (Carrying
instrument value Admitted assets Level 1 Level 2 Level 3 value (NAV) value)
Bonds $ 8,873,164,056 |$ 9,787,820,756 | $ —|$ 8,113,847,002|$ 759,317,054 |$ — —
Preferred and
common stocks 59,099,906 59,099,906 28,391,856 13,159,540 17,548,510 — —
Separate
account assets 4,128,368,315 4,128,368,315| 4,115,661,400 12,706,915 — — —
Mortgage loans 1,577,694,885 1,745,517,181 — —| 1,577,694,885 — —
Cash
equivalents 276,750,696 276,750,696 276,750,696 — — — —
Other invested
assets 111,864,807 125,090,443 — 111,864,807 — — —
Derivative
assets 9,507,210 7,345,462 — 3,789,249 5,717,961 — —
Derivative
liabilities 209,955 — 209,955 — — —
D. None
E. None

Note 21 - Other Items

None

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

On March 6, 2019, Scottish Re US Inc. (“Scottish Re”), a reinsurance company domiciled in Delaware, was ordered into
receivership for the purposes of rehabilitation by the Court of Chancery of the State of Delaware. On May 3, 2023, the
Receiver concluded that Scottish Re should be liquidated and expects to file a petition to liquidate within 45 days. On
July 13, 2023, the Receiver filed a Motion for Entry of a Liquidation and Injunction Order. On July 18, 2023, the Court
entered a Liquidation and Injunction Order; however, how the payment of claims will be resolved remains unclear. Total
ceded reserves to Scottish Re were $12,979,653 as of June 30, 2023. As of June 30, 2023, reinsurance recoverable
included $29,941,609 related to Scottish Re, but the Company nonadmitted the full amount as it was over 90 days past
due and recorded an unauthorized reinsurance liability of $13,244,523. The Company will continue to monitor the
developments related to the liquidation.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act

None
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Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2022 were $368,094 for the Company’s accident and health line of business. As of
June 30, 2023, $49,019 has been paid for incurred claims and claim adjustment expenses attributable to insured events
of prior years. Reserves remaining for prior years are now $367,955 as of June 30, 2023. Therefore, there has been
$48,880 of unfavorable prior year development from December 31, 2022 to June 30, 2023. Original estimates are
increased or decreased as additional information becomes known regarding individual claims.

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

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

Note 26 - Intercompany Pooling Arrangements
None
Note 27 - Structured Settlements
No significant change.
Note 28 - Health Care Receivables
None
Note 29 - Participating Policies
None
Note 30 - Premium Deficiency Reserves
None
Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No significant change.

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 AND ANNUITY INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as requUIred Dy the MOGEI AGE? .........c.c.cvovcecueeeeeeeeeceete et ettt e ettt esee s s ae e s e s en s s eaetesesenssseaeses et ensnseaesesesassnssaesesesansnsssssesasansnsnaesesanns Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii et 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 settiement of the
reporting entity? .....

LT F= (=N el i =g Lo L PRV RURUR RPN

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

IS @M IMSUEI? ....oieoiectictie ettt eee et e et e e e s e a2 s ee e s e e e s e e e s e e e s ee 2 s e b2 s e e 2 see 2 s e 2 s e e 2 s e e 2 s e a2 s S e 2 s A2 e e e 2 e e e s e e e s e e e s S e e s e s s e b e s e e s h st s b s e e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......oovoviiiiiiiueieriiiei sttt besenas Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee 0001276520
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
TP DRSO NSO
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ ] NA[X]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiicccceen 12/31/2018
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............cccoceveveveveccrereereeecennns 12/31/2018
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
date). ........ 06/04/2020
By what department or departments?
RV AT L = SO S PRSP PPUPRRTRINY
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ooviiiiieeeeeeee ettt ettt e e ee et e s e e e e s e st et et e e s e e e s s es et eseaes e s s s s seseseesesenesansesnseeeanananns Yes [ X] No[ ] NAT ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ X] No[ 1 NAT ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........cveueueieiiieieieteieie ettt sttt s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccooiiiiiiiiiiiiiicieseeeeeeee e Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Capital Brokerage Corporation .........ccoooooorcssninccesseeenns Richmond, VA ....oceeeeeeeeeeneens o e e ... YES....




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY 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, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:

N ettt ettt h ettt e et o4 H £t h £t b etk e e et et eh oA £t a £ e e a £t e h £t ek et e b e e eh oAt et e R £ et e s e et e s etk et h et eh et b et b et et ettt et n e eneaes
9.2 Has the code of ethics for senior managers been amended? .......... ... Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

N ettt a et h et et a £t h £t s e 4ok oot et et oA £t e £ eh oA et h £t ek et eh et eh e e et e R £ et e st et e s et h et e b et eh et et et bt ettt ettt e eneaes
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

N ettt ettt a et ettt a £t h £t h e 4ot e et et et oA £t s £t oA et h £t ek et h et eh et e b e e £ et e e e et e s etk £t h et eh e e e b et et et et s ettt e e aeeneaes

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ...............ccccooiiiiiinn. Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ..........coo.oiiiiiiiiiiiei e S e 2,546,685
INVESTMENT

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

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

... 14,939,032

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

If no, attach a description with this statement.

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

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

8.1



17.3
17.4

18.1
18.2

20.

21.

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

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X ] No [
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York MelTon ... One Wall Street
New York, NY 10286 .........cocooiimreeieieeceee e
Federal Home Loan Bank of Atlanta ... 1475 Peachtree Street, N.E.
Atlanta, GA 30309 ...
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
NZA ot | oottt senes | eeeetee e ettt et a et s et s et s ettt e
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ...... Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
NZA et | ettt s inets ereseserenen | eeeueseu e et ettt
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Western Asset Management Company, LLC .......cocooiirirniniicseeeieeeeiee e (VR
Managed Internally | SR
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s INVested @SSetS?............cccvuevevriiierivereiiiiee e Yes [ ] No[X
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity's invested assets?. Yes [ ] No[X
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
110441 Western Asset Management Company, LLC 549300C5A56 1UXUICN46 .

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

If no, list exceptions:

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

security is not available.

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

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

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:

a. The security was purchased prior to January 1, 2018.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ...........cccoccevieiiiinnnns

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

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

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

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

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

in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccooei.

8.2

Yes [ X ]

Yes [ X ]

Yes [ ]

Yes [ ]

No [

No [

No [ X

No [ X

]

]

]

]

]

]

]



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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I = 4 T T o= T 1= SRS B
B Tty o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI MOTGAGES .........o.vvvevieieieeee ettt ettt ettt st e et e s et et e b et esese s s e s et e s e b e s e s e ss s s e s et et et et esesess s st et esetesesesnssasasesasesesesen T 1,700,565,904
1.14 Total Mortgages in GO0 SANGING .......c.o.vvreeeeeeeeeeeeceete et e eseaeteteteses s e ae e ses s s e aeteseses s assssesesesssasaesesessassssssesesnssassssssannans $ 1,700,565,904

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccovoriuruereieeeececee e eeceeae e $ 1,700,565,904

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 466.400 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvcvivieieiiieeietetetceeeee ettt et eteseseae et es et st e sesesesese s ss et eseses et esssssseses s et et et esess s eseseseses et esesesseses et et et esesessasasasasesea e e s eseseseseneneeae s eseeeeennnens 48.200 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ...........cocieviviiiiitetitieiieeeeetstetetesease et st et e setes et essssss et et eseses et essas s st esesesesesssnas 2aesessesesesesesesenesaeaneeanas 10,230.100 %
Do you act as a custodian for health SAVINGS GCCOUNES? .............ccueueieeeececee et et ee et e esesssaeae s esenssaetetesesensssetesssssensssssetesesenssansenas 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? ............ccccccceoeeevunn.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? .......cvevieieeecieieiieeeetete ettt ettt s st s s st e b st et s s ss ettt s e es et eseses s s anas Yes[ ] No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.ovvecucueeeeeeeeceee ettt a e n s s ssasaesesessananeesnas Yes [ ] No [ 1 NAT ]

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

..... 00000 .....|..AA-3194128 . ..04/01/2023 .. |Allied World Assurance Company Limited .... .BW .|..CAT/G; CAT/I .|. .[Unauthorized.........
..... 00000 .....[..AA-1127200 . ..04/01/2023 .. |Lloyd's Underwriter Syndicate No. 1200 WSM . . . GBR . |--CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....|..AA-1126510 . ..04/01/2023 .. |Lloyd's Underuwriter Syndicate No. 0510 KLN . . . GBR . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....[..AA-1120096 . ..04/01/2023 .. |Lloyd's Underwriter Syndicate No. 1880 TMK . . . GBR . |--CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....|..AA-1128623 . ..04/01/2023 .. |Lloyd's Underwriter Syndicate No 2623 AFB .. . GBR . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....[..AA-1128001 . ..04/01/2023 .. |Lloyd's Underwriter Syndicate No 0623 AFB .. . GBR . |--CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....|..AA-1126004 . ..04/01/2023 .. |Lloyd's Underuwriter Syndicate No. 4444 CNP . . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....[..AA-1126006 . ..04/01/2023 .. |Lloyd's Underwriter Syndicate No. 4472 LIB . . |--CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
L2113 ..13-5459190 .....| ...04/01/2023 .. |United States Fire Insurance Company ..CAT/G; CAT/I . AUTHOR| ZED/REC| PROCAL
.. 16535 ... ..36-4233459 .....| ...04/01/2023 .. |Zurich American Insurance Company ..CAT/G; CAT/I . AUTHOR | ZED/RECIPROCAL
..... 00000 .....|..AA-1128987 . . .|Lloyd's Underwriter Syndicate No. 2987 BRT . . |-.CAT/G; CAT/I .|. .| AUTHOR I 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 ..CAT/G; CAT/I .]..........0L......... | AUTHOR I ZED/RECI PROCAL
..CAT/G; CAT/I .|.cc..... OL........ AUTHOR | ZED/REC | PROCAL

..... 00000 .....[..AA-1120064 ......|...04/01/2023 .. |Lloyd's Underwriter Syndicate No. 1919 CVS




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

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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b el 6,075,524 |................ 304 [ 8,605 ..o 0 [ 6,125,433
2. AIASKA .ot AK e L o 456,807 | 0 | 3,260 oo 0 |
3. Arizona ..... .. AZ 45,772 |..
4. Arkansas .. .. AR ... 15,945 |..
5. California .. ... CA ..
6. Colorado ...... ... CO ..8,881,168 |..
7. Connecticut .. . CT .. 9,557,062 |..
8. Delaware. ............. ... DE
9. District of Columbia . DC |oeeeeveebieiiiiii foiiieee836, 747 |0 300 | O e O

.30,927,883 |..
.16,300,244 |..
.. 2,626,043 |..
..2,692,880 |..
17,047,432 |..
.. 7,007,687 |..

10. Florida ..
11.  Georgia
12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.

16. lowa ..... LA .. 5,664,760 |..
17. Kansas . .. KS .. ..6,833,685 |..
18, KENHUCKY ...oveieiiieeeeeeceee e KY oo b e 4,449,785 |.........03,679,926 [ 6,151 [l O 8,135,862
19, LOUISIANA ..eeveieeeeeiieiceie e LA ,784, 652 | 084 | 0 | 5,835,078
20. Maine ....... .. 3,126,567 |..
21.  Maryland ...10,653, . .10,806,612 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA o b fs 13,814,09 |............... 182,267 |...coeceeee 45,205 | 0 o 14,041,568
23, MIChIgan .......coecoieiiieieieeeee e ML e L [ 13,389,798 |...............303,682 |....occeoeeen 91,014 | 0 [ 13,784,494
24.  Minnesota . .. MN .17,618,884 |..
25.  Mississippi ... MS .. ..3,951,211 |..
26, MiSSOUI -..cueenieneenieieieie e MO oo L [ 9,545,065 ..o 789,121 | 54,065 | 0 | 10,358,251

27, MONEANA ..ouieeeeiee e MT oo L foe 1,722,150 [ 1,388 00 166,576 | O | 1,890, 114
28. Nebraska .. ... NE .. 5,449,765 |..
29. Nevada ........ . NV .. .. 3,005,774 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ b [ 3,267,300 |.....oo.e.... 36,000 .o 219,668 | 0 | 3,522,968
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ e b [ 15,711,235 |l 448,660 ..ll9,279,792 [ O 25,439,696
32.  New Mexico . .. NM ..1,977,213 |..

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

.. 4,517,037 |..
.18,769,382 |..
.. 2,117,865 |..

36. OO ccueuenene .19,435,082 |..
37. Oklahoma . ...3,593,713 |..
38. Oregon......... .. 5,073,529 |..

.23,005,865 |..
.. 1,862,708 |..
.10,384,568 |..
...1,066,042 |..
.10,981,333 |..

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

44, Texas ....... .30,818,148 |..
45, Utah ..... .. 4,824,314 |..
46. Vermont . . ..3,086,828 |..
47, VIrginia .ooceveeeeeeeeeseeeeeeseeeseseseseseneeenees. VA o L [0000000.20,507,9983 [ 117,796 | 66,726 | 0 o 20,692,515
48.  Washington ........cccceerieueieieieieeeeee s 1,385,209

.......... 1
49. West Virginia .
50. Wisconsin ....

51, WYOMING ...cooiiiiiiiiiiiiiice e
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. oo XXX oo (U TN [V R (1 (O (1 0
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX oo (U TN [V R (1 (O (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period............eeveveeeveerieereenes forrens XXX oo e (1 [0 (1 [0 [V PR 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... .2,113,956 L0 0 .. 2,254,360 |..
94.  Aggregate or other amounts not allocable by State..|....... XXX.......|-cceervreiiinnnn. (U TN 0] [V R 0.
95.  Totals (Direct BUSINESS)........cccuevrveeirieinieirieiennns . XXX..... .469,864,772 |. ..10,137,414 |. 0 .. 495,964,677
96. Plus Reinsurance Assumed. XXX . 114,361,235 |. ... 3,802,025 |. 0 .. 118,258,626
97  Totals (All Business).... .584,226,007 |. .. 13,939,439 |. ..16,057, .. .0).......614,223,308 |..
98. Less Reinsurance Cede 511,321,790 [..ccovvennnee 598,521 16,045,224 0l 527,965,535
99. Totals (All Business) less Reinsurance Ceded XXX 72,904,217 13,340,918 12,633 0 86,257,768 5,000,000

DETAILS OF WRITE-INS

58001. ZZZ-Other Alien .. 1,870 |..

.29,022 |. .. 31,792 |

58002. ..oocviiiiiiiiens
58003. ..o feesees XK ernens e e
58998. Summary of remaining write-ins for Line 58 from
OVETflOW PAGE ....cvvviviieirecieciecre e[ XXX e e (1 [0 (1 [0 (VN PO 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 29,922 0 1,870 0 31,792 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveviiicriciecrecieeiecie e[ XXX e e (1 [0 (1 [0 (VN PO 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ceeveueeereieseeieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

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

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

Genworth Financial, Inc.
Global Organizational Chart

As of 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.



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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

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

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

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

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

0001823529 .. [NASDAQ
0001823529 .. | NASDAQ

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

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

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

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

. 4011 ...| Genwor th Financial, Inc. .....cccceeeeees | oees 38458 ....|31-0985858 .. Enact Mortgage Insurance Corporation .......... . Enact Mortgage Holdings, LLC .....cceeeeennnnn Ownership .100.000 ...|Genworth Financial,
Enact Mortgage Insurance Corporation of North

. 4011 ...| Genwor th Financial, Inc. .....ccceeeeees | oees 16675 .... [56-0729821 .. Carolina «oveeeeeeeeeeeeeeeeee e ..NC..... Enact Mortgage Holdings, LLC ......cceeeennnnn Ownership .100.000 ... |Genworth Financial,

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

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

............... 00000 ....|98-1702829 .. Enact Re Ltd. .. ..BWU. . |Enact Mortgage Insurance Corporation . | Ownership.. .100.000 ...|Genworth Financial,

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

............... 00000 ....|54-1304309 .. Genworth Financial Agency, Inc. ................ |.. VA..... Genwor th North America Corporation .......... |Ownership.. .100.000 ...|Genworth Financial,

Genworth Financial International Holdings,

................................................................ 00000 . |Genworth Financial Asia Limited ................ |..HKG.... LLC eeeieeiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ounership.. .100.000 ...|Genworth Financial,

................................................................ 00000 80-0873306 NYSE ... . | Genworth Financial, Inc. ........... .. DE... Remainder publicly owned .... Ownership.. .100.000 ...|Genworth Financial,

................................................................ 00000 Genworth Financial India Private Limited .... |..IND.... Genwor th North America Corporation .......... |Ownership.. ..99.990 ....|Genworth Financial,

................................................................ 00000 Genworth Financial India Private Limited .... |..IND.... Genwor th Holdings, Inc. .............ccccuunnnn.. | Ounership.. ..0.010 .... | Genworth Financial,
Genworth Financial International Holdings,

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

................................................................ 00000 ....| weveeiiiii | e | e Enact Holdings, Inc. .........cccccecunvunnnnnnn. | Ownership .100.000 ...|Genworth Financial,
................................................................ 00000 ....|33-1073076 .. Genworth Holdings, Inc. ....... . Genwor th Financial, Inc. . . [Ownership.. .100.000 ... | Genworth Financial,
. 4011 ...| Genwor th Financial, Inc. .....cccceeeeees | oees 94072 ....|56-1311049 .. Genworth Insurance Company ... . Genwor th Financial, Inc. . . [Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 65536 ....|54-0283385 .. Genworth Life and Annuity Insurance Company .| Genworth Life Insurance Company Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. .....ccceeeeees | oees 70025 ....|91-6027719 .. Genworth Life Insurance Company ................ Genwor th North America Corporation .......... Ownership.. .100.000 ...|Genworth Financial,
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York Genworth Life Insurance Company .............. Ownership.. ..65.500 ....| Genworth Financial,
Genworth Life and Annuity Insurance
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | eeeee 72990 ....|22-2882416 .. Genworth Life Insurance Company of New York |..NY..... . COMPANY e Ownership.. ..34.500 ....|Genworth Financial, Inc. ........cceeeee. e N0 e
................................................................ 00000 ....|91-1277112 .. Genworth North America Corporation ............ |..WA.....] ..... Genwor th Holdings, Inc. ..... Ownership.. .100.000 ...|Genworth Financial, Inc. ....cooeeveeees | eeee N0 e o
Genwor th Seguros de Credito a la Vivienda, Genwor th Financial International Holdings,
................................................................ 00000 SA. de C.V. i MEX ) e T A [LLC eieeeeeeeeens | OWNETSDiD ..99.988 ....|Genworth Financial, Inc. ....oovvvveeees | coee N0 ceeee o
Genwor th Seguros de Credito a la Vivienda,
................................................................ 00000 SA. deC.V. i | LMEXGLLL) AL | Genwor th Holdings, Inc. ..o | Ownership .. 0.012 .... |Genworth Financial, Inc. ....ooevveeees |l VSt e s
Genwor th Financial International Holdings,
................................................................ 00000 Genworth Servicios, S. de R.L. de C.V. ....... | .MEX.... LLC wereiiiiiieiieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen. | Ounership.. .100.000 ...|Genworth Financial, Inc. ....ooeveeeees | eoee N0 ceeee i
................................................................ 00000 Genwor th Servicios, S. de R.L. de C.V. ....... | ..MEX.... Genwor th Holdings, Inc. ......................... | Ownership.. ..0.000 ....|Genworth Financial, Inc. ..c.ccoovvvvneeens ool YESo ) eeen e
Genworth (Shanghai) Health Consulting
............... 00000 Services Company Limited .. Genworth Financial Asia Limited ............. |Ownership.. .100.000 ...|Genworth Financial,

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

GFOM LLC oo
GLIC Real Estate Holding, LLC

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

. | Ownership..
Ownership..

. | Genworth Life Insurance Company ...
. | Genwor th Life Insurance Company ... .
Genworth Life Insurance Company of New York
................................................................ 00000 ....[74-3128556 ..| ..cevvveree | eveemieensiee [ eeerieeenieeesieeenieeenenee. |GLICNY Real Estate Holding, LLC ..oooeeevveens [ DEeecfaee et NFA e e [ OWNEESRPL e . 100,000 .. [ Genwor th Financial, Inc. .oooveeevceeene e N0 f s s
Genworth Life and Annuity Insurance
................................................................ 00000 ... 20-2528615 ..  ...cooeeeee | eeeeeeeieiiees | eeeveeeeeeiiiieiieeeeeeeeeee.... | GNWLAAC Real Estate Holding, LLC ............... [..DE.....[.......DS........ | COMPANY ......eevuumuummnnnnnininninninnnnnnnnennnnen. | OUNEIShip.cceeeiiiiiiiiiiiiieiieeeeeeeee... .. 100.000 ... [Genwor th Financial, Inc. ..o [ N0 L




L€l

SCHEDULE Y

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

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

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

..| Genworth Financial, Inc.

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

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

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

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

.| 23-2571379 ..

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

Newco Properties, Inc.

River Lake Insurance Company VI

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

. |Monument Lane PCC, Inc. .

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

Monument Lane PCC, Inc. .

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

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

Ownership..
Ownership

OWNErship..ccoeeeeeeeeeeeeeeee e

OWNErship..coeeeeeeeeeeeeeeeee e

Ownership
Ownership

ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee

..4.100.000 ...
.100.000 ...

.100.000 ...

.100.000 ...

.100.000 ...
.100.000 ...

.100.000 ...

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

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

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

Genwor th Financial, Inc.

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




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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

be filed with the state of domicile and electronically With the NAIC? .............cccceueuiiiieeececeeeeeeeeeeceete e e et ee e st et es e eae e esen et senns YES

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

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

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

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

Bar Code:

TR

6 5 &5 8 6 2 0 2 § 4 9 0 0
TR IATNA AT R

6 5 &5 8 6 2 0 2 § 3 6 5 0
e ||
XXXV [Document Identifier 445]

6 5 &5 8 6 2 0 2 8§ 4 4 5 0
eyt | NN AN
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 5 &5 8 6 2 0 2 8§ 4 4 7 0 0
rmseszssssetasis = | AR A
Actuarial Guideline XXXVI [Document Identifier 448]

6 5 5 8 6 2 0 2 8§ 4 4 8 0 0

0

o
—

[
[
[
[
[

o
—

o o
— —
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

1

2

3

4
December 31

Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Prepaid eXPENSES .....cceveeieiiiieiieieteteecee ettt nenes |orereseseannnas 10,746,884 |................. 10,746,884 |....ooooeeeeeeeeeee 0 [
2597. Summary of remaining write-ins for Line 25 from overflow page 10,746,884 10,746,884 0 0

15




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

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvovcveveveueeeeceeiieie ettt et easas s sessseseseseanas [eoeseeenesenenas 11,739,370 | 12,894,642
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt sttt e e b e et e et e e e e sneesaeesseenneenneenens [sesseeiseeseeteeseesenseenaeens [oeseenseenseense e e et e e ean e
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals 1,782,441
5. Deduct amounts received on disposals 2,247,715
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 345,000 689,998
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 11,394,370 |... 11,739,370
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 11,394,370 11,739,370
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 1,745,517,181 |........... 1,753,138,113
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...211,304,476
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,700,565,904 1,745,517,181
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 141,484,954 123,404,220
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 10,500,000
2.2 Additional investment made after acquisition ... .... 11,002,811
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals 158,638
8. Deduct amortization of premium and depreciation 87,784 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13. Statement value at end of current period (Line 11 minus Line 12) 142,629,093 141,459,896
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 9,970,696,054 |.......... 10,535,310,174
2. Cost of bonds and stocks acquired 123,106,626 ...603,831,060
3. Accrual of discount 8,811,802 .... 20,586,753
4. Unrealized valuation increase (decrease) 1,592,768 ...162,408,702
5. Total gain (loss) on disposals ..(12,209,490)... ....(633,480)
6. Deduct consideration for bonds and stocks disposed of 394,867,417 |............ 1,339,232,292
7. Deduct amortization of premium 3,924,698 ... 13,741,756
8. Total foreign exchange change in book/adjusted carrying value 1,153,500 ... (1,211,000)
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... 3,377,893
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......ccccecerirrririrrerereeereresesieeneeeenes feeeee. 9,694,037, 743 | 9,970,696,054
12.  Deduct total nonadmitted amounts ettt s ettt se s s nsnsesesessssnsesesessnnnsssesensnsnn [eeenencceeeenene 8,080,220 [ 5,081,035
13. Statement value at end of current period (Line 11 minus Line 12) 9,689,957,517 9,965,615,019

SI101




AV

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

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 4,979,769,172 |...oocrne. 27,060,730 |....cvvennnee 97,484 127 |.oeee. 53,971,926 |............ 4,979,769,172 |............ 4,963,317, 701 [ [V 4,976,363,098
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 4,288,070,648 |................. 30,755,656 |.....ccorvnvee 89,583,081 |....cccvnvene. (49,127,014)|............ 4,288,070,648 |............ 4,180,116,209 |.......cooviviiciines [V S 4,423,365, 107
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 359,985,861 |....cooveeeeererreeciciiene [V 5,961,430 |....coccvnnve (1,517,550) ..o 359,985,861 |........c.cc... 352,506,881 |.....ocoeeecerrrecciciiene [V O 368,571,626
4. INAIC 4 () oottt etttk b bt b bk £tk ekt bt b et bt h st et b e ettt et bttt eaens [ e 28,704,472 |.cocoiicirccne [V SO 11,306,722 | (6,999, 721)|.....cccoveee. 28,704,472 |...ccvvenn. 10,398,029 | [V SO 19,392,105
5. NAIC B () et b et b et e bt n s [e e s (U R [0 [V 6,999,030 | [V 6,999,030 | (1
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 125,673 0 5,112 (534) 125,673 120,027 0 128,820
7. Total Bonds 9,656,655,826 57,816,386 204,340,472 3,326,137 9,656,655,826 9,513,457,877 0 9,787,820,756
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 [0 (1
N 2[RRI HOSRR 6,028,038 |.....coovreiiieicine (L RSN [V 113,851 | 6,028,038 |.....ccvvveneee 6,141,889 |...ooiiicrce [V 5,861,150
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 8,575,000 |....coovieerieeirrieiiieiens [0 [V (525,000)|.....cervevenne 8,575,000 |.oecveeriennee 8,050,000 |.eveeeeeecenieeeieeeieens [V 8,550,000
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (L RN
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 (1
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0
14, Total Preferred StOCK ..o 14,603,038 0 0 (411,149) 14,603,038 14,191,889 0 14,411,150
15. Total Bonds and Preferred Stock 9,671,258, 864 57,816,386 204,340,472 2,914,988 9,671,258, 864 9,527,649, 766 0 9,802,231,906
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ e 7,000,000 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ i 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY 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 7,000,000 XXX 7,000,000 0 123,317
SCHEDULE DA - VERIFICATION
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 GISCOUNL ...ttt ettt ee s eseeeeee e eseseeeeeeseseseseseeeeeaeseseeeeee e e s eseeeeee e s e s eseeee 22 s eaeseeee s e s e sesesee e s e ansesesesesssanansees [esnssaciessesensacacseeannas [V R

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

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 [V R

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 [V R

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

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [V R
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccceurureiesieiereeeeeeeeeeeeeeeieeeseseaeas [eeeeeneneneeeees 7,000,000 ..o 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 7,000,000 0
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ..........ccuiuiiieirereteisiisesesesessssssesssesessssssssssesesessssssssesessssssssesesasssssssssesass  sbesssssssssesann 6,780,461
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.cveviiiuiueieieieieeeeieteteiesse ettt ssese st s st ese s ssssesese st s e ses et s ssssesesesessssssssesesessssnsssesesesns ebesessstsseesann 5,118,009
Unrealized Valuation INCrEASE/(AECIEASE) .............cuoviurueueriiiiseseseseissssesese st ssssesesesessssssssesese s sssssses et s sssssses et s s s ssses et sss s e ses et sss s sssesesesssnansesesesanns seesitstesietanas 10,668,552
SSAP NO. 108 AUJUSEMENES ......eiitiitiitiitiiti bbb bbb bbb bbb E e AR E £ E €4 E £ £ E €S E £ E e E e E £ e H €A E e AR E b e AR e E e b e b e e b e bt bt e bbb e bbb nne e
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 (4,958,207)
Considerations received/(Daid) ON tEIMINALONS ............cccueviiueieteiiiieetetetete sttt sse s et s s s e s esesess s s s ses et sss s ssses et s s s sesesesessssssssesesesssssesesesesnanans ebesessstsstetana 1,605,708
440 17251 o PP P PP PPOE
Adjustment to the Book/Adjusted Carrying Value of NEAGEd MM ...........oiiiiiii bbbttt n eateateaaeare s e s e
Total foreign exchange change in BOOK/AGJUSIE CAITYING VAIUE ............ouiueueueuiuiiiiiisisesteteieiesee sttt tesesee st ses b st esese e se s s sebesesesesssssssesesesesannns  febesetnsnenens (1,153,500)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......cccuiuiuruiieiiieeieieieiieesete et ss sttt sesesenans seeessssseesenns 14,849,607
Deduct NONAAMIIEA @SSELS ..........ciiiii i b e b s b e b e b e e b e s b e e h e e b e e b e e R e e E e e E e e E e e R e SR e RS E e R R e R e R e R e R e e e s AReeEeereaeeeae e
Statement value at end of current period (LINE 10 MINUS LINE 1) c...c.oviiiuereiiiiiiecteteieiseesete ettt sses et ss bbbt ss s s bbb s snsebebebessssnsnbebesans fatstiesesisnenes 14,849,607
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT).............ccceueueueeeeeeeeeeetesesessesesesesesssssesesesessassssesesesssssssesasesssassssssassasanas <easssssesesesasasnes 854,847
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............cccceueveieeerecueueeeeeeeecaeas ceeeeeeeeeneeenas (2,079,006)
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvcveveeeeeeeeeeeieteteeeeeeeeeteseiesesessanenes eseesesesssseseseseneeaesesees 0 e 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinNuS ............cccccceeveieieee ceveerererenens (18,222,955)
3.14 Section 1, Column 18, prior year 6,833,470 ................ (25,056,425) ................ (25,056,425)
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccceviiiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevieeeeeeeeeeieteteseeeeeeetese e sesessannee eeeseeesessssesesesesene e sesenes [0 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS ............ccccceceveieeees cevverererenens (18,222,955)
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcueveuruieeeeeeeieiereieeseeenes eeeeeeseseeseneees 6,833,470
3.25 SSAP NO. 108 @QJUSIMENTS ........ovcvevrieieceeeeee ettt teaeasas s e <eeseseeaesesssbebebeseneeaeseaes aeaesesaesesens (25,056,425) ................ (25,056,425)
T8 o) o) =TI (I Lo o g UL IR L= 0 ST PRPTROTRO 0
Cumulative variation margin on terminated contracts during the YEar ..............c.cceveueueueuiieeereeeieeveies sereseseeeeeeeas (41,585,098)
Less:
4.21 Amount used to adjust basis of hedged Item .............ccccceeviieiiieiiiiees e (6,833,469)
4.22 AMOUNE FECOGNIZEA ...ttt s s seseseaeanas eeseseseseeeas (34,751,629)
4.23 SSAP NO. 108 AQJUSIMENLS ........coviiieetetceieieee ettt et teseseas eeeeseseseses et e sesaesenetesees ereseeaesesees (41,585,098)
18] o) o) =TI (I Lo o o g UL IR U= 0 PP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........ciuiiitiiiieie ettt ettt ettt ettt ea et saeesh e e eheeahe e b e e beea bt ea bt ea e e ea et eheeeheeebeeabeabeen Seemeeeaseeaeesaesaesaeasaeaaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs IN PrIOT YA ..ottt e et e eae e s Sesaeeeaeesaessaessaesaeeaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......cerueuereeeeeeeeeeeeeeeaeeetetesesesaeeesesesesssesesesesssassesesesesasassssesessasanes <eassssssesesasa (1,224,159)
[DLTe[Nle (o) = T g ol g EoTe [Ty t=To IE= T 4 [o] U T TR
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.oocurueueieieececeeteteeeesctete e seseescaete et esesssssaesesesessssesesesesensssesesasesssssssssessssssssssesessnsnsnan 2sesesesesasnsas (1,224,159)
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

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

NONE

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

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

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt et e ee e ea s e e e e e e e 2 e e 2 e e e e e s a2t s e s ee e s et st ne s ensene febsiebseesses 14,849,607

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............cc.eueveeccucueueeeceeecceeens eeeeeeresenees (1,224,159)

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt ettt et ea e s s s s st sesesessasnnsesesesessansnnensneneneneeiees s 13,625,448
Part D, SECHON 1, COIUMN B .......iuiiiitiiteieee ettt ettt a et s e s s e s s s s e s e s s e s e s e s s s e st n s et s s s s s eseniens febseebsaesses 15,629,107

Part D, SECHON 1, COIUMN 7 ...ttt ettt s s s s s e s e s s s e st n et e st n s s enseseniens febsiebasecases (2,003,659)

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

Fair Value Check

Part A, Section 1, Column 16 18,016,862

Part B, Section 1, Column 13 (1,224,159)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt ettt et eae e s s st et esesessanas s sesesesesesssnneneneneneneeines s 16,792,703
Part D, SECHON 1, COIUMN O ......uiitiiiici ettt ettt s s s s s e s s e s s s e st n st s s s nseseniens febseebseesses 18,642,994

