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STATEMENT AS OF MARCH 31, 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 o [ronenees 5,904,292,982 |...cooviviiiiiniines [ 5,904,292,982 |........... 5,943,832,715
2. Stocks:
2.1 Preferred STOCKS .......covovveiiicieececeieeeeeeeeietetetee et [eeesee s 5,644,100 |.evovoereeieieierreceeene [ 5,644,100 |.cocrvreennee 6,080,060
2.2 COMMON SEOCKS ...vuvetieeieeisiaetceeecsee ettt eneens [eeeesesecseneceees 1,942,920 |, 39,720 | 1,903,200 |...ooovvennnn 1,903,200
3. Mortgage loans on real estate:
BT FIISEHENS oo [ 529,397,463 |....ooovvierererenens e 529,397,463 |.....ccconene. 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 163,168,508 ) and short-term
investments ($ ..o ) et [ 160,495,608 |.........coovvevieerierienis o 160,495,608 |............... 140,526,977
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeererenens 25,504,312 | e 25,504,312 |.coooien 25,365,032
7. DEIIVALVES ...ttt bens [eossis st nnns [oenene et oot [V R 102,386
8. Other iNVESIEd @SSELS ....c.eueuiuiiiieieicieieeee e [oererereinneas 177,168,594 ..o 40,981 |..ccoeenee 177,127,613 | 169,242,810
9. ReCEIVaADIES fOr SECUMEIES .......vvueiecieiicieicieiieeeieeie et [reeceeeecaeeeeees 1,095,962 ..o 173,809 [ 922,153 [ 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 6,805,541,941 |...ooooivrurine 254,510 |............ 6,805,287,431 |............ 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 63,399,466 |.........coovverrierirrirnes o 63,399,466 |................ 61,236,000
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 10,400,419 [ 75,761 | 10,324,658 |................ 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 4,557 175 | 6,763 .o 4,550,412 |ooooveeen 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 reiNSUrErs ............c.cccvoveveveeeeeeeeeerereeeeeenns frerereneseee. 23,484,570 [ 3,119,886 |................. 20,364,684 |................ 14,987,931
16.2 Funds held by or deposited with reinsured cCOmpanies ............cccceevvevees e o e 0
16.3 Other amounts receivable under reinsurance Contracts ................coceeew. |oeverevneveeeeees 1,607,527 [ i 1,667,527 | 1,794,066
17.  Amounts receivable relating to uninsured plans ............ccccocoeiviiiiiiinicniens e o e 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccoeoeovnnrrieenenns [0 RO SRR [V 5,497,430
18.2 Net deferred tax asset ..........coocoeerueennne ..317,146,047 |.. 27,608, 366
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccveveveievevercecceeieieeieeeees |oerereseieeeeeieens 207,403 | [ 207,403 | 207,403
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ 0 [
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 18,439 [ 18,439 [ [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 .............ccoveueveeeieiecceen v 9,562,443 |....oovviin 150,624 |.......ccccvveneee 9,411,819 | 7,220,257
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 7,235,985,430 |........c....... 295,713,112 |........... 6,940,272,318 |............ 6,961,135,661
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ...ttt e s eenenens [ernsnnnininnenes 300,814,320 ..o [ 300,814,320 |.....ccoceueee. 301,001,788
28. Total (Lines 26 and 27) 7,536,799,750 295,713,112 7,241,086,638 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 4,779,719 | [ 4,779,719 | 4,779,719
2502. Other receivables ... e 3,183,885 [ 150,624 |.......ccevenee 3,033,261 [ 1,778,058
2503. Premium tax refunds receivable ... o 1,598,839 | o 1,598,839 |, 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) 9,562,443 150,624 9,411,819 7,220,257




STATEMENT AS OF MARCH 31, 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 $ ............ 2,232,578,342 less $
(including $  .ovevvevvriree 58,866 Modco Reserve) 2,232,578,342 |............ 2,288,068,495
2. Aggregate reserve for accident and health contracts (including $ 3,644,355,656 |............ 3,635,071,980
3. Liability for deposit-type contracts (including $  ....cccocevvevercccnnnecee. MOACO RESEIVE)......veveeieeiieiiieeieieieeiseeieieias [oeeseieieieeene 51,692,408 |................ 52,841,697
4. Contract claims:
A LIFE o h b e bbb bbbt b et b e sae s [erenen et 6,299,209 | 6,733,559
4.2 ACCIAENT NG NEAIN ...ttt bbbt bbb bttt ettt b et ensesnasinanais 27,412,117 | 31,335,740
5. Policyholders’ dividends/refunds to members $ due
BN UNPAIA ...ttt ettt e vt et ete et e st et ete et ese et ebe et ete e et ess et essesessetesessesees et e esebe st et easebensesesseteseeaese et ete et ebesetensebensatensarens [sereseteneneteeeteneas 1,631 [
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 ...1,693 .. 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 5,702,299 accident and health premiums .............cccoeeuen. fooreccnnnnes 6,050,367 |.ccovvennnne 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 326,349 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 $ (1,077,711) on reallzed capltal gains (losses) ...
15.2 Net deferred tax liability
16.  Unearned investment income . 792,022 |...
17.  Amounts withheld or retained by reporting entity as agent or trustee 13,504,610 |...
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
2408 DEIVALIVES ...ttt ettt e st e st e et e s et eateea e e es e e ea e e s e e s e e as e e a s e ea e e ea s e eR e e ea e e eR £ e R e e et e aseenseeneeen e e eneeeneeeneenneenneenne [sreeee e e et .
24.09 Payable for securities ...... 5,140,748 |...
24.10 Payable fOr SECUMIES IENTING ......ouiiiieieeie ettt e ea e e e st e e st e sa e e b e e seenseeaeeenseeseeeneesseenseenseenseenneen |oaeesseesaesiaesiae e e s ae e 0.
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 13,987,000 14,417,000
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,705,874,244 6,749,418 ,315
27. From Separate Accounts Statement 300,814,320 |................ 301,001,788
28. Total liabilities (Lines 26 and 27) 7,006,688,564 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 $ 231,342,074 208,661,346
38. Totals of Lines 29, 30 and 37 234,398,074 211,717,346
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 7,241,086,638 7,262,137,449
DETAILS OF WRITE-INS
2501. Derivatives collateral 13,987,000 |....ovovnveeeee 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) 13,987,000 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 MARCH 31, 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 ..............c.cccoceeevenc|oveveveverenennns 58,920,510 [..coovenenes 58,780,589 |...cceovene. 232,330,429
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 2,612,516 | 4,340,745 |................. 13,486,870
3. Netinvestment INCOME ..o .. 12,192,141 |.. ... 13,039,646 |.. . 288,291,691
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. . 7,141,791 |. ..1,926,577 |.. ... 30,690,884
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 5,920,298 |...cooirirrnne 4,829,398 |...cocvevenn 24,172,966
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveuiuiuieiieeeeeeietesesee et es st e eneeenes (1,423,410) v (1,057,726)].....cccnvc... (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 2,054,472 |...covee 2,460,030 |...cocveveeeee 9,023,321
8.2 Charges and fees for depoSit-type CONTACES .............cceiieieieieeeeeececeeeeieie ettt e 115 [ 40 [ 310
8.3 Aggregate write-ins for miscellaneous income .. 219,821 302,812 917,135
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 147,638,254 150,622, 111 594,479,936
10.  DEath DENEFIS ......ooeureeereeiiciciee et | 6,295,452 | 8,445,192 28,177,543
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeierierieneeneeneenes fooviiiic ettt
12, ANNUILY DENETILS ...vviiiieiietetsrieceiciet sttt es s ns et s e ansesesessseeensnsesesesneedenccciciennas 17,942,192 | 23,164,202 |....cocveenene 85,555,587
13. Disability benefits and benefits under accident and health CONtracts ...............ccceeueeeveeeiiievereueeeeeeens oo 60,434,371 |...ooovee 53,663,676 |................ 225,730,192
14. Coupons, guaranteed annual pure endowments and similar beNEfits ............ccoovveiiiiiiiiiiinnnienescer et
15.  Surrender benefits and withdrawals for life contracts ..................... 57,479,106 50,307,916 |.. ..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 ...............ccceeeveierivevererereeeeee e e 377,803 | 625,861 [..oeeeeee 2,444 017
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueuiieiieieeereeceeeeeeee e oo 3,558,738 .o 3,639,958 |....cocveven 14,493,045
19. Increase in aggregate reserves for life and accident and health contracts (46,206,477) (48,745,023) (54,142,197)
20.  TOtalS (LINES 10 10 1) .uuiuiiiiueieeeeeieecseieteee e eeee s e e ses s s se e e eseseses e eseseseses s eseseseseeasssnsssesesesnns [ensesannnaesneen 99,881,185 |...cccovenee 91,101,782 | 505,045,989
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovviiiieete ettt ettt bbb bt sn st b b s s s b b s s s nsesesas |esensciciceseennas 4,715,682 |...covoeee 4,809,020 |...occoeueeen. 19,111,788
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.ceueueereeeeveveueresesessssessssnas [oeeeeeeenenenenenes 1,179,279 | 1,151,861 | 4,764,024
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 13,059,150 |[.ooeeeieneee 13,453,663 |................ 47,038,397
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 1,771,728 ..o 1,908,447 | 6,866,471
25. Increase in loading on deferred and uncollected premiums ........... <-(290,458) ... (54,867)|..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceeeeiveeeveeeeeeeeeeeeeeie e e (11,605,128)[................ (11,321,238) 750,
27. Aggregate write-ins for deductions .... 3,959,470 2,067,232 12,861,696
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 112,670,908 103, 115,900 555,440,371
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 34,967,346 |.....ccoceeue. 47,506,211 | 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 34,965,563 |....ccveeenne 47,505,087 |.....cocuee... 39,038,441
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 6,093,852 8,161,705 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 28,871,711 | 39,343,382 |.....oeecc.. 16,377,756
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of § oo 22,316 (excluding taxes of $  ..oeoceeeerecne (1,096,578)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (412,383) (1,253,439) (16,094,887)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 28,459,328 38,089,943 282,869
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 28,459,328 |....coooene 38,089,943 | 282,869
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..514,710 ..1,936,285 ... (4,586,862)]|.. .(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 1,099,831 | 290,165 |.. ... 25,975,592
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e (5,119,006)|.. (1,954,642)|.. ..(27,586,886)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ...........c.cueueuriiieiererereeeafoeeeeeseeeeeeeeeee e [ (48,354) ...
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccoceveeeeeeferviiiiiiiiiii i [
44,  Change in asset VAlUALION FESEIVE ...........c.c.cceeieieeeeeeeececeeeieeeieseseaes e s s s sesessssseseseses e (2,393,191) e 1,438,994 | (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 22,680,728 33,035,273 (12,487,690)
55. Capital and surplus, as of statement date (Lines 36 + 54) 234,398,074 257,240,309 211,717,346
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME .......oeieeeeeeeeeeeee ettt e e e et e s e e e eeeneeseneeteaseeeanesesenens foreeenneseaeaeeaeanens 219,821 [, 302,812 [ 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) 219,821 302,812 917,135
2701. Interest expense on funds withheld ..3,959,470 |.. ..2,067,232 |. ... 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.
2798. Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
[S35 10 T TP OEUP PO U PP SPRTRPIN
5302.
5303. ..
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF MARCH 31, 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 ..........ccuiuiiiieiiiciieie ettt naens [oesssenesnenanes 62,077,184 |......ccccencne. 62,900,284 |................ 244,277,119
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 66,702,097 |.......cccoeu..e. 67,697,288 |............... 274,567,668
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 5,468,777 6,340,583 24,412,887
4. TOtal (LINES 110 3) oottt 134,248,058 136,938, 155 543,257,674
5. Benefit and 10SS related PAYMENTS ............c.cueviuiiiiiiieicieteeeeeeee ettt bessssnnns [oevesesesnnnas 153,549,710 |.ooovnene. 137,061,361 |................ 530,413,255
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeceeeveecne (11,607,633) | ..cocveeenne (11,326,805)(......cccneee (39,771,795)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 20,434,855 |....coovuenne 21,020,164 |....cceoeeneee 74,567,831
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 1,467
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (1,351,128) 2,152,308 26,667,978
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 161,025,804 148,907,028 591,878,736
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (26,777,746) (11,968,873) (48,621,062)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 80,763,502 |.. 547,228,927
12,2 SHOCKS ..eeeeeeueeeeeee ettt ee e eaes e et e e e e e e s eseeeeee e eaeseeee a2 e s e seseeee e e e e sesesesesassnseseseses s snsna et esesannanaesenes [eetesrtarnireea et erereenna 0 foereererenereennns 0 foei 121,200
12.3 Mortgage loans ... ..8,963,293 |.. 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 0 foeeerereereneennend 0 e 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 6,832,212 2,650,584 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveveucuiiieeeiceceeieieeceeeee et foeseeenenesenas 96,559,007 |..cocoveeennns 181,606,380 |................ 612,165,571
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOUPOTRR 39,605,909 |.....ccvvnnne 127,979,571 | 379,483,526
1312 SEOCKS ..ottt |oeinne e (U R (U R 0
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes [V 36,649,878 |................. 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 |- (L 28,746,686
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 3,731,771 6,217,010 28,299,830
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 48,306,677 170,846,459 481,354,920
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 139,280 (324 ,875) (1,791,745)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 48,113,050 11,084,796 132,602,396
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 ...............cccoveveveeceeeieiens [oeveeeienencns (3,989,150)|-.e.vveencee (6,443,057) | .cocveenne (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) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 2,622,471 (31,841,261) (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 (1,366,673) (38,284,318) (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 19,968,631 |......co.c... (39,168,395 (......cccnee. (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) 160,495,608 137,077,590 140,526,977
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Securities exchange bond proceeds (Line 12.1) ..o [ (4,921,231)]...ccviircicicieciine (1 (33,432,098)
20.0002. Securities exchange bonds acquired (Line 13.1) ..o [ (4,921,231 (1 (33,432,098)
20.0003. Interest capitalization (Line 2) ...cococevvvuenecee ... (1,936,027)].. (2,130,342)|.. .... (8,540,827)
20.0004. Interest capitalization (Line 13.1) (1,936,027) (2,130,342) |...ovvnee (8,540,827)




STATEMENT AS OF MARCH 31, 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 13,507,950 |oovveveine 13,896,194 |.coviinnne 53,904,486

3. Ordinary individual BNNUITIES ...........ceiriiiiiiririeteteieeene sttt b et s e s s s s see et 321,472 | 362,413 | 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 INSUIANCE .....coviiiiieiieiieeiieeee ettt ettt ettt e st e eseesaeesaeeseesseesseessesnsesseesssenssenseenseeefoeerseeite st e et e sresieesinesiees [reeiresinesieesteesnesinesnesnees [ereetesr e st ee e sae e 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 3,140,421 | 3,292,851 .o 12,764,600

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

9. A H = OtNEI e s 56,059,398 |................. 53,732,182 |.....cc.c..c 218,672,645

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) ....c.vieieieeiiieiieecie ettt ssse s st seaeneneas 73,029,241 | 71,404,442 |................ 286,787,693
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13.  Subtotal (LINES 11 throUGN 12) .......oiuiveiiiiiiiecieteieieeeeete et b bbb es s s et 73,029,241 | 71,404,442 |................ 286,787,693
14, DEPOSIt-LYPE CONFACES ......cvvevieiiieiiieieieteieieett ettt s s e s et e e e e et et esesesesesesssens [oeneeneseseseseaeieaea s eeeneeas [0 U 0 [ 0
15. Total (Lines 13 and 14) 73,029,241 71,404,442 286,787,693

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 MARCH 31, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY OF NEW YORK
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STATEMENT AS OF MARCH 31, 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. 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# March 31, 2023 December 31, 2022
NET INCOME
(1) New York state basis (Page 4, Line 35,
Columns 1 & 3) XXX XXX XXX $ 28,459,328 $ 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 $ 28,459,328 §$ 282,869
SURPLUS
(5) New York state basis (Page 3, Line 38,

Columns 1 & 2) XXX XXX XXX $ 234,398,074 $ 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 $ 234,398,074 $ 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 March 31, 2023.

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

7.1



STATEMENT AS OF MARCH 31, 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 March 31, 2023:

a. The aggregate amount of unrealized losses:

1. Lessthan 12 months  $ 25,160,634
2. 12 months or longer 87,584,123

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

1. Less than 12 months $ 367,463,848
2. 12 months or longer 510,570,280

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
None
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
None
H. Repurchase Agreements Transactions Accounted for as a Sale
None
. Reverse Repurchase Agreements Transactions Accounted for as a Sale
None
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.
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STATEMENT AS OF MARCH 31, 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 March 31, 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 March 31, 2023 and December 31, 2022.

a. Aggregate totals

1. As of March 31, 2023:

1 2 3

Membership stock Total (2+3) General account Separate accounts
(a) Membership stock — Class A $ —1|$ —19$ —
(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 |$ 347,000,000 XXX XXX

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

Membership stock Total (2+3) General account Separate accounts
(a) Membership stock — Class A $ —1|$ —|$ —
(b) Membership stock — Class B 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 March 31, 2023:

Eligible for redemption
1 2 3 4 5 6
Membership | Current year total | Not eligible for | Less than 6 6 months to |1 toless than 3| 3 to 5 years
stock (2+3+4+5+6) redemption months less than 1 year years
1. Class A $ —|$ —|[$ — 9 —|$ —[$ —
2. Class B 1,903,200 1,903,200 — — — —

(3) Collateral Pledged to FHLB
a. Amount pledged as of March 31, 2023:

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

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

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

(4) The Company does not have any outstanding borrowings as of March 31, 2023.
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STATEMENT AS OF MARCH 31, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY OF NEW YORK

NOTES TO THE FINANCIAL STATEMENTS

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 be brought by five long-term care insurance (“LTC”)
policyholders, seeking to represent a nationwide class alleging that the defendants made misleading and inadequate
disclosures regarding premium increases for LTC policies. The draft complaint asserts claims for breach of contract,
conversion, and declaratory and injunctive relief, and seeks damages in excess of $5,000,000. The Company and 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
Life Insurance Company of New York. The parties executed a settlement agreement consistent with the agreement in
principle signed on January 15, 2022. On May 2, 2022, the Court preliminarily approved the settlement. The final
approval hearing commenced on November 17, 2022 and the Court entered judgment finally approving the settlement
on February 15, 2023. Pursuant to its terms, the settlement thereafter became final on March 27, 2023. The Company
and GLIC expect to begin implementation of the settlement in the second quarter of 2023 and expect an overall net
favorable impact to their LTC business from the settlement of this case.

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 filed 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. Transfer and Servicing of Financial Assets
None
C. Wash Sales

None

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

None

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

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 March 31,

2023:
Description for each class of asset or Net asset value
liability Level 1 Level 2 Level 3 (NAV) Total
a. Assets at fair value
Preferred stock
Industrial and miscellaneous $ —Is 5,644,100 | $ —|$ —1s 5,644,100
Total preferred stock — 5,644,100 — — 5,644,100
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 163,168,508 — — — 163,168,508
Total cash equivalents 163,168,508 — — — 163,168,508
Separate account assets 300,814,320 — — — 300,814,320
Total assets at fair value/NAV $ 463,982,828 |$ 5,644,100 | $ 1,903,200 | $ —|$ 471,530,128

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 $ — |3 6,080,060 | $ —|$ —|3 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 March 31, 2023:

Beginning Total gains Total gains Ending balance
balance as of and (losses) | and (losses) as of
January 1, Transfers into | Transfers out included in included in March 31,
Description 2023 Level 3 of Level 3 net income surplus Purchases | Issuances Sales Settlements 2023
Assets:
Common stock |$ 1,903,200 | $ —1$ —|$ —|$ —|$ —|8 —|$ —|$ —|$ 1,903,200
Total Assets $ 1,903,200 | $ —|$ —|$ —|$ —|$ —|$ —|$ —|$ —|$ 1,903,200
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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
balance as of and (losses) | and (losses) 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 2022
Assets:
Common stock |$ 2,024,400 | $ —|$ —|$ —|$ — $ —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 majority of long-term bonds use Level 2 inputs for the determination of fair value. These fair values are obtained
primarily from industry-standard pricing methodologies based on market observable information. Certain structured
securities valued using industry-standard pricing methodologies utilize significant unobservable inputs to estimate fair
value, resulting in the fair value measurements being classified as Level 3. The Company also utilizes internally
developed pricing models to produce estimates of fair value primarily utilizing Level 2 inputs along with certain Level 3
inputs. The internally developed models include matrix pricing where the Company discounts expected cash flows
utilizing market interest rates obtained from market sources based on the credit quality and duration of the instrument
to determine fair value. For securities that may not be reliably priced using internally developed pricing models, fair
value is estimated using indicative market prices. These prices are indicative of an exit price, but the assumptions
used to establish the fair value may not be observable, or corroborated by market observable information, and
represent Level 3 inputs.

The valuation of interest rate swaps is determined using an income approach. The primary input into the valuation
represents the forward interest rate swap curve, which is generally considered an observable input, and results in the
derivative being classified as Level 2. 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 March 31, 2023:

Net asset prac":ict’:table
Aggregate fair Admitted value (Carrying

Type of financial instrument value assets Level 1 Level 2 Level 3 (NAV) value)
Bonds $ 5,497,584,980 | $5,904,292,982 | $ — |$5,292,921,454 | $204,663,526 | $ —|$ —
Preferred and common stocks 7,547,300 7,547,300 — 5,644,100 1,903,200 — —
Separate account assets 300,814,320 300,814,320 | 300,814,320 — — — —
Cash equivalents 163,168,508 163,168,508 | 163,168,508 — — — —
Other invested assets 160,095,625 177,127,613 — 160,095,625 — — —
Mortgage loans 485,819,408 529,397,463 — — | 485,819,408 — —
Derivative assets 25,789,930 — — 25,789,930 — — —
Derivative liabilities 75,110,637 — 75,110,637 — — —
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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
Banking exposure

As of March 31, 2023, the Company continued to closely monitor its exposure to the regional banks and commercial
real estate in its investment portfolio. The Company had no direct exposure to Silicon Valley Bank, Signature Bank and
First Republic Bank.

