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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [er e 5,765,085,572 |...covviiicierirciceine [ 5,765,085,572 |............ 5,943,832,715
2. Stocks:
2.1 Preferred STOCKS ......ooe oottt e 1,959,820 ..o o 1,959,820 |.ocveevenen. 6,080,060
2.2 COMMON SEOCKS ...ttt [rererennn s 1,835,320 |eoveviriniciiieine 39,720 | 1,795,600 |...ooovvennnn 1,903,200
3. Mortgage loans on real estate:
B FIISEHENS oot [ 501,455,886 |......coovvvviierierirniriciens oereiriricene 501,455,886 |............... 538,360,756
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 O
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st (1 T
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo (L RSN
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 O
5. Cash ($
[ J 183,953,330 ) and short-term
investments ($ ..o ) e frre 175,728,846 |......oooveviiiccennnis v 175,728,846 |................ 140,526,977
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeererenens 25,316,119 | [ 25,316,119 ..o, 25,365,032
7. DEMHVAHVES ... [ 376,088 |....oceeeeverircceieinies [ 376,088 |.....ocoveereriinee 102,386
8. Otherinvested @sSets ...t [ 177,031,196 oo 40,538 |....coccuenee 176,990,658 |............... 169,242,810
9. Receivables fOr SECUMLIES ..........cccruiiiiiiieiririceieiee s [eoeeseneneneennas 2,233,904 .o 31,482 | 2,202,422 |...cooviiien 2,613,617
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 6,651,022,751 |.cooeveere 111,740 |............ 6,650,911,011 |.......... 6,828,027,553
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 O
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 62,940,626 |......coovieiiriirenens oo 62,940,626 |................ 61,236,000
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 10,202,930 | 153,648 |......cccvvnve 10,049,282 |................ 10,387,714
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled PremiumS) ..........ccccvoveveiiiiueeeciieeeeece s [eeeeeeeenenenees 4,075,834 |oveeeeeeeeeee 5,263 | 4,070,571 | 4,168,941
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) e foee e e [, [0 O
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 12,914,346 |.oooveeeeeee [0 12,914,346 |................. 14,987,931
16.2 Funds held by or deposited with reinsured COMpPanNIes ............cccceuvvevvees oo [ e, 0 [
16.3 Other amounts receivable under reinsurance contracts ............ccoceeveee |ovveveeveeveenne. 1,647,439 .o e 1,647,439 (..o 1,794,066
17.  Amounts receivable relating to uninsured plans ............ccccoooeeiiniiniiniinicns feerieiiiien [ [ (1 T
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 10,040,307 10,040,307 |...covveeeee. 5,497,430
18.2 Net deferred tax asset ..........coocoeerueennne ..320,408,298 |.. 26,454,188 |.. 27,608, 366
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvcveveveveeeeeeeeieieieieeeeeeenes [reeeeeeeeenenesenees 208,111 [ e 208,111 [ 207,403
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ 0 [
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 13,843 | 13,843 | [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 O
23. Receivables from parent, subsidiaries and affiliates ............ccccceviieiiiiiiiiiiie foriiiiiiiiiiiis [ e (0 OO
24. Healthcare ($ .coooveccciciiicccee ) and other amounts receivable ...... | e [ (L
25. Aggregate write-ins for other than invested assets ............cccccevevereririeeeeees foeveieiiinnns 8,232,486 |...ccvviiiienns 165,422 |....cooevnee 8,077,064 |................... 7,220,257
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 7,081,706,971 |[....ocoveeennee 294,394,026 |............ 6,787,312,945 |........... 6,961,135,661
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ...ttt e s eenenens [ernsnnnininnenes 282,197,279 |cooveeicrenenenens oo, 282,197,279 | 301,001,788
28. Total (Lines 26 and 27) 7,363,904,250 294,394,026 7,069,510,224 7,262,137,449
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. Reinsurance Premium Receivable - New York Regulation No. 172 .......fiiieeens 4,614,739 | [ 4,614,739 |, 4,779,719
2502. Other receivables ... e 2,350,125 | 155,422 ..o 2,194,703 |...ocooevenee 1,778,058
2503. Premium tax refunds receivable ... o 1,267,622 |.coecvvccicieinccees [ 1,267,622 |...cocvveveiiicnnne 662,480
2598. Summary of remaining write-ins for Line 25 from overflow page 0 |..
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 8,232,486 155,422 8,077,064 7,220,257




STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 2,139,880,454 1SS P eoroeeeeeeeeeeeeeen included in Line 6.3
(including $  vvvevecececierne 43,467 Modco Reserve) 2,139,880,454 |........... 2,288,068,495
2. Aggregate reserve for accident and health contracts (including $ 3,682,797,733 |.......... 3,635,071,980
3. Liability for deposit-type contracts (including $  ....cccocevvevercccnnnecee. MOACO RESEIVE)......veveeieeiieiiieeieieieeiseeieieias [oeeseieieieeene 47,137,459 |................. 52,841,697
4. Contract claims:
A LIFE o h b e bbb bbbt b et b e sae s [erenen et 6,801,204 |......cccvvuenne 6,733,559
4.2 ACCIAENT NG NEAIN ...ttt bbbt bbb bttt ettt b et ensesnasinanais 32,711,384 ..o 31,335,740
5. Policyholders’ dividends/refunds to members $ due
AN UNPAIA ..ottt ettt ettt et ete st ete et et e s et e s et ese et ese et ess et essesese s ebe s e s essebeasetessetese et ese et ebe et ebe s ebensetensebeneeteneeteseaneressans [seneereneetenenten e nne 116 |
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 $
MOGEO) vttt sttt sttt b bbb a bbbt bbbttt n ..1,69%4 .. 1,541
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 $  ..eeeeeenne 5,228,211 accident and health premiums ............cccceveveres foreeeeenencceenne 5,528,784 |...coovevne. 5,661,649
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
$ e 366,326 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 $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax ADIlItY ...........c.oii ettt ettt et e e et et et e e et et e e .
16.  Unearned investment income .. 644,151 |...
17.  Amounts withheld or retained by reporting entity as agent or trustee 14,226,454 |...
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 8,996,900 14,417,000
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,532,259,959 6,749,418 ,315
27. From Separate Accounts Statement 282,197,279 ..o 301,001,788
28. Total liabilities (Lines 26 and 27) 6,814,457,238 7,050,420, 103
29. Common capital stock 3,056,000 |.....coeoveeeenee 3,056,000
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 $ 251,996,986 208,661,346
38. Totals of Lines 29, 30 and 37 255,052,986 211,717,346
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 7,069,510,224 7,262,137,449
DETAILS OF WRITE-INS
2501. Derivatives collateral 8,996,900 |...oevnenve 14,417,000
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) 8,996,900 14,417,000
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 SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccceoeveveeer oo 175,951,573 |.covee 171,758,855 ... 232,330,429
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 9,108,904 |......ccccoeee 10,218,548 |.......c.c..c... 13,486,870
3. Netinvestment INCOME ..o . 214,666,499 |.. ..216,016,348 |.. . 288,291,691
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ...20,491,999 |.. ... 23,477,286 |.. ... 30,690,884
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 13,559,766 |................. 15,596,537 |..ocoveeene 24 172,966
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveuiuiuieiieeeeeeietesesee et es st e eneeenes (3,842,912) e (3,441,591) .o (4,433,670)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEParate ACCOUNES..........c.c.cviieeueuereiiieeeeese ittt ses e sese s s sssssess [eeseessesscececees 6,077,870 |..ooerneee 6,932,143 |...cocvee 9,023,321
8.2 Charges and fees for depoSit-type CONTACES .............cceiieieieieeeeeececeeeeieie ettt e 305 | 255 | 310
8.3 Aggregate write-ins for miscellaneous income .. 511,662 912,278 917,135
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 436,525,666 441,470,659 594,479,936
10, DA DENETIS .....eueucerieteieicceciee ettt s et e e s s s e e e e seseses e s s s seseseses s s sesesesesessssnsnsee|eennnanaeaennns 20,593,819 | 22,761,504 |......ccceeee 28,177,543
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ...........cooueriiriereeneenieeieees [ [ [
12, ANNUILY DENETILS ...vviiiieiietetsrieceiciet sttt es s ns et s e ansesesessseeensnsesesesneedenccciciennas 50,126,008 |......ccconc. 68,516,521 |....cccceenvee 85,555,587
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeveveeevevevcvevcveeeeeeeens oo 186,559,920 |......ccoene.. 166,627,867 |................ 225,730,192
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccooviieiinnneneneiefe e et
15.  Surrender benefits and withdrawals for life contracts ..................... ..154,030,386 |.. ..143,804,501 |.. ..202,787,802
ST € o T o T oo g 1Y7=Y 1 o] o IS AP KOO OUO RN
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 1,709,698 |..ocovereeenne 1,849,637 |...coeene 2,444 017
18. Payments on supplementary contracts with life CONtINGENCIES ...........cccccveieieveieieeeceeceeee e 10,770,997 | 10,592,433 |.............. 14,493,045
19. Increase in aggregate reserves for life and accident and health contracts (100,462,288) (93,202,624) (54,142,197)
20.  Totals (LINES 10 10 1) .uuiiiiiurieeeieieicseieeeteeeeesesseeeeeeseseseseeeeesesesseesesssesesesesesssssesesesessssnsnsesesesnsnnsnssornnanasensanns 323,328,540 |....cocneeee 320,949,839 |.....cco.c. 505,045,989
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 14,169,398 14,047,738 19,111,788
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.ceueueereeeeveveueresesessssessssnas [oeeeeeeenenenenenes 3,326,133 [ 3,488,713 [..cooe 4,764,024
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 40,853,985 |...coeenne 33,918,109 |................ 47,038,397
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 5,435,172 | 5,253,059 .o 6,866,471
25. Increase in loading on deferred and uncollected PremilmS ..............c.cveveuceiieiereeeeeeeeeeeeeeee e e 413,960 |..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceeeeiveeeveeeeeeeeeeeeeeie e e (28,006,009) ,780, 750,
27. Aggregate write-ins for deductions ... 10,933,594 8,824,743 12,861,696
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 370,454,773 355,592,902 555,440,371
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 66,070,893 |................. 85,877,757 |.oeoeenee. 39,039,565
30. Dividends to policyholders and refunds to members 1,783 1,124 1,124
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeuiiiiriueriiiiiieeeieteieese s sessssessese s se s sssnsesese s [eossciceseenenas 66,069,110 |....ccccooenvee 85,876,633 |................ 39,038,441
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 11,686,851 14,190,712 22,660,685
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 54,382,259 |....coooeernne 71,685,921 |...ooene. 16,377,756
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .ooeeeiienn (407,464) (excluding taxes of $  ..ccooveennneee (7,673,393)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (12,464,437) (9,147,091) (16,094,887)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 41,917,822 62,538,830 282,869
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 211,717,346 224,205,036 224,205,036
37, NELINCOME (LINE 35) -..cuuuiiiieeeieeeeete i eieteeeese e ssaeeeeeeseesesesesesaessesesesesas s sesesesasessansesesesasnsesesesesesanfonsesannnansneen 41,917,822 | 62,538,830 |.coooreeeriene 282,869
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. 534,439 ..2,010,506 ... (1,474,918)|.. .(1,937,734)
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocueiieriiiiriieneeeeeeeeeeeeee e e e e
40. Change in net deferred INCOME TAX .........c.cvoveueuiueueeiiieieeetete ettt se e se et esessas st eeeaenens 4,381,811 | 3,971,625 |.. ... 25,975,592
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e (3,799,920)|.. (3,903,254)|.. ..(27,586,886)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceeiieriierieiieiees feori [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccoceveeeeeeferviiiiiiiiiii i [
44,  Change in @sset VAIUALION FESEIVE ...........c.c.cueuiuieiieeeteeeeeeceeeeeeie et seaeas st seas s s s s sesesessasasne s eeeeeseseeeesennens (527,779) |- 3,314,551 | (3,954,356)
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 ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of FeINSUrANCE ..........cc.ooiiiiiiiiiieeeee e
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 43,335,640 62,857,322 (12,487,690)
55. Capital and surplus, as of statement date (Lines 36 + 54) 255,052,986 287,062,358 211,717,346
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME .......oeieeeeeeeeeeeee ettt e e e et e s e e e eeeneeseneeteaseeeanesesenens foreeenneseaeaeeaeanens 511,662 .o 912,278 | 917,135
08,3002, ettt oo et e e et e a e et e et e e e et e e ean et e e et e e ae e e e aneeeeaneeenneeeanteeanneeenneeenneeennneeennneens[eeenuneeeinreaaneeennneeennneennne [seenreeeneeennneeeneeenneeennnes [ernneeene e e s e e e e e e e e naneen
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 511,662 912,278 917,135
2701. Interest expense on funds withheld ...10,933,594 |.. ..8,824,743 |. ... 12,861,696
2702, et e et e eaa et e et oo e n et e et e e e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneeennnee [oeneeeeneeeaneeenneenneeeeaneees [ereeeiane e e e e e e e e e e eneeeas
2703. e [ee oo |
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) 10,933,594 8,824,743 12,861,696
£ 3010 T KOOSR U RN RSO PEUPR R PR NPT PR PR TR UPTRRURTRTOPIN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge .............ccceveeeveieieiereeeeieeeeeeeeieeveesd|eeeee s [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

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 181,830,012 |....ccoeevee. 181,731,541 | 244,277,119
2. NetiNVESIMENT INCOME .......vuiiiiiiiiei ittt [ers s 202,405,326 |........cec..... 203,405,150 |.....coceeenee. 274,567,668
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 16,741,540 18,410,110 24,412,887
4. TOtal (LINES 110 3) oottt 400,976,878 403,546,801 543,257,674
5. Benefit and 10SS related PAYMENTS ............c.cucviuiiiiiiiiicieieeeeeeee ettt es e besssssn e [oevesesesnnnas 405,143,838 |................ 396,020,480 |................ 530,413,255
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeceeeveecne (28,014,394)......cc....... (30,801,005 ......cccnc.. (39,771,795)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 61,727,048 |................. 55,031,084 |................ 74,567,831
8. Dividends paid t0 POIICYNOIAETS .........c.ccoviviveverceieiieeeeeietetet ettt s s es s sesesesn s [eeereseene s seerenenas 1,514 | I 1,467
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 8,148,871 19,152,308 26,667,978
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 447,006,877 439,404,219 591,878,736
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (46,029,999) (35,857,418) (48,621,062)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 333,097,638 418,505,953 547,228,927
12.2 Stocks .............. 4,245,100 |.oooveerricne 121,200 | 121,200
12.3 Mortgage loans ... . 39,804,870 45,521,397 |.. 64,815,444
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st (U R (U R 0
12.5 Other iNVESIEA @SSELS ......cviuuieiiecirieetrieice ettt nnies |oesines s 0 fererereeee 0 foeereeee 0
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 451,511 5,955,263 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovveveverceieieeeeeeee et esesn e [oevesesennnas 377,599,119 ..o 470,103,813 |............. 612,165,571
13. Cost of investments acquired (long-term only):
LT = T TSSO ROTIURORR 149,913,819 [..ccoveevnne. 301,705,402 |....ocvvvneene 379,483,526
1312 SEOCKS ...ttt [oetenn s 225,000 [...oeoceeeieieieine (U R 0
13.3 MOMGAGE [0BNS ...ttt bbbttt [eeseseneeanneneees 2,900,000 |.....ccorveenee 44,824 878 |....ccovveee. 44,824,878
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......c.cviiiiiiiirieieeie ettt nns [eosesinesaenenenes 4,968,997 |.....ccvvennee. 14,200,623 |......covvevnee. 28,746,686
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 43,499,124 24,729,283 28,299,830
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 201,506,940 385,460,186 481,354,920
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns (48,913) (1,730,557) (1,791,745)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 176,141,092 86,374,184 132,602,396
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveeceecees |oevvrieenns (19,991,850)|........counvne (22,824,197 v (28,069,198)
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 (74,917,374) (65,457,306) (91,631,144)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (94,909,224) (88,281,503) (119,700, 342)
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 35,201,869 |....cccovnvee. (37,764, 737)|.....ceceneene (35,719,008)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s e s eseseasnannns |oeseseseenenenes 140,526,977 |......ccceven. 176,245,985 |................ 176,245,985
19.2 End of period (Line 18 plus Line 19.1) 175,728,846 138,481,248 140,526,977
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Securities exchange bond proceeds (Line 12.1) ..o [orereeeseenenns (26,666,851)|................ (31,464,084 |................ (33,432,098)
20.0002. Securities exchange bonds acquired (Line 13.1) ..oiiiiiiiiiieenrccerreserenee [orereeeneenenns (26,666,851)|................ (31,464,084 |................ (33,432,098)
20.0003. Interest capitalization (Line 2) ...cococevvvuenecee ... (5,854,569)|.. ... (6,442,358)|.. .... (8,540,827)
20.0004. Interest capitalization (Line 13.1) (5,854,569)]......ccunc.. (6,442,358) |................. (8,540,827)




STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

1o INAUSEIEL TR ...t ettt et 0

2. Ordinary life INSUFAINCE .........cueviiiiieiietetiiiiiteceete ettt ss st be bt se s bbb ss st be s s st sese s s snsnseses s [ensennscseeenes 39,267,792 |...oovennn 41,186,171 |.oveicce 53,904,486

3. Ordinary iNAIVIAUAl BNNUILIES ............oeviveriiriiereieteeieeeeeiete e b bbb ssensese s ses s e sssesafoseenes e sesenennas 615,211 [ 1,079,379 | 1,325,160

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 .......covveeeeeeeeeeeeeeeeeee et ee e asa s s s sesetessesasssasssesesnsnsnnsennssnefeesesesesee sttt eseeees [oeeeeseeeeseseaenens 99,699 | 0

6. GIOUD @NNUILIES ......o.viviiieiieeeieteeetee ettt ettt sttt et et e st e st e e et ess et essstesssaesessese st esesebensesessssessssessssesessedfsseseseesesensesensesennesennesens [oaensesenseseneseneas 120,802 |...oooiee 120,802

To A G H = GIOUD oo e 9,260,388 |.......cccevuune 9,843,589 |.....ccoceene. 12,764,600

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

9. A H = OtNEI e e 167,488,555 |.............. 159,586,025 |................ 218,672,645

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) ......oiviveiiiiieciete ettt eb et ss bbb nsese st en e 216,631,946 |............. 211,915,665 |............... 286,787,693
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13. Subtotal (LINES 11 thrOUGN 12) .....c.cuiuiuiiiieiicteieieieeieteie sttt bbb s s st en e 216,631,946 |.............. 211,915,665 |............... 286,787,693
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) 221,631,946 211,915,665 286,787,693

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




NOTES TO THE FINANCIAL STATEMENTS

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY OF NEW YORK
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY OF NEW YORK

NOTES TO THE FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

C.

D.

Accounting Practices

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

The State of New York 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 NYDFS.

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

FIS FIS
SSAP# Page Line# September 30,2023 December 31,2022
NET INCOME
(1) New York state basis (Page 4, Line 35,
Columns 1 & 3) XXX XXX XXX $ 41,917,822 $ 282,869

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

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 41,917,822 § 282,869
SURPLUS
(5) New York state basis (Page 3, Line 38,

Columns 1 & 2) XXX XXX XXX $ 255,052,986 $ 211,717,346

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 255,052,986 $ 211,717,346

Accounting Policies

(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

None

Note 3 - Business Combinations and Goodwill

None

Note 4 - Discontinued Operations

None

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 September 30, 2023.

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

7.1



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY OF NEW YORK

NOTES TO THE FINANCIAL STATEMENTS

(4) All impaired securities (fair value is less than cost or amortized cost) for which an OTTI has not been recognized in
earnings as a realized loss (including securities with a recognized OTTI for non-interest related declines when a
non-recognized interest related impairment remains) as of September 30, 2023:

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ 6,336,824
2. 12 months or longer 148,682,685

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

1. Less than 12 months $ 102,080,092
2. 12 months or longer 697,351,191

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
None

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

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

H. Repurchase Agreements Transactions Accounted for as a Sale
None

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

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

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

None

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

No significant change.

7.2



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY OF NEW YORK

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 New York (“FHLB NY”). Membership provides the
Company access to collateralized advances, collateralized funding agreements and various other FHLB NY
products and services. When active, 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 Statements of Statutory Accounting Principles (“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 NY for use in general operations would be
accounted for under SSAP No. 15, Debt and Holding Company Obligations, as borrowed money. The Company’s
borrowing capacity with FHLB NY is limited to 5% of its net admitted assets. There were no outstanding liabilities as
of September 30, 2023.

(2) FHLB Capital Stock

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

a. Aggregate totals

1. As of September 30, 2023:

1 2 3

Membership stock Total (2+3) General account Separate accounts
(a) Membership stock — Class A $ — |3 —|$ —
(b) Membership stock — Class B 1,795,600 1,795,600 —
(c) Activity stock — — —
(d) Excess stock — — —
(e) Aggregate total (a+b+c+d) 1,795,600 1,795,600 —
(f) Actual or estimated borrowing
capacity as determined by the insurer |$ 339,400,000 XXX XXX

2. As of December 31, 2022:
1 2 3

Membership stock Total (2+3) General account Separate accounts
(a) Membership stock — Class A $ — |9 —1$ —
(b) Membership stock — Class B 1,903,200 1,903,200 —
(c) Activity stock — — —
(d) Excess stock — — —
(e) Aggregate total (a+b+c+d) 1,903,200 1,903,200 —
(f) Actual or estimated borrowing
capacity as determined by the insurer |$ 348,100,000 XXX XXX

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

Eligible for redemption
1 2 3 4 5 6
Membership | Current year total | Not eligible for | Less than 6 6 months to |1 to less than 3 | 3 to 5 years
stock (2+3+4+5+6) redemption months less than 1 year years

1. Class A $ —1|$ —19% —1|$ —1|$ —1|$ —
2.Class B 1,795,600 1,795,600 — — — —

7.3



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY OF NEW YORK

NOTES TO THE FINANCIAL STATEMENTS

(3) Collateral Pledged to FHLB

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

1., 2., 3., 4. As of September 30, 2023 and December 31, 2022, there were no amounts pledged for either general or
separate accounts.

b. Maximum amount pledged during reporting period ending September 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) $ 58,754,788 | $ 57,156,400 | $ 5,000,000
2. Current year general account
maximum collateral pledged 58,754,788 57,156,400 5,000,000

3. Current year separate accounts
maximum collateral pledged — — —

4. Prior year-end total general and
separate accounts maximum
collateral pledged — — —

(4) Borrowing from FHLB
a. Amount pledged as of September 30, 2023:

1., 2., 3., 4. As of September 30, 2023 and December 31, 2022, there were no amounts pledged for either general or
separate accounts.

b. Maximum amount during the reporting period ending September 30, 2023:

T(;ltal 2 Sepgrate

(2+3) General account accounts
1. Debt $ —|$ —|$ —
2. Funding agreements $ 5,000,000 5,000,000 —
3. Other $ — — -
4. Aggregate total (lines 1+2+3) [$ 5,000,000 |$ 5,000,000 | $ —

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

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

In January 2018, the Company was named as a defendant in a Qui Tam action brought by Total Asset Recovery
Services, LLC asserting claims on behalf of New York for alleged escheatment and unclaimed property violations.
Plaintiff sued 22 insurance companies, including the Company, alleging that each company made false statements by
failing to report unclaimed death benefits pursuant to New York’s unclaimed property law. The Company filed a motion
to dismiss on March 23, 2018. Plaintiff filed its opposition on May 25, 2018. On March 29, 2019, the Court granted the
Company’s motion to dismiss and dismissed the action. On April 29, 2019, plaintiff filed an appeal to the Appellate
Division of the New York Supreme Court, appealing the trial court order granting the Company’s motion to dismiss. On
January 7, 2020, plaintiff filed its brief in support of its appeal to the Appellate Division of the New York Supreme Court.
The Company filed its opposition brief on March 9, 2020 and the plaintiff filed its reply brief on April 10, 2020. Oral
argument occurred on November 12, 2020. On December 10, 2020, the Appellate Division of the New York Supreme
Court overturned the trial court’s dismissal of the action, remanded the case to the trial court, and ordered plaintiff to file
an amended complaint consistent with the appellate court’s ruling. On March 5, 2021, plaintiff fled an amended
complaint. On July 26, 2021, the court stayed further proceedings in the case pending the outcome in related litigation.
The trial court lifted the stay in December 2022 upon the resolution of the related litigation. In January 2023, plaintiff
filed another amended complaint. The Company filed a motion to dismiss the amended complaint in March 2023. The
Company intends to continue to vigorously defend this action.

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.

C.

Transfer and Servicing of Financial Assets
None
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

No significant change.
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Note 20 - Fair Value Measurements

All assets and liabilities carried at fair value are classified and disclosed in one of the following three categories:
* Level 1—Quoted prices for identical instruments in active markets.

+ Level 2—Quoted prices for similar instruments in active markets; quoted prices for identical or similar

instruments in markets that are not active; and model-derived valuations whose inputs are
observable or whose significant value drivers are observable.

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

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

A. Fair Value Classifications

1. The following table sets forth the Company’s assets and liabilities that were measured at fair value as of
September 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
Preferred stock
Industrial and miscellaneous $ —|$ 1,959,820 | $ —|$ —|$ 1,959,820
Total preferred stock — 1,959,820 — — 1,959,820
Common stock
Industrial and miscellaneous — — 1,795,600 — 1,795,600
Total common stock — — 1,795,600 — 1,795,600
Cash equivalents
Money market mutual funds 183,953,330 — — — 183,953,330
Total cash equivalents 183,953,330 — — — 183,953,330
Separate account assets 281,605,985 — — — 281,605,985
Total assets at fair value/NAV $ 465,559,315 | $ 1,959,820 | $ 1,795,600 | $ —|$ 469,314,735
The following table sets forth the Company’s assets and liabilities that were measured at fair value as of
December 31, 2022:
Description for each class of asset or Net asset value
liability Level 1 Level 2 Level 3 (NAV) Total
a. Assets at fair value
Preferred stock
Industrial and miscellaneous $ —|$ 6,080,060 | $ —|$ —|$ 6,080,060
Total preferred stock — 6,080,060 — — 6,080,060
Common stock
Industrial and miscellaneous — — 1,903,200 — 1,903,200
Total common stock — — 1,903,200 — 1,903,200
Cash equivalents
Money market mutual funds 149,168,999 — — — 149,168,999
Total cash equivalents 149,168,999 — — — 149,168,999
Separate account assets 300,309,194 — — — 300,309,194
Total assets at fair value/NAV $ 449,478,193 |$ 6,080,060 | $ 1,903,200 | $ —|$ 457,461,453

2. Level 3 Classifications
The following table presents additional information about assets and liabilities measured at fair value for which the
Company has utilized significant unobservable (Level 3) inputs to determine fair value as of September 30, 2023:
Total gains Total gains Ending
Beginning and (losses) | and (losses) balance as of
balance as of | Transfers into | Transfers out | included in included in September 30,
Description July 1, 2023 Level 3 of Level 3 net income surplus Purchases | Issuances Sales Settlements 2023
Assets:
Common stock |$ 1,795,600 | $ —|$ —1|$ —1|$ —|$ —1|3 —|$ —1|3 —|$ 1,795,600
Total Assets $ 1,795,600 | $ —1|$ —1|$ —1|$ —1|$ —1|$ —1|$ —1|$ —|$ 1,795,600
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The following table presents additional information about assets and liabilities measured at fair value for which the
Company has utilized significant unobservable (Level 3) inputs to determine fair value as of December 31, 2022:

Beginning Total gains Total gains Ending
balance as of and (losses) | and (losses) balance as of
January 1, Transfers into | Transfers out | included in included in December 31,
Description 2022 Level 3 of Level 3 net loss surplus Purchases | Issuances Sales Settlements
Common stock |$ 2,024,400 | $ —1$ —1$ —1$ — $ —1$ (121,200)| $ —|$ 1,903,200
Total Assets $ 2,024,400 | $ —1|$ —|$ —|$ —|$ — —|$ (121,200)| $ —|$ 1,903,200

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

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

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

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

The valuation of interest rate swaps is determined using an income approach. The primary input into the valuation
represents the forward interest rate swap curve, which is generally considered an observable input, and results in the
derivative being classified as Level 2. For certain interest rate swaps, the inputs into the valuation also include the
total returns of certain bonds that would primarily be considered an observable input and result in the derivative being
classified as Level 2.

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

The fair value of the separate account assets is based on the quoted prices of the underlying fund investments and,
therefore represents Level 1 pricing.