Part D, SECHON 1, COIUMN 10 ...ttt ettt ettt a e s s e s s e s e s s e s s e s s s s e st n s s s s s enseseniess febssebseenses (1,850,291)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiie ettt sttt ettt sn e e e e sbeesbeesbe e e ennesnes i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..uuiuuiuiiieieeireie ettt es st ss s s st 8 82885 bbbt b bt enies | eebessessessensenns 3,091,133

Part B, SECHON 1, COIUMN 20 .......uiuiuieiiireiseiseiseeeesessesssss s ssessessesse s sse s sses et s e b8 8 282828 s s bbb bbb bbb st st enies esiessensessinae 51,290,702

Part D, SECHON 1, COIUMN 12 ...ttt niene ebesecsesecanes 54,381,835

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieee ettt nenenenens i

Si07



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

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiieeeeieieeeeeeeeee ettt eaeass s s sesesesesssnnas [ereseeseeeennens 276,750,696 |............... 255,266,818
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoevieieeeececececcieeete ettt s ettt s s e e s s s s e s et esesessssasssesesesessasanseseseseses [ereeasanenanas 804,591,269 |........... 1,548,038, 107
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N ISPOSAIS ............c.cccviviueriuerieiiiieeeeieieteseseses et et et teteseses st st esesesesessssssesssssesesesesessssasasssasaseses [oesesenssesnnns 779,837,251 |........... 1,526,554,229
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiirieierererereeeeeeeeieieseseeeeeesenens [ereeeeeneeens 301,504,714 |....coceee 276,750,696
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 301,504,714 276,750,696
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

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

NONE

Schedule A - Part 3 - Real Estate Disposed

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

SCHEDULE B - PART 2

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

Loan Number

Location 4 5 6 7

Actual Cost at
Time of Acquisition

Loan

Type Date Acquired Rate of Interest

8
Additional
Investment Made
After Acquisition

9

Value of Land
and Buildings

3399999 - Totals

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

000002953 ....cevvnneeeeemnnnaenees [HOUSTON oo e T [ i s 01/15/1998 .....[...... 04/11/2023 ..... 0 0 0
901000552 .... . F FRR RN 05/30/2013 ....06/02/2023 ..... 0. 0. ...0
901000560 ... . | MIDDLEBURG HEIGHTS FPRN PR RN 04/30/2013 ....06/23/2023 ..... 0. 0. ...0
901000563 .... SAN DIEGO ... F FRR U RN 05/23/2013 ....05/31/2023 ..... 0. 0. ...0
901001480 . Duluth e i e 03/29/2018 ...04/28/2023 ..... .0 0. ...0
0199999 Mortgages closed by repayment 0 0 0 0
000003423 ...cevveneeeeenniaees ATLANTA e eeeeenen Jeemmeeeeeeenes GAe e [ s fed 06/07/1999 ...ooforeriiiiiinn cevvninnns 0 0 0
000003798 ... CHARLOTTE ...vviviviiieceviineeccvniinns Jeevninneeeennn NOecis e e e 06/29/2000 0. 0. ...0
000003799 ... CHARLOTTE ...eeeeeeeeeeeemneeeeeemmnies Jeemmmeeeeeeeneee N [ s e 06/29/2000 0. 0. ...0
000003800 ... GREENSBORO .....vvvvvvvvnniirirnnninnnnnnns Jevvnnnneeeennne NOecinins e e e 06/29/2000 0. 0. ...0
000003801 ... GREENSBORO .....eeeeeeeeneeeeernnnnneeeenn Jeemmmneeeeennee N o s e 06/29/2000 0. 0. ...0
000004847 ... SEATTLE vvvviiiiiiniieeevecinineeeeenns v WA e s 11/12/2002 0. 0. ...0
000004898 . .. | SEATTLE .07/25/2019 .. 0 0 0
000004898 . .. | SEATTLE .12/02/2002 .. 0 0 0
000005305 . .. | HOLBROOK .. .11/12/2003 .. 0 0 0
000005349 . . |CITY OF INDUSTRY .08/05/2003 .. 0 ..26,436 0 0
000005441 . .| INWOOD ... 01/01/2007 .. 0 ..68,465 0 0
000005450 ... SEATTLE ... 10/15/2003 0. ... 61,748 |... 0. ...0
000005494 .... .. | HOUSTON 10/20/2003 0. .. 102,369 |... 0. ...0
000005528 .... . | VIRGINIA BEACH .. 01/07/2004 0. 0. ...0

000005621 ..veveeeeeiiiiieannneees

02/13/2004 ... foeeiiiiin e
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

000005704 ... WOODLAND HILLS oeevieeiiiiiieeeviiiinees Jevvneneeeenennn CAececiis e e [ 06/08/2004 ....28,966 |.... 0. 0. 0. 0 ....28,966 |. 0. ...0
000005753 .... LOGANVILLE 05/27/2004 ....53,766 |.... 0. 0. 0. 0. ...53,766 |. 0. ...0
000005912 ... ANAHEIM ... 11/02/2004 ..o foeeeeeiies e 9,022 |.... 0. 0. 0. 0 0. ...0
000005936 . .. | LYNNWOOD .. .11/15/2004 .. 42,329 |. 0 0 .0 0 0 0
000006024 . .. |LOUISVILLE .02/15/2005 .. .87,643 |. 0 0 .0 0 0 0
000006025 . . |LOUISVILLE .02/15/2005 .. 0 0 .0 0 . 0 0
000006032 ... 02/22/2005 0. 0. 0. 0 ...170 531 ... 0. ...0
000006058 .... KNOXVILLE .evveeeeeeeeeeeeeeemmieeeeee Jeemmmeeeeeemnes TNececces [ s e 05/16/2005 0. 0. 0. 0. .. 62,168 |... 0. ...0
000006124 ... ALBUQUERQUE .......ceevvneneecirnnnneenenns Jevvnnnneeeenne MM e e e 03/29/2005 0. 0. 0. 0 0. ...0
000006146 .... CLERMONT ..o eeeemeeeeeeemmmeeee Jeemmeeeeeemees Pl e s 08/01/2005 0. 0. 0. 0. 0. ...0
000006204 ... BROOKLYN ..evvvviviieiivieiiieeevvennnes fevvnineeeeeeen N e e e e 06/13/2005 0. 0. 0. 0 0. ...0
000006245 .... OAKTON -eeeeeeeeeeeemne e eeemieeeeee Jeemmmneeeeeme VA e s e 07/05/2005 0. 0. 0. 0. 0. ...0
000006256 ... SALT LAKE CITY wovveiiviiiiieeiveeennnees v UTe e s 01/01/2007 0. 0. 0. 0 0. ...0
000006259 ... LAS CRUCES 08/03/2005 0. 0. 0. 0. 0. ...0
000006291 . .. |LOS ANGELES .08/24/2005 .. 0 0 .0 0 0 0
000006292 . .. |LOS ANGELES ... 08/11/2005 .. 0 0 .0 0 0 0
000006306 . . [MERIDIAN . .08/22/2005 .. 0 0 .0 0 0 0
000006307 ... MERIDIAN e eeeeeeeeeeeemmee oo Jeemmeeeeeeene Do e s e 08/22/2005 0. 0. 0. 0. 0. ...0
000006308 ... MERIDIAN ©.vvvviiieieciiiineeeccinineees fevvnenneeeeenn Do e e e 08/22/2005 0. 0. 0. 0 0. ...0
000006369 ... RIVERSIDE ....eeevveeeeeeemnnieeeeeemnnes Jeemmeeeeeemnnes CAeccccee o i s 10/07/2005 0. 0. 0. 0. 0. ...0
000006391 ... CHARLOTTE ...viivviieeeceeiieeeeeeniinns Jevvninnneeennn NOecs e e e 09/20/2005 0. 0. 0. 0 0. ...0
000006403 ... GLEN ALLEN oveeeieeeeieeeeeeeeeeeeeee Jeemmeeeeeeee VA o e s 11/18/2005 0. 0. 0. 0. 0. ...0
000006452 .... Cleveland ........coevvvevvvviiivnninnnniinnn Jovninnenveennen e oo [ 01/11/2006 0. 0. 0. 0 0. ...0
000006492 .... SOUTHAVEN .. eeeeeneen Jeemmeeeeeeeeee M [ s 11/29/2005 0. 0. 0. 0. 0. ...0
100000009 .... YUCAIPA 03/08/2006 0. 0. 0. 0 0. ...0
100000096 . .. | OWINGS MILLS .02/15/2006 .. 0 0 .0 0 0 0
100000204 . .. | SEATTLE ... .02/15/2006 .. 0 0 .0 0 0 0
100000261 . .. | SAN BERNARDINO ... 01/01/2007 .. 0 0 .0 0 0 0
100000334 . .. | OREGON ... ... 07/26/2006 .. 0 0 .0 0 0 0
100000477 . . | HOUSTON ... .. 08/02/2006 .. 0 0 .0 0 0 0
100000832 ... MANCHESTER .. 01/18/2007 0. 0. 0. 0 0. ...0
100000880 ......evvuneeeeemnnnnaneee [PERRIS oiiiiiiiiiiieeeeeeeeieeeeeen feeeeeeeeeeiee A [ e e 04/12/2007 0. 0. 0. 0. 0. ...0
100000881 .... SAN JACINTO . 04/12/2007 0. 0. 0. 0 0. ...0
100001109 ... LITCHFIELD .. 07/23/2007 0. 0. 0. 0. 0. ...0
100001136 .... SAN DIEGO ... 07/19/2007 0. 0. 0. 0 0. ...0
100001194 ... SUN VALLEY .. 09/06/2007 0. 0. 0. 0. 0. ...0
100001324 . .. | SALINAS ... ... 12/17/2007 .. 0 0 .0 0 0 0
901000201 . .. | ROCKY MOUNT . ... 04/11/2017 .. 0 0 .0 0 0 0
901000234 . .. | WOODBRIDGE ... 04/11/2017 .. 0 0 .0 0 0 0
901000250 . .. | BROOKLYN .. ... 07/19/2011 .. 0 0 .0 0 0 0
901000265 . . | CAMBRIDGE .06/29/2011 .. 0 0 .0 0 74,900 |. 0 0
901000268 ... MIDDLESEX ... 04/12/2017 0. 0. 0. 0. ....50,460 |. 0. ...0
901000274 ... DEL MAR ©.oivviiiieiiiiieeeceiiineeeeens Jevnneneeeeeenns CAec e [ 07/15/2011 0. 0. 0. 0 ... 81,000 |. 0. ...0
901000298 .... GULF BREEZE .......oeeeeeeeeeeeeeemnieeeeee Jeemmeeeeeemnes Pl [ s 10/20/2011 0. 0. 0. 0. 41,145 | 0. ...0
901000301 ... ATLANTA iininiiieeceniieeeeeenes v G oo [ 10/20/2011 0. 0. 0. 0 ....30,302 |. 0. ...0
901000304 .... CHINO e eeeee e eeeeene e e Jeemmeeeeeenes CAecccce e e s 11/14/2011 0. 0. 0. 0. ....24,875 |. 0. ...0
901000315 ... MINNEAPOLIS . 12/28/2011 0. 0. 0. 0 ....29,126 |. 0. ...0
901000340 ... ATLANTA 04/05/2012 0. 0. 0. 0. ....46,884 |. 0. ...0
901000347 ... CARY ... 05/24/2012 0. 0. 0. 0 ... 24,892 | 0. ...0
901000376 . . |ORTING . 10/11/2012 .. 0 0 .0 0 111,088 |. 0 0
901000378 ... SAN FRANCISCO ... 08/02/2012 0. .0, .0 0. 140,154 |. .. 140,154 |... 0. ...0
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901000401 ... LA PALMA oeveiiiiiiinnnieiineeeennn v CAe e [ 08/01/2012 0. 0. 0. 0 .. 127,886 |... 0. ...0
901000402 .... CERRITOS ... 09/04/2012 0. 0. 0. 0. 0. ...0
901000433 .... .. | ENGLEWOOD ... 10/01/2012 0. 0. 0. 0 0. ...0
901000460 . .. |FLUSHING ... .04/09/2013 .. 0 0 .0 0 0 0
901000474 . .. | RANCHO DOMINGUEZ 1271472012 .. 0 0 .0 0 0 0
901000484 . .. | ASTORIA ... .02/27/2013 .. 0 0 .0 0 0 0
901000493 .... o [WALNUT ... 01/31/2013 0. 0. 0. 0 0. ...0
901000495 .... .. | SHAKOPEE 03/18/2013 0. 0. 0. 0. 0. ...0
901000506 ... . | PEMBROKE PINES .. 03/01/2013 0. 0. 0. 0 0. ...0
901000508 ... FAYETTEVILLE .. 03/20/2013 . 0. 0. 0. 0. . 0. ...0
901000550 ... 04/25/2013 ....54,247 |.... 0. 0. 0. 0 ....54,247 |. . 0. ...0
901000562 .... GERMANTOUN .. eeeeeeeeeeeeeees Jeemmeeeeeemnee D e e s 07/01/2013 146,493 |.... 0. 0. 0. 0. 146,493 |. ... 146,493 |... 0. ...0
901000566 ... QUINCY eveiiviiiinieeeiniineecenniees v MR [ 06/03/2013 114,071 |.... 0. 0. 0. 0 114,071 |. L 114,071 ... 0. ...0
901000567 ... CENTENNIAL .. 05/31/2013 21,419 0. 0. 0. 0. 21,419 | 0. ...0
901000582 . .. | ESCONDIDO .06/26/2013 .. 106,083 |. 0 0 .0 0 106,083 |. 0 0
901000585 . .. | STERLING . .07/31/2013 .. .32,826 | 0 0 .0 0 32,826 |. 0 0
901000607 . . | GARDEN GROVE .08/30/2013 .. .51,256 |. 0 0 .0 0 51,256 |. 0 0
901000618 ... MEMPHI'S 07/31/2013 ....25,521 [.... 0. 0. 0. 0. ....25,521 |. 0. ...0
901000626 ... TORRANCE 09/26/2013 ....26,293 |.... 0. 0. 0. 0 ....26,293 |. 0. ...0
901000627 ... New Port Richey .......cceeveueerevemmnnnnns oemmmeneeeeen Pl e e 02/05/2015 .. 110,907 |.... 0. 0. 0. 0. .. 110,907 |. 0. ...0
901000628 ... PINELLAS PARK ....oevvvvnneinviinnnnnnninns Jevnneneeeeenne Flov e s 10/07/2013 ... 37,605 |.... 0. 0. 0. 0 ... 37,605 |. 0. ...0
901000632 .... WASHINGTON ...eeeeeeeeeeeeeneeeeeeeenin Jeemmmeeeeeeenens D e s e 09/18/2013 ....40,490 |.... 0. 0. 0. 0. ....40,490 |. 0. ...0
901000653 .... O] ) R |0 R ISR UUR R 12/06/2013 42,109 ... 0. 0. 0. 0 ... 42,109 |. 0. ...0
901000654 ...vveeeeeeeeneeeeeenn [OMAHA oo [eeeeeeeee N [ 12/18/2013 ....89,268 |.... 0. 0. 0. 0. ....89,268 |. 0. ...0
901000657 ... WOOLWICH .. 11/27/2013 ....28,159 [.... 0. 0. 0. 0 ...28,159 [. 0. ...0
901000666 . .. |AVON ... 12/12/2018 .. .34,951 | 0 0 .0 0 0 0
901000672 . . | HOUSTON ... 1172672013 .. 103,304 |. 0 0 .0 0 0 0
901000673 . . |Beltsville .04/01/2014 .. 47,614 ). 0 0 .0 0 0 0
901000674 . .. | Gaithersburg .04/09/2014 .. 24,138 |. 0 0 .0 0 0 0
901000684 . . | VIRGINIA BEACH 12/12/2013 .. 28,726 | 0 0 .0 0 0 0
901000700 .... 02/14/2014 ....46,520 |.... 0. 0. 0. 0 0. ...0
901000707 ...oeeeeevneeeeeeennnns [PARKER e [eeeeeeenee e 0 oo e e 02/19/2014 ...33,418 |.... 0. 0. 0. 0. 0. ...0
901000718 ... LOS ANGELES .....covvunvivrivrnnnnennrcvnnnns fevvnenneeeeennn CAiceis e e e 03/07/2014 ... 27,808 |.... 0. 0. 0. 0 0. ...0
901000720 ... CORONA e e eeeeme e eeemenes Jeemmeeeeeeenes CAecc e s e 02/27/2014 .. 105,120 |.... 0. 0. 0. 0. 0. ...0
901000725 ... Falmouth .. 04/29/2014 ....48,570 [.... 0. 0. 0. 0 0. ...0
901000732 .... Las Vegas ... 04/11/2014 .. 71,816 |.... 0. 0. 0. 0. 0. ...0
901000734 . . | Germantown .. .05/22/2014 .. .82,559 |. 0 0 .0 0 0 0
901000735 . .. |Plantation .04/09/2014 .. 61,617 |. 0 0 .0 0 0 0
901000740 . . |Puyallup .. .04/24/2014 .. 17,772 |. 0 0 .0 0 0 0
901000745 . . |Newark . .03/28/2014 .. .39,829 |. 0 0 .0 0 0 0
901000747 . . |Berea ... .. 08/18/2014 .. .29,268 |. 0 0 .0 0 0 0
901000748 ... Cedar Park .. 06/18/2014 14,258 . 0. 0. 0. 0. 0. ...0
9010007565 ... Woodbury 07/03/2014 ... 88,887 [.... 0. 0. 0. 0 0. ...0
901000756 ... Vestavia Hills ..o.ooveeeeeneieieeinniees Jeneeeeeeeee Al e [ 08/06/2014 ... 37,426 |.... 0. 0. 0. 0. 0. ...0
901000769 ... Las Vegas .....oovvvvvevvnnnnnniinnnnnnnnns Jovnnennneeeenen Wenis e el 06/13/2014 ....54,955 [.... 0. 0. 0. 0 0. ...0
901000772 ... Atlanta ooooeeeeiiiieeeeeceeieeee e GAe fe  fe 07/25/2014 ....23,889 [.... 0. 0. 0. 0. 0. ...0
901000780 ... Los Alamitos .. 07/01/2014 .G A7,575 | 0. 0. 0. 0 0. ...0
901000797 ... Seattle 07/16/2014 ....54,031 [.... 0. 0. 0. 0. . . 0. ...0
901000802 ... 09/11/2014 195,209 |.... 0. 0. 0. 0 195,209 |. .. 195,209 |... 0. ...0
901000829 . . |Winston-Salem . 11/25/2014 .. 219,946 |. 0 0 .0 0 219,946 |. 0 0
901000833 ... Woodbury .. 09/05/2014 ...38,655 |.... 0. .0, .0 0. ...38,655 |. 0. ...0
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901000834 .... Woodbury ... 09/05/2014 L A7,750 .. 0. 0. 0. 0 0. ...0
901000839 ... St. Charles 11/07/2014 .. 103,737 |.... 0. 0. 0. 0. 0. ...0
901000859 .... Kirkland . 11/20/2014 ...29,462 |.... 0. 0. 0. 0 0. ...0
901000867 . . |Foley .. 11/12/2014 .. 78,066 |. 0 0 .0 0 0 0
901000873 . . |Cincinnati .12/02/2014 .. .38,224 |. 0 0 .0 0 0 0
901000875 . . |Newport ... 11/25/2014 .. 19,719 | 0 0 .0 0 0 0
901000876 ... Chicago ... 12/17/2014 ....30,075 |.... 0. 0. 0. 0 0. ...0
901000880 ... WESTMINSTER 01/16/2015 L2874 |.... 0. 0. 0. 0. 0. ...0
901000889 ... Seattle 12/19/2014 L 32,142 | 0. 0. 0. 0 0. ...0
901000907 ... Clackamas ... 02/02/2015 ...84,758 |.... 0. 0. 0. 0. 0. ...0
901000908 ... TUALATIN ... 02/04/2015 0. 0. 0. 0 0. ...0
901000912 ... Birmingham .. 03/24/2015 0. 0. 0. 0. 0. ...0
901000916 ... Madison 03/17/2015 0. 0. 0. 0 0. ...0
901000917 ... West Chester .. 03/31/2015 0. 0. 0. 0. 0. ...0
901000918 . .. | Twinsburg .05/29/2015 .. 0 0 .0 0 0 0
901000921 . . |Chandler .. .04/17/2015 .. 0 0 .0 0 0 0
901000925 . .. [Westminister .03/12/2015 .. 0 0 .0 0 0 0
901000938 .... CRIChMONd e feeeeee VA e e 08/10/2015 0. 0. 0. 0. 0. ...0
901000947 ... Little Rock ovvvvvvnviviinnnniiniiininnes v AR [ e e 07/31/2015 0. 0. 0. 0 0. ...0
901000948 .... Inglen00d ..ovveeeeeeeenieeeeeenieeeeeee feeeemneeeeeen G s e e 06/01/2015 0. 0. 0. 0. 0. ...0
901000955 .... CfVernon L. e CAe e 06/01/2015 0. 0. 0. 0 0. ...0
901000958 .... . |Rochester Hills ..ooooemneieieiiiiiiineee oo Ml e e e 08/21/2015 0. 0. 0. 0. 0. ...0
901000963 .... Washington .......ccoeevvvviiiiniininniinnns Jovninnnenennnn D [ e e 04/10/2015 0. 0. 0. 0 0. ...0
901000967 ... Melrose Park ........eoeeveeemmnneneeeeennnn Joemmmneeeeemnees e e e e 07/30/2015 0. 0. 0. 0. 0. ...0
901000968 ... JACKSONVILLE ..ovvvviiieiceviinieeeeenn Jevvveeneeeeeen Flene e e 05/15/2015 0. 0. 0. 0 0. ...0
901000980 . .. |Largo ..... .05/27/2015 .. 0 0 .0 0 0 0
901000983 . . |Northville .06/30/2015 .. 0 0 .0 0 0 0
901000987 . . | Corona . 07/01/2015 .. 0 0 .0 0 0 0
901000989 . . |Miami .11/02/2015 .. 0 0 .0 0 0 0
901000991 . . | Arlington 06/18/2015 .. 0 0 .0 0 0 0
901000997 ... Creve COUBT ....uuvvvvvevennnrrnrrnnnnnnnns Jovvnnnnnneeennnne MOeciennncins o e el 07/15/2015 0. 0. 0. 0 0. ...0
901001000 ... Ridley TOWNShip ..oeeeeeeeeeeeeeemnieeeeee femneeeeeeee PAe e e 07/31/2015 0. 0. 0. 0. 0. ...0
901001005 ... Chicago w.vvevvvvierenniiiiiiiiinnneeinnnens Jevvnenneeeeene e e e 06/30/2015 0. 0. 0. 0 0. ...0
901001006 ... ChiCagO weveeeeeeeeneneeeeeeenneeeeeennnns Jeemneeeeeemnees e [ [t 08/11/2015 0. 0. 0. 0. 0. ...0
901001010 ... NASHVILLE «.ovvvviiiiiiiiinieniviiiinees Jevnneneeeeeen Necias oo e [ 04/11/2017 0. 0. 0. 0 0. ...0
901001011 ... Oak Park 09/30/2015 0. 0. 0. 0. 0. ...0
901001012 . .. |Hendersonville .09/08/2015 .. 0 0 .0 0 0 0
901001016 . . |Chantilly .08/31/2015 .. 0 0 .0 0 0 0
901001022 . . |Des Moines .. 1173072015 .. 0 0 .0 0 0 0
901001024 . .. | Santa Monica .10/14/2015 .. 0 0 .0 0 0 0
901001026 . . |LOUISVILLE .. .09/16/2015 .. 0 0 .0 0 0 0
901001034 .... San Marcos .. 12/04/2015 0. 0. 0. 0. 0. ...0
901001044 ... Tigard .... 12/29/2015 0. 0. 0. 0 0. ...0
901001046 ... Houston ... 10/30/2015 0. 0. 0. 0. 0. ...0
901001048 ... Harrisburg .. 01/29/2016 0. 0. 0. 0 0. ...0
901001050 ... Indio 10/30/2015 0. 0. 0. 0. 0. ...0
901001052 .... Scottsdale .. 11/04/2015 0. 0. 0. 0 0. ...0
901001071 ... Englewood ... 11/20/2015 0. 0. 0. 0. 0. ...0
901001076 ... Wyomissing .. 04/08/2016 0. 0. 0. 0 0. ...0
901001087 . . [Berwyn .... 12/11/2015 .. 0 0 .0 0 0 0
901001090 ... Pleasanton 01/29/2016 0. .0, .0 0. 0. ...0
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901001105 ... Wyomissing .. 04/15/2016 0. 0. 0. 0 ... 102,621 |... 0. ...0
901001106 ... Shoreline ... 05/02/2016 0. 0. 0. 0. .. 105,519 |... 0. ...0
901001113 ... West Chester .. 04/11/2016 0. 0. 0. 0 0. ...0
901001114 . .. | Saint Paul .. ... 03/01/2016 .. 0 0 .0 0 0 0
901001118 . . |Charlotte .04/26/2016 .. 0 0 .0 0 0 0
901001123 . . |San Jose .... .. 04/18/2016 .. 0 0 .0 0 0 0
901001128 ... Vestavia Hills .. 10/06/2016 0. 0. 0. 0 0. ...0
901001136 ... Burbank 06/01/2016 0. 0. 0. 0. 0. ...0
901001142 ... Deerfield Beach . 01/11/2017 0. 0. 0. 0 0. ...0
901001145 ... Santa Monica 07/28/2016 0. 0. 0. 0. 0. ...0
901001147 ... University Park .... 07/29/2016 0. 0. 0. 0 0. ...0
901001149 .... Newington ... 11/01/2016 0. 0. 0. 0. 0. ...0
901001152 ... Exton 08/10/2016 0. 0. 0. 0 0. ...0
901001154 ... North Aurora .. 08/18/2016 0. 0. 0. 0. 0. ...0
901001158 . .. |Nor thlake ....08/23/2016 .. 0 0 .0 0 0 0
901001170 . .. |Kent . ... 10/07/2016 .. 0 0 .0 0 0 0
901001189 . . | Chicago .11/23/2016 .. 0 0 .0 0 0 0
901001208 ... Draper ... 01/25/2017 0. 0. 0. 0. 0. ...0
901001222 .... . [New Castle .. 01/31/2017 0. 0. 0. 0 0. ...0
901001225 ... . |Cincinnati .. 12/30/2016 0. 0. 0. 0. 0. ...0
901001226 ... Las Vegas ... 02/01/2017 0. 0. 0. 0 0. ...0
901001230 ... Centreville . 03/17/2017 0. 0. 0. 0. 0. ...0
901001245 ... . [Portland .... 03/06/2017 0. 0. 0. 0 0. ...0
901001250 ... . |Belleville .. 03/30/2017 0. 0. 0. 0. 0. ...0
901001255 ... . |Greenville .. 02/28/2017 0. 0. 0. 0 0. ...0
901001257 . .. |Florence .... ... 03/16/2017 .. 0 0 .0 0 0 0
901001261 . . |Upper Arlington . ... 07/26/2017 .. 0 0 .0 0 0 0
901001276 . . |Pensacola ... .04/27/2017 .. 0 0 .0 0 0 0
901001282 . .. |Marlton ... .05/24/2017 .. 0 0 .0 0 0 0
901001283 . . |Rohnert Park .. 06/15/2017 .. 0 0 .0 0 0 0
901001291 ... Alpharetta 05/18/2017 0. 0. 0. 0 . 0. ...0
901001293 .... . |Plano 06/07/2017 0. 0. 0. 0. ....90,5% |. 0. ...0
901001297 ... . | Orlando 07/10/2017 0. 0. 0. 0 ...52,793 |. 0. ...0
901001303 ... Snellville 10/11/2017 0. 0. 0. 0. ... 47,716 |. 0. ...0
901001307 ... Gaithersburg .. 05/23/2017 0. 0. 0. 0 ....59,227 |. 0. ...0
901001308 ... Lodi 05/31/2017 0. 0. 0. 0. ....65,657 |. 0. ...0
901001311 . . |Farmingdale . .05/24/2017 .. 0 0 .0 0 21,338 |. 0 0
901001314 . . | Phoenixville ... 06/09/2017 .. 0 0 .0 0 19,012 |. 0 0
901001318 . . |West Jordan . ... 06/02/2017 .. 0 0 .0 0 .21,545 |. 0 0
901001321 . .. | Shoreview ... 06/05/2017 .. 0 0 .0 0 86,785 |. 0 0
901001323 . . [Highlands .. 06/20/2017 .. 0 0 .0 0 13,954 |. 0 0
901001324 .... . | Odenton 05/19/2017 0. 0. 0. 0. ...30,836 |. 0. ...0
901001330 .... CarIsbad .. 06/29/2017 0. 0. 0. 0 0. ...0
901001338 ... Oakdale ... 08/10/2017 0. 0. 0. 0. . 0. ...0
901001385 ... . |Rosedale .... 12/14/2017 0. 0. 0. 0 ....28,586 |. 0. ...0
901001392 .... . |Creve Coeur . 11/13/2017 0. 0. 0. 0. ....53,429 |. 0. ...0
901001408 ... Villa Park .. 12/20/2017 0. 0. 0. 0 ....34,607 |. 0. ...0
901001411 ... Chaska 12/19/2017 0. 0. 0. 0. ....54,440 |. 0. ...0
901001414 ... . |Austin ... 11/28/2017 0. 0. 0. 0 ....19,978 |. 0. ...0
901001429 . . [Dallas . .. 04/10/2018 .. 0 0 .0 0 .40,229 |. 0 0
901001437 ... Denver ... 02/23/2018 0. .0, .0 0. ...56,705 |. 0. ...0
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901001451 ... L HITTSDOro e e R e e e 01/26/2018 ....67,022 |.... 0. 0. 0. 0 ....67,022 |. 0. ...0
901001453 .... . | Thousand Oaks . 02/27/2018 ....13,831 [.... 0. 0. 0. 0. ....13,831 . 0. ...0
901001455 ... . [Minneapolis 04/19/2018 ... 70,461 |.... 0. 0. 0. 0 .. 70,461 |. 0. ...0
901001459 . . |Farmers Branch .08/29/2018 .. 38,713 | 0 0 .0 0 0 0
901001466 . . | Denver . .03/15/2018 .. .33,698 |. 0 0 .0 0 0 0
901001469 . . |Varico . .04/09/2018 .. 0 0 .0 0 0 0
901001473 ... Cary .... 04/12/2018 0. 0. 0. 0 0. ...0
901001474 ... Cary 04/12/2018 0. 0. 0. 0. 0. ...0
901001475 ... Bethesda 04/19/2018 0. 0. 0. 0 0. ...0
901001477 ... Chesterfield .. 04/09/2018 0. 0. 0. 0. 0. ...0
901001482 ... Washington 04/12/2018 0. 0. 0. 0 0. ...0
901001483 ... Wheeling .... 06/06/2018 0. 0. 0. 0. 0. ...0
901001486 ... St. Louis ... 04/12/2018 0. 0. 0. 0 0. ...0
901001488 ... Indianola ... 07/31/2018 0. 0. 0. 0. 0. ...0
901001493 . .. |Farmingdale . ... 04/11/2018 .. 0 0 .0 0 0 0
901001495 . . | Shokopee ... 04/06/2018 .. 0 0 .0 0 0 0
901001498 . . | Thornton .. 065/18/2018 .. 0 0 .0 0 0 0
901001516 ... Memphis ... 05/11/2018 0. 0. 0. 0. 0. ...0
901001517 ... Glasgow 05/25/2018 0. 0. 0. 0 0. ...0
901001521 ... Farmers Branch .........coeeeeeemmnneeeeens Joemmmnneeeemnees Tevniiiieeccenes oo s e 05/09/2018 0. 0. 0. 0. 0. ...0
901001523 .... . [Lone Tree 05/30/2018 0. 0. 0. 0 0. ...0
901001524 .... . [Williamsburg .. 08/06/2018 0. 0. 0. 0. 0. ...0
901001526 ... Woods Cross ... 06/04/2018 0. 0. 0. 0 0. ...0
901001531 ... Winchester 06/12/2018 0. 0. 0. 0. 0. ...0
901001532 .... . |League City ... 06/28/2018 0. 0. 0. 0 0. ...0
901001535 . . | Jacksonville ....06/22/2018 .. 0 0 .0 0 0 0
901001540 . .. |Silverdale ... 06/14/2018 .. 0 0 .0 0 0 0
901001542 . . | Seattle ... ... 06/14/2018 .. 0 0 .0 0 0 0
901001543 . .. |Cypress ... 06/18/2018 .. 0 0 .0 0 0 0
901001551 . . |New York . .. 07/03/2018 .. 0 0 .0 0 0 0
901001569 .... Chapel Hill . 09/11/2018 0. 0. 0. 0 0. ...0
901001573 ... PORTLAND .. 10/31/2018 0. 0. 0. 0. 0. ...0
901001575 ... Portland .. 10/31/2018 0. 0. 0. 0 0. ...0
901001588 ... . | Amityville .. 10/23/2018 0. 0. 0. 0. 0. ...0
901001592 .... . |Berwyn 11/21/2018 0. 0. 0. 0 0. ...0
901001593 .... . |Berwyn .... 11/21/2018 0. 0. 0. 0. 0. ...0
901001594 . .. [Berwyn . ... 1172172018 .. 0 0 .0 0 0 0
901001612 . . | Cambr idge ... 10/10/2018 .. 0 0 .0 0 0 0
901001616 . .. |San Carlos ... 10/26/2018 .. 0 0 .0 0 0 0
901001631 . . |Richmond .. ... 01/17/2019 .. 0 0 .0 0 0 0
901001717 . . |Arvada . ...01/30/2019 .. 0 0 .0 0 0 0
901001721 ... Mesa .... 01/16/2019 0. 0. 0. 0. 0. ...0
901001732 ... 02/22/2019 0. 0. 0. 0 0. ...0
901001795 ... VALLEY VIEW 06/27/2019 0. 0. 0. 0. 0. ...0
901001801 ... Bellaire 07/22/2019 0. 0. 0. 0 0. ...0
901001802 ... Jacksonville .. 07/02/2019 0. 0. 0. 0. 0. ...0
901001805 ... Flower Mound 08/08/2019 0. 0. 0. 0 0. ...0
901001808 ... Vadnais Heights .... 08/01/2019 0. 0. 0. 0. 0. ...0
901001809 ... Jacksonville .. 07/16/2019 0. 0. 0. 0 0. ...0
901001810 . . [Bronx ........ 1273172019 .. 0 0 .0 0 0 0
901001816 ... Virginia Beach .. 10/29/2019 0. .0, .0 0. 0. ...0
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901001817 ... Chesapeake .. 10/29/2019 oo oo e 6,325 |.... 0. 0. 0. 0 0. ...0
901001818 ... Novato 08/22/2019 24873 . 0. 0. 0. 0. 0. ...0
901001819 ... Walla Walla ... 08/09/2019 ... 17,661 |.... 0. 0. 0. 0 0. ...0
901001825 . . |Dallas .... .09/19/2019 .. .35,447 |. 0 0 .0 0 0 0
901001829 . Issaquah . 1171472019 .. .15,450 |. 0 0 .0 0 0 0
901001832 . . | Colorado Springs 11/07/2019 .. 10,834 |. 0 0 .0 0 0 0
901001845 ... Chicago 12/16/2019 ....19,625 |.... 0. 0. 0. 0 0. ...0
901001866 ... Westminister .. 02/13/2020 ....29,260 |.... 0. 0. 0. 0. 0. ...0
901001875 ... 03/04/2020 ....50,083 [.... 0. 0. 0. 0 0. ...0
901001885 ... 05/29/2020 13,143 0. 0. 0. 0. 0. ...0
901001895 ... 06/30/2020 ..31,051 [ 0. 0. 0. 0 0. ...0
901001897 ... 06/12/2020 ....35,536 [.... 0. 0. 0. 0. 0. ...0
901001905 ... Owings Mills .. 05/01/2020 ....56,999 [.... 0. 0. 0. 0 0. ...0
901001907 ... Chat tanooga 05/27/2020 L. 14,627 ... 0. 0. 0. 0. 0. ...0
901001908 . . | Jacksonville Beach .06/27/2020 .. .22,606 |. 0 0 .0 0 0 0
901001910 . . | Jacksonville Beach .05/27/2020 .. 0 0 .0 0 0 0
901001911 . . | Jacksonville Beach .06/27/2020 .. 0 0 .0 0 0 0
901001912 ... Huntington 06/19/2020 0. 0. 0. 0. 0. ...0
901001917 ... Chicago ... 05/19/2020 0. 0. 0. 0 0. ...0
901001921 ... Edina 07/23/2020 0. 0. 0. 0. 0. ...0
901001932 .... . [Apple Valley 08/27/2020 0. 0. 0. 0 0. ...0
901001958 .... . |Zionsville/Whitestown .. 01/28/2021 0. 0. 0. 0. 0. ...0
901001963 .... 02/11/2021 0. 0. 0. 0 0. ...0
901001976 ... Clinton Township 03/19/2021 0. 0. 0. 0. 0. ...0
901001982 .... Annapol is 04/01/2021 0. 0. 0. 0 0. ...0
901001984 . .. |Philadelphia A2/17/2021 .. 0 0 .0 0 0 0
901001987 . .. |Elmhurst .06/06/2021 .. 0 0 .0 0 0 0
901001989 . . | Skokie . .05/06/2021 .. 0 0 .0 0 0 0
901002000 . . | Gardena 0472172021 .. 0 0 .0 0 0 0
901002005 . . |King of Prussia . .05/24/2021 .. 0 0 .0 0 0 0
901002012 ... Lakewood 05/19/2021 0. 0. 0. 0 0. ...0
901002014 ... Windsor Mill .. 06/15/2021 0. 0. 0. 0. 0. ...0
901002016 ... 05/17/2021 0. 0. 0. 0 0. ...0
901002020 ... . 05/14/2021 0. 0. 0. 0. 0. ...0
901002025 ... . [Northglenn .. 06/14/2021 0. 0. 0. 0 0. ...0
901002029 .... . |Arlington Heights . 06/22/2021 0. 0. 0. 0. 0. ...0
901002032 . . |Everett ... .06/24/2021 .. 0 0 .0 0 0 0
901002033 . . |Baltimore ... 06/17/2021 .. 0 0 .0 0 0 0
901002042 . .. [Richmond .. .10/05/2021 .. 0 0 .0 0 0 0
901002046 . .. |Millburn . .09/30/2021 .. 0 0 .0 0 0 0
901002047 . . |Millburn . .09/30/2021 .. 0 0 .0 0 0 0
901002049 .... . |Lancaster ... 08/20/2021 0. 0. 0. 0. 0. ...0
901002062 .... Sun City .. 07/26/2021 0. 0. 0. 0 0. ...0
901002063 .... Dallas .... 07/30/2021 0. 0. 0. 0. 0. ...0
901002065 ... Evans 08/31/2021 0. 0. 0. 0 0. ...0
901002068 ... Melvindale .. 09/30/2021 0. 0. 0. 0. 0. ...0
901002071 ... Baltimore ... 08/16/2021 0. 0. 0. 0 0. ...0
901002076 ... Denver 08/18/2021 0. 0. 0. 0. 0. ...0
901002077 ... Shrewsbury .. 09/30/2021 0. 0. 0. 0 0. ...0
901002078 . . | Shrewsbury .09/30/2021 .. 0 0 .0 0 0 0
901002082 ... Hudson ... 12/03/2021 0. .0, .0 0. 0. ...0
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SCHEDULE B - PART 3