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 March 31, 2023. Subsequent events have been considered
through May 11, 2023, the date on which the statutory financial statements were issued.

Note 23 - Reinsurance
No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination
E. Risk Sharing Provisions of the Affordable Care Act

None

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2022, were $979,123,877 for the Company’s accident and health insurance line of
business. As of March 31, 2023, $61,576,264 has been paid for incurred claims and claim adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years were $881,952,880 as of March 31,
2023. Therefore, there has been $35,594,733 of favorable prior year development from December 31, 2022 to
March 31, 2023.

The net interest accumulated on reserves less claims and expenses attributable to insured events of prior years was
$7,112,518. Therefore, there has been $42,707,251 of favorable prior year development from December 31, 2022 to
March 31, 2023, primarily related to favorable claim terminations mostly attributable to higher mortality, favorable
development on prior year LTC incurred but not reported claims and favorable experience on LTC pending claims that
did not become an active claim. Additionally, there were adjustments to claim and claim adjustment expense reserves
and incurred but not reported reserves as described below.

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

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

During the first quarter of 2023, the Company did not make any significant changes in assumptions or methodologies
used to calculate its LTC claim and claim adjustment expense reserves, other than adjustments to incurred but not
reported reserves and claim and claim adjustment expense reserves as described below.
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The coronavirus pandemic (“COVID-19”) significantly increased mortality on the Company’s most vulnerable claimants.
To account for this change in experience due to COVID-19, the Company adjusted the mortality assumption in its claim
reserves to reflect the risk of lower claim termination rates on remaining claims. As of March 31, 2023 and December
31, 2022, the balance of incremental claim reserves associated with COVID-19 mortality was $2,462,784 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 March 31, 2023 and December 31, 2022, the balance of the incurred but not reported
claim reserves due to lower claims incidence was $3,740,443 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
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STATEMENT AS OF MARCH 31, 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 requUIred Dy the MOGEI AGE? .........c.c.cvovcecueeeeeeeeeceete et ettt e ettt esee s s ae e s e s en s s eaetesesenssseaeses et ensnseaesesesassnssaesesesansnsssssesasansnsnaesesanns Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii et Yes[ 1 No[ ]

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

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

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
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 MARCH 31, 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: ... $.. ....40,980
Amount of real estate and mortgages held in short-term investments: ...........ccccccoeeeenene
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? .............ccocoiiiiiiiiiiiiiiiiicccc e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccooeviiiiiiciene 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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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 MARCH 31, 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 Tty o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI MOTGAGES .........o.vvvevieieieeee ettt ettt ettt st e et e s et et e b et esese s s e s et e s e b e s e s e ss s s e s et et et et esesess s st et esetesesesnssasasesasesesesen B 529,397,463
1.14 Total Mortgages in GO0 SANGING .......c.c.ovevreeeeeeeeieeecceete et eeeeaeae s et ees s e ae e s s s e aeteseses s asseseses s ssassesesassassssssesassssansssesannans $ 529,397,463

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 $ 529,397,463

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 PEICENL .......cveeieiitetctceeee ettt ettt aeae e et et e s et et et esss s e es et e s eseseseses e s esss et et e b et e s eaeases s s es et et et esesess s ee s et e s et e s essas s eseseseses et eseae s es et sesebese SHeseneaeat et et ee et esene e e s e eean 132.300 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiiieietetetcteeeeee et et e te s et et ese s et st et e teseseseseases et et eses et esesess s eseses et et et eseas s esesesesesesessas s as s et et et esessas s ssas e s e st e e e eseseeesesen e e e s et eseeeaenens 0.200 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieieteeetetetetesesesees st esesetesesessss et et et et esesesessss s ssesesesesesessas Saeseasaseseseseseneneseaseseseeeaenens 24.600 %
Do you act as a custodian for health SAVINGS GCCOUNES? .............ccueueieieececee e et e e et tetee s et e s esenssaetetesesensssesesssesensssssesesasensnansenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE 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




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

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabamMa ..o AL e Ne fs 4,825 | e 13,068 [veeeiiirriiciee oo 17,883 [ooveciiircieie
2. Alaska ......cccooiiiii AK
3. Arizona..... . AZ
4. Arkansas .. .. AR
5. California .. CA
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC
10. Florida .. .. FL
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
31. New Jersey .....ccccooverriieiiiicccieceeeceeces NJ
32.  New Mexico . NM s K
33. New York ..... ...10,631,224 |.
34. North Carolina .. ... 167,993 |.
35. North Dakota
36. Ohio ...cceeuee
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
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.................... 26,567 |. 4,113,542 |.. ..4,140,109 |..
94.  Aggregate or other amounts not allocable by State..|....... XXX.......|-cceervreiiinnnn. 0 oo 0 o 0 oo 0 o 0.
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX 13,193,472 59,836,641 .73,351,585 |..
96.  Plus Reinsurance ASSUMEd............ccoeveeeenennnnnn [oeees XKoo | 61,842 13,734,285 .13,950,669 |..
97  Totals (All Business).... 13,255,314 . ..73,570,926 |.. . .87,302,254 |..
98. Less Reinsurance Cede 7,604,222 ,000 |.......... 20,343,699 [...ooveeiiiiiieiins e 27,965,921
99. Totals (All Business) less Reinsurance Ceded 5,651,092 458,014 53,227,227 59,336,333
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 MARCH 31, 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 March 31, 2023

Denotes Insurance Company

Common Stock Ownership Only - 100% unless otherwise indicated

Genworth Financial

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

Genworth Insurance
Company (NC)

56-1311049

Genworth Holdings,
Inc. (DE)
33-1073076

Enact Foundation 2
(NC) 88-30300341

Genworth
Foundation 2
(VA) 20-3370235

International
Holdings, LLC
(DE) 55-0848642

99.9876%"

Genworth Seguros
de Credito ala

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

Genworth North
America Corporation
(WA) 91-1277112

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

Reflects capitalized companies only.

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

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

%0.0124% owned by Genworth Holdings, Inc.

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

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

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

Remainder publicly owned.

| 81.60%°

Enact Holdings, Inc.

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

Limited (Mauritius)

Enact Mortgage
Insurance
Corporation (NC)
31-0985858

Enact Mortgage
Reinsurance

Corporation (NC)
56-2142304

Monument Lane Enact Mortgage

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

56-0729821

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

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

Enact Financial
Assurance

Corporation (NC)
56-1775870




STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE 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. . . | Ownership.. .100.000 ...|Genworth Financial,

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

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

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

Genworth Financial International Holdings,

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

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

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

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

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

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

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

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 MARCH 31, 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:

7 2 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 01
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 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

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

o
—

0 1
0 1
0 1
0 1

14



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

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O R®

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year's depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar ...........ccocuviiiinininieiini e
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year’s other than temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

(decrease)

................ 538,360,756

529,397,463

................ 558,351,322

....44,824,878

538,360,756

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

169,284,007

177,127,613

143,862,712

... 16,770,050
... 11,976,636

169,242,810

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2o o

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

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

(decrease)

12)

............ 5,951,855,695
... 46,463, 167
2,977,034
(435,960)

85,688,133
1,344,601

5,911,840,282

.. (1,950,600)|...

............ 6,114,743,640
.. 421,456,451
10,854,060
... (1,386,470)
(8,532,025)
...582,033,957
4,497,736

5,951,815,975

SI101
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STATEMENT AS OF MARCH 31, 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 [ 3,896,321,538 |....ccovvuene. 46,463,167 |........co.c.... 54,666,656 |................... 7,646,316 |............ 3,895,764,365 |......ceveevenecrrrnnenn 0 o0 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 1,884,785,538 |...c.covviiciciiriicinne [V SO 17,102,618 |............... (17,357,197)|.c..cvnve 1,850,325,723 | O [0 s 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 152,601,811 oo [V 14,520,187 |..covveeeeee (2,516,424)|.....cccuc.. 135,565,200 |....oooreeeeeneecrrrneens 0 oo 0 [ 152,601,811
L 7Y (@2 - STV RPURRTTY R 9,890,568 ..o (L RSN [V O 12,513,866 |......cccceue. 22,404,434 ..o 0 [0 9,890,568
5. NAIC B () et b et b et e bt n s [e e s (U R [0 (1 R [0 0 om0 s 0
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 1,345,871 1,345,871 233,260 233,260
7. Total Bonds 5,943,832,715 46,463,167 87,635,332 1,632,432 5,904,292,982 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 om0 s 0
N 2[RRI HOSRR 6,080,060 |..cvoveeiecieiiricicine (L RSN [ (435,960) ......ccrvvennes 5,644,100 |..ocvvvncccnrnneeeen 0 i 0 o 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 om0 s 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN 0 oo O i 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 0 om0 o 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 6,080,060 0 0 (435,960) 5,644,100 6,080,060
15. Total Bonds and Preferred Stock 5,949,912,775 46,463, 167 87,635,332 1,196,472 5,909,937,082 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




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

Schedule DA - Part 1 - Short-Term Investments

NONE

Schedule DA - Verification - Short-Term Investments

NONE
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE 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) ..........uiiitiiiiiiiiieiie ettt sttt sttt bbb bbbt bbb e bbb abe s Sbessestesssassareaaearesaeare e 0
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..ottt s e e e s e s e st e s e e st et e st e st et et et et e s et eeane Sabesbeassaseassasesresaeseearnanis
Unrealized Valuation INCrEASE/(HECTEASE) ........c.uiuiiiieieiet ettt ettt ettt e e st e st ea e e s e e s e e s e e s e e st ea e es s e s e e s e e a e e st e st e s e e st e st e st es b e s e e ne et et et et et etes oheabeassasesssassareareseeaeeseeas

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........eviveviiiiieieiteteietieesete s et stsse sttt ss st se bt et es st e b b s ssseseseb e st ssse s s et b s s e s et e bbbt e sesebeb s essnsnsebebesassnsnsntes febebesssneanees (3,271,200)
Considerations received/(Paid) ON tEIMINALIONS .............ccceueiiiiiieeeieieiee ettt se sttt et s s s e sesese s s s s sese st s s ssseseses s s s sesesesessssnsssesesssnsnsnsenens tatstsesesssnenes (3,271,200)
440 17251 o PP P PP PPOE

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.oiiiiiiiiiiiiiee ettt ees abeaseasessesrssresae e sreare e 0
Deduct NONAAMIIEA @SSELS ..........ciiiii bbb b E s b s b s b e s b e e E e b e e E e e E e e E e e R e e E e e R e R R e R R R e R e R R e e e s AReeEeebeaeeeae e
Statement value at end of current period (LiNe 10 MINUS LINE 1) ..ottt bbb bbb bbb bbb bbbt bbbt e abe s Sabeassateaseatearesresreareane s 0

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT).............ccceueueuereeceeeeeeeesesesaeseeesesesssssesesesessassssesesesssssssesesessssssssssassssanas <easssssesssesasasnes 102,386
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY) ............coovcucuevevereececeeeeeeeesaes eeeseeeeeeeeannnas (267,584)
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MiNUS ..........ccceviiiriiiiiiiiis v 0

3.12 Section 1, COIUMN 15, PrIOT YEAN .......cvcveveeieeeeieeeieteteseeeeeeeteveieseseseesnes eseeeesesssseseseseseenesesenes 0 e 0
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MIiNUS ............cccccoeeieieieee ceeerenenereneeeeeeeas 840,937

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 ..........cccoviiiiiiiiiiiis v 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevieeeeeeieeeieteteeeeeee et eteieteseseasenes eseseeesesssseseseseneeaesesees [0 R 0
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoeeieieieice ceverererereneeieeeeas 840,937
3.24 Section 1, Column 19, Prior YEAr PIUS ..........c.cvevevereeeeeeiieiereteseeeeeseiaes ereresesseseesseenens 939,266
3.25 SSAP NO. 108 @QJUSIMENTS .........evveerieieiieicie ettt ettt aessase e <eeseseeaesesesseaeteseseeataeaes otaessssesesesesenennas (98,329) ..o (98,329)
T8 o) o) =TI (I Lo o g UL IR L= 0 ST TPRPTRRTRO 0
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeieiiieveeveeeeees e (1,329,332)
Less:
4.21 Amount used to adjust basis of hedged IteM .............cccceeieieviiiiieciies e (939,265)
4.22 AMOUNE FECOGNIZEA ...ttt seasanas sebeseseneeasaesees (390,067)
4.23 SSAP NO. 108 AQJUSIMENES ........oevvievetieieieeee ettt ettt esesses seeeseseaesasseseeseseseseeaeaene tatasssssenesenes (1,329,332)
T8 o) o) =TI (I Lo o o g UL IR L= O ST PRPTROTROY 0

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiitiiiieie ettt ettt bttt e sa e e eaeesh e e sbeeahe e ke e bt ea bt em b e ea st eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaeeaesneesaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs IN PrIOT YEAT .........ooiiiiiiiee et e et e st e s Seeseesaeesaeesaessaesaeeaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cccueviueeeececeeeeeeeeeeeeeeeeeesessseaesesesesesasassesesesessssesssssesesasassssasananas <eesssassssssssasanas (165,198)
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e E e e e e e e e et e oo o e e e e e £ R e SR e £ R e £ R e £ R e e e e e e e e R e e R e e R e e R e eee e e e saeeeeseeseeeee s maeemeeseesenees e e eeenenaeenes
Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ......c.c.cvoecueueueeeeeeececteteteseeceete e teseessaete e sesessssesesesesessssssesesesessssassesassssssssesesasassnsssesesasanas Sessssssesssesasnns (165,198)
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STATEMENT AS OF MARCH 31, 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
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STATEMENT AS OF MARCH 31, 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 ... iuiuiuitriritittetetse e ee sttt eees e eetseseaes e eeeese s e eseeeeeeee e eseeee e e S EeseE e e e e ee e e s eE e e e s ee e seEeeesesaeansnbnbens  febbassaseseesesasassireenanas 0
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...............cccccoveieveveveueieciieieies eevereeeenenenenenes (165,198)
TOtAl (LINE 1 PIUS LINE 2) .ottt s e e st esesess s s s s sesesesessannsnssesesesesnnenenenes e (165,198)
Part D, SECHON 1, COIUMN B ...ttt e eteeeeees e eseeeeeee e esesesesee e e s esesesee s e aeseeee a2 e e sesesesee e e sesesesee s nsesesesesasnsnsnsess  febibassssessesesssasasireananas 0
Part D, SECHON 1, COIUMN 7 ...ttt e s e s s s e s e e s e s s s s e s s s s s s e s nsesensesnse eebesnsbessiesneas (165,198)
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiiii ettt sttt ettt st e e e e e e ennesnnesnes e 0
Fair Value Check
Part A, Section 1, Column 16 (49,320,707)
Part B, SECHON 1, COIUMN 13 ... oottt et ettt ettt et et ettt et et et e e et et et et et et et et et et e e et et et e e e e e e eeeesesnee aaeeseesesseeseaseans (165,198)
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s ettt eseseasas s s s sesesessssnensnssenenenensnenenes e (49,485,905)
Part D, SECHON 1, COIUMN O ......uiitiiiit ettt ettt s s s e s e e s s e s e s s s s s st ensesenseseniens febseebasenases 25,789,930
Part D, SECHON 1, COIUMN 10 ..ottt s e es e s s s s s e s e s ee e e s s s e s s e s s e s s e s e s s s e s ns et nsennns osbesniesnias (75,275,835)
Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiie ettt sttt ettt sn e e sieesbeesbeeste e e ennesnes s 0

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uuieieuiiiieiieeseiseees et see bt ss e bbbttt niee sosessnsinsiniins 23,028,202
Part B, SECHON 1, COIIMN 20 ......cuuiiierieiesereeeseseessesesessesssessesssessesssessess s st sess st aess st ees st st ae s s bbbt bbb st ennens | sosniissesnsisseas 6,247,955
Part D, SECHON 1, COIUMN 12 ..ottt eeseess e ees s sttt enne | seiisiesnsnsens 29,276,157
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieeee e nennenenens s 0
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STATEMENT AS OF MARCH 31, 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 ACGUITET ..........c.ccoevieieeeececececcieeete ettt s ettt s s e e s s s s e s et esesessssasssesesesessasanseseseseses [ereeasanenanas 182,201,696 |............... 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 168,202,187 |...ccvovnvee 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 163,168,508 |............... 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) 163, 168,508 149,168,999
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STATEMENT AS OF MARCH 31, 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 MARCH 31, 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
2 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year's Other- Investment Foreign

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

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

Loan Date 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 Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal

000005432 ...cevvveneeeernnieeees CONCORD .. eeeeeeneeeeeeneieeeeeene Jeennineeeeennnas (o7, VPPN AP I 09/19/2003 .....|......02/28/2023 .....|.......... 1,745,525 [.ooeeeeiieeeee [V PO [ PO [V PP [V PO [V PP [V PO 1,745,525 |.......... 1,745,525 | O e [ PO 0
901000866 .....oevvvvvuinniiiiinnnns Cedar Park .......oocccveieiiiiiiniiiniiniins Jovinnnnniinnnns TXeeiiiiiniiinnn Jornnnees ceeeees 11/10/2014 .....]......01/13/2023 .....|.......... 1,355,165 |.oovvnnniiiiinnnnn [ PP [ P [ PP [U P [ PP [U PO 1,355,165 |.......... 1,355,165 |..evveiiiiiinenn O i [ PP 0
0199999. Mortgages closed by repayment 3,100,690 0 0 0 0 0 0 3,100,690 3,100,690 0 0 0
000005362 .... MIDLOTHIAN ©.vvvviviieieviiiieeeeennnens Jevvnenneeeeeee VA e e s 10/23/2003 ....62,984 [.... 0. 0. 0. 0 0. ...0
000005556 ... SAN ANTONTO e eeeee e eeeen Jeemmeeeeeeenes T [ e s 12/22/2003 21,299 | 0. 0. 0. 0. 0. ...0
000005620 ....evneivvrnnnnnnernennns [BRANDON Leeniiiiiiiiiiiiiiiinecciiiiee feeeeeeeeeeeenn Fla [ s 02/24/2004 ....32,962 |.... 0. 0. 0. 0 0. ...0
000005630 ... LOUISVILLE e eeeeeieeee Jeemmeeeeeeeeen KY e e s e 03/17/2004 ...271,652 |.... 0. 0. 0. 0. 0. ...0
000005668 ... HAMILTON ©ovvvvieeeeceeieneeeceniieeees fevvnineeeeeeee O e e 04/09/2004 ...27,981 ... 0. 0. 0. 0 0. ...0
000006189 ... BOYNTON BEACH ...eeeeeeeeeeeemmiieeeeee Jeemmmneeeeeene Pl e e 09/30/2005 ....26,438 |.... 0. 0. 0. 0. 0. ...0
000006482 ... WINTER GARDEN ......cevvvnvrvvinnnnnnnnnnns Jovvvnnnnneeennnss Floveii o s 11/17/2005 ... 26,477 |.... 0. 0. 0. 0 0. ...0
100000211 ... LOUISVILLE .o eeeeeneees Jeeemeeeeeeeee KY e [ s 03/07/2006 L5119 [ 0. 0. 0. 0. 0. ...0
100000221 ... WATERBURY ... 02/17/2006 ...21,287 |.... 0. 0. 0. 0 0. ...0
100000255 . .. | CALDVELL . ... 03/16/2006 .. 18,687 |. 0 0 .0 0 0 0
100000511 . .. |UTICA .. ... 07/14/2006 .. .29,007 | 0 0 .0 0 0 0
100000640 . .. | SIERRA VISTA ... 06/27/2008 .. .20,593 |. 0 0 .0 0 0 0
100000740 . .. |ONTARIO ... .12/04/2006 .. .40,502 |. 0 0 .0 0 0 0
100000788 . . | HOUSTON ... .12/20/2006 .. .54,399 |. 0 0 .0 0 0 0
100000837 ... MILWAUKIE ... 01/23/2007 ....23,269 |.... 0. 0. 0. 0 0. ...0
100001205 ... P1EDMONT 04/30/2008 LB AT 0. 0. 0. 0. 0. ...0
901000206 .... NEW SMYRNA BEACH ... 11/01/2010 ...15,145 ... .. 0. 0. 0. 0. 0. ...0
901000207 ovvvueiieiiiniiaaeennes GARDEN CITY PARK . 12/03/2010 ... ]iiiiiiiies i ferneeees 184,445 |t [ PP [O PP 0 [ PP 0 0
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STATEMENT AS OF MARCH 31, 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