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 September 30, 2023:

Not
Net asset | practicable
Aggregate fair Admitted value (Carrying

Type of financial instrument value assets Level 1 Level 2 Level 3 (NAV) value)
Bonds $ 5,003,852,254 | $5,765,085,572 | $ —1%$4,816,252,187 | $ 187,600,067 | $ —1$ —
Preferred and common stocks 3,755,420 3,755,420 — 1,959,820 1,795,600 — —
Separate account assets 281,605,985 281,605,985 | 281,605,985 — — — —
Cash equivalents 183,953,330 183,953,330 | 183,953,330 — — — —
Other invested assets 144,787,583 176,990,658 — 144,787,583 — — —
Mortgage loans 449,027,096 501,455,886 — — | 449,027,096 — —
Derivative assets 11,874,926 — — 11,874,926 — — —
Derivative liabilities 107,298,809 — 107,298,809 — — —
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The following table sets forth the Company’s financial instruments fair values, admitted amounts and level of fair value
amounts as of December 31, 2022:

Not
Net asset | practicable
Aggregate fair Admitted value (Carrying
Type of financial instrument value assets Level 1 Level 2 Level 3 (NAV) value)
Bonds $ 5,396,565,291 | $ 5,943,832,715 | $ —1$5,180,211,714 | $ 216,353,577 | $ —1$ —
Preferred and common stocks 7,983,260 7,983,260 — 6,080,060 1,903,200 — —
Separate account assets 300,309,194 300,309,194 | 300,309,194 — — — —
Cash equivalents 149,168,999 149,168,999 | 149,168,999 — — — —
Other invested assets 150,999,121 169,242,810 — 150,999,121 — — —
Mortgage loans 486,965,005 538,360,756 — — | 486,965,005 — —
Derivative assets 21,500,505 — — 21,500,505 — — —
Derivative liabilities 97,724,372 — 97,724,372 — — —
D. None
E. None

Note 21 - Other Items

C.

Other Disclosures

Trust account

The Company is a party to a coinsurance agreement with Brighthouse Life Insurance Company (“Brighthouse”),
formerly MetLife Insurance Company of Connecticut, whereby the Company assumed 100% of a certain block of LTC
business. Under this agreement, the Company funded a trust account for the benefit of Brighthouse and maintains an
aggregate amount of assets with a fair market value at least equal to 102% of the required reserves attributable to the
affected risks. In February 2021, Genworth served a demand for arbitration seeking authorization to withdraw certain
amounts from the trust. An arbitration hearing concluded in October 2022. In April 2023, the Company withdrew
$310,323,005 of securities and $3,796,216 of cash from the trust.

Note 22 - Events Subsequent

There were no material events that occurred subsequent to September 30, 2023. Subsequent events have been
considered through November 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. On August 9, 2023, the Company received notice that reinsurance
agreements with Scottish Re would terminate effective September 30, 2023. Accordingly, the Company recaptured the
policies previously ceded to Scottish Re in accordance with SSAP 61R, Life, Deposit-Type and Accident and Health
Reinsurance, by writing off balances through the accounts, exhibits and schedules in which they were originally
recorded. The Company wrote off assets and liabilities of $426,869 associated with the reinsurance and recorded an
increase in reserves of $614,090 resulting in a $1,040,959 pre-tax loss. However, this did not significantly impact the
Company’s capital position because nonadmitted balances totaling $3,242,803 were released through unassigned
surplus.

B. Uncollectible Reinsurance

1. The Company has written off in the current year reinsurance balances due from the companies listed below,
the amount of: $426,869

That is reflected as:

a. Claims incurred $ 2,532,562
b. Claims adjustment expenses incurred $ —
c. Premiums earned $ (3,254,526)
d. Other $ 1,148,833
e. Company Amount
Scottish Re $ 426,869

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 $979,123,877 for the Company’s accident and health insurance line of
business. As of September 30, 2023, $168,924,333 has been paid for incurred claims and claim adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years were $771,290,169 as of September 30,
2023. Therefore, there has been $38,909,375 of favorable prior year development from December 31, 2022 to
September 30, 2023.

The net interest accumulated on reserves less claims and expenses attributable to insured events of prior years was
$20,129,888. Therefore, there has been $59,039,263 of favorable prior year development from December 31, 2022 to
September 30, 2023, primarily related to favorable claim terminations mostly attributable to higher mortality, favorable
development on prior year LTC incurred but not reported claims and favorable experience on LTC pending claims that
did not become an active claim. Additionally, there were adjustments to claim and claim adjustment expense reserves
and incurred but not reported reserves as described below.

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

The Company regularly reviews its methodologies and assumptions in light of emerging experience and may be
required to make adjustments to its LTC claim reserves in the future. The claim reserves are reviewed quarterly and the
Company conducts a detailed review of its claim reserve assumptions for its LTC business annually. The Company
expects to complete its annual review of LTC claim reserve assumptions in the fourth quarter of 2023.

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

The coronavirus pandemic (“COVID-19”) significantly increased mortality on the Company’s most vulnerable claimants.
To account for this change in experience due to COVID-19, the Company adjusted the mortality assumption in its claim
reserves to reflect the risk of lower claim termination rates on remaining claims. As of September 30, 2023 and
December 31, 2022, the balance of incremental claim reserves associated with COVID-19 mortality was $1,111,029 and
$2,658,710, respectively. The Company also experienced lower new claims incidence during COVID-19; however, this
is expected to be temporary. As a result, the Company strengthened its incurred but not reported claim reserves during
the height of COVID-19. As of September 30, 2023 and December 31, 2022, the balance of the incurred but not
reported claim reserves due to lower claims incidence was $2,892,151 and $5,262,395, respectively.

Note 26 - Intercompany Pooling Arrangements

None

Note 27 - Structured Settlements

None

Note 28 - Health Care Receivables

None

Note 29 - Participating Policies

None

Note 30 - Premium Deficiency Reserves

None

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 - Separate Accounts

No significant change.

Note 36 - Loss/Claim Adjustment Expenses

None

7.9



21

22

3.1

3.2

3.3

3.4

3.5

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as reqUIred Dy the MOGEI AGE? .........c.c.cvccecueieieeeeeceeae et ettt e et ees e ae et eeee s ae e s e s en e s eaetesesenssseaeses et ensnssaesesesassnssaesesesensssssesesasansnssaesasanen Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIEY ..ottt Yes[ 1 No[ ]

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

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

Yes[ 1 No[X]

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

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

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

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

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

]

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

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

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

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

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

If yes, attach an explanation.

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

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

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

date). ........ 06/23/2020

By what department or departments?
INBW YOTK .t e e h e e et e e et E e e e e £ E e e R e e H e e E e SR e SR e £ R e SR e £ E e £ R e SR e £ R e £ R oo Ee e R e e R e e R e e R e e R e e R e e R e e R e e R e e R e e R e Re R e e se e ne e e ene s

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

statement filed With DEPAMMENTS? ............oovoiiiieeeeeeeeeeeee ettt e e e e s e e e e e e st et e e e e e e e e et eses et e s e s ea e s s et eseseaeseeneensenesnseseenananns Yes [ X] No[ ] NAT

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

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

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

If yes, give full information:
N ettt ettt e et 4 a4 s £t b4 eh e e et et et oA et e e £ e ea £t e h £t ek et e b e e eh e e et e R £ e e e £ et e s £tk £t h et eh et eb et b et ettt ettt n e e eaes

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

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

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

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

]

]
]
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................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.
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
Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
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
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
N/A

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ............cccccoiiiiiiiiiis Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........coooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities 1ending agré@MENtS.) ...........cceeuiiiieriuereiiiiiiiseiese ettt se s Yes [ ] No[X]
If yes, give full and complete information relating thereto:

N ettt ettt a et et et a 4o h et ekt eh oA et e et e £ e e e £ e eH £t e h £t e b et eh et ee oAt e b e R £ eh e R £ et e s et h et e b et eh et e bt eh et et s et ettt e e e eaes
Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $.. ....40,538
Amount of real estate and mortgages held in short-term investments: ...........ccccccoeoeenene
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

Ves [ X1 No[ 1

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

LOLHee e

Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ............c.couiiiiiiiiiiicc s
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccccoiiiiiiiiiiiiiiiiccce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccceoeviiiiiicenns Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. ........cociiiiiiiiie e $ 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

GENERAL INTERROGATORIES

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York MelTon ... One Wall Street
New York, NY 10286 .........cocooiimreeieieeceee e
DEULSCNE BaNK ... 60 Wall Street, 27th Floor
New York, NY 10005 ......c.oooiiicieieieieeeeeeeeee e
Federal Home Loan Bank of New York ... 101 Park Avenue
New York, NY 10178-0599 ........oiiiiiieeeeeeeeee e
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? .............ccccccceeeeee. 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 .......cocooiirrrinniceeeeeeeeee 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?............cccvueverriiiiriiereiiieeee 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?.............cccccceueveerereieieiseienennns 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:
N/A

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

security is not available.

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

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

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? ............ccccoveiuene

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? .............ccccoieiie.

8.2

Yes [ X ]
............................................................................................................. Yes [ ]
............................................................................................................ Yes [ ]
Yes [ ]

No [ ]

No [ X ]

No [ X ]

No [ X ]



STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I = 4 T T o= T 1= SRS B
B Tt o oYL= T 1Y o o= o 1= B
1.13 COMMEICIAI MOTGAGES ...........vvvevieieieeee ettt ettt ettt s et et e et et e bt es e se s s s st e s e b e s e s e ssas s es et et et et esesess s st et esesesesesnasasasesasesesesen B 501,455,886
1.14 Total Mortgages in GO0 SANGING .......c.cvovvreeeeeeeeeeeceeee et e eaeaetetesessaeaeteses s s s seteses s s sssesesesasssassesesesasassssssesesnssansesssannans $ 501,455,886

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 $ 501,455,886

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 148.700 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieeiiieietetetcteeeeee et et e te s et eseses et st et eseseseseseases et et et et et esesess s ss et es et esesesses s e s es et et et esessas s es s e s et et et esess s ssas e s e s e et s eseseeesesene e e s eseseeeaenens 0.200 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eivviiiiiuetetieieeteeetetetetesesese s et et e setesesessas et et ssesesesesessss s ssesesesesesessas 2aeseasaseseseseseneneseasesesesesenens 26.000 %
Do you act as a custodian for health SAVINGS GCCOUNES? .............ccueveieieececee et et ee ettt ee s saeae et esenssaetetesesenssseaesesesensssesetesesenssanaenas Yes[ ] No[X]

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMING ENLILY? .......cvvieieiecieieiiieeeeete ettt ettt sttt s et s s s s s e b s st s st et e s et s s snsnseses s s anas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
..... 00000 .....[..AA-3194128 .....|...04/01/2023 .. [Allied World Assurance Company Limited ...........cccocenene ..CAT/G; CAT/I . Certified.... reeeeeeeeeeeenes [ereene bl ] 0170172023 .
..... 00000 .....[..AA-1127200 ......[...04/01/2023 .. [Lloyd's Underwriter Syndicate No. 1200 WSM . . . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....[..AA-1126510 . ..04/01/2023 .. |Lloyd's Underwriter Syndicate No. 0510 KLN . . |..CAT/G; CAT/I .|. .| AUTHOR | ZED/RECIPROCAL .
..... 00000 .....|..AA-1120096 ......[...04/01/2023 .. [Lloyd's Underwriter Syndicate No. 1880 TMK . . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....[..AA-1128623 ......[...04/01/2023 .. [Lloyd's Underwriter Syndicate No 2623 AFB ..CAT/G; CAT/I . AUTHOR | ZED/RECIPROCAL
..... 00000 .....[..AA-1128001 .....[...04/01/2023 .. [Lloyd's Underwriter Syndicate No 0623 AFB ..CAT/G; CAT/I . AUTHOR| ZED/REC| PROCAL
..... 00000 .....[..AA-1126004 . . .|Lloyd's Underwriter Syndicate No. 4444 CNP . . |..CAT/G; CAT/I .|. .| AUTHOR | ZED/RECIPROCAL .
..... 00000 .....|..AA-1126006 . . .|Lloyd's Underwriter Syndicate No. 4472 LIB . . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
L2113 ..13-5459190 .....| ...04/01/2023 .. [United States Fire Insurance Company ..CAT/G; CAT/I . Author ized
.. 16535 ... ..36-4233459 .....| ...04/01/2023 .. [Zurich American Insurance Company ..CAT/G; CAT/I . Authorized
..... 00000 .....[..AA-1128987 . . .|Lloyd's Underwriter Syndicate No. . . |..CAT/G; CAT/I .|. .| AUTHOR | ZED/RECIPROCAL .
..... 00000 .....[..AA-1120198 .....[... .|Lloyd's Underwriter Syndicate No. 1618 KII . . . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....[..AA-1120179 .....|...04/01/2023 .. [Lloyd's Underwriter Syndicate No. 2988 BRT . |-eeeeee. GBR........ |..CAT/G; CAT/I . AUTHOR | ZED/RECIPROCAL
......... GBR........ [..CAT/G; CAT/I . AUTHOR| ZED/REC| PROCAL

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




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

Current Year To Date - Allocated by States and Territories

States, Etc.

Life Contracts

Life Insurance
Premiums

Annuity
Considerations

Direct Business Only
4 5

Accident and
Health Insurance
Premiums,
Including Policy,
Membership
and Other Fees

6 7
Total
Other Columns Deposit-Type
Considerations 2 Through 5 Contracts

1. Alabama ... AL
2. Alaska ......cccooiiiii AK
3. Arizona..... .. AZ ..040, ..
4. Arkansas .. .. AR ... 33,957 |..
5. California .. CA ...1,300,211 |..
6. Colorado ...... .. CO ..519,591 |..
7. Connecticut .. . CT .. 1,962,886 |..
8. Delaware ............. .. DE ..347,966 |..
9. District of Columbia . . DC ... 75,815 |..
10.  Florida .. .. FL .12,296,990 |..
11.  Georgia .. GA .
12.  Hawaii .. .. HI
13. Idaho .... . ID
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... - 1A
17. Kansas . .. KS
18.  Kentucky ......oocvviiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiie e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccoiiiiiiis MA
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi
24. Minnesota . .. MN
25.  Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e MO
27, MONtana ........ccccoiiiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ .. NV
30. New Hampshire ... NH s
31, NEW JErSeY ...cooviuiiiiiricieieieie e NI e b 1,150,036
32.  New Mexico . NM oo N foe 7,119 |
33. New York ..... ...31,351,965 |.
34. North Carolina ..
35. North Dakota
36. Ohio ...cceeuee
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhode Island .... , ..
41.  South Carolina . ...1,296,995 |..
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
A7, Virginia ....ooocoeeeiiiiicece e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...cooiiiiiiiiiiiiiice e
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. o XK oei oo [ [ [ [ [V
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties............ccoeeeeeeeereeereeeneens foosens XXX ooiii e [ e i oo [V
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........cccoceeeeerereiinneeees foees XXX e i e i e [V
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 107,704 |. .12,376,008 |..
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oceeoeeiiiiininis 0 Jeeeeeirrreeeieee 0 o 0 s O e 0.
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX ...38,999,615 |. ,855, .. .. 216,470,508 |..
96.  Plus Reinsurance ASSUMEd............cceveerenenennnns oo XXX ....207,817 |. 40,030,995 |.. ....40,733,581 |..
97  Totals (All Business).... ...39,207,432 |. ........ 216,886,672 |.. oo 257,204,084 |..
98. Less Reinsurance Cede 20,985,919 ,250 [ 60,356,704 |....ocevreireiieies [ 81,376,873
99. Totals (All Business) less Reinsurance Ceded 18,221,513 1,075,730 156,529, 968 175,827,211 5,000,000
DETAILS OF WRITE-INS
58001. ..
58002. ..
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvvevirieririeienieienisieesieesieesneese o XX oo (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 0 0 0 0 0 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeiieririeienieienisienesieesieeseeese o XX oo (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.............ccccocvenies vevene 8 4.Q - Qualified - Qualified or accredited reiNSUrer..............cccecerieerieerieeiees eriene 1
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiieiieee e ene aeannes 0 5. N-None of the above - Not allowed to write business in the state............. ...... 48

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

11
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

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 September 30, 2023
Common Stock Ownership Only - 100% unless otherwise indicated

Denotes Insurance Company

Genworth
Foundation 2
(VA) 20-3370235

Enact Foundation 2
(NC) 88-30300341

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

Genworth Insurance Genworth Holdings,

Company (NC) Inc. (DE)
56-1311049 33-1073076

| 81.60%°

Genworth Financial

Genworth North
Enact Holdings, Inc.

Lniamohoa% America Corporation
oldings, (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 A s Genworth Life ! United Pacific Genworth Capital
| >€9 Genw_orﬂj Fl_nancla\ Servicios, S. de Financial Insurance Serw'ce Structured Settlement Financial India P
de Creditoala s Brokerage
o Asia Limited Agency, Inc. Company (DE) Corporation (DE) Company (FL) i imi "
Vivienda, S.A. de (Hong Kone) RL deC.v. (VA) 54-1304309 04-3193403 o, Private Limited Corporation (WA) Enact Mortgage 4
C.V. (Mexico) (Mexico) 91-6027719 23-2571379 (Indiia) 91-1143830 Holdings, LLC Genworth Financial
. Mauritius Holdings
(NC) ot i
Co(eScouT Carescout, LLC 56-0255474 Limited (Mauritius)
Holdings, Inc. DE
Genworth (Shanghai) 920164426 04-3401260
Health Consulting
Services Company
Limited
(Shanghai P. R. China) E Enact Morigage Enact Financial
i nact Mortgage § i
Genworth Life and GLIC Real Estate Genworth Reimsuror?ceg Enoct Financial Insurance Assurance
Annuity Insurance - Annuity Service GFCM LLC " Services, Inc. (DE) Corporation (NC) c fion (NC
Holding, LLC (DE) , DE Corporation (NC) R orporation (NC)
Company (VA) 263566147 Corporation (DE) (DE) o1 49301 32-0098109 31-0985858 561775870
54-0283385 46-4037534 26-0070983 -
o Enact Mortgage Enact Re Ltd.
34.5% 65.5% Services, LLC (NC) (Bermuda)
Genworth Life 02:0731589 76:1702629
Insurance
Company of New
York (NY)
22-2882416
Enact Mortgage
ior\jestow? eiver Lok Sponsored Captive MOI;UCmCeTr:(\;-GHe Insurance
ssignmen iver Lake Insurance River Lake . GNWLAAC Re, Inc. (NC) e Corporation of
Company, Inc. Company VI (DE) Insurance Assigned Real Estate Newco Mayflower GLICNY Real 62-1819880 (DC) Norih Garoling NC)
VA 26-3709693 Company X (VT) Settlement, Inc. Holding, LLC Properties, Inc. Assignment Estate Holding, 82-4894729 560729821
541215126 o336 (VA 54-1446519 (DE} (VA) 36- Corporation (NY) LLC (DE) -
3919178 13-3627179 74-3128556
20-2528615
[ |

Monument Lane Monument Lane

geflectstc_apilta(liizc:_d ‘_;:":pa':_ies ortlll_y. . tment . h “Minority Interest — Genworth Financial Mauritius Holdings Limited owns 1 ]D'(‘:”C' IC2.Inc.
oes not include fimited partnerships or investment companies whose 42.20% of India Mortgage Guarantee Corporation Private Limited; 82,‘(‘9]2]153 82_42;650

shares are owned by individual investors or insurance companies.

1.0001% owned by Genworth Holdings, Inc.
2No shareholders.
%0.0124% owned by Genworth Holdings, Inc.

Remainder owned by Joint Venture partners.

°.01% owned by Genworth Holdings, Inc.

~9% investment vehicles managed by Bayview Asset Management, LLC;
Remainder publicly owned.



STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

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

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
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 ... . .| Genworth 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 ..| ..covveeree | eeeerieennieee [ eeereeeenieeeiieeenieeeneeee. |GLICNY Real Estate Holding, LLC ..oooevevveens [ DEeec et DS [ e [ OWNEESRPL e . 100,000 .. [ Genwor th Financial, Inc. .oooceeevieeene e N0 f s e
Genworth Life and Annuity Insurance
................................................................ 00000 ....)20-2528615 ..  ...eeeee | eeeeeeviiiiees | eeeeeeeeeiiiieeiieeeeeeeeeeee... | GNWLAAC Real Estate Holding, LLC ............o.. [..DE....f......NIA....... | COMPANY ....eevvvvnnnnniiiiiiiiiiiiiiiiiiiennnnnnenees | OUNEISIP.cceeiiiiiiiiiiiieiiiieeeeeeeee... . 100.000 ... [Genwor th Financial, Inc. ... [ N0 s
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
................................................................ 00000 ....|04-3193403 ..| ....ceeeeeee | wevveveeivieeens | eeveveeeveieeiiieeeeeseeeeeene.. |HGL Annuity Service Corporation ................ [..DE.....[......NIA....... | Genwor th North America Corporation .......... |Ownership.......cccccccevvvvereeeeenennnnnn . 100,000 ... [Genworth Financial, Inc. ......eeeeeveennnn [oa N0 s
Genworth Life and Annuity Insurance
................................................................ 97144 ....|54-1215126 .| ..o | e | eeeeeeeeeeeeeeeeeeeeeeeeeeennn. | Jamestoun Assignment Company, Inc. ... [ VAL NTAL | COMPANY Leeiiiiiiiiiiiiiiiiiiiiiiiiiiaeeeeeeieeeen | OWNEPSNIP. e . 100,000 L. [ Genwor th Financial, Inc. .oeeeeveveeeeennnn [ N0 s
Genworth Life Insurance Company of New York
............... 00000 ....| 13-3627179 .. Mayflower Assignment Corporation ............... e DS 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.
. 4011 ...| Genwor th Financial, Inc. .....cccceeeeees | oees 00000 ....|82-4912153 .. Monument Lane IC 1, Inc. Monument Lane PCC, Inc. . Ownership.. ..}.100.000 ...|Genworth Financial, Inc
. 4011 ...| Genworth Financial, Inc. ...ccoevvveeees |onees 00000 ....|82-4924650 .. Monument Lane IC 2, Inc. ... . |Monument Lane PCC, Inc. . Ownership .100.000 ...|Genworth Financial, Inc. .
Genworth Life and Annuity Insurance
................................................................ 00000 ....|36-3919178 .. | ..coeeiieieees | eeveiiiiiiiiiiee | eeeeeeeeeieeeeeeeeeeeeeeeeeeeee. | Newco Properties, Inc. ....eeeeeeeeeeeeeeeeeeeeeeens [ VAo NTAL | COMPANY e | OUNETSPL i . 100.000 ... [Genwor th Financial, Inc. ... [l YESf o e
Genworth Life and Annuity Insurance
. 4011 ...|Genwor th Financial, Inc. ......ccceeeeees | oeeee 13569 ....[26-3709693 .. | ..eoerriiiiinn | eeverreriiiiinen | e River Lake Insurance Company VI ................ LDE] s IA........ COMPANY e OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Genworth Financial, Inc. ..........ccceeee. N0 e
Genworth Life and Annuity Insurance
. 4011 ...|Genwor th Financial, Inc. ......cccoeeeees | eeeee 15139 .... [46-0982336 .. River Lake Insurance Company X .... . ..| Company ... Ownership .100.000 ... |Genworth Financial, Inc. .
. 4011 ...| Genwor th Financial, Inc. .....cccceeeeees | oees 11365 .... [62-1819880 .. Sponsored Captive Re, Inc. .......... s .|Enact Mortgage Holdings, LLC ... Ownership .100.000 ... |Genworth Financial, Inc.
United Pacific Structured Settlement Company
................................................................ 00000 ....|23-2571379 .| tieeeeeeeeeees | eeeeeiiiiiiiiii | eeeeeeieeeeeeeeeeeeeeeeeeeeeees | ereriiieiiiieieesseseseeesssssssssssssssssssssssssssssess | oo Flee| oo NIAL..... | Genwor th North America Corporation .......... |Ownership......ccccccevevveveeeeeeeennnenn . 100,000 ... [Genworth Financial, Inc. .....eeeeveeeennnn [ N0 i,
Asterisk Explanation

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




STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

be filed with the state of domicile and electronically With the NAIC? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

NO

AUGUST FILING

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

Explanation:

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

The Company does not transact this type of business.

Bar Code:

72 9 9 0 2 0 2 3 4 9 0 0

7 2 9 9 0 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

72 9 9 0 2 0 2 3 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

72 9 9 0 2 0 2 3 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

72 9 9 0 2 0 2 3 4 4 1 0 03
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

7 2 9 9 0 2 0 2 3 4 4 8 0 0 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

7 2 9 9 0 2 0 2 3 4 4 9 0 0 0 0 3

o
—

0 3
0 3
0 3
0 3

o o o o
I S S E—
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar ..........c.cueueurrriieceernnniieeiersenenies [reeeemeeieeaees 538,360,756 |........cc...... 558,351,322
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....44,824 878
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) 501,455,886 538,360,756
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........cccueueueveecceeeeeeeeeeeeeeeeeeeeeeseeaeee e seseeeaeaesesesesasasessesensssaeansnas 169,284,007 143,862,712
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 16,770,050
2.2 Additional investment made after acquisition ... .... 11,976,636
3. Capitalized deferred interest and other
4. Accrual of discount 120,634
5. Unrealized valuation increase (decrease) 2,984,841
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation 27,283 |...
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) 176,990,658 169,242,810
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 5,951,855,695 |............ 6,114,743,640
2. Cost of bonds and stocks acquired .. 421,456,451
3. Accrual of discount 10,854,060
4. Unrealized valuation increase (decrease) ... (1,386,470)
5. Total gain (loss) on disposals (8,532,025)
6. Deduct consideration for bonds and stocks disposed of ...582,033,957
7. Deduct amortization of premium 4,497,736
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 5,768,840,992 5,951,815,975
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

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 [ 3,886,532,451 |...coccuvenene. 72,913,112 | 98,274,074 |...oocvene. 1,868,451 |........... 3,895,764,365 |........... 3,886,532,451 |............ 3,863,039,940 |............ 3,896,321,538
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 1,786,809,880 |................. 14,722,477 | 23,570,760 |......c.cvvereennee (201,151) ....cevevne 1,850,325,723 |............ 1,786,809,880 |........... 1,777,760,446 |........... 1,884,785,538
3. INAIC 3 (8) coeeteieieiiieieie ettt ettt sttt ettt s ettt b b bRttt s et b bR r ettt st betesese et et esesesesenenens [ereneneinnna 108,620,521 |...evoeiccecreene O TR ISP (31,926)|...cccucvnenne 135,565,200 |............... 108,620,521 |............... 108,588,595 |.........c.... 152,601,811
L Y (@2 - OSSPSR UEPPRUSTTY SRR 16,629,731 | (U 1,179,508 |...ooovieiien, 13,108 oo 22,404,434 |................. 16,629,731 .o 15,463,331 |.ocviriee 9,890,568
5. NAIC B () et b et b et e bt n s [e e s (U R 0 e [ [0 [0 [0 (1
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 233,260 0 0 0 233,260 233,260 233,260 233,260
7. Total Bonds 5,798,825,843 87,635,589 123,024,342 1,648,482 5,904,292,982 5,798,825,843 5,765,085,572 5,943,832,715
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 1,972,500 |ovoiieiicicices (L RSN [V (12,680) [....cvvienene 5,644,100 |...cccvrrinennee 1,972,500 |..ooooviennn 1,959,820 |...coovvvrnne. 6,080,060
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 [0 (1
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 1,972,500 0 0 (12,680) 5,644,100 1,972,500 1,959,820 6,080,060
15. Total Bonds and Preferred Stock 5,800,798,343 87,635,589 123,024,342 1,635,802 5,909,937,082 5,800,798,343 5,767,045,392 5,949,912,775
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0
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Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PIIOM YEAI) ........c.uiiiiiiiiiiiieite sttt sttt sttt bbbttt bbb bbb b abes saeasesseasearesreaaearearesre e 0
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........oiiiiiiiiiiee ettt s et e s e s et et e st et e st e st et et et et et et enene Sibesbeassassaseasesreaeeseesreanis
Unrealized Valuation INCrEASE/(HECTEASE) ........c..iuiiiuieieiete ettt ettt et e s e e st e s e es e e s e e s e ea s e e e ea e ea e ea e ea e e st e a e e et e s e es e es e e st es b e st e ne et et e e et e e eees oheabsassstesssassareareseeaenaneas

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEA ..........c..vivveieiieeiiee et eeeeesae s st es st sa s s et s st s st es st es s e s et en st s st e s s s st et et en s et enae s st ens et ensesensesensesenseses | ebessesasscsses (30,999,400)
Considerations received/(paid) ON EIMINALONS ..............c.cc.evrueiceeiceeicee sttt ettt a s a et s e s s b s s e s s s et e s s st s et sses s e s s e s s e snsesnsenns eeessiessees (30,999,400)
440 17251 o PP P PP P PTTOS