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

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

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

901002084 .... 10/05/2021 ....43,161 |.... 0. 0 0. ...0
901002086 .... Memphis ... 10/29/2021 .. 164,673 |.... 0. 0 0. .0
901002088 .... Yulee 12/20/2021 ...60,203 |.... 0. 0 0. ...0
901002089 . . |Baltimore 1072272021 .. 36,001 |. 0 0 0 0
901002090 . . |Las Vegas ... 10/01/2021 .. .40,839 |. 0 0 0 0
901002091 . . | Shoreline ... .01/10/2022 .. 0 0 0 0
901002093 ... .. |Huntersville .. 12/30/2021 0. 0 0. ...0
901002094 ... . |Rutherford .. 12/22/2021 0. 0 0. .0
901002095 ... . |Richmond 11/23/2021 0. 0 0. ...0
901002096 ... East Hempfield .. 1171972021 0. 0 0. .0
901002097 .... Salt Lake City .. 12/22/2021 0. 0 0. ...0
901002099 ... . |Roseland .. 12/15/2021 0. 0 0. .0
901002101 ... . |Aurora ... 11/18/2021 0. 0 0. ...0
901002103 .... Lincoln 03/08/2022 0. 0 0. .0
901002108 . . | Jacksonville .02/25/2022 .. 0 0 0 0
901002117 . . |Ocala ... .02/22/2022 .. 0 0 0 0
901002122 . . |Broonfield .01/27/2022 .. 0 0 0 0
901002123 ... . |Broonfield .. 01/27/2022 0. 0 0. .0
901002130 .... Tucson ... 01/14/2022 0. 0 0. ...0
901002140 .... Pasadena .. 04/18/2022 0. R 0. .0
901002142 .... .. |East Meadow ... 04/14/2022 0. 0 0. ...0
901002143 ... .. | Bay Shore 07/15/2022 0. 0 0. .0
901002144 .... .. | Deer Park ... 07/15/2022 0. 0 0. ...0
901002145 ... .. | Yaphank 04/14/2022 0. 0 0. .0
901002152 .... .. | Sheridan 05/11/2022 0. 0 0. ...0
901002169 . . |North Salt Lake . .05/25/2022 .. 0 0 0 0
901002178 . . |Fort Collins .. .06/01/2022 .. 0 0 0 0
901002180 . .. | Jacksonville .05/18/2022 .. 0 0 0 0
901002194 . . | Apex ... .06/30/2022 .. 0 0 0 0
901002199 . . | Lakewood .07/13/2022 .. 0 0 0 0
901002200 ... .. | Lakewood .. 07/13/2022 0. 0 0. ...0
901002201 .... .. |Cleveland Heights .. 07/13/2022 0. 0 0. .0
901002202 ... . |Cleveland Heights .. 07/13/2022 0. 0 0. ...0
901002222 ... . |Las Vegas ... 08/29/2022 0. 0 0. .0
901002226 ... . | Denver 11/08/2022 L0 0 0. ...0
901002227 ... . | Denver 11/08/2022 0. 0 0. .0
901002234 . . | Cockeysville 11/29/2022 .. 0 0 0 0
901002235 . . |Carrollton 1173072022 .. 0 0 0 0
901002243 .. Tukuila 12/14/2022 .. 0. .01, 0 ....27,199 |. .01 ...0
0299999 Mortgages W|th partial repayments 16 913,163 0 (239) 0 0 16,912,924 16,912,924 0 0
0599999 - Totals 28,559,216 0 (239) 0 0 28,558,977 28,558,977 0 0
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY 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

6299999 Totals

XXX
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
................... Blackstone Life Sciences Yield L.P. ..........[Wilmington .....ccocooeeivvnnnnnees |nnnnnn. DEooo.. | Capital Distribution ........cccoooeeeieeenn. [....03/28/2022 ... [....06/30/2023 ... |....ccoi,649 |oueeenniiinnn Lo oo fooeeiniii o0 o e 1,649 o 1,649 | foeeeiniieeeeeee feeeeeeeeeenenn0 el 15,236
1999999. Joint Venture Interests - Common Stock - Unaffiliated 1,649 0 0 0 0 0 1,649 1,649 0 0 15,236
Boston Capital Affordable Housing Mortgage
Fund LLC .vvviiviiiiieiiiiieneeccviineeeceeneenns [BOSTON o VA......... Capital Distribution ...02/28/2006 ...|....04/25/2023 ...|.....ce. 34,339 [oooiiiiiiiiiiins i o e [0 e [ 34,339 | 34,339 [ i 0 67,206
Commercial Income Fund L.P. . Wilmington wevveeeiiiiiieiiieeiis e DE......... Capital Distribution ... 12/05/2022 ...]....06/30/2023 ... oo e e e 0 s e 84,761 [ 8476 e e 0 e 223,390
2399999. Jomt Venture Interests - Mortgage Loans Unaffiliated 119,100 0 0 0 0 0 119,100 119,100 0 0 290,596
6099999. Total - Unaffiliated 120,749 0 0 0 0 0 120,749 120,749 0 0 305,832
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0
6299999 Totals 120, 749 0 0 0 0 0 120, 749 120,749 0 0 0 305,832
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38376G-W5-5 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.628% 04/16/53 .....ceeevvee | vevvvvnnnnnnnns onnnd 06/01/2023 ..... Interest Capitalization ... 49,149 |. ... 49,149 |... . .
38376G-XX-3 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.980% 09/16/50 .......ccevvn | covvvrnnnnaenns |onnd 06/01/2023 ..... Interest Capitalization ... 40,511 |. ... 40,511 |...
383788-32-0 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_13-2  2.732% 05/16/54 ..covvveeeeeeeneieeeceeneeeeeeenee | eevvviniineens feennd 06/01/2023 ..... Interest Capitalization ... 45,942 | ... 45,942 |...
38378K-20-1 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.270% 01/16/55 ....covvvvven | coveveninneens el 06/01/2023 ..... Interest Capitalization ... 93,632 | ... 93,632 |...
38378K-3G-2 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 2.957% 06/16/55 ....ceevevven | vevvvvnnnnnnnns onnnd 06/01/2023 ..... Interest Capitalization ... 36,690 |. ... 36,690 |...
38378K-52-8 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 2.788% 04/16/55 ......ccvvven | corvvennnneenns el 06/01/2023 ..... Interest Capitalization ... 29,075 |. ... 29,075 |...
38378K-UN-0 ......... GNMA_13-50  2.164% 03/16/53 06/01/2023 ..... Interest Capitalization ... 17,067 |. ... 17,067 |...
38378N-BU-6 ......... GNMA_13-155 GOVERNMENT NATIONAL MORTGAGE A  3.079% 08/16/54 . 06/01/2023 ..... Interest Capitalization ... 58,427 |. ... 58,427 |...
38378N-FI-8 ......... GNMA_13-146 GOVERNMENT NATIONAL MORTGAGE A  3.428% 02/16/55 . 06/01/2023 ..... Interest Capitalization .. 142,942 |. .. 142,942 |...
38378N-KX-0 . ..| GNMA_13-176 GOVERNMENT NATIONAL MORTGAGE A  3.219% 01/16/55 . 06/01/2023 Interest Capitalization ..
38378X-CD-1 . ..| GNMA_14-82 GOVERNMENT NATIONAL MORTGAGE A  3.250% 10/16/54 .. 06/01/2023 Interest Capitalization ..
38378X-D0-1 . ..| GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 06/01/2023 Interest Capitalization ..
3837K-CS-5 ......... GNMA_15-22  3.300% 03/16/55 ....ceeeeeneeeeeeenneeeeeennaeeeeenniaeeeerennaeeeeennnneeeeennnnneeees | oeeevenniinnnns Jonnid 06/01/2023 ..... Interest Capitalization
38379K-PB-8 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-68  2.843%h 07/16/57 ....ccevvvvnnvviiiiiiiiiiiiiiniininees | eeeeveniieeens ol 06/01/2023 ..... Interest Capitalization
3837R-4B-6 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-135  3.000% 10/16/58 ....cevveeieeeieniieeeceniiieeeeee | evvvviniiennns feennd 06/01/2023 ..... Interest Capitalization
3837R-6V-0 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-138  2.500% 10/16/59 .......cvvvvviiiiriniiiiiiininiines | eeevveniieeens |l 06/01/2023 ..... Interest Capitalization
3837R-DE-0 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.388% 03/16/57 ...ceeeveveen | vevvvvnnnnnnnnn oennd 06/01/2023 ..... Interest Capitalization
3837R-NT-6 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-29  3.231% 09/16/58 .....evvvviivvnniiiiiiiiiniiiiiiiins | eeeeeeniiieeens |l 06/01/2023 ..... Interest Capitalization N
3837R-PJ-6 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-41  3.000% 07/16/58 ....eevueeeeeeniieeeecenniieeeeenn | cvvvvvniiineens feennd 06/01/2023 ..... Interest Capitalization 170,992 |.
3837R-ZII-6 GOVERNMENT NATIONAL MORTGAGE A GNMA_17-90  2.750% 01/16/59 .. 06/01/2023 ..... Interest Capitalization .. 46,314 |.
38379U-2X-3 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_16-178  2.913% 09/16/58 . 06/01/2023 Interest Capitalization .. 39,680 |.
38379U-FU-5 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_16-24  3.350% 09/16/57 .. 06/01/2023 Interest Capitalization .. 17,383 |.
38379U-48-0 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_16-127  2.868% 05/16/58 . 06/01/2023 Interest Capitalization .. 64,575 |.
38379U-M5-2 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_16-119  3.000% 04/16/58 . Interest Capitalization .. 193,271 |.
38379U-MY-9 . .. | GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A  2.971% 07/16/57 Interest Capitalization ..
38380J-6M-5 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.000% 06/16/60 ........cccee | cevevennnnnenns |ound 06/01/2023 ..... Interest Capitalization
38380J-80-4 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 2.500% 01/16/60 ......eeeeee | vevvvvnnnnnnns onnnd 06/01/2023 ..... Interest Capitalization
38380J-BC-1 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-148  2.500% 07/16/59 .......cvvvvviiiininniiiiiiiiiinnns | eeveveniieeens |l 06/01/2023 ..... Interest Capitalization
38380J-CS-5 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-154  3.107% 12/16/58 ....eeeveenieeeeeiniieeeeeeneieeee | cvvvviniinenns feennd 06/01/2023 ..... Interest Capitalization
38380J-TD-0 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_18-28  2.701% 01/16/55 ....ceevvvnniiiiiniiiiiiiiiiiinieeenn | eeeeeeniieeens |l 06/01/2023 ..... Interest Capitalization
38380M-JG-7 GOVERNMENT NATIONAL MORTGAGE A GNMA_18-117  2.750% 06/16/60 .......eeeeevmeeeeeeeemniireeeennns | cevvvvniinnnns feennd 06/01/2023 ..... Interest Capitalization

38380N-KH-1 .
38380N-NB-1 .
38380N-WA-3 .
38380N-ZN-2 .
91282C-GV-7 .

.. | GOVERNMENT NATIONAL MORTGAGE A GNMA_19-102
.. | GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A
.. | GOVERNMENT NATIONAL MORTGAGE A GNMA_19-149
.| GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A
3.750% 04/15/26

US TREASURY TREASURY NOTE

2.800% 03/16/60 ...

2.984% 02/16/61 ...

2.750% 02/16/61

06/01/2023
06/01/2023
06/01/2023
06/01/2023
04/26/2023

Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
BANC OF AMERICA SECURITIES LLC ..

0109999959. ”Subtotal - Bonds - U.S. Governments

3136A4-6B-0 ....
3136AN-CII-5 .
3137AE-Q2-4 . .
3137AK-AR-2 .........

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

4.000% 04/25/42
3.500% 04/25/45 .
3.000% 08/
4.000% 01/15/42

15/41 .

3.250% 02/15/43 .oooviiviiiiiiiiiiien

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

...... 06/01/2023

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

3137AY-D4-0 ......... FREDDIE MAC FHLMC_13-4166 FREDDIE MAC FHLMC_13-4166  3.250% 02/15/43 ..oovvvervienvieneianes | cvveovncinnne |ovenes 06/01/2023 ... Interest Capitalization

0909999999. Subtotal - Bonds - U.S. Special Revenues 107,907 107,907
21871X-AM-1 ... SUNANERICA INC Series 144A  4.400% 04/05/52 ......coveuereeuereereneerenenienenreesieenseesserenees | eeeeneienes |ouenes 05/31/2023 ... Tax Free Exchange 4,385,475 |.ooeovenieiienn 5,000,000 ...
AU7158-AZ-T ......... DELOITTE LLP  5.320% 05/30/38 ..cvevvevereerenerenesenesseneseeseseeseseesessssessssessssessssesnsseses | eeveressenenes |ouenes 05/31/2023 ... U.S. BaNCOrP PIper JAFTIay ..veeveverveuesiseeseseesiseesesieseeeseessesessesessesessesessesessssesssseses |osessesesessesssesessesessesensens foesesessesesseansnsens 8,000,000 [.vvoveneerenraeennnns 8,000,000 |...
55903V-BD-4 ......... WAGALLANES INC  5.050% 03/15/42 ..veveueerereeeeneeienesiesesieseseeseseesesseseseeseneesenesseesseens | eeevesneinnes |oenes 05/01/2023 ... TAX FTE8 EXCHANGE +.vvvevervetesetenetesessesesseseseesessesesseseseesesessenessesessesessesensesenseseneane |oensesensssensssesessenensaensane fooserensesenseeneasens 2,500,000 [o.veveneerieriiniiins 2,500,000 |...
718547-AD~4 ........ PHILLIPS 66 €O 3.605% 02/15/25 ...vevvuveuevereeereieseeeseessesessessssesessessssesessesessesesnens | eeeresenenes |oenes 05/02/2023 ... Tax Free Exchange ... s 5,002,681 [oveveeerrirriinnns 5,000,000 |...
718547-AM-4 ......... PHILLIPS 66 CO  4.880% 02/15/45 ...ueivevesessenussenssueissansssanessanensssenssnensssenssensssanesane | coveonsennnee |ovens 05/02/2023 ... TaX Fre@ EXCHANGE +..e.veuersesesstenestesessesestesensesessasesaseneasenessenessenesnenessenennesensssensans |onensasensssensssenessenessaensane |oosenensaensaeneanens 3,078,157 |uveveriaiiciiniiins 3,030,000
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
718547-AP-7 ......... PHILLIPS 66 CO  4.900% 10/01/46 ......enueeeeeereieeeeeeeeneeeeeeeeee e e eeenneeeeeennnneeeernnnnnees | cevvvnnnninnnes Jonnad 05/02/2023 ..... Tax Free Exchange .... .. 1,987,704 002,000,000 [eeneeeeenniieeeeeenn s 8,439 [2.AFE ..........
13648T-AB-3 ......... CANADIAN PACIFIC RAILWAY COMPA  3.125% 06/01/26 .......evvniiviirinnniiiiiiiiiinieniiiiineeecinnnns | ceeevenniinenes fonnid 04/19/2023 ..... Taxable Exchange .. 1,996,468 .... 2,000,000 |.... ... 23,958
13648T-AD-9 ......... CANADIAN PACIFIC RAILWAY COMPA  4.300% 05/15/43 .....ceeeeeeeeeeeemmniaeeeeennneeeeeennneeeeeenne | cevvvinniinnnns Jeennid 04/19/2023 ..... Taxable Exchange .. 2,379,403 .... 2,500,000 |.... ... 45,986
13648T-AE-7 . ..| CANADIAN PACIFIC RAILWAY COMPA  4.950% 08/15/45 .. ....04/19/2023 ..... Taxable Exchange .. 6,264,920 |... . 6,400,000 |. 56,320
13648T-AF-4 . .| CANADIAN PACIFIC RAILWAY COMPA  4.700% 05/01/48 . ...04/19/2023 ..... Taxable Exchange 3,160,848 |... . 3,165,000 |. 69,421
822582-BY-7 ......... SHELL INTERNATIONAL FINANCE BV 3.750% 09/12/46 05/25/2023 ... JEFFRIES & COMPANY INC .. 7,898,600 ...10,000,000 |.... ... 81,250
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 46,654,256 49,595,000 404,611
2509999997. Total - Bonds - Part 3 50,816,386 53,754,899 407,211
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 50,816,386 53,754,899 407,211
4509999997. Total - Preferred Stocks - Part 3 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0
31336#-10-6 ......... |FEDEHAL HOME LOAN BANK OF ATLA ..ivvvinniiiiiiiniiiiiiiieisissiississssirsaiissssrsnnnssesnnnnnnsnees | ............... | ...... 06/15/2023 ..... CORPORATE ACTION evvveniiiiiuuiniiiiiiuiniseiiiuiisessesanassessersnnnsssseessnnssesresnnnnsesseennnnneene  fooveesnnnensseennnnnees 2, 100.000 |ovvvviiiiiiiiiiiiniiiiinns 212,500
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 212,500
768290-10-7 ......... River Lake Insurance COMPany X .........eeeeeveruieruniersniersremnnrersnrernneersneersneersneersneennes | sovereneennnees foveees 04/01/2023 ..... Tax Agreement Settlement 507,065
768290-10-7 ......... River Lake Insurance COmPany X ........ceeeeseeesseersseennseenneesnnsesnneessnsesnneennneennneesnneennnes | coveveneennnnes foveee 06/30/2023 ..... Tax Agreement Settlement .. 1,398,354
76828#-10-6 ......... River Lake Insurance Company VI ...ic..iieeusierusieuuseeuunieusnresuneesnneesnnessnneesnneesnseesnneennns | sosersnsanannes Joveees 06/30/2023 ..... Tax Agreement Settlement ..iiuuiiieeiiiuiiiiiiii ettt s et s et s etseeruseeuseruseenserneernns |ounereunereensreenserensrrnnsrrenes |oeneereneerenserenaaee 10,269,044
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 12,174,463
5989999997. Total - Common Stocks - Part 3 12,386,963
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 12,386,963
5999999999. Total - Preferred and Common Stocks 12,386,963 XXX 0 XXX
6009999999 - Totals 63,203,349 XXX 407,211 XXX
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..36225B-ZA-9 |GINNIE MAE | POOL #781637  4.500% 07/15/33 |....... . 06/01/2023 . | Paydown ... ... 10,024 ... 10,024 L..9,581 [.... L 443 . ..10,024 |.. ...185 |. 07/15/2033 . |1.A ........
..3837311-8G-8 | GNMA 09-63 GNMA_09-63  5.500% 03/16/51 ..... |....... . 06/01/2023 . |Paydonn ....cevunvvviiinnnnn Joevvniinnieiiininns foneneens 3,857 ...n 3,857 L 3,755 ... ...3,857 |.. . 03/16/2051 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE A GNMA_09-90
..38376G-AZ-3 [5.600% 04/16/51 ....oovvivviiiiiiiiiiiiiieciiine | s . 06/01/2023 . |Paydomn ...ccevvnvvviiinnnnn Jovvnninnniiiiiinns fenneneens T I I 3111 | 3,038 |eeeeennnnnns 3,051 |oviiiiis [ PO [CIU I PO [ PR [CI0 I PO [V PR FCT 1 I PO (VN P [ PO [V 73 | 04/16/2051 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE A GNMA_09-93
.. 38376K-FA-4 [5.000% 10/16/39 ....oovviviiniiiiiiiiiiniiiciinn | s . 06/01/2023 . | Paydoun . 10/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-125
.. 38376P-TX-8 [5.000% 10/20/39 ....eevviiiiiinnniiiiiiiniiiniiiiinn | s . 06/01/2023 . | Paydown . 10/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_10-3
..38376T-HN-5 [4.500% 01/20/40 ...ovvvviiiviiniiiiiiiiniiiniiiiinn | s . 06/01/2023 . | Paydown . 01/20/2040 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE A GINNIE MAE
..38377T-2Y-6 [GNMA_11-28  4.000% 01/20/41 ......covvvvvvvvnnn | uunnnns . 06/01/2023 . | Paydown . 01/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT
..38378B-EQ-8 |NATIONAL MORTGAGE A 3.250% 01/16/52 ........ | .ceeven. . 06/01/2023 . | Paydoun . 01/16/2052 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT
..38378X-P6-2 |NATIONAL MORTGAGE A 2.500% 05/16/55 ........ | .eeven. . 06/01/2023 . | Paydown ... . . w0 ] . 05/16/2085 . |1.A ........
..912828-VB-3 [US TREASURY TREASURY NOTE  1.750% 05/15/23 |....... . 05/15/2023 . |Maturity . 1,878,630 |.... .0 .. . 05/15/2023 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 2,306,447 0 XXX XXX
..718286-BC-0 | PHILIPPINE REPUBLIC OF  7.500% 09/25/24 ... |D..... |. 05/10/2028 . [VAriOUS vovveoeoseosmseene oooneenensmnnnee Joorennereeenenecd0 |oorroorerrenenc 80 |ooororiorernense 39 |oorerrienees [T [ 430 oo Jooreenn 830 |0 oo, [ [ 0 . 09/25/2024 . |2.B FE ...
0309999999. Subtotal - Bonds - All Other Governments (390) 0 430 40 0 0 XXX XXX
ARMY HAWAIT FAMILY HOUSING TRU  5.524%
. 04248N-AA-1 [ 06/15/50 ..evvvniiiiiiiiiiiiiiiiiiniricinieneeeinn | s . 06/15/2023 . |Various ........ceeeevrevins Jovnnnininniinnninnns foenieennns 28,358 |....oeennn 28,358 |.....ooennns 25,839 [.cooeeenee 26,357 |oeiiiiiinnnns (U 2,001 [ooeeiiiiiinnnns (U 2,001 [ooeeiiiiiinnnns (U P 28,358 [.....covvnnnnns {1 P [ PO [V 783 |. 06/15/2050 . |1.D FE ....
ARMY HAWALT FAMILY HOUSING TRU 144A  5.624%
..04248P-AA-6 [ 06/15/50 ..eevvniiviiiiniiiiiiiiiiinieccini e | s . 06/15/2023 . |Various ........cceeevrvvinn Jovvnnininniinnninnns foennennnns 35,700 f[oceeeenns 35,700 |.....ceennns 33,589 [.cooieenne 34,029 [....oovvinnnnnn (U 1,671 [ooeeiiiiinnnnns (U 1,671 [ooeeiiiiinnnnns (U P 35,700 |eevvunninens (VN P [ PO [V F 1,004 |. 06/15/2050 . |1.D FE ....
ATLANTIC MARINE CORPS COMMUNIT  5.373%
..048677-AC-2 [12/01/50 wevvveiiiiiiiiiiiiiiiiiinieccinieeeeen | s . 06/01/2023 . |Various .......ccceeevvevins Jovvnninineiinnninnns foenienenns 93,573 |oeerenns 93,573 [oeeiiiinne 81,491 [............ 83,634 |....oovnnnnnnns (U 9,938 |.ieiiinins (U 9,938 |.ievvinins (U P 93,573 [ooiiiiiinnnnns (VN P [ PO [V F 2,514 |. 12/01/2050 . [2.B FE ....
CAPMARK MILITARY HOUSING TRUST 2007-AETC A1 Redemption 100.0000
1406%B-AA-2 [ 144A  5.746% 02/10/52 weovevvererereirieiriins [ cereene L 06/10/2023 . | vuveeieiieeirnieinnieins [rereirieisieinies oo 3,151 [, KIRE I 3,161 [ 3,159 [oeveeirinene (U (0] F— (U (0] F—— (U 3,151 | U IO (U (U 75 | 02/10/2052 . [2.C ........
FREDDIE MAC GOLD POOL #C00438  7.000%
L 31202G-PX-8 [ 12/01/25 ovvveiiiiiiiiiiiiiiieieeen | s . 06/01/2023 . |Paydomn ....ovvenvviiininnns Joevnninieiiiiiiines foeeeieeeiiinns 40 | 490 | 526 |..oovivinnnnns L1072 F [ P (R F (U PO [ FO [ PR 490 [ooooeiiinnnnnns (VN P [ PO [V 14 . 12/01/2025 . |1.A ........
FED FARM CR BKS AGENCY BND  4.650% 06/21/23
CBIIBIYFT-0 [ e | . 06/21/2023 . |Maturity ...oooovvviiiiins Jovveniiniiiiiiins e 30,000,000 |....... 30,000,000 |....... 29,250,000 |....... 29,965,541 |.oeiiiinnnnns (U P 34,459 |...ooiiiinnnnns (U AR 34,459 |.ooiiiiiinnnns [ 30,000,000 [ueuniirirnnnnn (VN P [ PO [V F 697,500 |. 06/21/2023 . |1.A ........
FREDDIE MAC GOLD POOL #C80425 ~ 8.000%
..31335G-PJ-8 |08/01/26 ... 06/01/2023 . | Paydoun 431 433 |. 431 .. 431 .14 1. 08/01/2026 .

129 |. 06/15/2024 .
...30 [. 05/17/2026 .

3,841 |.
1,012 )

. 4,804
... 1,079

..313375-0F-3 | FHLMC 1735 1735 | 6.500% 06/15/24
..313376-YS-4 | FHLMC G51 51 KB 6.750% 05/17/26

. 4,804
.1,079 ).

06/01/2023 . | Paydown
....... . 06/01/2023 . |Paydoun ...

4,726 |.
1,071

..313378-3C-9 |FHLMC 1885 1885 E  7.500% 09/15/26 .......... |....... . 06/01/2023 . | Paydoun ... . ... 1,640 ....1,606 |............. 1,630 |.... 1,640 |.. . 09/15/2026 .

.. 31359B-GP-5 |FNVA 93-113 1993-113 PK  6.500% 07/25/23 ... |....... . 06/01/2023 . [ Paydown ... o | 1,255 .. ... 1,285 .. AT 1248 ) .. | .0 . .1,285 |.. . 07/25/2023 .