901000215 ... 12/23/2010 0. 0. 0. 0 .. 110,149 |. .. 110,149 |... 0. ...0
901000220 ... NORCROSS .. 12/21/2010 0. 0. 0. 0. ....75,809 |. 0. ...0
901000222 .... .. |CHARLOTTE ... 02/04/2011 0. 0. 0. 0 .. 66,847 |. 0. ...0
901000223 . .. | STERLING . .12/30/2010 .. 0 0 .0 0 0 0
901000226 . .. | HOUSTON ... .01/724/2011 .. 0 0 .0 0 0 0
901000259 . . |HILLSBORO .05/26/2011 .. 0 0 .0 0 0 0
901000271 .evvvvnvvviennnnnnenennns [LARGO coviiiiiiiiiiiiinncceiieeeeennn e Pl e 07/08/2011 0. 0. 0. 0 0. ...0
901000311 ovveeeeeeenenneeeeenenn [GAITHERSBURG ..eeeeeeeeeeeeieeeeeeenis feemeeeeemmeee e WD o e e 12/20/2011 0. 0. 0. 0. 0. ...0
901000313 ..evvveneeeevvnnnneeeeens [DENVER oo [ C0uccc oo i 12/21/2011 0. 0. 0. 0 0. ...0
901000316 .veeeeeeeeieeeeeenenn [BENA e [ QR [ 01/24/2012 0. 0. 0. 0. 0. ...0
901000377 ... PINELLAS PARK ....oevvvvnneinviinnnnnnninns Jevnneneeeeenne Flov e s 07/11/2012 0. 0. 0. 0 0. ...0
901000384 .... .. | PEMBROKE PINES .....oieeeeeeeeeeemnnines foevemmmeeeeeene Pl s e e 01/10/2013 0. 0. 0. 0. 0. ...0
901000393 .... o [HAUPPAUGE .....ovvvviviiiiviiniineeciinnnn v N s [ e [ 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
901000421 . .. | HAYWARD ... 10/10/2012 .. 0 0 .0 0 0 0
901000453 .... [ CENTENNTAL <. eeeeeneis Jeemeeeeeeeenen 0 [ s s 11/30/2012 0. 0. 0. 0. 0. ...0
901000463 .... HOUSTON .evveeeceeieeecceiineeeceeies feenneeeeeeenes T foeeeeeee e s 12/14/2012 0. 0. 0. 0 0. ...0
901000482 .... KNOXVILLE +.eeveeeeeeeeeeeeeeeemieeeeee Jeemmmeeeeeemnes TNeccces [ s e 02/19/2013 0. 0. 0. 0. 0. ...0
901000513 ... GOLDEN VALLEY .eevvvnviiiinnnneineinnnnns Jevvnenneeeeeen BN [ 04/30/2013 0. 0. 0. 0 0. ...0
901000515 ... CULVER CITY eeeeeeieeeeeeeieeeeeemme Jeemmmneeeeeenes CAec [ s e 03/27/2013 0. 0. 0. 0. 0. ...0
901000558 .....uvnvvvevvnnnneneenns [HOUSTON Loveeniiiiiiiiiiiiicccciis [ e [ i s 05/28/2013 0. 0. 0. 0 0. ...0
901000580 ... ALTAMONTE SPRINGS .....eeevvennereermnnnnn Jemmmneeeeemnes Pl o s e 06/26/2013 0. 0. 0. 0. 0. ...0
901000584 .... LORTON 07/31/2013 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
901000623 . .. | DURHAM . 1073172013 .. 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 ... 12/27/2013 0. 0. 0. 0. 0. ...0
901000709 ... 02/07/2014 0. 0. 0. 0 0. ...0
901000721 ... 03/28/2014 0. 0. 0. 0. 0. ...0
901000727 ... St. Augustine . 07/21/2014 0. 0. 0. 0 0. ...0
901000742 .... New Port Richey .... 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 MARCH 31, 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 ....44,064 |.... 0. 0. 0. 0 ... 44,064 |. 0. ...0
901001045 ... Germantown .. 01/08/2016 ... 18,567 |.... 0. 0. 0. 0. ... 18,567 |. 0. ...0
901001051 ... Grand Forks ... 10/29/2015 ...34,234 |.... 0. 0. 0. 0 ...34,234 . 0. ...0
901001122 . .. | Sunnyvale ... 06/02/2016 .. 31,811 | 0 0 .0 0 0 0
901001124 . . |Logan Township .04/28/2016 .. 21,072 ). 0 0 .0 0 0 0
901001346 . Irvine ....... 07/27/2017 .. 17,182 |. 0 0 .0 0 0 0
901001348 ... South Dennis .. 01/23/2018 ....42,00 |.... 0. 0. 0. 0 0. ...0
901001352 .... . [New York 08/24/2017 ....15,949 [.... 0. 0. 0. 0. 0. ...0
901001363 .... . |Westminster ... 09/07/2017 ....15,674 |.... 0. 0. 0. 0 0. ...0
901001364 ... Spokane 09/20/2017 24704 ... 0. 0. 0. 0. 0. ...0
901001367 ... Elizabethtoun . 10/06/2017 ....33,310 [.... 0. 0. 0. 0 0. ...0
901001372 ... Woodstock ... 09/19/2017 ... 13,086 |.... 0. 0. 0. 0. 0. ...0
901001374 ... Boulder 09/29/2017 ....31,015 [.... 0. 0. 0. 0 0. ...0
901001379 ... Carmel ... 10/11/2017 YA U 0. 0. 0. 0. 0. ...0
901001380 . .. | Cypress ... .09/29/2017 .. .23,856 |. 0 0 .0 0 0 0
901001384 . . | Ship Bottom . .10/25/2017 .. .19,399 | 0 0 .0 0 0 0
901001390 . . | Vancouver .. 1073172017 .. 29,133 |. 0 0 .0 0 0 0
901001398 ... Denver 11/09/2017 ... 44,53 |.... 0. 0. 0. 0. 0. ...0
901001402 .... Mundelein Plaza . 11/13/2017 ... 10,879 [.... 0. 0. 0. 0 0. ...0
901001464 ... LA PUENTE 03/15/2018 ... 28,870 |.... 0. 0. 0. 0. 0. ...0
901001529 .... . [HINGHAM ... 08/03/2018 ... 16,837 |.... 0. 0. 0. 0 0. ...0
901001530 ... . |Hingham ... 08/03/2018 ... foeevirinnns weieeeees Jeeeneeeees 6,367 |.... 0. 0. 0. 0. 0. ...0
901001548 ... Hilliard . 11/20/2018 ... 14,015 ... 0. 0. 0. 0 0. ...0
901001576 ... Portland .. 10/31/2018 ....84,753 [.... 0. 0. 0. 0. 0. ...0
901001578 ... Broomal | .. 09/20/2018 LL37,973 | 0. 0. 0. 0 0. ...0
901001580 . .. | Spokane .09/04/2018 .. 31,978 | 0 0 .0 0 0 0
901001591 . . |Dublin . .09/26/2018 .. .27,491 | 0 0 .0 0 0 0
901001628 . .. | Canton . ... 11/14/2018 .. .96,352 |. 0 0 .0 0 0 0
901001634 . . |Bartlett ... 12/17/2018 .. 15,618 |. 0 0 .0 0 0 0
901001635 . . |Eden Prairie ...12/12/2018 .. .22,064 |. 0 0 .0 0 0 0
901001642 .... Chandler 11/30/2018 ....18,589 [.... 0. 0. 0. 0 0. ...0
901001700 ... Peabody ... 01/22/2019 ... 16,041 [.... 0. 0. 0. 0. 0. ...0
901001703 ... Phoenix ... 03/01/2019 ....25,587 [.... 0. 0. 0. 0 0. ...0
901001735 ... Fort Collins 08/12/2019 .. 104,589 |.... 0. 0. 0. 0. 0. ...0
901001742 ... Jacksonville 03/04/2019 47,156 . 0. 0. 0. 0 0. ...0
901001774 ... Cedar Park 08/27/2019 ... 69,170 |.... 0. 0. 0. 0. 0. ...0
901001800 . . [Westerville .06/14/2019 .. 20,211 ). 0 0 .0 0 0 0
901001804 . .. | American For .06/26/2019 .. .33,488 |. 0 0 .0 0 0 0
901001812 . . |Midland ... .07/25/2019 .. 22,137 ). 0 0 .0 0 0 0
901001813 . . |Carrol I'ton .08/12/2019 .. 17,643 | 0 0 .0 0 0 0
901001815 . . |Murrieta . .08/22/2019 .. 18,378 |. 0 0 .0 0 0 0
901001824 ... Grafton ... 03/19/2020 ...29,347 |.... 0. 0. 0. 0. 0. ...0
901001834 .... Nags Head ... 02/12/2020 ....25,880 [.... 0. 0. 0. 0 0. ...0
901001846 ... Greensboro .. 04/14/2020 .. 187,285 |.... 0. 0. 0. 0. 0. ...0
901001847 ... Winston-Salem . 04/14/2020 ....98,989 [.... 0. 0. 0. 0 0. ...0
901001863 ... 02/26/2020 ..... | cooiiiiiinn ceeviie feeeeeees 9,128 |.... 0. 0. 0. 0. 0. ...0
901001873 ... 02/24/2020 ....15,355 [.... 0. 0. 0. 0 0. ...0
901001916 ... Shaker Heights .. 05/26/2020 10,711 0. 0. 0. 0. 0. ...0
901001925 .... .. [American Fork .... 07/23/2020 ....52,683 [.... 0. 0. 0. 0 0. ...0
901001980 . . | Oklahoma City . .04/19/2021 .. .32,080 | 0 0 .0 0 0 0
901001985 ... Gai thersburg 05/14/2021 ...26,376 |.... 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 MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

0299999 Mortgages W|th partial repayments

5,862,603

5,862,603

5,862,603

0599999 - Totals

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
901001986 .... . |Crestwood ... 05/05/2021 ....24,860 |.... 0. 0. 0. 0 ....24,860 |. 0. ...0
901001994 ... . |Bronx 12/16/2021 R VK 0. 0. 0. 0 17,734 | 0. .0
901002007 .... Henderson ... 05/05/2021 ....16,263 |.... 0. 0. 0. 0 0. ...0
901002011 . . |Grove City .. .05/07/2021 .. 15,948 |. 0 0 .0 0 0 0
901002072 . . |Owings Mills .09/24/2021 .. 114,024 |. 0 0 .0 0 0 0
901002074 . .| Tulsa ........ .09/30/2021 .. .31,226 |. 0 0 .0 0 0 0
901002081 .... Chat tanooga . 12/30/2021 ..22,077 |.... 0. 0. 0. 0 0. ...0
901002085 ... Charles Toun .. 11/15/2021 ....84,388 |.... 0. 0. 0. 0 0. .0
901002100 .... Irving 12/10/2021 ....26,158 |... 0. 0. 0. 0 0. ...0
901002111 ... Jacksonville .. 02/25/2022 ... 86,783 |.... 0. 0. 0. 0 0. .0
901002116 .... Owings Mills .. 01/21/2022 ....40,898 |.... 0. 0. 0. 0 0. ...0
901002124 .... . |Arvada .... 01/27/2022 ... fevevvvvvnins v |, 8,381 |.... 0. 0. 0. 0 0. .0
901002125 ... . |Arvada .... 01/27/2022 ..o fevvevnnininn s | 5,208 |.... 0. 0. 0. 0 0. ...0
901002131 ... . |Las Vegas ... 03/03/2022 ....30,050 |.... 0. 0. 0. 0 0. .0
901002132 . . |Lewisville .02/09/2022 .. .54,161 |. 0 0 .0 0 0 0
901002165 .. Snohomish . 05/16/2022 ...30,392 |.... 0. ..0].. .0 ..0].. .39,392 |. 0. ...0
0 0 0 0 0 0
0 0 0 0 0 0

8,963,293

8,963,293

8,963,293
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
668138-AE-0 ......... NORTHWESTERN MUTUAL LIFE INSURANCE COMPANY (THE) WELLS FARGO BANK ...oooveeeeiiiiiiii e 1.C FE ......|....08/30/2022 ... ... 3,668,550
878091-B6-1 TEACHERS INSURANCE AND ANNUITY ASSOCIATION OF AMERICA JWELLS FARGO BANK ...vvvvvvvvrrrrereiiiiiiiiiiiiieieeeiseeeieseeeeees e 1.DFE ......|....06/04/2021 ...|. ... 1,300,447
2799999. Surplus Debentures, etc - Unaffiliated 0 4,968,997
6099999. Total - Unaffiliated 0 4,968,997

6199999. Total - Affiliated

0

6299999 - Totals

4,968,99 0 0 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income

629
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STATEMENT AS OF MARCH 31, 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  3.080% 08/16/54 . 03/01/2023 ..... Interest Capitalization ... 30,757 |. ... 30,757 |... . .
38378N-52-0 ......... GNMA_14-45  3.639% 05/16/55 03/01/2023 ..... Interest Capitalization ... 20,308 |. ... 20,308 |...
38378X-3P-4 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-6  3.463% 01/16/56 ... 03/01/2023 ..... Interest Capitalization ... 45,642 |. ... 45,642 |...
38378X-AG-6 ......... GNMA_14-92 GOVERNMENT NATIONAL MORTGAGE A  3.576% 05/16/54 .. 03/01/2023 ..... Interest Capitalization ... 18,841 | ... 18,841 |...
38378X-BH-3 ......... GNMA_14-82 GNMA_14-82A  3.493% 09/16/55 03/01/2023 ..... Interest Capitalization .. 71,490 |. o 71,490 |...
3837K-2V-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-154  3.300% 03/16/57 . 03/01/2023 ..... Interest Capitalization .. 36,155 |. ... 36,155 |...
38379K-C8-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-115  2.814% 07/16/57 . 03/01/2023 ..... Interest Capitalization L 17,964 ...
3837K-RX-8 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-86  3.251% 03/16/56 .. 03/01/2023 ..... Interest Capitalization ...93,783 |...
3837K-22-7 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-146  3.339% 07/16/55 .... 03/01/2023 ..... Interest Capitalization .. 254,899 |...
3837R-AZ-6 . ..| GOVERNMENT NATIONAL MORTGAGE A GNMA_15-181  2.986% 08/16/57 . 03/01/2023 Interest Capitalization .. 87,025 |.
38379R-CB-7 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_15-188  3.000% 07/16/57 . 03/01/2023 Interest Capitalization .. 41,729 |.
38379R-DE-0 . .. | GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 03/01/2023 Interest Capitalization .. 32,123 |.
3837R-LB-7 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-3  2.915% 09/16/58 .....ceeeeeeriieeecenniieeeeeennieees | cvvvvvniinnens feennd 03/01/2023 ..... Interest Capitalization ..108,645 |...
38379U-3M-6 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_16-169  3.000% 06/16/58 ........cevvvvvvvnnirviiinnniniiniinn | eeveeeniiieeens foanid 03/01/2023 ..... Interest Capitalization ... 21,624 |...
38379U-M5-2 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_16-119  3.000% 04/16/58 .......eeeeeeeemmniieeeceniiieeeeee | vevvvvniiieeens feennd 03/01/2023 ..... Interest Capitalization ... 45,336 |...
38379U-0D-1 ......... GNMA_16-56 GOVERNMENT NATIONAL MORTGAGE A 3.348% 03/16/57 ....evvvvvvvnnniiiiiininiiiiiiininnes | eeeeveniieeens ol 03/01/2023 ..... Interest Capitalization ... 78,312 |...
38379U-SM-9 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.380% 04/16/58 .....cccvvvee | vevvvvnnnnnnnns ounnd 03/01/2023 ..... Interest Capitalization ... 16,787 |...
38379U-V6-0 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_16-151  3.000% 06/16/58 ........cvvvvvvvvnniriiiinnnniiniinn | ceeeeenniieeens il 03/01/2023 ..... Interest Capitalization ... 81,256 |...
38380A-H2-6 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_16-130  2.720% 03/16/57 ...eeeevveeeieeeeenniieeeeennnieeee | evvvvvniiinnens feennd 03/01/2023 ..... Interest Capitalization ... 94,757 |...
38380J-AR-9 GOVERNMENT NATIONAL MORTGAGE A GNMA_17-159  2.750% 06/16/59 ......ccevvvenviviiiiiiiiiiiiiiiinns | eereveeniieeens foannd 03/01/2023 ..... Interest Capitalization .. 40,998 |...
38380J-G5-1 . ..| GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A  2.777% 04/16/54 03/01/2023 Interest Capitalization .. 55,122 |.
38380J-N4-6 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_18-74  3.000% 03/16/60 .. 03/01/2023 Interest Capitalization .. 92,132 |.
38380J-TN-0 . ..| GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A  2.500% 01/16/60 03/01/2023 Interest Capitalization .. 31,028 |.
38380J-XA-1 . ..| GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A  2.700% 05/16/60 .. Interest Capitalization .. 62,002 |.
38380J-XV-5 . ..| GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A  2.500% 01/16/60 .. Interest Capitalization .. 15,804 |.
38380M-CE-9 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.000% 08/16/60 ........cccee | cevvvvvnnnannns |ounsd 03/01/2023 ..... Interest Capitalization ...85,82% |...
38380M-JG-7 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_18-117  2.750% 06/16/60 .......eeeeemmeeeeeeeemneineeeennne | cevvviniinnnns feennd 03/01/2023 ..... Interest Capitalization ... 46,571 |...
38380M-MM-0 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.000% 07/16/60 ......cocevee | covvvennnnnenns |ounnd 03/01/2023 ..... Interest Capitalization .. 59,779 |...
38380M-TQ-4 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_18-141  3.100% 08/16/60 ......oeeeevvuuuneeeemmnnnnnaaeennnns | cvvvvennnnnnns Jeennsd 03/01/2023 ..... Interest Capitalization 45,274
0109999999. Subtotal - Bonds - U.S. Governments 1,857,969 1,857,969
3136A4-6B-0 ......... FANNIE MAE FNMA_12-37 FANNIE MAE FNMA_12-37  4.000% 04/25/42 ......ccomvmieeeeeennieeeeeennees | eevvviniiieenns feennd 03/01/2023 ..... Interest Capitalization ... 30,825 |. ... 30,825 |...
3136A6-BG-8 ......... FANNIE MAE FNMA_12-52 FANNIE MAE FNMA_12-52  4.000% 05/25/42 .......cevvvivvvnniiiiiinnniininiine | ceeeveniieeens il 03/01/2023 ..... Interest Capitalization ... 14,962 |
S137AN-JY-2 ......... FREDDIE MAC FHLMC_4013 FREDDIE MAC FHLMC_4013  3.500% 03/15/42 .......cevvumieieeemnnniaeeeeennns | cevvvvniiennnn feennd 03/01/2023 ..... Interest Capitalization ........cooeeeiiiiiiiiii e e e e e ernn e e eenne [oereeernne e e e e e e e e rnnnnaes [ereeennn e eene 6,389 |.
31396L-X3-9 ......... FNMA 06-113  5.500% 12/25/36 ...eevvvnniiiiiiiiiiiiiiiiiin e s e eeennnnisneenns | oeeeeennnnneees fonnid 03/01/2023 ..... Interest Capitalization ... 20,374 |.
31398K-AQ-3 ......... FEDERAL HOME LOAN MORTGAGE COR FHLMC_3589  4.500% 10/15/39 ......ceeevrusieermmnnnneerennnnnees | cvvvvrnnnnnnes Jennsdd 03/01/2023 ..... Interest Capitalization ........coeiiiiiiiiiiiiiieiiiiiiie et eiiiiia s s eerinnnaeeeernnnnaseennnnnnaseernns [oeseernnnnnsssernnnnnsseernnnnnaee [oreennnnnnsseennnnnnaseeeenes 5,508
0909999999. Subtotal - Bonds - U.S. Special Revenues 78,058 78,058
15189X-BC-1 ......... CENTERPOINT ENERGY HOUSTON ELE CENTERPOINT ENERGY HOUSTON ELE  5.300% 04/01/53 03/20/2023 ..... MITSUBISHI SECURITIES 999,240 [.oeieeiiiiiiieiieennns 1,000,000 |...
33835P-AA-4 ......... FIVE CORNERS FUNDING TRUST IV Series 144A  5.997% 02/15/53 03/01/2023 ..... CREDIT SUISSE FIRST BOSTON COR .. ....10,000,000 [. ..10,000,000 |...
458140-CJ-7 INTEL CORP INTEL CORPORATION  5.700% 02/10/53 02/07/2023 ..... MORGAN STANLEY 4,997,850 |. 5,000,000 |...
458140-CK-4 . .| INTEL CORP INTEL CORPORATION  5.900% 02/10/63 02/21/2023 MORGAN STANLEY ..... 4,415,716 |. 4,500,000 |.
532457-CH-9 ......... [ELI LILLY AND COMPANY  4.950% 02/27/63 02/23/2023 J.P. MORGAN SECURITIES INC . 1,065,365 |. 1,080,000 |.
571676-AG-0 . ..|MARS INC Series 144A  4.125% 04/01/54 . 02/16/2023 STIFEL NICOLAUS AND CO INC . 2,560,448 |. 3,020,000 |.
670346-AN-5 . ..|NUCOR CORP  5.200% 08/01/43 ..... 01/19/2023 JEFFRIES & COMPANY INC . 5,591,740 |. 5,500,000 |.
678858-BY-6 . ..| OKLAHOMA GAS & ELEC CO OKLAHOMA GAS AND ELECTRIC COMP  5.600% 04/01/53 . 03/21/2023 MIZUHO SECURITIES ... 4,975,550 |. 5,000,000 |.
69145C-AA-2 ......... OXFORD FINANCE FUNDING TRUST O Series 144A  6.716% 02/15/31 ...oeiieeirniiiieieinieeeeceniees | cvvvviniineens feennd 01/27/2023 ..... BARCLAYS CAPITAL INC ... e 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
78409V-BL-7 ......... S&P GLOBAL INC  3.700% 03/01/52 ..iivuvuuniiiiiuunniiiiiiisniiiiiiiennsiesrrnsnsssessrsssnsssssnnssnees | aeeeeensnnnenes |ousssd 03/01/2023 ..... Tax Free EXChange .....iiiiiuuesiiiiiiuuiiiiiiiuiiiiiiisieesiiesussseereesnssseseeesnsnssessesnnnsssneee [oosresssnsessrnssnnsssssnnnnnsensee |ooressnsssssrnsnnnnnnes 4,921,231 [ 5,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 44,527,140 45,100,000 285,982 XXX
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter
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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
2509999997. Total - Bonds - Part 3 46,463, 167 47,036,027 285,982 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 46,463, 167 47,036,027 285,982 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
46,463, 167 XXX 285,982 XXX