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LINes 1+2+3+4+5-6+7+8+9) .....c.oiiiiiiiiiiiiiieie ettt eaes sbesssasessessssresresreareare e 0
Deduct NONAAMITIEA @SSELS ..........ciiiiiii bbb b b e b b e b s b e e h e s E e e b e e b e e E e e E e e E e e E e e R e e R e e b e R e R R e R e R e e R e e s AReeEeaEeaEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE 1) ....iiiiiiiiiiiiiieiei ettt bbb bbbt bbbt bt bbb et abe e Sabeabsateaseatearesresresre e 0

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.ccceueueuereececeeeeeesesesaesesesesesessssesesesessassssesasesssssssesesessssssssesassssanss <5assssssesssasasasaes 102,386
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY ..........c.c.ooovrueueueieeeececeeeiesesaes eeeeeseeeeseseenenas 273,702
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.12 Section 1, COIUMN 15, PHIOT YEAN .......cvcveveeieeeeeeeeeieteteteseeeeeteveeseseseasenes eeeesesesssseseseseneeaesesees [0 R 0
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............cccccoveveieieees covrerererereeeeeeens (380,390)
(1,319,656)

3.14 Section 1, Column 18, prior year
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceviiiiiiiiiis v 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevieeeeeieeeieeeeeseeeeeeeteeeaesesesesnnes eseseaesesssseseseseneeaesesenes [0 R 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccceveieieieeies covrererererieneeeees (380,390)
3.24 Section 1, Column 19, Prior YEAr PIUS ..........c.cveuevereiieeeiieereteseeeeeseieies creresesseseseseenens 939,266
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevevieieieiietetetceeeee ettt ettt esesesess eseeasaesesaesebeseaeeaesesssaene sessetesesenneas (1,319,656) ................. (1,319,656)
T8 o) o) =TI (I Lo i o g UL IR L= 0 OSSPSR 0
Cumulative variation margin on terminated contracts during the YEar ................cceueueueueuiieeeeeieieeveies e (11,913,396)
Less:
4.21 Amount used to adjust basis of hedged IteM .............ccccevieieiiiieciies e (939,265)
4.22 AMOUNE FECOGNIZEA ...ttt eseseaeanas eeseseseseeeas (10,974,131)
4.23 SSAP NO. 108 AQJUSIMENLS ........coiiivieetetceieieee ettt st teseseas eeeesesesesesee e sesassenetereaes sresecassesses (11,913,396)
10} o) =TI (g Lo o o g UL IR 1= 0 OO PROTROTRO 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiitieiiete ettt ettt ettt sa et eaeesheeeheeehe e b e e bt ea et ea b e ea e e ea e e sheeeheeebeeabeebeen Seemeeeaseeneasaesaesaeaaaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs IN PriIOT YA ..ottt e et et e s oo sseesaeesaessae s saesaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......coovuruereeeeeeeeeeeeeeeeeeeeeeeetesesessaeaeaesesessasaesesesessasassssesessasassssssnas 2eesesesassssssesesanan 376,088
[DLte [N le (o) = T g ol o Eo T [Ty (=T IR= T 4 (o U TR

Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ....c....vevoveerueeeeeeeececeete et eeeescaete et eseeseaesesesesessssesesesesessssesesesasessssssesasessnsssssesasasessssssesasasas Sessssassesesasasanaas 376,088
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4 . ..ottt s teete e eeeseeetetee e seseeeeeese s e eseeeeeeee e eseeeeeeee £ eseEeeesee e es e e e e e e e ee e s eEeses e s s nsnbnbens  febtassasessesssasassereenanas 0
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe...............ccccocreveievereuceciiiieies eeveeeeeeeenenenenees 376,088
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e es s s s s s e s et eseasssas s sesesesesssnnenssssenenesensnenenes e 376,088
Part D, SECHON 1, COIUMN B ......ouiuiureeirieieieeceeeete s eteeeeee e eseseseeeeeseseseeeseeescseseeeeee e e seseeeees e e sesesee e s eseseseseeesasansesesesesasnansasess  febssasasecsanisnsas 376,088
Part D, SECHON 1, COIUMN 7 ... eeieeeeeee et et ses e eseseeeeese e esesesesee e e s eseeeees e e seaeeee a2 e e seseseeee e e seseeeees s nseaesesesasnansnaess  febtsssasessesssasassereananas 0
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ittt bbbttt et sieesbeesbe e e e e snnesnes e 0
Fair Value Check
Part A, Section 1, Column 16 (95,423,882)
Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et ettt et et e e et et et et et et et et et e e et et e e e e ee e e e e eeeeeesnee oaeetessessesseaseaneas 376,088
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt sttt s et et et easas s s sesesesesssnsnnsnsneneseseninenenes e (95,047,794)
Part D, SECHON 1, COIUMN O ......uiiiiiiiit ettt ettt s s s s s e s e s s st s e e st n s et en s s nsesenieis febseebseenses 12,251,014
Part D, SECHON 1, COIUMN 10 ...ttt s e s s s s s e s s s es e s s e s s e s essesennsenns besssbesaniaes (107,298,809)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiiiiiie ettt sttt ettt sttt e e e sbeene e e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIIMN 27 ....ciuuiieirceeisecereeecesess et se st bbb bbbttt ens | seiissesnsrsens 19,112,114
Part B, SECHON 1, COIIMN 20 ......cuuiiirrieiereeteeseseessesesessesssessesssessess st sess s s st aes st ees st e bbbttt eebene | sosesisssesnsieneas 5,192,609
Part D, SECHON 1, COIUMMN T2 ...ttt saeneas | sosesissinsiniis 24,304,723
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieeee et nenennenens s 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

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.cvcveveueueeeieieieeeteteteeeeee et e ss s seseseseseasanas [eresenenseeeeas 149,168,999 |................ 182,789,354
2. Cost Of Cash eqUIVAIENTS ACGUIFET ..........c.ceiuiiiieeeieececece ettt ettt ettt et s e s s s st esesesesessasssssesesesessssanasnas |eeesesenensnenes 581,792,069 |................ 905,907,521
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 547,007,738 |..covoeuenee 939,527,876
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiriiiererereeeeeeeeeeieeeeeeeeeesesens fereeeeeeeeens 183,953,330 |.oooceeeinne 149,168,999
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) 183,953,330 149,168,999
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

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 SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
901002275 ...ivvvvvnnniiiiiinnnnnniiinninnneee. [ OryStal Lake Luuiiiiiiiiiiiiiiii e reenieeeees | eeesressnsnesseennnnnes Lo [ 09/18/2023 ...ivvvvnn |ovviiiiiiiiiiiiiees 6.100 [oooiiiiiiiiiiiiiii 2,900,000 |.uuuniiiiiiiiii i eaaae 0 i 7,150,000
0599999. Mortgages in good standing - Commercial mortgages-all other 2,900,000 0 7,150,000
0899999. Total Mortgages in good standing 2,900,000 0 7,150,000
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

7,150,000

[AVE|

3399999 Totals 2,900,000 0
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 16 17 18
8 10 11 13 Book Value/
Current Recorded
Year's Other- Investment Foreign
Unrealized Than- Capitalized Total Foreign| Excluding Exchange Realized Total
Valuation Temporary Deferred Exchange Accrued Gain Gain Gain
Loan Date Increase Impairment | Interest and Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number Type Acquired (Decrease) Recognized Other Book Value Disposal eration Disposal Disposal Disposal

901000421 10/10/2012 .....)......00/06/2023 .....|......eeend,928,506 |.oooeeeeeeeieieenn O [ O el O 0 el O [ O 4,928,506 |.......... 4,928,506 [....ovvnvnnnnnnnnnne 0
901000584 ........euunnnnnnnnnnnnn [LORTON Leviiiiiiiiiiiiiiiiiiiiiniins [ VA s i [ 07/31/2013 ... 0. 0. JL (N N | R 3,648,377 |..........3,648,377 |.... 0. .0
901000623 ......cooeeeeeeeieieeeeees [DURHAM Lovviviiiiiiiiiiiiiiiiiiiiiiiiiiiiiin fovevvvnnnnnnnnne e NCuuiiiiiiiiiiiins e v o, 10/31/2013 ... 0. .01, 0 O 3,379,330 |... .3,379,330 |.... .01, ...0
0199999. Mortgages closed by repayment 0 0 0 11,956,213 11,956,213 0 0
000005362 10/23/2003 ... L0 0. 0. ...64,115 |... 0. ...0
000005556 .. ... 12/22/2003 . 0 0 0 0 0
000005620 .. ....02/24/2004 . 0 0 0 0 0
000005630 .. ....08/17/2004 0 0 0 0 0
000005668 .. ....04/09/2004 . 0 0 0 0 0
000006189 .. ....09/30/2005 . 0 0 0 0 0
000006482 .. ... 11/17/2005 0 0 0 0 0
100000211 .. ... 03/07/2006 0 0 0 0 0
100000221 .. ... 02/17/2006 0 0 0 0 0
100000255 .. ... 03/16/2006 0 0 0 0 0
100000511 .. ... 07/14/2006 0 0 0 0 0
100000640 .. .. 06/27/2008 0 0 0 0 0
100000740 12/04/2006 ... .01, .01, .01, .01, ...0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

100000788 .... HOUSTON 12/20/2006 ....56,085 [.... 0. 0. 0. 0 ....56,085 |. 0. ...0
100000837 ... MILWAWKIE ... 01/23/2007 ....23,804 [.... 0. 0. 0. 0. ....23,804 |. 0. ...0
100001205 ... 04/30/2008 ....53,058 [.... 0. 0. 0. 0 ...53,058 |. 0. ...0
901000206 . .. |NEW SMYRNA BEACH 11/01/2010 .. .15,559 |. 0 0 .0 0 0 0
901000207 . . | GARDEN CITY PARK .12/03/2010 .. 0 0 .0 0 0 0
901000215 . . |CARY ....... .12/23/2010 .. 0 0 .0 0 0 0
901000220 .... NORCROSS .. 12/21/2010 0. 0. 0. 0 0. ...0
901000222 .... .. | CHARLOTTE ... 02/04/2011 0. 0. 0. 0. 0. ...0
901000223 .... . | STERLING .... 12/30/2010 0. 0. 0. 0 0. ...0
901000226 ... 01/24/2011 0. 0. 0. 0. 0. ...0
901000259 .... 05/26/2011 0. 0. 0. 0 0. ...0
901000271 ... 07/08/2011 0. 0. 0. 0. 0. ...0
901000311 ... GAITHERSBURG .. 12/20/2011 0. 0. 0. 0 0. ...0
901000313 ... DENVER . 12/21/2011 0. 0. 0. 0. 0. ...0
901000316 . .. |Bend .... .01/24/2012 .. 0 0 .0 0 0 0
901000377 . .. | PINELLAS PARK . ... 07/11/2012 .. 0 0 .0 0 0 0
901000384 . .. | PEMBROKE PINES .. 0171072013 .. 0 0 .0 0 0 0
901000393 .... . | HAUPPAUGE 09/19/2012 0. 0. 0. 0. 0. ...0
901000405 ... ONTARIO ... 09/04/2012 0. 0. 0. 0 0. ...0
901000412 ... CUMMING ... 09/07/2012 0. 0. 0. 0. 0. ...0
901000414 ... .. | VALDOSTA ... 04/15/2013 0. 0. 0. 0 0. ...0
901000453 .... . | CENTENNIAL .. 11/30/2012 0. 0. 0. 0. 0. ...0
901000463 .... 12/14/2012 0. 0. 0. 0 0. ...0
901000482 .... KNOXVILLE ... 02/19/2013 0. 0. 0. 0. 0. ...0
901000513 ... GOLDEN VALLEY . 04/30/2013 0. 0. 0. 0 0. ...0
901000515 . .. | CULVER CITY .08/27/2013 .. 0 0 .0 0 0 0
901000602 . .. | PLAINVIEW .07/19/2013 .. 0 0 .0 0 0 0
901000609 . .. |NEW YORK . .08/12/2013 .. 0 0 .0 0 0 0
901000615 . .. | MILWAUKEE .08/22/2013 .. 0 0 .0 0 0 0
901000668 . . | WEST CHESTER .12/19/2013 .. 0 0 .0 0 0 0
901000680 ... HAM' LAKE 11/26/2013 0. 0. 0. 0 0. ...0
901000689 ... RIVERSIDE ....ceeveeeeeeeennneeeeeemnnies Jeemmmeeeeeeenes CAeccc e s et 12/27/2013 0. 0. 0. 0. 0. ...0
901000709 ....vvnvvvrnvnnnnennennnn [BOULDER Loiiiviiiiiiiiiieccccviineeees feeeicceinnn C0ucccis oo i s 02/07/2014 0. 0. 0. 0 0. ...0
901000721 +vveeeeeeeeeeeeeeeenn [AUSEIN (o [ T [ 03/28/2014 0. 0. 0. 0. 0. ...0
901000727 ... St. Augustine .....coevveivviviinnninnininns Jovnnnneeeeeen Floc e e 07/21/2014 0. 0. 0. 0 0. ...0
901000742 .... New Port Richey .......ccoveeeereeemmnnnnns oemmmnneeeeene Pl e e 05/08/2014 0. 0. 0. 0. 0. ...0
901000744 . .. |Forest Park ... .06/27/2014 .. 0 0 .0 0 0 0
901000749 . . |North Olmstead .04/30/2014 .. 0 0 .0 0 0 0
901000750 . .| Timonium .. 06/11/2014 .. 0 0 .0 0 0 0
901000792 . . | Anaheim .06/27/2014 .. 0 0 .0 0 0 0
901000813 . . |Louisville .09/11/2014 .. 0 0 .0 0 0 0
901000822 .... TETERBORO ... 10/27/2014 0. 0. 0. 0. 0. ...0
901000823 .... Portland ........cccovvvvvviivvnninnnninnnnnns eevnennneneene ORecens e e e 09/04/2014 0. 0. 0. 0 0. ...0
901000849 ... Henderson .......oooeevvenneeemmnninnneeennn Jeemmeeeeeeeen Ve e s 10/27/2014 0. 0. 0. 0. 0. ...0
901000871 ... Glendale .... {1 A RN 01/26/2015 0. 0. 0. 0 0. ...0
901000885 ... ROCKVI 1€ veeeeeieeeeeeeneeeeeeeeneeee Jeemneeeeeeene D [ s s 12/11/2014 0. 0. 0. 0. 0. ...0
901000888 ... MiTwaukie .....oovvevvrvvinnnnnnnninnnnnnnes Jevninnneeeene ORecennnins o e e 02/13/2015 0. 0. 0. 0 0. ...0
901000964 .... DESTIN 06/11/2015 0. 0. 0. 0. 0. ...0
901000976 ... Bohemia ... 05/28/2015 0. 0. 0. 0 0. ...0
901000990 . .. | LARGO .. 07/17/2015 .. 0 0 .0 0 0 0
901000995 ... . | San Diego ... 07/31/2015 0. .0, .0 0. 0. ...0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

901001033 .... Bellaire .... 10/07/2015 R VA ) 0. 0. 0. 0 ....45,121 0. ...0
901001045 ... Germantown .. 01/08/2016 ....28,450 |.... 0. 0. 0. 0. ....28,450 |. 0. ...0
901001051 ... Grand Forks ... 10/29/2015 ....34,938 [.... 0. 0. 0. 0 ....34,938 |. 0. ...0
901001122 . . | Sunnyvale ... 06/02/2016 .. .32,452 |. 0 0 .0 0 32,452 |. 0 0
901001124 . . |Logan Township .04/28/2016 .. 21,514 ). 0 0 .0 0 21,514 |. 0 0
901001346 . Irvine ....... 07/27/2017 .. 17,540 | 0 0 .0 0 17,540 |. 0 0
901001348 ... South Dennis .. 01/23/2018 ....42,908 |.... 0. 0. 0. 0 ... 42,908 |. 0. ...0
901001352 .... . [New York 08/24/2017 ... 16,287 |.... 0. 0. 0. 0. ... 16,287 |. 0. ...0
901001363 .... . |Westminster ... 09/07/2017 ....15,990 [.... 0. 0. 0. 0 ....15,990 |. 0. ...0
901001364 ... Spokane 09/20/2017 ....25,245 ... 0. 0. 0. 0. ..25,245 |. 0. ...0
901001367 ... Elizabethtoun . 10/06/2017 ....34,007 |.... 0. 0. 0. 0 ....34,007 |. 0. ...0
901001372 ... Woodstock ... 09/19/2017 ... 13,381 [.... 0. 0. 0. 0. ....13,381 . 0. ...0
901001374 ... Boulder 09/29/2017 L..31,672 ... 0. 0. 0. 0 ... 31,672 . 0. ...0
901001379 ... Carmel ... 10/11/2017 ....27,682 |.... 0. 0. 0. 0. ....27,682 |. 0. ...0
901001380 . .. | Cypress ... .09/29/2017 .. 24,379 |. 0 0 .0 0 24,379 |. 0 0
901001384 . . | Ship Bottom . .10/25/2017 .. 19,827 | 0 0 .0 0 .19,827 |. 0 0
901001390 . . | Vancouver .. 1073172017 .. 29,735 | 0 0 .0 0 29,735 |. 0 0
901001398 ... Denver 11/09/2017 ... 45,479 |.... 0. 0. 0. 0. ...45,479 . 0. ...0
901001402 .... Mundelein Plaza . 11/13/2017 ... 16,637 |.... 0. 0. 0. 0 0. ...0
901001464 ... LA PUENTE 03/15/2018 ....29,544 |.... 0. 0. 0. 0. 0. ...0
901001529 .... . [HINGHAM ... 08/03/2018 17,233 | 0. 0. 0. 0 0. ...0
901001530 ... . |Hingham ... 08/03/2018 ... foeevirinnns weieeeees Jeeeneeeees 6,522 |.... 0. 0. 0. 0. 0. ...0
901001548 ... Hilliard . 11/20/2018 ... 14,366 |.... 0. 0. 0. 0 0. ...0
901001576 ... Portland .. 10/31/2018 ... 86,683 [.... 0. 0. 0. 0. 0. ...0
901001578 ... Broomal | .. 09/20/2018 ....38,862 [.... 0. 0. 0. 0 0. ...0
901001580 . .. | Spokane .09/04/2018 .. 32,745 | 0 0 .0 0 0 0
901001591 . . |Dublin . .09/26/2018 .. 28,119 |. 0 0 .0 0 0 0
901001628 . .. | Canton . ... 11/14/2018 .. .98,673 | 0 0 .0 0 0 0
901001634 . . |Bartlett ... 12/17/2018 .. .23,955 |. 0 0 .0 0 0 0
901001635 . . |Eden Prairie ...12/12/2018 .. 22,612 | 0 0 .0 0 0 0
901001642 .... Chandler 11/30/2018 ....19,056 |.... 0. 0. 0. 0 0. ...0
901001700 ... Peabody ... 01/22/2019 ....16,352 [.... 0. 0. 0. 0. 0. ...0
901001703 ... Phoenix ... 03/01/2019 ....26,212 |.... 0. 0. 0. 0 0. ...0
901001735 ... Fort Collins 08/12/2019 .. 107,060 |.... 0. 0. 0. 0. 0. ...0
901001742 ... Jacksonville 03/04/2019 ....48,227 |.... 0. 0. 0. 0 0. ...0
901001774 ... Cedar Park 08/27/2019 .. 70,776 |.... 0. 0. 0. 0. 0. ...0
901001800 . . [Westerville .06/14/2019 .. 20,678 |. 0 0 .0 0 0 0
901001804 . .. | American For .06/26/2019 .. .34,249 |. 0 0 .0 0 0 0
901001812 . . |Midland ... .07/25/2019 .. .22,640 |. 0 0 .0 0 0 0
901001813 . . |Carrol I'ton .08/12/2019 .. .18,044 |. 0 0 .0 0 0 0
901001815 . . |Murrieta . .08/22/2019 .. 18,805 |. 0 0 .0 0 0 0
901001824 ... Grafton ... 03/19/2020 ....29,931 [.... 0. 0. 0. 0. 0. ...0
901001834 .... Nags Head ... 02/12/2020 .. 17,560 |.... 0. 0. 0. 0 0. ...0
901001846 ... Greensboro .. 04/14/2020 0. 0. 0. 0. 0. ...0
901001847 ... Winston-Salem . 04/14/2020 0. 0. 0. 0 0. ...0
901001863 ... 02/26/2020 0. 0. 0. 0. 0. ...0
901001873 ... 02/24/2020 0. 0. 0. 0 0. ...0
901001892 .... Sun City lWest . 03/26/2020 0. 0. 0. 0. 0. ...0
901001916 ... . | Shaker Heights .. 05/26/2020 0. 0. 0. 0 0. ...0
901001925 . . | American Fork . .07/23/2020 .. 0 0 .0 0 0 0
901001980 ... Ok lahoma City .... 04/19/2021 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 SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

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

901001985 .... Gaithersburg .. 05/14/2021 ....26,841 |.... 0. 0. 0. 0 ....26,841 |. 0. ...0
901001986 .... Crestwood 05/05/2021 ..25.311 ... 0. 0. 0. 0 ....25,311 | 0. .0
901001994 .... . |Bronx 12/16/2021 ....18,052 |.... 0. 0. 0. 0 ....18,082 |. 0. ...0
901002007 . .. | Henderson .05/05/2021 .. 16,574 |. 0 0 .0 0 .16,574 |. 0 0
901002011 . . |Grove City .. .05/07/2021 .. 0 0 .0 0 0 0
901002072 . . | Owings Mills .09/24/2021 .. 0 0 .0 0 0 0
901002074 .... Tulsa 09/30/2021 0. 0. 0. 0 0. ...0
901002081 .... Chattanooga ... 12/30/2021 0. 0. 0. 0 0. .0
901002085 ... Char les Toun .. 11/15/2021 0. 0. 0. OO 0. ...0
901002100 ... Irving 12/1072021 0. 0. 0. () 0. .0
901002111 ... Jacksonville .. 02/25/2022 0. 0. 0. 0 0. ...0
901002116 .... . |Owings Mills .. 01/21/2022 0. 0. 0. 0 0. .0
901002124 .... . | Arvada 01/27/2022 0. 0. 0. 0 0. ...0
901002125 ... 01/27/2022 0. 0. 0. 0 0. .0
901002131 . . |Las Vegas .03/03/2022 .. 0 0 .0 0 0 0
901002132 . . |Lewisville .02/09/2022 .. 0 0 .0 0 0 0
901002165 .. Snohomish . 05/16/2022 .. 0. .01, .01, 0 .01 ...0
0299999 Mortgages W|th partial repayments 5 758,430 0 0 0 0 0 0 5 758,430 5 758,430 0 0
0599999 - Totals 17,714,643 0 0 0 0 0 0 17,714,643 17,714,643 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO3
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38378N-BU-6 ......... GNMA_13-155 GOVERNMENT NATIONAL MORTGAGE A  3.079% 08/16/54 . 09/01/2023 ..... Interest Capitalization ... 31,318 |. ... 31,318 |... . .
38378N-52-0 ......... GNMA_14-45  3.639% 05/16/55 09/01/2023 ..... Interest Capitalization ... 20,647 |. ... 20,647 |...
38378X-3P-4 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-6  3.463% 01/16/56 ... 09/01/2023 ..... Interest Capitalization ... 46,438 |. ... 46,438 |...
38378X-AG-6 ......... GNMA_14-92 GOVERNMENT NATIONAL MORTGAGE A  3.577% 05/16/54 .. 09/01/2023 ..... Interest Capitalization L 19,177 . L 19,177
38378X-BH-3 ......... GNMA_14-82 GNMA_14-82A  3.493% 09/16/55 09/01/2023 ..... Interest Capitalization ... 12,654 |. ... 72,654 |...
3837K-2V-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-154  3.300% 03/16/57 . 09/01/2023 ..... Interest Capitalization .. 36,756 |. ... 36,756 |...
38379K-C8-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-115  2.814% 07/16/57 . 09/01/2023 ..... Interest Capitalization ... 79,065 |...
3837K-RX-8 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-86  3.251% 03/16/56 .. 09/01/2023 ..... Interest Capitalization ... 95,331 |...
3837K-22-7 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-146  3.348% 07/16/55 . 09/01/2023 ..... Interest Capitalization ..259,710 |...
3837R-AZ-6 . ..| GOVERNMENT NATIONAL MORTGAGE A GNMA_15-181  2.975% 08/16/57 . 09/01/2023 Interest Capitalization .. 88,013 |.
38379R-CB-7 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_15-188  3.000% 07/16/57 . 09/01/2023 Interest Capitalization .. 42,358 |.
38379R-DE-0 . .. | GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 09/01/2023 Interest Capitalization .. 32,686 |.
3837R-LB-7 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-3  2.917% 09/16/58 .....ceeeremeieeeeeinniieeeeenniieeeeee | cvvvvinniinenns feennd 09/01/2023 ..... Interest Capitalization ..110,303 |...
38379U-3M-6 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_16-169  3.000% 06/16/58 ........cevvvvvvvnnirviiinnniniiniinn | eeveeeniiieeens foanid 09/01/2023 ..... Interest Capitalization ... 28,041 |...
38379U-M5-2 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_16-119  3.000% 04/16/58 .......eeeeeeeemmniieeeceniiieeeeee | vevvvvniiieeens feennd 09/01/2023 ..... Interest Capitalization ... 46,021 |...
38379U-0D-1 ......... GNMA_16-56 GOVERNMENT NATIONAL MORTGAGE A 3.352% 03/16/57 09/01/2023 ..... Interest Capitalization ... 79,700 |...
38379U-SM-9 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A  3.381% 04/16/58 .. 09/01/2023 ..... Interest Capitalization ... 78,101 |...
38379U-V6-0 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_16-151  3.000% 06/16/58 . 09/01/2023 ..... Interest Capitalization ... 82,441 |...
38380A-H2-6 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_16-130  2.721% 03/16/57 . 09/01/2023 ..... Interest Capitalization ...96,086 |...
38380J-AR-9 GOVERNMENT NATIONAL MORTGAGE A GNMA_17-159  2.750% 06/16/59 09/01/2023 ..... Interest Capitalization .. 41,565 |...
38380J-G5-1 . ..| GOVERNMENT NATIONAL MORTGAGE A GOVERNVENT NATIONAL MORTGAGE A  2.779% 04/16/54 09/01/2023 Interest Capitalization .. 55,943 |.
38380J-N4-6 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_18-74  3.000% 03/16/60 .. 09/01/2023 Interest Capitalization .. 93,523 |.
38380J-TN-0 . .| GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A  2.500% 01/16/60 09/01/2023 Interest Capitalization .. 31,418 |.

38380J-XA-1 . .| GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A
38380J-XV-5 . .. | GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A
38380M-CE-9 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A

2.700% 05/16/60 ..
2.500% 01/16/60 ..

Interest Capitalization ..
Interest Capitalization ..

62,843 |.
16,002 |.

3.000% 08/16/60 .......ccvvvn | wevmrnnneenennn fenisd 09/01/2023 ..... Interest Capitalization LG 87,122
38380M-JG-7 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_18-117  2.750% 06/16/60 .......eeeeemmeeeeeeeemneineeeennne | cevvviniinnnns feennd 09/01/2023 ..... Interest Capitalization .. 47,215 |
38380M-MM-0 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.000% 07/16/60 ......cocevee | covvvennnnnenns |ounnd 09/01/2023 ..... Interest Capitalization ..60,681 |...
38380M-TQ-4 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_18-141  3.100% 08/16/60 ......oeeeevvuuuneeeemmnnnnnaaeennnns | cvvvvennnnnnns Jeennsd 09/01/2023 ..... Interest Capitalization ........cceuiiiiiiiiieiiiiiiiiiia e ciiiaeeeerrennaeeernnnnnassenrnnnnnasannnne [onseennennnsseernnnnnssseennnnnaaes [reeernnnnneseernnnnneeeeees 49,980 |ouriiiiiiiiiiiiiinnnnnnnn. 45,980
0109999999. Subtotal - Bonds - U.S. Governments 1,887,138 1,887,138
3136A4-6B-0 ......... FANNIE MAE FNMA_12-37 FANNIE MAE FNMA_12-37  4.000% 04/25/42 ......ccomvmieeeeeennieeeeeennees | eevvviniiieenns feennd 09/01/2023 ..... Interest Capitalization ... 31,447 |. L..31,447 ...
3136A6-BG-8 ......... FANNIE MAE FNMA_12-52 FANNIE MAE FNMA_12-52  4.000% 05/25/42 .......cevvvivvvnniiiiiinnniininiine | ceeeveniieeens il 09/01/2023 ..... Interest Capitalization ... 15,265 |.