..3136A1-IA-Q | FANNIE MAE FNMA 11-100 ZG ~ 4.000% 10/25/41 |....... . 06/01/2023 . [Paydown .....cccevveiieiiiis [eeeeeeiiiieeees [ 416,301 |........... 416,301 |........... 413,885 |........... 414,272 |oeeeeeenns 0 foeeeenns 2,028 [oeeeeiiiaens 0 foeennns 2,028 [oeeeeiiiaens 0 foeeeennns 416,301 [ovveeeeeeee0 |0 [l , . 10/25/2041 .
FANNIE MAE FNVA_11-141 FANNIE MAE FNVA_11-141

.. 3136A2-5P-4 |4.500% 01/25/42 ...eevvvvieiiiiiiiieieiiieeees i . 06/01/2023 . [Paydown .....ccceviiiieiiiis [ [ 181,413 |........... 181,413 |.......... 185,043 |........... 183,381 |..cceeneee. [V O (1,968) [coveeeennnnnes 0 foeees (1,968) [c.eeeeennnnnes 0 [ 181,413 |0 [0 , . 01/25/2042 . |1.A ........
FANNIE MAE FNVA_12-28 FANNIE MAE FNVA_12-28

..3136A3-50-9 |3.500% 03/25/42 ......eevveeeiiiiiiieiiiiiieeeens e . 06/01/2023 . [Paydown ......cocuuiiieiinns foreeieii e 4,300 fooooeeens 4,30 |oeeeeennnn. 4,194 | 4,273 | 0 fooeeiennns M7 el 0 foeeeennns M7 el 0 [ 4,300 oo [ IR 0 foreeieennis (0 PO 64 |. 03/25/2042 . [1.A ........
FANNIE MAE FNVA_12-20 FANNIE MAE FNVA_12-20

..3136A4-GlI-3 |83.500% 03/25/42 ......oevveeiiiiiiieiiiiiieeeees | . 06/01/2023 . [Paydown .....cccevveiieiiiis [eeeeeeiiiieeees [ 431,004 |........... 431,004 |........... 411,246 |........... 420,071 e, 0 foeeees 10,983 |..cceieeennn. 0 foeeenes 10,983 |..ccenieenn. 0 [ 431,004 |............... [ IR 0 foreeieennis [ R 6,589 |. 03/25/2042 . |1.A ........
FANNIE MAE FNVA_12-20 FANNIE MAE FNVA_12-20

..3136A4-JE-0 |83.000% 02/25/32 ......vvvveeeiaiiiiiieeeeiiiiieees | e . 06/01/2023 . [Paydown .....cccvveiiiiiiis feeneeeiiieeees [, 20,453 |occuneens 20,453 |..ooceee. 20,805 |............ 20,630 |.cureeennn. 0 [ (178) |- [V O (178) |- 0 foeeeennes 20,453 |.cvieeeennn. (O IR [V O, 0 foeeeiiies 252 . 02/25/2082 . |1.A ........
FANNIE MAE FNVA_12-16 FANNIE MAE FNMA_12-16

.. 3136A4-SC-4 |4.000% 03/25/42 ......ovevveeeiiiiiiieieiiiieees | eeees . 06/01/2023 . [Paydown .....cccvveiiiiiiis feeneeeiiieeees e 16,478 |........... 16,478 |............ 16,571 |............ 16,500 [oeeeeeennnnns 0 fooeeiennns (72} R 0 foeeeennns (22) | 0 foeeeennes 16,478 |.............. 0 foreeeaiiiees 0 foreeieennis 0 foeeeiiies 275 |. 03/25/2042 . |1.A ........

FANNIE MAE FNVA_12-33 FANNIE MAE FNMA_12-33
..3136A5-TC-0 |3.500% 04/25/42 vvveeeeeeeiiieeeeeiiiiieeeees | e . 06/01/2023 . [Paydown .....oecvveeeeeeeen foveeeeiiiiieeeeeen o, 98,653 |............ 98,683 |............ 92,649 |............ 94,89 [eeeennnnnes 0 foeeenn. 3,760 feeeeennnnn. 0 foeeenn. 3,760 feeeeennnne. 0 [ 98,6583 |..veeeennn.. 0 loeeeeine 0 [, 0 foeeeennnns 1,343 |. 04/25/2042 . [1.A ........
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FANNIE MAE FNMA_12-43 FANNIE MAE FNMA_12-43
..3136A5-YT-7 |3.500% 04/25/42 ... [ e . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 17,720 |...eeeneee 17,720 |eeeeeeens 17,188 |....eeeeeee 17,32 |l 0 Jeeeeennnn F 72 F 0 s 329 |oeiiiiiiiinns [ SRR 17,720 |ovevvvvinnnnnns (VO 0 | [V 258 |. 04/25/2042 . (1.A ........
FANNIE MAE FNMA_12-63 FANNIE MAE FNMA_12-63
..3136A6-UZ-5 |3.500% 06/25/42 .. O ORI . 06/01/2023 . | Paydoun ... . 06/25/2042 . (1.A ........
FANNIE MAE FNMA_12
..3136A7-VU-3 |3.000% 08/25/42 .....covvvveeiiieiiiiiieieieeeeens [ . 06/01/2023 . |Paydoun ......cooovvieiiiins Joeeniiiiniii e, 13,623 |ooveveeenns 13,623 |............ 13,038 |............ 13,321 |l 0 e 303 |oveeeiiiiiinns 0 s 303 |oeeeieiiiinnns [ SRR 13,623 |.oooeeeiennns (VO 0 | [V 169 [. 08/25/2042 . |1.A ........
FANNIE MAE FNMA_12-134 FANNIE MAE FNMA_12-134
..3136AA-TD-7 |3.000% 12/25/42 .coeeeeeeeeeeeeeeeeieeeeeeeeeeeeees [ . 06/01/2023 . |Paydown ......oooevveiiiiins |oeneiiiiinins e 290,875 |oveeeeenns AU TE T 283,240 |........... 287,126 |...cooeeeenn 0 eeeenn 3,749 |l 0 Jeeeenn 3,749 |l 0 s 290,875 . 12/25/2042 . (1.A ........
FNMA_13-68 FANNIE MAE FNMA_13-68  3.500%
L 3136AF-JS-4 | 10/25/42 oo [ . 06/01/2023 . |Paydown ......oooevieiiiiins Joeniiineiiiis e 1,891 ...1,891 |.. . 10/25/2042 . (1.A ........
..3136AH-UP-3 | FANNIE MAE FNMA_13-138  3.000% 08/25/33 .... |....... . 06/01/2023 . | Paydoun ... ... 68,387 ..68,387 |.. . 08/25/2083 . [1.A ........
FNR_14-79 FANNIE MAE FNR_14-79  3.000%
. 3136AL-H3-8 |09/25/44 .....evvniiiiiiin [ . 06/01/2023 . | Paydoun ... .0 . . 09/25/2044 . [1.A ........
..3137A3-C5-6 | FREDDIE MAC FHLMC 3758  4.000% 11/15/40 .... |....... . 06/01/2023 . | Paydoun ... .0 . . 11/15/2040 . [1.A ........
..3137A5-EH-3 | FREDDIE MAC FHLMC 3739  4.000% 01/15/41 .... |....... . 06/01/2023 . | Paydoun ... .0 . . 01/15/2041 . [1.A ........
..3137A7-Z3-7 |FREDDIE MAC FHLMC 3827  4.000% 03/15/41 .... |....... . 06/01/2023 . | Paydoun ... .0 . . 03/15/2041 . [1.A ........
..3137A8-QC-5 |FREDDIE MAC FHLMC 3841  4.000% 04/15/41 .... |....... . 06/01/2023 . | Paydoun ... .0 . . 04/15/2041 . [1.A ........
..3137A9-QP-4 | FREDDIE MAC FHLMC 3842  4.000% 04/15/41 .. 06/01/2023 . |Paydown 0 . 04/15/2041 . [1.A .
..3137A9-ZN-9 | FREDDIE MAC FHLMC 3838  4.000% 04/15/41 .. 06/01/2023 . |Paydown 0 . 04/15/2041 . [1.A .
..3137AC-6X-2 |FREDDIE MAC FHLMC 3875  4.000% 06/15/41 .... |....... . 06/01/2023 . | Paydoun ... .0 . . 06/15/2041 . [1.A ........
FREDDIE MAC FHLMC_3998 FREDDIE MAC FHLMC_3998
..3137AL-HU-6 |4.000% 02/15/42 .. [ [P . 06/01/2023 . | Paydoun ... . 02/15/2042 . (1.A ........
FREDDIE MAC FHLMC_:
.. 3137AN-BF-1 3.500% 03/15/42 .ccoeeeeeeeeeeieeeieeeeeeeeeeeee [ . 06/01/2023 . | Paydown . 03/15/2042 . [1.A ........
FREDDIE MAC FHLMC_12-4039 FREDDIE MAC
..3137AQ-PA-0 | FHLMC_12-4039 ~ 3.000% 05/15/42 ................ [oeennnn . 06/01/2023 . | Paydoun ... 318,464 ...(2,598) |. .0 . . 06/15/2042 . [1.A ........
FREDDIE MAC FHLMC_4057 FREDDIE MAC
.. 3137AR-H3-3 |3.500% 06/15/42 ...oovvvveeeiiiiieiieie [ . 06/01/2023 . | Paydoun ... ....8,447 e (29)). .0 . 0 0 . 06/15/2042 . [1.A ........
..31302B-6U-5 |FNGT 02-T4 2002-T4 A2 7.000% 12/25/41 ..... [....... . 06/01/2023 . | Paydoun ... ....6,870 o (57)). .0 . 0 0 . 12/25/2041 . (1.A ........
..31392G-FQ-3 |FNGT 02-T18 2002-T18 A3  7.000% 08/25/42 .. |....... . 06/01/2023 . | Paydoun ... ... 4,627 ..(12n). .0 . 0 0 . 08/25/2042 . (1.A ........
..31302J-Y0-6 | FNW 0313 WHOLE CMO 03-3  5.356% 06/25/42 .. |....... . 06/01/2023 . | Paydoun ... ...23,303 ... (644) . .0 . 0 0 . 06/25/2042 . [1.A ........
..313938-U5-2 |FNI 03-6 2003-W6 2A4  5.204% 09/25/42 ....... [....... . 06/01/2023 . | Paydoun ... ...19,789 123 ). .0 . 0 0 . 09/25/2042 . (1.A ........
..31303C-FD-0 |FANNIE MAE FNMA_03-34  2.261% 01/25/48 ..... |....... . 06/01/2023 . | Paydoun ... ....8,760 .0 . 0 0 . 01/25/2048 . [1.A ........
..31393E-LF-4 |FNW 03-12 2003-1i12 1A8  4.550% 06/25/43 .... |....... . 06/01/2023 . | Paydoun ... .... 3,665 .0 . 0 0 . 06/25/2043 . [1.A ........
..31393N-TE-9 | FHLMC_T-55 T-55 1A1C  6.500% 03/25/43 ....... [....... . 06/01/2023 . | Paydoun ... ...58,561 .0 . .0 . .0 . . 03/25/2043 . [1.A ........
FREDDIE MAC FHLMC 7 T-56 A5  5.231% 05/25/43
LB139BR-GE-9 | eeviiiiiiiiieieeeeeeeeeeeeeeeeeen [ . 06/01/2023 . | Paydoun ... .... 3,586 .0 . 0 0 . 05/25/2043 . [1.A ........
..31393W-K4-0 | FREDDIE MAC 2643 OH  5.000% 07/15/33 [ . 06/01/2023 . | Paydoun ... ...14,838 .0 . 0 0 . 07/15/2033 . [1.A ........
..31394A-YY-6 |FNMA 04-68 2004-68 CB ~ 4.500% 09/25/24 ..... |....... . 06/01/2023 . | Paydoun ... ... 22,152 .0 . 0 0 . 09/25/2024 . [1.A ........
..31394D-JJ-0 |FANNIE MAE 2005 29 QE  5.000% 04/25/35 ..... |....... . 06/01/2023 . | Paydoun ... ... 33,892 .0 . 0 0 . 04/25/2035 . [1.A ........
..31304D-0L-7 |FNMA 05-40 2005-40 ZM  5.000% 05/25/35 ..... |....... . 06/01/2023 . | Paydoun ... .... 5,660 .0 . 0 0 . 05/25/2035 . [1.A ........
..31394J-MS-3 | FHLMC 2676 2676 KY  5.000% 09/15/23 .... 06/01/2023 . |Paydown 16,488 0 0| 0| . 09/15/2023 . (1.
..31394N-UA-4 | FHLMC 2733 FHLMC_2733  5.000% 01/15/34 ... 06/01/2023 . |Paydown 16,740 0 0| 0| . 01/15/2034 . (1.
..31394P-DZ-3 |FHLMC 2738 FHLMC_2738  5.000% 01/15/34 ... 06/01/2023 . |Paydown . 5,601 0 0| 0| . 01/15/2034 . (1.
..31304U-M7-4 | FANNIE MAE FNMA 05-106  4.500% 12/25/35 .. 06/01/2023 . |Paydown .5,123 0 0| 0| . 12/25/2035 . (1.
..31394V-ZM-5 |FANNIE MAE FNMA 06-4  6.000% 02/25/26 . 06/01/2023 . |Paydown 54,481 0 0| 0| . 02/25/2026 . (1.
..31396H-ER-7 |FHLMC 2875  5.000% 10/15/34 .....ccoonnnnnnnn [oeeenn . 06/01/2023 . | Paydoun ... ... 16,359 .0 . 0 . .. 0 . 10/15/2034 . (1.
..31396H-IIC-0 |FHR 2893 2893 PE  5.000% 11/15/34 .......... [.eeeen . 06/01/2023 . | Paydoun ... ...21,024 .0 . 0 ..21,024 |.. 0 . 11/15/2034 . [1.A ........
..31396F-G4-9 |FHLMC 3068  4.500% 11/15/35 .....ccccoeeiiis [oeeenns . 06/01/2023 . | Paydoun ... ... 7,861 .0 .. .0 .. .0 .. . 11/15/2035 . [1.A ........
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..31396G-SP-7 | FREDDIE MAC FHLMC 3098  5.000% 01/15/36 .... |....... . 06/01/2023 . | Paydoun ... ... 19,119 ...19,119 ...18,763 |.... .0 . 0 ..19,119 |.. 0 e . 01/15/2036 . [1.A ........
..31396K-RX-2 | FANNIE MAE FNMA 06-75  5.000% 08/25/36 ..... |....... . 06/01/2023 . |Paydown ......ooooeeiniiiins Joeeiiiniiiiis e 9,134 ....9,134 ....8,940 |.... .0 . 0 ...9,134 |.. 0 . 08/25/2036 . [1.A ........
..31396N-GS-9 |FHLMC 3136  5.493% 04/15/36 ......cooeveeeeeeens [ oennnn . 06/15/2023 . | Paydoun ... ... 17,329 ...17,329 L 17,347 . .0 . 0 . 17,329 |.. 0 . 04/15/2036 . [1.A ........
..313960-NB-1 | FANNIE MAE FNMA 09-56  5.000% 07/25/39 ..... |....... . 06/01/2023 . | Paydoun ... ... 10,104 ...10,104 ....9,991 ... .0 . 0 ..10,104 |.. 0 . 07/25/2039 . [1.A ........
..313960-PZ-6 | FANNIE MAE FNMA 09-74 ~ 5.000% 09/25/39 ..... |[....... . 06/01/2023 . | Paydoun ... ... 19,426 ... 19,426 ...19,508 |.... .0 . 0 .. 19,426 |.. 0 . 09/25/2039 . [1.A ........
..31396X-3J-1 |FANNIE MAE FNMA 07-109  4.500% 12/25/37 .... |....... . 06/01/2023 . |Paydown ......oooevieiieiins Joeniiiniiiiis e 2,038 ....2,038 52,077 ... .0 . 0 ...2,038 |.. 0 . 12/25/2037 . (1.A ........
..31397C-NS-4 |FHLMC 3245  5.493% 11/15/36 .......oooeeeeeeiins [ oonnnn . 06/15/2023 . |Paydoun .......oooeeeiiiiins foniiininin e 6,140 ....6,140 ....6,143 |.... .0 . 0 ...6,140 |.. 0 . 11/15/2036 . [1.A ........
..31397Q-30-8 |FANNIE MAE FNMA 10-149  4.000% 01/25/41 .... |....... . 06/01/2023 . | Paydoun ... .. 29,341 ...29,341 .0 . .0 . ..29,341 .0 . . 01/25/2041 . [1.A ........
FANNIE MAE FNMA_11-23 FANNIE MAE FNMA_11-23
..313970-6Z-6 |4.000% 03/25/41 .ooovveeeiiiiiiiiiii [ . 06/01/2023 . | Paydoun ... .. 44,086 ... 44,086 .0 . 0 .. 44,086 |.. 0 . 03/25/2041 . [1.A ........
..313070-DT-2 | FANNIE MAE FNMA 10-150  4.000% 01/25/41 . 06/01/2023 . |Paydown 72,761 0 0| 0| . 01/25/2041 . (1.
..31397Q-JX-7 |FANNIE MAE FNMA 11-8  4.000% 02/25/41 . 06/01/2023 . |Paydown 0 0| 0| . 02/25/2041 . (1.
..313970-PL-6 | FANNIE MAE FNMA 11-12  4.000% 02/25/41 06/01/2023 . |Paydown 0 0| 0| . 02/25/2041 . (1.
..31397Q-TJ-7 |FANNIE MAE FNMA 11-1  4.000% 02/25/41 . . |. 06/01/2023 . | Paydown 0 0| 0| . 02/25/2041 . (1.
..313070-TU-2 |FANNIE MAE FNMA 11-1  4.000% 02/25/41 ...... «oe.... |- 06/01/2023 . |Paydown 0 0| 0| . 02/25/2041 . (1.
..313970-25-0 |FANNIE MAE FNMA 10-147  4.000% 01/25/41 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2041 . (1.
..313078-5C-4 |FANNIE MAE FNMA 11-43  4.000% 05/25/41 ..... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/25/2041 . [1.A ........
..313978-CP-7 |FANNIE MAE FNMA 11-22  4.500% 03/25/41 ..... [....... . 06/01/2023 . | Paydoun ... .0 . .0 . .0 . . 03/25/2041 . [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 ........
..31307U-HJ-1 |FANNIE MAE FNMA 11-49  4.000% 10/25/40 ..... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/25/2040 . [1.A ........
..31397U-K6-5 |FANNIE MAE FNMA 11-65  4.000% 07/25/41 ..... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2041 . [1.A ........
..31397U-PZ-6 |FANNIE MAE FNMA 11-56  5.000% 09/25/40 ..... |....... . 06/01/2023 . | Paydoun ... .0 .0 .0 . 09/25/2040 . [1.A ........
FREDDIE MAC FHLMC 3552 FHLMC_3552  5.000%
L B1398E-0H-0 | 07/15/39 oo [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2039 .
..31398G-GP-8 | FANNIE MAE FNMA 09-98  4.500% 12/25/39 06/01/2023 . |Paydown 0 0| 0| . 12/25/2039 .
..31398G-PX-1 |FANNIE MAE FNMA 09-108  5.000% 01/25/40 .... 06/01/2023 . |Paydown 0 0| 0| . 01/25/2040 .
..31398G-UA-5 |FANNIE MAE FNMA 09-109  4.500% 01/25/40 . 06/01/2023 . |Paydown 0 0| 0| . 01/25/2040 .
..31398J-EW-9 | FREDDIE MAC FHLMC 3564  5.000% 08/15/39 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/15/2039 .
..31398K-T3-4 | FREDDIE MAC FHLMC 3593 ~ 5.000% 11/15/39 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2039 .
..31398K-YD-6 |FREDDIE MAC FHLMC 3598  5.000% 11/15/39 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2039 .
..31398L-PN-4 | FREDDIE MAC FHLMC 3606  5.000% 04/15/36 .... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/15/2036 .
..31398M-F4-3 |FANNIE MAE FNMA 10-28  5.000% 04/25/40 ..... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2040 .
..31398M-JX-5 |FANNIE MAE FNMA 10-18  4.500% 03/25/40 ..... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/25/2040 .
..31398M-LM-6 | FANNIE MAE FNMA 10-24  5.000% 03/25/40 ..... |....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/25/2040 .
..31398M-U3-8 | FANNIEMAE FNMA 10-29  4.500% 04/25/40 ....... [....... . 06/01/2023 . | Paydoun ... . 193,462 |........... .0 . 0 . 0 . 04/25/2040 .
..31398M-UA-2 | FANNIE MAE FNMA 10-21  4.500% 03/25/40 06/01/2023 . |Paydown .. 123,235 . 118,848 |. 0 0| .123,235 0| . 03/25/2040 .
..31398P-CF-4 | FANNIE MAE FNMA 10-33  4.500% 04/25/40 ... 06/01/2023 . |Paydown 41,530 40,655 |. 0 0| 41,530 0| . 04/25/2040 .
..31308P-G2-9 | FANNIE MAE FNMA 10-48  4.500% 05/25/40 ... 06/01/2023 . |Paydown 58,173 0 0| 58,173 0| . 05/25/2040 .
..31398P-HA-0 | FANNIE MAE FNMA 10-35  4.500% 04/25/40 ... . |. 06/01/2023 . | Paydown .. 252,886 0 0| .252,886 0| . 04/25/2040 .
..31398P-JB-6 | FANNIE MAE FNMA 10-35  4.500% 04/25/40 ..... |.......|. 06/01/2023 . |Paydown .. 101,357 0 0| .101,357 0| . 04/25/2040 .
..31398P-V4-8 | FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 06/01/2023 . | Paydoun ... ... 53,670 .0 . 0 ..53,670 |.. 0 . 05/25/2040 .
..31398P-119-6 | FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 06/01/2023 . |Paydoun .....cooeeeeeiiiiins foviiiiiii e 7,625 .0 . 0 0 . 05/25/2040 .
..31398P-IIT-2 |FNMA 10-44  4.500% 05/25/40 .......evvvvvvvvnnns [eeeeenn . 06/01/2023 . | Paydoun ... ... 53,069 .0 . 0 0 . 056/25/2040 .
..31398R-TQ-8 |FANNIE MAE FNMA 10-54  4.500% 06/25/40 ..... |....... . 06/01/2023 . | Paydoun ... ... 18,529 .0 . 0 0 . 06/25/2040 .
..313988-4M-2 | FANNIE MAE FNMA 10-156  4.000% 01/25/41 .... |....... . 06/01/2023 . | Paydoun ... .. 35,047 0. .0 . 0. . 01/25/2041 .




€603

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

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FANNIE MAE FNMA 10-148 FNMA_10-148  4.000%
L 313988-6H-2 | 01/25/41 oo [ . 06/01/2023 . |Paydown ......oooevieiiiiins Joeniiineiiiis e 1,411 141 ... 1,385 |... .0 . 0 U I L I 0 . 01/25/2041 . [1.A ........
..31398S-7A-5 |FANNIE MAE FNMA 11-7  4.500% 02/25/41 ...... |....... . 06/01/2023 . | Paydoun ... ... 12,674 ...12,674 ... 12,286 |.... .0 . 0 .. 12,674 |.. 0 . 02/25/2041 . [1.A ........
..313985-LT-8 |FANNIE MAE FNMA 10-134  4.000% 12/25/40 .... |....... . 06/01/2023 . | Paydoun ... ... 10,263 ...10,263 ...10,168 |.... .0 . 0 ..10,263 |.. 0 . 12/25/2040 . (1.A ........
..31308S-SD-6 |FANNIE MAE FNMA 10-136  4.000% 12/25/40 .... |....... . 06/01/2023 . | Paydoun ... ... 10,610 ...10,610 ...10,456 |.... .0 . 0 ..10,610 |.. 0 . 12/25/2040 . [1.A ........
..31398S-XH-1 |FANNIE MAE FNMA 10-141  4.000% 12/25/40 .... |....... . 06/01/2023 . | Paydoun ... ... 40,233 ...40,233 ...38,348 |.... .0 . 0 ..40,233 |.. 0 . 12/25/2040 . (1.A ........
..313081-5J-9 | FREDDIE MAC FHLMC 3626  5.000% 01/15/40 .... |....... . 06/01/2023 . | Paydoun ... ..178,955 |.... .0 . 0 178,584 |.. 0 . 01/15/2040 . [1.A ........
..31398W-HU-1 | FREDDIE MAC FHLMC 3635 5.000% 02/15/40 .... |....... . 06/01/2023 . | Paydoun ... 112,873 |.... .0 . 0 112,762 .. 0 . 02/15/2040 . (1.A ........
..31398W-PF-5 |FREDDIE MAC FHLMC 3633  4.500% 02/15/40 .... |....... . 06/01/2023 . | Paydoun ... .... 100,580 ...96,571 |.... .0 . .0 . 100,580 |.. .0 . . 02/15/2040 . [1.A ........
KANSAS CITY MO INDL DEV AUTH G 5.242%
..48503T-AA-5 | 12/10/32 oo [ . 06/10/2023 . | Various ........cceeeeennnn |oee , 183,947 183,947 |...........183,947 |.... ....183,947 |.. . 12/10/2082 . (1.B ........
..604146-BM-1 | MINNESOTA ST GEN FUND REV ~ 5.077% 06/01/43 |....... . 06/26/2023 . | Call 100.0000 ..... 1,000,000 ..1,000,000 ..1,000,000 |........1,000,000 |.... ,000,000 |.. . 06/01/2043 . (1.B FE ....
OHANA MILITARY COMM LLC Ser A 0411  6.543%
..B677071-AD-4 |04/01/49 ....ooooiiiiiiiiiiii . |- 04/03/2023 . (Call 100.0000 ..... .... 200,000 .... 161,081 |........... 164,172 |.... .0 . 0 e 164,273 .. . 04/01/2049 . (1.G FE .
..882135-7J-9 | TEXAS A & M UNIVERSITY  4.772% 05/15/33 .... |.......|. 05/15/2023 . |Call 100.0000 ..... .. 2,250,000 .. 2,250,000 |........2,250,000 |.... . .0 .. ...0 J........ 2,250,000 |.. .53, . 05/15/2033 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 41,159,370 41,159,370 40,012,197 40,890,334 0 233,310 0 233,310 0 41,123,643 0 35,727 35,727 921,920 XXX XXX
..00164V-AE-3 | AMC NETWORKS INC ~ 4.750% 08/01/25 ......ccccce [oernnn . 04/28/2023 . |Various .......cceeeeunnnns foorerrninninininnnns foeeenns 4,631,055 |........ 5,000,000 |........ 4,955,000 |........ 4,982,848 |............... [V R 2,001 |l [V R 2,001 |l [V R 4,084,939 | 0 f..... (353,884) |...... (353,884) |.......... 178,615 |. 08/01/2025 . [3.C FE
AMAZON CTL AMAZON CTL - OKLAHOMA CITY Redempt ion 100.0000
..00191@-AA-5 |4.233% 09/30/39 ....eevvvrrrrrrnrnnnrrnnnnrnnnnnnnnns [ eeeeen . 06/30/2023 . | .evvvrriniiinininniiiiiniinnns e | 10,196 |............ 10,196 |ooevvveennns 10,196 |............ 10,196 [ooevvevnnnnnee [V (VR [V (VO [ R 10,196 [ovvvvevvvnnnnns (VR [V R [V 180 |. 09/30/2039 . |1.E ........
AMAZON CTL AMAZON CTL - TULSA  4.233% Redempt ion 100.0000
..00193%-AA-5 109/30/39 ...cooiiiiiiiiiiiiiiii [ . 06/30/2023 . | .. . 09/30/2039 . [1.E ........
AVERIGAS PAI
..030981-AH-7 |PARTNERS LP/AMERIGAS  5.625% 05/20/24 ....... [....... . 05/31/2023 . | TENDER ... . 3,032,700 . .3,000,000 |.... . . 05/20/2024 . |4.A FE
..037833-AK-6 | APPLE INC ~ 2.400% 05/03/23 .... . |- 05/03/2023 . |Maturity ..300,000 . 300,000 ..209,157 |.. . 300,000 . 05/03/2023 . (1.B FE .
BXG RECEIVABLES NOTE TRUST BXG
..05606X-AA-2 |2.880% 05/02/30 ......evvvvvriiiiiiiiiiiiiiiiiiiiins [ e . 05/02/2023 . |Paydoun .........oooeeiiiins |oeneiiiiinnniens e, 276,503 |...oeeeens 276,503 [....eeeeee. 276,481 |........... 276,488 |............... 0 e L 0 s L R 0 s 276,503 |...cooeeiennnn (VO 0 | [V 3,532 |. 05/02/2030 . |1.F FE .
BXG RECEIVABLES NOTE TRUST BXG Series 144A
..05607U-AA-7 |3.770% 02/02/34 .coovvveeeeeiiiieiieiieees [ . 06/02/2023 . |Paydoun .........cooeeiiiins |oeeiiiiiininiins e 161,204 |........... 151,204 |.......... 151,166 |.......... 151,180 [ovvvvvriiinnns 0 e 2 O 0 s 2 O 0 s 161,204 ..ol (VO 0 | [V 2,367 |. 02/02/2034 . [1.A FE .
BXG RECEIVABLES NOTE TRUST BXG Series 144A
..05607U-AB-5 |3.950% 02/02/34 ... [ e . 06/02/2023 . |Paydoun .........oooeeiiiins |oeniiiiiinineens e 145,148 |........... 145,148 |........... 145,124 |........... 145,132 |l 0 e 6 | 0 s 6 | 0 s 145,148 |l (VO 0 | [V 2,381 |. 02/02/2034 . [1.F FE .
BXG RECEIVABLES NOTE TRUST BXG Series 144A
..05607U-AC-3 |4.440% 02/02/34 ... [ oo . 06/02/2023 . |Paydoun .........cooeeiiiins |oeeiiiiiininiins e 136,044 |........... 136,044 |.......... 136,017 [..oeeeeens 136,026 |....cevvvvnnns 0 e 19 [ 0 s 19 [ 0 s 136,044 |............... (VO 0 | [V 2,509 |. 02/02/2034 . |2.C FE
BFC HON FEDERAL RECEIVABLES TR BFC HON
..08879%-AA-9 | FEDERAL RECEIVABLES TR 6.139% 11/01/25 .... [....... . 04/17/2023 . | Various .....cceeevvinnnnn Joevereeeenininninnns Joeeeennnnns 1,202 [oeeeinnnnnee 1,202 |oeeeeennnns 1,202 [oeeeeeennns 1,202 [oeeeeiiiinnnns [V FUSURRRRR (VO 0 | (VN 0 e 1,202 |ooeeeeeeenes (VO 0 | [V 0 | 11/01/2025 . |1.D ........
BFC HON FEDERAL RECEIVABLES TR BFC HON
..08879%-AA-9 | FEDERAL RECEIVABLES TR 6.139% 11/01/25 .... [....... . 04/17/2023 . | Various .....cceeevvvinnnnn Jooveeeeennininninnns Joeeeeennnns 1,826 |............ 1,826 |oeeveenenns 1,826 [oooeveeennns 1,826 [oeevvviennnnns 0 | (VO 0 | (VO 0 e 1,826 . 11/01/2025 . [1.D Z .....
BFC HON FEDERAL RECEIVABLES TR BFC HON Redenption 100.0000
..08879*-AA-9 | FEDERAL RECEIVABLES TR 6.139% 11/01/25 .... [....... . 06/01/2023 . ..161,314 |.... ....161,314 |.. . 11/01/2025 . (1.D ........
..110122-AA-6 | BRISTOL-MYERS SQUIBB CO  7.150% 06/15/23 ... 06/15/2023 . |Maturity 1,507,715 |.. .1,500,000 . 06/15/2023 . [1.F FE .
CIM TRUST CIM_18-J1 Series 144A  3.665%
. 12554C-CB-2 | 03/25/48 ..o [ . 06/01/2023 . |Paydoun .....coooveeiieiiins e e, 38,645 |........... 38,645 |............ 37,357 |ooeeeieens 37,517 |ooeeieieieenl 0 10128 |0 i 1128 [0 s 38,645 [.ooooeiiinnnns (VR [V R [V 584 |. 03/25/2048 . [1.A ........
COMM MORTGAGE TRUST COMM_15-38  3.346% J.P. MORGAN SECURITIES
L 12592T-AL-9 1 02/10/35 oo [ . 05/16/2023 . | INC oo e e [V [V [V 0 [ [V R (70 [V R (70 [V [ 701 (VR 287 |oeeeennnns .7 40,480 |. 02/10/2035 . |1.A ........
..126650-AY-6 | CVS PASS-THROUGH TRUST ~ 5.361% 10/10/27 .... |....... . 06/10/2023 . | Various ......ceeevvvvinnnn foereeenennnniinnnnns Joeeennns 126,122 |........... 125,122 |o.eeeeeeee 126,122 |........... 126,122 |l [V FUSURRRRR (VO 0 | (VN 0 s 125,122 [oooeeeieinnnn (VO 0 | [V 3,029 |. 10/10/2027 .|2.B ........
Redemption 100.0000
..12702%-AA-4 | CVS HEALTH CORP  3.901% 10/10/39 ......evvvnnn [oreennn . 06/10/2023 . | evvvriernnnnnnnininiiinininns e e 60,991 [........... 60,991 |............ 60,991 |............ 60,991 |............... [V FUSURRRRR (VO 0 | (VO [ TR 60,991 |t (VO [V FUSUTRRRRRN U 992 |. 10/10/2039 . |2.B ........
CENTERPOINT PROPERTIES TR CENTERPOINT
..151895-C*-8 | PROPERTIES TRUST ~ 3.600% 06/12/23 ........ceen [oeennn . 06/12/2023 . |Maturity ...ooovvvvinniinns Jooveniiieiiies s 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |....coeeennnns [V FUSURRRRR (VO 0 | (VO 0 fnns 5,000,000 |...ccevrrnnnnns (VO [V ST [V 90,000 |. 06/12/2023 . 1.G FE .
CHC COMMERCIAL MORTGAGE TRUST Series 144A
.. 162665-AL-7 |7.243% 06/15/34 ......ceoeeiiiiiiiiiiiiiiiiiiiiieees [ . 06/15/2023 . | Paydoun ... .. 960,506 960, 506 960,506 |...........960,506 |.... .960,506 |.. . 06/15/2034 . [1.A ........
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CMLT!_14-J2 CITIGROUP MORTGAGE LOAN TRUST
. 17323E-AN-5 3.805% 11/25/44 .cooeeeeeeeeeeeee [ . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 21,729 |l 21,729 |ooennnnnnn 27,946 |............ 27,809 |...oooeeeenns 0 Jeeeeennnn (80) |oeeeeeeeenns 0 s (80) |oeeeeeeeenns [ SRR 21,729 [ooeeeiieiinnnn (VO 0 | [V 439 |. 11/25/2044 . |1.A ........
J.P. MORGAN SECURITIES
..200339-EX-3 | COMERICA BANK ~ 5.332% 08/25/33 ........eevvuunn [ereenn . 04/26/2023 . | INC B PSP RN 4,208,000 |........ 5,000,000 |........ 5,004,800 |........5,014,486 |...............0 |ooooees (13,164) [eevevennnnnnnnn O fennnnnn (13,164) fonniiinnnnnnn 0 s 5,001,322 |.. . 08/25/2033 . [2.A FE ....
SUNAMERICA INC Series 144A  4.400%
L21BTAXSAL=3 [ e | s . 06/31/2023 . |Various ........ceeeevvevinn Jovvnnnnnniiiniinnes foeenns 4,385,475 |........ 5,000,000 |........ 4,376,050 |........4,381,718 [...cccoiiiinnnn0 el 3788 |0 30758 [l 0 e, 4,385,475 |o.vvviiiinnnns (VN 0 | [V 144,222 . 04/05/2052 . |2.B FE ....
DB MASTER FINANCE LLC DNKN_21- Series 144A
..233046-AS-0 |2.791% 11/20/51 .oovvvvviiiiiiiiiiiiiiiiiiiiiiieiees [ . 05/22/2023 . |Paydoun ........oooeeiiiiins Joeniniiininies e 12,500 |....oenneee 12,500 |............ 12,500 |............ 12,500 |..oooeeeeenns [V FUSURRRRR (VO 0 | (VN [ SRR 12,500 [vevvvvvnnnnns (VO 0 | [V 174 |. 11/20/2051 . |2.B FE ....
Redemption 100.0000
..243808-AB-4 |DEER DISTRICT LLC ~ 5.040% 06/01/44 .......... |.ceeens . 06/01/2023 . | eeveneeeiiiiieeeeeiiiieeees i e 182,994 |........... 182,994 |........... 182,994 |........... 182,994 |............... [V FUSURRRRR (VO 0 | (VN 0 s 182,994 [...ooooeiinnn (VO 0 | [V 4,611 |. 06/01/2044 . (2.B PL ....
..254687-CP-9 | WALT DISNEY COMPANY ~ 8.875% 04/26/23 ........ [....... . 04/26/2023 . |Maturity .....oeveenennnnns Jooveiiiiiiis e, 535,000 [oeeeerenns 535,000 |[........... 573,258 |........... 538,881 |.....coeeeins [V R (3,881) [cevveennnnnnnne [V R (3,881) [cuvveennnnnnnne [V R 535,000 [.ooeeeiiiiinns 0 [ [V R [V 23,741 |. 04/26/2023 . |2.A FE ....
DPABS_15-1A DOMINOS P1ZZA MASTER ISSUER LL
..25755T-AE-0 | 4.474% 10/25/45 ....oevvnnnin [ . 04/25/2023 . |Paydoun .......oooeeeiiiiins i e 7,500 |oeennnnnne 7,500 |t 7,500 |oooeeeennns 7,500 |ooooeiiieinnns [V (VR [V (VO [V 7,500 |eeeevevnnnnns (VR [V R [V 168 |. 10/25/2045 . |2.A FE ....
DOMINOS PIZZA MASTER ISSUER LL Series 144A
.. 25755T-AH-3 | 4.118% 07/25/47 ..coovvvvviiiiiiiiiiiiiiiiiiieeiens [ . 04/25/2023 . |Paydoun .......ooooeeiiiiins foneiiiinins e, 19,500 |............ 19,500 |............ 19,494 |............ 19,4% |.............. [V L3 [V L3 [ R 19,500 [..evvvvvvennnns (VR [V R [V 402 |. 07/25/2047 . 2.A FE ....
DOMINOS PIZZA MASTER ISSUER LL Series 144A
..25755T-AK-6 |4.328% 07/25/48 ....ccooeeiiiiiiiiiiiiiiiiiiieieeees [ . 04/25/2023 . |Paydoun .......ooooeeiiiiins feneiiiiinnis e 10,000 |........... 10,000 |...ooeeeennn 10,000 |............ 10,000 fo.eeeerennnnnee [V (VR [V (VO [ R 10,000 fooeeeiiiiinnns (VR [V R [V 216 |. 07/25/2048 . 2.A FE ....
DRIVEN BRANDS FUNDING LLC HONK Series 144A
..26208L-AC-2 |4.73% 04/20/48 .....ccoeeiiiiiiiiiiiiiiiiiii [ . 04/20/2023 . |Paydoun .......oooeeiiiiiins foriiiiiiiin e 7,500 |oeennnnnne 7,500 |t 7,500 |ooeeeeeeeen 7,500 |oceiiiiiiiinn 0 [ 0 o0 o0 0 e 7,500 |eeeevevnnnnns 0 [ [V R [V 178 |. 04/20/2048 . |2.C FE ....
EAST KENTUCKY PHR COOPERATIVE  4.450% Redempt ion 100.0000
L. 273264-AC-0 |04/19/49 .oooiiiiiiiiiiii [ RRVZVAT:V(17< S OORRRRRRPRRROR R R 166,667 |.......... 166,667 |.......... 166,667 |.......... 166,667 [......ccceeeess0 Jooeeeeiiiiinn0 el 0 i 0 o0 s 166,667 . 04/19/2049 . [2.A ........
..286857-D#-1 |ELIZABETHTONN GAS CO  3.380% 11/10/60 ...... |[....... . 04/05/2023 . | TENDER ....ovvvvvvvnnnnnnnns Joeeeeeeniieeeeeeenns | 4,000,000 |........ 4,000,000 |........ 4,000,000 |........4,000,000 |......ceeeeeenn0 Joveevenneinn 0 feveviiiiiinnnnn 0 i 0 Lo 0 s 4,000,000 |.. . 11/10/2060 . [1.G ........
..286857-D@-3 |ELIZABETHTONN GAS CO  3.280% 11/10/50 ...... |[....... . 04/05/2023 . | TENDER ....eevvvvvvmnnnnnnns Jooreeeeeiiineeneenns e 3,000,000 |........ 3,000,000 |........ 3,000,000 |........3,000,000 |.....coeeeeeens0 Joorviriinninnnn0 o0 e 0 [0 s 3,000,000 |.. . 11/10/2050 . [1.G ........
ENTERPRISE FLEET FINANCING LLC Series 144A
.. 20374J-AB-1 |4.650% 05/21/29 ...ccooiiiiiiiiiiiiiiiiiiiieiiieeees [ . 06/20/2023 . |Paydoun ........oooeeeiiiins Jeiiininiiinnns s 1,189,849 |........ 1,189,849 |........ 1,189,728 |........ 1,189,755 |.....oeeeneee [V [ [V [ [V R 1,189,849 . 05/21/2029 . (1.A FE ....
Redemption 100.0000
..30281@-AB-1 |FEDEX CORP FEDEX CORP  4.060% 12/31/32 ..... |[....... . 06/30/2023 . | .. ... 13,586 ... 13,586 ...13,586 |............13,586 |.... ..13,586 |.. . 12/31/2082 . (2.B ........
..30288*-AD-2 |FLNG LIQUEFACTION 2 LLC  4.280% 06/30/38 ... |....... . 06/30/2023 . | .evviirirniiiinniniiiiiniinins e | 79,100 [oeeevenneee 79,100 |t 79,100 |oeevvvenenns 79,100 |ovevvveeinnnnns [V (VR [V (VO [ R 79,100 . 06/30/2038 . [2.B FE ....
..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC  3.080% 06/30/39 ... |....... . 06/30/2023 . 170,400 |.......... 170,400 |.......... 170,400 |.......... 170,400 [..eevvvvvennnns [V (VR [V (VO [V R 170,400 . 06/30/2039 . [2.C FE ....
Redemption 100.0000
..30306V-A@-8 |FLNG LIQUEFACTION 3 LLC ~ 4.360% 06/30/39 ... |....... . 06/30/2023 . | .. .. 142,800 142,800 142,800 |...........142,800 |.... 142,800 |.. . 06/30/2039 . [2.C FE ....
FIFTH THIRD BANK FIFTH THIRD BANCORP  4.300%
L316773-CP-3 | 01/16/24 oo [ . 05/16/2023 . | Various .......cceeeenvnnns fooverennnnnninnnnnns foeeeens 1,834,642 |........ 1,872,000 |........ 1,917,726 |........ 1,878,309 |............... [V R (2,430) |-ooeeeeeeeenns [V R (2,430) |.oeeeeeeeeens [V R 1,875,879 . 01/16/2024 . (2.B FE ....
BURLINGTON NORTHERN SANTA FE SECURED CORP BND Redenption 100.0000
.. 31953*-AL-6 |5.960% 10/15/27 ....covvvvviiiiiiiiiiiiiiiiiiiiiiens [ . 05/15/2023 . | evvvviininiiiiiniiiniiiniinns e | 167,724 |........... 167,724 |........... 167,724 |........... 167,724 |eeveveeees [V (VR [V (VO [V R 167,724 . 10/15/2027 . [1.C ........
BURL INGTON NORTHERN SANTA FE SECURED CORP BND
.. 31953%-Al-4 15.960% 10/15/27 ....covvvvviiiiiiiiiiiiiiiiiiiiiines [ . 05/15/2023 . | Various .......cceeeennnnnn Joorerrnennniiiinnnns foeeennnns 16,230 |............ 16,230 |............ 16,230 |........... 16,230 |.ooooeeeeeens [V (VR [V (VO [ R 16,230 [ovevveevnnnnnns (VR [V R [V 459 |. 10/15/2027 . |1.C ........
BURL INGTON NORTHERN SANTA FE SECURED CORP BND
.. 31953%-AN-2 15.960% 10/15/27 ....covvvvviiiiiiiiiiiiiiiiiiiiiiens [ . 05/15/2023 . | Various .........ccceunnnee . 10/15/2027 . [1.C ........
BURL INGTON NORTHERN SANTA FE SECURED CORP BND
.. 31963%-AP-7 15.960% 10/15/27 ....oovvvvviiiiiiiiiiiiiiiiiiiiieens [ . 05/15/2023 . | Various .........ccceunnnnee , , , , , . 10/15/2027 . [1.C ........
BURL INGTON NORTHERN SANTA FE SECURED CORP BND
..31953*-A0-5 |5.960% 10/15/27 ....covvvvvviiiiiiiiiiiiiiiiiiiiiens [ . 05/15/2023 . | Various .........ccceunnnnee . 10/15/2027 . [1.C ........
BURL INGTON NORTHERN SANTA FE SECURED CORP BND
..31953*-AR-3 |5.960% 12/13/27 ...ooooeeeiiniiiii [ . 05/15/2023 . | Various .........ccceunnnee , , , , , . 12/13/2027 . (1.C ........
..33616C-AB-6 | FIRST REPUBLIC BANK ~ 4.375% 08/01/46 ........ . |- 05/02/2023 . | SEAPORT GROUP . . . 08/01/2046 . (4.C FE ....
..33632*-U0-8 | WELLS FARGO BK NORTHWEST ~ 7.280% 01/10/24 . . 06/10/2023 . | Various 130,323 130,323 |.... 130,323 |0 [0 e 0 . 01/10/2024 . (2.B ........
FIRSTKEY MORTGAGE TRUST SERIES 15-1 CLASS B1
..33767C-AU-1 |3.841% 03/25/45 ....ccoouunnnnnnniniiiii [ . 06/01/2023 . | Paydoun ... ...68,358 ...69,389 |.... ..68,358 |.. . 03/25/2045 . [1.A ........
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.. 524654-BQ-7