6009999999 - Totals
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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11 12 13 14 15 NAIC
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Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36225B-ZA-9 | GINNIE MAE | POOL #781637  4.500% 07/15/33 |....... . 03/01/2023 . | Paydoun ... ... 7,873 7,519 | 7,873 |.. ... 71 |.07/15/2083 . [1.A ........
..3837311-8G-8 | GNMA 09-63 GNMA_09-63  5.500% 03/16/51 ..... [....... . 03/01/2023 . | Paydoun ... ... 3,167 ... 3,084 |.... 3,167 |.. ..29 |. 03/16/2061 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A  5.694%
P T (R I I R [ U [P . 03/01/2023 . | Paydoun ... ... 20,324 L 19,711 ..20,324 |.. . 11/16/2043 . [1.A ........
..38373M-KV-1 | GNMA 04-10 2004-10 Z  5.582% 01/16/44 ...... |....... . 03/01/2023 . | Paydoun ... . 01/16/2044 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2003-72 Z
..38374B-0R-7 |5.37%% 11/16/45 ......ooooeeeieiiinn [ . 03/01/2023 . | Paydown . 11/16/2045 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2004-12 Z
.. 38374F-DU-5 |5.57%% 03/16/46 .....ccooeeeeiiieiiiii [ . 03/01/2023 . | Paydown . 03/16/2046 . [1.A ........
.. 38374G-5K-4 | GM 04-43 2004-43 Z  4.500% 06/16/44 ......... [....... . 03/01/2023 . | Paydoun ... . 06/16/2044 . [1.A ........
..38374G-CG-5 |GNMA 04-23 2004-23 Z  5.758% 03/16/44 ....... [....... . 03/01/2023 . | Paydoun ... . 03/16/2044 . [1.A ........
..38374H-SK-7 | GNMA 04-64 2004-64 PD  5.500% 08/20/34 ..... |....... . 03/01/2023 . | Paydown . 08/20/2034 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-90
..38376G-AZ-3 |5.600% 04/16/51 ......evvvvvvrrrnnnninninninininiins [ eeeeen . 03/01/2023 . | Paydown . 04/16/2051 . [1.A ........
GOVERNMENT NATIONAL MOTGAGE AS GNMA_09-106
..38376J-EZ-3 |4.500% 11/20/39 ....ooovveiiiiiiiiii [ . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 39,808 [...vvennnn 39,808 |[.....unnnnn 38,783 |..oeeennnn 39,235 [ouviiiiinnnns 0 Jeeeeennnn 573 |oveeiiiiiiinns 0 s 573 |oveeiiiiiiinns [ SRR 39,808 |..ooeiiiinnnns (VO 0 | [V 288 | 11/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNR 2009-104
..38376J-JV-7 15.000% 11/20/39 ..evvvvvvrirriiiiiiiiiiiiiiiiiiiiies oo . 03/01/2023 . |Paydown ....oooeveeeeeiiiees Joveeeiieieieeeieeees | 68,804 |............ 68,804 |............ 67,025 |............ 67,757 |ovveverrrnnnnns 0 Joeeeeennn VY 0 Joeeeeennn VY 0 Joeeeeeeenn 68,804 |............... [ 0 Joeeeeeeeeens 0 . 11/20/2039 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 2,712,780 2,712,780 2,340,890 2,474,753 0 238,026 0 238,026 0 2,712,780 0 0 0 XXX XXX
..698299-AV-6 | PANAMA REP OF  7.125% 01/29/26 ................ D..... . 03/29/2023 . | TORONTO DOMINION ..ovvvvn |oeveeeieiiiiieeienes s 211,600 |[.......... 200,000 |.......... 196,100 |........... 199,004 |............... 0 e 72 [oiiiinnnns 0 e 72 [oiiiinnnns 0 s 199,076 |....oooeeeenns [V 12,524 |......... 12,524 . 01/29/2026 . (2.B FE ....
PERU THE REPUBLIC OF PERU (REPUBLIC OF) BANC OF AMERICA
..715638-BM-3 |5.625% 11/18/50 D..... . 03/03/2023 . | SECURITIES LLC ..vvvvvvvnn |oeeeeeeiiiiieieeenns | 9,764,500 |...... 10,000,000 |....... 10,022,500 |.......10,020,683 |...........eeeu 0 Jeeeeeneeens (89) [evvvvvinnnnnnnn O fovviniiinnnn (89) founiiiiinnnnnnn 0 s 10,020,624 |...............0 |...... (256,124) |...... (256, 124) . 11/18/2050 . (2.B FE ....
J.P. MORGAN SECLR
.. T4727P-AU-5 |QATAR STATE OF  3.250% 06/02/26 [ . 03/29/2023 . | INC oooeeeeeeeeeeeeieienens e [0 2,431,275 | 2,500,000 |........ 2,474,075 |........ 2,490,151 [oooiiiiiiinns0 e 889 |0 | 669 [0 [, 2,490,820 |.. . (59,545) |....... (59,545) . 06/02/2026 . |1.D FE
..760942-BB-7 | URUGUAY  4.375% 10/27/27 C..... . 03/29/2023 . | UBS WARBURG LLC . P .. |...... 2,005,400 |........ 2,000,000 |........ 1,982,800 |........1,991,986 |.........ceeen0 foveeenennnn 366 [ounnnnnnnnnnnn0 o 366 |0 s 1,992,352 |.. ........ 13,048 |........ 13,048 . 10/27/2027 . [2.B FE ....
0309999999. Subtotal - Bonds - All Other Governments 14,412,775 14,700,000 14,675,475 14,702,872 0 (290,097) (290,097) XXX XXX
PORTSMOUTH VA CITY OF PORTSMOUTH VA 4.541% |
. 73723R-8Q-7 | 02/01/37 wevvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ . 02/01/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiiiiins oo 6,000,000 |........ 6,000,000 |........ 6,000,000 |........ 6,000,000 |....evvvreeenes 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 fooeeennn 6,000,000 |.....ceveeennns [ 0 Joeeeeeeeeeenn 0 fooennnne 136,230 |. 02/01/2037 . |1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 6,000,000 6,000,000 6,000,000 6,000,000 0 0 0 0 0 6,000,000 0 0 0 136,230 XXX XXX
..313373-A6-5 |FHLMC 1663 1663 ZB  6.750% 01/15/24 ......... [....... . 03/01/2023 . |Paydoun .......cooeveeiiiins Joeeeiiiiiniiis e 872 |l 872 |l LK I O 867 [ovvvrninnnnnns [V FUSURRRRR L 0 | L 0 v 872 [iuiiiiiiiinns (VO 0 | [V 10 |. 01/15/2024 . |1.A ........
..313374-NZ-5 |FREDDIE MAC 1694 Z  6.500% 03/15/24 ......... [....... . 03/01/2023 . |Paydoun ......coooeveiiiiins Joniniiiiiis e, 108 |l 108 [ 101 |, 107 oo [V T [V T [V 108 [ (VR [V R [V 1 ].03/15/2024 . |1.A ........
FANNIE MAE FNMA_11-115 2011-115  3.500%
L186AT-I6-8 | 11/25/41 oo [ . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 12,677 |oeeenneee 12,677 |eeeeeeeens 11,689 |............ 12,060 f[....oevvnnnnene [ R (110 [ R 618 [oeeeiiinnnnnne [ R LT (VR [V R [0 69 [. 11/25/2041 . |1.A ........
FNMA_12-18 FANNIE MAE FNMA_12-18  4.000%
.. 3136A4-SR-1 | 08/25/42 ...eevniiiiiin [ . 03/01/2023 . |Paydoun ......coooveviiiiins e e 1,244 |............ 1,244 |............ 10,923 |............ 11,051 [ [ R 193 [ [V R 193 [ [ R 1,244 |l (VR [V R [0 69 |[. 03/25/2042 . |1.A ........
FANNIE MAE FNMA_12-67 FANNIE MAE FNMA_12-67
.. 3136A7-HV-7 |3.500% 07/25/42 .cooooeeiiiiiiiiiiiiiiiieeiieeeeees [ . 03/01/2023 . | Paydown . 07/25/2042 . (1.A ........
..3137A0-BA-2 | FREDDIE MAC FHLMC 3701  4.500% 07/15/40 .... |....... . 03/01/2023 . | Paydoun ... . 07/15/2040 . [1.A ........
..3137A8-QC-5 |FREDDIE MAC FHLMC 3841  4.000% 04/15/41 .... |....... . 03/01/2023 . | Paydoun ... . 04/15/2041 . [1.A ........
..3137A9-EU-6 |FREDDIE MAC FHLMC 3840  4.000% 04/15/41 .... |....... . 03/01/2023 . | Paydoun ... . 04/15/2041 . [1.A ........
..3137AF-T2-8 |FREDDIE MAC FHLMC 3919 ZJ ~ 4.000% 09/15/41 |....... . 03/01/2023 . | Paydoun ... . 09/15/2041 . [1.A ........
FREDDIE MAC FHR_4001 FREDDIE MAC FHR_4001
..3137AL-CF-4 |3.500% 02/15/42 .. O ORI . 03/01/2023 . | Paydoun ... . 02/15/2042 . (1.A ........
FREDDIE MAC FHLMC_4019 FREDDIE MAC FHLMC_4019
.. 3137AN-2C-8 |4.000% 03/15/42 .....cooeeveeiiieiiieieeis [ . 03/01/2023 . | Paydown . 03/15/2042 . [1.A ........

FREDDIE MAC FHLMC_12-4039 FREDDIE MAC
..3137AQ-PA-0 | FHLMC_12-4039  3.000% 05/15/42 ..
FREDDIE MAC FHLMC_4057 FREDDIE MAC
.. 3137AR-H3-3 |3.500% 06/15/42 ...oooveeriiiiiiiiiiiieceiiies e . 03/01/2023 . |Paydown
FREDDIE MAC FHLMC_12-4083 FREDDIE MAC
.. 3137AS-2N-3 | FHLMC_12-4083  3.500% 07/15/42 ..

....... . 03/01/2023 . |Paydoun ... . 05/15/2042 . [1.A ........

. 06/15/2042 . |1.A ........

. 07/15/2042 . [1.A ........

....... . 03/01/2023 . | Paydown ...
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..3137BL-XK-9 | FREDDIE MAC FHLMC_15-4531  3.500% 11/15/45 |....... . 03/01/2023 . |Paydoun ......cooeeeeeeneins |eoveninninininnnns 5,950 [ 5,950 [, 6,155 |.... . 11/15/2045 . [1.A ........
..3137GA-JM-0 | FREDDIE MAC FHLMC 3748  4.000% 10/15/40 .... |....... . 02/28/2023 . |Various ... ... (82,061) [.... . 10/15/2040 . [1.A ........
..3137GA-JM-0 |FREDDIE MAC FHLMC 3748  4.000% 10/15/40 .... |....... . 02/28/2023 . |Paydoun .......oooeveiiiiins |eveinniiiininnnnns o 82,473 [l 82,478 o, . 10/15/2040 . [1.A ........
FANNIEMAE WHOLE LOAN FNW 01-W2  6.089%
.313920-XZ-8 | 10/25/31 oo [ . 03/01/2023 . | Paydown . 10/25/2031 . [1.A ........
.. 31392M-EM-0 |FHLT 04-1 T-41 24 4.760% 07/25/32 .......... [....... . 03/01/2023 . | Paydoun ... . 07/25/2082 . [1.A ........
..31303B-T5-4 |FN 03-1i6 2003-1I6 1A42  4.950% 10/25/42 .... |....... . 03/01/2023 . | Paydoun ... .0 . 10/25/2042 . (1.A ........
..313938-U5-2 |FN 03-6 2003-W6 2A4 ~ 5.204% 09/25/42 ....... [....... . 03/01/2023 . |Paydown ........oooeeeeeeees |oeeeneenennnnnns e 30,085 |l 30,085 ...l 29,910 20,981 fniiiiiiiiinnnh O o 104 0 104 0 [ 30,085 [ O 0 . 09/25/2042 . (1.A ........
FANNIE MAE FNMA 03-86 AGENCY CMO 03-86
.. 31393E-F6-1 5.500% 09/25/33 ....ovvvvunnniiiiiiiiiiiiiiiiiie [ e . 03/01/2023 . | Paydown 0 0 . 09/25/2033 .
..31393E-LF-4 |FNW 03-12 2003112 1A8  4.550% 06/25/43 .... |....... . 03/01/2023 . | Paydoun ... . .0 . 0 . 06/25/2043 .
.. 31393N-TE-9 | FHLMC_T-55 T-55 1A1C  6.500% 03/25/43 . 03/01/2023 . |Paydown (357) | 0 0| . 03/25/2043 .
..31304M-5K-2 | FREDDIE MAC FHLMC 2706  4.500% 11/15/33 .. 03/01/2023 . |Paydown 0 0| . 11/15/2083 .
..31395F-B8-6 | FREDDIE MAC FHLMC 2836  4.500% 08/15/34 .. 03/01/2023 . |Paydown 0 0| . 08/15/2034 .
..31395H-GE-4 | FREDDIE MAC FHLMC 2869  4.500% 10/15/34 .. 03/01/2023 . |Paydown 0 0| . 10/15/2034 .
..31395T-UK-8 | FREDDIE MAC FHLMC 2076  4.500% 05/15/35 .... . 03/01/2023 . | Paydoun ... .0 . .0 . . 05/15/2035 .
FREDDIE MAC REFERENCE REMIC FH  5.500%
.. 31396C-3Y=4 | 10/15/35 ooeveieiiii [ . 03/01/2023 . | Paydown 0 0 . 10/15/2035 .
..31396W-4F-0 | FANNIE MAE FNMA 07-82  5.000% 08/25/37 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 08/25/2037 .
..31396Y-82-9 | FANNIE MAE FNMA 08-26  5.000% 04/25/38 ..... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 04/25/2038 .
..31397G-FM-7 |FREDDIE MAC FHLMC 3298  5.000% 02/15/37 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 02/15/2087 .
..31397J-6K-5 |FREDDIE MAC FHLMC 3331  5.000% 02/15/36 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 02/15/2036 .
..31397J-TA-2 |FHLMC 3342  5.000% 06/15/37 ....eevvvvevvvnnnnns [ eeeeenn . 03/01/2023 . | Paydoun ... .0 . 0 . 06/15/2037 .
..31397Q-GR-3 | FANNIE MAE FNMA 11-2  4.000% 02/25/41 ...... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 02/25/2041 .
..31397Y-FU-0 |FREDDIE MAC FHLMC 3488  5.500% 12/15/34 .... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 12/15/2034 .
..31398F-2F-7 |FANNIE MAE FNMA 09-89  4.500% 11/25/39 ... 03/01/2023 . |Paydown 0 0| . 11/25/2039 .
..31398F-YE-5 |FANNIE MAE FNMA 09-93  4.500% 11/25/39 .. 03/01/2023 . |Paydown .918 .856 |. K 0 0| . 11/25/2039 .
..31398G-4C-0 |FANNIE MAE FNMA 10-3  5.500% 02/25/40 .... 03/01/2023 . |Paydown .. 307,929 ..397,929 ..397,929 |. ..397,929 |. 0 0| . 02/25/2040 .
..31398G-GP-8 | FANNIE MAE FNMA 09-98  4.500% 12/25/39 ..... |....... . 03/01/2023 . | Paydoun ... ... 38,626 ...38,626 ... 37,354 |.... .0 . 0 . 12/25/2039 .
..31398G-R0-4 |FANNIE MAE FNMA 09-111  5.000% 01/25/40 .... |....... . 03/01/2023 . | Paydoun ... ... 10,168 ... 9,757 |.... .0 . 0 . 01/25/2040 .
..31398G-XM-6 | FANNIE MAE FNMA 09-107  5.000% 01/25/40 .... |....... . 03/01/2023 . | Paydoun ... . 11,444 11,218 .0 . .0 . . 01/25/2040 .
FREDDIE MAC FHLMC 3587 FREDDIE MAC FHLMC_3587
.. 31398K-DJ-6 |4.500% 05/15/39 ...coooviiiiiiiiiiiiiiiiiiiiieieeens [ . 03/01/2023 . |Paydoun ......oooeeeeiiiiins v e 7,246 L 1,285 .. .0 . 0 . 05/15/2039 .
..31398L-PN-2 | FREDDIE MAC FHLMC 3606  5.000% 04/15/36 .... |....... . 03/01/2023 . | Paydoun ... ... 44,514 L 43,724 ... .0 . 0 . 04/15/2036 .
..31398L-WR-5 |FREDDIE MAC FHLMC 3627  5.000% 01/15/40 .... |....... . 03/01/2023 . | Paydoun ... .. 292,035 . 287,617 |.... .0 . 0 . 01/15/2040 .
..31398L-XS-2 |FREDDIE MAC FHLMC 3622  5.500% 05/15/36 .... |....... . 03/01/2023 . | Paydoun ... ... 67,073 ...67,073 |.... .0 . 0 . 05/15/2036 .
..31398I-EB-8 |FANNIE MAE ~ 4.500% 03/25/40 ......cccooviiecces [ereenn . 03/01/2023 . | Paydoun ... .. 114,493 112,367 ... .0 . 0 . 03/25/2040 .
..31398M-UA-2 | FANNIE MAE FNMA 10-21  4.500% 03/25/40 03/01/2023 . |Paydown .. 250,271 ..241,362 |. 0 0| . 03/25/2040 .
..31398P-HA-0 | FANNIE MAE FNMA 10-35  4.500% 04/25/40 ... 03/01/2023 . |Paydown .. 302,625 ..289,828 |. 0 .302,625 0| . 04/25/2040 .
..31398P-119-6 | FANNIE MAE FNMA 10-39  4.500% 05/25/40 ... 03/01/2023 . |Paydown ... 504 0 ....5%4 0| . 056/25/2040 .
..31398P-A-3 | FANNIE MAE FNMA_10-44  4.500% 05/25/40 ... 03/01/2023 . |Paydown 19,608 0 19,608 0| . 05/25/2040 .
..31398P-WIT-2 |FNMA 10-44  4.500% 05/25/40 .............. 03/01/2023 . |Paydown 41,588 0 41,588 0| . 056/25/2040 .
..31398R-2P-9 |FANNIE MAE FNMA 10-79  4.000% 07/25/40 ..... |....... . 03/01/2023 . | Paydoun ... oo |oeeeeee... 89,506 .. .0 . ..89,506 |.. .0 . . 07/25/2040 .
..313988-2T-9 | FANNIE MAE FNMA 10-152  3.000% 08/25/40 .... |....... . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiies e 1,433 [ 1,433 [ 1,430 [ 1,430 0 | I 0 | I 0 e 1,433 0 . 08/25/2040 .
FANNIE MAE FNMA 10-148 FNMA_10-148  4.000%
L 313988-6H-2 | 01/25/41 oo [ . 03/01/2023 . |Paydoun .......coooveiieiins |oeniiiiiiiiies e 111,994 [...........111,904 [.......... 108,878 |........... 109,961 [oovvvvveennnns 0 eeeeenn 2,033 |, 0 eeeenn 2,033 | 0 s 11,99 | (VO 0 . 01/25/2041 . [1.A ........
..31398S-GF-4 | FANNIE MAE FNMA 10-129  4.500% 11/25/40 .... |....... . 03/01/2023 . |Paydown .....oooeeeeeiiieens Jooveeeiiniieeieeens | 40,182 |............40,182 |............ 37,328 [............ 38,524 |............... [V PP 1,658 |............... 0 Joeeeenns 1,658 |............... [ PP 40,182 |...oooeeennnns [ 0 . 11/25/2040 . [1.A ........
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.. 12637L-AP-4

.. 12648T-AA-7

..126650-AY-6

.. 14316N-AC-3

..165183-CB-8

..212168-AA-6

.. 22950#-AA-9

..233046-AK-7

..23311V-AD-9

CSMLT_15-2  3.867% 08/25/45
CREDIT SUISSE MORTGAGE TRUST C CREDIT SUISSE
MORTGAGE TRUST C  3.500% 07/25/44 ............

CVS PASS-THROUGH TRUST ~ 5.361% 10/10/27 ...
CARMAX AUTO ONNER TRUST CARMX_ Series 144A
0.340% 12/15/25 .o
CHESAPEAKE FUNDING 11 LLC CFI1 Series 144A
3.840% 04/15/31 oo
CONTINENTAL WIND LLC SERIES 144A  6.000%
Y

CSOLAR 1V SOUTH LLC ~ 5.371% 09/30/38 ...
DB MASTER FINANCE LLC DNKN_19- Series 14
4.021% 05/20/49 ..oooeinniiiiiiii
DCP MIDSTREAM OPERATING LP  3.875% 03/15/23

....... . 03/01/2023 . [Paydoun .......ccceveeeeeens fens 166,955 ... 170,040 |.... ....166,955 |..

....... . 03/01/2023 . |Paydoun ... ....5,220 ....5,266 |.... .5,220 |..
Redemption .

....... L 03/29/2023 . [ .eveeieeiiiiiiiieeeeiiiees [ fee 102,631 [l 102,631 [l lllll102,631 [oLlll102,631 [0 |0 [0 0 0 ] 102,631

....... . 03/15/2023 . [Paydonn .....ccceveeeeiiiis foeeeiiiiiiieeeeei e, 997,780 [...........997,780 |...........972,797 [...........978,522 [.....oooceeen0 |eennn19,259 [0 ]l 19,259 [0l 997,780

....... . 01/15/2023 . [Paydoun ......cceveeeeeeiis fooeeiiiiiiieneiii [enn.. 1,345,871 [0 1,345,871 [........ 1,345,558 [........ 1,345,618 [........ccceo0 |oeeeinnnn 264 [0 e 254 [0 ]l 1,345,871
Redemption 100.0000

....... . 02/28/2023 . [ .eveeiiiiiiiiiiieeeiiieeees e [ 120,596 .llllll00 120,506 |........... 130,520 |...........126,663 . eeeee... 120,596

Redemption 100.0000
....... . 03/31/2023 . | ..

... 77,872 ...77,872 L TT,872 |l TT,872 | ..77,872 ..

....... . 02/20/2023 . [Paydown ......cccveeiiiiies feneeiiiii e 12,6000 [ 12,500 [l 12,5000 [ 12,500 [0 |0 0 0 0 12,500 |0 0 0 126

....... . 03/15/2023 . [Maturity .....oooeeeinees foeeeeeenneeennns |...... 2,000,000 |........2,000,000 |........1,937,500 |........1,997,206 |...............0 |.........2,794 [..............0 |.........2,7%4 |..............0 |........2,000,000 |..............0 f.oeereeeo0 foonnneee 0 ... 38,750 |

. 08/25/2045 .

. 07/25/2044 .

. 10/10/2027 .

. 12/15/2025 .