S137AN-JY-2 ......... FREDDIE MAC FHLMC_4013 FREDDIE MAC FHLMC_4013  3.500% 03/15/42 .......cevvumieieeemnnniaeeeeennns | cevvvvniiennnn feennd 09/01/2023 ..... Interest Capitalization .... 6,501 |

31396L-X3-9 ......... FNVA 06-113  5.500% 12/25/36 [ IO R 09/01/2023 ..... Interest Capitalization ... 20,941 |

31398K-AQ-3 ......... FEDERAL HOME LOAN MORTGAGE COR FHLMC_3589  4.500% 10/15/39 ......ceeevrusieermmnnnneerennnnnees | cvvvvrnnnnnnes Jennsdd 09/01/2023 ..... Interest Capitalization ........cceeiiiiiiiiiiiiieiiiiiiie e i e iiiiesseerrnnnaeeerrnnnnasseennennnaseernns [oeseeennnnnnssernnnnnsseernnnnnaee [oreernnnnnsseennnnnnaseeeenes 5,633

0909999999. Subtotal - Bonds - U.S. Special Revenues 79,787 79,787
05348E-BB—4 ......... AVALONBAY COMMUNITIES INC  4.150% 07/01/47 oeeveeeeeeeeeee e eeeeeeeeeeeennnns | cevvviniiinnnns [eennid 07/10/2023 ..... SUNEFUST BANKS INC evvreiieeeieeeie e e e eee e e e ee s e e e ee e e e e e e enn e e e e eenna s e e e eennnnneeeeennnnn [eeeernnnnnereernnnnaaeeernnnnnneees [oeernnnnneeeennnnnneeee 1,680,753 | 2,010,000 |...
103730-BG—4 ......... BP CAPITAL MARKETS AMERICA INC ~ 3.000% 02/24/50 ......eoviiiiiinnniiiiiiiiiinnieiiiiiinneeeeviinees | eeeevenniieenes fonnid 09/11/2023 ..... T Y RO RSPUPPPPR Y.L -7 £ FO . 2,360,000 |...
12510H-AT-7 CAPITAL AUTOMOTIVE REIT CAUTO_ Series 144A  6.500% 09/15/53 .....euveeeemmiiieeeeeniiieeeeenne | evvvviniiinenns Jeennd 09/14/2023 ..... SMBC NIKKO SECURITIES Al . ...10,000,000 |...
23338V-AT-3 . ..|DTE ELECTRIC CO  5.400% 04/01/53 ...evvvvniiiiiiiiniieciininnnns 08/24/2023 ROBERT BAIRD & COMPANY . .. 5,000,000 |.
26884A-BB-8 . ..|ERP OPER LP ERP OPERATING LIMITED PARTNERS  4.500% 07/01/44 . 07/05/2023 WELLS FARGO BANK ... 2,200,000 |.
341081-GM-3 . ..| FLORIDA PONER AND LIGHT CO  5.300% 04/01/53 .......cccvvvnnnnns 08/09/2023 BANC OF AMERICA SECURITIES LLC 3,000,000 |.
380881-FG-2 . ..| GOLDEN CREDIT CARD TRUST GCCT_ Series 144A  2.660% 01/15/29 . 08/15/2023 ROYAL BANK OF CANADA ... 2,406,000 |.
44328U-AD-8 . .. |HPEFS EQUIPMENT TRUST HPEFS_23 Series 144A  6.250% 01/21/31 . 09/19/2023 WELLS FARGO BANK ... 4,750,000 |.
44328U-AE-6 ......... HPEFS EQUIPMENT TRUST HPEFS_23 Series 144A  6.480% 01/21/31 ..oeeeieeiiiiiieeeeeieeeceeneees | s e 09/19/2023 ..... WELLS FARGO BANK ... 3,999,177 |eeeiieiieeiieeees 4,000,000 |...
45138L-BH-5 ......... IDAHO POWER COMPANY  5.500% 03/15/53 ...ivivviiiiiiiiiiiiniiiciiiiesseeciniseeecreni s snnnnne s | neeeeeeennnns [oeeend 08/31/2023 ..... SANTANDER US CAPITAL MARKETS L .. 6,122,315 |ovveiiiiiiiiiis 6,200,000 |...
478165-AH-6 ......... SC JOHNSON & SON INC Series 144A  4.750% 10/15/46 JU P R 08/24/2023 ..... CITIGROUP GLOBAL MARKETS e 4,391,700 |eeveeeieeinnieees 5,000,000 |...
502431-AR-0 ......... HARRIS CORP  5.600% 07/31/53 .evvuuiiiiirniiiiiiiiuiiiiiiiisiisiisiissnsneserssnnsessrrsssnssnssrnnes | aeeeeennnnaenes |oosnsd 08/03/2023 ..... J.P. MORGAN SECURITIES INC ..eveuuiiiiuuunnniiiiiuunniiiiiesunsississnnnssessnsssnssrsrnnsnnnsssernsnnss  [oosressnnssssenssnnsesssrnnnnsnsee |ooressnsssssrnsnnnsnnes 2,403,573 |.. .o 2,451,000
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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
571748-BV-3 .........|MARSH & MCLENNAN CO INC  5.700% 09/15/53 ....eeeeeemieeeeimnnaeeeeemnneeeeeennneeeeeennneeeeeene | cevvninnnenennn [oeeead 09/06/2023 ..... BANC OF AMERICA SECURITIES LLC ..ueeeeeueeeeeeenni e eeeennie e e e eeenee e e e eeenn e e e eeennnseeeeennnnnns eeeennnnseeeennnnnseeeennnnnaerees Joernnnnanneennnnnannees 4,985,000 |.eevvuniieeinnnins 5,000,000 |... 1.G FE
655844-CS-5 ......... [NORFOLK SOUTHERN CORPORATION ~ 5.350% 08/01/54 ......ceevvveniiiiiiiiiiiiiiniiinieeeiiiineeevinnnns [ eeennineeeeenns foennd 07/31/2023 ..... WELLS FARGO BANK 2,982,480 |..evvunniiiiiiniins 3,000,000 |...
744560-CP-9 ......... |PUBLIC SERVICE ELECTRIC AND PUBLIC SERVICE ELECTRIC AND GA  5.450% 08/01/53 .....ccovvueeveee | vevvnnnininnnn feennnd 09/07/2023 ..... WELLS FARGO BANK ..t eeeeeetee et e et s e et e e e e e e e s e e eenne e e e e emnnneeeeernnnnaeeennnnnnneee reeennnnaseeeenmnnnseeeennnnnaenees Joemmnnaaneeennnnnannees 4,962,600 |..evvuniiieiniiins 5,000,000 |...
873050-CN-9 . .. [ TTX COMPANY Series 144A  4.600% 02/01/49 ....euviiiiiiiiiiiiiiiiiiiiininiciiinenrccniineeenennis | eeeveenieeees fonndd 08/10/2023 ..... Suntrust Banks INC ...euuueniiiiiiiiiiiiiiiii s [ereerrrn e nreniees [eerrenenneeeene 1,478,070 | 1,647,000 |...
87612E-BR-6 ......... TARGET CORPORATION ~ 4.800% 01/15/53 ....eeeeeieneeeeeeenneeeeeeeeneeeeeeenneeeeeennnneeeennnnnnees | oevvvnnnninnnns Jonnid 08/03/2023 ..... MORGAN STANLEY ...t e e e e et e e e et e e e e e s e e e e e s e e e e e e e e e e ennn e e e e e nnnnneeeeennnnnnes [oeeernnnnnereermnnnaneeernnnnnnenee [reernnnnneeeeennnnnaees 2,200,450 |ooeiiiiiiiiiiniiiinnes 2,500,000 |...
92348V-AA-T ......... VERIZON MASTER TRUST VZMT_23-6 Series 144A  5.350% 09/22/31 .....cccvvvvrnviiiiinnnniiiiiinninnns | eeeeveniiieeens il 09/12/2023 ..... CITIGROUP GLOBAL MARKETS .....evvuuniiiiiiiiniiiiiniii e e siiniis s s crsnis s s srsnni s s snnnnnsssssnnnnns [oreernnninnneermnnnnnnennnnnnnees foevrennnnneeennenns 1,999,310 |, 8,000,000 |...
927804-GN-8 VIRGINIA ELECTRIC AND POWER VIRGINIA ELECTRIC AND POWER CO  5.700% 08/15/53 .....cevvveeeeee | vevvvrnnnnnnns eennd 08/08/2023 ..... SMBC NIKKO SECURITIES Al -.eeeeeeeeeeeeeeee e e e e e e eee e e e e e e e e e emnn s e e e eennnneeeeennnn [eeeernnnnnnseernnnnnnseeennnnnneeee [oeeennnnnneeeennnnneees 2,491,050 |oooiiiiiiiiiiiiiinnis 2,500,000 |...
478375-AL-2 . ..| JOHNSON CONTROLS INTERNATIONAL JOHNSON CONTROLS INTERNATIONAL ~ 4.625% 07/02/44 Suntrust Banks Inc ... 2,500,000
716973-AG-7 . ..|PFIZER INC  5.300% 05/19/53 ........... Suntrust Banks Inc ,819, 5,000,000
N5828#-AC-4 ......... MODEC FINANCE BV 4.330% 12/22/26 ... . Taxable Exchange P T 5,000,000 [. 5,000,000 |... ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 85,668,664 89,524,000 612,881 XXX
2509999997. Total - Bonds - Part 3 87,635,589 91,490,925 612,881 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 87,635,589 91,490,925 612,881 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX

6009999999 - Totals 87,635,589 XXX 612,881 XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

..3136A7-HV-7

FANNIE MAE FNVA_12-67 FANNIE MAE FNMA_12—6.7.
3.500% 07/26/42

. 09/01/2023

. | Paydown ...

. | Paydown ...

. 07/25/2042 .

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
..36225B-ZA-9 | GINNIE MAE | POOL #781637  4.500% 07/15/33 |....... . 09/01/2023 . | Paydoun ... ... 10,254 ... 10,254 ... 9,793 |.... ..10,254 |.. . 07/15/2083 . [1.A ........
..3837311-8G-8 | GNMA 09-63 GNMA_09-63  5.500% 03/16/51 ..... [....... . 09/01/2023 . |Paydown .......cooeveeiiiins Joeniiiiniiinis e 3,260 ... 3,261 L3175 | ... 3,261 . 03/16/2051 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A  5.695%
P T (R I I R [ U [P . 09/01/2023 . | Paydoun ... ... 20,944 ...20,944 ...20,312 |.... ..20,944 |.. . 11/16/2043 . [1.A ........
..38373M-KV-1 | GNMA 04-10 2004-10 Z  5.648% 01/16/44 ...... |....... . 09/01/2023 . |Paydoun ......cooeveiiiiiins i e 7,976 ... 7,976 L1716 .. 7,976 |.. . 01/16/2044 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2003-72 Z
..38374B-0R-7 |5.412% 11/16/45 .......ooooeeiiiinnii [ . 09/01/2023 . |Paydoun ......coooeeiiiiiins foveiiiinnnins e, 30,644 |............ 39,644 |............ 40,387 |..cooeennns 40,245 |..oovvnennnnne [V R (IR0 [V R [(IORD ) [ R 39,644 . 11/16/2045 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2004-12 Z
.. 38374F-DU-5 |5.581% 03/16/46 .......covvvvvvviviiiiiiiiiiiiiinins [ . 09/01/2023 . | Paydown . 03/16/2046 . [1.A ........
.. 38374G-5K-4 | GM 04-43 2004-43 Z  4.500% 06/16/44 ......... [....... . 09/01/2023 . | Paydoun ... . 06/16/2044 . [1.A ........
..38374G-CG-5 |GNMA 04-23 2004-23 Z  5.757% 03/16/44 ....... [....... . 09/01/2023 . | Paydoun ... . 03/16/2044 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-90
..38376G-AZ-3 |5.600% 04/16/51 .....eevvvvvverrnnnninniniiiniinnnns [ eeeeenn . 09/01/2023 . |Paydoun ......oooeeeeiiiiins Joreniiiniis e 1,883 e 1,883 | 1546 [ 1552 [l O e 3T 0 BT 0 e 1883 [0 o0 [0 59 |. 04/16/2051 . [1.A ........
GOVERNMENT NATIONAL MOTGAGE AS GNMA_09-106
..38376J-EZ-3 |4.500% 11/20/39 ...coovveiiiiiiiiiii [ . 09/01/2023 . |Paydoun ......coooeeiiiiiins foveiiiinnnins e, M4.797 |l 4797 | 43,644 |............ 44152 [ [ R 645 |..ooiiiiiienns [ R 645 |.oooiiiiinnnns [ R 797 [ (VR [V R [V 1,341 | 11/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNR 2009-104
..38376J-JV-7 5.000% 11/20/39 ...eevvvviiiiiiiiiiiiiiiiiiiiiiiiins [ . 09/01/2023 . |Paydown .....oooeeeiiiiiiins Jooeeeieeeeeieeeeeens | 65,872 |............ 65,872 |............ 64,168 |............ 64,870 |......ceeeenens [V PP 1,002 fo.oeeeeneeeees [V PP 1,002 fo.oeeeeneeeees [ PP 65,872 |.......ceeenns 0 fooeiinnnnnnes [ PP [ 2,197 |. 11/20/2039 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 277,380 277,381 265,216 269,917 0 7,464 0 7,464 0 277,381 0 0 0 9,352 XXX XXX
Redemption 100.0000
..718286-BC-0 |PHILIPPINE REPUBLIC OF  7.500% 09/25/24 .... |D..... | 09/25/2023 . | ... |evviiiiiiiiiiiiiiies feiiiins 154,338 |........... 154,333 |..ooeee.. 149,333 |........... 102,473 |.oooeeeennn 0 ooeeennn 51,861 |ovvvveerennnens 0 Joeeennn 51,861 |ovvvveveennnens [V PO 154,333 [.oooiiiinnnns [ 0 Joeeeeeeeeeenn [ 11,574 |. 09/25/2024 . [2.B FE ....
0309999999. Subtotal - Bonds - All Other Governments 154,333 154,333 149,333 102,473 0 51,861 0 51,861 0 154,333 0 0 0 11,574 XXX XXX
..656867-SF-7 |NORFOLK VA NORFOLK VA 4.955% 08/01/37 ..... | ....... | 08/01/2023 . |Ca|| 100.0000 ..... | .......................... 7,275,000 |........ 7,275,000 |........ 7,275,000 |........ 7,275,000 |.oooeiiiennn. 0 Joeeeeeeeieenn [ 0 Joeeeeeeieeenn [ 0 fooeeennn 7,275,000 f.oooiiiiiinnns [ 0 Joeeeeeeeeens 0 foennnne 360,476 |. 08/01/2037 . |1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 7,275,000 7,275,000 7,275,000 7,275,000 0 0 0 0 0 7,275,000 0 0 0 360,476 XXX XXX
..313373-A6-5 |FHLMC 1663 1663 ZB  6.750% 01/15/24 ......... [....... . 09/01/2023 . |Paydoun .......cooeeeeiiiins Joeniniiiiiiiis e 606 |................ 606 [o.evviiininnns A PO (107 [V FUSURRRRR L 0 | L3 0 e 606 |[...evvvrrrnnns (VO 0 | [V 27 [. 01/15/2024 . |1.A ........
..3133T4-NZ-5 |FREDDIE MAC 1694 Z  6.500% 03/15/24 ......... [....... . 09/01/2023 . |Paydoun ......coooeeiiiiiins foneniiiii e 84 | 84 |, 79 foeeeiiiiiininne 83 [ [V T [V T [ 84 | (VR [V R [V 4 . 03/15/2024 . [1.A ........
FANNIE MAE FNMA_11-115 2011-115  3.500%
L3186AT-I6-8 | 11/25/41 oo [ . 09/01/2023 . |Paydoun .....ccooeveeiiiiins foeeiiiiniis e 11,216 |...eeeeeeee 1,216 |oeeeeeeeenes 10,342 |............ 10,670 [o.eeveeennnneee [ R 546 |ooeviiiiiiinns [V R 546 |ooeviiiiiinnns [ R 11,216 [oveeeeeiiinnnes (VR [V R [V 262 |. 11/25/2041 . [1.A ........
FNMA_12-18 FANNIE MAE FNMA_12-18  4.000%
..3136A4-SR-1 | 03/25/42 ... . 09/01/2023 . 03/25/2042 . [1.A ........

..3137A0-BA-2 | FREDDIE MAC FHLMC 3701  4.500% 07/15/40 . 09/01/2023 . | Paydoun . 07/15/2040 .

..3137A8-QC-5 | FREDDIE MAC FHLMC 3841  4.000% 04/15/41 .. 09/01/2023 . | Paydoun . 04/15/2041 .

..3137A9-EU-6 | FREDDIE MAC FHLMC 3840  4.000% 04/15/41 .... |....... . 09/01/2023 . |Paydown ... . 04/15/2041 .

..3137AF-T2-8 |FREDDIE MAC FHLMC 3919 ZJ  4.000% 09/15/41 |....... . 09/01/2023 . |Paydown . 09/15/2041 .
FREDDIE MAC FHR_4001 FREDDIE MAC FHR_4001

..3137AL-CF-4 |3.500% 02/15/42 ...eevvviieeaiiiiieceiiieeees e . 09/01/2023 . [Paydown ......ccvveiiiiiiis feeeeeeiis e 17,128 | 17,128 |.oooeeeis 17,290 |....eeeeees 17,207 |eweeeeennns 0 fooeeiennns (4°) ) R 0 foeeeennns (4D R 0 [ 7,128 oot [ IR 0 foreeieennis 0 [ 444 . 02/15/2042 . |1.A ........
FREDDIE MAC FHLMC_4019 FREDDIE MAC FHLMC_4019

.. 3137AN-2C-8 |4.000% 03/15/42 ....coeevviiiiaiiiiiiiieceiiiees | . 09/01/2023 . [Paydown .....cccevveiiiiiiis feeeeeeiiies e 56,085 |[............ 56,085 |............ 55,084 f............ 55,975 [.eoeeeennnis 0 fooeeiennns M |l 0 [ M |l 0 [ 56,085 |...oeuviieenns [ IR [V R, [ R 1,500 (. 03/15/2042 . |1.A ........
FREDDIE MAC FHLMC_12-4039 FREDDIE MAC

..3137AQ-PA-0 | FHLMC_12-4039  3.000% 05/15/42 .........eeeees | vueennn . 09/01/2023 . [Paydown ......ccvveiiiiiiis feeeeeeiis e 14,9689 |............ 14,059 |........... 15,102 |l 15,063 |..ccenneeeee. 0 fooeeiennns (94) | 0 foeeeennns (94) | 0 [ 14,969 | [ IR 0 foreeieennis 0 [ 209 |. 05/15/2042 . |1.A ........
FREDDIE MAC FHLMC_4057 FREDDIE MAC FHLMC_4057

.. 3137AR-H3-3 |83.500% 06/15/42 ...oooveeriiiieiiiiiiieeeiiies e . 00/01/2023 . [Paydown .....cocuviiiiiiiis feeneeeii e L[V 940 foeiiieiies [T R, W4 |l 0 foreeeeennns ()] PO 0 foreeiennis ()] PO 0 [ 940 foeereennns [ IR 0 foreeieennis (0 PO 22 |.06/15/2042 . |1.A ........
FREDDIE MAC FHLMC_12-4083 FREDDIE MAC

..3137AS-2N-3 | FHLMC_12-4083  3.500% 07/15/42 ....ceenvrriies | eeennn . 09/01/2023 . [Paydown .....ccceviiiiiiiiis [ [ 287,768 |.......... 287,768 |........... 206,213 |........... 201,961 [.oooeeennnis 0 foeeees (4,193) |..cenrnienenn. 0 foeeenes (4,193) |..cenrrienen. 0 foeeennns 287,768 |....ceevneeenn [ IR 0 foreeieennis [ R 6,667 |. 07/15/2042 . |1.A ........

..3137BL-XK-9 | FREDDIE MAC FHLMC_15-4531 ~ 3.500% 11/15/45 |....... . 09/01/2023 . [Paydown ....ooovviiiiieniis foeneeniiiiiiniein [, 26,419 | 26,419 |............ 27,331 | 27,154 | 0 foeeeenns (738) fervevraianns 0 s (738) ferveraaiannns 0 foreeians 26,419 |oiieeiens (U IO [V T [V IO 582 [. 11/15/2045 . |1.A ........
FANNIEMAE WHOLE LOAN FNW 01-W2  6.089%

..313920-XZ-8 | 10/25/31 oo [ e . 09/01/2023 . [Paydown ...ocooviniieiienn foreeneniiiiinnn e 3,227 foeeeeenns 3,227 orvrrannnn 3,520 |viiiinnnn 3,357 | 0 foeeeeenns (130) |+ eevvveneaannn 0 s (130) |+ eevvvnriaannn 0 foreieians 3,227 |oeeeiiiiiennn (U IO [V OO [V PO 131 |. 10/25/2031 . [1.A ........