LOWES CTL  5.182% 03/10/26 ....

. 06/10/2023 .

Various ...

..54.135 |.

. 03/10/2026 .
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FLAGSTAR MORTGAGE TRUST FSMT_1 Series 144A
.. 33B4ON-AN-5 |4.464% 09/25/48 ......ccoeiiiiiiiiiiiiiiiiiiiiiii [ . 06/01/2023 . | Paydoun ... ... 17,448 ... 17,827 ... . (380) |... . 09/25/2048 . [1.A ........
..373334-FS-5 |GEORGIA POWER COMPANY ~ 5.750% 04/15/23 ..... |[....... . 04/15/2023 . |Various ... ...... 4,000,000 ...... 3,909,977 |.... ........4,000,000 |.. K .0 . 04/15/2023 . 2.A FE ....
.. 374593-A*-2 | GIANTS STADIUM LLC ~ 7.100% 04/01/40 ......... [....... . 04/01/2023 . | Various ......cceeevvviinnn foereeenennnninnnnnns Joeeennns 276,806 |.......... 276,806 |.......... 276,806 |[.......... 276,806 |...oooeeeeeennn 0 |0 [0 i 0 o0 s 276,806 |....oooeeennns (VO 0 | [V 9,827 |. 04/01/2040 . (2.B PL ....
GM FINANCIAL AUTOMOBILE LEASIN GM FINANCIAL
..380130-AB-0 | AUTOMOBILE LEASIN ~ 4.010% 10/21/24 .......... [....... . 06/20/2023 . |Paydoun .........cooeeiiiins foeniiiininineeens | 1,207,108 |........ 1,207,108 |........ 1,207,012 |........ 1,207,049 |o.oeennnnnnnnnn 0 e 59 [ [V TR 59 [ 0 fnns 1,207,108 |..coceennnnns (VO 0 | [V 21,819 |. 10/21/2024 . |1.A FE ....
Redemption 100.0000
..40480*-AA-3 |HS WILDCAT LLC  3.830% 12/31/50 .........ocee. [ornnnn . 04/25/2023 . | evveiiiiiiiiiininiiiiiininens e [ 1,730 |l 1,730 |oveeeeeenns 1,730 [oeveeennnnns 1,730 [oeeeeviiininns 0 | (VO 0 | (VO 0 e 1,730 [oveeiiiinnnns (VO 0 | [V 33 |. 12/31/2050 . [2.A PL ....
Redemption 100.0000
..40480*-AB-1 |HS WILDCAT LLC  4.390% 12/31/60 .............. [..eeees B T O P 304 [ 304 |l 304 |oeveeiiiiiiies 304 |oeeeeiiiiiins [V FUSURRRRR (VO 0 | (VN 0 v 304 |t (VO 0 | [V 7 | 12/31/2060 . |2.A PL ....
AQUARION WATER CO OF NEW HAMPS ~ 7.710%
.. 40959%-AD-9 | 06/01/23 ...ovvvvviiiiiiiiiiiiiiiiiiiiiiiiiieieeeeeens [ . 06/01/2023 . |Maturity ....oevvvviiiiinns Jooveneiiiiiis s 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |..oeeeeeennnns 0 | (VO 0 | (VO 0 fnns 3,000,000 |...ceverennnns (VO 0 | [V 115,650 |. 06/01/2023 . [2.C ........
HANESBRANDS INC Series 144A  4.875% 05/15/26
L A10345-AL-6 [ .evveinieiiii e | s . 05/03/2023 . | Suntrust Banks Inc ..... |oceeeoriiiiiinnnns Jovnnnnnns 932,500 |........ 1,000,000 |........... 975,000 |........... 988,079 |............... 0 eeeeenn 1,116 [, 0 feeeennn 1,116 [, 0 s 989,195 [..vvvvvvvnnnnns 0 f...... (56,695) |....... (56,696) |............ 23,021 |. 05/15/2026 . |4.A FE
HOME DEPOT USA INC HOME DEPOT USA INC Redemption 100.0000
LA22118-AA-1 13.370% 01/15/33 oo [ . 06/15/2023 . | evvveriiiiiniiiiniiiiinininns e e 182,414 |.......... 132,414 |........... 182,414 |........... 132,414 |l [V FUSURRRRR (VO 0 | (VN 0 s 12,414 [l (VO 0 | [V 1,860 |. 01/15/2033 . |1.F ........
HILTON GRAND VACATIONS TRUST H Series 144A
..43284B-AB-8 |3.700% 02/25/32 .ceeeeeeeeiieiieieiiiieieeeeeeeee [ . 06/25/2023 . |Paydoun .........oooeeeiiins Jeeniiiininnenns e, 98,394 |............ 98,394 |.eeeeeens 98,371 | 98,379 |...ooeeiieennn 0 e L 0 s L R [ SRR . 02/25/2032 . 1.F FE .
HILTON GRAND VACATIONS TRUST H Series 144A
.. 43284B-AC-6 14.000% 02/25/32 ...cooeveveiiiiiiiiiiieeeeeeee . |- 06/25/2023 . | Paydoun ... . . JUU . . . 02/25/2032 .
..43284H-AC-3 |HGVT_19-AA Series 144A  2.840% 07/25/33 06/25/2023 . |Paydown .. 173,539 ..173,538 |. .. 173,535 |. .173,539 . 07/25/2033 .
.. 45266H-AF-5 | IF 01-A  4.996% 07/25/33 .... . 06/01/2023 . | Paydoun ... ....5,112 ... 4,504 |.... ...3,322 |.... 5,112 ). . 07/25/2033 .
JP MORGAN MORTGAGE TRUST JPMM
.. 46592-BY-1 3.165% 02/25/52 ....uvvvnnninniiiiiiiiiiiiiiiii [ oo . 06/01/2023 . |Paydown .......oooeveiiiiins Joeniiniiniiis e 8,047 |ooeeonnnnnn 8,047 |............ 8,355 [ccounnnnnn 8,342 [cooinnnnnnnn [V USRI (2 PO 0 s [ PO 0 e 8,047 |ovvvviiiinnns (VO 0 | [V 85 . 02/25/2052 . |1.A ........
JACK IN THE BOX FUNDING LLC JA Series 144A
..466365-AC-7 |4.970% 08/25/49 ...cceeeeeiiiieiiiiiii [ . 05/25/2023 . | Paydoun ... ...35,000 ...35,000 |............35,000 |.... ..35,000 |.. . 08/25/2049 . |2.B FE
JACK IN THE BOX FU
..466365-AE-3 |4.136% 02/26/52 ....ccoeeeeieeiiiieieeieeeee [ . 05/25/2023 . |Paydown ........oooeeiiiiiis Jeeiiiiinii e 15,000 |.......eee. 15,000 |...ooeeeenns 15,000 |............ 15,000 fo.vevevennnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 15,000 [vvvvvvvvnnnnns (VO 0 | [V 310 |. 02/26/2062 . 2.B FE
JP MORGAN MORTGAGE TRUST JPMMT JPMMT_15-6
..46645G-AG-3 |3.500% 10/25/45 ..coeeeeiiiiiiiii [ . 06/01/2023 . |Paydown ......oooovviiiiiins |oeneeiiinnin e, 196,359 |........... 196,359 |[........... 191,910 | 192,976 |............... 0 eeeenn 3,383 | 0 feeeennn 3,383 | 0 s 196,359 [...cceeeeennnn (VO 0 | [V 2,732 |. 10/25/2045 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 466478-CS-7 |3.740% 08/25/47 .oovvvveeeeeiiiieiiiiiis [ . 06/01/2023 . |Paydown ......oooovveiiiiins |oeneiiiiniins e 134,726 |........... 134,726 |........... 135,989 |........... 135,743 |l 0 fnns (1,017) fervnniinnnnnnns 0 s (1,017) feuvnriinnnnnnns 0 s 134,726 |ooooeeeeeis (VO 0 | [V 2,081 |. 08/25/2047 . [1.A ........
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46648C-Al-4 | MORTGAGE TRUST JPMMT ~ 3.451% 01/25/47 ....... [....... . 06/01/2023 . |Paydown ......ooooveeiiiiins Joeneniinnn e 59,325 |[..cccunnnne 59,325 |oevrriinns 57,814 |............ 58,074 |l 0 eeeenn 1,251 [ 0 feeeennn 1,251 [ [ SRR 59,325 [ovvvvvrriinnnns (VO 0 | [V 854 |. 01/25/2047 . (1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
..46648H-AZ-6 |3.650% 05/25/47 ...cceeeeeeeeeeieeeeeeeeeeeee [ . 06/01/2023 . |Paydoun ......coooveeiiiiins Joeeiiiiiniins e 14,276 |............ 14,276 |............ 14,343 [oeennnnne 14,327 |l 0 Jeeeeennnn (51) fervrnnnnnnnnnns 0 s (51) [ervennnnnnnnnns [ SRR 14,276 |ovvvvvvnnnnnns (VO 0 | [V 215 |. 06/25/2047 . (1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46649C-BE-2 |3.712% 10/25/48 .ooooveieeeei [ . 06/01/2023 . |Paydoun ......cooovvieiiiins Joeeniiiiniii e, 50,557 |............ 50,557 [.ccunnnnne 48,740 |............ 48,956 |........eennn 0 eeeenn 1,600 [..cvnnnnnnns 0 feeeennn 1,600 [..cvvnnnnnnns [ SRR 50,557 [.ooeeiiiiinnnn (VO 0 | [V 801 [. 10/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
..46649T-AZ-9 |3.710% 09/25/48 ....oovvveieeiiiiiiiiii [ . 06/01/2023 . |Paydoun ......cooevieiiiiins e e 50,915 |............ 50,915 [.......eeee. 49,530 [o.evvvnnnen 49,695 [....vvvinnnnnns 0 eeeeenn 1,220 [oeeeviiiininns 0 feeeennn 1,220 [oeeeeeiiinnnns [ SRR 50,915 [.oooeeiiiinnns (VO 0 | [V 792 |. 09/25/2048 . [1.A ........
JIMMY JOHNS FUNDING LLC JIMMY_ Series 144A
..477600-AB-9 |4.846% 07/30/47 ..covvvvvviviiiiiiiiiiiiiiiiiiiiins [ . 04/30/2023 . |Paydoun ........oooeeeiiiins Joeniiiiininiens e, 12,500 |...ooeneeee 12,500 |............ 12,500 |............ 12,500 |..oooeeeeenns [V FUSURRRRR (VO 0 | (VO [ SRR 12,500 [vevvvvvnnnnns (VO 0 | [V 303 |. 07/30/2047 . (2.B FE
KANSAS CITY SOUTHERN RAILWAY 144A  4.300%
. 485170-AQ-7 | 05/15/43 oo [ . 04/19/2023 . | Taxable Exchange ........ |ooeeeeeieeeninnnns |oeeees 2,379,403 |........ 2,500,000 |........ 2,364,125 |........ 2,378,323 |..oooeeein 0 eeeenn 1,079 [ 0 0 fnns 2,379,403 |....ovvvinnnnns (VO 0 | (VO 94,472 . 05/15/2043 . |2.B FE
KANSAS CITY SOUTHERN RAILWAY 144A  4.950%
..485170-AS-3 | 08/15/45 .ooovveiiiiei [ . 04/19/2023 . |Various ......ceeeevviiiinns foorereenenenennnnnns foeensd 6,264,920 |........ 6,400,000 |........ 6,246,077 |........ 6,263,958 |........eueeeee 0 Jeeeeennnn 963 |oveveiiiiinnns 0 0 fnns 6,264,920 0 | [V 277,440 |. 08/15/2045 .
..485170-BA-1 |KANSAS CITY SQUTHERN ~ 3.125% 06/01/26 ....... |....... . 04/19/2023 . | Various .......cceeeeevnn Jooveeeennnnnnnnnnnns |oeeee. 1,996,468 |, 2,000,000 |........ 1,989,740 |.... .0 . 0 e 1,996,468 |.. 0 .49,917 |. 06/01/2026 .
..485170-BB-9 | KANSAS CITY SQUTHERN ~ 4.700% 05/01/48 ....... [....... . 04/19/2023 . | Taxable Exchange ........ |.cccooeeennnninnns ... 3,160,848 |, 3,165,000 |........ 3,160,316 |.... .0 . 0 e, 3,160,848 |.. 0 . 05/01/2048 .
..52204%-AA-3 | WALGREEN CO  5.540% 04/15/36 .......ccvvvvvvees [errenn . 04/19/2023 . |Various ... .0 . 0 ... (30)).. 0 . 04/15/2036 .
..52204%-AA-3 | WALGREEN CO  5.540% 04/15/36 06/15/2023 . [Various 0 0| .215,359 0| . 04/15/2036 .
.0 .. .0 .. .0 ..
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LIBERTY MUTUAL GROUP INC LIBERTY MUTUAL GROUP
..53079E-BE-3 | INC  4.250% 06/15/23 .....ccovvvvieiieeieeeeees [ . 06/15/2023 . |Maturity ....oovvvviviiinns Joeveneeieiiies s 5,000,000 |........ 5,000,000 |........ 4,996,700 |........ 4,999,823 |............... 0 Jeeeeennnn 77 el 0 s 77 |l 0 fnns 5,000,000 |...ccevveennns (VO 0 | [V 106,250 |. 06/15/2023 . [2.B FE ....
MVW OWNER TRUST MVWOT_19-1A Series 144A
..55380P-AC-3 |3.330% 11/20/36 ...ooovvveeeeeeeeie [ . 06/20/2023 . | Paydoun ... .. 147,400 147,400 147,381 |........... 147,386 |.... 147,400 |.. ..2,009 |. 11/20/2036 . [2.B FE ....
MVW OWNER TRUST MVWOT_
..55400D-AC-5 |2.680% 10/20/38 .......evvvvrvrvrrnrnnnnnnnnnniniins [eeeeenn . 06/20/2023 . |Paydoun ........oooeeiiiiins |oeneiiiiininis e, 140,134 |........... 140,134 |.......... 140,088 |........... 140,102 |..oevvvennnnns 0 e 2 [ 0 s F 7 I 0 s 140,134 ..ol (VO 0 | [V 1,563 |. 10/20/2038 . 2.B FE ....
MVW OWNER TRUST MVWOT_22-1 Series 144A
..55400U-AC-7 15.230% 11/21/39 oooeeieeeeiee [ . 06/20/2023 . |Paydown ........oooeeiiiiins |oeniiiiiininnens e 272,668 |........... 272,668 |........... 272,611 |........... 272,614 [.ennnnnnnnnn 0 e S O [V TR S IO 0 e 272,668 |......cceennnnn (VO 0 | [V 5,952 |. 11/21/2039 .|2.B FE ....
MAGALLANES INC Series 144A  5.050% 03/15/42
L BB903V-AN-3 [ eeeeeieeeeee s | s . 05/01/2023 . | Tax Free Exchange ....... |.coeeeeenennnnnnns |oeees 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,500,000 |....oeeeennnns 0 | (VO 0 | (VO 0 fnns 2,500,000 [..ccoeiiiinnnn (VO 0 | (VO 79,257 |. 03/15/2042 . |2.C FE ....
MELLO MORTGAGE CAPITAL ACCEPTA Series 144A
..585498-BG-2 |3.735% 03/25/48 .....cccoiiiiiiiiiiiiiiiiiiii [ . 06/01/2023 . |Paydoun ......ccooveeiiiiins e e 35,362 |......oenn 35,362 |oeevrvrnnnns 34,828 |............ 34,804 f.iiinnns 0 Jeeeeennnn 469 |ovvviiiiiiens 0 e 469 |ovvviiiiiinnns [ SRR 35,362 [oeeiiiiiiinnnn (VO 0 | [V 552 |. 03/25/2048 . |1.A ........
MORGAN STANLEY BAML TRUST MSBAM_12 ~ 4.769%
B1761A-BD-9 | 08/15/45 ..oooevieeiiiei [ . 06/01/2023 . |Paydown ......oooovveiiiiins |oeneiiiiniins e 426,326 |........... 426,326 |...oeennn. 407,549 |........... 425,012 [oeniiiinnnnnns 0 eeeenn 1,314 [ 0 feeeennn 1,314 [ 0 s 426,326 |..vvvvininnnns (VN 0 . 08/15/2045 . [1.A ........
MVW OWNER TRUST MVWOT_18-1A Series 144A

..62848B-AC-5 |3.900% 01/21/36 ..vvevevevereneriirererieneienens | verens . 06/20/2023 . | Paydown ... 127,752 127,751 |.... . 01/21/2036 . |2.B FE ...
Redemption .

..653240-AA-9 | NEWTONN CREDIT LEASE  6.082% 05/15/23 ....... | cerce.. L 05/15/2023 . [ cevvereeeeeeicieinennnins oo [ 48,027 |evernee 48,027 [ooeeeeenen. 48,026 |vuunnennnn 48,021 v (L1 U LA T (L1 PO LA P (| 48,027 | (L1 FU (| AR (L 1,006 |. 05/15/2023 . [1.D ........
OLD NATL BNCP OLD NATIONAL BANCORP  4.125%

.B80033-AC-1 | 08/15/24 ..o | oo . 05/12/2023 . [Various ....ocecevevevenns foerereereririniins fooenn 4,610,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |.vevrvenenene (| PR (L FT (| PR (L1 FU (| - 5,000,000 [+.eoverevennns 0 | (390,000) |...... (390,000) |........... 153,885 |. 08/15/2024 . |1.6 FE ...
ORANGE LAKE TIMESHARE TRUST ON Series 144A

..68504L-AB~7 |2.910% 03/08/29 .....vvvrvvrererererererisieieiens | oo . 06/08/2023 . [Paydoun ....cvevvereieiens feorererisieieieiees [ 50,978 |veveernene 50,978 |oovrveuenen 50,978 [.coveeee. 50,976 [cevervrvenenns (| PR 2 | (| PR 2 | (| 50,978 |.vvevereeene (L1 FU (| PR (L1 F 617 |. 03/08/2029 . |2.B FE ...
ORANGE LAKE TIMESHARE TRUST ON Series 144A

.B8504U-AC-5 |3.610% 04/09/38 ....vevevvveeeeiieririeneienens | verenn . 06/09/2023 . [Paydoun ..vevveverririrns [oereeeririiiiiees [reene 150,834 [.veveee 150,834 |vrveunnen 150,830 [ceverveen50,829 [oovviieiiicnn0 o5 o0 o5 o0 o, 150,834 [ovvevererennns (L1 FU (| AR (L1 P 2,266 |. 04/09/2038 . |2.B FE ....
ORANGE LAKE TIMESHARE TRUST ON Series 144A

..B8504U-AD-3 |4.930% 04/09/38 ....vvevrnieiiieierenereieennns | oo . 06/09/2023 . [Paydoun ...veveveveevevrinns [oereeeiririiiiiees [reenens 217,203 [oovvrennne 217,203 [ovveenens 217,158 [ovvveeen 217,970 [0 o33 [0 o33 [0 o 217,208 |oveuvrieniine (L1 FU (| AR (L 4,457 |. 04/09/2038 . |3.C FE ....
ORANGE LAKE TIMESHARE TRUST ON Series 144A

..B85041-AC-1 | 3.740% 11/08/30 IR I . 06/08/2023 . [ Paydown ... .. 145,794 145,794 |.. ..2,277 |. 11/08/2030 . [2.C FE ...

..71839%-AA-2 |PHILLIES FUNDING LP  6.210% 07/10/30 ........ [....... . 04/10/2023 . | Various ... .. 124,461 124,461 ..3,865 [.07/10/2030 . [2.A PL ....
PHILLIPS 66 CO Series 144A  3.605% 02/15/25

LTIBBAT-ACSE | cveneevenieieeeieeeee e [ e . 05/02/2023 . | Tax Free Exchange ....... [RUSSESURRURRI R 5,002,681 |........ 5,000,000 |........ 5,003,962 |........ 5,008,240 [orovevrerevenn0 foovererrens (559) orneevrieeenn 0 foeeieiens (559) o0 o 5,002,681 .. 128,678 | 02/15/2025 . |2.A FE ...

..718547-AL-6 |PHILLIPS 66 Series 144A  4.680% 02/15/45 ... | ....... . 05/02/2023 . [ Tax Free Exchange ....... PSSR AV 3,078,157 |o...... 3,030,000 [........ 3,079,247 |........ 3,078,602 |o.voveeeenn foueeeenenes (445) o0 oo (445) [0 o 3,078,157 |.. ...101,232 . 02/15/2045 . |2.A FE ...
PHILLIPS 66 CO Series 144A  4.900% 10/01/46

CTABBAT-AN-2 | ceiierinieieieie e [ e . 05/02/2023 . [Tax Free EXhange ....... [ceeveverererrrns [ouenes 1,987,704 |........ 2,000,000 [........ 1,987,336 |ovoveee 1,987,612 [covevciieienn0 o8 o0 i@ [0 [ 1,987,704 |vveveieiennne (L1 FU (| AR (L 57,439 |. 10/01/2046 . |2.A FE ...
PACIFIC NORTHIEST NATIONAL LAB SECURED CORP Redempt ion 100.0000

..730208-AA-9 |BND  6.500% 11/15/34 ..vvvevveriniiiririenans | e L 06/15/2023 . [ cevveeeeeieieieceenninins oo [ 95,917 |ovrrnnnne 95,917 [oveeene. 95,917 |ovvrennne 95,917 |ovovvienen (L1 O (U O (L1 PO (U (| 95,917 [eoveririeinne (L1 FU (| PR (L 2,600 | 11/15/2034 . |1.D FE ....
PORT WASHINGTON GENERATING STA  4.910% Redemption 100.0000

LT3BETEAA2 | 07/15/30 v | oo L 06/15/2023 . [ cevueeerereeieieiecninnnene [oereeeieieniiees [eeeens 121,840 |oovovevene 121,840 [oovrnnnen. 121,840 [..voevee 121,840 |vvverenenen. (L1 U (U O (L1 PO (U [(J A 121,840 [ovveviieinnne (L1 FU (| PR (L 2,494 |. 07/15/2030 . |1.F ........
PRICENATERHOUSECOOPERS LLP  4.530% 02/09/24

CTAIBTEAK || e . 06/30/2023 . [ Taxable EXChange ....... [cevereverererriins fouenes 7,000,000 |[........ 7,000,000 |........ 7,000,000 |........ 7,000,000 [ovvevrnrnnnne (L1 U (U O (L1 PO (L1 FU (| - 7,000,000 [+veoveneinnns (L1 FU (| PR 0 |ererens 281,867 |. 02/09/2024 . |1.D ........