. 04/15/2031 .

. 02/28/2033 .

. 09/30/2038 .

. 05/20/2049 .

03/15/2023 .
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..313985-KG-7 |FANNIE MAE FNMA 10-142  4.000% 12/25/40 .... |....... . 03/01/2023 . | Paydoun ... 0 ....54 |. 12/25/2040 . [1.A ........
..313987-7B-1 |FANNIE MAE FNMA 10-113  4.000% 10/25/40 .... |....... . 03/01/2023 . | Paydoun ... 0 1,829 |. 10/25/2040 . [1.A ........
..31398T-SF-9 | FANNIE MAE FNMA 10-93  4.500% 08/25/40 ..... |....... . 03/01/2023 . | Paydoun ... 0 .53 |. 08/25/2040 . [1.A ........
..31398T-IK-3 |FANNIE MAE FNMA 10-84  4.500% 08/25/40 ..... |....... . 03/01/2023 . | Paydoun ... . .. . .0 . . 0 . 08/25/2040 . [1.A ........
..31410G-RM-7 |FANNIE MAE POOL # 888892  7.500% 11/01/37 . |....... . 03/01/2023 . |Paydoun ......cooevvvviiiins foviniiiiiiiinins o 356 [ 386 [ 381 [ 37T [, [ R (4] S [ R (4] S 0 . 1170172087 . [1.A ........
FORT LAUDERDALE FL SPL OBLG FORT LAUDERDALE
..347622-CP-5 |FL SPL OBLG  5.143% 01/01/32 ......evvvvvvnnnnn [oeeennn . 01/03/2023 . | Call 100.0000 ..... fooeeeiiiiiiiiiiiin foenns 4,500,000 |........ 4,500,000 |........ 4,517,120 |........ 4,508,509 |............... [ PP QK] [ PP QK] 0 ooeenns 4,508,496 |............... 0 [....... (8,49%) |........ (8,49)].......... 115,718 |. 01/01/2032 . [1.D FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 7,767,051 7,763,549 7,613,868 7,687,359 0 84,934 0 84,934 0 7,772,295 0 (5,244) (5,244) 156,211 XXX XXX
..00164V-AE-3 | AMC NETWORKS INC ~ 4.750% 08/01/25 .......cccce [oernnn . 02/01/2023 . |Various .......cceeevuvnnns fooverenennnnininnnns foeeeens 3,836,250 |........ 4,500,000 |........ 4,498,750 |........ 4,499,552 |............ [V 10 |, [V 10 |, [V R 4,499,563 |............... 0 f..... (663,313) |...... (663,313) |.......... 106,281 |. 08/01/2025 . [3.C FE
BXG RECEIVABLES NOTE TRUST BXG Series 144A
..05607B-AA-9 12.950% 10/04/32 ....ceoeviiiiiiiiiiiiiiiiiiiieieeees [ . 03/02/2023 . |Paydoun .......oooeeeiiiiins |oneniiiinnnis e, 213,610 [ooeeeeeenes 213,610 |........... 213,605 |........... 213,604 |[....oennnnnnee [V T oo [V [ R [V R 213,610 |.oooeeeeeennns (VR [V R [V 1,063 |. 10/04/2032 . [1.F FE ....
BLACKSTONE HOLDINGS FINANCE CO BLACKSTONE
..09256B-AD-9 |HOLDINGS FINANCE CO  4.750% 02/15/23 ........ [....... . 02/15/2023 . |Maturity .....oeeveeeennnnn Jooveniiiiiis s 2,250,000 |........ 2,250,000 |........ 2,278,580 |........ 2,250,414 |l [V R (414) |veeiiiieiees [V R (414) |veeeiiieiees [V R 2,250,000 fooeeiiiiiinnns 0 [ [V R [V 53,438 |. 02/15/2023 . |1.E FE ....
BXG RECEIVABLES NOTE TRUST BXG Series 144A
.. 12434K-AB-2 | 4.610% 09/28/37 ....oovvvvviiiiiiiiiiiiiiiiiiiiiiens [ . 03/28/2023 . |Paydoun .......ooooeeiiiiins feieniiiinns e 263,698 |........... 263,698 |........... 263,633 |........... 263,641 [....oeennnnnnee [V 56 [oveerninnnnnne [V 56 [oeeernnnnnnnne [V R 263,698 |............... (VR [V R [V 10,577 |. 09/28/2037 . |1.G FE ....
CAPITAL AUTOMOTIVE REIT CAUTO_ Series 144A
. 1247R-AE-7 | 4.180% 04/15/47 .ooovvvvvviiiiiiiiiiiiiiiiiiiieiens [ . 03/15/2023 . |Paydoun .......coooeeeiiiins foneiiiiniinis e, 10,673 |............ 10,673 |oeevveeenns 10,947 ...l 10,731 [oeeiiiiiine [ R [£5:) ) S [ R [£5:) ) S [ R 10,673 [oeevveeeennnns (VR [V R [0 75 |. 04/15/2047 . |1.E FE ....
CAPITAL AUTOMOTIVE REIT CAUTO_ Series 144A
.. 12510H-AM-2 | 1.920% 08/15/51 ..oevvvvviiiiiiiiiiiiiieiiiiiieeeens [ . 03/15/2023 . |Paydoun .......oooeeeiiiiins i e 2,969 [oeeiiiiinnns 2,969 [oennnnne 2,98 |..oooeeeens 2,98 | [V (VR [V (VO [V 2,99 | (VR [V R [0 10 |. 08/15/2051 . |1.E FE ....
CAPITAL AUTOMOTIVE REIT CAUTO_ Series 144A
.. 12510H-AN-0 | 2.760% 08/15/51 ....evvvvvvvvinniinniniiniiininnnnns [ eeeeenn . 03/15/2023 . |Paydoun .......oooeeeiiiiins foviiininii e 9,375 |oeeiiiiinns 9,375 [oeernnnnne 9,378 [ 9,378 [ [V 2 [ [V 2 [ [V 9,375 |ooeeiiiiinnns 0 [ [V R [0 44 |. 08/15/2051 . [1.E FE ....
CAPITAL AUTOMOTIVE REIT CAUTO_ Series 144A
.. 12510H-AQ-3 |83.700% 03/15/52 ...ccooveeeeeiiiiiiiiiiiieeees [ . 03/15/2023 . |Paydoun .......cooeeeeiiiins foeeiiiinnin e 20,000 [...oeeeneee. 20,000 |............ 19,997 ...l 19,997 |l [V FC T [V 3 [ [ R 20,000 |oooeeeiennenns (VR [V R [V 125 . 03/15/2052 . |1.E FE ...
CCG RECEIVABLES TRUST CCG_22-1 Series 144A
. 12511J-AB-1 |3.910% 07/16/29 ...oovvvvvviiiiiiiiiiiiiiiiiiicieees [ . 03/14/2023 . |Paydoun .......oooeeeveiiins foniinnniinnns s 1,196,805 |........ 1,196,805 |........ 1,196,787 |........ 1,196,789 |............... [V L [V | L [V R 1,196,805 |.....cceennnnn (VR [V R [V 8,063 |. 07/16/2029 . [1.A FE ....
CLI FUNDING LLC CLIF_20-1A Series 144A
.. 12563L-AP-2 |3.620% 09/18/45 .......ccooeeiiiiiiiiii [ . 03/18/2023 . |Paydoun ......ooooeveiiiiins feveiiinin e, 105,188 |.......... 105,188 |.......... 105,180 [..eevveenns 105,179 [ovvvviiiiieens [V L [V L [V R 105,188 [...vvvvvvnnnnes (VR [V R [V 635 |. 09/18/2045 . (2.B FE
CLI FUNDING VI LLC CLIF_20-3A  2.070%
.. 12563L-AS-6 | 10/18/45 ....oovvvvviiiiiiiiiiiiiiiiiiiiieieciceceees [ . 03/18/2023 . |Paydoun ......oooeeeeiiiiins v e 198,333 |........... 198,333 |........... 198,292 |........... 198,301 [oovvvvviiennns [V 7 I [V 7 I [V R 198,333 [.oooeeiiiinnns (VR [V R [V 704 |. 10/18/2045 . [1.F FE .
.. 12502U-AV-4 | CSMLT_15-1 144A  3.786% 05/25/45 ............. [oeennnn . 03/01/2023 . |Paydown .......cooeeeeeiiins Joeneiiinnniis e 29,395 |....eeeee 20,395 |oeeeirenns 20,898 |............ 20,772 |oeeeeeeeenn 0 s (377) [ervnnnnnnnnnnns 0 s (377) [eevnnnnnnnnnns [ SRR 29,395 [ovvviviinnnnns (VO 0 | [V 187 |. 05/25/2045 . |1.A ........
COMM_13-SFS COMM MORTGAGE TRUST COMM_13-SF
.. 12625E-AJ-8 |2.988% 04/12/35 ..ccooeeeeeeieeee [ . 03/01/2023 . |Paydown ........oooeeeieiies |oeneiiiiinieens | 5,000,000 |........ 5,000,000 |........ 4,816,315 |........ 4,989,533 |...........l 0 fnns 10,467 [ovvveennnnnnne 0 s 10,467 [ovvvevnnnnnnns 0 fnns 5,000,000 |...ccevreennns (VO 0 | (VO 37,339 . 04/12/2036 . |1.A ........
COMM MORTGAGE TRUST COMM_13-30 COMM MORTGAGE
.. 12625X-AJ-6 | TRUST COMM_13-30  4.394% 08/10/30 . 03/01/2023 . | ROBERT BAIRD & COMPANY . 4,669,166 ..5,200,000 ..5,064,716 |. .5,184,506 |. .5,187,877 . 08/10/2030 . [1.C .

1.AFE ...

1.FFE ...

2BFE ...

2.APL ...

2BFE ...

2.CFE ...
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DOMINOS P1ZZA MASTER ISSUER LL Series 144A
..25755T-AL-4 [3.668% 10/25/49 .....oevvvvviiiiiiiiiiiiiiinieeees | s . 01/25/2023 . |Paydomn ....oeevnvvviinnnnns Jovvninineiiiiiinens foeeieeeens 17,500 [oooveeeennns 17,500 [ooeennnene 17,500 fo.eeenneenee 17,500 [oeeiiviinnnnns [ PO (VN P [ PO {1 P (U P 17,500 |oveenieiinnnnn (1 P [ PO [V 160 |[. 10/25/2049 . [2.A FE ....
FCI FUNDING LLC FCITL_19-1A Series 144A
.. 30259M-AA-4 [3.630% 02/18/31 ..evvvviiiiiiiiiiiiiiiniieieeiinn | s . 03/15/2023 . | Paydown ... . 02/18/2031 . |[1.A FE .
FREMF MORTGAGE TRUST
..302610-AM-5 [3.348% 12/25/45 ......ccevvvvniiiiiiiiiinieiiiiin | s . 02/15/2023 . |Paydomn ....evuvvieiiinnnns Joevniniieiiiiiinees foeeeeeeiiiis [V [ [ N (U1 P [ PO (VN P [ PO {1 P [ (VI (VN P 0 | [V (82) . 12/25/2045 . |1.A ........
FX KETTLEMEN CITY CA CTL PA FEDEX CORP 4.35
..302818-AA-3 [9/30/32  4.350% 12/31/32 ..evviiiiiniiiiiiiiinn | s . 02/28/2023 . |Various ........cceeeeveenns foevvnnnnnnniinnnnns Jonnns 162,250 |........... 162,250 |..ocevennns 162,250 |..oevveenns 162,250 |oovvvennnnnnnns [ PO (1 P [ PO {1 P (U 162,250 |oevenniieinnnnn (1 P [ PO [V 883 |. 12/31/2032 .|2.B Z .....
FX KETTLEMEN CITY CA CTL PA FEDEX CORP 4.35
..302818-AA-3 [9/30/32  4.350% 12/31/32 ..eviviiiiniiiiiiiiinn | s . 03/31/2023 . |Various .......cceeevvevinn Jovvnnininniiiniinnes foeeneeenns 81,566 |............ 81,566 |......c.... 81,566 |..eevnnnnnn. 81,566 |..eevuniinnnns [ PO (VN P [ PO {1 P (U P 81,566 |....ouunrennns (1 P [ PO [V 887 |. 12/31/2032 . |2.B ........
FLAGSTAR MORTGAGE TRUST FSMT_1 Series 144A
..33850T-AY-4 [3.951% 03/25/48 ......cevvvniviiiiiiniiiiiiiiiniines | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 20,716 |............ 20,716 |oeeeennnnns 20,709 |....covnnnns 20,702 |ooevieiinnnnnns [ R L L FO [ R L L3 FO (U P 20,716 |eeeeennnns (VN P [ PO [V 168 |[. 03/25/2048 . [1.A ........
GBX LEASING GBXL_22-1 Series 144A  2.870%
..361528-AA-0 [02/20/52 ..oevvvvnniiiiiiiiiiieiiin s | s . 03/20/2023 . |Paydomn .....eueviriiiinnnns Jovvniinniniiiiiinees foeeneeeens 84,737 |.eeeen. 84,737 |..oevvnnnnns 84,696 |............ 84,702 |..ocvvvnnnnnnns [ PO 36 | [ PO 36 | (U P 84,737 |ovvereneees (VN P [ PO [V 409 |. 02/20/2052 . |1.F FE .
GS MORTGAGEBACKED SECURITIES T Series 144A
..36261H-AY-6 [2.588% 10/25/51 ..evvvveniiiiiiiiiiiiiiiiineeeees | s . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 40,963 |............ 40,963 |............ 40,767 |oveeennnnnne 40,774 |.oovveiinnns [ P 189 [ [V P 189 [oeiiiiiiiinnns (U P 40,963 |.......oovnnnns (1 P [ PO [V 177 [. 10/25/2051 . [1.A ........
GS MORTGAGEBACKED SECURITIES T Series 144A
..36263N-BK-0 [2.834% 05/28/52 ......ccvvvuviviiiiniiiiiiiiiiiines | s . 01/01/2023 . |Paydonn ...covvvnvvviiinnnns Jovvniinnneiiiiiinees foeeieeeens 18,938 |[...ocevenens 18,938 |oevveennnns 18,582 |ovevennnnnns 18,593 |ovvveeiiiienns [ P 35 | (U PO 345 | (U P 18,938 |ovveniiiiiinnnn (1 P [ PO [V 45 |. 05/28/2052 . |1.D FE .
GS MORTGAGEBACKED SECURITIES T Series 144A
..36263N-BK-0 [2.834% 05/28/52 ......ccvvvuiiiiiiiniiniiiiiiniines | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 38,012 [ 38,012 |[....coeeeens 37,300 |....covnnnns 37,321 | [ P [C1720 (U P [C172 (U P 38,012 |eeevies (VN P [ PO [V 224 |. 05/28/2052 . [2.B ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46592A-BT-0 [3.858% 08/25/50 ...evvvvnvvviiiniiiiiiiiiiiniieees | s . 03/01/2023 . |Paydonn .....evuveviiinnnnn Jevvninniiiiiiins o 7,675 [ooiiiinnnnns 7,675 |oveerennens 7,383 |oeveiiinns 7,389 |eveiiiins [V P 286 |oeenniiiinns (U P 286 |oeveeniiiinns [V PR 7,675 |oeiieiinnnn (VN P [ PO [V 49 |. 08/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
L 4B592N-BI-5 [2.801% 11/25/51 .ovvvveiiiiiiiiiiiiiiiiiinieeiinn | s . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 92,689 |....coonnn. 92,689 |............ 93,583 [.cooeeenne 93,533 [oooiiiiiiinnnns 0 s (844) |vvvvvieennns (U R (844) |..ovvvnnnnnnne (U P 92,689 |.....ccvvnnnnns (1 P [ PO [V 433 [. 11/25/2051 . [1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46592T-BW-2 [2.852% 12/25/51 ..ovvivviiiiiiiiiiiiiccciiines | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 65,382 |....coo... 65,382 |......oeennn 65,192 [....coveenns 65,134 |...oovvinnnnnns [ P P R (U PO P (U P 65,382 [.....ccvvnnnnns (1 P [ PO [V 311 |. 12/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
. 465920-BY-1 [3.167% 02/25/52 ...cevvvvneiiiiiiiiiniiiiiiiieees | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 30,830 f[ooeierennn 30,830 |......oeennn 32,010 [..ocevnennns 31,961 |ooviiniinnnnns 0 fnns (1,130) feuvvennnnnnnnns (U . (1,130) fornniiiinnnnns (U P 30,830 |eevrunnienns (VN P [ PO [V 203 |. 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
. 465920-BY-1 [3.167% 02/25/52 ...cevvvvneiiiiiiiiiniiiiiiiieees | s . 01/01/2023 . |Paydonn ...cevvenivriinnnnns Jovvninnieiiiiiinens foenneeeens 15,343 [ 15,343 |............ 15,930 |ovevennnnnns 15,906 |vvvvenniinne [V USRI (563) |+vvveerrrnnnns (U (563) |.oevvvvnnnnnns (U P 15,343 | (VN P [ PO [V 40 |. 02/25/2052 . |1.D FE .
JACK IN THE BOX FUNDING LLC JA Series 144A
..466365-AE-3 [4.136% 02/26/52 ....ccevvvnviiiiiiiiiniiiiiiiiieees | s . 02/25/2023 . |Paydonn .....eeeviviiiinnnns Jevvnininiiiiiinees foeeeeeeens 20,000 |............ 20,000 |oeeerunnnnns 20,000 |oeeeennnnnns 20,000 |oeeeenniininnns [ PO (1 P [ PO {1 P (U P 20,000 |.eeevunniinnns (VN P [ PO [V 207 |. 02/26/2052 . |2.B FE
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46644X-BC-5 |MORTGAGE TRUST JPMMT ~ 5.853% 05/25/45 ....... | ....... . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 289,524 |........... 289,524 |........... 292,487 |.....oenenn 291,664 |..........e..n. 0 s (2,140) |.oeeeeeeees (U . (2,140) |eeveennne (U 289,524 |.....covvnnnnns (VN P [ PO [V F 2,293 |. 05/25/2045 . [1.A ........
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46647E-BA-8 | MORTGAGE TRUST JPMMT ~ 3.287% 10/25/46 ....... |....... . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 161,745 |........... 161,745 |ooeeennnens 165,422 |........... 164,232 |ooovveinnnnnnns 0 fnns (2,487) |eeeeeeeees (U . (2,487) |evvenninnnnnn (U 161,745 |ooveenieinnnnn (VN P [ PO [V 887 |. 10/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46647J-AG-5 |MORTGAGE TRUST JPMMT ~ 3.500% 10/25/46 ....... |....... . 03/01/2023 . |Paydonn .....euevviviiinnnns Jovvninnniiiiiiinees foeeneeeens 70,318 f............ 70,318 |oeerennnnns 70,345 |..oooenennns 70,293 |ooiviiiiinns [ O N A [ R N A (U P 70,318 |oovveiiiiees (VN P [ PO [V 511 |. 10/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46648U-AY-0 [3.868% 11/25/48 .....evvviviiiniiiiiiiiiiiiniiiiins | s . 03/01/2023 . | Paydoun . 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46648U-AZ-7 [3.868% 11/25/48 ...oevvviiiiiiiiiiiiiiiiiiiiiiiiinn | s . 03/01/2023 . | Paydown ... . 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE Ti
. 46649H-AZ-5 [3.781% 12/25/48 ...oovvvniiiiiiiiiiiiiiiiineeeeen | s . 03/01/2023 . | Paydoun . 12/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
..46652V-BT-1 [2.883% 08/25/51 .ovvvveniiiiiiiiiiiiiiiiiiineeeees | s . 03/01/2023 . | Paydown ... . 08/25/2051 . |1.A ........
JP MORGAN MORTGAGE Ti
..46653P-BT-3 [2.838% 10/25/51 .evvvvnniiiiiiiiiiiiiiiiiineeeees | s . 03/01/2023 . | Paydoun . 10/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46654K-BY-2 [3.029% 01/25/52 ....ceevvvnniiiiiiiiiiiieiiiiines | s . 03/01/2023 . | Paydown ... . 01/25/2062 . |1.A ........
JP MORGAN MORTGAGE
.. 46654K-BY-2 [83.029% 01/25/52 ....cevvvvnniiiiiiiniiniiiiiiiinns | nnnnns . 01/01/2023 . | Paydown . 01/25/2052 . |1.D FE .
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JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46654T-CB-2 [3.120% 06/25/52 ...ccvvvvvniiiviiiiiniiiiiiiiinees | s . 01/01/2023 . |Paydonn ...covvvnvvviiinnnns Jovvniinnneiiiiiinees foeeieeeens 21,385 |oeeeennnns 21,385 |.ooiiennnns 19,312 |oeeeennnns 19,320 |oeveeiiiiinnns (U AV A, (U AV (U P 21,385 [.ooiiiiiinnnnns (1 P [ PO [V 56 |. 06/25/2052 . |1.D FE ....
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46654T-CB-2 [3.120% 06/25/52 ...cevvvvvnviiiiiiiiniiiiiniiinees | s . 03/01/2023 . |Paydoun .....eeevveviiinnnns Joevvniininiiiininnns foeeenn.. 42,885 [l 42,885 [.........038,729 | 3874 [0 [ 4,141 414 . 06/25/2052 . |1.E ........
JP MORGAN MORTGAGE
..46654U-CP-8 [Hghly Mktble  3.116% 08/25/52 .......evvvvvvenn | uunnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 19,536 [ooeeeenee 19,536 |oeeveennnnns 17,430 |oeeeennnnnns 17,475 o (U 2,061 [ooeiiiiinnnnns (U 2,061 [oeeiiiiiinnnns (U P 19,536 |.oevvvnnnnnnns (VN P [ PO [V 127 |. 08/25/2062 . |1.B ........
JP MORGAN MORTGAGE TRUST JPMMT 144A - Pvt
..46654U-CP-8 [Hghly Mktble — 3.116% 08/25/52 .......ovvvvvvnn | uunnnns . 01/01/2023 . |Paydoun ...ccevvnvvvviinnnnn fovenninniiiiiiins foneneens 9,782 | 9,782 [ooiiiiiiinnns 8,683 |.eeuuunnnnns 8,706 [coeviivinnnnns (U 1,027 [ooeeiiiiinnnnns (U 1,027 [ooeeiiiiinnnnns [V PR 9,782 [eveiiiiiinnns (1 P [ PO [V 25 |. 08/25/2052 . [1.D FE ....
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 466541-CD-1 [3.095% 07/25/52 ....cevvvveiiiiiiiiiniieiiiniines | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 30,948 |oeeeennnnns 30,948 |............ 30,284 |.....oeeennn 30,303 |.oiiiiiiinnnns [ P [ (U PO [ (U P 30,948 [....covvnnnnnns (1 P [ PO [V 200 |. 07/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 466541-CD-1 [3.095% 07/25/52 ....cevvvvieiiiiiiiniiiiiiciiniines | s . 01/01/2023 . |Paydonn ....eevvnvvviinnnnns Jovvniiniiiiiiiiinees foeeneeeens 15,405 |............ 15,405 |.ooeeennnns 15,074 |oeveennnnns 15,083 |ovvveeniiiinnns [ P 72 I (U PO 72 I (U P 15,405 |oovvvennnnnnns (VN P [ PO [V 40 |. 07/25/2052 . |1.D FE ....
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46655K-DD-5 [3.309% 11/25/52 ...covvvvviiiiiiiiiiiiiiiiciiines | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 12,401 |..ooooeenees 12,401 |oeeeennnns 10,738 [oerennne 10,763 [oeiiiiinnnnns (U 1,638 [oooeiiiiinnnnns (U 1,638 [oooeiiiiinnnnns (U P 12,401 | (VN P [ PO [V 86 | 11/25/2062 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46655K-DD-5 [3.309% 11/25/52 ...covvvvviiiiiiiiiiiiniieciiiines | s . 01/01/2023 . |Paydoun ...ccvvvnvvvveinnnnn Jovvninniiiiiinnns foneneens 6,172 [ooiviinnnnns 6,172 | 5,344 |....oconnnens 5,357 [ooeiiiiiinnnnns [ P 815 | [V P 815 | [V PR 6,172 |oiiiiiinnnn (1 P [ PO [V 17 | 11/25/2052 . |[1.D FE ....
Redemption 100.0000
..476598-AA-1 [ JERSEY CITY CTL  4.850% 11/15/45 .....cceeeves | annnnns L 03/15/2023 . | eeeeneeeiiiiieeeeeeeiieeees i e 8,878 [ 8,878 [eeiriinne 8,963 |evvuinnnnns 8,950 |iiiiiiinnnns 0 e (73) [ervvnnnnnnnnnns (U P (WA P [V PR 8,878 |oeiiiiiinnnn (VN P [ PO [V 72 | 11/15/2045 . |1.D ........
MVW OWNER TRUST MVWOT_19-1A Series 144A
..55389P-AB-5 [3.000% 11/20/36 ....vvvvvvvininiiiiiiiiiiieieciiines | s . 03/20/2023 . | Paydown ... . 11/20/2036 . |1.F FE ....