.. 31302M-EM-0 |FHLT 04-1 T-41 2A  4.664% 07/25/82 .eveeeee | ooeee . 08/01/2023 . [Paydown ....oeeeuveeeeeeie e o 869 |.....ooooo..... 869 |.eeenee.. 902 [ 882 [..ooeennnnnn. 0 foreeennn. (13) | 0 [ (1K) O 0 [, 869 |....coeen.... 0 loeeeeiee 0 [, 0 loveeeiie. 25 |. 07/25/2032 . |1.A ........
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..31393B-U5-2 |FNI 03-6 2003-W6 2A4 ~ 5.204% 09/25/42 ....... |....... . 09/01/2023 . |Paydoun ......coooeeiiiiiins foveiiiinnnins e, 19,451 |ooooeeeees 19,451 |........... 19,338 |............ 19,383 |....ooooeeis [V R (-7 RO [V (-7 R [ R 19,451 | (VR [V R [V 665 |. 09/25/2042 . [1.A ........
FANNIE MAE FNMA 03-86 AGENCY CMO 03-86
.. 31393E-F6-1 |5.500% 09/25/33 ....oevvvnnnniniinis [ eeeenn . 09/01/2023 . | Paydown , , , 74 |0 3B 0 0 0 . 09/25/2083 . [1.A ........
..31393E-LF-4 |FNW 03-12 2003-1i12 1A8  4.550% 06/25/43 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/25/2043 . [1.A ........
..31393N-TE-9 | FHLMC_T-55 T-55 1A1C  6.500% 03/25/43 ....... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/25/2043 . [1.A ........
..31394M-5K-2 | FREDDIE MAC FHLMC 2706  4.500% 11/15/33 .... |....... . 09/01/2023 . | Paydoun ... . .0 . 0 0 . 11/15/2033 . [1.A ........
..31395F-B8-6 | FREDDIE MAC FHLMC 2836  4.500% 08/15/34 .... |....... . 09/01/2023 . | Paydoun ... . ...25,962 |.... .0 . 0 . .. 0 . 08/15/2034 . [1.A ........
..31396H-GE-4 | FREDDIE MAC FHLMC 2869  4.500% 10/15/34 .... |....... . 09/01/2023 . | Paydoun ... ...10,505 ....9,929 |.... .0 . 0 ..10,505 |.. 0 . 10/15/2034 . [1.A ........
..31395T-UK-8 | FREDDIE MAC FHLMC 2976 ~ 4.500% 05/15/35 .... |....... . 09/01/2023 . | Paydoun ... ....6,707 ....6,447 |.... .0 . .0 . ...6,707 |.. .0 . . 05/15/2035 . [1.A ........
FREDDIE MAC REFERENCE REMIC FH  5.500%
.. 31306C-3Y-4 | 10/15/35 oo [ . 09/01/2023 . | Paydoun ... ...38,845 ...38,989 |.... .0 . 0 ..38.,845 |.. 0 . 10/15/2035 .
..31396W-4F-0 | FANNIE MAE FNMA 07-82  5.000% 08/25/37 09/01/2023 . |Paydown ..159,303 .. 149,759 |. 0 0| .159,303 0| . 08/25/2037 .
..31306Y-52-9 | FANNIE MAE FNMA 08-26  5.000% 04/25/38 09/01/2023 . |Paydown 0 0| 0| . 04/25/2038 .
..31397G-FM-7 | FREDDIE MAC FHLMC 3298  5.000% 02/15/37 .. 09/01/2023 . |Paydown 0 0| 0| . 02/15/2037 .
..31397J-6K-5 |FREDDIE MAC FHLMC 3331  5.000% 02/15/36 .. 09/01/2023 . |Paydown 0 0| 0| . 02/15/2036 .
..31397J-TA-2 | FHLMC 3342  5.000% 06/15/37 09/01/2023 . |Paydown 0 0| 0| . 06/15/2037 .
..313970-GR-3 |FANNIE MAE FNMA 11-2  4.000% 02/25/41 ...... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2041 .
..31397Y-FU-0 | FREDDIE MAC FHLMC 3488  5.500% 12/15/34 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2034 .
..31398F-2F-7 |FANNIE MAE FNMA 09-89  4.500% 11/25/39 ..... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/25/2039 .
..31398F-YE-5 |FANNIE MAE FNMA 09-93  4.500% 11/26/39 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/25/2039 .
..31398G-4C-0 |FANNIE MAE FNMA 10-3  5.500% 02/25/40 ...... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2040 .
..31398G-R0-4 |FANNIE MAE FNMA 09-111  5.000% 01/25/40 .... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2040 .
..31398G-XM-6 | FANNIE MAE FNMA 09-107  5.000% 01/25/40 .... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 01/25/2040 .
..31398L-PN-2 | FREDDIE MAC FHLMC 3606  5.000% 04/15/36 ... . |- 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/15/2036 .
..31398L-WR-5 |FREDDIE MAC FHLMC 3627  5.000% 01/15/40 .. 09/01/2023 . |Paydown 0 0| 0| . 01/15/2040 .
..31398L-XS-2 |FREDDIE MAC FHLMC 3622  5.500% 05/15/36 .. 09/01/2023 . |Paydown 0 0| 0| . 05/15/2036 .
..31398M-UA-2 | FANNIE MAE FNMA 10-21  4.500% 03/25/40 ... 09/01/2023 . |Paydown 0 0| 0| . 03/25/2040 .
..31398P-HA-0 | FANNIE MAE FNMA 10-35  4.500% 04/25/40 ..... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2040 .
..31398P-119-6 | FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 09/01/2023 . | Paydoun ... .51 .. .0 . 0 0 . 05/25/2040 .
..31398P-IA-3 | FANNIE MAE FNMA_10-44 ~ 4.500% 05/25/40 ..... |....... . 09/01/2023 . | Paydoun ... 28,079 |.... .0 . 0 0 . 056/25/2040 .
..31398R-2P-9 |FANNIE MAE FNMA 10-79  4.000% 07/25/40 ..... |....... . 09/01/2023 . | Paydoun ... 13,973 |.... .0 . 0 0 . 07/25/2040 .
..313988-2T-9 | FANNIE MAE FNMA 10-152  3.000% 08/25/40 .... |....... . 09/01/2023 . | Paydoun ... ...768 |.... .0 . .0 . .0 . . 08/25/2040 .
FANNIE MAE FNMA 10-148 FNMA_10-148  4.000%
L 313988-6H-2 | 01/25/41 oo [ . 09/01/2023 . | Paydoun ... . ... 12,382 |.... .0 . 0 . . 0 . 01/25/2041 . [1.A ........
..31398S-GF-4 |FANNIE MAE FNMA 10-129  4.500% 11/25/40 .... |....... . 09/01/2023 . |Paydoun ......cooeeeeiiiiins v e 5,919 ....5,498 |.... .0 . 0 ...5,919 |.. 0 . 11/25/2040 . [1.A ........
..313985-KG-7 |FANNIE MAE FNMA 10-142  4.000% 12/25/40 .... |....... . 09/01/2023 . |Paydown .......oceeveiiiiins foeviiininieiens e 8,907 ....8,283 |.... R ) .0 . 0 ...8,907 |.. 0 . 12/25/2040 . (1.A ........
..31398T-7B-1 |FANNIE MAE FNMA 10-113  4.000% 10/25/40 . 09/01/2023 . |Paydown .. 285,898 ..285,898 ..267,190 |. ..277,585 |. ..8,343 | 0 0| .285,8%8 0| . 10/25/2040 . [1.A .
..31398T-SF-9 | FANNIE MAE FNMA 10-93  4.500% 08/25/40 ... 09/01/2023 . |Paydown .. 146,551 .. 146,551 .. 141,249 | ..143,060 |. ..3,491 0 0| .146,551 0| . 08/25/2040 . 1.A .
..31398T-1IK-3 | FANNIE MAE FNMA 10-84  4.500% 08/25/40 09/01/2023 . |Paydown ..9,888 .9,888 .9,510 |. .9,629 |. . 258 | 0 0| .9,888 0| . 08/25/2040 . [1.A .
..31410G-RM-7 | FANNIE MAE POOL # 888892  7.500% 11/01/37 . . |- 09/01/2023 . | Paydown . 348 .348 373 | .369 |.. . (20) ] 0 0| .348 0| . 1170172037 . [1.A .
SAN DIEGO CNTY CALIF REGL ARPT  5.000%
. 79739G-EQ-5 07/01/32 wvvvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ . 07/03/2023 . | Call 100.0000 ... fooeeeiiiiiiiiiiiiins oo 4,585,000 |........ 4,585,000 |........ 4,756,086 |........ 4,595,986 |............... 0 fenn (10,986) |..evvverrnnenes 0 0 fooeeennn 4,585,000 [...coeeiiennnns [ 0 Joeeeeeeeeens 0 fooennnne 229,250 |. 07/01/2032 . [1.E FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 7,697,851 7,697,851 7,718,625 7,632,747 0 65,107 0 65,107 0 7,697,851 0 0 0 323,350 XXX XXX
BXG RECEIVABLES NOTE TRUST BXG Series 144A
..05607B-AA-9 12.950% 10/04/32 ....cooeviiiiiiiiiiiiiiiiiiiieieeees [ . 09/02/2023 . |Paydoun .......ooooeeeiiiins |eveniiiininis e, 168,226 |........... 168,226 |........... 168,222 |........... 168,220 [..oevvvvvennnns [V L [V L [V R 168,226 |............... (VR [V R [V 3,290 |. 10/04/2032 . |1.F FE ....
BXG RECEIVABLES NOTE TRUST BXG Series 144A
.. 12434K-AB-2 |4.610% 09/28/37 ...oevvvvvviiiiiiiiiiiiiiiiiiiiiiins [ . 09/28/2023 . | Paydoun ... .. 212,337 212,337 212,285 |...........212,291 |.... .212,337 .. ..6,505 |. 09/28/2037 . [1.G FE ....
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CAPITAL AUTOMOTIVE REIT CAUTO_ Series 144A
. 12479R-AE-7 | 4.180% 04/15/47 .ovvvvvvvvviiiiiiiiiiiiiiiiiiiiiees [ . 09/25/2023 . |Paydoun ........oooeeiiiiiis |eniiiiiniii | 4,006,110 |[........ 4,006,110 |........ 4,108,766 |........ 4,027,837 [ovvvnrnnnnnnns [V RO (21,728) [cevvvvrennnnns 0 |ens (21,728) [cevvvvvernnnns 0 fnns 4,006,110 |.oeeveeeeeenns (VO 0 | [V 130,194 |. 04/15/2047 . |1.E FE ....
CAPITAL AUTOMOTIVE REIT CAUTO_ Series 144A
.. 12510H-AM-2 | 1.920% 08/15/51 ..ovvvviviiiiiiiiiiiiiiiiiiiiiiieens oo . 09/15/2023 . | Paydoun ... ... 3,958 3,957 i 3,958 |l 3,958 |.. . 08/15/2051 . [1.E FE ....
CAPITAL AUTOMOTIVE R
.. 12510H-AN-0 | 2.760% 08/15/51 ....evvvvvvvrrnrnnininnnnniniinniins [ eeeeen . 09/15/2023 . |Paydoun .......cooeeeiiiiins foeeiiiiininiins e 12,500 |...ooeneeee 12,500 |............ 12,497 |............ 12,497 |l 0 | I 0 | I [ SRR 12,500 [vvvvvvvnnnnns (VO 0 | [V 238 |. 08/15/2061 . [1.E FE ....
CAPITAL AUTOMOTIVE REIT CAUTO_ Series 144A
.. 12510H-AQ-3 |3.700% 03/15/52 ...oovvvveeiiiiieiiiiiieeeeeees [ . 09/15/2023 . |Paydoun ........ooovviiiiins Joeniiiiininiens e 10,000 |............ 10,000 [o.evvveennnnn 9,999 [oiiiiinnnnnn 9,999 o0 feeenn T 0 T [ SRR JLUNVVVR (VO 0 | [V 247 |. 03/15/2082 . [1.E FE ....
CCG RECEIVABLES TRUST CCG_22-1 Series 144A
. 126110-AB-1 |3.910% 07/16/29 .oovvvvveviviiiiiiiiiiiiiiiiieieens [ . 09/14/2023 . |Paydown ........oooeveiiiins |oeniiiiiniineens | 1,104,467 |........ 1,104,467 |........ 1,104,450 |........ 1,104,452 |.....oovvvnnnnn0 fovrvnnnnnnnna 14 0 s L3 0 fnns 1,104,467 |......ccnn (VO 0 | [V 28,482 |. 07/16/2029 . |1.A FE ....
CLI FUNDING LLC CLIF_20-1A Series 144A
.. 12563L-AP-2 |3.620% 09/18/45 ......oooeveiiiiiiiii [ . 09/18/2023 . |Paydown .........ooevveiiies |oeneiininnnninnnns [oeeeen.. 105,188 [, 105,188 |.......... 105,180 |...........106,179 [ooorrrrirennnn 0 forniniiiiiiinn8 o0 s 8 [ 0 eeeennn 105,188 [.vvvvvvvvnnnns (VO 0 | [V 2,538 |. 09/18/2045 .|2.B FE ....
CLI FUNDING VI LLC CLIF_20-3A  2.070%
.. 12563L-AS-6 | 10/18/45 O [P . 09/18/2023 . | Paydoun ... .... 175,000 .28 ) 175,000 |.. . 10/18/2045 . [1.F FE ....
.. 12502U-AV-4 | CSMLT_15-1 144A  3.801% 05/25/45 .. R R . 09/01/2023 . | Paydoun ... . (399) |... 31,114 ). . 05/25/2045 . [1.A ........
COMM MORTGAGE TRUST COMM_13-CR COMM MORTGAGI
..12626L-BN-1 | TRUST COMM_13-CR ~ 4.715% 08/10/50 ......ccccue [ornnnn . 08/01/2023 . |Paydoun .....ocoooeeeiiiiins e | 10,000,000 |...... 10,000,000 |....... 10,299,443 |....... 10,014,480 |............... [V R (14,480) [oovvvvvennnnns [V R (14,480) [eevvvvvennnnns 0 |..... 10,000,000 |.....evvvvnnees (VR [V R [V 286,369 |. 08/10/2050 . |1.A ........
COMM MORTGAGE TRUST COMM_14-CR  4.672%
.. 126300-BD-5 |02/10/47 ..oovvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiciieeens [ . 09/18/2023 . | ROBERT BAIRD & COMPANY  |...ccoeeeeeieniinnns |oeees 2,616,250 |........ 3,250,000 |........ 3,191,710 |........ 3,237,276 |....evvnnnnnene [V R 6,192 |l [V R 6,192 |l [V R 3,243,468 |.......oeeuee. 0 f..... (627,218) |...... (627,218) |........... 121,216 |. 02/10/2047 . [1.A ........
.. 12637L-AP-4 | CSMLT_15-2  3.870% 08/25/45 ........evvvvvvvnnns [eeeenn . 09/01/2023 . |Paydoun .......coovveiiiiins foeeeniiiiiiis e 51,843 |............ 51,843 [oennnnnne 52,801 | 52,529 [ouviiiiinnnnns [V USRI (686) [..vvvvnnnnnnnnn 0 s (686) [..vvvvnnnnnnnn [ SRR 51,843 [oooiiiiiinns (VO 0 | [V 1,333 |. 08/25/2045 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST C CREDIT SUISSE
..12648T-AA-7 | MORTGAGE TRUST C  3.500% 07/25/44 ........ccc. [.eeeenn . 09/01/2023 . |Paydoun .......cooeveiiiiins foeviiiiiiiinins e 4,94 |............ 4,954 [ 4,998 [.coounnnnnnn 4,984 [.oonnnnnns 0 e (2] O 0 s (2] O 0 e 4,954 [ooiiiiiininns (VO 0 | [V 116 |. 07/25/2044 . |1.A ........
Redemption 100.0000
..126650-AY-6 | CVS PASS-THROUGH TRUST ~ 5.361% 10/10/27 .... |....... . 09/10/2023 . | evveiiiiiiiniiniiiniiinninnns e | 39,381 |............ 39,381 [oeennnnnn 39,381 |t 39,381 |, 0 | (VO 0 | (VO [ SRR 39,381 [ooeiiiiiinnn (VO 0 | [V 1,483 |. 10/10/2027 . [2.B ........
CARMAX AUTO OWNER TRUST CARMX_ Series 144A
.. 14316N-AC-3 | 0.340% 12/15/25 .coeeeeeeeeeeeeeeeeee [ . 09/15/2023 . |Paydown ........oooeviiiiins |oeniiiiiiiiis e 943,274 |........... 943,274 |........... 919,655 |........... 925,068 |.......cevnee 0 fnns 18,207 [ovvvvvvnnnnns 0 s 18,207 [ovvvvvinnnnns 0 s 943,274 |ovvvvviinnnnns (VO 0 | [V 2,142 |. 12/15/2025 . |1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE CITIGROUP
..17321J-AF-1 | COMMERCIAL MORTGAGE ~ 4.649% 09/10/46 ........ [....... . 09/01/2023 . |Paydown ........ooeeeeiiiins Jeeiiiiiiniieen | 15,000,000 |....... 15,000,000 |....... 15,448,920 |....... 15,021,752 [ovvvvvnnnnnnne [V RO (21,752) |oeeeeeeees 0 |ens (21,752) |oeeeeeeees [V R 15,000,000 |......cceeeeent (VN 0 | 0 fennnnnne 480,540 . 09/10/2046 . |1.A ........
CONTINENTAL WIND LLC SERIES 144A  6.000% Redemption 100.0000
..212168-AA-6 | 02/28/33 .coeeiiiiiei [ . 08/31/2023 . | .. ... 85,657 ...86,657 ...92,706 |............89,966 |.... ..85,657 |.. . 02/28/2033 . (2.B FE ....
..22059#-AA-9 | CSOLAR IV SOUTH LLC ~ 5.371% 09/30/38 ........ [....... . 09/30/2023 . 191,504 |...........191,504 |...........191,504 |........... 191,594 |.............. [V FUSURRRRR (VO 0 | (VN 0 s 191,504 [...ooooiiiins (VO 0 | [V 7,718 . 09/30/2038 . |2.A PL ....
DB MASTER FINANCE LLC DNKN_19- Series 144A
..233046-AK-7 14.021% 05/20/49 ....ccoeeiiiiiiiii [ . 08/20/2023 . |Paydown .............coet ... 12,500 ...12,500 |.... . 05/20/2049 . (2.B FE ....
..254687-AH-9 | TWDC ENTERPRISES 18 CORP  7.550% 07/15/93 .. |....... . 07/17/2023 . | Call 103.0200 ..... . 1,030,200 01,031,237 |.... . 07/15/2093 . [1.G FE ....
DOMINOS PIZZA MASTER ISSUER LL Series 144A
.. 25755T-AL-4 |3.668% 10/25/49 ......cooeveeiiiiiiiinn [ . 07/25/2023 . |Paydoun .......oooeeeiiiiins foneiiiininis e 17,500 |............ 17,500 |.oeveeenns 17,500 |............ 17,500 . 10/25/2049 . 2.A FE ....
FX KETTLEMEN CITY CA CTL PA FEDEX CORP 4.35
..30281@-AA-3 19/30/32  4.350% 12/31/32 ..eevvviviiiiiiiiiiiiens [ . 09/30/2023 . | Various .......cceeeennnnnn forerrriininininnnns Joeeennns 249,168 |........... 249,168 |........... 249,168 |........... 249,168 . 12/31/2082 . (2.B ........
FLAGSTAR MORTGAGE TRUST FSMT_1 Series 144A
..33850T-AY-4 |3.941% 03/25/48 .......eevvnmmiiis [ oo . 09/01/2023 . |Paydoun ......coooeeiiiiiins foveiiiinnnins e, 25,831 ... 25,831 [oeeeeneeee 25,828 [oeuvennenee 25,814 |l [V 7 |l [V 7 |l [ R 25,831 [ooeeieiinnns (VR [V R [V 634 |. 03/25/2048 . [1.A ........
GBX LEASING GBXL_22-1 Series 144A  2.870%
..361528-AA-0 | 02/20/52 ..coooeiiiiiiiiiieiieeee [ . 09/20/2023 . |Paydoun .......oooeeiiiiiins feeeiiiiinnis e 81,068 |............ 81,068 |............ 81,029 |............ 81,034 |l [V FC ) IO [V FC N IO [ R 81,068 . 02/20/2052 . (1.F FE ....
GS MORTGAGE SECURITIES TRUST G GS MORTGAGE
..36198F-AM-4 | SECURITIES TRUST G 4.507% 08/10/46 ......... [....... . 07/01/2023 . |Paydoun .....coooeeeiiiinins e | 10,000,000 |...... 10,000,000 |....... 10,299,277 |....... 10,011,564 |...............0 | (11,564) |oovvvvvneennn 0 feveeenn (11,564) [onnnnnnnnnnnnnn 0 | 10,000,000 |.. . 08/10/2046 . [1.A ........
GS MORTGAGE SECURITIES TRUST G GS MORTGAGE
..36198F-AP-7 |SECURITIES TRUST G 4.882% 08/10/46 ......... [....... . 08/01/2023 . |Paydoun ......cooeveeviiiins fonininniii | 7,773,000 |........ 7,773,000 |........ 7,909,593 |........ 7,774,710 |oooeeeiinns [V R (1,710) feuvvnennnnnnnne [V R (1,710) feuvvnnnnnnnnnne [V R 7,773,000 . 08/10/2046 . [1.A ........
GS MORTGAGEBACKED SECURITIES T Series 144A
..36261H-AY-6 |2.588% 10/25/51 ..coooveeeiiiiieeiiii [ . 09/01/2023 . | Paydoun ... ... 48,244 ... 48,244 ...48,014 |............48,021 |.... .23 | ..48,244 |.. . 10/25/2051 . [1.A ........
GS MORTGAGEBACKED SE
.. 36263N-BK-0 |2.834% 05/28/52 .....ccoouunnniiniiiiiiiiiiiiiiies [ . 09/01/2023 . |Paydown .....oooeeeeiiiiiins Jooveieieeineeeeeeees | 63,852 |............ 63,852 |............ 62,655 |............ 62,691 | 0 Jeeeenns 1,162 [0 1,162 0 v, 63,852 [.....cceennnn 0 [ [ P [ 1,205 |. 05/28/2052 . [2.B ........
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JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46592A-BT-0 [3.858% 08/25/50 ...evvvvnvviiiininiiiiiiiiiinieeees | s . 09/01/2023 . |Paydonn ....ceuunveriiiinnnn Joevvniiininiiiiins feeneens 7,867 |fooieviennnnns 7,867 |oeeeiiannne 7,567 |oveeeennnnns 7574 | [ P 23 | (U PO 203 | [V PR 7,867 |ouenreeeennnnn (1 P [ PO [V 202 |. 08/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
L 4B592N-BI-5 [2.800% 11/25/51 .evvvvniiiiiiiiiiiiiiiiiiinieiiinn | s . 09/01/2023 . | Paydown ... ....94,443 ... 94,443 ...95,303 |[.... ..94,443 |.. . 11/25/2051 . |1.A ........
JP MORGAN MORTGAGE Ti
.. 46592T-BW-2 [2.852% 12/25/51 ..ovvivviiiiiiiiiiiiiicciiiiees | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 66,365 |........... 66,365 |............ 66,172 |oevvennnnne 66,113 |oveeeieienns [V P 7 R (U P 7 R (U P 66,365 . 12/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 465920-BY-1 [3.166% 02/25/52 ....cevvvvniiiiiiiiiniiiiiiiiinees | s . 09/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniiiniiiiiiiinees foeeieeeens 2,4% |oeennnnnnn 2,4% |........... 4122 | 44,054 |...oooviinnnnnn (U . (1,558) |vvveeninanne (U . (1,558) |evvenninnne (U P A2,4% |....ocvvnnnnnns (1 P [ PO [V 897 |. 02/25/2052 . |1.A ........
JACK IN THE BOX FUNDING LLC JA Series 144A
..466365-AE-3 [4.136% 02/26/52 ....ccevvvnviiiiiiiiiiiiiiiiiinees | s . 08/25/2023 . |Paydomn .....euniiiiiinnnns Jovnniniiieiiinees feeeneeeens 20,000 |............ 20,000 |oeeerunnnnns 20,000 |eeeennnnnns 20,000 |oeeeenniirinnns [ PO (VN P [ PO {1 P (U P 20,000 |.eeevunniinnns (1 P [ PO [V 620 |. 02/26/2052 . |2.B FE
JPNBB COMMERCIAL MORTGAGE SECU JPNBB
..46640L-AH-5 | COMMERCIAL MORTGAGE SECU  4.409% 08/15/46 . |....... . 07/17/2023 . |Paydoun ...ccvvvnvvviinnnnns Jovvnnnnieiiiiiinnes foeens 1,575,454 |........ 1,675,454 |........ 1,622,717 |........ 1,576,009 |.......ccevnnns (U (£S5 PO, (U [£5555) 1 (U . 1,575,454 |..ooovennnnnnns (VN P [ PO [V P 41,793 |. 08/15/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46644X-BC-5 |MORTGAGE TRUST JPMMT  6.651% 05/25/45 ....... |....... . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 170,670 |.......... 170,670 |........... 172,417 |eeeennnnne 171,931 [ooeeiiiiiinnnns (U . (1,261) [oonneiiinnnnns (U . (1,261) [oeneiiinnnnns (U 170,670 [.oeevevennnnns (VN P [ PO [V F 6,588 |. 05/25/2045 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46647E-BA-8 | MORTGAGE TRUST JPMMT  3.283% 10/25/46 ....... |....... . 09/01/2023 . |Paydonn ....cevunvvriiiinnnn fevenniininiiiiins feinns 188,809 |.......... 188,809 [...eennnnn. 193,102 |..ccvveeens 191,713 [ooeeiiiiiinnnns (U AR (2,903) |evveeninnenne [V A (2,903) |evveeninnnnne (U 188,809 [.....ccevnnnnns (1 P [ PO [V FO 4,136 |. 10/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46647J-AG-5 |MORTGAGE TRUST JPMMT ~ 3.500% 10/25/46 ....... |....... . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 75,252 |eeeennnnnns 75,252 |oeeiiiiine 75,281 |.ooviiiennns 75,225 |ooeeiiiiinnnnnn [ PO P P [ PR 27 | (U P 75,202 [ooeiiiiinnnnnns (1 P [ PO [V 1,813 |. 10/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46648U-AY-0 [3.863% 11/25/48 ...oovvvniiiiiiiiiiiiiiiiineeeees | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 66,387 |............ 66,387 |oeeuunnnnnn 68,065 |...euunnnnn. 67,803 |oueeniiiinnns (U . (1,416) [ooneiiiinnnnns (U . (1,416) [oeeiiinnnnnns (U P 66,387 |...ovuuniinnnn (VN P [ PO [V F 1,733 | 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46648U-AZ-7 [3.863% 11/25/48 ...oovveniiiiiiiiiiieiiiiineeeeen | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 19,433 [oeeenee 19,433 |............ 19,010 foeennnnnnne 19,060 [ooiivvennnnns [V P 373 | (U P 373 | (U P 19,433 | (VN P [ PO [V 507 |. 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
L ABBAH-AZ-5 [3.777% 12/25/48 ...oovveviviiviieiiiiiiiiineeeeen | s . 09/01/2023 . |Paydonn .....eueviriiinnnns Jovvniiniiniiiiinens feeeeeeeens 12,562 [ooeeeenne 12,562 |oeeeennnnnns 12,163 |ooeveennnnns 12,213 | [ P 349 | [V P 349 | (U P 12,562 |ovveninns (1 P [ PO [V 330 |. 12/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
..46652V-BT-1 [2.883% 08/25/51 .eevvveniiiiiiiiiiiiiiiiiineeeees | s . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 48,833 |....nnnn 48,833 |........een. 37,129 [ 37,217 |oeeviiiins (U . 11,616 |ooeeenennnnnns (U . 11,616 |ooeieeeennnnns (U P 48,833 [....ccevvnnnnns (1 P [ PO [V 939 [. 08/25/2051 . [1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
..46653P-BT-3 [2.838% 10/25/51 .evvvvnniiiiiiiiiiiiiiiiiineeeees | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 36,392 |oeennn 36,392 [......cce.e. 36,568 |............ 36,557 |.oivivrinnnnns (U (164) [covvnnnnnnnnnns (U (164) [oevnnievinnnnns (U P 36,392 [..ooocvvnnnnnns (VN P [ PO [V 689 |. 10/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46654K-BY-2 [3.029% 01/25/52 ....cevvvvvniiiiiiiiiiiiiiiiiiiines | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 66,434 |............ 66,434 |............ 62,519 [...covnennns 62,505 |..oeiviinnnnnns (U 3,929 [oooiiiiiinnnns (U 3,929 [oooiiiiiinnnns (U P 66,434 |........oeennnt (VN P [ PO [V F 1,342 |. 01/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46654T-CB-2 [3.117% 06/25/52 ...ovvvvnviiiiiniiiiiiiiiiiiieeees | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 65,500 [............ 65,500 |............ 59,153 |[.ceeieeene 59,176 |..ccvvvvnnnnnns (U 6,324 | (U 6,324 | (U P 65,500 |eevvuiniinnns (VN P [ PO [V F 1,362 |. 06/25/2052 . |1.E ........
JP MORGAN MORTGAGE TRUST JPMMT 144A - Pvt
..46654U-CP-8 [Hghly Mktble — 3.111% 08/25/52 ......evvvvvvvnnn | uunnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 29,760 |............ 29,760 |............ 26,552 | P4 (U 3,140 |oveiiinnnnnns (U 3,140 |oeeiiinnnnnnns (U P 29,760 |eeevunninnnns (VN P [ PO [V 618 |. 08/25/2052 . |1.B ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 466541-CD-1 [3.093% 07/25/52 ....cevvvvneiiiiiiiiiniieiiiiiines | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 47,157 oo LY/ Y A R 46,145 |............ 46,173 | [ P LS (U P S (U P 47157 e (VN P [ PO [V 973 |. 07/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46655K-DD-5 [3.309% 11/25/52 ...cevvvvveiiiiiiiiiiniiiciiiines | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 18,925 [oeeiiene 18,925 |oeeeennnns 16,388 ..o 16,425 |oooveennnnnnne (U 2,500 |.ieeiiinnnns (U 2,500 |..ieeiiinnnns (U P 18,925 |ovvvviniinns (VN P [ PO [V 418 |. 11/25/2052 . |1.A ........
Redemption 100.0000
..476598-AA-1 | JERSEY CITY CTL  4.850% 11/15/45 .....cceeeves | annnnns L 08/15/2023 . | .evenieiiiiiiieeeeiiieneees i e 6,051 [..occovnnnns 6,051 |.enns 6,109 |.oeveennnnns 6,101 [oooeiiiiinnnnns [ P (50) |vvvenninnnnns (U P (50) |+vvveninnnnne [V PR 6,051 |oiiiiiinnn (VN P [ PO [V 183 |. 11/15/2045 . |1.D ........
Redemption 100.0000
..476598-AA-1 [ JERSEY CITY CTL  4.850% 11/15/45 .....cccoeves | annnnns L 09/15/2023 . | eeeeeieiiiiiieeeeieieeeees i e 3,044 ..o 3,044 f............. 3,073 |oveeiiins 3,069 |oieiiinnnnns [ P (25) |evvenninannns (U P (25) |eveeninnnnns [V PR 3,044 |.oooiiniinnnns (VN P [ PO [V 111 [ 1171572045 . [1.E ........
LV STADIUM EVENTS CO LLC LV STADIUM EVENTS Redemption 100.0000
..50247@-AA-4 | COMPANY LLC ~ 3.360% 06/30/45 ......evvvvvvvvnnn | uunnnns L 07/19/2023 . | eveeeeiiiieeeeeeiieeeeees i fee 67,717 |oeveinnnnns 67,717 |eerrennnnns 67,717 |eerrnnnnnne 67,717 e [ PO (VN P [ PO {1 P (U P 67,717 |oeeeeiiiiinnnnn (VN P [ PO [V F 1,138 |. 06/30/2045 . [2.A PL
MVW OWNER TRUST MVWOT_19-1A Series 144A
..55389P-AB-5 [3.000% 11/20/36 ...ovvvvvvvvniiiiiiiiiiiieeeciiiinn | s . 09/20/2023 . |Paydonn .....eueveriiiinnnns Jeevniininiiiiiiinees feeeneeeens 93,617 ... 93,617 |[..oevevnnnns 95,124 | 94,676 |....cevvnnnnnns (U . (1,059) |.evvenninenns (U . (1,059) |evveenninnene (U P 93,617 |evvreeees (VN P [ PO [V F 1,871 |. 11/20/2036 . |1.F FE .
MVW OWNER TRUST MVWOT_19-2A Series 144A
..55400D-AB-7 [2.440% 10/20/38 ....evvvnriiiiiiniiiiiiiiiiinieeees | s . 09/20/2023 . |Paydomn .....uuevvriiiinnns Jovvniinniieiiiinees foeeeeeens 68,076 |......eeunnn 68,076 |............ 68,070 |oevuunnnnn. 68,071 |oveeeniiinnnn [ PO LI PO [ PO LI P (U P 68,076 |.ooveiiiinnnnn (VN P [ PO [V FO 1,111 [. 10/20/2038 . |1.F FE .
MORGAN STANLEY RESIDENTIAL MOR Series 144A
..61772C-AX-9 [2.793% 06/25/51 ...ovvvvvniiiiiiiiiiniiiiiniieeees | s . 09/25/2023 . |Paydonn .....eueviviiiininns Jovnnininiiiiiinees feeeeeeeens 65,313 |.oeeens 65,313 |[....coeenens 66,200 |oeeeennnnnns 66,154 |......oeevnnnnn (U (842) |vvvvvrinnnnns (U R (842) |.oovvvvnnnns [V PR 65,313 [..oooviinnnnnns {1 P [ PO [V FO 1,217 |. 06/25/2051 . |1.A ........
NISSAN AUTO RECEIVABLES OINER NISSAN AUTO
..65480J-AB-6 [RECEIVABLES ONNER  4.500% 08/15/25 .......... |..e.... . 09/15/2023 . |Paydomn ...ceeeniiiiiiiinnns Jovvnnniiiiiiiiines foeens 1,291,391 |........ 1,291,391 |........ 1,291,346 |........ 1,291,358 [..ooovvnnnnnnns U T L U L [ U 1,291,391 |oovvvnns [ I A [U T 0 Joeennns 38,565 |. 08/15/2025 . [1.A FE .
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ORANGE LAKE TIMESHARE TRUST ON Series 144A
..68504W-AB-3 3.350% 11/08/30 .....eevvvvvvriiiiiiiiiiiiiiiiiiiins [ . 09/08/2023 . |Paydown ........ooovviiinies |oeveiiiiniiinnnnnnns |oennnn 126,327 e, 126,327 |....eneee. 126,325 . 11/08/2030 . [1.F FE .
OXFORD FINANCE FUNDING TRUST O Series 144A
..69145A-AB-4 | 4.45%% 02/15/27 ... [ oo . 09/15/2023 . | Paydoun ... 862,323 881,039 |.... . 02/15/2027 . (1.F FE .
PACIFIC NORTHWEST NATIONAL LAB SECURED CORP Redemption
..730208-AA-9 [BND  6.500% 11/15/34 ..oovvvviiiiiiiiiiiiiiiiins | s . 09/15/2023 . | .eeeniiiiiie e . 11/15/2034 . |1.D FE
.. 747262-AY-9 |QVC INC ~ 4.750% 02/15/27 ...eevvennnnniinnnnnn [ eeeenn . 08/10/2023 . |Various ... .(643,011) |... .. . 02/15/2027 . |4.B FE
..749607-AC-1 |RLI CORP. RLI CORP  4.875% 09/15/23 ......... [....... . 09/15/2023 . |Maturity ....cccoooeviiiies Joeeeneeinnnnnns 00022 5,000,000 |........ 5,000,000 |........ 4,985,700 |.... L0288 0 5,000,000 |.. . 09/15/2023 . |2.B FE
SOF| MORTGAGE TRUST SFPMT_16-1  3.098%
CTBATAK-BH=3 | 11/25/46 oo [ . 09/01/2023 . | Paydoun ... ...69,399 ...66,767 |.... L1778 ..69,399 |.. . 11/25/2046 . [1.A ........
SEQUOTA MORT
..817450-CA-8 |01/25/45 oo [ . 09/01/2023 . |Paydoun .......cooeveiiiiins Joeeieiiiiinie e 34,079 |........... 34,079 [oeeennnnnne 35,016 |............ 34,693 [o.oeviiiiinnnns 0 s (157 0 s ({157 [ SRR 34,079 [oeeeiiiiinns (VO 0 | [V 842 |. 01/25/2045 . [1.A ........
SEQUOIA MORTGAGE TRUST SEMT_17  3.500%
LBATABK-AG-9 | 02/25/47 oo [ . 09/01/2023 . | Paydoun ... . 02/25/2047 . [1.A ........
SEQUOTA MORT(
L BATABT-AG-0 | 02/25/47 oo [ . 09/01/2023 . | Paydown . 02/25/2047 . (1.A ........
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-
..82280Q-AC-5 |ORIGINATOR TRUST ~ 3.500% 08/25/45 ............ [....... . 09/01/2023 . | Paydoun ... . 08/25/2045 . [1.A ........
SIERRA RECEIVABLES FUNDING COM Series
..82653E-AB-3 |3.420% 01/20/36 ...oovvvveeeeiiieeeiieiie [ . 09/20/2023 . |Paydoun .........ooeeeiiiins Joeniiiiiiinienis e 62,897 [.....eenne. 62,897 |....eeeen. 62,883 |............ 62,888 |....coevrnnnns [V FUSURRRRR [ 0 | [ [ SRR 62,897 |....ooooeeiins (VN 0 | [V 1,439 |. 01/20/2036 . |1.F FE .
TIF FUNDING |1 LLC TIF_21-1A Series 144A
..872480-AE-8 | 1.660% 02/20/46 .......evvvvvviiiiiiiiiiiiiiiiiiiins [ . 09/20/2023 . |Paydoun ........oooeeeiiiins Joeeiiiiininies e 20,625 |............ 20,625 |............ 20,622 |............ 20,623 |......oeeennnn [V FUSURRRRR 2 0 | 2 R [ SRR 20,625 [.ooeeiiiiinnns (VO 0 | [V 227 |. 02/20/2046 . [1.F FE .
TIF FUNDING |1 LLC TIF_21-1A Series 144A
..B72480-AF-5 |2.540% 02/20/46 .....ccoeeieeiiieeeiii [ . 09/20/2023 . |Paydoun ........cooeeiiiiins Jeniiiiininienns e 38,156 [cuvvvennnee 38,156 [.ennnnnen 38,147 |l 38,149 |l 0 | [ 0 | [ [ SRR 38,156 |.ooveeeeennnns (VO 0 | [V 646 |. 02/20/2046 . (2.B FE
TAL ADVANTAGE LLC TAL_20-1A Series 144A
..87407R-AC-0 |3.290% 09/20/45 .....evvvrnnniiiiiiiiiiiiiiiiiie [ oo . 09/20/2023 . |Paydoun ........oooeeeiiiins Joeeiiiiininies e 52,500 |............ 52,500 [.coeunnnnne 52,812 | 52,732 [ovvviinnnnnnns 0 s (572 P 0 s (572 P [ SRR 52,500 [.ooeeiiiiiinnn (VO 0 | [V 1,152 |. 09/20/2045 . [2.B FE
TOYOTA AUTO RECEIVABLES OWNER TOYOTA AUTO
..89231C-AB-3 |RECEIVABLES OWNER ~ 3.830% 08/15/25 .......... [....... . 09/15/2023 . |Paydown .......cooovviiiiins |oeniiiiinnini e 998,410 [..oeeeeees 998,410 [........... 998,316 [........... 998,385 [ovvvvvrirnnnnns 0 e 56 [ouerrninnnnnns 0 i 56 [ovvrnninnnnnns 0 e 998,410 |....ceeeennnns (VN 0 | (VO 25,457 |. 08/15/2025 . |1.A FE .
TRITON CONTAINER FINANCE LLC T Series 144A
..89680H-AB-8 |3.740% 09/20/45 .....cceeeiieiiiiiei [ . 09/20/2023 . |Paydoun ........oooeviiiiins |oeneiiiiieiniens e, 212,500 [oeeeeeeens 212,500 f.....eeeee. 212,462 |........... 212,471 [ 0 e 29 [, 0 s 29 [, 0 s 212,500 |.ooooeiiiennn (VO 0 | [V 5,298 |. 09/20/2045 . |2.B FE
VALLEY NTL BANCORP VALLEY NATIONAL BANCORP
..919794-AC-1 4.550% 06/30/25 .....ccoeeeeeeeiiieeeeieeeeieeeeeees [ . 07/26/2023 . |Various ......cceeevviiinnns foereeeneeninnnnnnnns foeeees 5,219,648 |........ 5,600,000 [........ 5,597,648 |........ 5,599,339 [....cccounnnnn 0 Jeeeeennnn 145 [ 0 s 145 [ 0 fnns 5,599,484 147,218 |. 06/30/2025 . [2.C FE
VISTA RIDGE LLC / CENTRAL TEXA VISTA RIDGE Redemption 100.0000
..92838@-AA-1 |LLC / CENTRAL TEXA  2.570% 10/14/49 ......... [....... . 09/30/2023 . | .. ... 57,700 ...57,700 ...57,700 |............56,471 |.... ..57,700 |.. .. 1,831 |. 10/14/2049 . [1.F PL .
WFRBS_13-C15 WF-RBS COMMERCIAL MORTGAGE
..92038C-AF-4 14.358% 08/15/46 ....ooovvveeeiiiiei [ . 09/01/2023 . |Paydown ........oooeviiiiies |oeiiiiiiinineen | 4,808,168 |........ 4,808,168 |........ 4,952,365 |........ 4,810,652 [....vvvunnnnens [V R (2,485) |..ceeeeens [ RS (2,485) |..coeeeeens 0 fnns 4,808,168 |............... (VO 0 | [V 140,426 |. 08/15/2046 . |1.A ........
WF-RBS COMMERCIAL MORTGAGE TRU WF-RBS
..92038E-AlN-3 | COMMERCIAL MORTGAGE TRU  4.668% 09/15/46 ... |....... . 09/01/2023 . |Paydown ........cooveeiiiins Joeniiiinniiie | 15,000,000 |....... 15,000,000 |....... 15,449,130 |....... 15,013,559 [o..vvvvvinnnnnn0 fonnns (13,559) | = (13,859) |0 e, 15,000,000 |.. ...489,006 |. 09/15/2046 . [1.A ........
WLS FRGO NRTHNST CAP. LEASE FUNDING 2003-CTL- Redenption
..94978%-BJ-5 102  5.78%% 11/15/27 e [ TR S O U R 62,973 |............ 62,973 |[.ennnnne 58,565 |............ 55,152 [ovvviiiinnnnne 0 eeeenn 7,822 |, 0 feeeennn 77 FU [ SRR 62,973 [oooeiiiiinnnn (VO 0 | [V 2,435 |. 11/16/2027 . |2.A ........
WESTINGHOUSE AIR BRAKE WABTEC CORPORATION
..960386-AH-3 |4.375% 08/15/23 ...cceeeeeeiieiiieiiee [ . 08/15/2023 . |Maturity .....oevvviviiinnn Jooveneniiiiins s 3,000,000 |........ 3,000,000 |........ 2,996,370 |........ 2,999,728 |............... 0 e 272 |eveeeiiiiienns 0 s 272 |eveeeiiiiinnns 0 fnns 3,000,000 |...ceevreennns (VO 0 | [V 131,250 |. 08/15/2023 . |2.C FE
WINWATER MORTGAGE LOAN TRUST W WINWATER
..97652P-AA-9 | MORTGAGE LOAN TRUST W 3.919% 06/20/44 ..... |....... . 09/01/2023 . | Paydoun ... , , ... 2,187 ... .. 2,139 |.. ....56 |. 06/20/2044 . [1.A ........
..38177U-AA-8 | GCPAF_20-1A Series 144A  3.208% 01/22/29 ... (C..... . 07/20/2023 . | Paydoun ... .. . , . , ........ 2,380,292 |.... K K .0 K .0 ...l 2,380,292 .. .57,270 |. 01/22/2029 . [1.F FE .
..607504-A*-8 |MODEC INC ~ 4.330% 12/22/26 ..................... [ . 07/18/2023 . | Taxable Exchange ........ |ooeeeeerieenennnns |oeees 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |.....ceeennnns [V FUSURRRRR (VO 0 | (VN 0 fnns 5,000,000 155,992 . 12/22/2026 . [2.C PL
TEXTAINER MARINE CONTAINERS LT Series 144A
..88315L-AG-3 |2.100% 09/20/45 .......cevvvviiiiiiiiiiiiiiiii, [ . 09/20/2023 . |Paydoun ........oooeveiiiins |eeeiiiiiininienns e 245,500 |........... 245,500 |........... 245,427 ... 245,444 ..o 0 e 56 [ovvrrninnnnnns 0 e 56 [overininnnnnns 0 s 245,500 . 09/20/2045 . 1.F FE .
TEXTAINER MARINE CONTAINERS LT TEXTAINER
..88315L-AH-1 |MARINE CONTAINERS LT ~ 3.340% 09/20/45 ....... [ . 09/20/2023 . | Paydoun ... ... 98,256 ...98,256 ...98,245 |.... ..98,255 |.. . 09/20/2045 . |2.B FE
Trinity Acquistn TRINITY ACQUISITION PLC
..89641U-AA-9 |4.625% 08/15/23 [ . 08/15/2023 . |Maturity .....oevvviuiinnnn Jooveeeeniiines s 2,000,000 |........ 2,000,000 |........ 1,988,780 |........ 1,999,141 |0 fovnnnnnnnnnn 889 [oniiiiiiiinn 0 [ 859 |0 | 2,000,000 |.. . 08/15/2023 . |2.B FE
..09749#-AG-0 | WESTRAC PTY LTD  5.190% 07/07/23 .. C..... . 07/07/2023 . |Maturity ...ccoocviiins Jooveeeiiiiiiiinnnnns |oeees 1,500,000 |........ 1,500,000 |........ 1,500,000 |........1,500,000 |..........eeee0 Jovevvvevvnnnnnn 0 foiiiininnnnnn 0 foeeiiiiininn 0 0 1,500,000 |.. . 07/07/2023 . |2.B PL
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,
NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation

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

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

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

ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 106,650, 237 108,254, 126 109,460,870 108,303,875 0 (37,312) 646,784 (684,006) 0 107,619,777 0 (999,741) (999,741) 3,518,460 XXX XXX
2509999997. Total - Bonds - Part 4 122,054,801 123,658,691 124,869,044 123,584,012 0 87,120 646,784 (559,664) 0 123,024,342 0 (999,741) (99,741) 4,223,212 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 122,054,801 123,658,691 124,869,044 123,584,012 0 87,120 646,784 (559,664) 0 123,024,342 0 (999,741) (99,741) 4,223,212 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 122,054,801 XXX 124,869,044 123,584,012 0 87,120 646,784 (559,664) 0 123,024,342 0 (999,741) (99,741) 4,223,212 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
Forward Start IRS—
26859--54 - CF FS LTC [Anticipatory cash Interest 5.81% / (SOFR +
........................... FIOUS weeeeeeeenneeeee [NA e |Rate e [P s e, |- 0871672027 | 08/16/2037 |.......eeeennnt |-ee.... 6,000,000 26 bps) eeeeeeeeennnn foererennneeeenn feeeeeeeeennes feeeeeneee O [ [ 544,520 | e [ e O [ 111,799 ) Ll [ 100% /0 100%
Forward Start IRS—
26861--54 - CF FS LTC [ anticipatory cash Interest 5.75% / (SOFR +
........................... Flows wevevevveivinenee [NA L [Raten e [P s e [ 02/15/2028 (. 02/15/2038 .......eveeenii |oe... 6,000,000 26 bps) eereeereennenes [ e e 0 [ [ 801,085 | [ e e 0 [ 113,799 ) Ll [100% 7 100%
Forward Start IRS—
26862--54 - CF FS LTC [ Anticipatory cash Interest 5.79% / (SOFR +
........................... FIOUS weeeeeeeenneeeee [NA | Rate e [P s e |- 05/15/2028 | 05/15/2088 ........eeeenn. |-ee.... 6,000,000 26 bps) eeeeeeeeennnnn foereremneeeeenn feeeeeeeeenees feeeenee O [ [ 508,833 | e [ e O [ 114,759 | Ll [ 100% /0 100% .
Forward Start IRS—
2686454 - CF FS LTC [ anticipatory cash Interest 5.73% / (SOFR +
........................... Flows wuvvevvvivnnennee [NA L [Raten e [P e [ 1171672028 | 11/15/2038 ..............s |o...... 6,000,000 26 bps) o eereeeeeennenes [ e e O e [ A72,849 | s e [ O [ 116,719 ) il [100% 7 100%
Forward Start IRS—
26865--54 - CF FS LTC [ Anticipatory cash Interest 5.76% / (SOFR +
........................... FIOUS weeeeeeeeeneeeee [NA e |Rate e [P e, |- 0271572029 |, 02/15/2039 ......eeeeeenni. |-ee.... 6,000,000 26 bps) eeeeeeeeemnnn foererenneeeeenn feeeeeeeennees feeeeneee O [ [ 480,826 o e [ e O [ 117,687 Ll [ 100% /0 100% .
Forward Start IRS—
26867--54 - CF FS LTC [ anticipatory cash Interest 5.71% / (SOFR +
........................... Flows wevevevveivinenee [NA L [Raten e [P e [ 0871672029 |, 08/15/2039 |.........eee.... |....... 6,000,000 26 bps) o eereeereennenes [ e i O [ [ 449,449 | e e [ 0000 119,568 | il [100% /0 100% ..
Forward Start IRS—
26868--54 - CF FS LTC [ anticipatory cash Interest 5.75% / (SOFR +
. flous Rate... . |- 11/15/2029 |. 11/15/2039 |.... P PO 6,000,000 26 bps)  feeeeeeeeeeeieeeee Jeeeneeeeeeen o e O e [ 458,284 |.. 120,513 .[100% / 100% ..
Forw
26869--54 - CF FS LTC [ anticipatory cash Interest 5.66% / (SOFR +
........................... flows weeeveevvevnnnnnn [NA Looiiiiinen [Raten oo [DBAG Loiiiiiiiiiiiis eeeeeieiiiieeeeeeeeen. [.02/15/2030 ). 02/15/2040 |.......eeeeent.. ....... 6,000,000 [26 bps) i foi e e O [ 422770 | e e v 000000000 121,450 ) Ll [ 100% /0 100%




STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

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 5 6 7 8 9 10 1 12 13 15 16 17 18 19 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Unrealized | Foreign Year's of at Inception
Income Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
Forward Start IRS—
26870--54 - CF FS LTC [ anticipatory cash 5.69% / (SOFR +
........................... FIONS e rerrreereeennies seeeseesesseesseeenns |- 05/15/2030 |, 05/15/2040 |..........c..... |....... 6,000,000 |26 bps) wevrvnnes [ 829,182 | e \eeennn.. 122,360 [ ..........[100% / 100% ..
Forward Start IRS—
26871--54 - CF FS LTC [ anticipatory cash 5.73% / (SOFR +
........................... FlONS weveiiiiiiiiis rrereererrniies eeessseeeeseessneeeenns | 08/15/2030 |, 08/15/2040 |................ |....... 6,000,000 26 bps) FUURY FONRRY. .7 1 FUUU [ RN ieeeen... 123,284 ...l [100% / 100% ..
Forward Start IRS—
26872--54 - OF FS LTC [ anticipatory cash 5.64% / (SOFR +
........................... FlONS e rerrreereeennes aeeeeeeseesseeeeeneneeas |- 11/15/2030 [0 11/15/2040 |................ [....... 6,000,000 [26 bps) wevvvnne feeeee 403,144 | e \eeeen... 124,200 ..........[100% / 100% ..
Forward Start IRS—
2687354 - CF FS LTC [ anticipatory cash 5.67% / (SOFR +
........................... FlONS weveeiiiiiiiins e eeesseeeeeeeennneeeenns | 02/14/2031 |, 02/14/2041 |..........oeeeet |....... 5,000,000 |26 bps) eeverrnes foee 382,138 | e veeeenn.. 104,250 [ ...l [100% / 100% ..
Forward Start IRS—
26874--54 - CF FS LTC [ anticipatory cash 5.71% / (SOFR +
........................... FIONS e rerrreereeernies eeeessesessesssenns |- 05/15/2031 |, 05/15/2041 |................ |....... 5,000,000 |26 bps) wevvvnnee fereeee 348,092 | [ e \eeern...104,987  ..........[100% / 100% ..
Forward Start IRS—
26875--54 - CF FS LTC [ anticipatory cash 5.63% / (SOFR +
........................... FlONS weveiiiiiiiiis rrrieereerines aeeeeeeseeeeeeeeneenss.as | 08/15/2031 [0 08/15/2041 |................ [....... 5,000,000 [26 bps) eeverrnes feeeen 322,571 | e veeennn. 106,735 [ oell.. [ 100% / 100% ..
Forward Start IRS—
26876--54 - CF FS LTC [ anticipatory cash 5.66% / (SOFR +
........................... FIONS e rerrreeeeeernes eeeeseeeessenneeeenns |- 11/14/2031 | 1171472041 |................ |....... 5,000,000 |26 bps) wevernnne foeeeeeen 828,846 | e \eeern...106,469 [ ..........[100% / 100% ..
Forward Start IRS—
26877--54 - CF FS LTC [ anticipatory cash 5.69% / (SOFR +
] flows e [NA L |Raten [ PM . 02/13/2032 . 02/13/2042 |...ovvenvvvnnnn foeeens 5,000,000[26 bps)  feeeeeiiiiiiiiens feerrreeeeieen [ K TCY(VN N KRR R R | MR 107,198 .[100% / 100% ..
Forward Start IRS—
26878--54 - CF FS LTC [ anticipatory cash 5.61% / (SOFR +
flows .. . 05/14/2032 |. 05/14/2042 |.....oeevveennn foeeees 5,000,000 [26 bps) .. ....310,444 |... 107,915 .[100% / 100% ..
Forward Star -
26879--54 - CF FS LTC [ anticipatory cash 5.64% / (SOFR +
........................... flows .. errrreeeeeeennneeeenns [ 08/16/2032 |, 08/16/2042 |.... +verr. 5,000,000 26 bps) . ....315,918 |... 108,658 | ..........[100% / 100% ..
Forward Start IRS—
26880--54 - CF FS LTC [ anticipatory cash 5.66% / (SOFR +
........................... FIONS e rerrreeeeeennnes eeeeseesesseeneneeenns |- 11/15/2082 | 11/15/2042 |................ |....... 5,000,000 |26 bps) wevernnnne feeeeeeen 820,126 | e e \eeern... 109,372 ..........[100% / 100% ..
Forward Start IRS—
26881--54 - CF FS LTC [ anticipatory cash 5.59% / (SOFR +
........................... FlONS weveiiiiiiiiins s aeeeeessseeeeeeeneenssaas | 02/15/2033 [0 02/15/2043 |................ [....... 5,000,000 [26 bps) weeerrne feeennnn 209,15 | e \eveenn. 110,090 | ..........|100% / 100% ..
Forward Start IRS—
26882--54 - CF FS LTC | Anticipatory cash 5.63% / (SOFR +
........................... FIONS e rerrreereeennies seeeseesesssesseenns |- 05/16/2033 |, 05/16/2043 |.........coeeee. |...... 5,000,000 |26 bps) wevvrnnnee foeeeee 805,700 |oeeeni e e e \eeeen.. 110,788 [ ..........[100% / 100% ..
Forward Start IRS—
2688354 - CF FS LTC [ anticipatory cash 5.65% / (SOFR +
........................... FlOWS weveiiiiiiiiins rrereereerriies eeessseeeeseesseeeeenns | 08/15/2033 |, 08/15/2043 |................ |....... 5,000,000 |26 bps) 308,868 |......ccvvnnveeres fevrnnniiiiiiniis [ v 111,489 Lolllll . [100% / 100% ..
Forward Start IRS—
26884--54 - CF FS LTC [ anticipatory cash .5.6% / (SOFR +
........................... FlONS e rerrreereeennes aeeeereseeeneeeenneneeas |- 11/15/2083 [, 11/15/2043 |................ |....... 5,000,000 [26 bps) wevernnne foeeeee 296,739 | e e veeeenn 112,193 sl [ 100% 7 100% .
Forward Start IRS—
26885--54 - CF FS LTC | mnticipatory cash 5.61% / (SOFR +
........................... FIOHS wevererereerne eeteierreieieee veeeesesenseeneeeens |- 02/15/2034 |, 02/15/2044 |.........ceo.oe. |-...... 4,500,000 (26 bps) reeereenen [ 271,882 | e oo iveeeer. 101,604 | ... [100% 7 100% ..
Forward Start IRS—
26886--54 - OF FS LTC | Anticipatory cash 5.63% / (SOFR +
........................... FIONS weveieiieinniinnnns rereneereeennesss seressssssssenesessenennns |- 05/15/2034 |. 05/15/2044 |................ |....... 4,500,000 26 bps) cevvrnnnnns foeneee e 278,673 | [ | ieeee...102,216 | ..........[100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
26887--54 - CF FS LTC [ anticipatory cash Interest 5.59% / (SOFR +
........................... FloWS weeeeeeeeenneeeeee [NA s |Rate i [ DBAG s eneeeeiiieeeeenen. |- 0871572034 . 08/15/2044 ................ |....... 4,500,000 26 bps) eeeeeeeeemnnn foererenneeeeeen feeeeeeeeenees feeeeneee O [ [0 269,728 | e [ e 00000 102,839 | Ll [ 100% /0 100% .
Forward Start IRS—
26888--54 - CF FS LTC [ anticipatory cash Interest .5.6% / (SOFR +
........................... Flows weeveeviiiininnnn [NA L |Raten e [P e [ 1171672034 11/15/2044 |...........ei |eeel. 4,500,000 26 bps) eereereeennenes [ e e 0 [ [l 278,439 | [ e e 0000 103,457 | il [ 100% 7 100%
Forward Start IRS—
26889--54 - CF FS LTC [ anticipatory cash Interest 5.61% / (SOFR +
........................... FIOUS weeeeeeeeeneeeee [NA | Rate e [P s e |- 0271572035 | 02/15/2045 |..............o. |-ee.... 4,000,000 26 bps) eeeeeeeeeennnn foereeenneeeeenn feeeeeeeeeenes feeeeneee O [ [ 246,446 | e [ e 0 [ 000092,508 | Ll [100% /0 100% .
Forward Start IRS—
26890--54 - CF FS LTC [ anticipatory cash Interest 5.58% / (SOFR +
........................... Flows weeevvvvvevvnennn [NA Lo [Raten i [DBAG i eeeeeeeiieeeeeeeeen. [ 0671672035 |, 05/15/2045 |................ |....... 4,000,000 26 bps) o eereeneeennenes [ e e 0 [ [ 282,101 | [ e e 00000 93,034 | Ll [100% /0 100%
Forward Start IRS—
26891--54 - CF FS LTC [ anticipatory cash Interest 5.58% / (SOFR +
........................... FIONS weeeeeeeeeneeeee [NA | Rate e [P s e, |- 0871572035 | 08/15/2045 |................ |-...... 4,000,000 26 bps) eeeeeeeeennnn foereeenneeeeenn fereeeeeeennees feeeeeneeee O [ [ 244,728 | e [ e O [0 98,574 |l [ 100% /0 100% .
Forward Start IRS—
26892--54 - CF FS LTC [ anticipatory cash Interest 5.59% / (SOFR +
........................... Flows weevevvvivineenn [NA L |Raten e [P e [ 1171672035 | 11/15/2045 |.........eeeii |l 4,000,000 26 bps) o eeeeeeeeennenes [ e e O [ [ 247,283 | [ e e O [ 94,112 Ll [ 100% 7 100%
Forward Start IRS—
26893--54 - CF FS LTC [ anticipatory cash Interest 5.57% / (SOFR +
........................... FlOMS weeeeeeeeeeneeeee [NA s |Rate i [ DBAG s eneeeeeiieeeeeeeeens |- 02/15/2036 | 02/15/2046 |................ |-...... 3,500,000 26 bps) e eeeennnn feererenneeeeenn feeeeeeeeennes feeeeeneee O [ [ 214153 | s [ e O [ 82,815 | Ll [ 100% /0 100% .
Forward Start IRS—
26894--54 - CF FS LTC [ anticipatory cash Interest 5.57% / (SOFR +
L flows e NA Lo Rate........... U . 05/15/2036 . 05/15/2046 |......ceevvvvnnn foenns 3,500,000 26 bps)  |eeeeeeiiiiiiiienn [ e AR (ST PR KRR RN RN Ofeienns 83,265 .[100% / 100% ..
Forward Start IRS—
26895--54 - CF FS LTC [ anticipatory cash Interest 5.57% / (SOFR +
flows .. . |Rate... . 08/15/2036 |. 08/15/2046 |......cceveeennn feeeeene 3,500,000 [26 bps) .. ....217,326 |... .[100% / 100% ..
Forward Star -
26896--54 - CF FS LTC [ anticipatory cash Interest 5.56% / (SOFR +
........................... flows .. . |Rate... errrieeeeeeennnneeeenns [ 1171472036 |, 11/14/2046 ... ....... 3,500,000 26 bps) ....216,615 |... weeeennnn. [100% 7 100% ..
Forward Start IRS—
55372--124 - CF FS LTC| Anticipatory cash Interest 3.58% / (SOFR +
1T FlONS weeeeeeeeeins NA Lo Rate........... DBAG evvveiiiieeiiis errerrrn e . 11/15/2029 . 11/15/2039 |.eoeveeeeeennnn foeees 7,000,000 026 bps)  feeeeeeeeeeeiieees feerrneeeeeeenen feeeeeeeeeieeeee e O [ e (383,057)]- e eeeeemneeee feeeemmmnneeeennen ferreeeeemniieeees Joernnee e (U 140,598 | .......... 100% / 100% ..
Forward Start IRS—
55373--124 - CF FS LTC| Anticipatory cash Interest 3.58% / (SOFR +
11, FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 11/15/2030 . 11/15/2040 |....evenrvvnnnnn foenns 7,000,000026 bps)  feeeeeeiiiiiiienes feerrrieeeeeenes [ e 0 [ (RSSO R RPN R RN (U R 144,901 | .......... 100% / 100% ..
Forward Start IRS—
55374--124 - CF FS LTC| Anticipatory cash Interest 3.58% / (SOFR +
BN weeeeeennnaeeeeenes FIONS e NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 11/14/2031 [. 11/14/2041 |oooeeeeeiennns foeeees 7,000,000 026 bps)  feeeeeeeeeeeiieees feerrneeeeeeenen feeeeeeeeeneeees e O [ e (B46,256)]-. e eeeeennees [eeeemmmnneeeeeennn ferreeeeennieeeees Joereiee e [V 149,056 | .......... 100% / 100% ..
Forward Start IRS—
55375--124 - CF FS LTC| Anticipatory cash Interest 3.58% / (SOFR +
11, FlOWS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 11/15/2032 (. 11/15/2042 |...ovveeevviinnn foens 7,000,000026 bps)  feeeeeriiiiiiinns feeerrieeeeenees [ e O [ (324,550)]...cvveneieeiinnn oo e [ (U R 163,121 .oeeeennns 100% / 100% ..
Forward Start IRS—
55376--124 - CF FS LTC| Anticipatory cash Interest 3.58% / (SOFR +
BN weeeeeennnaeeeeenes FlONS e NA Lo Rate........... DBAG evvveiiiieeiiis errerrrn e . 11/15/2033 . 11/15/2043 |...ooeeeeveeennn foeees 6,000,000 26 bps)  feeeeeeeeeeeiieees Jeerrneeeeeeeeen feeeeeeeeeeeeeee e O [ e (257, 312)]- e eeeeeeeeees Jeeeemmmeeeeeeenen foeeeeeeeereeees foeeeee e [V 134,632 .......... 100% / 100% ..
Forward Start IRS—
55377--124 - CF FS LTC| Anticipatory cash Interest 3.58% / (SOFR +
11, FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 11/15/2034 (. 11/15/2044 |.....cevvvvnnnn [oenns 7,000,000026 bps)  feeeeeriiiiiiinns feerrrieeeeenees [ e 0 [ [PLCIUREE(0)) R FORR R RN RPN (U R 160,933 [ .......... 100% / 100% ..
Forward Start IRS—
88579--145 - CF FSS Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . 10/16/2023 |. 10/16/2033 |.... P AU 12,000,000 |.. 2.51% / (O1S) [eueeeemmmneeeee Joemmmeeeeeemnes foeeeeeeeeeeeeeees Joeeeeeee 0 i e (1,619,384)f... .[100% / 100% ..
Forward Start IRS—
88580--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . | flows .....cooovveiennnn NA Lo Rate........... GSI tiivviiiiiiiiiiies eeeeeeiiieeeeeaa . 11/15/2023 [. 11/15/2033 |...oovevivvinnn foenns 4,000,000]..2.51% / (OI8) |ouuenvivvrnnnnnns foovvnnnnnnnninnnns foonvnnvinnninnnnns Jovvviinnnneennn O [ s (533,729)].ccevvennieiinnns foeniiiiiiiiiinins | foiiiii (V)] 63,669 .......... 100% / 100% ..
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1 2 3 5 6 7 8 9 10 11 12 13 17 18 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