Redemption 100.0000

..750731-AA-9 | AUTUMN WIND HQ LLC  3.744% 02/10/49 .....oee. [.eeeee. L 06/10/2023 . [ 1o foeeenenrieeees [ 5,866 ...5,866 |.... ...5,866 |.. . 02/10/2049 . |2.A ........

..760759-Al-2 | REPUBLIC SERVICES INC ~ 4.750% 05/15/23 ...... [....... . 05/15/2023 . | Maturity . . 1,364,000 .1,363,857 |.... .1,364,000 |.. . 05/15/2023 . |2.B FE ...
SENT_13-4 SEQUOIA MORTGAGE TRUST SEMT_13

L B1744Y-AG-1 | 3.442% 04/25/43 ...eonveveeereeereeeieeeieeeiens [ e . 06/01/2023 . [Paydonn .o.veveueeveeriens |oeeriererieieienes feerieeenns 3,247 ooerinne 3,27 |ovveeennne 3,235 |verennne 3,237 |veeeereinne (| A 10 |oerreeeeenens [(J A 10 |oeereeeeenens (] P 3,27 | (L1 I [ A (L1 P 50 | 04/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST SEMT_13-2  1.874%

L BITASM-AA-9 | 02/25/83 ..o [ e . 06/01/2023 . {Paydonn .o.veveueeveeeiens |oeeriererieieriees foeeieeenns 5,407 |ooeerereanne 5,407 |erernene 5,407 [ooeerrinnne 5,404 |oeerereennns [(J A 2 | [ A 2 | (] A 5,407 |ooeereriernnns (L1 P [ A (L1 P 46 | 02/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST SEMT_15  3.920%

L B17450-CA-8 | 01/25/45 ...t [ oo . 06/01/2023 . {Paydonn .o.vevevevereerens [ooeeieesiensienns [eevereens 22,082 |ooereeee b X072 2,521 [ooveeeene 22,333 [ooveeiinne [(J A [£:0) ] [(J A (0] ] (] 22,082 [eoueriieennns (L1 I [ A (L 306 [. 01/25/2045 . [1.A ........

SEQUOIA MORTGAGE TRUST SEMT_16  3.500%
BAT46N-AN-8 | 11/25/46 oo | e . 06/01/2023 . [Paydown .....oeevveeeeeeiiss oo e, 144,496 |........... 144,49 |.......... 151,078 |........... 149,238 |...oeeenn.ee. 0 foueee.. (4.742) ). 0 [ (4.742) ... 0 foeeeenn. 144,49 |............... 0 loeeeeiee 0 [, 0 foeeeennnns 2,243 |. 11/25/2046 . [1.A ........
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SEQUOIA MORTGAGE TRUST SENT_17 SENT_17-3
L B1746X-AG-1 [3.500% 04/25/47 ..vuvvverieininninninninnnienn | ceeees . 08/01/2023 . |Paydomn ..c.veververienie forenienienienienens [ 268,300 |vrernnne 268,390 [oeeeene. 256,694 [...ocueene 259,264 [oievievriienns (| 9,126 |vvevriirinns (| 9,126 |vvevriiinns 0 [ 268,390 |veveieiens (L AR (| P (L A 4,310 |. 04/25/2047 . |1.A oo
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-
..822800-AC-5 [ORIGINATOR TRUST ~ 3.500% 08/25/45 ......cove |covenee . 06/01/2023 . | Paydown ... ... 26,811 ...26,811 026,912 | 26,878 ... cen (62) [ ..26,811 . 08/25/2045 . [1.A .oee.
SHELLPOINT CO-ORIGINATOR TRUST SHELLPO
..82280R-AG-4 [ORIGINATOR TRUST ~ 3.500% 04/25/47 ....eovevees | covene . 08/01/2023 . |Paydomn ..cveveverienies forerienienienenens oo ZATRT:7 2 41,182 v 39,425 |.viviinne 39,829 |viiiiiins (| 1,354 [erririinen 0 forein 1,354 | 0 o 4,182 [ooiin, (L AR (| P 0 [ 628 |. 04/25/2047 . [1.A woeee
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-
..82280R-CB-3 [ORIGINATOR TRUST ~ 3.700% 04/25/47 .....ccvvrs | couenee . 08/01/2023 . |Paydomn ..cvevveverienie forerrenienienenens oo 37,458 |oeeeeeenne 37,458 |eieeieenne 36,364 [ovrerenne 36,537 [eouvrrriinine 0 [ 72 1 RO (1] 72 1 RO 0 [ 37,458 v (L AR (| P (L AR 572 | 04/25/2047 . [1.A oo
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-
..82280R-0C-1 [ORIGINATOR TRUST ~ 3.700% 04/25/47 .....ccvvrs | covene . 08/01/2023 . |Paydomn ..cveververienies forerienienienienens oo 33,301 [orrrnnne 33,301 |rrrrinnns 31,841 [ 32,075 [ooviiiinnne (| 1,226 [ovvierinnnnne (| 1,226 [orvieiinnnne 0 [ 33,301 |ooverreiinne (L AR (| P (L AR 509 |. 04/25/2047 . [1.A oo
SIERRA RECEIVABLES FUNDING COM Series 144A
..826525-AC-1 [ 3.510% 07/20/37 vvveereeenieninsirnnnenines | e . 06/20/2023 . |Paydomn ..ceevereerienie foreeeenienienienens [ 130,858 [ooeeeene 130,858 |..eeeenee. 131,177 [ 131,074 [ovviiiiane 0 foeris [C415)] T [(J A [F31:1) PR 0 [ 130,858 |veveeenenns (L AR (| P (L A 1,910 . 07/20/2037 . [2.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..826525-AD-9 [ 6.590% 07/20/37 ...evveeriernerneenienieninnenes | ceees . 08/20/2023 . |Paydomn ..cveveverienie forerrenienienenens oo 38,488 |...eeeene. 38,488 |.ecerienn 38,478 ovreenne 38,480 [ooevivvrirnnne 0 [ 7 o (| P 7 o 0 [ 38,488 [..vevvinnen. (L AR (| P (L A 1,055 . 07/20/2037 . 3.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
. 826521-AC-4 [ 3.120% 05/20/36 ...veevenveeeieieireriesiesienies | e . 08/20/2023 . |Paydomn ..cveveveriinie forerienienienenens oo 93,625 [ovreeenne 93,625 |..evrenne. 93,617 [ovevrerenne 93,619 [ovivrennne (| P [ (| P [ 0 [ 93,625 |overvieinne (L AR (| P (L A 1,226 . 05/20/2036 . [2.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
. 826521-AD-2 [ 4.540% 05/20/36 ....vvevereeieinieniiniininenene | e . 08/20/2023 . |Paydomn ..cveververienie foreeeenienienenens oo 93,625 [ovruennne 93,625 |..evrenne. 93,598 |.ververeenne 93,606 [...covvreeenne ([ P LI A ([ P LI AR 0 [ 93,625 |overvieinne (L AR (| P (L A 1,783 . 05/20/2036 . [3.B FE ...
SIERRA RECEIVABLES FUNDING COM Series 144A
. 82652N-AB=4 [ 2.750% 08/20/36 ....evvveeenienieniinieniennnes | e . 06/20/2023 . |Paydomn ..c.eevereerienie foreeeenienienienens [ 106,030 |....cue.. 106,030 |..c.eenee. 106,010 |.......... 106,017 [ovevvrerrene ([ P LT TR ([ P LK O (| 106,030 [ooveveenene (L AR (| P (L A 1,204 . 08/20/2036 . [1.F FE ....
SIERRA RECEIVABLES FUNDING COM SIERRA
..82652N-AD-0 [RECEIVABLES FUNDING COM ~ 4.180% 08/20/36 ... |....... . 08/20/2023 . |Paydomn ..cveveverienie forerrenienienenens oo 2,82 o 2,82 o 42,405 | 82,807 | 0 [ L7 (| P L7 0 [ 2,82 | (L AR (| P 0 [ 732 |. 08/20/2036 . |3.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653D-AC-3 [ 3.940% 06/20/35 .....eveverueriiniinieniiniininene | ceeees . 06/20/2023 . |Paydomn ..c.eevereerienie forenienienienienens [ 119,788 |.voveuene 119,788 |.vrvenene 119,755 |.vueeee. 119,770 [ovevreviienne ([ P LI A ([ P LI AR (| 119,788 [ooveveenee. (L AR (| P (L A 1,986 . 06/20/2035 . [2.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653E-AC-1 [3.770% 01/20/36 ..cevenvenveeeieieieiesiesieine | e . 06/20/2023 . |Paydomn ..c.eeververienie foreerenienienenens [ 118,723 [ovevreenee. 118,728 |veeeee. 118,715 [ooevenne 118,716 [ovvverenen (| P [ (| P [ 0 [ 118,723 |ovveveeinns (L AR (| P (L A 1,841 . 01/20/2036 . [2.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653E-AD-9 [4.750% 01/20/36 ...evveverernernienienienienenes | e . 06/20/2023 . |Paydomn ..c.eevereerienie foreeeenienienienens [ 169,604 [...c.een... 169,604 |..ocvenene 169,581 [oovvueenee. 169,586 [.vvrvvreenenne ([ P A7 [ ([ P A7 [ 0 [ 169,604 |vevieenenne (L AR (| P (L A 3,313 |. 01/20/2036 . |3.B FE ...
SIERRA RECEIVABLES FUNDING COM Series 144A
..826536-AB-8 [ 3.870% 09/20/35 ....cveveriieieienienienienies | e . 08/20/2023 . |Paydomn ..cveveverienie forerrenienienenens oo 57,692 [oeierenne 57,692 |eieiennne I: 2 57,686 [.oveeeeenne 0 [ [ (| P [ 0 [ 57,692 |cverveeinns (L AR (| P 0 [ 929 |. 09/20/2035 . |1.F FE ...
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653G-AC-6 [ 4.170% 09/20/35 ....eevenveeeeeieieenienieienies | e . 08/20/2023 . |Paydomn ..cveveverienie forerrenienienenens oo 65,913 [ovrrrenne 65,913 |everiene 65,912 [ooreene 65,911 [oovrrrinene (| P 2 [ (| P 2 [ 0 [ 65,913 |ooverririinne (L AR (| P (L A 1,143 |. 09/20/2035 . [2.B FE ....
SONIC CAPITAL LLC SONIC_21-1A Series 144A
..83546D-A0-1 [ 2.636% 08/20/51 ...vvvevererrienieniesienienenes | ceees . 06/20/2023 . |Paydomn ..c.vevververienie forerienienieneniens oo 7,500 [ooeiiiinnne 7,500 [oeeeereenen 7,500 |oeeieenienn 7,500 |oeveeenieninnen 0 [ (L A (| P (L A (| P 7,500 |oveeiienns (L AR (| P (L A 82 |. 08/20/2051 . |2.B FE ....
SOUTHERN MARYLAND ELECTRIC COO SOUTHERN Redemption 100.0000
..84334#-AA-5 | MARYLAND ELECTRIC COO  4.000% 04/16/48 ..... |....... L 04/16/2023 . | e e oo 20,957 [orrrrinne 20,957 |iiiiinnns 20,957 forviiienne 20,957 [ovviririene (| P (L AR (| P (L A 0 [ 20,957 |ooveiviriinns (L AR (| P 0 [ 419 |. 04/16/2048 . |2.A ........
SPIRITS OF ST LOUIS BASKETBALL SPIRITS NEWCO Redemption 100.0000
..848609-AA-1 |LLC  5.300% 06/30/36 ..evvveververevererieeres [ ervene L 08/30/2023 . | e eeeeeees e oo 63,313 [ovrrrene 63,313 |eerrene 63,313 [ooieenne 63,313 [oviriinnne (| P (L A (| P (L A 0 [ 63,313 |ooverririinns (L AR (| P (L A 1,678 |. 06/30/2036 . |2.C PL ...
SPONER FINANCE 2 LLC SPOWER FINANCE 11 LLC Redemption 100.0000
..84920%-AA-0 | 4.960% 12/31/41 wveveveieniieiiieeeeeees [ e L 08/30/2023 . | cuveeireieeeeeeeeeeees e [ 102,194 fooevrenee 102,194 [ovoevrene 102,194 |ovvevenne 102,194 |oevievieriinnes 0 [ (L A (| P (L A 0 [ 102,194 |ooverviriinne (L AR (| P (L A 2,535 |. 12/31/2041 . |3.CPL ....
STADIUM FUNDING TRUST STADIUM FUNDING TRUST
..85234#-AB-1 [5.000% 04/01/39 ....evvrvrrurninniinieneninenes | ceeees . 04/01/2023 . |Various .e..eeeeeeereennnee fovereenrenenenens foeveennn H3A3 e 43,131 [ 384,674 .o 393,719 |ovevvrerreenn 0 [ 19,412 | [\ P 19,412 |ovoeiie 0 [ Z AR T E) I (L AR (| P (L A 10,328 |. 04/01/2039 . |2.CPL ...
STONEHENGE CAPITAL FUND CONNEC ~ 8.124% Redemption 100.0000
L BB192%-AA-5 [ 12/15/23 e [ e L 08/15/2023 . | ceveeieeieeieeeeeeeeees e oo 57,260 |ovoevrenne 57,260 |eereerennne 57,260 [oieereeenne 57,260 [ooevrevrirnnnne 0 [ (L A (| P (L A 0 [ 57,260 [oeoveivinnnn. (L AR (| P (L A 2,326 |. 12/15/2023 . |1.A FE ...
TIF FUNDING 11 LLC TIF_20-1A Series 144A
..872480-AB-4 [ 3.820% 08/20/45 ....c.vvvevieiieiieienieiienies | e . 08/20/2023 . |Paydomn ..cveveverienie forerrenienienenens oo 50,000 [..oeerenne 50,000 [oeerveneene 50,036 [...covenenn 50,024 [oievievrieenne 0 [ (23 I 0 [ (2] 0 [ 50,000 [oeverveeneen (L AR (| P 0 [ 796 |. 08/20/2045 . |2.B FE ...
TACO BELL FUNDING LLC BELL_18- Series 144A
L 8T342R-AE-4 [4.940% 11/25/48 ..o | e . 05/25/2023 . |Paydomn ..cvevervenienies forerrenienienenens oo 12,500 |oevieeiennne 12,500 [orevieeenne 12,500 [.viveennee 12,500 [.vvvrerreene (| P (L AR 0 [ (L AR 0 [ 12,500 [veveieiens (L A 0 [ 0 [ 309 |. 11/25/2048 . |2.B FE ...
TEXAS INSTRUVENTS INC TEXAS INSTRUMENTS INC
..882508-Al-4 [ 2.250% 05/01/23 ..evvveeeeeiniinienicninenens | ceeees . 05/01/2028 . [Maturity w.oevvevvereiins Jovereenienienenens oo 800,000 [..eeune 800,000 |.......... 776,708 |........... 797,499 |ovvevenne (| 2,501 |oerrriininns (| 2,501 |oeiriininns (| 800,000 |-.veveeennnne (L A 0 [ (L A 9,000 |. 05/01/2023 . |1.D FE ...
TEXTAINER MARINE CONTAINERS LT Series 144A
..88315L-AF-5 [4.940% 08/21/45 ...eeoviviivininiiniiniiniiniinn | coeeaes . 06/20/2023 . |Paydonn ..oovevveieiiinies |oeneniiiiiiiens oo 121,597 |oorieene 121,597 [oviorienns 121,588 |oeeieeenne 121,568 [oovirirninne [\ P 29 |, [\ P 29 |, [\ P 121,597 |ooveiiiiicnns [\ [\ P 0 | 2,503 |. 08/21/2045 . |2.B FE ....
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TIAA BANK MORTGAGE LOAN TRUST Series 144A
..88632A-CB-2 [4.154% 11/25/48 ....cevvvvniiiiiiiiiiiniiiiiiiiieees | s . 06/01/2023 . | Paydown ... ... 32,188 ...31,627 |.... .. . 11/25/2048 . [1.A ........
..891027-AF-1 |GLOBE LIFE INC ~ 7.875% 05/15/23 ......evvvvven [ereennn . 05/15/2023 . |Maturity . . 2,000,000 .2,010,412 |.... .2,000,000 |.. . 05/15/2023 . [2.A FE ....
GLOBAL PAYMENTS INC TOTAL SYSTEM SERVICES INC
..891906-AB-5 |3.750% 06/01/23 ....covvvvviiiiiiiiiiiiiiiiiiiiieens [ . 06/01/2023 . |Maturity ....oevvvevninnnnn Jooveiiiiiiins s 2,000,000 1,992,017 [oeennnnnnnnee [V R 7,983 |, [V R 7,983 |, [V R 2,000,000 |...ceevreeennns 0 [ [V R [V 37,500 |. 06/01/2023 . |2.C FE
1211 AVENUE OF THE AMERICAS TR 1211 AVENUE OF
..90117P-AJ-4 | THE AMERICAS TR 4.230% 08/10/35 ............. [.eeens . 05/19/2023 . | Various .......ccceeeunnnnn Joorernnrnnininiinnns o, [V [V [V 0 [ [ R L O [V R 153 [oeeeiiiiinnnee [V L O [V [RE) ) (153) |vvveennnns 102,901 |. 08/10/2035 . [1.A ........
US AIRWAYS 2012-2A PASS THRU TRUST ETC
..903450-AD-6 |4.625% 06/03/25 ......ccceeeiiiiiiiiiiiiiiiiieeeeens [ . 06/03/2023 . |Various ... ..215,957 |.... .. 4,977 |. 06/03/2025 . 3.B FE
..91274#-AM-6 |ESPC-JCI BLM BACKED CERT ~ 5.794% 04/10/28 . |....... . 04/10/2023 . |Various ... .2,589,500 |.... 150,031 |. 04/10/2028 . (1.D ........
VIRGINIA INTERNATIONAL GATEWAY VIRGINIA Redenption 100.0000
..92783#-AA-4 | INTERNATIONAL GATEWAY  3.930% 06/30/30 ..... |....... . 06/30/2023 . | .eeeniiiiiiie e . 06/30/2030 . |1.F PL .
WF-RBS COMMERCIAL MORTGAGE TRUST  3.241%
. 92890N-AW-9 [ 12/15/45 .ovvvveiiiiiiiiiincines | s . 06/01/2023 . | Paydown ... . 12/15/2045 . [1.A ........
WELLS FARGO
.. 94989U-BH-3 [3.663% 07/25/47 ..covvvvniiiiiiiniiiieiiiiinieeees | s . 06/01/2023 . | Paydown . 07/25/2047 . [1.A ........
WENDYS FUNDING LLC WEN_18-1A Series 144A
..95058X-AE-8 [3.884% 03/15/48 .....evvvviiiiiiiiiiiiiiiiinieeees | s . 06/15/2023 . | Paydown ... . 03/15/2048 . |2.B FE
WENDYS FUNDING LLC
..95058X-AH-1 14.080% 06/15/49 .....cevvvvvviiiiiiiiiiiiiiiiiiiinns oo . 06/15/2023 . |Paydown ........oooeeeiiiins Joeniiiiininii e, 28,750 |........... 23,750 [oooennnnnne 23,750 |eeeieennns 23,750 |eeeeiiiiinns [V FUSURRRRR (VO 0 | (VN [ SRR 23,750 [ooeiiiiiiinnns (VN 0 | [V 485 |. 06/15/2049 . 2.B FE ....
WORLD OMNI* AUTO RECEIVABLE TRU WORLD OMNI
..98163T-AB-9 | AUTO RECEIVABLES TR 3.730% 03/16/26 ........ [....... . 06/15/2023 . |Paydoun .........oooeviiiins |oeniiiiininienns | 1,626,119 |[........ 1,626,119 |........ 1,625,949 |........ 1,626,002 [....oovvvennnnn 0 fooviieeeeenn 117 L0 e 117 |0 s 1,626,119 | (VO 0 | (VO 25,202 . 03/16/2026 . |1.A FE ....
AGNICO EAGLE MINES LTD AGNICO EAGLE MINES
..008474-B#-4 |LIMITED  4.540% 06/30/23 ....................... [Anee . 06/30/2023 . |Maturity ....oevvvviniiiin Joovenniniiiiis | 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 |.......ceeeeenn0 Jorererrniiinn0 fovvviniiiinnnnn 0 i 0 Lo 0 s 5,000,000 |.. . 06/30/2023 . [2.A FE ....
..878742-AS-4 | TECK RESOURCES LTD ~ 6.000% 08/15/40 ......... [....... . 04/11/2023 . | MORGAN STANLEY .. e [ 1,016,540 |........ 1,000,000 |........ 1,034,609 |........1,028,114 |.....ooooeeeini0 e (275) | 0 [ (275) [ 0 e 1,027,839 |.. L (11,299) |.... . 08/15/2040 . [2.C FE ....
DEUTSCHE BANK SECURITIES
..055650-DH-8 |BP CAPITAL MARKETS PLC ~ 3.723% 11/28/28 .... |C..... . 05/25/2023 . | INC. oooeeiiiiiiiiiiii e | 6,653,990 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 |....ccevennnnns [V (VR [V (VO [V R 7,000,000 |..oooeereennns 0 f..... (346,010) . 11/28/2028 . [1.F FE ....
BIB MERCHANT VOUCHER RECEIVABL Series 2017-1 Redempt ion 100.0000
. 08866T-AA-0 | 144A  4.080% 04/07/27 .....eevvvvvvvvvvvnnnnnnnnn [Deeee . 04/07/2023 . | .. .. 370,121 370,121 370,121 ..370,121 .370,121 .. 7,550 |. 04/07/2027 . [2.A FE ....
BIB MERCHANT VOUCHER RECEIVABL BIB MERCHANT
. 08866T-AB-8 | VOUCHER RECEIVABL  4.180% 04/07/28 .......... [ . 04/11/2023 . 177,344 |........... 177,344 |........... 177,344 |........... 177,344 |l [V (VR [V (VO [V R 177,344 ool (VR [V R [V 3,706 |. 04/07/2028 . [2.A FE ....
GAS NATURAL DE LIMA GAS NATURAL DE LIMA Y
..36728K-AA-8 |CALLAO S 4.375% 04/01/23 .......evvvvvvvvnnnnnn (D . 04/01/2023 . |Maturity ....oeevevvennnnnn Jooveniiiinins s 5,000,000 |........ 5,000,000 |........ 4,937,500 |........ 4,997,800 [........eeeeeee [V R 2,200 |oeeeeiiieenns [V R 2,200 |oeeeeieieennns [V R 5,000,000 |...cceereennns (VR [V R [V 109,375 |. 04/01/2023 . |2.B FE ....
INDUSTRIAL DPR FUNDING LTD BIN INDUSTRIAL DPR
..45605P-AM-0 |FUNDING LTD BIN ~ 5.235% 04/15/26 ............. [ . 04/15/2023 . |Paydoun .......ooooeeiiiiins |oeeeniiiinnis e, 181,088 |.......... 181,088 |.......... 181,088 |........... 151,969 |....oooeeeins [V R 20,119 |l [V R 20,19 |l [V R 181,088 |........eeeeeee (VR [V R (VR 11,767 |. 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 . | evvvriiiinniinniniiiiiininins e | 62,858 |............ 62,858 |............ 31,208 |..oooeeinns 57,663 |....cooeeeenns [V R 5194 |l [V R 5194 |l [ R 62,858 |....oooeeens (VR [V R [V 0 |[. 11/30/2025 . |2.B FE
INVERSIONES CMPC SA INVERSIONES CMPC SA
..46128M-AF-8 |4.375% 05/15/23 ......evvvrnnnnnnnnnnnninnnininnnnnn [Deiee . 05/15/2023 . | Various .......ccceeevnnnnn Joorerennniniinnnnnns foeees 10,000,000 |...... 10,000,000 |....... 10,012,356 |........ 9,099,271 |l [ R 729 |oeeiiiiiinnns [ R 729 |oveeiiiiiienes 0 |..... 10,000,000 |.....evvvvnnees (VR [V R [V 218,750 |. 05/15/2023 . |2.B FE ..
..656531-AC-4 |EQUINOR ASA  7.750% 06/15/23 .................. [D..... . 06/15/2023 . |Maturity ....oovvvviviinnns Jooeeniniieinis e, 250,000 [oeeeerenns 250,000 |........... 259,207 [ovvvennnne 250,354 |oeevviiiiiinns [V USRI (70 P (U (70 PO 0 e 250,000 [.oooeeiiiiennnn (VO 0 | [V 9,688 |. 06/15/2023 . [1.D FE ..
SINGAPORE TELECOMMUNICATIONS L 144A  7.375%
..82020R-AC-0 | 12/01/31 oovviiiiiiiiiiiiiiie (D . 05/19/2023 . |Various ......cceeevviiinnns fooreeeniinininnnnnns foeeees 5,916,652 |........ 5,000,000 |........ 5,881,483 [........ 5,463,353 |........eenl [V RO (15,544) ... (U - (15,544) ...l 0 fnns 5,447,811 [...ccoeie 0 |, 468,841 |....... 468,841 |.......... 176,181 [. 12/01/2031 . |1.F FE ..
SOCIEDAD QUIMICA Y MINERA DE CHILE ~ 3.625%
..833636-AE-3 |04/03/23 ... D..... . 04/03/2023 . |Maturity ....oovvvviiiiiins Joeveneiiiiiiennns s 8,000,000 |........ 8,000,000 |........ 7,939,678 |........7,998,194 [......cccceees0 foeeeennnn1,806 ool | 1,806 [0 fones 8,000,000 |.. ...145,000 |. 04/03/2023 . 2.A FE
Redemption
..G2003*-AA-4 | CAMPO PALOMAS FINANCE LTD  5.330% 11/156/36 |C..... . 05/15/2023 . 121,021 3,243 |. 11/15/2036 . |2.C FE ...
..G3198@-AH-0 |ESSENTRA PLC  4.000% 07/27/33 ... .. |C . 06/08/2023 . | TENDER . .0 ..0|.07/27/2033 . [2.C YE ...
Redemption
..L8038*-AA-4 | SBM BALEIA AZUL S.A.R.L.  5.500% 09/15/27 . |D..... . 06/15/2023 . | .evvvvviiiiiiiniininiiiininins e | 97,750 [oevrnnnnnen 97,750 [oeeennnnnne 97,750 |.eeeeeeinns 97,750 |oeeeiiiiiinnns [V (VR [V (VO [ R 97,750 |eeeiieiiinnns (VR [V R [V 2,688 |. 09/15/2027 . [3.C ........
GIP CAPRICORN FINCO PTY LTD  3.110% 12/31/34
L03974%-AA6 | .o C..... . 06/08/2023 . | TENDER ....eevvvvvvvvnnnnnne Jooveeeiiiiniiiiinnss |oeeiiiiiiiinenns [ PP [ I [ [ [ PP 0 foooiiinnnnens [ PP 0 foooiiinnnnnns [ PP [\ 0 foooiiiinnnnens [ PP [ 40 |. 12/31/2034 . |2.B PL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 152,141,086 161,559, 351 161,361,811 160,837,861 119 21,704 0 21,823 0 160,892, 385 0 (8,751,300)| (8,751,300) 4,609,334 XXX XXX
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

12 13 14 15 NAIC

Desig-

nation,
NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation

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

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

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

ification Description eign Date of Purchaser Stock eration Par Value Cost Value Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
2509999997. Total - Bonds - Part 4 195,624,900 205,043, 165 203,529,568 204,034,252 273,401 0 273,520 0 204,340,472 0 (8,715,573) |  (8,715,573) 5,555,870 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 195,624,900 205,043, 165 203,529,568 204,034,252 273,401 0 273,520 0 204,340,472 0 (8,715,573) |  (8,715,573) 5,555,870 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX XXX

..31336#-10-6 |FEDERAL HOME LOAN BANK OF ATLA ................. | ....... | 06/22/2023 . |CORPORATE ACTION ........ | ....... 23,375.000 |....... 2,337,500 [.....ccccoeiiiiii founnnns 2,337,500 |........ 2,337,500 [....oeeennnnnn0 fooiiiiiiinnnns [ [ PP 0 fooiiiinnnnnes 0 ooeenns 2,337,500 |............... 0 foooiiinnnnnes [ PP [ 40,498 |....oooe ceeeeen]| e

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 2,337,500 XXX 2,337,500 2,337,500 0 0 0 0 2,337,500 0 0 0 40,498 XXX XXX
Tax Agreement Settlement