WV OWNER TRUST MVHOT_

..554000-AB~7 | 2.440% 10/20/38 ...evvovevvererereneeieisieieiens | oo . 03/20/2023 . | Paydown . 10/20/2038 . [1.F FE ...
MORGAN STANLEY BAML TRUST MORGAN STANLEY BAML

..61690K-AG-7 | TRUST NSBA ~ 3.214% 02/15/46 ... IR I . 01/01/2023 . | Paydown ... . 02/15/2046 . [1.A ........
MORGAN STANLEY BAML TRUST MSBAN_ .

BITBID-AF-9 | T1/15/45 oo | oo . 03/01/2023 . | Paydown . 11/15/2045 . [1.A ........
MORGAN STANLEY RESIDENTIAL MOR Series 144A

B17720-AX-9 |2.812% 06/25/51 wvvvveeevverereienereseresieieiens | oo . 03/25/2023 . [Paydoun .vevevvvririeiens foereeeririeieieieen [ 64,136 |.cvevenee. 64,136 [.oeoeeee. 65,008 |..vveee 64,963 [covoovivennnns [(J A [€:720 ] T (U P [€:725] T (| 64,136 |ovverenenene (L1 FU (| PR (U O 209 |. 06/25/2051 . [1.A ........

Redemption 100.0000

..653240-AA-9 | NEWTONN CREDIT LEASE  6.082% 05/15/23 ....... | cerce.. L 03/15/2023 . [ cevvereeeeieieieceenenniee oo [ 42,682 |ooreennnnn. 42,682 oo 42,681 |orvrnnnne 42,676 |ovvennee. (L1 U L7 I (L1 PO L7 (L P 42,682 |ovuerrnnnne (L1 FU (| PR (L1 F 433 | 05/15/2023 . |1.D ........
ORANGE LAKE TIMESHARE TRUST ON Series 144A

..B85041-AB-3 |3.350% 11/08/30 ...vvevevvereriirisirieieienens | verens . 03/08/2023 . [Paydoun ..veveverevrerinns [oereeeiriiiiiiiees [reeene 124,439 oo 124,439 ..o 124,437 oo 124,435 |oovirininnnne (L1 O 4 e (L1 PO 4 e (U A 124,439 |ooiiieinne (L1 FU (| PR (L1 F 691 [. 11/08/2030 . [1.F FE ....
OXFORD FINANCE FUNDING TRUST O Series 144A

. BOTA5AAB~4 | 4.459% 02/15/27 .vvvverereeiriririeieieieees | oo . 03/15/2023 . [Paydoun .vevevevevririnns [oereeeeiiiiiiiees [reeene 402,082 | 402,042 |........ 410,768 |........... 405,259 [oovouvrvennnes (| - (€210 U 0 | (210 PO [(J A 402,082 [.vveevennee (L1 FU (| PR (U1 2,604 |. 02/15/2027 . |1.F FE ...
PACIFIC NORTHIEST NATIONAL LAB SECURED CORP Redempt ion 100.0000

..730208-AA-9 |BND  6.500% 11/15/34 w.vvvevverininiririenans | verenes RX VAT V717 T . 11/15/2034 . [1.D FE ...
S&P GLOBAL INC Series 144A  3.700% 03/01/52

L TBA0V-BD5 | cverieririeieiieieiee et | e . 03/01/2023 . | Tax Free Exchange ....... . 03/01/2052 . |1.G FE ...
SOF| MORTGAGE TRUST SFPHT_16-1  3.003%

LTBATIKBH-3 | 11/25/46 v | oo . 03/01/2023 . [Paydoun ....cvcvevenennene. . 11/25/2046 . [1.A ........
SEQUOIA MORTGAGE TRUST SEMT_15  3.913%

L B17450-CA-8 | 01/25/45 ... | oo . 03/01/2023 . [Paydoun .veveveervrieiens foererererieieieiees [ PAN: N AN 21,255 [oovrvrennne 21,059 [oovvviiiennns (L A (74) ] T (U P (E74) 1 T (| 20,686 |vveveneneene (L1 FU (| PR (U O 135 | 01/25/2045 . |1.A ........
SEQUOIA MORTGAGE TRUST SEMT_17  3.500%

L BITABKAG-D | 02/25/47 oo | e . 03/01/2023 . [Paydoun .veveveervrieiens foererererieieieiees [ 26,826 |cveunee 26,826 |........... 26,317 |ovrrnnne 26,422 [ooveecrernne (U P 403 |oererininne (L 1< N (L P 26,826 |evevenenee (L1 FU (| PR (L1 F 151 |. 02/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SEMT_17  3.500%

L BITABT-AG-0 | 02/25/47 oo | oo . 03/01/2023 . [Paydoun .veveveervrieiens foererererieieieiees [ 64,571 |oeverennne 64,571 [oovrvnnnen. 64,204 |oovcvnnnnnn 64,324 [oovoverernnes (U P P2V (L P2V (L P (774 T S (L1 FU (| PR (L1 F 373 |. 02/25/2047 . [1.A ........
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-

..822800-AC-5 | ORIGINATOR TRUST  3.500% 08/25/45 .......ovev [eeeee . 03/01/2023 . [Paydoun .veveeeeeerieien foereereriiieieiees [oeeeeeans 5,430 [oeiriinne 5,430 [ooorrenennn 5,450 |overreennne T2 ) FO (| Q&) (L Q&) (] PR 5,430 [ooeeeririenns (L1 FU (| AR (U1 38 |. 08/25/2045 . [1.A ........
SIERRA RECEIVABLES FUNDING COM Series 144A

..B2653E-AB-3 |3.420% 01/20/36 ©evvvvrvvrerererererereresisienens | verens . 03/20/2023 . [Paydoun ...eveuevrvrieiens oo [ 75,838 |oerenee 75,838 [ooeeee. 75,821 |overrnnnne 75,827 |ovevvienen. (U1 LA T S (U1 LA T S [ 75,838 |ovvvereennne (L FU (| PR (L1 F 412 [. 01/20/2036 . [1.F FE ....

TIF FUNDING |1 LLC TIF_21-1A Series 144A
..872480-AE-8 | 1.650% 02/20/46 .....oeeovvviieiiiiiiiiiiiiiiiiins | eeeens . 03/20/2023 . [Paydown .....oooouveeiiiiin foveeiiiiiiiiiiiiin foeeeenn 20,208 |............ 20,208 |............ 20,206 |............ 20,206 |...cvvennnnn. [V 2 | [V 2 | 0 foreeeennns 20,208 |...oouvenenn [\ PPN [V 0 loeeiiiiiennn 56 |. 02/20/2046 . [1.F FE ....
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TIF FUNDING |1 LLC TIF_21-1A Series 144A
..B72480-AF-5 |2.540% 02/20/46 .....ccoeeeeeieiieeieiie [ . 03/20/2023 . |Paydoun ........cooeeiiiiins Jeniiiiininienens e 37,385 |........ 37,385 [oennnnnne 37,377 |eeeeeens 37,378 |eeeeeeenen [V FUSURRRRR [ 0 | [ [ SRR 37,385 [oeiiiiiiinnns (VO 0 | [V 160 |. 02/20/2046 . |2.B FE ....
TAL ADVANTAGE LLC TAL_20-1A Series 144A
..87407R-AC-0 |3.290% 09/20/45 .....evvvunnniiiiiiiiiiiiiiiiiiie [ e . 03/20/2023 . | Paydoun ... ... 52,500 ..52,732 |.... ..52,500 | . 09/20/2045 . (2.B FE ....
..88731E-AF-7 | TIME WARNER ENT ~ 8.375% 03/15/23 .. U T . 03/15/2023 . |Maturity . 17,300,000 17,331,842 |.... 17,300,000 |.. . 03/15/2023 . [2.C FE ....
TOYQTA AUTO RECEIVABLES OWNER TOYOTA AUTO
..80231C-AB-3 |RECEIVABLES OWNER  3.830% 08/15/25 .......... [....... . 03/15/2023 . |Paydoun .......coooeeeiiiins foneiiiinnnns e, 64,983 |............64,983 |............64,977 |............ 64,980 |......ceeeenns [V L3 [V L3 [ R 64,983 [..ccceeeinnnns (VR [V R [V 622 |. 08/15/2025 . [1.A FE ....
TRITON CONTAINER FINANCE LLC T Series 144A
..89680H-AB-8 |3.740% 09/20/45 ......ccoeeiiiiiiiiiiiiiiiiii [ . 03/20/2023 . |Paydoun .......ooooeeiiiiins feoneiiiinnins e, 212,500 [oeeeeeeens 212,500 |........... 212,462 |........... 212,471 o, [V 29 [ [V A O [V R 212,500 [oooeiiiiiinnns (VR [V R [V 1,325 |. 09/20/2045 . |2.B FE ....
1211 AVENUE OF THE AMERICAS TR 1211 AVENUE OF J.P. MORGAN SECURITIES
..00117P-AL-9 | THE AMERICAS TR~ 4.142% 08/10/35 ............. [..ccees . 03/24/2023 . | INC oo e | 2,550,000 |........ 3,000,000 |........ 3,040,884 |........ 3,010,143 |...oevvnnneeee [V R (1,172) feueneiiinnnnne [V R (1,172) feueeiiiininnne [V R 3,008,971 [.ooeeeeennnns 0 f..... (458,970) |...... (458,970) ... 40,385 |. 08/10/2035 . |1.A ........
VISTA RIDGE LLC / CENTRAL TEXA VISTA RIDGE Redempt ion 100.0000
..028388-AA-1 |LLC / CENTRAL TEXA  2.570% 10/14/49 ......... [....... RVRVR R V(174 SR ORORPRORRPORRR R R 54,769 |............ 54,769 |............ 54,769 |............ 54,769 |............... [V (VR [V (VO 0 . 10/14/2049 . [1.F PL .
WLS FRGO NRTHWST CAP. LEASE FUNDING 2003-CTL-
..94078#-BJ-5 |02 5.789%% 11/15/27 .. N R . 03/15/2023 . | Various ... . 11/15/2027 . [2.A ........
WINWATER MORTGAGE LOAN
..97652P-AA-9 | MORTGAGE LOAN TRUST W 3.918% 06/20/44 ..... |....... . 03/01/2023 . |Paydoun .....coooeeeniiiiins foviiniiiins 2,635 |0 2,685 [ 2,724 [ 2,698 [ 0 e (B8) o0 e (B8) |l 0 [, 2,635 | (VR [V R [0 17 |. 06/20/2044 . |1.A ........
CITIGROUP GLOBAL MARKETS
..08978V-AK-9 | ZOETIS INC ~ 4.500% 11/13/25 ..evvvvvvvvvviinnnns [ eeeenn . 03/28/2023 . | .uvvririiiriiiiiiiiiiiininnins e | 2,484,100 |........ 2,500,000 |........ 2,494,225 |........2,498,075 |.....ccoeeeenns0 e 154 |0 i 154 [0 s 2,498,229 |.. . (14,129 |.... . 11/13/2025 . |2.A FE
..015398-AB-6 |ALFA S.A. Series 144A  5.250% 03/25/24 ..... D..... . 03/27/2023 . | Call 100.3400 ... [oeeeiiiiiiiiiiiii o 1,003,400 |........ 1,000,000 |........ 1,001,081 |........ 1,000,165 [.....ovvvvnnncs0 fooveeeieeie (30) |ooeeeineeiennn O e (30) [0 funinns 1,000,134 |.. . . 03/25/2024 . |2.C FE
TEXTAINER MARINE CONTAINERS LT Series 144A
..88315L-AG-3 |2.100% 09/20/45 .......covvvviiiiiiiiiiiiiiiiins [ . 03/20/2023 . |Paydoun ........oooeveiiiins foeniiiiiininiens e 243,295 ..o 243,295 |........... 243,222 |ovvviinnnn 283,239 |veiiiiiiiinnnn O 88 0 055 0 [ 243,295 |ooooeiiiis (VO 0 | [V 847 |. 09/20/2045 . 1.F FE ..
TEXTAINER MARINE CONTAINERS LT TEXTAINER
..88315L-AH-1 |MARINE CONTAINERS LT  3.340% 09/20/45 ....... C..... . 03/20/2023 . |Paydown .....ooeeeeeieiiiees Joveeeeieiiieiiieiens | 97,378 |oveeennn. 97,373 |cceeunnnnnn 97,362 |...........97,365 ... O 9 e 0 o9 i 0 97,373 [oeeieeiiinnnn [ 0 Joeeeeeeeeens [ 539 |. 09/20/2045 . |2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 54,795,527 56,531,380 57,755,608 56,434,083 0 13,306 0 13,306 0 56,447,385 0 (1,655,259) |  (1,655,259) 1,371,771 XXX XXX
2509999997. Total - Bonds - Part 4 85,688,133 87,707,709 88,385,841 87,298,019 0 337,314 0 337,314 0 87,635,332 0 (1,950,600) | (1,950,600) 1,915,367 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 85,688,133 87,707,709 88,385,841 87,298,019 0 337,314 0 337,314 0 87,635,332 0 (1,950,600) | (1,950,600) 1,915,367 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 85,688,133 XXX 88,385,841 87,298,019 0 337,314 0 337,314 0 87,635,332 0 (1,950,600)| (1,950,600) 1,915,367 XXX XXX
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion 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 | 1 ].. 5.81% / (3
........................... FIONS weeeeeeeeneeeeee [NA L | Raten e [P s e, |- 06/06/2007 ). 08/16/2037 |........eeeenn.. |-...... 6,000,000 [LIBOR) eeeeeeeeeennnnn foererenneeeeenn feeeeeeeeenees feeeeneeeee O [ [ 1,064,809 | e [ e O [ 113,799 ) Ll [ 100% /0 100% .
Forward Start IRS—
26861--54 - CF FS LTC | Anticipatory cash Interest (0 0 | 5.75% / (3
........................... FlOWS wuveeevveiinennns [NA L [Raten e [P s eneee. [ 06/05/2007 ). 02/15/2038 ..........eeent. |o...... 6,000,000 (LIBOR) eeeeeneeennenes [ e e 0 [ [ 1,012,221 | [ e e 000 115,764 | Ll [100% /0 100%
Forward Start IRS—
26862--54 - CF FS LTC [ Anticipatory cash Interest | 1 ].. 5.79% / (3
........................... FIONS weeeeeeeeeneeeee [NA | Raten e [P s e, |- 06/06/2007 ). 05/15/2038 |...........een.. |-e..... 6,000,000 [LIBOR) eeeeeeeeennnnn foererenneeeeenn feeeeeeeennees feeeeneeee O [ [ 1,018,280 | e [ e O [ 116,708 | Ll [100% /0 100% .
Forward Start IRS—
26864--54 - CF FS LTC | Anticipatory cash Interest (0 0 | 5.73% / (3
........................... FlOWS weveeeevivineennns [NA L [Raten e [P s eneee. [ 06/05/2007 ). 11/15/2038 ................ |....... 6,000,000 (LIBOR) o eeeeenreennenes [ e e O [ [ 975 BT | [ e e O [ 118,636 | Ll [100% /0 100%
Forward Start IRS—
26865--54 - CF FS LTC [ Anticipatory cash Interest | 1 ].. 5.76% / (3
........................... FIONS weeeeeeeeeneeeee [NA | Rate e [P s e, |- 06/06/2007 ). 02/15/2039 |................ |-...... 6,000,000 [LIBOR) eeeeeeeeeennnns foererenneeeeeen feeeeeeeeenees feeeeeneee O [ [ 00980,980 e e [ feeeieeee 0 [ 0000 119,588 | Ll [ 100% /0 100% .
Forward Start IRS—
26867--54 - CF FS LTC | Anticipatory cash Interest (010 | 5.71% / (3
........................... FlOWS weveveveviiniennn [NA L [Raten e [P s e eee. [ 06/05/2007 ). 08/15/2039 |................ |....... 6,000,000 (LIBOR) eereeeeeennenes [ e e 0 [ [ 000940,256 e [ e e 0 [0 121,440 | sl [ 100% /0 100%
Forward Start IRS—
26868--54 - CF FS LTC [ anticipatory cash Interest | | e 5.75% / (3
. flous Rate... . |- 06/06/2007 |. 11/15/2039 |.... P PO 6,000,000 |L[BOR) TR FEPURRRRURIR ISURRTRRUPPPRRR ISUUPPRRTURPPPIR | (RO ISP 946,59 |.. 122,370 .[100% / 100% ..
Forw
26869--54 - CF FS LTC | Anticipatory cash Interest (010 | 5.66% / (3
........................... flows weveveevvivnnennne |NA Lo [Raten oo |DBAG oiiiiiiiiiiiiis eeeeeeeeiiiiieneee.. [ 06/04/2007 ). 02/15/2040 |................ |....... 6,000,000 [LIBOR) i foi e e O 908,764 e e e e 000000 123,204 ) Ll [100% /0 100%
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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—
26870--54 - CF FS LTC [ anticipatory cash Interest | e 5.60% / (31
........................... FIONS weeeeeeeeeneeeee [NA | Rate e [P s e |- 06/05/2007 ). 05/15/2040 |................ |....... 6,000,000 [LIBOR) eeeeeeeeeemnnnn foeeerenneeeeeen feeeeeeeeenes feeeereee O [ [ 0907,928 | e [ e O [ 124191 ) Ll [ 100% /0 100%
Forward Start IRS—
26871--54 - CF FS LTC | Anticipatory cash Interest (00 | 5.73% / (3
........................... FlOWS weveevvviiinnnnn [NA L |Raten e [P s e, [ 06/06/2007 ). 08/15/2040 |..........eee... |....... 6,000,000 (LIBOR) ereeereennenes [ e e 0 [ [ 913,897 | L e e 0 [000125,101 ) il [ 100% 7 100%
Forward Start IRS—
26872--54 - OF FS LTC [ anticipatory cash Interest | e 5.64% / (31
........................... FlOWS weeeeeeeeeneeeee [NA e |Raten i | DBAG s e eeeeeeene. |- 06/04/2007 ). 11/15/2040 |................ |....... 6,000,000 [LIBOR) eeeeeeeeeennnn foererenneeeeeen feeeeeeeeenes feeeeneeee O [ [ 872,73 | e e e 00000 126,004 | Ll [ 100% /0 100%
Forward Start IRS—
26873--54 - CF FS LTC | Anticipatory cash Interest (0 0 | 5.67% / (3
........................... FlOWS weveevvviinnenen [NA L [Raten e [P i eneae. [ 06/05/2007 ). 02/14/2041 f................ |....... 5,000,000 [LIBOR) o eereeneeennenes [ e e O [ [ TB1429 | L e e 0000105, 743 | Ll [ 100% 7 100%
Forward Start IRS—
26874--54 - CF FS LTC [ anticipatory cash Interest | | e 5.71% / (31
........................... FIONS weeeeeeeenneeees [NA o |Rate e [P s e, |- 06/06/2007 ). 05/15/2041 ................ |....... 5,000,000 [LIBOR) eeeeeeeeennnn foeeerenneeeeenn feeeeeeeeenes feeeeenee O [ [ 785,869 | e [ e 01000 106,469 | ...l [100% /0 100% ..
Forward Start IRS—
26875--54 - CF FS LTC | Anticipatory cash Interest (00 | 5.63% / (3
........................... Flows wevevvvvvvvnnennn [NA Lo [Raten it | DBAG s e eeeeeneee. [ 06/04/2007 ). 08/15/2041 ................ |....... 5,000,000 [LIBOR) eereeeeeennenes [ e e 0 [ [0 705,209 | [ e e 0 [ 107,206 | el [ 100% 7 100%
Forward Start IRS—
26876--54 - CF FS LTC [ anticipatory cash Interest | | e 5.66% / (31
........................... FIONS weeeeeeeeeneeeeee [NA | Rate e [P s e [ 06/05/2007 ). 11/14/2041 f................ |....... 5,000,000 [LIBOR) eeeeeeeeennnn foererenneeeeeen feeeeeeeeiees feeeereee O [ [ 709,439 | e [ e 0 [00020107,930 | LLellll [ 100% /0 100%
Forward Start IRS—
26877--54 - CF FS LTC | Anticipatory cash Interest (00 | 5.69% / (3
L flows e NA Lo Rate........... U . 06/06/2007 |. 02/13/2042 |....evvnvvvvinnn foeerns 5,000,000 [LIBOR)  foeereiiiniieens Jerenneeeeeeiees [ e 0f... FATE: -1 1N U FPR RN RN Of....... 108,650 .[100% / 100% ..
Forward Start IRS—
26878--54 - CF FS LTC | Anticipatory cash Interest (0 0 | 5.61% / (3
. |flous .. .. |Rate... . 06/04/2007 |. 05/14/2042 |.... P PO 5,000,000 |L[BOR) .. 0. ....684,419|... 109,357 .[100% / 100% ..
Forward Star -
26879--54 - CF FS LTC [ Anticipatory cash Interest (0 0 | 5.64% / (3
........................... flows .. . |Rate... errreeeeeeennneeeeenns [ 06/05/2007 |, 08/16/2042 |.... . |-+e.... 5,000,000 (LIBOR) [V U, ... 688,860 |... 110,090 | ..........[100% / 100% ..
Forward Start IRS—
26880--54 - CF FS LTC | Anticipatory cash Interest [ L 5.66% / (3
........................... FIONS weeeeeeeenneeeee [NA L | Rate e [P s e, |- 06/06/2007 ). 11/15/2042 |................ |....... 5,000,000 [LIBOR) eeeeeeeeennnn feeeerenneeeeenn feeeeeeeeenees feeeeeree O [ [ 0891583 | e [ e O [ 110,796 | Ll [ 100% /0 100%
Forward Start IRS—
26881--54 - CF FS LTC [ Anticipatory cash Interest (0 0 | 5.59% / (34
........................... FIOHS weveveevereererees [NA wevveveeens |Ratensiriiiees [DBAG cveveiiiiciies ceveveeeeieneeeeeeeeenenes | 06/04/2007 [.02/15/2043 |................ |....... 5,000,000 |LIBOR) eeeeereeeens Jorereeeeeeeeeee foereeeeeeeeees [ 0 | o 865,401 [ [ e e O [ 111,504 | il | 100% 7 100% .
Forward Start IRS—
26882--54 - CF FS LTC | Anticipatory cash Interest [ L 5.63% / (3
........................... FIONS weeeeeeeeneeeee [NA | Rate e [P s e |- 06/05/2007 ). 05/16/2043 |................ |....... 5,000,000 [LIBOR) e eeeemnnn foeeerenneeeeenn feeeeeeennees feeeeneeee O [ [ BT 71T | e [ e O [ 112,193 ) L [ 100% /0 100%
Forward Start IRS—
26883--54 - CF FS LTC [ Anticipatory cash Interest (0 0 | 5.65% / (3
........................... FIOHS weveveerereeeeees [NA weeeveees |Ratensceices [P et eeeveeeieeeeeeeeeenens | 06/06/2007 [, 08/15/2043 |............... |....... 5,000,000 |LIBOR) eeeereeeens Jorereeeeeeeeeee foereeeeeeeeeen [ 0 | o nnn878,235 [ [ e e O e 112,886 | ...l | 100% 7 100% .
Forward Start IRS—
26884--54 - CF FS LTC | Anticipatory cash Interest [ L 5.6% / (3
........................... FlONS weeeeeeeeeneeeee [NA L |Raten i | DBAG s e eeeeeneen. |- 0670472007 ). 11/15/2043 ................ |....... 5,000,000 [LIBOR) eeeeeeeeennnn foeeerenneeeeenn feeeeeeeeeenees feeeenee O [ [ 863,860 . e [ e O [ 118,581l [ 100% /0 100% .
Forward Start IRS—
26885--54 - CF FS LTC [Anticipatory cash Interest (0 0 | 5.61% / (3
........................... FIOHS weveveevereereees [NA weeeveees |Ratensciees [P ceviiiiciiieies ceeieeeieeeeeeeeenens [ 06/05/2007 [ 02/15/2044 |............... |....... 4,500,000 |LIBOR) eeeeereeeens Jorereeeeeeeeeee foereeeieeeeeees [ 0 | o r800,829 [ocec [ e e 0 [ 102,845 | olll | 100% 7 100% .