Hedged, Price, of Un- Un- Total Quality |Effectiveness|

Used for Date of Rate or discounted | discounted Unrealized | Foreign of at Inception

Income Schedule/ Maturity | Number Index Premium Premium Current Valuation | Exchange Refer- and at

Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income (Decrease) | B./A.C.V. Exposure | Entity (b)

Forward Start IRS—
88581--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA e |Raten e [GS] s . 12/15/2023 . 12/15/2083 |..cevvveneeeeann feunnnn 12,000,000 |.. 2.51% / (OIS [eueeeeeennaeeee Jemmmeeeeeemn foeeeeeemeeeeee oo O L | (1,583,086)[- e e foeeeeeeeees [ O e 191,779 [ woveeenens 100% / 100% ..
Forward Start IRS—
88582--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows .. . 01/16/2024 (. 01/16/2034 |....evvvvvvvnnnn [oenns 9,000,000 .. 2.51% / (0IS) |.. .[100% / 100% ..
Forward Start IRS—
88583--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuvreeennnnn NA e |Raten e [GS] s . 02/15/2024 . 02/15/2034 |.....eeeeeveennn foeeees 6,000,000 |.. 2.51% / (OIS [oeuueeeemmmnaees Joemmmmmeeeeeemnnn foeeeeeeemnieeeee e O [ e (772,850)- e e foeeeeee et O e 96,683 [ ..evvnnnns 100% / 100% ..
Forward Start IRS—
88584--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA oo |Raten [ GSE s . 03/15/2024 |. 03/15/2034 |.....evvvvvvennn foeeens 9,000,000 .. 2.51% / (OI8) [euuunvrvvennnnnnns Joevennnneeeevnnnn foonveviinnninns v O [ o (1,144, 750) e e foeee e 0 e 145,560 | .......... 100% / 100% ..
Forward Start IRS—
88585--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA e |Raten e [GS] s . 04/15/2024 . 04/15/2034 |......cevvveennn foeeees 9,000,000 |.. 2.51% / (OIS [oeuueeeeemmmnaaes Joemmmmeeeeemmnnn foeeeeeeemneeeeee s O [ e (1,180,941 s e foeeeee [ O e 146,149 .......... 100% / 100% ..
Forward Start IRS—
88586--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ......cooevvrrnnnn NA oo |Raten [ GSE s . 05/15/2024 |. 05/15/2034 |.....ovvvvvvnnnn foens 6,000,000 .. 2.51% / (OIS) [ceuunrivermnnnnnes Joevvnnnneereninnn foonnnnvinininnnns v O [ s (745,526)[ e e [ e O 97,812 wevrennnns 100% / 100% ..
Forward Start IRS—
88587--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuveeeennnnn NA oo |Raten e [GS] e . 06/14/2024 (. 06/14/2034 |.......ccevvennn feeeeee 4,000,000 |.. 2.51% / (OIS [oeuueeeemmmnaees Joemmmmmeeeeeemnnn foeeeeeeemeieeeee feemmeeeeeens O [ e (491,354) e e oo e O e 65,459 | .......... 100% / 100% ..
Forward Start IRS—
88588--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ......cooevvvvnnnn NA oo |Raten [ GSE s . 07/15/2024 . 07/15/2034 |.....ovvvevvvenn founnnn 10,000,000 .. 2.51% / (018) [oevvvvvnnnvrrirnnn fooerereeivninnnns fvvvnnnnenvvinnnn fooveviiiii O e [ d (214747 ) e i [ O s 164,296 | .......... 100% / 100% ..
Forward Start IRS—
88589--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows .. . 08/15/2024 |. 08/15/2034 |......cevveeennn foeeres 8,000,000 |..2.51% / (0IS) |.. 131,953 .[100% / 100% ..
Forward Start IRS—
88590--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows ......coevvvrrnnnen NA oo |Raten [ GSE s . 09/16/2024 |. 09/16/2034 |.......evvvvvvnn feunnnn 10,000,000 .. 2.51% / (018) [oevvvvvvennriirnnn fooenereenvnnnnnns fvvennnnnnveinnnn fooveviiiii O e [ (1,188,864)]. e [ e [ 0 s 165,604 [ .......... 100% / 100% ..
Forward Start IRS—
88591--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows ..cceeuuvreeennnnnn NA oo |Raten e [GS] s . 10/15/2024 . 10/15/2034 |.....eveeeeeeenn feunnnn 16,000,000 [.. 2.51% / (018) [+eeermemmereeennn fooeeeeeemmmnneees foevmmmeeeeeennnn fooeeeeee O e [t (1,886,151 [ e foee O e 265,924 | .......... 100% / 100% ..
Forward Start IRS—
88677--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ......coeevvrvnnnnn NA oo |Rateriin o  [DBAG e e . 03/16/2026 |. 03/16/2036 |.......eovvvvvnn founnns 12,000,000 |.. 2.55% / (OI8) [eunvivvrennnninns fevnnnnnneininnns [ e O L e (1,285,022)f e e foee e 0 211,865 [ .......... 100% / 100% ..
Forward Start IRS—
88678--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA oo |Rater e [DBAG et . 04/15/2026 |. 04/15/2036 |...eevvuueeeeenn founnnn 19,000,000 |.. 2.55% / (O1S) [oueeeeemmnaeees Jemmneeeeeemn foeeeeeemneeeeee e O L e (2,080, 612)f- e e foeeeeee [ O e 336,556 | .......... 100% / 100% ..
Forward Start IRS—
88679--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA oo |Rateriin o  [DBAG coiviiiiiiis e . 05/15/2026 |. 05/15/2036 |....evvvnnvvvnnn founnns 15,000,000 |.. 2.55% / (OI8) [euvirvviennnnnnns fvvnnnneeriiinnnn fooreeviiiniies e O L | (1,600, 248)f. e e foeeei e 0 266,571 .......... 100% / 100% ..
Forward Start IRS—
88680--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA oo |Rater e  [DBAG et e . 06/15/2026 |. 06/15/2036 |....eevvueeeeenn feunnnn 10,000,000 .. 2.55% / (018) |+eeeermmnaeeeemmnn foemeeeeemmmneeee Joeemmmeeeeeemnnn fooeeeee O e e (1,084, 726)]. e e e o O e 178,310 | ...ccee 100% / 100% ..
Forward Start IRS—
88681--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ......ccoovvvevnnnnn NA ............ |Rate........... [DBAG ..oovvnnnnnnnnnns . 07/15/2026 |. 07/15/2036 |......evvvvvvnn founnns 23,000,000 .. 2.55% / (OI8) |ouvvunvrrrmmennnns foovevmnnnneneennnn foovnnnviinnninnns v O [ | (2,444,582) e e [ [ O 411,437 .[100% / 100% ..
Forward Start IRS—
88682--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA oo |Rater i  [DBAG et . 08/14/2026 |. 08/14/2036 |.......eeeeeeeen feunnnn 18,000,000 .. 2.55% / (018) [+eeeermmmereeemnn foomeeeeemmmnneeee foeemmmeeeeeennnn fooeeeeee O s [ (1,909, 816)]- e [ e foeeeee O e 323,06 | .......... 100% / 100% ..
Forward Start IRS—
88683--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ......coovvvrrnnnnn NA oo |Rateniie o  [DBAG cevviiiiiiiis e . 09/15/2026 |. 09/15/2036 |.....evvnnvvvnnn founnnn 23,000,000 .. 2.55% / (OI8) |ouvvunerermmennnns foovemmmnnneneennnn fooenvrviinnninnnns v O [ | (2,834,442) e e [ [ O 414,158 | .......... 100% / 100% ..
Forward Start IRS—
88684--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . | flows ..cooooeeieeennnnn NA Loooeeee |Ratercee  [DBAG tiviiiiiiiiiiiiis i . 10/15/2026 |. 10/15/2036 |.....eeoeeeeeen founnns 15,000,000 .. 2.55% / (OIS) [-eeeeemmmmnnenee Joormmmmnneeeemnnns fooneeermnninnnnees Joonnnnnneeeennss O foniiiiinnn | (1,585,060) .o ocevveeecies v fooeeeniiineeeeenn e O e 270,957 | .iveennns 100% / 100% ..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

Forward Start IRS—
88685--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 11/16/2026 |. 11/16/2036 |...oeeeeveeennn foeeeene 2,000,000 |.. 2.55% / (OIS [ceuueeeemmmmaans Joemmmmmeeeeeemnnn feeeeeeeemnneeeeee e O [ e (210,966)[....cevvneeeeeeen Joemmmeeeemmnmnes foeremmmnneeeeennn foreee e (V)] N 36,249 | .......... 100% / 100% ..
Forward Start IRS—
88686——145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . 12/15/2026 |. 12/15/2036 |.... P 15,000,000 |.. 2.55% / (OIS) [euvrrvrvrennninns Jovvnnnieeeiiins [ e 0 e | (1,580,052)f... .[100% / 100% ..
Forward Start IRS—
88760--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnn NA Lo Rate........... ] . 11/15/2024 [. 11/15/2034 |....oeeeveeeennn foeeees 5,000,000 |.. 2.49% / (OIS) [ceuueeeemmmnaaes Joemmmmeeeeeemnnn feeeeeeeemiieeeeee oo O [ e (594,004)]. . cevveeeeeeenn feeeeeeeeeeeeeee e [ (V)] 83,420 | .......... 100% / 100% ..
Forward Start IRS—
88761--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... 6 Y . 12/16/2024 |. 12/16/2034 |......evvvvvenn founnnn 16,000,000 .. 2.49% / (018) |oevveveenivvrnnnn feorerviinininnnes v fooeiii 0 el L (1,887, 711 i o e (U R 267,960 | .......... 100% / 100% ..
Forward Start IRS—
88762--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA Lo Rate........... ] . 01/15/2025 . 01/15/2035 |.eoeveevveeennn foeees 7,000,000 |.. 2.49% / (OIS) [eeuueeeemmmnaens Joeemmmmeeeeeemnnn feeeeeeeemiieeneee e O [ e (820,083)[- e eevvneeeeeenn Jormmeeeeemmnmaes foeremmnnneeeeennn foreee e [V . 17,661 ..o 100% / 100% ..
Forward Start IRS—
88763--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvrrnnnn NA Lo Rate........... 6 Y . 02/14/2025 |. 02/14/2035 |....evvnvvvvnnnn foeeens 4,000,000 .. 2.49% / (OI8) [ceuunvervrmnnnnnns Joovvnnnnnereevnnnn fooneevviiiniinnns v O [ e [T 1)) R RPN R N Ofeienes 67,479 .oevennnns 100% / 100% ..
Forward Start IRS—
88764--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeennnnn NA oo Rate........... ] . 03/14/2025 |. 03/14/2035 |...oeeueeveeennn foeeees 7,000,000 |.. 2.49% / (OIS) [eeuneeeemmmnaans Joemmmmmeeeeeemnnn feeeeeeeemieieeeeee oo O [ e (809,285)]-. e eeeeenneee feeeemmmmeeeeemnen frereeeeenniieeees Joeeeiee e [V 118,486 | .......... 100% / 100% ..
Forward Start IRS—
88765--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvvvnnnn NA Lo Rate........... Y . 04/15/2025 |. 04/15/2035 |....evvnvvvvnnnn foeeens 7,000,000 .. 2.49% / (OI8) [ceuenvevirrnnnnnes Joevvnnnnnereevnnnn foonereviiiiinnns v 0 [ s [REI0Z072C:5) | R FPPTIR PRI RN (U R 118,938 [ .......... 100% / 100% ..
Forward Start IRS—
88766--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . 05/15/2025 |. 05/15/2035 |.... P PO 6,000,000 .. 2.49% / (0IS) |.. (686,836)|... 102,309 .[100% / 100% ..
Forward Start IRS—
88767--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coevvvrrnnnen NA Lo Rate........... 6 Y . 07/15/2025 |.07/15/2035 |...cevvvenvvvnnn founnns 17,000,000 (.. 2.49% / (018) [|oevvvvernnvrrirnnn foorrereeinnnnnns fovvnveiniviiinnns [ 0 e s (1,931,304)]..eeeiiiiinens foeveneniieevieens [ i (U R 201,951 ........ee 100% / 100% ..
Forward Start IRS—
88768--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ..cceeuuvreeennnnnn NA Lo Rate........... ] . 08/15/2025 |. 08/15/2035 |...cevvuueveeenn feunnnn 15,000,000 |.. 2.49% / (O1S) [eeeeeemmmneeeee Jemmeeeeeeemnns foeeeeemeeeeeeeees Joeeeecee 0 i e (1,697,505)]. e eeeeeeeeeee Joeemmmmeeeeeemnnn oo e (U 258,529 | ....ceeeen 100% / 100% ..
Forward Start IRS—
88769--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnnn NA Lo Rate........... Y . 09/15/2025 |. 09/15/2035 |....eevvvnvviinn founnnn 18,000,000 (.. 2.49% / (018) [oevvvvernnvereinnn foonreeievnnnnnns foevnvienneiiinnns [ 0 e s (2,028,605)]....cccevvvnnnnens foevemnnnnnniinnnn [ i (U R 311,342 | .......... 100% / 100% ..
Forward Start IRS—
88770--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA oo Rate........... ] . 10/15/2025 |. 10/15/2035 |..eeevveuaveeenn feunnnn 12,000,000 |.. 2.49% / (O1S) [eeeeeemmmneeeee Joemmeeeeeeemmns foeeeeeemeeeeeeees Joeeeeceee 0 | e (1,348,454)]. ..o [ e o [V 208,273 | evvennnns 100% / 100% ..
Forward Start IRS—
88771--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... 6 Y . 11/14/2025 . 11/14/2035 |..ooevenvvvnnnn foeens 2,000,000 .. 2.49% / (OI8) [ceuunrevvmmnnnnnns Joevvnnnnnnreevnnnn foonnvvviiiniinnns v O [ s (2002 R RPN PRI N Ofeienes 34,830 | .......... 100% / 100% ..
Forward Start IRS—
88772--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA Lo Rate........... ] . 12/15/2025 |. 12/15/2035 |.eeevvvuneeeeenn feunnnn 12,000,000 |.. 2.49% / (O1S) [eeeeeeemmmneeeee Joemmeeeeeeemnns foeeeeeeeeeeeeees Joeeeeeeen O i e (1,343,191 e e e (U 209,712 covvennnns 100% / 100% ..
Forward Start IRS—
88773--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ......ccoovvvevnnnnn NA o Rate........... [c:5] N . 01/15/2026 |. 01/15/2036 |......evvvvvvnn founnnn 10,000,000 (.. 2.49% / (018) [oevvvvernnvrrernnn foonrereennninnnns foevnvienieviinnns [ 0 e s (IR RTIR/:72) KU KR RN RN (U R 175,367 .[100% / 100% ..
Forward Start IRS—
88774--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA oo Rate........... ] . 02/17/2026 |. 02/17/2036 |.eevvveeveeennn foeeeee 7,000,000 |.. 2.49% / (OIS [oeuueeeemmmnaens Joemmmmmeeeeeemnnn feeeeeeeemneeeeee oo O [ e (780,227 ) eeeeveeeeeeen Joemmeeeeemmnnes foeeemmnieeeeeeenn foreee e [V 123,207 | coveeennns 100% / 100% ..
Forward Start IRS—
122879--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coovvvrrnnnnn NA Lo Rate........... Y . 10/16/2023 . 10/16/2033 |...ovvenvvvnnnn foeeens 2,500,000 [..0.83% / (OI8) |eevvvnnveevernnnn fooreerennniiienes v foovvvvin 0 e [ [(CICICIReT4)) R RPN PP N Ofeienes 39,631 .......... 100% / 100% ..
Forward Start IRS—
122882--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows ..cooooeeieeennnnn NA Loooennennns Rate........... GBSl teiiriiiiiiiiniies errrrrieieerriees . 03/15/2024 . 03/15/2034 |......ceevevennn foeeees 2,500,000 f..0.88% / (O18) |.eevvemareeemmnnn fooneeeemmmnnnnnees Joinennereennnns fooveernnnnnes O] v [t (634,852)]-. - eeeeeennuaes [errmnnnanrernnnn franeererrnninnnees forennaaaaaeenes (U]l 40,433] .......... 100% / 100% ..




G903

STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE DB - PART A - SECTION 1

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

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

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

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

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

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

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

Forward Start IRS—
122887--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... ] . 09/16/2024 . 09/16/2034 |......cceevvennn feeeree 2,500,000 [.. 0.93% / (O18) |+eveemmereemmmnnn fooeeeemmeeeeees Joeeeeeeeeeeees oo [V PR (597, 705)]- e eeeeeneeee Jeeeemmmmeeeeemnen foereeeeemnieeeees Joeeniee e (V)] N 41,401 [ ..oeeenens 100% / 100% ..
Forward Start IRS—
122888--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . 10/15/2024 |. 10/15/2034 |.... o feeeeenn 2,500,000..0.93% / (0IS) |.. 0. (594,150)f... .[100% / 100% ..
Forward Start IRS—
122890--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnn NA Lo Rate........... ] . 01/15/2025 . 01/15/2035 |.eeevveevevnnnn foeees 2,500,000 [.. 0.95% / (O18) |+eeeemmereemmmnnn fooeeeemmeeeeees Joeeeeeeeeeeees oo [V PR (580,886)[....cevvnueeeeenn Jormmmeneeemmnnnaes foeeeemneeeeeennn foreee e (V)] 42,02 .o 100% / 100% ..
Forward Start IRS—
122895--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... 6 Y . 07/15/2025 . 07/15/2035 |...ovvvnvvvinnn foens 2,500,000 ...... REIVAN (V11 1N (SR FORRUUR R RN [V R S [RSISTEIELS) | R FERTR R RN Ofeienes 2,934 .......... 100% / 100% ..
Forward Start IRS—
122900--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA Lo Rate........... ] . 06/14/2030 |. 06/14/2040 |......cevvveennn foeeeeee 9,000,000 |- 1.19% / (OIS [oeeneeeeemmmneeee Joemmmmeeeeeemmen foeeeeeeeiieeeees Joene e [V PR (1,565,023)]-. e eeeeemneees Jeeemmmmeeeeeemenn fooreeeeeineees e (U 183,993 | ......oeen 100% / 100% ..
Forward Start IRS—
122903--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvrrnnnn NA Lo Rate........... 6 Y . 06/15/2033 . 06/15/2043 |......ovvvvvnnn foenns 8,000,000 [.. 1.18% / (018) |eeeeeeeeeeeeeeees [ [ |, [V SRR R (1,205,596)]...ccevvvvnnneens foevennnneneciinns [ i Of....... 177,631 ... 100% / 100% ..
Forward Start IRS—
122905--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeennnnn NA oo Rate........... ] . 06/15/2035 |. 06/15/2045 |.......ecevveeen feunnnn 11,000,000 [.. 1.16% / (018) [+eeerrmmmereeennn fooeeeeeemmmieeees feemmeeeeeeennnn foeeeeeeees [V PR (1,458,217 )]s e feeeeeeeeees e [V 256,345 | .......... 100% / 100% ..
Forward Start IRS—
122906--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvvvnnnn NA Lo Rate........... Y . 11/15/2035 . 11/15/2045 |...oeveevivvnnnn foeens 9,000,000 [.. 1.16% / (018) |eeeeeeeeeeeeeeees [ ferneiniiiiiiiiiins e, [V SRR R (RIRETAR-TAD) R R RN RN (U R AR IVEY i 100% / 100% ..
Forward Start IRS—
122909--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows .. .. |Rate... . 11/16/2037 |. 11/16/2047 |.... P PO 7,000,000].. 1.12% / (0IS) |.. 0. (788,295)|... 171,982 .[100% / 100% ..
Forward Start IRS—
122913--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coevvvrrnnnen NA Lo Rate........... 6 Y . 11/15/2041 [. 11/15/2051 |oovveenininnnn foenns 6,000,000 .. 1.01% / (OIS) [euuurrvrmmnnnnnns foevnnnneeeeeinnnn fooneiiiiiiiis o [V R S (SRS .3 R FEPTR R RN (U R 159,156 | .......... 100% / 100% ..
Forward Start IRS—
122915--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..cceeuuvreeennnnnn NA Lo Rate........... ] . 11/16/2043 . 11/16/2053 |.eovveeeeeeennn foeeees 7,000,000 .. 0.93% / (OIS) [oeeueeeeemmmnaeee Jemmmmeeeeeemmen fereeeeemeneeeeees Joeneeeceenns [V PR (585,562)]-+cvvveeeeeeeennn feeeeeeeemiiieeeeee Jeeei e [ (U 192,184 | .......... 100% / 100% ..
Forward Start IRS—
122918--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnnn NA Lo Rate........... Y . 11/15/2047 [. 11/15/2057 |.eovvveninvinnn foeens 5,000,0001..0.78% / (OIS) [ceuurrevrrnnnnnnns Joevnnnneeeciinnnn fooneiiiiiiiiiis o [V R S [RCCTENCETS) | R RPN PP N (U R 146,096 | .......... 100% / 100% ..
Forward Start IRS—
123117--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 02/15/2024 . 02/15/2034 |.....eeevvveennn foeeees 5,100,000 .. 0.86% / (OIS) [oeeueeeeemmmnaeee Joemmmmeeeeeemmenn foeereeemnnieeeees Joeneeeeeeenns [V PR (1,313,162)]. e eeeeeeeeee feeemmmeeeeeemeen o e (V)] N 82,181 ..oveenens 100% / 100% ..
Forward Start IRS—
123118--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 05/15/2024 |. 05/15/2034 |.....ovvvvvvnnnn foens 5,000,000 [..0.88% / (018) |eeeeeeeeeeeeeeaes fooeeeeiieiiieeien ferniiniiiiiiiiiins |, [V SRR R [RIZURCTAD) R R U N Ofeienes 81,510 .oeveennns 100% / 100% ..
Forward Start IRS—
123120--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA Lo Rate........... DBAG evvveiiiieeiiis errerrrn e . 11/15/2024 [. 11/15/2034 |.....oeevveeennn foeees 7,000,000 .. 0.93% / (OIS) [oeeueeeeemmmnaeee Jemmmmeeeeeemmen fereeeeemeneeeeees Joeneeeceenns [V PR (1,654,568)].....cccemmnneeee feemmmmneeeeemnnn oo e [V . 116,788 | .......... 100% / 100% ..
Forward Start IRS—
123125--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......ccoovvvevnnnnn NA o Rate........... DBAG ..oovvvniiiinne . 11/14/2025 . 11/14/2035 |..ooevenvvvnnnn foeens 8,000,000 .. 1.01% / (OIS) [eururevrmmnnnnns foevnnnneeeeeinnnn [ o [V SRR R (1,751,553))ceeceiiiiieens [ [ e (U R 139,321 .[100% / 100% ..
Forward Start IRS—
123128--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 05/15/2026 |. 05/15/2036 |....ewueeeeeennn foeeeee 4,800,000 |.. 1.04% / (OIS [oeeneeeeemmmnaeee Jemmmmeeeeeemnen foeeeeeeeiieeeees Joeneeeeeenns [V PR (1,023,875)]..eeeeeeneeeee foeemmmneeeeeennnn foeeeeeeeeieees e (V)] N 85,303 | .......... 100% / 100% ..
Forward Start IRS—
123131--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coovvvrrnnnnn NA Lo Rate........... DBAG .ovvvviiiiiiiiis e . 11/15/2027 [. 11/15/2087 |.eevvvenvviinnn foens 6,000,000 [.. 1.12% / (018) |eeeeeeeeeeeeeeees [ [ |, [V USRI R (SR TA0ET)) RN AN RN RN (U R 12,798 [ ....eeeeet 100% / 100% ..
Forward Start IRS—
123136--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows ..cooooeeieeennnnn NA Loooennennns Rate........... DBAG ivvvviiiiiiriis eriiiiiiiiniiiiiieis . 06/14/2047 |. 06/14/2057 |...eevvueeeeenn founnns 10,000,000 .. 0.79% / (018) [-eeeevmmuareermnn foonnereemmmmnnnes foorrnnnnnnrernnnnn forreereennnnnns [ PP R (680,554)]- - eeeeeennnnes [eremnnnnreernnnn franeererrnninnnees foerennaaaeaeenns [0l 290,382 .......... 100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE DB - PART A - SECTION 1