..76828#-10-6 |River Lake Insurance Company VI ................ | ....... | 04/01/2023 . | ..uvuvninnniiiiiiiiiiiiiiie |oveiiiiiiiiiiiiiiies foaeens 6,337,456 [.......ccccceeiii fonnnnns 6,337,456 [....ooevveeennnnnnnn fovviiiiiiiiiiins Lo e e 0 fooeeiiiiiiiiiies oo v o foveeiiiiiennn, [ R FPTTTTURPPRIY [TTOTTRTTON
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 6,337,456 XXX 6,337,456 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 8,674,956 XXX 8,674,956 2,337,500 0 0 0 0 2,337,500 0 0 0 40,498 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 8,674,956 XXX 8,674,956 2,337,500 0 0 0 0 2,337,500 0 0 0 40,498 XXX XXX
5999999999. Total - Preferred and Common Stocks 8,674,956 XXX 8,674,956 2,337,500 0 0 0 0 2,337,500 0 0 0 40,498 XXX XXX
6009999999 - Totals 204,299,856 XXX 212,204,524 206,371,752 9 273,401 0 273,520 0 206,677,972 0 (8,715,573) |  (8,715,573) 5,596,368 XXX XXX
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1 2 3 5 6 8 9 10 11 12 15 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Effectiveness
Used for Rate or discounted | discounted at Inception
Income Schedule/ Number Index Premium Premium and at
Generation Exhibit Exchange, Counterparty Trade of Notional Received | (Received) | (Received) Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date Contracts Amount (Paid) Paid Paid Code | Fair Value (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX 0 0 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX 0 0 XXX
Options——127095--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) oveeevmnees | Exh 5 oo | [CS] s . 07/15/2021 149,985 |.......... 149,985|......4,360 / NA|.......... 14,880 |oeeeeeeeeeeeennn [ e 378 [ e 3,731 7] oo ]003 e
Options--127216--129 -
NQ OTC Equity Option |IUL Product Liability
(Index W) ... . 08/13/2021 149,991 |.......... 149,901(...... 4,468 / NA |..
Options—-12742
NQ OTC Equity Option |IUL Product Liability
(Index UL) oveeevmnees | Exh 5 oo | eiiiiiiiinnenn [BARC ceiiiiiis . 09/15/2021 100,009 |.......... 100,009 |......4,480 / NA|.......... 10,650 |+eeveeeeeeeeeenen [ e 2,258 [ e 2,258 230 ..oeeennnn [003 e
Options—-127609--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) ovvvvvvnnns | e Exh 5 oo [ [BOA s e . 10/15/2021 |. 10/13/2023 |......... 99,980 |...uvnnnnnn 99,980 |......4,471 / NA[.......... 10,830 |oevvvveniveiinnnn oo e 3,006 [ e 3,005 268 .......... 003 ..ot
Options——127739--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) oveeemvnees | Exh 5 oo | [CS] s . 11/15/2021 200,002 [.......... 200,002 ......4,682 / NA|.......... 21,820 [eeeeeeeeeniees foeeeemeeeeeeenen feeeeeeeee e 2,779 | [ 2,779 615 ....oeetn |003 s
Options—-127899--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) wovvvvvvnens | oo Exh 5 oo | [BOA s e . 12/15/2021 550,016 [.......... 550,016 4,709 / (6,443) |.......... 61,655 [oueeneiiiiiines [ oo 8,782 | | 8,782 [ceeeeeenn 1198 | [ e O [ 1,866 | ..ooeeeenn 003 ceeiennnnnens
Options—-128007--137 |
NQ FIA Barclays FIA Product Liability
[0/ AT I, Exh 5 v | eiiiiiiiinnenn [BARC it e . 01/06/2022 |. 12/22/2023 |..... 1,773,200 1,773,200|......3,410 / NA |.......... 87,100 [-oeeeeeneeeeeeenn fermeeeeeemeieeee Joeeenenn 8,887 [ e 8,537 [ceeee e (18,542)] e e e O [ 6,139 .......... (003 .............
Options—-128033--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) wovvvvvvnnens | e Exh 5 oo | [CS] s . 01/14/2022 100,018 |.......... 100,018 4,662 / (6,416) |.......... 11,000 |oeeevneieeeeinnn fooeeniviiiins v 2,449 [ 2,449 366 [ ..........|003 .....ooeennns
Options—-128006--137 |
NQ FIA Barclays FIA Product Liability
Options . . 01/06/2022 |. 12/22/2023 |..... 9,765,800 9,765,800 ......2,530 / NA |..
Options—
NQ OTC Equity Option |IUL Product Liability
(Index UL) wovvvvvvnnns | oo Exh 5 oo | [BOA s e . 02/15/2022 100,018 |.......... 100,018 14,471 / (6,617) |.......... 12,010 |oeeveniieieiens oo e 5,529 [ 5,529 397 | weeeeenn 003
Options——128286--137 -|
NQ FIA Barclays FIA Product Liability
0ptions oeeevveeeeeeees | Exh 5 oo | eiiiiiiiinnen s [BARC s . 02/23/2022 |. 02/16/2024 |..... 5,017,600 5,017,600]|......2,560 / NA [......... 12,112 e e e 22,828 [ 22,823 19,958 | ..........[003 .............
Options—-128157--137 -|
NQ FlA Barclays FIA Product Liability
[0/ 11T B, Exh 5 oo | eeeeieiiieee e [BARC s e . 02/02/2022 |. 01/05/2024 |..... 5,885,300 |........ 5,885,300(......2,570 / NA|......... JICTR: (02N SRR R R (£ el 16,894 20,175 ..eeeenn 003 L
Options——128387--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) oveeemnnees | i Exh 5 oo | [CS] s . 03/15/2022 |. 03/15/2024 |......... 99,997 |eevennnnnn 99,997 14,262 / (6,210) |.......... 18,200 [+eevveeeeeeeeeeee [ e 9,839 [ e 9,839 21 o 003 e
Options—-128470--137 -|
NQ FlA Barclays FIA Product Liability
[0/ ST B Exh 5 ooovis | eeeeieeiieee e [BARC e e . 03/30/2022 |. 03/15/2024 |..... 4,716,000 4,716,000]......2,620 / NA [......... 105,840 |.ovvveeneeeiinnn [ e 10,045 [ e 10,045 19,863 | ...oeeeeen 003 Leiiinnnnnens
Options—128696--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) oveeemvnees | Exh 5 oo | [BOA s . 04/14/2022 150,007 |..cevnn 150,007 11,798 / (2,014) |.......... 17,873 | e e 11,842 11,842 669 ..........|003 ...coenennnns
Options—-128856--137 -|
NQ FlA Barclays FIA Product Liability
Options . . 05/04/2022 |. 05/03/2024 |..... 2,941,000 |........ 2,941,000 ......3,460 / NA |..
Options——
NQ OTC Equity Option |IUL Product Liability
(Index UL) oveeemnnees | i Exh 5 oo | [BOA s . 05/13/2022 150,011 |oeeeen 150,01111,798 / (2,014) |.......... 19,746 [.oeeeeeeeeeeee e [ 24151 | 24,151 702 .eveerrnn 003 s
Options—-129147--129 -
NQ OTC Equity Option |IUL Product Liability
(Index UL) .ovvvvvvnnnns |nneeniiiiiieeeeciiiianns Exh 5 .ovoos |eeeeeeiieeee [BARC Loiiiiiiiiiiiiis e . 06/15/2022 100,018 ].......... 100,01811,798 / (2,014) |.......... 12,430 [ e [l 20,763 | 20,763 490 ..........J003 .............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Options—-129330--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeieeeee | Exh 5 oo | BOA o e . 07/08/2022 |.07/07/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,809 / NA|ecoennnnn A4,900 [-eeeeeeeneees Joeeemeee e o (VN PR R (U SR FETRRRTTRRRRUR FERPTRRUPPRRR TSR [ 2,423 ... 003 ceveeiiinns
Options—-129338--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads . . Exh 5 ........ . . 07/12/2022 |. 07/07/2023 |... 12,467,200 |...... 12,467,200(3,896 / (3,954) |.. ...8,633
Options-—-129348--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveerereens [ SIS DU [ TN .07/15/2022 |. 07/14/2023 |.....3,500,000 |....... 3,500,000-.....3,863 / NA [.cevevne 45,500 [-vveeceeeeeeen feoneeirieeneeenn o 0 [eeveremnee fromemererneneees oo o e [ [0l A 3,827 | v 003 eveenne
Options--129349--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) wovvvvvvnnns | oo Exh 5 oo | 0 Y . 07/15/2022 |.07/14/2023 |..... 3,499,984 |........ 3,499,984 (3,863 / (4,172) |......... 149,450 [oeenviiiiiieees v [ 278,058 [..evuneeens o 278,088 |......... 144,243 | e e [N R 3,427 | e 1[0 R
Options—-129350--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeevenees | Exh 5 oo | ] R . 07/15/2022 |.07/15/2024 |......... 99,979 |.eevnnnnnnn 99,97913,863 / (5,513) [.......... 13,050 [oeeeeenieeeeee Jeeeeeeeeeeeeies foeeeennnns 20,761 [.eueeeeees o 20,761 ..o 8,637 [oeeeeeeeeneeeees Joemee e o (U S| et 003 covieriinns
Options—-129360--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceeeeeeevuunieeeiiiiinnnnns Exh 5 oo | BARC oiiiiiiiiiiiiis e . 07/19/2022 |. 07/14/2023 |..... 8,813,600 |....... 8,813,600 (3,832 / (3,900) |.......... eIt TNVR LN AR EPPRRN AR 155,882 [.eveneeeees [ 155,882 |.......... 66,865 [.....oevvvnneiens Jerneeeiiii [ [N R 8,631 .ouuennnns 1[0 R
Options—-129367--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BOA o e . 07/22/2022 |.07/21/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,962 / NA |.econennnn A3,750 [oeeeeeeeeneeeee Jeeeemneeeeeeene oot (VN PR R (U SR FETRRRTTRRRRUR FERPTRRUPPRRR TSR [ 4,198 | .ooeennnnn 003 oeveeriinns
Options—-129373--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeeevunieeeieiiinnnnns Exh 5 oo | O Y . 07/26/2022 |. 07/21/2023 |... 12,704,000 |...... 12,704,000 3,970 / (4,039) |......... 125,728 [ | o 218,208 [..evuneens [ 218,208 |......... 110,059 [ovveevieeiees Jevvneeceeiins [ Ofeenns 15,236 | .eevennnns 00 R
Options—-129406--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet . .. |Exh 5 . . . 07/29/2022 |.07/28/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,130 / NA |..........50,050 0.
Options--129437--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coeeeeeeemunieeeeeiiinnnnns Exh 5 oo | O Y . 08/02/2022 |. 07/28/2023 |... 10,680,800 |...... 10,680,800 14,108 / (4,199) [......... LION LGN R AR RN 226,558 | .oeverinnn [ 226,558 |......... JECH I(CICN R AR R, Ofeienes 14,791 ..ol 1[0 R
Options——129444--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeeeeee | Exh 5 oo | BOA o e . 08/05/2022 |. 08/04/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,145 / NA | A7,250 [eeeeeeeeeneeee Joeeemeeeeeeeene oot (VN PR R (U (15)]+eneeeeeememees Joeeemme e [ [ 5,419 ..ooenneen 003 ceveeiiinns
Options—-129458--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BOA 1o e . 08/09/2022 |. 08/04/2023 |... 12,435,000 |...... 12,435,000 4,145 / (4,231) |......... SISV N O RPN AR 281,204 | oo [ 241,294 |......... L/ R AR R, Ofeenns 19,283 | coveeennns 1[0 R
Options—-129499--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BOA o e . 08/12/2022 |. 08/11/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,280 / NA [ceeeennnee 48,300 [.enneeeeeeniees Joeeemneeeeeeeeen oo (VN PR R (U SR FETRRRTTRRRRUR FERPTRRUPPRRR TSR [ 5,936 | ..ocvvnnnn 003 ceeeeriinns
Options—-129522--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) .ovvvvvvnnns | e Exh 5 oo | BOA 1o e . 08/15/2022 |. 08/15/2024 |......... 99,9% |............ 99,994 14,297 / (6,282) |.......... LCTRSICIVN R FPPPRR RN 11,633 [t | 11,633 |........... LR 5T T R KR RN [ R 531 oo 1[0 R
Options——129523--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemnnees | i Exh 5 oo | BOA o e . 08/15/2022 |. 08/15/2023 |....... 600,010 |.......... 600,010 4,297 / (4,525) |.......... 16,380 |+ evvveeeeeeeenn feeee e e (VN PR R [ I (4BB)[-...eeeeeeeeeeee Joemeeeeeeenes o [ 1,065] .eeneeee 003 ceveeiiinns
Options—-129524--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index W) vovvvereen e [EXN 5 . . . . 08/15/2022 |. 08/15/2023 |..... 2,800,016 |....... 2,800,016 (4,297 / (4,632) |........ 18,720 [ [ o 119,369 |... 119,369 |.......... 76,539 [o.veveeeviereies | o (L] R 4,970
Options——129527--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |covereeevnenniiiiiinninnnns Exh 5 oo | 0] . 08/16/2022 |. 08/11/2023 |... 10,647,500 |...... 10,647,500 14,259 / (4,348) |......... 134,425 oo e s 191,290 [.eeeneeenes foeeeenee 191,290 |......... 123,089 |-eeeeeeeeeeenes foeeeemeeeeeeeen [ (V)] N 18,059 | .eovnnnens 003 ceeeeriinns
Options—-129553--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo |t O Y . 08/19/2022 |. 08/18/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,228 / NA |..coveenn L5 1P (0[O R A KN (VN U R (U8 S N R RN [N R 6,412 .......... 010 R
Options——129568--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads .....cc. |.oeeeiiivniniiiiiiinnnnnns Exh 5 oo |oeniiniinnnnns BARC .iiiiiiiiiiiiiiis eriiiiiiiieriieieis . 08/23/2022 |. 08/18/2023 |... 13,131,600 |...... 13,131,600}4,236 / (4,318) |......... 144,770 | oo | fooeeennn 221,208 | ..o [ 221,208 |......... 137,829 [ | oo (U]l 24,057 ..oooennnn 003 .iovvvninnnns




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Options——129626--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Call Spreads w.eeoeer [ ceeeerernrrerieeininnnens SIS DU [ TN .08/30/2022 |. 08/25/2023 |... 12,713,100 [...... 12,713,100 4,101 / (4,167) |......... 112,964 |- cveerceceees |oeeeeeenerenenans [reneeens 189,321 |vvvenes freneeens 189,321 |.vnnvne L(073K17X 18 AT IR ST L] S 24,898 | .oenee 003 eveenne
Options--129618--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet . . Exh 5 ........ . . 08/26/2022 |. 08/25/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,058 / NA |..........48,650 0.
Options——12 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BOA o e . 09/02/2022 |.09/01/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,924 / NA|eeeennnnn A5,150 [.eeeeeeeenees Jeeeemeee e oot (VN PR SRR TR (7)) U FOUTTRR FOURTRRRR, [ 7,210 weveennnns 003 ceveeiiinns
Options—-129668--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BARC oiiiiiiiiiiiiis e . 09/07/2022 |. 09/01/2023 |..... 9,825,000 |........ 9,825,000(3,930 / (3,997) |........ LU I AL P A RPN 159,629 | .evvvvnnns [ 159,629 |.......... T2ATA oo i [ Ofeienes 20,409 | .......... 1[0 R
Options——129682--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BARC i e . 09/09/2022 |. 09/08/2023 |..... 3,500,000 |....... 3,500,000 ...... 4,067 / NA[....nn..e. 51,800 [-eeeeeneneeeeenn formmeeeeemnniees foeeenneeeeens (VN PR R (U (97 eeeememeees Joeeemmee e [ [ 7,664 .ooeennnns 003 covieriinns
Options—-129707--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceeeeeeevuunieeeiiiiinnnnns Exh 5 oo | BOA 1o e . 09/13/2022 |. 09/08/2023 |... 12,144,000 |...... 12,144,000 4,048 / (4,120) |......... L Y(VIN SRR EPPRRN AR 199,633 | .oevvvenns [ 199,633 |......... 100,325 [oevveeieeeees Jvneeeceeiin [ Ofeienes 26,591 ....ceeeen 1[0 R
Options——129714--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemnnees | i Exh 5 oo | 0] . 09/15/2022 |. 09/15/2023 |..... 2,100,000 |....... 2,100,000 (3,901 / (4,213) |[.......... 89,670 [-eeeeeeeeeeeeeenn formeeeeemnnees foeeeennnn 154,620 [.oeeneeeees [oeeeenee 154,620 |.......... TA,846 .o | o [ L3 7. I 003 oeveeriinns
Options—-129715--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) wovvvvvvnens | oo Exh 5 oo | O Y . 09/15/2022 |. 09/13/2024 |....... 100,000 |.......... 100,00013,901 / (5,665) |.......... LR IVN R FPPRR RN 20,554 | .eeiiiin [ 20,554 |....ounnnns LS R KR RN [ . 550 | .oeeeenn 00 R
Options——129719--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet . .. |Exh 5 . . . 09/16/2022 |. 09/15/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,873 / NA|.. 0.
Options--129740--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coeeeeeeemunieeeeeiiinnnnns Exh 5 oo | O Y . 09/20/2022 |. 09/15/2023 |... 13,968,000 |...... 13,968,000 (3,880 / (3,957) |......... RECISTN0ZC1: N RN AR RPN 262,858 [..evuneenns [ 262,858 |......... T524 [ | [ Ofeienes 32,078 [ cevvennnns 1[0 R
Options——129802--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeeeeee | Exh 5 oo | BOA o e . 09/23/2022 |. 09/22/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,693 / NA|ccoeennnn 41,650 . oo [ 48,326 | ..covvnenns [ 48,326 |.......... 33,889 |.eeeeeeeeeeeii foeeeeen e [ [ 8,395 | .oevennnn 003 ceveeiiinns
Options—-129820--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BOA 1o e . 09/27/2022 |. 09/22/2023 |... 14,860,000 |...... 14,860,000 3,715 / (3,779) |......... 141,480 [ [ o 245,860 [...oueeens [orennnn 245,860 |.......... 85,906 [...oovvvvvnnniins Jennnieeciii [ Ofeenns 35,644 | .......... 1[0 R
Options—-129835--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | 0] . 09/30/2022 |. 09/29/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,586 / NA[.......... 89,550 |+eeveneeeeeeeein feeee e s LYAVE T R 57,733 | 48,391 | oo [ [ 8,738 weveennnns 003 ceeeeriinns
Options—-129868--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BARC oiiiiiiiiiiiiis e . 10/04/2022 |. 09/29/2023 |... 16,583,000 |...... 16,583,000 (3,605 / (3,674) |......... 208,748 [ e o 305,921 | .eeeeniis [ 305,921 |.oeveennns 94,582 |.oevveiiiiiini foereiii e Ofeienes 41,401 [ ..ooeenens 1[0 R
Options——129884--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | 0] . 10/07/2022 |. 10/06/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,640 / NA[....ennee. 38,850 |..eeeeeeeniees Jeeeemnee e feeeeeees 98,836 [..evvnveees forreaenne 98,836 |.......... 66,949 |...eneieeiei foeeeee e [ [ 9,068 [ ..ovunnnnn 003 ceveeiiinns
Options—-129962--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ .. |Exh 5 Ll . . 10/11/2022 |. 10/06/2023 |... 15,763,800 |...... 15,763,800 (3,666 / (3,718) |......... PNt R RPN AR 213,953 | ooeeeeii [ 213,953 [ 89,764 [ e e O 40,841
Options——130009--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemvnees | Exh 5 oo | BARC i e . 10/14/2022 |. 10/15/2024 |....... 100,003 |.......... 100,003 13,583 / (5,342) |.......... 15,830 [oeeeeeeeeeeee Jeeee e e 28,701 [.eveeeens o 28,701 | 10,725 [ feeeeeeeeeeees feeeeeee e (U 569 | ..ooevnnn 003 ceeeeriinns
Options—-130010--135 -|
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo |t BOA o e . 10/14/2022 |. 10/13/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,583 / NA |..covennn Feit (1 [V N R RN RN 58,462 | ..oevvnnnnn [ 58,462 |.......... 31,569 |.evvneeiiiiiii [ e [N R 9,386 | ...oevnnnn 010 R
Options—-130016--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads .....cc. |.oeeeiiivniniiiiiiinnnnnns Exh 5 oo |oeniiniinnnnns [ P PP . 10/18/2022 |. 10/13/2023 |... 14,079,000 |...... 14,079,0003,610 / (3,680) |........ 166,881 |-evneeeeeeennns foreeeeriiiieieees Jeninnnns 261,157 | o 261,157 |.......... 80,630 [-oiieeiiniieieee Jrrnneeeeeni o (U]l 37,756 cevvennnns 003 .iovvvninnnns
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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)
Opt ions—-130030--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeieeeee | Exh 5 oo | BOA o e . 10/21/2022 |. 10/20/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,753 / NA |eeeeennnn 89,550 |+eeveeeeeeeeni oo s RVEHCTA ) [ R 175,673 |......... 154,572 | e e [ 9,694 .......... 003 ceveeiiinns
Options--130035--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |. Exh 5 ........ . . 10/25/2022 |. 10/20/2023 |... 17,038,400 |...... 17,038,400 3,704 / (3,765) |.. ...265,579 | ... ....265,579 |..........89,711 |.
Options--130008--129 -|
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeevmnees | Exh 5 oo | BARC i e . 10/14/2022 |. 10/13/2023 |..... 3,400,011 |....... 3,400,0113,583 / (3,870) |......... 142,800 [-eeeveeeeeeeenn [ foeeeennnn 258,397 | .oeivii [ 258,397 |eeuennnns 87,195 [oeeeeiieeeee e o [ 9,18 .oeeennns 003 ceveeiiinns
Options--130067--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo | BOA 1o e . 10/28/2022 |. 10/27/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,901 / NA [oeeeennnns LI V[V PR RN R 24,168 [..eeeeeees o 24,168 |........... FETRCLC 1Y R FRRRR R [N R 9,992 ...t 1[0 R
Options——130081--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ....... |ceeeeeeivmnniiiiiiinninnns Exh 5 oo | ] R . 11/01/2022 |. 10/27/2023 |... 14,341,200 |...... 14,341,200 (3,876 / (3,935) |......... 127,391 [ e e 201,524 | .ooovvin [ 201,524 |.......... 80,575 [ceeeeeeeeeeeee e oo (V)] 40,943 | .......... 003 covieriinns
Options—-130148--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceeeeeeevuunieeeiiiiinnnnns Exh 5 oo | BOA 1o e . 11/08/2022 |. 11/03/2023 |... 10,877,900 |...... 10,877,900 3,751 / (3,800) |......... LU TR0 RN AR RN 157,268 [.eeeeeeees o 157,288 |.......... LSS0 Z23 Y R AN Ofeienes 31,956 | ...oeeen 1[0 R
Options——130178--135 -|
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BOA o e . 11/11/2022 |. 11/10/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,993 / NA |eeeeennnn A3,750 |eeeeeeeeeeneeee e feeeeeees 24,09 |.ccovvnnnnn [ 24,090 |.......... 10,850 [eeeveeeneeeeeenn foreeeeemnieeees Jeeennee e (V)] N 10,564 | .......... 003 oeveeriinns
Options—-130191--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) wovvvvvvnens | oo Exh 5 oo | O Y . 11/15/2022 |. 11/15/2023 |..... 4,000,000 |....... 4,000,000 (3,991 / (4,307) |........ 172,000 [ooeveveniiieeenn [ e 268,662 [...oueeeens [orrennn 268,662 |......... 128,456 [ v [ Ofeenns 12,298 | .ooeeennns 00 R
Options——130192--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) .. |Exh 5 . . . 11/15/2022 |. 11/15/2023 |....... 400,000 |.......... 400,000 /3,991 / (4,203) |.......... 11,400 ....18,285 ... ... 11,346 |.
Options-—-130193--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) wovvvvvvnnns | oo Exh 5 oo | O Y . 11/15/2022 |. 11/15/2024 |....... 100,000 |.......... 100,000(3,991 / (6,175) |.......... LLSTIVIVN R FOPPPRRR RN 19,356 [.evveneens oo 19,356 |........... A LIV T FU R, [ R 588 [ ..evnnnnns 1[0 R
Options—-130203--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeeeeee | Exh 5 oo | 0] . 11/18/2022 |. 11/17/2023 |..... 5,000,000 |....... 5,000,000]...... 3,965 / NA |.eceennnn 65,000 [-eeeeeemneeeeeenn Joremeeeeeemeies foeeeeenens 47,355 | oeeeiiiin [ 47,355 |.......... 80,301 [oeeeeeiieeeeee e o (V)] 15,483 | ....oenens 003 ceveeiiinns
Options—-130209--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | O Y . 11/22/2022 |. 11/17/2023 |... 16,606,800 |...... 16,606,800 13,954 / (4,025) |......... L 72N R AR RN 267,231 [ e o 267,231 |.eueennnn 12,515 [ i [ Ofeenns 51,425 .......... 1[0 R
Options—-130232--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceeeevevvnnnniiiiiinninnnns Exh 5 oo | BOA o e . 11/29/2022 |. 11/24/2023 |... 10,459,800 |...... 10,459,800 (4,023 / (4,087) |.......... 97,786 [-eeeeeeneeeeeeeen foemeeeeeeeenees foeeeenenn 145,758 [.oveneeees oo 145,758 |.......... 64,093 |..eeneeeeeinins oo [ (V)] N 33,190 | .ooeeenen 003 ceeeeriinns
Options—-130135--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo | BARC oiiiiiiiiiiiiis e . 11/04/2022 |. 11/03/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,771 / NA [eeeennnnns LY 5TV PR R RN 4,484 | e [ 4,484 |.......... [ETRCA ) O EUPN Ofeienes 10,282 .......... 1[0 R
Options——130194--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |cevereievmnniiniiiiininnnns Exh 5 oo | 0] . 11/15/2022 |. 11/10/2023 |... 13,909,000 |...... 13,909,000 (3,974 / (4,043) |......... 146,825 |..eeeeeeeeeee Jeeemeeeeeeeeenen o 216,346 [ ..ovenenes e 216,346 |.......... 93,251 |+eeeeeeeeenens foeeeeeneeeeeeen [ (V)] 41,980 [ cevvennnns 003 ceveeiiinns
Options—-130248--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet ..oovunnnns Exh 5 ........ . . 12/02/2022 |. 12/01/2023 |..... 5,000,000 |....... 5,000,000]...... 4,072 / NA [eeeennnnns [C748<I0 0N R AR RN L. (PSR SRR [ AP (1Y 1<) AU AU R | RN 16,239
Options—-130260--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |covereeevnenniiiiiinninnnns Exh 5 oo | BARC i e . 12/06/2022 |. 12/01/2023 |... 13,834,600 |...... 13,834,600 4,069 / (4,149) |......... 154,564 |...ooeeeeeeeeee Jeeemneeeeeeeeeen o 283,134 | oo [ 233,134 |......... 105,922 |-vveeeeeeeeies foeeeemeeeeeeeeen [ (V)] N 4,931 ... 003 ceeeeriinns
Options—-130326--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |coeeeeeeevunieeeieiinannnns Exh 5 oo |t O Y . 12/13/2022 |. 12/08/2023 |... 12,988,800 |...... 12,988,800 (3,936 / (4,029) |......... KONV R AR R 271,813 [ v o 271,813 |........ 1,188 | [ Ofeienes 43,133 oo 010 R
Options——130344--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) ovevvvvninns |onniniiiiiinineiiiiinnnns Exh 5 oo |oeniiniinnnnns BOA 1iiiiiiiiiiiiiies i . 12/15/2022_|. 12/13/2024 |....... 850,014 |.......... 850,0143,895 / (5,575) |......... 121,550 |..eeieeiinieees foeeeneeeeeenennn foeeeeees 180,454 [..oeiiiin fooeeenes 180,454 |.......... 72,669 [ iieeiieiinieee | forreeiiies [l IO 5,131 oiinnnnn 003 .iovvvninnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Options—-130345--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemenees | Exh 5 oo | BOA o e . 12/15/2022 |. 12/15/2023 |..... 3,750,010 |....... 3,750,010 (3,895 / (4,204) |........ 162,000 [-oeeeeneneeeeeenn formeeeeeeeeieees foeeeennns 255,691 | .eevvvnnnns [ernns 255,691 |........ 109,066 |-evvvveeeeeeemnnn foeeeeeeeeieees e (V)] N 12,721 e 003 ceveeiiinns
Options--130348--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet . . Exh 5 ........ . . 12/16/2022 |. 12/15/2023 |..... 5,000,000 |....... 5,000,000]...... 3,852 / NA|..........65,500 P FEPT 107,381 ... ... 107,381]..........70,818 |.
Options—13 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coveriirvnnniiieiiinninnns Exh 5 oo | 0] . 12/20/2022 |. 12/15/2023 |... 11,975,300 |...... 11,975,300 (3,863 / (83,939) |......... 132,835 [eeeeeeeeeeee Jeeemeee e oo AR VN (R I 211,390 |.eeveenns 80,276 [.eeeeeeeeeeeee e o (V)] 40,622 | .......... 003 ceveeiiinns
Options--130389--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BARC oiiiiiiiiiiiiis e . 12/28/2022 |. 12/22/2023 |... 13,025,400 |...... 13,025,400(3,831 / (3,891) |......... 122,128 [ v [ 183,540 [.eeeneeeees o 183,540 |.......... 66,879 [civiiiinniies | [ Ofeienes 45,09 | .......... 1[0 R
Options——130405--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BOA o e . 12/30/2022 |. 12/29/2023 |..... 5,000,000 |....... 5,000,000]...... 3,840 / NA[ceeeennnen 64,000 [-eeeeeenneeeeeenn fornneeeeeennees foeeennnn 206,212 [.eveeeeees o 206,212 |......... 142,245 | e [ (V)] 17,653 | .oevennees 003 covieriinns
Options—-130287--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveiiiees | oo Exh 5 oo | O Y . 12/09/2022 |. 12/08/2023 |..... 3,500,000 |....... 3,500,000 ...... 3,934 / NA|oovvnnnn Y51V PO RPN RN 45,555 [.oeeeiiiis | 45,555 |.......... 20,148 [oiiiines | [ Ofeienes 1,623 .......... 1[0 R
Options—-130420--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceveeeeevnnnniniiiiininnnns Exh 5 oo | 0] . 01/04/2023 |. 12/29/2023 |... 11,130,200 |...... 11,130,20013,838 / (3,893) [-oeeeeeeernnaraes |oemnnnns 93,438 |.eeveeeeeeenies foeeeennnn 142,846 [..oeveeeees oo 142,846 |.......... 49,408 | oo [ (V)] N 39,297 | .oeeeenn 003 oeveeriinns
Options—-130433--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvvieiieees | Exh 5 oo | BOA i e . 01/06/2023 |. 01/05/2024 |..... 3,500,000 |....... 3,500,000 ...... 3,805 / NA |evveeenieiiinnn feeeees 49,000 [.nvivviinineenns Jevnannnns 135,279 | cevvvies [ 135,279 ..o 86,279 [ciiviiinniens e [ Ofeenns 12,503 [ coeeeennns 00 R
Options——130458--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) .. |Exh 5 . . . 01/13/2023 |. 01/12/2024 |..... 4,999,982 |........ 4,999,982 (3,999 / (4,315) |.. ...322,688 |... ....322,688
Options—-130472--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coeeeeeeemunieeeeeiiinnnnns Exh 5 oo | O Y . 01/18/2023 |. 01/12/2024 |..... 8,775,800 |....... 8,775,8001(3,989 / (4,087) [cvvuivvrennnnnes foevevnnnn 127,908 [ooiviiiiieieees Jovninnns 184,034 [.eeeeeeeein oo 184,034 |.......... LI LN R R R Ofeienes 32,154 | .o 1[0 R
Options—-130484--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeeeeee | Exh 5 oo | BOA o e . 01/20/2023 |.01/19/2024 |..... 3,500,000 |....... 3,500,000 ...... 3,973 / NA |oeeeeeeeeeeeen [ 53,550 |.evveneeeeeenn foeeeennnnn 97,246 | .oovvvnnn [ 97,246 |.......... 43,696 |.eevneeeeeennis foeeeeene e [ (V)] 13,051 weveeeens 003 ceveeiiinns
Options—-130494--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | O Y . 01/24/2023 |. 01/19/2024 |... 12,226,400 |...... 12,226,400 (3,944 / (3,993) |oevvvnnrvvvrnnnnns foovennnnnn e T VAT R RPN 131,943 | oo [ 131,943 |.......... 772 1 RN R RN Ofeenns 45,590 | .......... 1[0 R
Options—-130549--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | 0] . 01/27/2023 |.01/26/2024 |..... 3,500,000 |....... 3,500,000 ...... 4,071 / NA [oeeeeeiiieeees s 54,950 |.eevnneeeeinii foeeeennnnn 90,556 | .oevvvnnnns fernneens 90,556 |.......... 35,606 [..oeeeeeeeeeeee Jemneeeeeeei o (V)] N 13,274 | ..ooeeeet 003 ceeeeriinns
Options—-130439--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BARC oiiiiiiiiiiiiis e . 01/10/2023 |. 01/05/2024 |..... 6,944,400 |........ 6,944,40013,858 / (3,930) [-oevevvrvrnnninns Jovvnnnnnns 80,172 [ v 115,004 [ .o s 115,094 |.......... 728 ER [N RN Ofeienes 24,986 | .......... 1[0 R
Options——130457--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | 0] . 01/13/2023 |. 01/12/2024 |..... 3,500,000 |....... 3,500,000 ...... 3,999 / NA |eeeeeeeeeeenen [ 53,900 |.evvnueeeeennni foeeeeennnn 10,640 [.eoeeeeenns foevennnnns 10,640 |......... (43,260 eeeeemennes foeeemmmieeeeeennn foree s (V)] 12,824 | .......... 003 ceveeiiinns
Options—-130582--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ .. |Exh 5 Ll . . 01/31/2023 |. 01/26/2024 |... 17,864,000 |...... 17,864,000 4,060 / (4,125) |.eeeeeeeeeeeenenes [ LLKTA () R A, 238,327 | oeeeeeniin [0 238,327 | LIS 1 T R AR R Ofeienes 67,750
Options—-130459--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemvnees | Exh 5 oo | BOA o e . 01/13/2023 |. 01/15/2025 |....... 100,000 |.......... 100,000 13,999 / (5,708) [coeeeeeeemeneeaee Joennnnns 13,570 [oeeeeeeeeeeeeeen [ 19,254 | .evveeins [ 19,254 |........... 5,684 | foeeeeeeeeeeeen [ (U 622 ..oooennn 003 ceeeeriinns
Options—-130597--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo |t O Y . 02/03/2023 |. 02/02/2024 |..... 3,500,000 |....... 3,500,000 ...... 4,136 / NA [ e 55,650 |.evvveniiiiiinnnn foeeiiinnnn 68,032 [.eveneeenes [ 68,032 [.......... -7 O KRN RN Ofeienes 13,493 [ ooeeeennns 010 R
Options—-130620--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads .....cc. |.oeeeiiivniniiiiiiinnnnnns Exh 5 oo |oeniiniinnnnns BARC .iiiiiiiiiiiiiiis eriiiiiiiieriieieis . 02/07/2023 |. 02/02/2024 |... 13,264,000 |...... 13,264,000 (4,145 / (4,196) |.eevvemneeeemnnnn fooneeeees 106,304 [ oeeevnninniees Joennnnnns 131,782 [ oo 131,782].......... 25,478 | foreeenin e (U]l 51,136 oovvennnns 003 .iovvvninnnns
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SCHEDULE DB - PART A - SECTION 1
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Options——130654--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeieeeee | Exh 5 oo | BOA o e . 02/10/2023 |. 02/09/2024 |..... 3,500,000 |....... 3,500,000 ...... 4,090 / NA [oeeeeeinieeeee Joeenns 53,550 |.evveeeeeeennns foeeeennnnn 34,880 [..ounnieees foreeaenne 34,880 |........ (18,870)]cevvveeeeeeemnnn foeeeeeeeeees e (V)] N 18,709 | weenennens 003 ceveeiiinns
Options—-130674--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |.. Exh 5 ........ . . 02/14/2023 |. 02/09/2024 |..... 9,806,400 |....... 9,806,400 (4,086 / (4,142) |..eevvvnnvrvvrnnnn fooneeennn88,008 |oevennnniiiiiniins o 110,411 ... 22,403 |.
Options--130679--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeevmnees | Exh 5 oo | BOA o e . 02/15/2023 |. 02/15/2024 |..... 2,700,005 |....... 2,700,005 (4,147 / (4,475) |oeeeeemeeeeeennnn foeeeeees 123,660 [..oeeeeeeeieeeees Joennnns 158,550 [.eveneeeeen foeeeenee 158,580 |.......... 34,890 |.eeeneeeeeeei foeeeeen e [ (V)] 10,716 | «ooeeen 003 ceveeiiinns
Options—-130680--129 -|
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) wovvvvvvnnns | oo Exh 5 oo | BOA 1o e . 02/15/2023 |. 02/15/2024 |....... 499,993 |.......... 499,903 [4,147 / (4,347) |oeevvenerviinnnns foereennnnn JECTRSTV N PO RN 17,561 [ | 17,561 |oeevnennnns VA 1N O AR R, [N R 1,985 oovveennns 1[0 R
Options——130681--129 -|
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeevenees | Exh 5 oo | BOA o e . 02/15/2023 |. 02/14/2025 |....... 129,986 |.......... 129,986 [4,147 / (6,047) |oevveeeeeeennns foeeeennnnn 1B AT | [ 21,658 [.eveeeeees o 21,658 |........... B84 | e [ (U 830 cevvennnns 003 covieriinns
Options—-130697--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveiiiees | oo Exh 5 oo | O Y . 02/17/2023 |. 02/16/2024 |..... 3,500,000 |....... 3,500,000 ...... 4,079 / NA [oeeiiiiiiinees v 55,650 |.eevveniiiiiinnnn foeeiiinnnn 42,405 | oo [ 42,405 |......... [T O KU Ofeienes 13,922 weveennnns 1[0 R
Options——130749--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BOA o e . 02/24/2023 |. 02/23/2024 |..... 3,500,000 |....... 3,500,000 ...... 3,970 / NA [oeeieiinieeees s 49,700 [oeeeeeeeneiieeee Joeennnnn 106,287 |.ooevvvvnnn |evnnnnnn 106,287 |.......... 56,587 [eeeeeeeneeeee Jenneeeeeeei [ (V)] N 14,131 s 003 oeveeriinns
Options—-130764--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeeevunieeeieiiinnnnns Exh 5 oo | BOA i e . 02/28/2023 |. 02/23/2024 |..... 8,362,200 |........ 8,362,200 (3,982 / (4,058) |..eevvvunirvirnnnn forrenees 101,325 [ Jvins 134,085 [.eenneeeees o 134,085 |.......... R 7 (<1 R R R Ofeenns 33,762 | .......... 00 R
Options——130710--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads . .. |Exh 5 . . . 02/22/2023 |. 02/16/2024 |... 12,234,000 |...... 12,234,000 (4,078 / (4,143) |.. ...159,782 ... ....159,782 |...
Options—-130787--135 -|
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvviiieies | Exh 5 oo | BOA 1o e . 03/03/2023 |. 03/01/2024 |..... 3,500,000 |....... 3,500,000 ...... 4,046 / NA [oeniiiinnninnns Jovniinns 54,950 |.evveniiiiininn foeeeinnnn 103,622 [.evnneeeees oo 103,622 |.......... L2728 R R R Ofeienes 14,338 | ..oeeenens 1[0 R
Options—-130834--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coveeeeivnniiiiiiiininnnns Exh 5 oo | 0] . 03/07/2023 |. 03/01/2024 |..... 9,188,500 |....... 9,188,500 (3,995 / (4,069) |..eevveueeeeennnn forreeees 106,996 [..ooeveeeneeeees Joennnns 141,910 [.oeeeenees oo 141,910 |.......... 34,914 | o [ (V)] 37,640 [ .oovennnns 003 ceveeiiinns
Options—-130845--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo | O Y . 03/10/2023 |. 03/08/2024 |..... 3,000,000 |....... 3,000,000]...... 3,862 / NA [oeniiviiiniines Jovviinnns 43,200 |.eeveeeneiiiiinnn [ 111,686 | .ooeeeennnn |ovenenns 111,686 |.......... 68,486 [.......covvnnvinns |ovnnniniiiiin [ Ofeenns 12,464 | .......... 1[0 R
Options——130873--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceeeevevvnnnniiiiiinninnnns Exh 5 oo | BOA o e . 03/14/2023 |. 03/08/2024 |..... 7,047,000 |....... 7,047,0001(3,915 / (3,987) [cceeeeeeerenaeeae |emnnnns 82,49 | oo 110,265 [.eveneeees oo 110,265 |.......... A A T SR IO RO (V)] N 29,277 | wovevennnn 003 ceeeeriinns
Options—-130880--129 -|
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) .ovvvvvvnnns | e Exh 5 oo | BARC oiiiiiiiiiiiiis e . 03/15/2023 |. 03/15/2024 |..... 4,599,989 |........ 4,599,989 (3,891 / (4,203) [cevuerrvrrnnnnnns foevnnnnn 211,601 [ Jrnennns 302,866 [....coeeeen [orrennn 302,866 |.......... 91,265 |.evvvneiiiiinin foerieiin e Ofeienes 19,374 | ....eeeens 1[0 R
Options——130886--135 -|
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BARC i e . 03/17/2023 |. 03/15/2024 |..... 3,000,000 |....... 3,000,000]...... KIC A VAVA N R IR 59,400 |..vveeeeeeeenn foeeeennnnn 89,783 [ eveeienes o 89,783 |.......... 30,383 |.eeeneeeeeeei foeeeeene e [ (V)] 12,636 | ..ovnneeee 003 ceveeiiinns
Options--130940--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet ..oovunnnns . Exh 5 ........ . . 03/24/2023 |. 03/22/2024 |..... 3,000,000 |....... 3,000,000]...... 3,971 7 NA [ v 42,600 [oviiiiiiiinnens s 85,126 [..eeeeeeen oo 85,126 o A2,526 |evvnneiiiiinin foereeiin e Ofeienes 12,805
Options——130958--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |covereeevnenniiiiiinninnnns Exh 5 oo | BOA o e . 03/28/2023 |. 03/22/2024 |... 10,646,100 |...... 10,646,10013,943 / (4,030) [-oeeeeeememaeeaee Jounnnnns 149,958 |..oeeeeeciiniees foeeennnnn 196,552 | .evvvvenns feneens 196,552 |.......... 46,594 |- e [ (V)] N 45,442 .......... 003 ceeeeriinns
Options--131039--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo |t BOA o e . 03/31/2023 |. 03/28/2024 |..... 3,000,000 |....... 3,000,000]...... 4,109 7/ NA [ v 46,800 [.iivveininnnns Jvviinnns 86,645 [..eeeeeens oo 86,645 |.......... 39,845 |eevneiiiiiiii o e Ofeienes 12,949 ....eeeins 010 R
Options——130957--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads .....cc. |.oeeeiiivniniiiiiiinnnnnns Exh 5 oo |oeniiniinnnnns BOA 1iiiiiiiiiiiiiies i . 03/28/2023 |. 03/15/2024 |... 10,199,800 |...... 10,199,80013,923 / (3,988) [-.-eeeeevrevuaeee Joeennnnn 110,656 |.ovvveeeeeeeennnn [t 143,142 v [ 143,142 |.......... 32,486 |..enueeeeeenines foreeeinneeieien foe s (U]l 42,90 .......... 003 .iovvvninnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Options——131047--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
= Call Spreads w.eeeeee [ ceeeerernrrerieieininnnene SIS DU BARC wecececeeirirines eeeeeeerenne e . 04/04/2023 |. 03/28/2024 |.....8,901,200 |....... 8,901,200 4,046 / (4,132) [cevervrrverunes oo 126,654 |- cvcveeerecnnens |oereenas 152,869 | .vvveres frenreens 152,869 [.....v.. PL 313 IR ISR T L] S 38,420 | oveenee 003 eveenne
Options--131062--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
. EXh 5 ... . . 04/06/2023 |. 04/05/2024 |..... 3,000,000 |....... 3,000,000]...... 4,105 / NA|.. ...94,230]...
NQ FIA Equity Optlonsi FIA Product Liability Equity market
- Call Spreads ........ |coveriirvnnniiieiiinninnns Exh 5 oo | BOA o e . 04/11/2023 |. 04/05/2024 |..... 7,371,000 |....... 7,371,00014,095 / (4,166) [...ceeeevmnnaeeae |oennnnnns 83,790 [eeeeeeeeiieeeees Jenns 101,539 [.eveneeeees o 101,539 |.......... 17,749 [ [ e (V)] 32,280 | ..oceenn 003 ceveeiiinns
Options—-131132--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvveeiiiees | Exh 5 oo | BOA 1o e . 04/14/2023 |. 04/12/2024 |..... 3,000,000 |....... 3,000,000]...... 4,138 / NA [ e LTV [VN O FR 69,425 | .coeviiis [ 69,425 |.......... 20,825 |evuneiiiiiinin foereeiin e Ofeienes 13,301 | weennnes 1[0 R
Options——131133--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeevenees | Exh 5 oo | BARC i e . 04/14/2023 |. 04/15/2024 |..... 2,799,982 |........ 2,799,98214,137 / (4,469) [-eeeeeeeenaeeeaen Joenns 129,361 [oeeeeeeeieeeees Jenns 164,204 [.oeeneeeees oo 164,204 |.......... 34,844 | o [ (V)] 12,479 .ooveenens 003 covieriinns
Options—-131144--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |ceeeeeeevuunieeeiiiiinnnnns Exh 5 oo | BARC oiiiiiiiiiiiiis e . 04/18/2023 |. 04/12/2024 |..... 8,658,300 |....... 8,658,300 (4,123 / (4,187) |.eevvvvnnvvreinnnn feoeeeenes 89,880 [.....ccvvvnneinns Jevnennnns 105,582 [.evnneeeees oo 105,582 |.......... 70728 R R RN Ofeienes 38,388 [ ....eennnn 1[0 R
Options—131164--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BOA o e . 04/21/2023 |. 04/19/2024 |..... 3,000,000 |....... 3,000,000]...... 4,134 / NA oo [ L3 [V[V ) S IR 98,094 |..covvnnnns fornnns 98,094 |.......... 53,99 [ [ e (V)] N 13,462 | .ooveennns 003 oeveeriinns
Options—-131246--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliquet wovvvvieiieees | Exh 5 oo | BOA i e . 04/28/2023 |. 04/26/2024 |..... 3,000,000 |....... 3,000,000]...... 4,169 / NA [oeeiiiiiiienees v 48,900 [oiiviinninnnns Jvviinnns 85,117 [ceeeeeeecs [ 85,17 |........e R T3 1 ) R R Ofeenns 13,622 wevvennnns 00 R
Options—131180--136 |
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads . .. |Exh 5 . . . 04/25/2023 |. 04/19/2024 |..... 9,112,400 |........ 9,112,400 (4,142 / (4,235) |..
Options—-131263--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |coeeeeeeemunieeeeeiiinnnnns Exh 5 oo | BARC oiiiiiiiiiiiiis e . 05/02/2023 |. 04/26/2024 |..... 6,153,000 |....... 6,153,000 (4,102 / (4,168) |..cevvvvnrvevnnnn feoreeenes (VN O FP, 77,890 [ceveneenes [ 77,890 [.oeeeennn V22V O KN Ofeienes 27,938 | ...oeen 1[0 R
Options——131282--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeeeeee | Exh 5 oo | BOA o e . 05/05/2023 |. 05/03/2024 |..... 3,000,000 |....... 3,000,000]...... 4,136 / NA [oeeeeeiiieeees Jeeenins 52,200 |.evveneeeeennn foeeeennnnn 83,111 [ o 83,111 |.......... 30,911 [ e o (V)] 18,779 s 003 ceveeiiinns
Options—-131305--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |ceeeeeeemrunieeeieiiiannnns Exh 5 oo | BOA 1o e . 05/09/2023 |. 05/03/2024 |..... 6,534,400 |........ 6,534,400 14,084 / (4,155) [.coeevvrnnnnnnnns |ovnninnnns LTIV O FP, 89,587 [.evueeeeens [ 89,587 |.......... LY PO RN R Ofeenns 30,013 cevrennnns 1[0 R
Options——131323--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BOA o e . 05/12/2023 |. 05/10/2024 |..... 3,000,000 |....... 3,000,000]...... 4,124 / NA e [ 53,400 |.eevueeeeeeenns foeeeennnnn 82,201 | .eeiiii [ 82,291 .o 28,891 [ e o (V)] N 18,935 wovveennns 003 ceeeeriinns
Options—-131331--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) .ovvvvvvnnns | e Exh 5 oo | BARC oiiiiiiiiiiiiis e . 05/15/2023 |. 05/15/2024 |..... 2,200,006 |........ 2,200,005 (4,136 / (4,467) |.eeevvrnnveevnnnnn forreenes 103,754 [ Jveins 128,082 [.eveneeeees oo 128,082 |.......... PP 2 2 R KU N Ofeienes 10,300 | wevennnnns 1[0 R
Options——131332--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) oveeemnnees | i Exh 5 oo | BARC i e . 05/15/2023 |. 05/15/2024 |....... 300,004 |.......... 300,004 (4,136 / (4,335) [-eeeeeennnaeeaennn foneeeees 8,685 [ [ 11,310 [ oo 11,310 et 2,625 |eeeeeeeeenniees Joeeeenneeeeeenen [ [ 1,405 ...t 003 ceveeiiinns
Options—-131396--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Cliquet ..oovunnnns Exh 5 ........ . . 05/19/2023 |. 05/17/2024 |..... 3,000,000 |....... 3,000,000]...... 4191 7 NA [ e 56,400 [ovriviinninnens Jvvninnns 69,423 | .oevvnies [ 89,423 113,023 [ e [ O 14,089
Options——131407--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads ........ |covereeevnenniiiiiinninnnns Exh 5 oo | BARC i e . 05/23/2023 |. 05/17/2024 |.... 7,107,700 |....... 7,107,700 14,181 / (4,259) |..eoeeeeennnaeees |ennnns 89,811 [ s 100,327 [.eeeeeeees oo 100,327 |.......... 10,516 [+ oeeeeeeeeeeeeee [ eeeeeneeees Jeeeeeee e (V)] N 33,380 | ...cevnn 003 ceeeeriinns
Options—-131343--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
=~ Call Spreads ........ |coeeeeeeevunieeeieiinannnns Exh 5 oo |t BOA o e . 05/16/2023 |. 05/10/2024 |.... 8,668,800 |....... 8,668,800 14,128 / (4,213) [cvveiiiiinnnnns Joevennnnn 7,348 [ s 137,961 [ o 137,951 |...eeneees PP{UNCI0 < O FO RN R Ofeienes 40,266 | .......... 010 R
Options——131470--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads .....cc. |.oeeeiiivniniiiiiiinnnnnns Exh 5 oo |oeniiniinnnnns BARC .iiiiiiiiiiiiiiis eriiiiiiiieriieieis . 05/31/2023 |. 05/24/2024 |..... 5,013,600 |....... 5,013,600 (4,178 / (4,252) |.eevvvumnaeeeennnn founnaaeees 59,004 |..evuueiiiiinis foreeeennns 67,140 [.eeieee oo 67,140 (........... 8,136 [ ieeiiiiieieeee Jrnneeeeernies o (U]l 23,800 [ .ievennnns 003 .iovvvninnnns
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ﬁg%?zsgq:?xegpt:g?s FIA Product Liability Equity market
= Cliguet woveeeieeeee | Exh 5 oo | BOA o e . 06/02/2023 |. 05/31/2024 |..... 3,000,000 |....... 3,000,000]...... 4,282 / NA |oeeeeeeeeeeeeen [ 57,600 [coeeeeeeeieeeee Jennins VAT [ R 71,267 | 13,667 [ eeeeeeeeeeeeenn foeeeeeemneeees feeeeee e (V)] N 14,392 cooeeennns 003 ceveeiiinns
Options—-131497--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
- Call Spreads . .. |Exh 5 Ll . 06/06/2023 |. 05/31/2024 |..... 6,334,500 |........ 6,334,500 14,223 / (4,302) |..
Options--131529--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BOA o e . 06/09/2023 |. 06/07/2024 |..... 3,000,000 |....... 3,000,000]...... 4,298 / NA |oeeeeeeeeeeeenen [ 61,500 [ccoeeeeeeeieeeee Jeenins 64,519 | .coovini [ 64,519 |........... 3,019 |eeeeeeeeeeiees Joeeeee e [ (V)] 14,541 .......... 003 ceveeiiinns
Options—-131548--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Call Spreads .....o.. [eevveererererieiennan, (ST IS BOA ©oveevreriiiiees eeeeeres e . 06/13/2023 |. 06/07/2024 |..... 6,852,800 |....... 6,852,800 4,283 / (4,366) [cevevevevererrns |orrrennns 94,720 [ovevereereens foreene 95,343 [ ovvrrns [ 95,343 [...cvvenne (73 S ISR NORRR [ A 33,215 ... 003 ..o
Options——131591--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BARC i e . 06/16/2023 |. 06/14/2024 |..... 3,000,000 |....... 3,000,000]...... 4,410 / NA [oeeeeeiieeees s 67,500 [eeeeeeeiiieeeee Jeeenns 60,374 [ oo o 60,374 |.......... (7,126)] e feeeeeeeeeeeees Jeeeeeie e (V)] 14,689 | .......... 003 covieriinns
Options—-131693--136 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Call Spreads ........ [voveeererereriiieennnn, (ST IS BOA ©oveevreriiiiees eeeeeres e . 06/21/2023 |. 06/14/2024 |... 12,339,600 |...... 12,339,600 4,407 / (4,509) |-..vevevevenrrns forrennnnn 189,056 [-.vvevevererans forerennas 188,432 [ vuvevevers frreanne 188,432 |............ (723 S ISR RN [ A 60,417 | vevevnne 003 ..o
Options——131702--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet woveeeeieeeee | Exh 5 oo | BOA o e . 06/23/2023 |.06/21/2024 |..... 3,000,000 |....... 3,000,000]...... 4,348 / NA |oeeeeeeeeeeenen [ 63,300 [oeeeeieeiieeeee Jeeenins 65,451 | .oovvvninns fernns 65,451 |........... 2,157 | e [ (V)] N 14,835 ..ooeennns 003 oeveeriinns
Options—-131736--136 -|
NQ FIA Equity Options |FIA Product Liability Equity market
= Call Spreads .....o.. [reveeerererereiieinnn (ST IS BARC ©vovovveveveiees eeeeerenen e . 06/27/2023 |. 06/21/2024 |..... 7,858,800 |....... 7,858,800 (4,366 / (4,467) |ovvvevvvrearanes [rerenne 121,140 [ooveeecn o 123,649 [.cveveeens o 123,649 |........... 2,509 [1.veveveeeeeenes foreeeeeeeees [ [ A 38,861 vovevnnnne 003 ..o
Options——131585--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(Index UL) .. |Exh 5 . 06/15/2023 |. 06/14/2024 |..... 2,899,987 |........ 2,899,987 14,425 / (4,784) [oeeeeeeeeeeeeeee | 138,794 | [ 136,861 ... 136,861 |.......... (1,933)].
Options—-131586--129 -
NQ OTC Equity Option |IUL Product Liability Equity market
(IndeX UL) wovevereeeee [ oo (ST IS BARC ©vovovveveveiees eeeeerenen e . 06/15/2023 |. 06/13/2025 |......... 99,980 [........... 99,980 14,425 / (5,993) [covevevevereiens |orrrennnn LIV 7 IR O 12,328 | everereres o 12,328 [oeeeenn. (T0B)].vvvveveeeenenes [erereereresieiens foerereieiins (L 699 | Lovevnnn 003 ..o
Options——131794--135 -
NQ FIA Equity Options |FIA Product Liability Equity market
= Cliguet wovvvveieiiees | Exh 5 oo |eeiiiiinnnnns BOA 1iiiiiiiiiiiiies e . 06/30/2023 |. 06/28/2024 |..... 3,000,000 |....... 3,000,000]...... 4,450 / NA |eeeeeniieeennnn [ [TV T AT 121,543 | .oovvn [ 121,543 |.......... 57,043 |.oeveeieiinines foreeenineeeien [ (V)] R 14,979 ..ooeenens 003 .iovvrninnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 6,855,568 5,118,009 0 14,940,607 [ XXX 14,940,607 5,201,914 0 0 0 2,620,936 | XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 6,855,568 5,118,009 0 14,940,607 | XXX 14,940,607 5,201,914 0 0 0 2,620,936 [ 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 6,855,568 5,118,009 0 14,940,607 | XXX 14,940,607 5,201,914 0 0 0 2,620,936 [ 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 6,855,568 5,118,009 0 14,940,607 | XXX 14,940,607 5,201,914 0 0 0 2,620,936 [ 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
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