Forward Start IRS—-
26886--54 - CF FS LTC [ Anticipatory cash Interest | | || 5.63% / (3
........................... FLOHS wovvvererereeeee [MA e [Rtec e [PM i cveveisieieiciccenennes |- 06/06/2007 |. 05/15/2044 |................ |....... 4,500,000 [LIBOR) e oo foeeeeeeees oo 0 e [ 604,832 | [ e e 0] 103,450 | ool | 100% 7 100% ..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
26887--54 - CF FS LTC [ anticipatory cash Interest | e 5.59% / (3
........................... FlOMS weeeeeeeeeneeeee [NA s |Rate i | DBAG s i eeeeeeenn. |- 06/04/2007 ). 08/15/2044 |................ |....... 4,500,000 [LIBOR) eeeeeeeeennnn foererenneeeeeen feeeeeeeennees feeeeeneee O [ [ 594,785 | e [ e 0101 104,065 | llll [ 100% /0 100% .
Forward Start IRS—
26888--54 - CF FS LTC | Anticipatory cash Interest | 1 | 5.6% / (3
........................... FlOWS weveeevviiineeee [NA L |Raten e [P s e neae. [ 06/05/2007 ). 11/15/2044 |................ |....... 4,500,000 [LIBOR) eereereeennenes [ e e O [ [ 897 118 | L e e O [ 104,677 Ll [ 100% /0 100%
Forward Start IRS—
26889--54 - CF FS LTC [ anticipatory cash Interest | e 5.61% / (31
........................... FIONS weeeeeeeeeneeeee [NA | Rate e [P s e |- 06/06/2007 ). 02/15/2045 |................ |....... 4,000,000 [LIBOR) eeeeeeeeennnn foererenneeeeeen feeeeeeeeenees feeeeereeee O [ [ 583,057 e e [ e 0 [ 000 98,586 | L.l [100% /0 100% ..
Forward Start IRS—
26890--54 - CF FS LTC | Anticipatory cash Interest (00 | 5.58% / (3
........................... Flows wevevevvvevnnennne [NA Lo [Raten it | DBAG s e eeeeeneee. [ 06/04/2007 ). 05/15/2045 |................ |....... 4,000,000 (LIBOR) o eereenreennnnes [ e e 0 [ [ 00000526,506 e [ e e 0 [0 94,106 | Lollll [ 100% /0 100%
Forward Start IRS—
26891--54 - CF FS LTC [ anticipatory cash Interest | | e 5.58% / (31
........................... FIONS weeeeeeeeeneeeeee [NA e |Raten e [P s e |- 06/05/2007 ). 08/15/2045 |................ |....... 4,000,000 [LIBOR) eeeeeeeeennnnn foererennee e feeeeeeeeeenees feeeeneee O [ [ 528,158 | e [ e O [0 94,640 | L.l [ 100% /0 100% .
Forward Start IRS—
26892--54 - CF FS LTC | Anticipatory cash Interest (00 | 5.59% / (3
........................... FlOWS weveeevveinnennn [NA L |Raten e [P s e, [ 06/06/2007 ). 1171572045 ................ |....... 4,000,000 (LIBOR) eereeneeennenes [ e e 0 [ [ 00529,616 | [ e e O [ 95,171 ) Ll [ 100% 7 100%
Forward Start IRS—
26893--54 - CF FS LTC [ anticipatory cash Interest | e 5.57% / (3
........................... FlONS weeeeeeeeeneeeee [NA e |Rate i | DBAG s eieeeeiieeeeeenenn. |- 06/04/2007 ). 02/15/2046 |................ |....... 3,500,000 [LIBOR) eeeeeeeeeemnnn foereeenneeeeeen feeeeeeennees feeeeneee O [ [ 459,594 | e [ e O [ 88,787 |l [ 100% /0 100% .
Forward Start IRS—
26894--54 - CF FS LTC | Anticipatory cash Interest (00 | 5.57% / (3
L flows e NA Lo Rate........... U . 06/05/2007 |. 05/15/2046 |......covvvvvnnn foenns 3,500,000 [LIBOR)  eeeeeeniieiiinenn [ e i 460,323 |eveneeeeiinines foervrinineeeienn e e Ofeienns 84,182 .[100% / 100% ..
Forward Start IRS—
26895--54 - CF FS LTC [ anticipatory cash Interest | e 5.57% / (3
flows .. . |Rate... . 06/06/2007 |. 08/15/2046 |......cceeeeeenn feeerees 3,500,000 (LIBOR) .. ....460,899 |... .[100% / 100% ..
Forward Star -
26896--54 - CF FS LTC | Anticipatory cash Interest (0 0 | 5.56% / (3
........................... flows .. . |Rate... errreeeeeeennnneeeenns [ 06/04/2007 |, 11/14/2046 |.... ....... 3,500,000 [LIBOR) ....458,801 |... weeeennnn. [100% 7 100% ..
Forward Start IRS—
55372--124 - CF FS LTC| Anticipatory cash Interest (0100 | 3.58% / (3
1T FlONS weeeeeeeeeins NA Lo Rate........... DBAG evvveiiiieeiiis errerrrn e . 05/09/2013 . 11/15/2039 |.eeeveeeeeennnn feees 7,000,000 [LIBOR)  feeeeeeeeeeiieee Jeeemmmeeeeeennn fereeeeeeneeeeee e O [ e 89,342 | [ e e (U 142,765 .......... 100% / 100% ..
Forward Start IRS—
55373--124 - CF FS LTC| Anticipatory cash Interest (0 0 | 3.58% / (3
11, FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 05/09/2013 [. 11/15/2040 |...ovvenrrvvnnnn foenns 7,000,000 [LIBOR)  feeeeeeeiiiiiiees Joerernnneeeenenen [ e O [ TR [N PO RPN U RN (U R 147,005 [ .......... 100% / 100% ..
Forward Start IRS—
55374--124 - CF FS LTC| Anticipatory cash Interest (010 | 3.58% / (3
BN weeeeeennnaeeeeenes FIONS e NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 05/09/2013 [. 11/14/2041 |.oooeeeereennnn foeeees 7,000,000 [LIBOR)  feeeeeeeeeeeieees Jeeeemneeeeeennn fereeeeeeneeeeee e O [ e 82,600 [-eeeeenneeeeeenn Jormneeeeemnniees foeeemnneeeeeennn fereee e [V 151,103 [ ..oveennes 100% / 100% ..
Forward Start IRS—
55375--124 - CF FS LTC| Anticipatory cash Interest (0 0 | 3.58% / (3
11, FlOWS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 05/09/2013 . 11/15/2042 |...ovvenvvinnnn foens 7,000,000 [LIBOR)  feeereiiiniieees Joerernneeeeeninen [ e O [ LIS (VN PR KPR U RN (U R 155,114 .......... 100% / 100% ..
Forward Start IRS—
55376--124 - CF FS LTC| Anticipatory cash Interest (0 0 | 3.58% / (3
BN weeeeeennnaeeeeenes FlONS e NA Lo Rate........... DBAG evvveiiiieeiiis errerrrn e . 05/09/2013 [. 11/15/2043 |...ovveeeeeennnn foeeees 6,000,000 [LIBOR)  foeeeeeemeeieeee Joeermmeeeeemnnen feeeeeeeeneeeeee e O [ e 88,605 [eeeeeneeeeenn fornneeeeeeeniies foeeernneeeeeenen fere e [V 136,297 [ .ovvennnns 100% / 100% ..
Forward Start IRS—
55377--124 - CF FS LTC| Anticipatory cash Interest (0 0 | 3.58% / (3
11, FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 05/09/2013 . 11/15/2044 |....ooeevvvvinnn foenns 7,000,000 [LIBOR)  feeeeeiiiiiiinees Joerenieeeeeineen [ e O [ V2GR U AR RPN R (U R 162,830 [ ..vvennnns 100% / 100% ..
Forward Start IRS—
88541--145 - CF FSS Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . 12/09/2016 |. 04/14/2033 |.... P AU 10,000,000 .. 2.51% / (0IS) |.. (545,067)... 158,482 .[100% / 100% ..
Forward Start IRS—
88542--145 - CF FSS Anticipatory cash Interest
LTC New - Fed Funds . | flows .....cooovveiennnn NA Lo Rate........... DBAG ..ivvvniiiiiiiis aeeeeeiiiieeieiiiis . 12/09/2016 . 05/15/2033 |.....ovvvvvvnnn foenns 8,000,000]..2.51% / (OI8) |ouuenvivvrnnnnnnns foovvvnnnnnnnennnns foonvnviiinninnnnns Jovviiinnnneennnn O fuee s (422,651)].cuunieiiiiinns fovvvrnninniiiinns oo o U] 127,320 .oeeennnns 100% / 100% ..
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1 2 3 5 6 7 8 9 10 11 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 Schedule/ Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Refer- and at

Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated Identifier 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—
88575--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA e |Raten e [GS] s . 12/09/2016 . 06/15/2033 |...oevevvveennn foeeees 4,000,000 |.. 2.51% / (OIS [eeuueeeemmmnaeee Joeemmmmeeeeeemnnn feeeeeeeemiieeeee e O [ e (203,556)]-+ - eeeeemmnnees Jreeemmmenreeennnn forreeeemmnineeees Jeenieeeeen 0 o 63,96 | .......... 100% / 100% ..
Forward Start IRS—
88576--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows .. . 12/09/2016 [. 07/14/2033 |....evvnvvvvnnnn foeens 8,000,000 [.. 2.51% / (0IS) |.. (394,399)|... .[100% / 100% ..
Forward Start IRS—
88577--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuvreeennnnn NA e |Raten e [GS] s . 12/09/2016 . 08/15/2033 |...eeveveeeennn foeeees 6,000,000 |.. 2.51% / (OIS) [ceuueeeemmmnaens Joemmmmeeeeeemnnn feeeeeeeemniieeeeee oo O [ e (285,527 )]+ eeeeeemninees Jeeeemmmeeeeeennnn fooreeeemmineeeee Jeeniieeeeen 0 e 96,671 ..eveennns 100% / 100% ..
Forward Start IRS—
88578--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA oo |Raten [ GSE s . 12/09/2016 . 09/15/2033 |....evvnvvvvnnnn foeeenns 8,000,000 .. 2.51% / (OI8) [ceuenrevvrmnnnnnes Joovvnnnereevnnnn fooeneeviiininnns v O [ e [REICTAR:11C)) AR FOPRRRUPPR RPN PR | IR 129,420 | .......... 100% / 100% ..
Forward Start IRS—
88579--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA e |Raten e [GS] s . 12/09/2016 |. 10/16/2033 |..cevvvuueeeann feunnnn 12,000,000 |.. 2.51% / (OIS) [euueeeeeemmnnaeeee Jemmmeeeeeemne oo e O s e (534,254)].cceeeeeeeeeeenn [ e e O e 194,916 [ .......... 100% / 100% ..
Forward Start IRS—
88580--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ......cooevvrrnnnn NA oo |Raten [ GSE s . 12/09/2016 . 11/15/2033 |..oovvenivvnnnn foens 4,000,000 .. 2.51% / (OI8) [ceuenvevermnnnnnns Joovvnnnneneevnnnn foennveviinninnns v O [ s [QVZJR:X:5)) KU R KRR AU | R, 65,225 | .......... 100% / 100% ..
Forward Start IRS—
88581--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuveeeennnnn NA oo |Raten e [GS] e . 12/09/2016 |. 12/15/2083 |..cevvveneeeeenn fennnnn 12,000,000 |.. 2.51% / (O1S) [oueeeeeemmnnaeeee Jeemmeeeeeemne oo e O [ e (503, 123)]- e eeeeemmees Jeeeemmmmneeeeennn freeeeeeeemnieeees Jeeeeniiieeeees 0 [ 196,428 | .......... 100% / 100% ..
Forward Start IRS—
88582--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows ......cooevvvvnnnn NA oo |Raten [ GSE s . 12/09/2016 [. 01/16/2034 |.....evvvvvvennn [oens 9,000,000 .. 2.51% / (OI8) [ceuunrevermnnnnnns Joevvnnnneeeevnnnn oo v 0 [ s [RESSIR- 7470 MR IR RPN TR | KPR 147,923 | ...oeeeee 100% / 100% ..
Forward Start IRS—
88583--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows .. . 12/09/2016 . 02/15/2034 |.....oevveeennn foeeees 6,000,000 |..2.51% / (0IS) |.. (237,817)|... .[100% / 100% ..
Forward Start IRS—
88584--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows ......coevvvrrnnnen NA oo |Raten [ GSE s . 12/09/2016 . 03/15/2034 |.....eevvvvvvnnn foeens 9,000,000 .. 2.51% / (OI8) [ceuunvevirmnnnnnes Joevvnnneeeevnnnn foonnieviiiiinnns v 0 [ s [(ZYARSA1C)) R KPR R R | R 149,006 | .......... 100% / 100% ..
Forward Start IRS—
88585--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows ..cceeuuvreeennnnnn NA oo |Raten e [GS] s . 12/09/2016 . 04/15/2034 |......cevveeennn foeeeee 9,000,000 |.. 2.51% / (OIS) [eeuneeeemmmnaaes Joemmmmmeeeeeemnnn feeeeeeeemnieeeeee oo O [ e (339,732)].ccevveeeeeemnnn feeeeeeeenneeeee e o O s 149,582 | .......... 100% / 100% ..
Forward Start IRS—
88586--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ......coeevvrvnnnnn NA oo |Raten [ GSE s . 12/09/2016 . 05/15/2034 |.....oevvvvvvnnn foeeens 6,000,000 .. 2.51% / (OI8) [ceuunrevvrmnnnnnns Joovvnnnnerecvnnnn fooneveviiiniinens v O [ e (2R T1 1)) IR RPN R R | R 100,002 [ ...eennnns 100% / 100% ..
Forward Start IRS—
88587--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA e |Raten e [GS] s . 12/09/2016 . 06/14/2034 |.......cccevennn foeeees 4,000,000 |.. 2.51% / (OIS [eeuueeeemmmnaeee Joeemmmmeeeeeemnnn feeeeeeeemiieeeee e O [ e (146,937)|- e eeeeeneeee Jeeeemmmeeeeeemnnn fooreeeemmieeeeee Jeeeiieeeeen 0 [ 66,974 .......... 100% / 100% ..
Forward Start IRS—
88588--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA oo |Raten i [GSE s . 12/09/2016 . 07/15/2034 |......evvnvvvvnn founnnn 10,000,000 [.. 2.51% / (018) |oevvvvvenrevrnnnn feorerviinnninnes e [ 0 e [ (362,284)]...ccvmneeiiinnnn oo v [ 0 s 168,067 | .......... 100% / 100% ..
Forward Start IRS—
88589--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA oo |Raten e [GS] e . 12/09/2016 |. 08/15/2034 |......ccevveeenn foeerees 8,000,000 |.. 2.51% / (OIS) [ceuueeeemmmnaaes Joemmmmmeeeeeemnnn feeeeeeeemnneeeeee oo O [ e (285,646 e eeeeennnees [eeeemmnneeeeeennn feeeeeeeeenneeees Jeeeeniieeee 0 [ 134,958 | .......... 100% / 100% ..
Forward Start IRS—
88590--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows ......ccoovvvevnnnnn NA ..o |Ratennn [GSE L . 12/09/2016 . 09/16/2034 |.......evvvvvenn founnnn 10,000,000 [.. 2.51% / (018) |oevvvevenvrrernnnn fooreriiiini s [(SAIRSI0A D R RPN U PPN | R 169, 346 .[100% / 100% ..
Forward Start IRS—
88591--145 - CF FSS Anticipatory cash
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA e |Raten e [GS] s . 12/09/2016 |. 10/15/2034 |....oeveeeeeeenn feunnnn 16,000,000 [.. 2.51% / (018) |+eeeeemmeeeeemnnn feoreeeeemnieeeee Jeemeeeeeeeeees foeeeee O e e (557,070)[ e eeeeeeeeeeeen Jommmmeeeeemnnnns foeeeemmneeeeeeenn feeeeeeeeeenns 0 e 271,890 [ .ooveennns 100% / 100% ..
Forward Start IRS—
88677--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . |flows ......coovvvrrnnnnn NA oo |Rateniie o  [DBAG cevviiiiiiiis e . 12/12/2016 . 03/16/2036 |........ovvevven founnnn 12,000,000 |.. 2.55% / (OI8) [euvrrvvrrnnnnnns Joevvnnnneeeiinnns [ s O [ s (221 T2 -3 R RPN RO KPR | MR 216,082 [ .......... 100% / 100% ..
Forward Start IRS—
88678--145 - CF FSS | Anticipatory cash
LTC New - Fed Funds . | flows ..cooooeeieeennnnn NA Loooeeee |Ratercee  [DBAG tiviiiiiiiiiiiiis i . 12/12/2016 |. 04/15/2036 |....eeveeeeeeen founnns 19,000,000 .. 2.55% / (OIS) [--eeeeemmmnannee Joommmmmnnerennnns foonreeemennnnneee Jovnnnnneeenns O [ oo (616,332)]- - eeeeeemmmnee forerrmnnnnnrrernen foanneeeeennnnnnees Joorennnnnneeenee O foorieeens 343,212 ...oooeees 100% / 100% ..
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1 2 3 4 5 6 7 8 9 10 11 12 13 15 17 18 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign of at Inception