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

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

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

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

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

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

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

Forward Start IRS—
122880--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... ] . 12/15/2023 . 12/15/2083 |.eovveeeeeeennn foeees 2,500,000 [.. 0.85% / (O1S) |+eevemmereemmmnnn fooeeemmmmeeeeees Joemee s oo [V PR (B56,064)....cevvneeeeeenn Jormmmereemmnnnaes foeeemmmineeeeennn foreeeeeeeennnns (V)] N 39,954 | .......... 100% / 100% ..
Forward Start IRS—
122881--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . 01/16/2024 |. 01/16/2034 |.... o feeeeenn 2,500,0001..0.86% / (0IS) |.. 0. (648,729)f... .[100% / 100% ..
Forward Start IRS—
122889--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnn NA Lo Rate........... ] . 12/16/2024 . 12/16/2034 |......cevvveennn feeeeee 2,500,000 [.. 0.95% / (O18) |+eeeemmereemmmnnn fooeeeemmeeeeees Joeeeeeeeeeeees oo [V PR (583,968 eeeevnnnree [reeemmnnaneeeeennn feereeeeenniieeees Jeereie e (V)] 41,869 [ ...oeennn. 100% / 100% ..
Forward Start IRS—
122894--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... 6 Y . 06/16/2025 |. 06/16/2035 |......evvvvvenn founnns 10,000,000 .. 0.99% / (OIS [cevvvvvvvrrrrrnnns |oevereeeeiiieeeees [ o, [V SRR R (2,241,965)]...evenneeeeinnnnn oo e [ Of....... 171,156 | ..o 100% / 100% ..
Forward Start IRS—
122896--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA Lo Rate........... ] . 09/15/2025 |. 09/15/2035 |..evveeevvevennn foeeees 2,500,000 [.. 1.01% / (O18) |+ereemmeeeemmmnnn fooeeeemmeeeeees Joeeeee s oo [V PR (550,860)[...ccevvneeeeeenn Jormmmeeeeemmnnnnes foeeeemnneeeeennn foreee e (V)] 43,242 .......... 100% / 100% ..
Forward Start IRS—
122897--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvrrnnnn NA Lo Rate........... 6 Y . 10/15/2025 |. 10/15/2035 |...oevvnvvvinnn foenns 2,500,000 [.. 1.02% / (O1S) |+eevvvnnvrerrmnnnn foorerinnniiiiiis e e [V R S [SSTYANVSES) | R RPN R RN Ofeienes 43,390 | ....ceeen 100% / 100% ..
Forward Start IRS—
122910--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeennnnn NA oo Rate........... ] . 11/15/2038 . 11/15/2048 |......ceevveennn [oeeee 7,000,000 |... 1.1% / (OIS) [oeeneeeeemmnieeee Joemmmmeeeeeemnen foeeeeeeeeiieeeees Joen e [V PR [VETARLTS) FURTROUR ISR IEUUPRRRRUUPPIR NPT [V 175,507 | woveeennns 100% / 100% ..
Forward Start IRS—
123127--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvvvnnnn NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/17/2026 . 02/17/2036 |....evvnvvvvvnnn foeenns 4,900,000 .. 1.03% / (OIS) [-euummmmmnnnn fornnnnnnnnnininins fereeeeeeeeeeeeees [ [V SRR R (1,086,591)]...cvevevviinens fevennneeeviinns [ i Ofeenns 86,245 | .......... 100% / 100% ..
Forward Start IRS—
123134--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows .. .. |Rate... . 06/15/2045 |. 06/15/2055 |.... P AU 10,000,000 (..0.87% / (0IS) |.. 0. (725,476)... .[100% / 100% ..
Forward Start IRS—
122914--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coevvvrrnnnen NA Lo Rate........... 6 Y . 11/14/2042 (. 11/14/2052 |..oovvenvvnnnnn foens 5,000,0001..0.97% / (OI8) [eeuurrvirnnnnnns foevnnnneeeeiinnns fooreiiiiiiiinnis o [V R S [IVCHCICIC)) R FOR R RN RN (U R 134,966 | .......... 100% / 100% ..
Forward Start IRS—
123116--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..cceeuuvreeennnnnn NA Lo Rate........... DBAG evvveiiiieeiiis errerrrn e . 11/15/2023 . 11/15/2083 |.eovveneeeeennn feees 5,100,000 .. 0.83% / (OIS) [oeeueeeeemmmnaeee Jemmmmneeeeemmen feeeeeeemmneeeeees Joeneeeeeeenes [V PR (1,856,590)]-. e eeeeemmeeee Joeemmmmeeeeeemenn oo e (V)] 81,178 | e 100% / 100% ..
Forward Start IRS—
123119--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnnn NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/15/2024 |. 08/15/2034 |......ovvvvvnnn foenns 5,100,000 [.. 0.91% / (OI8) |+eeeeeeeeeeeeeeees [ [ e, [V SRR R (1,236,089)]....cccvvvvnnnens foevennnieeiinnns [ e Ofeenns 84120 [ .oevennnns 100% / 100% ..
Forward Start IRS—
123121--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 11/15/2024 [. 11/15/2034 |.....oeeeveennnn foeeees 5,000,000 ]..0.93% / (OIS) [ceuneeeeemmmnaaeee Jemmmmneeeeemmen foeeeeeemnnieeeees Joeneeeeeeenns [V PR (1,181,834)] e [ Joeeemne e [ (V)] N 83,420 | .......... 100% / 100% ..
Forward Start IRS—
123132--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 06/15/2028 |. 06/15/2038 |......cevvvvvnnn foenns 9,000,000 [.. 1.14% / (0I8) |eeeeeeeeeeeeeeees [ [ e, [V SRR R (1,733,968)....cccvvvvnnnnens foevennniievinnns [ i (U R 172,637 | woveeennns 100% / 100% ..
Forward Start IRS—
122884--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA Lo Rate........... ] . 06/14/2024 . 06/14/2034 |......ccceveenen foeeees 2,500,000 [... 0.9% / (O18) |+eeeemmeeeemmmnnn fooeeeemmeeeeees Joeeeeeeeeeeees oo [V PR (616,700)]-+.vveeeeeeen feeeeeeemmmeeeeeee Joeneeeeeeees [ (V)] 40,912 ... 100% / 100% ..
Forward Start IRS—
122886--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......ccoovvvevnnnnn NA o Rate........... [c:5] N . 07/15/2024 (. 07/15/2034 |.....evvvvvvennn foeens 2,500,000 [..0.91% / (OIS) |eevvvnnvrvvrmnnnn foorerinnniiiiiis e e 0f... [(R{UVAV2) R FORR R RN RN Ofeienes 41,074 .[100% / 100% ..
Forward Start IRS—
122904--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA oo Rate........... ] . 06/15/2034 . 06/15/2044 |........cccevnnn [oeereee 7,000,000 .. 1.17% / (OIS [oeeeeeeeemmnnieees Joemmmneeeeeemmnn foeeeeeeeeieeeeees Joeneeeeeenns [V PR (992,815)]...eeeeeeneees Jeeeemmmeeeeeeenen foerreeeeeneeeee foeeeiee e [V 159,330 | ...ceven 100% / 100% ..
Forward Start IRS—
122908--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coovvvrrnnnnn NA Lo Rate........... Y . 11/14/2036 . 11/14/2046 |......coevvvennn [onnns 8,000,000 .. 1.14% / (OIS) [ceevririrmnnnnnns foevnnineeeciinnns fooreiiiiiiiiis e (VN R S [RCLCR TR (615) | R FPTR PRI RN (U R 192,415 ........ee 100% / 100% ..
Forward Start IRS—
122911--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows ..cooooeeieeennnnn NA Loooennennns Rate........... GBSl teiiriiiiiiiiniies errrrrieieerriees . 11/15/2039 . 11/15/2049 |.....oeeieeennn foeeres 8,000,000..1.07% / (OIS) f-uueieeemmmnaree Joormmmmnnnermnnnns foaereermennaneees Jornnaeeeeennns [ PP R (790,399)]- - eeeeevnniees foeremmnnanreeernnn frareererrnnannees foerenaaaeaeenes [0l 204,530 | .......... 100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
122912--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... ] . 11/15/2040 . 11/15/2050 |..eeveeeveennnn foeeees 7,000,000 |.. 1.05% / (OIS) [oeuueeeeemmmneeee Jemmmmneeeeemmen foeeeeeemmieeeees Joeneeeeeenns [V PR (B45,054)].. e eeeeeenneeee [eeeemmmmeeeeeenen foereeeeemniieeees foerenee e [V 182,354 | .......... 100% / 100% ..
Forward Start IRS—
122917--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . [flous ..
Forward Start IRS—-

. |Rate...

. 11/15/2046 |. 11/15/2056 |....

PR O 5,000,000 (..0.81% / (0IS) |.. (347,109)|....

-1100% / 100% ..

122891--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...ccoovrerunnns NA Lot Rate........... L1 . 03/14/2025 |. 03/14/2085 |......ccccuvvees founeens 2,500,000 ..0.97% / (O18) [eeeeeerieiemiins [ oo e [0 FSR O (571,204)]. e oo e e (1) P 42,316 | ..oeeeennn 100% / 100% ..
Forward Start IRS--

122892--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cccovreiunnnns NA Lo Rate........... GSI i e . 04/15/2025 |. 04/15/2035 |.......cccovvees founens 2,500,000 .. 0.98% / (OIS) [-euuuumnnnnnnnnnn forvnnnnnnniininins foereeeeeeeeeeeeees [ (O FSUUURTRRR (SIS ) N AP Rl R, [V F 42,478 | .eeeeeel 100% / 100% ..
Forward Start IRS—-

122893--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cooeevrerunnns NA Lot Rate........... [C1] . 06/16/2025 |. 06/16/2035 |........cccevves founees 2,500,000 .. 0.99% / (O18) [eeeeeeriueeniins [ oo e [0 FSR O (560,491)]- . eeeeeeeees Jeeeeeee e [ e (1) P 42,789 | .eeeeeennn 100% / 100% ..
Forward Start IRS--

123122--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ..cccevvrrrnnnnns NA Lo Rate........... DBAG .evvvveiiiiiiiins eeeeeeeiieee e . 02/14/2025 |. 02/14/2035 |.......cccvvees founens 5,000,000 [.. 0.95% / (0I8) |eeeeeeeeeeeeeeaes fooeeeiiieieieiiens fernniiiiiiiiiiiins | (V1) [ [ S T O S N RO [V F 84,349 [ .......... 100% / 100% ..
Forward Start IRS—-

123129--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cooovrerunnnns NA Lo Rate........... DBAG ..evveeeiiiiiies eeeeeeiiinire e . 06/15/2027 |.06/15/2037 |...ocevveuvnnns founeees 9,000,000 [... 1.1% / (O18) |oeeeemreerieiins Joereeeeeeeies foeeeeeeeeeiiees foieeeeiis (1] PSR W (1,817,879)]. e oo oo o [ R 166,669 | .......... 100% / 100% ..
Forward Start IRS--

123130--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...ccceevrrrnnnnns NA Lo Rate........... DBAG .evvvveiiiiiiiins eeeeeeeiieee e . 11/16/2027 |. 11/15/2037 |...ooeevennnnns founens 8,000,000 [.. 1.12% / (0I8) |eeeeeeeeeeeeeeees [ ferniiiiiniiiiiiins e, (V1) [ QK NV U R R R (1) R 150,397 | .......... 100% / 100% ..
Forward Start IRS—-

123135--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . [flous .. .. |Rate... . 06/15/2046 |. 06/15/2056 |.... N 10,000,000 .. 0.83% / (OIS) |.. 0. (702,637)|... .1100% / 100% ..

Forward Start IRS--

122898--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cceovrrrunnnns NA Lo Rate........... GSI i e . 12/16/2025 |. 12/15/2035 |......coecvvvees founens 2,500,000 .. 1.03% / (OIS) [-euuemmnnnnnnn fervnnnninniininins fereeeeeeeeeeeeees [ (O FSUUURTRRR (77207272 | R N R A [V F 43,690 [ ..vveennn 100% / 100% ..
Forward Start IRS—-

122899--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cooeovrerunnnns NA Lot Rate........... L1 . 01/15/2026 |. 01/15/2086 |.......cccuvvees founeens 2,500,000 .. 1.08% / (O18) [eeeeerreeieniens foreeeeiiiiiies oo e [0 FSR O (540,698)]-....evveeeeeiin Joeiineeeeeeeies [ e (1) P 43,842 | .......... 100% / 100% ..
Forward Start IRS--

122902--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ...ccoeovrrrunnnns NA Lo Rate........... GSI i e . 06/15/2032 |. 06/15/2042 |........ccvvvees founens 8,000,000 [.. 1.19% / (0I8) |eeeeeeeeeeeeeeees [ [ |, (V1) [ (1,264,002)]...cceeeeeeeeeenn [ [ e (1) R 173,069 | .......... 100% / 100% ..
Forward Start IRS—-

122907--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cooeevrerunnnns NA Lo Rate........... L1 . 06/16/2036 |.06/16/2046 |..........cccen [oueee 10,000,000 .. 1.14% / (O18) [eeeeeeeeireiiae e oo oo (1] PSR W (1,281, 281)]- e [ e e (1) I 238,359 | ... 100% / 100% ..
Forward Start IRS--

123123--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ...ccoeevrrinnnnns NA Lo Rate........... DBAG .evvvveiiiiiiiins eeeeeeeiieee e . 05/16/2025 |. 06/15/2035 |.......cccvvees founens 4,900,000 ..0.97% / (OIS) [-eeummmmnnnnnn fernnnnnnnniininins foereeeeeeeeeeeeees [ (V1) [ (G0 (O (173 R EO R R . [V F 83,562 .......... 100% / 100% ..
Forward Start IRS—-

123126--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...coooveerunnnns NA Lot Rate........... DBAG ..evveeeiiiiiies eeeeeeiiinire e . 11/14/2025 |. 11/14/2085 |.......ccceveees founees 5,000,000 [.. 1.01% / (O18) |-eeeeeeeerieiinn Joenmmeeeeeiies foeeeeeeeeiiees foeeeeiis (1] PSR W (1,004, 721)[- e [ o e (1) P 87,076 | ... 100% / 100% ..
Forward Start IRS--

123133--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ..ccceevrrriunnnns NA Lo Rate........... DBAG ..vvveereiinnes . 06/15/2043 |. 06/15/2053 |.........ccvvves founens 6,000,000 [.. 0.95% / (0I8) |eeeeeeeeeeeeeeees fooeeeiiieieieieens fernniiiiiiiiiiiins |, 0f... (469,376)].....evvveeeeeinn |oerrneeeeeiins [ o (1) R 163,572 .1100% / 100% ..
Forward Start IRS—-

122901--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cooovrrrunnns NA Lo Rate........... L1 . 06/16/2031 |.06/16/2041 |........cceevees feunenns 9,000,000 [.. 1.19% / (O18) |-eeeemreerieiinn foemmeeeeeeiies foeeeeeeeeiiees foieeeiis (1] PSR W (1,493,578)[...eeeeeeiies [ o e (1) I 189,446 | .......... 100% / 100% ..
Forward Start IRS--

123115--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...ccoeovrernnnnns NA Lo Rate........... DBAG .evvvveeiiiiiins eeeeeeeiieee e . 11/16/2023 |. 11/15/2033 |......covcuvnnes founens 5,000,000 [..0.83% / (018) |eeeeeeeeeeeeeeees [ [ | (1) [ [QIZEIRC 1)) R IR RO . (1) F 79,586 | .......... 100% / 100% ..
Forward Start IRS—-

123124--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . [flous ...ccocceeerunennns NA e Rate........... DBAG ..eeveeiiiiiiiiis eeiiiiiiiiiiicsiiiiens . 08/15/2025 |. 08/15/2035 |........ccceeves foueeees 5,100,000 .. 0.9%% / (OI8) |..uvvereeriaiiins fomenneneeeiiins foeeeeeeiiiiiiees foieeiiiiin, [\ ISR (1,185,106)]. .. oo o o [ P 87,900 .......... 100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 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)
Forward Start IRS—
122883--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... ] . 04/15/2024 . 04/15/2034 |......evvvvennn foeeees 2,500,000 [..0.88% / (O1S) |+eeveemeeeemmmnnn fooeeemmmmeeeeees Joemeeeeeeeeees foeeeeeeeeeee [V PR (629,854)]... e eeeeeeneeees [eeeemmmneeeeeemnnn frrreeeeemniieeees feereeee e (V)] N 40,597 | ..ooeeee 100% / 100% ..
Forward Start IRS—
122885--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coevvrrrnnnen NA Lo Rate........... Y . 06/14/2024 (. 06/14/2034 |......covvvvvnnn foens 5,000,000 ... 0.9% / (OIS) [eeuuirvrmmnnnnnns foevnnnneeeiiinnns fooneiiiiiiinns e [V SRR R (1,283,400))...ceevevviinens foevennnenieeinens [ i Ofeienns 81,824 .......... 100% / 100% ..
Forward Start IRS—
122916--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows ..ccceeeeieeennnn NA Loooienennns Rate........... Lo P PP . 11/15/2045 . 11/15/2085 |..ooeueeevevnnnn foeeees 7,000,000 .. 0.85% / (OIS) [o--eeeeemmmnanne Jemmmmmneneemnnnnn foanreeemenanneees Joonnneeeeennns [ TR R (501,702)[- ..o eevvneeeeeeen Joemmmaerermnnnnes foorernnnnnaeeenns foonaeraeennnnnns [l 198,447 [ .......... 100% / 100% ..
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 0 0 XXX (95,423,882 0 0 0 0 19,112, 114 [ XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX (95,423,882 0 0 0 0 19,112, 114 [ 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 (95,423,882 0 0 0 0 19,112,114 | 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 0 0 XXX 0 0 0 0 0 0 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 0 0 XXX (95,423,882 0 0 0 0 19,112,114 | 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 0 0 XXX (95,423,882 0 0 0 0 19,112, 114 [ XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 0 0] XXX (95,423,882 0 0 0 0 19,112, 114 | XXX XXX

Code

Description of Hedged Risk(s)

@ |
[

Code

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

(o) |
[




STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

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 - USZ3
- US LONG BOND - 86 -|Variable Annuity GMWB Interest CBT - Chicago Board
(VA7 R 284 |........ 28,400,000 |NQ IR ET Futures .... |Product Liability ... |Exh & ........ Rate........... .12/29/2023 | of Trade ............ 549300EX04Q20BFQTQ27  |.08/23/2023 .|..... 118.5078 |..... 113.7813 [ovvvvninnnns FER 7470 PO AR A A S (1,342,344)|...... (1,342,344)|........ 1,107,600 |0005 ......evvvvvnsfvrvennnnns 1,000
T-Note Future - TYZ3
- US 10 YR NOTE - 86 |Variable Annuity GMWB Interest CBT - Chicago Board
LA VA S 445 ... 44,500,000 |- NQ IR ET Futures ..|Product Liability ... |Exh 5 ........ Rate........... .12/20/2023 .| of Trade ............ 549300EX04Q20BFQTQ27  |.08/23/2023 .|..... 109.5000 |..... 108.0625 |............. 90,388 |ooeeeiiiiiiiiiiiiins [ e e e (639,688)|....... (639,688)]........... 890,000 {0005 ........cceeea]eererennn 1,000
T-Note Future - WNZ3
- US ULTRA BOND - 86 |Variable Annuity GMWB Interest CBT - Chicago Board
WNZ3 ......... X .. 8,300,000 |- NQ IR ET Futures ..|Product Liability ... |Exh 5 ........ Rate... .12/29/2023 [ of Trade .. 549300EX04Q20BFQTQ27 |.08/23/2023 .|..... 125.1328 |..... 118.6875 T PP FPPPOON (534,961)|....... (534,961))...........498,000 (0005 .... [ PPN 1,000
1569999999. Subtotal - Long Futures - Other 201,388 0 0 0 0 (2,516,992) (2,516,992) 2,495,600 XXX XXX
1579999999. Subtotal - Long Futures 201,388 0 0 0 0 (2,516,992) (2,516,992) 2,495,600 XXX XXX
Index Future - ESZ3 -
CME EMINI SP 500 - 49 OVE - Chicago
- NQ Equity Futures |[Variable Annuity GMWB Mercantile Exchange
{2374 S F 195 [........ 33,522,625 | (GMIB) ......cevvunnnnns Product Liability ... |Exh 5 ........ Equity/Index |.12/15/2023 .[...ccevvrrnniiiiinnnnns SNZ20JLFKBMNNCLQOF39 . |.09/14/2023 .|...4,517.6000 |...4,325.5000 |............. 93,000 |eveeiiiiiiiiiineeens [ e e e 1,488,775 |...... 1,488,775 |........ 1,736,000 |0003 ......evvvvvns [ errrrnnnnnnns 50
Index Future - FAZ3 -
SE&P MID 400 EMINI - OVE - Chicago
49 - NQ Equity Variable Annuity GMWB Mercantile Exchange
[V S F 20 [oeeeees 5,040,800 [Futures (GMIB) ....... Product Liability ... |Exh 5 ........ Equity/Index |.12/15/2023 .[...ccevvvrnniriinnnnnns SNZ20JLFKBMNNCLQOF39 . |.09/14/2023 .|...2,589.2725 |...2,520.4000 |............. 22,000 |oeeeieiiiiiiiiiennees e e e 137,745 |........ 137,745 |........... 288,000 {0003 ........ceever]eeeeeeeeenns 100
Index Future - MFSZ3
- LIFFE EMINI MSCI
EAFE - 49 - NQ Equity|Variable Annuity GMIB NYL - NYSE Liffe
MFSZ3 ... [eveeeieiies 75 [oeeennns 7,655,625 |Futures (GMIB) ....... Product Liability ... |Exh 5 ........ Equity/Index |.12/15/2023 .JU.S. ......evvinnnnee 549300HI IRNTNKXV3M12  |.09/14/2023 .|...2,125.4000 |...2,041.5000 |............. 26,625 |..ooeeiiiiiiiiiiieens e e e 314,625 |........ 314,625 |........... 282,409 10003 .....vvvvvvnns ferniriiiinnas 50
Index Future - RTYZ3
- RUSSELL 2000 MINI -
49 - NQ Equity Variable Annuity GMIB NYF - ICE Futures
RTYZ3 ........ X ...5,665,590 |Futures (GWIB) ....... Product Liability ... |Exh 5 ........ Equity/Index |.12/15/2023 .|U.S. .... .. 549300R4IG1TWPZT5U32  |.09/14/2023 .)...1,860.6500 |...1,798.6000 ) .. e | oo foennn.. 195,458 |........ 195,458 |...........390,600
1639999999. Subtotal - Short Futures - Other 174,700 0 0 0 0 2,136,603 2,136,603 2,697,009
1649999999. Subtotal - Short Futures 174,700 0 0 0 0 2,136,603 2,136,603 2,697,009
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 376,088 0 0 0 0 (380,390) (380, 390) 5,192,609
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0
1759999999 - Totals 376,088 0 0 0 0 (380,390) (380,390) 5,192,609
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
L] TRV L Ay 102,386 [o.oevveennnnnnnnnnnnnnnees 273,702 |ooeeeiiiiiiiiiiieeeee 376,088
Total Net Cash Deposits 102,386 273,702 376,088
(a) Code Description of Hedged Risk(s)
0003 ... . |Hedges the equity risk of a liability

0005 ...

. |Hedges the interest rate risk of a liability ...
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

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

Hedges the equity risk of a liability
Hedges the interest rate risk of a liability
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 376,088 376,088 376,088 376,088 5,192,609 5,192,609
JP MORGAN CHASE BANK 0 O - 10 Y R (PP | B I, 8,877,509 | .eeviiiiiiiiiiieiiiis N | RN 2,678,161

DEUTSCHE BANK A.G. ........ o O o O P AP PP PP PRI FPPPTTTTrPPPRPPUPPPPPRRTTY | I FPPPPTTRRUUTUPPR 2,997, 417 [ .o (44,633,923))... 0 s 7,536,189 |.oevvvniiieeennnn 7,536,189
0299999999. Total NAIC 1 Designation 11,874,926 (44,633,923) 0 10,214,349 7,536,189
GOLDMAN SACHS INTERNATIONAL ......eeeevvuusseemmnnnnareannnnnnaaneee  wessssssssssssnssnssnnnnns  fonaaseeers Jennnnnnes Jornnnnnnes Yovernnnnn [oeeennnnnnsseeennnnnsseeennnns [oneeeennnnnsseeennnnnsseernnns fonasseeennnnnssseerennnssseene |snnnsseeeennnnsseesennnnnnseee JornnnassseernnnssseernnnnnesQ |oennnnnnseerennnnnseesennnnnns | errnnnaseecenes (62,664,886)]-..-uceeeeennnnareeeennnnnnns (U PP 8,897,765 |.oevveieaeennnns 8,897,765
0399999999. Total NAIC 2 Designation 0 (62,664,886) 0 8,897,765 8,897,765

0899999999. Aggregate Sum of Central Clearinghouses (Excludi

0999999999 - Gross Totals

8,996,900 0 376,088 0

376,088

12,261,014

(107,298,809)

376,088

24,304,723

21,626,562

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

376,088 0
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Exchange, Counterparty 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 103732-BP-4 ........ BPLN 2.939 0B8/04/51 ....eeeeeeeieeeeeeene e e eeeeie e e e eeenne e e e e eenneeeeeennnneeeeennnns [ereeeeeeennnnnneeeennnnns 989,829 [ 961,000 [ 866,406 |....06/04/2051 ...

CREDIT SUISSE INTERNATIONAL ... . [202795-4J-0 ... EXC 3.65 06/15/46 ... s s ....1,302,605 |....06/15/2046 ...|.

CREDIT SUISSE INTERNATIONAL . 053798-AQ-0 AVA 4.35 06/01/48 ... 5,220,249 6,694,000 .5,781,432 |....06/01/2048 ..

GOLDMAN SACHS INTERNATIONAL . 10373Q-BP-4 BPLN 2.939 06/04/51 271,656 438,000 399,039 |....06/04/2051 ..

GOLDMAN SACHS INTERNATIONAL . 59156R-BR-8 MET 4.6 05/13/46 .... 6,324,825 .7,500,000 .7,474,936 |....05/13/2046 ..

GOLDMAN SACHS INTERNATIONAL ... .. | 136375-CK-6 ... CNRCN 3.2 08/02/46 .. .9,908,688 |....08/02/2046 ...|.

GOLDMAN SACHS INTERNATIONAL ... .. | 85771P-AC-6 EQ\R 5.1 08/17/40 . s ....9,976,469 |....08/17/2040 ...|.

GOLDMAN SACHS INTERNATIONAL ... .. | 822582-AN-2 ... RDSALN 5 1/2 03/25/40 . 14,420,366 .. 14,679,120 |....03/25/2040 ...|.

GOLDMAN SACHS INTERNATIONAL ... .. |878091-BG-1 .. TIAAGL 3.3 05/15/50 ... ....1,693,301 |....05/15/2050 ...|.

GOLDMAN SACHS INTERNATIONAL ... .. |668138-AA-8 ........ | NWMLIC 3.85 09/30/47 .. ....2,623,698 |....09/30/2047 ...|.

GOLDMAN SACHS INTERNATIONAL ... .. | 05600L-AC-0 ........ BMW 2.85 08/14/29 ... ....6,550,000 |....08/14/2029 ...|.

GOLDMAN SACHS INTERNATIONAL ... .. |59156R-CC-0 ... MET 5 07/15/52 ....4,238,782 |....07/15/2082 ...|.

GOLDMAN SACHS INTERNATIONAL ... . | 743315-AT-0 ... PGR 4.2 03/15/48 ... . K ....03/15/2048 ...|.

GOLDMAN SACHS INTERNATIONAL . 806854-AJ-4 SLB 2.65 06/26/30 .4,280,050 .5,000, 000 ...06/26/2030 ..

GOLDMAN SACHS INTERNATIONAL . 46647P-CE-4 JPM 3.328 04/22/52 .. . 12,566,410 .. 19,000,000 ...04/22/2052 ..

GOLDMAN SACHS INTERNATIONAL . 055650-DN-7 BPLN 3.588 04/14/27 5,627,313 .5,960,000 ...04/14/2027 ..

GOLDMAN SACHS INTERNATIONAL ... .. | 06051G-HA-O ........ BAC 3.946 01/23/49 .. 10,195,000 |... . ...01/23/2049 ...|.

DEUTSCHE BANK .. |912834-EP-9 ... S 0 08/15/39 . .5,767,000 |... ....2,794,126 |....08/15/2039 ...|.

DEUTSCHE BANK .. |912834-EP-9 ... S 0 08/15/39 . .. 21,202,000 |... .. 10,272,421 |....08/15/2039 ...|.

DEUTSCHE BANK .. |912834-0P-4 ... S 0 02/15/41 . .. 39,821,000 |... .. 17,775,212 |....02/15/2041 ...

DEUTSCHE BANK .. |912833-Y4-6 ... S 0 05/15/37 . ....5,193,000 |... ...05/15/2037 ...|.

DEUTSCHE BANK .. |912833-Y4-6 ... S 0 05/15/37 . ...05/15/2037 ...|.

DEUTSCHE BANK . |912833-7E-4 ........ | S 0 08/15/36 . . . . . . ...08/15/2036 ...|.

DEUTSCHE BANK 912833-7E-4 ........ RS Y (TP PPPPIN 2,663,232 [ 4,942,000 |..eoenniiiiiiiinns 2,715,770 |....08/15/2036 ...

0199999999 - Total 168,850,710 272,124,677 191,291,844 XXX

Collateral Pledged to Reporting Entity

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

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

JP MORGAN CHASE BANK ..

.8,996,900 |...

.8,996,900

(I, Vor IV)

0299999999 - Total

8,996,900

8,996,900




STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

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
Deutsche Bank Trust Company

New York, New York

(15,219,529)

(16,332,184)

(14,952,434)|..

AMEricas ...cooooeoeeeieeeeeeeeeeee New York, New YOrk ..oc.occooooe foovo oo oo e Jeeeeeeeeeeeeeeeees e 192,039 |...cocoeee. 376,666 |............... 849,635 |..
Federal Home Loan Bank of New
YOrK v New York, New YOrk ... foos oo fomemeees oo s [ 1,195,272 |.......... 2,296,241 |............ 2,778,983 |.
Fifth Third Bank .................... Gincinnati, OH ..o foes e oo oo o [ 1,238,503 |............ 1,140,407 |............ 1,536,846 |..
JP Morgan Chase Bank ............. New York, New YOrk .....ccccooo foovv oo oveeeeies Joeeeeeeeeeeeeeeees oo e (134,432)|.......... (1,909,910).......... (1,938,901)|..
The Bank of New York Mellon .. New York, New York . ..3,605,354 |.. .2,854,795 |.. 3,128,618 |..
Wells Fargo Bank, NA ............. San Francisco, CA ..o [ oo oo Joeeeeeeeceeeeeeees oo v 378,412 | 280,255 ... 372,769 |.
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 (8,744,381) (11,293,730) (8,224,484)
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 (8,744,381) (11,293,730) (8,224,484)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(8,744,381)

(11,293,730)

(8,224,484)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6

Code Rate of Interest

Date Acquired Maturity Date

7
Book/Adjusted
Carrying Value

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

09248U-71-8 .......
261908-10-7 .......
60934N-50-0 .......
316175-50-4 .......
61747C-58-2 .......
60934N-50-0 .......

BLACKROCK LIQUIDITY: TEMPFUND |
DREYFUS TREASSAGEN CASH MGNTI
FEDERATEDGOVT OBLIG FUNDINST
FIDELITY FIMM FUNDS - GOVT PORT INSTL CL
MORGAN STANLEY L1Q TRSY INST 8304 .....

FEDERATED TRSY OBLIG INST 68 .....

08/18/2023
09/05/2023
09/29/2023 ..........
09/30/2023 .
09/30/2023 .
09/30/2023 ..........

36,598,000 |..
..25,499,422 |..

..... 432,000 |..
.... 16,208,500 |..

. 918,729
....5,82
.... 798,496

8209999999.

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

177,826,280

2,159,779

25160K-30-6 .......

|DEUTSCHE ASSET MANAGEMENT: CASH MANAGEMENT INSTITUTIONAL ...eeooueveeeeeeiiiiiieeeeeiiieeeees

............................... 6,127,050

8309999999.

Subtotal - All Other Money Market Mutual Funds

6,127,050

8609999999 - Total Cash Equivalents

183,953,330

2,159,779
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