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)
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX

Cross Currency—

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

USD Private ............ FIONS wevereeereeennne Sched D ... Currency..... BOA ceeeeeereeeies eeeree e . 06/27/2018 |. 09/27/2033 |..veevveerans |ovee 19,741,500 [(2.87% GBP)  [oveveveeereees [ foeeeenes 153,025 |........ 688,500 |...cvevnn | 3,702,386 [.o.eoveeennnnn [0 - TC U] R R () 316,050 | .......... 100% / 100% ..

Cross Currency—-

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

USD Private ............ FIOWS weveiiiiiiininnnns Sched D ...... Currency..... DBAG ..ivvveiiiiiiiis eeeeeeiiieeeieiiiis . 08/18/2022 |. 09/28/2032 |......eeuvvvvvnn ounnns 10,134,000](3.7% EUR)  fooeeiiiiiinninnnns Jovvnnnnniiiiinins [ 55,157 |....... (779,500)f cevvunneees [ (626, 131)f...ccevvvnnnnnns 0]....... (214,500)]..eeveeeviininnns forriiiiniis [l 154,147 [ .......... 100% / 100% ..
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 208,182 (91,000) XXX 3,076,255 0 (1,153,500 0 0 470,197 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 208,182 (91,000) XXX 3,076,255 0 (1,153,500 0 0 470,197 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 208,182 (91,000) XXX 3,076,255 0 (1,153,500 0 0 470,197 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 208, 182 (91,000) XXX 3,076,255 0 (1,153,500 0 0 470,197 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 208,182 (91,000) XXX 3,076,255 0 (1,153,500 0 0 470,197 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 6,855,568 5,118,009 0 14,940,607 [ XXX 14,940,607 5,201,914 0 0 0 2,620,936 | 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 6,855,568 5,118,009 208,182 14,849,607 | XXX 18,016,862 5,201,914 (1,153,500 0 0 3,091,133] XXX XXX

Description of Hedged Risk(s)

Hedges the equity risk of a liability

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
T-Note Future - USU3
- US LONG BOND - 86 -|Variable Annuity GMIB Interest CBT - Chicago Board
USU3 oot v 1,890 |....... 189,000,000 [NQ IR ET Futures .... [Product Liability ... [Exh 5 ........ Rate........... .09/29/2023 .| of Trade ............ 549300EX04Q20BFQTQ27  |.05/23/2023 .|..... 126.991 |..... 126.9063 |......... PR FOPPPPPP R A A R (175,486)|....... (175,486))........ 7,938,000 {0005 ....cnnnnnnnfnnnnnnnnn 1,000
T-Note Future - TYU3
- US 10 YR NOTE - 86 |Variable Annuity GMWB Interest CBT - Chicago Board
{ (V< S R 3,675 |....... 367,500,000 [~ NQ IR ET Futures ..|Product Liability ... |Exh 5 ........ Rate........... .09/20/2023 .| of Trade ............ 549300EX04Q20BFQTQ27  |.05/23/2023 .|...... 114.2422 |..... 112.2656 |............ L[4 T P [ R R ... (7,263,867)|.... (7,263,867)|........ 7,717,500 {0005 ........ccoeeaeeeeeenns 1,000
T-Note Future - WNU3
- US ULTRA BOND - 86 |Variable Annuity GMIB Interest CBT - Chicago Board
WNU3 ......... voee.... 1,596 ....... 159,500,000 | - NQ IR ET Futures ..|Product Liability ... |[Exh 6 ........ Rate... .09/29/2023 [ of Trade .. 549300EX04Q20BFQTQ27 |.05/23/2023 .|..... 134.6875 |..... 136.2188 |......... 1,993,750 |.. .. oo e o 2,442,344 |.....2,402,344 |....... 10,367,500 {0005 ........ceeeei]eeeennnn 1,000
1569999999. Subtotal - Long Futures - Other 3,928,047 0 0 0 0 (4,997,010) (4,997,010) 26,023,000 XXX XXX
1579999999. Subtotal - Long Futures 3,928,047 0 0 0 0 (4,997,010) (4,997,010) 26,023,000 XXX XXX
Index Future - ESU3 -
CME EMINI SP 500 - 49 OVE - Chicago
- NQ Equity Futures |[Variable Annuity GMWB Mercantile Exchange
ESU3 ..ot [ 1,25 |....... 290,614,188 [ (GMIB) ........ccvvvnnns Product Liability ... |Exh 5 ........ Equity/Index |.09/15/2023 .| ..evvvrrrrriiiiinnnnns SNZ20JLFKBMNNCLQOF39 . |.06/08/2023 .|...4,317.1173 |...4,488.2500 |........ (R eI 1) I R O A Ry ... (11,080,844))... (11,080,844)....... 14,504,000 (0003 .....coeeeeefnnnnnnnnnnnnns 50
Index Future - FAU3 -
SE&P MID 400 EMINI - OVE - Chicago
49 - NQ Equity Variable Annuity GMWB Mercantile Exchange
{1V U 165 |........ 43,627,650 |Futures (GMIB) ....... Product Liability ... |Exh 5 ........ Equity/Index |.09/15/2023 .| .eevvvrrrrriiiiinnnnas SNZ20JLFKBMNNCLQOF39 . |.06/08/2023 .|...2,594.2936 |...2,644.1000 |........... L O U R AN (821,806)f....... (821,806))........ 2,376,000 [0003 ....coeennnfnnniiiinnnns 100
Index Future - MFSU3
- LIFFE EMINI MSCI
EAFE - 49 - NQ Equity|Variable Annuity GMIB NYL - NYSE Liffe
MFSU3 ......o. feveennns 1,000 |....... 107,775,000 |Futures (GMIB) ....... Product Liability ... |Exh 5 ........ Equity/Index |.09/15/2023 .|U.S. ......evvviinnns 549300HI IRNTNKXV3M12 |.06/08/2023 .|...2,123.5416 |...2,156.5000 |........ [N 00 ) AU R R A S (1,597,919)f..... (1,597,919)f........ 3,613,702 [0003 ...ennnnn i 50
Index Future - RTYU3
- RUSSELL 2000 MINI -
49 - NQ Equity Variable Annuity GMIB NYF - ICE Futures
RTYU3 ........ ... 770 |........ 73,292,450 | Futures (GMIB) ....... Product Liability ... |Exh 5 ........ Equity/Index |.09/15/2023 .|U.S. .... 549300R41G1TWPZT5U32 .06/08/2023 .|...1,910.8331 |...1,903.7000 ...(215,600) .. .. T v feeenn. 274,624 )........ 274,624 |........ 4,774,000
1639999999. Subtotal - Short Futures - Other (5,152,206) 0 0 0 0 (13,225,945)[  (13,225,945) 25,267,702
1649999999. Subtotal - Short Futures (5, 152,206) 0 0 0 0 (13,225,945)] (13,225,945) 25,267,702
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0
1709999999. Subtotal - Hedging Other 0 0 0 0 0 0 0 0
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0
1739999999. Subtotal - Other (1,224,159) 0 0 0 0 (18,222,955)[  (18,222,955) 51,290,702
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0
1759999999 - Totals (1,224, 159) 0 0 0 0] (18,222,955)] (18,222,955) 51,200,702
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
L] TRV L Ay 854,847 |...oooiiiiiiiiiii, (2,079,006) |...coeeeeeeeienennns (1,224,159)
Total Net Cash Deposits 854,847 (2,079,006) (1,224,159)

Code

Description of Hedged Risk(s)

0003 ...
0005 ...

.. |Hedges the equity risk of a liability
. |Hedges the interest rate risk of a liability ...
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Financial or Economic Impact of the Hedge at the End of the Reporting Period

Hedges the equity risk of a liability
Hedges the interest rate risk of a liability




803

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

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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 (1,224, 159) 0 (1,224, 159) 0 51,290,702 51,290,702
L 0 PO A PR R R 11T I I U A, 7,022,649 [.oeiiiiiiiiiiiiiiiiineeenn o 2,939,508 |.........000ee.. 10,086,535 [ .oiiviiinniiiiiiiiiinen 0 e 5,953,394 | .. 1,425,108 |oevveniiiiinnnnnns 1,425,108

DEUTSCHE BANK A.G. ........

CREDIT SUISSE INTERNATIONAL ...

.4,545,000 |[....

............ 4,603,219 |...

......... 4,603,220

708,021

.. 154,147 |...

708,021

8,628,141

0299999999. Total NAIC 1 Designation 11,625,868 14,639,755 (626, 131 6,011,614 2,287,216 2,133,129

BARCLAYS BANK ...vveeiiuiiiiieiiiiiiiiiiiiiiiiiiieiisiiiiiieeiiiiins eeeeeeenesnssnineeennnnns fovveneeens Vevrvwsinn Jovessinn Yoo foiiiiis e i 4,003,239 |..vviiiiiiiiiiiiiiiiiins foiiiiiiiii 4,003,239 |..vviiiiiiinns 4,003,239 [..covvviieiiiiiiiiiiiiiiinn foiiiiiiiiiiie 4,003,239 [..ovviiiiiiiinnnnnn 803,857 [..vvviiiiiiiiiienn 803,857

0499999999. Total NAIC 3 Designation 0 4,003,239 0 4,003,239 4,003,239 0 4,003,239 803,857 803,857
0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludi

8,628,141

15,629, 107

(2,003,659)

7,000,966

(1,850,291)

10,014,853

0999999999 - Gross Totals 18,642,994 54,381,835 54,227,688
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 15,629,107 (779,500)
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Collateral Pledged by Reporting Entity

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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
CREDIT SUISSE INTERNATIONAL Corporate... . |02377L-AA-2 .. AAL 315 02/15/32 et e e e e e ee [eree e e e e e e 1,579,830 [oeeneeeeeennieeeeeenn 1,793,000 |.... ...02/15/2032 ...
CREDIT SUISSE INTERNATIONAL Corporate... . | 126408-GH-0 .. CSX 6 10/01/36 .. 10,700,200 |.... ... 10,000,000 |.... ...10/01/2036 ...
CREDIT SUISSE INTERNATIONAL Corporate... . |459200-KV-2 ... 1BM 4.9 07/27/52 .... .. 10,000,000 |.... ...07/27/2082 ...
DEUTSCHE BANK Corporate . |87612E-AF-3 TGT 7 07/15/31 ... ...07/15/2031 .
BANK OF AMERICA .... Treasury.... . |912810-RB-6 .. T27/8 05/15/43 .... ...05/15/2043 ...

0199999999 - Total

24,853,964

24,716,600

24,507, 158

Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
CREDIT SUISSE INTERNATIONAL . Cash... R UsD ..... .4,545,000 |. .4,545,000 |.
BANK OF AMERICA .... Treasury. . [912828-79-4 T11/2 02/15/30 . 652,543 |. 758,000 |[. 02/15/2030 ..
BANK OF AMERICA Treasury. . [91282¢-CB-5 T 15/8 05/15/31 . .2,096,539 |. .2,465,000 |. .. 05/14/2031 ..
BANK OF AMERICA Treasury. 912828-YB-0 T15/8 08/15/29 . .1,334,059 |. .1,521,000 |. 08/15/2029 ..

0299999999 - Total

8,628, 141

9,289,000




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

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

Depository

3

Rate of
Interest

4

Amount of
Interest Received
During Current
Quarter

5

Amount of
Interest Accrued
at Current
Statement Date

Book Balance at End of Each Month
During Current Quarter

6

First Month

7

Second Month

8

Third Month

Bank of America, NA
Bank of N.T. Butterfield &

New York, New York

Son Ltd. oo Hamilton, Bermuda ..............
Deutsche Bank Trust Company

AMEricas ...cocooeoeeieeeeeeeeee New York, New York ............
Federal Home Loan Bank of

Atlanta ..o Atlanta, GA ..o
Fifth Third Bank .................... Cincinnati, OH ...

JP Morgan Chase Bank New York, New York .
The Bank of New York Mellon .. New York, New York
Wells Fargo Bank, NA San Francisco, CA

........ (73,841,837)
........... 2,481,425
............... 664,919

............ 2,820,831

..1,455,257 |..

........ (82,837,514)
............ 2,520,726
.......... 11,959,683

............ 3,002,411

..2,319,365 |.

........ (83,697,558)|..
............ 2,545,344 |
............... 473,844 |.

............... 794,611 |..
..1,708,808 |.

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 (68,338,244) (64,175,699) (74,187,601)
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 (68,338,244) (64,175,699) (74,187,601)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(68,338,244)

(64,175,699)

(74,187,601)

E13
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STATEMENT AS OF JUNE 30, 2023 OF GENWORTH LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

5 6 7
Book/Adjusted
Carrying Value

2 3 4

Code Date Acquired Rate of Interest Maturity Date

Description

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

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

2509999999.

Total Bonds

0

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

DREYFUS TREAS&AGEN CASH MGMTI
FIDELITY INSTIT TREASURY | GLAIC 140135 ...
GOLDMAN SACHS FS TREAS OBLIGI
. | STATE STREET INSTITUTIONAL TRE .....
FIDELITY FIMM FUNDS - GOVT PORT INSTL CL
DREYFUS TRSY OBLIG CASH MGMT CL INS .....

PO R 06/30/2023 ..........

e fereeens 06/21/2023 ..........
06/30/2023 ..........
06/23/2023 .
06/30/2023 . K .
06/30/2023 .......... 2000 Jiiiiiieiiiiiiee e e

.. 108,482,089 |..
52,445,000 |..
61,984,089 |..
..49,206,000 |..
. 20,761,406 |..
...... 8,626,130 |..

... 117,605
..159,230
. 469,131

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Iden

tified by the SVO

301,504,714

8609999999

- Total Cash Equivalents

301,504,714

746,017
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