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

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

Forward Start IRS—
88679--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...coooverrunnnns NA e [Ratene [ DBAG i e . 12/12/2016 |. 05/15/2086 |........ccccunn [oueen 15,000,000 .. 2.55% / (O18) +uevvemeeeraeiinn fommmmmeeeeeiins feeemeeeeeeiiens foneeeeeid O [ [ (488, 738)] e [ e e 0 e 271,809 [ .......... 100% / 100% ..
Forward Start IRS--
88680—-145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . [flous .. . | Rate... . 12/12/2016 . 06/15/2036 |.........cccounn [ounnee 10,000,000 |.. 2.55% / (0IS) |.. 181,791 .1100% / 100% ..
Forward Start IRS—
88681--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...ccoovrerunnns NA e [Ratene [ DBAG i e . 12/12/2016 |. 07/15/2036 |.......cccccuee [oueen 23,000,000 .. 2.55% / (O18) [-eeeeeeeeeimnnns [ o e O i o (755,862)]- e e e o 0 e 419,417 | eveeeens 100% / 100% ..
Forward Start IRS--
88682--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...cccovreiunnnns NA .oooceeees [Rateneiii i | DBAG i e, . 12/12/2016 |. 08/14/2036 |..........cccuvn [ounee 18,000,000 .. 2.55% / (OI8) [oeeeeevreeeneena |oeeeiiiiinnieii e feevinieneeenns O e L (594,018 e e e O e 329,282 | .......... 100% / 100% ..
Forward Start IRS—
88683--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...cooeevrerunnns NA e [Ratene [ DBAG i e . 12/12/2016 |. 09/15/2036 |........cccccunn [ouenen 23,000,000 .. 2.55% / (O18) [-eveveeeeeeemnnas oo o e O e e (761,728) e o e e 0 e 422,087 | ..oeeennn 100% / 100% ..
Forward Start IRS--
88684--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ..cccevvrrrnnnnns |\ Y 1171 (- 11 . RN . 12/12/2016 . 10/15/2036 |.........cccvnn [ounee 15,000,000 .. 2.55% / (018 |ouvvvveeeeiinnns fonnrnenneeiiinns forneeeeeeiiinnens foneeenniin O [ e (498,935)) e [ e i 0 e 276,112 | eveeeees 100% / 100% ..
Forward Start IRS—
88685--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...cooovrerunnnns NA e [Ratenee [ DBAG s e . 12/12/2016 |. 11/16/2036 |........cccevees founens 2,000,000 .. 2.55% / (O18) |oeeeeemeeeriiin Joeirmeeeeeeiins foemeeeeeeeiees foreeeeeeei O oo e (88,797 [ e e O s 36,934 ... 100% / 100% ..
Forward Start IRS--
88686—-145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...ccceevrrrnnnnns NA .oooceeees [Rateneiii i | DBAG i e, . 12/12/2016 . 12/15/2036 |.........cccoune [ounee 15,000,000 .. 2.55% / (018 |oevvvveeeriinnns fonnreenneeiiinns forvneeeeeiiiieens foneeeniiis O [ e (803,08 1) [ e i 0 277,809 [ ..oeeeennn 100% / 100% ..
Forward Start IRS—
88760--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . [flous .. . |Rate... . 12/13/2016 |. 11/15/2084 |........ccveees founens 5,000,000 |.. 2.49% / (0IS) |.. .1100% / 100% ..
Forward Start IRS--
88761--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...cceovrrrunnnns |\ S (- s N . 12/13/2016 . 12/16/2034 |..........cccvve [oueee 16,000,000 .. 2.49% / (0I8) [oeeveevreeenenia |ooeeiiiieieiein e foeviveeneeenns O i Lo (883, 14 e e e O e 273,882 ..eeeeeenn 100% / 100% ..
Forward Start IRS—
88762--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...cooeovrerunnnns NA e [Raten B8 s . 12/13/2016 |. 01/15/2085 |......coccuvvees founens 7,000,000 [.. 2.4%% / (O18) |oeueeeemreereiin foemreeeeeeiies foemmeee e forreeeeeeiin O [ e (284,199)] e [ e e O s 120,243 | oo 100% / 100% ..
Forward Start IRS--
88763--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...ccoeovrrrunnnns NA oo [ Rateneie | GS s . 12/13/2016 |. 02/14/2035 |........cccvvees founens 4,000,000 .. 2.49% / (O18) |oeeuvvevereriinns Joonrneneeeiiins fonreeneeeeniinens fonneeenneninens O [ [ (144,765 [ [ e 0 s 68,949 [ .......... 100% / 100% ..
Forward Start IRS—
88764--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...cooeevrerunnnns NA e [Raten B8 s . 12/13/2016 |. 03/14/2085 |.......cccuvvees founens 7,000,000 [.. 2.4%% / (O18) |oeeeeeeeeeeeeinn foeereeeeeeiies foemmeeeeeeieees fomreeeeeiiis O [ o (282,785 [ e i 0 s 121,080 | ...oeeeee 100% / 100% ..
Forward Start IRS--
88765--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...ccoeevrrinnnnns NA oo [ Ratenei | GS s . 12/13/2016 |. 04/15/2035 |........cccvvees founens 7,000,000 [.. 2.49% / (O18) |oeuvvevreeeainns foomnveeneeeiiins foveneeeeeiinnnns fonvvennniiins O [ e (252,261 [ e e 0 s 121,402 | ..o 100% / 100% ..
Forward Start IRS—
88766--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...coooveerunnnns NA e [Raten B8 s . 12/13/2016 |. 05/15/2085 |.....ccoccuvenes founeens 6,000,000 [.. 2.49% / (O1S) |-eeeeemreerieinn Joemreeeeeeeies foemmeeeeeeiees forreeeeeiis O [ e (216,898)] e [ e e 0 e 104,491 .......... 100% / 100% ..
Forward Start IRS--
88767--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ..ccceevrrriunnnns NA ...ccoeeee. |Rateneeee o |GST L . 12/13/2016 . 07/15/2035 |......ccovvnnns [ounee 17,000,000 .. 2.49% / (OI8) [oeeveevreeenenna |ooeeiiiiiiinieii e feevivieneeenns O e Lo (616,397 ) e e e O 298,090 .1100% / 100% ..
Forward Start IRS—
88768--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...cooovrrrunnns NA e [Ratene B8 s . 12/13/2016 |. 08/15/2035 |........ccccuen [oueen 15,000,000 .. 2.49% / (O18) -eevemeeereiinn fommmmmeeeeeiiins fommeeeeeeiiens foneeeeiis O [ e (544,950 [ e e 0 e 263,927 | oo 100% / 100% ..
Forward Start IRS--
88769--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flous ...ccoeovrernnnnns NA oo [ Rateneii | GS s . 12/13/2016 . 09/15/2035 |........ccccunne [ounee 18,000,000 .. 2.49% / (0I8) [oeeeeerreeenenin |ooeeiiiienneein e foevivieneeenns O e L (854,803 e e e O 317,797 | vt 100% / 100% ..
Forward Start IRS—
88770--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . [flous ...ccocceeerunennns NA ...ocooeeee [Rateueeeee [GS coiiiiiiiiiiiiiis i . 12/13/2016 |. 10/15/2035 |..........ccceee |eeee 12,000,000 .. 2.49% / (O18) -eevveeeereainns fonenneeeeeiiinns foeeeeeeeiiiiiens foneeee 0 [ o (487,457 | | i O s 212,562 ] .......... 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—
88771--145 - CF FSS | Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... ] . 12/13/2016 . 11/14/2035 |..ooeeeeveennnn foeees 2,000,000 |.. 2.49% / (OIS [oeeueeeeemmnnaeee Jemmmmneeeeemmen foeeeeeeenieeeees Joeneeeeeenns (VN PR I (73,081 eeeeeeveeee Joeemmmneeeeeemeen foereeeceeee e (V)] N 35,543 | .......... 100% / 100% ..
Forward Start IRS—
88772--145 - CF FSS | Anticipatory cash Interest

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

. | Rate... . 12/13/2016 |. 12/15/2035 |....

s 12,000,000 |.. 2.49% / (0IS) |.. (439, 149)]...

213,972 -1100% / 100% ..

88773--145 - CF FSS | Anticipatory cash Interest

LTC New - Fed Funds . |flous ...ccoovrerunnns NA Lot Rate........... L1 . 12/13/2016 . 01/15/2036 |.........ccccunn [oueen 10,000,000 .. 2.49% / (O18) [eeeeereeeeeiiae foeeiiiiieeeeiis oo oo [0 FSR O (366,568)..cceeveeeeees fereereiiiieeeee foeeeeieeeeee [ (1) I 178,905 | .......... 100% / 100% ..
Forward Start IRS--

88774--145 - CF FSS | Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cccovreiunnnns NA Lo Rate........... GSI i e . 12/13/2016 |. 02/17/2036 |........ccovvves founens 7,000,000 [.. 2.49% / (018) |eeeeeeeeeeeeeeees [ [ | (O FSUUURTRRR [T L) | O O N AN (1) R 125,675 ... 100% / 100% ..
Forward Start IRS—-

122879--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cooeevrerunnns NA Lot Rate........... [C1] . 09/24/2020 |. 10/16/2033 |......cccuvvees feunens 2,500,000 ..0.83% / (O18) [eeveeereueemeans formeeeeiiiiiies oo e [0 FSR O (455,440)|.....eoeeenee [ e (1) P 40,608 | .......... 100% / 100% ..
Forward Start IRS--

122882--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ..cccevvrrrnnnnns NA Lo Rate........... GSI i e . 09/24/2020 |. 03/15/2034 |........ccuvvees founens 2,500,000 .. 0.88% / (OIS) [-euuummmnnnnnnnnn fernnnnnvnnnininins foereeeeeeeeeeeeees [ (O FSUUURTRRR (7R L | O O N AN [V F 4,301 100% / 100% ..
Forward Start IRS—-

122887--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cooovrerunnnns NA Lo Rate........... GBSl i e . 09/24/2020 |. 09/16/2034 |........ccuvvees feunens 2,500,000 .. 0.93% / (O18) [eeeeeereuieneens formeeeeiiiiiies oo e [0 FSR O (402,076)....ceeeeeee fereeeeiiiieeeee foeeeiieeeeeee e [ P 42,337 | v 100% / 100% ..
Forward Start IRS--

122888--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...ccceevrrrnnnnns NA Lo Rate........... GSI i e . 09/24/2020 |. 10/15/2034 |........ccovvees founens 2,500,000 ..0.93% / (OIS) [-euuummmnnnnn forvnnnnnnninninins feeeeeeeeeeeeeeees foe (O FSUUURTRRR (O | O R AN (1) F 42,483 ...l 100% / 100% ..
Forward Start IRS—-

122890--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . [flous .. .. |Rate... . 09/24/2020 |.01/15/2035 |.... P 2,500,000 .. 0.95% / (0IS) |.. 0. (393,041)).... .1100% / 100% ..

Forward Start IRS--

122895--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cceovrrrunnnns NA Lo Rate........... GSI i e . 09/24/2020 |.07/15/2035 |......coecuvvens founens 2,500,000...... LIV (V1) 1 R A R RN (O FSUUURTRRR (RIEIRICK) FOI R R RN [V F 43,837 | ereeenn 100% / 100% ..
Forward Start IRS—-

122900--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cooeovrerunnnns NA Lot Rate........... L1 . 09/24/2020 |. 06/14/2040 |........cccevees feunens 9,000,000 [.. 1.19% / (O18) |+eeeeereerieiins Joermeeeeeeiies foreeeeeeeeeiiees foieeeis (1] PSR W (1,108,361)]- .. Joeiiieee s o e (1) I 186,732 ..ot 100% / 100% ..
Forward Start IRS--

122903--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ...ccoeovrrrunnnns NA Lo Rate........... GSI i e . 09/24/2020 |. 06/15/2043 |........cccvvves founens 8,000,000 [.. 1.18% / (018) |eeeeeeeeeeeeeeees [ [ |, (O FSUUURTRRR [CTREIT0) N IO R R (1) R 179,875 | .......... 100% / 100% ..
Forward Start IRS—-

122905--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cooeevrerunnnns NA Lo Rate........... L1 . 09/24/2020 |. 06/15/2045 |........ccccuuen |ounen 11,000,000 .. 1.16% / (O1S) [oeeeeeeemeeeieae foeeiiiiieeeeiis oo oo (1] PSR W (1,052,425)....coieeeeee feeeeeiieeeeeee Jeeeeieeeeeee foe e (1) A 259,287 | ..oennne 100% / 100% ..
Forward Start IRS--

122906--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ...ccoeevrrinnnnns NA Lo Rate........... GSI i e . 09/24/2020 |. 11/15/2045 |........ccvvees founens 9,000,000 [.. 1.16% / (018) |eeeeeeeeeeeeeeees [ ferneiniiiiiiiiiins e, (O FSUUURTRRR (833,380)-ceveeeeeeeeeeeens foeeeeeeeeeeeeeeees [ e (1) R 214,135 | ..o 100% / 100% ..
Forward Start IRS—-

122909--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ...coooveerunnnns NA Lot Rate........... L1 . 09/24/2020 |. 11/16/2047 |...oceoiceennnrs founens 7,000,000 [.. 1.12% / (O18) |oeeeeeeeerieiies Joeremeeeeeiies foeeeeeeeeiiees foeieeiis [0 FSR O (564,472)]-ceeeeeeeees |oeieeeee s [ e (1) I 173,759 | ... 100% / 100% ..
Forward Start IRS--

122913--145 - CF FSS |[Anticipatory cash Interest

LTC New - Fed Funds . |flous ..ccceevrrriunnnns NA Lo Rate........... [c1\] R . 09/24/2020 |. 11/15/2051 |......coecuvnnes founens 6,000,000 [.. 1.01% / (018) |eeeeeeeeeeeeeeees [ fernniiiiiiiiiiiins |, 0f... (RIZ3100)) N RORRURROR RIUUURRRRR RN [( R 160,567 .1100% / 100% ..
Forward Start IRS—-

122915--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...cooovrrrunnns NA Lo Rate........... L1 . 09/24/2020 |. 11/16/2053 |.......cccuvvees feunens 7,000,000 [.. 0.93% / (O18) |-eeeemreeriaiins Joermeeeeeeiiies foeeeeeeeeeiiees foieeeiis [0 FSR O (400, 441)]|. e oo e e (1) I 193,775 | v 100% / 100% ..
Forward Start IRS--

122918--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . |flous ...ccoeovrernnnnns NA Lo Rate........... GSI i e . 09/24/2020 |. 11/15/2057 |.....coveuvnnes founens 5,000,000 [..0.78% / (018) |eeeeeeeeeeeeeeees [ fernniniiiiiiiiiins oo, (O FSUUURTRRR (2017 | R R ) AN (1) 147,165 | .......... 100% / 100% ..
Forward Start IRS—-

123117--145 - CF FSS [Anticipatory cash Interest

LTC New - Fed Funds . [flous ...ccocceeerunennns NA e Rate........... DBAG ..eeveeiiiiiiiiis eeiiiiiiiiiiicsiiiiens . 09/25/2020 |. 02/15/2034 |........ccevees foueeees 5,100,000 .. 0.86% / (O1S) |...eevereeriaiins fonenneneeeiiiins foeieeeeiiiiiiees foieeiiiiin, [\ E RO (884,226)].....ceveeeeeeiie | | o [ P 84,141 .......... 100% / 100% ..
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STATEMENT AS OF MARCH 31, 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—
123118--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 09/25/2020 |. 05/15/2034 |.....eeeveeeennn foeeens 5,000,000 .. 0.88% / (OIS) [ceuueeeemmmmnaans Joemmmmmeeeeeemnnn feeeeeeeemniieeeee oo O [ | (841,565)].. e eeeeevnees [eeeemmmneeeeemnnn feereeeeemnieeees Jeerreee e (V)] N 83,410 .ovvennnns 100% / 100% ..
Forward Start IRS—
123120--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . 09/25/2020 |. 11/15/2034 |...oevenvvvinnn foeens 7,000,000 1..0.93% / (OI8) [eeunrrvvrrnnnnnns fevnnnneeeeninnns foorrvvinniininies e 0 e | (1,117,906)|... .[100% / 100% ..
Forward Start IRS—
123125--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnn NA Lo Rate........... DBAG evvveiiiieeiiis errerrrn e . 09/25/2020 |. 11/14/2035 |..ooveevvvennnn foeeees 8,000,000 .. 1.01% / (OIS) [euuueeeeemmnnaeeee Jemmmeeeeeemn foreeeeemneeeeeen Joeneeeeeeeen O | | (1,196,932)]- .o eeeeeeeeeee feeemmmneeeeeemenn foeeeeeceees e (U 12171 | et 100% / 100% ..
Forward Start IRS—
123128--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 09/25/2020 |. 05/15/2036 |.....evvvvvennn foenns 4,800,000 .. 1.04% / (OIS) [ceunnvevvemnnnnnns Joovvnnnnereevnnnn fooneeiviineinnns v 0 [ s (WOAIAV0 R IR RPN RN Ofeienes 86,979 [ ..evennnns 100% / 100% ..
Forward Start IRS—
123131--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA Lo Rate........... DBAG evvveiiiieeiris vrrerrrri e . 09/25/2020 . 11/15/2087 |eeevvenieeeennnn foeeees 6,000,000 |.. 1.12% / (OIS [ceuueeeemmmnaaes Joemmmmmeeeeeemnnn feeeeeeeemnieeeeee e O [ e (823,393)]-ccvvveeeeeeeenen feeeeeeeeeeieeeeee Jeee e [ [V . 114,780 | .......... 100% / 100% ..
Forward Start IRS—
123136--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvrrnnnn NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 09/25/2020 |. 06/14/2057 |....evvvunvvvnnn founnnn 10,000,000 (.. 0.79% / (0I8) |+evvvvennrriennnn feorevviiininiines oo [ 0 e [ (549,142)]..cevveeeeiiinnn oo e [ (U R 292,533 [ .oeeennnns 100% / 100% ..
Forward Start IRS—
123338--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeennnnn NA oo Rate........... 0] . 09/29/2020 |. 11/16/2036 |.eevvveeeeeennn foeeees 5,400,000 [.. 1.09% / (O18) |+eeermmmereeemmnnn foeeeeeemmeeeeees Jeeeeeeeeeeieeees foeeeei s 0 [ e (763, 281)]-eeeeeeeeeees Jeeeemmneeeeemnen feereeeeeeneeeee Joeeneee e (V)] N 99,721 .oeieinn 100% / 100% ..
Forward Start IRS—
123349--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvvvnnnn NA Lo Rate........... O Y . 09/29/2020 |. 06/14/2051 |...ovvvnvvvinnn foeeens 7,000,000 .. 1.05% / (OI8) [ceuenrevermnnnnnes Joovvnnnnenecennns foonereviiininnnns v O [ s (440,594)]...cvvnniiiiiinnn oo e [ (U R 185,944 | .......... 100% / 100% ..
Forward Start IRS—
123350--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . 09/29/2020 |. 06/16/2052 |..eeveeeveeennn foeeees 6,000,000]..1.01% / (0IS) |.. (356, 144)|... .[100% / 100% ..
Forward Start IRS—
122878--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coevvvrrnnnen NA Lo Rate........... 6 Y . 09/24/2020 |. 06/15/2033 |....evvnvvvvinnn foeeens 6,000,000 ... 0.8% / (OIS) [ceuuivermrennnnns fevnnnneereninens foorevviinieninens e 0 e | (1,155,400))....ccevvvvnenens foevennnieeiinnnn [ i Ofeienes 95,889 | .......... 100% / 100% ..
Forward Start IRS—
122880--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..cceeuuvreeennnnnn NA Lo Rate........... ] . 09/24/2020 . 12/15/2083 |.eevveeeveeennn feeeees 2,500,000 [..0.85% / (O18) |+eeeemmnaeeeemmnnn foeeeeeemmneeeeees Jeeeeeeeeeeieeees foeeee s 0 [ e (443,044)]. . [ | foe (V)] 40,923 | .......... 100% / 100% ..
Forward Start IRS—
122881--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnnn NA Lo Rate........... Y . 09/24/2020 (. 01/16/2034 |...ovvenvvvnnnn foenns 2,500,000 [..0.86% / (O18) |eevveunnrerernnnn forrerreviniiiiees o fovvvevii 0 e [ (436,880)[.....ccvvunvveens fornnnnrrnnnnnnnns foovrrvniinnneiiins o Ofeenns 41,090 [ cevvennnns 100% / 100% ..
Forward Start IRS—
122889--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA oo Rate........... ] . 09/24/2020 |. 12/16/2034 |.....eeeeeveennn foeeens 2,500,000 [.. 0.95% / (O18) |+eeeeemmereeemmnnn foeeeeeemmeeeeees Joeneeeeeeeieees foeeeec s 0 [ e (394, 160)- e eeeeemmeee Jeeeemmmmeeeeemnen ferreeeeemnieeeees Jeeereee e (V)] N 2,7%)| .......... 100% / 100% ..
Forward Start IRS—
122894--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... 6 Y . 09/24/2020 |. 06/16/2035 |....eevvnnvivnnn founnnn 10,000,000 (.. 0.99% / (018) [+evvvvernnvrvvrnnn foorrrrrivnninnnns fovvnviinieiiinnns [ 0 e s (1,523,545)].ccvveneeeciinnnn oo e [ Of....... 174,780 | .......... 100% / 100% ..
Forward Start IRS—
122896--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA Lo Rate........... ] . 09/24/2020 |. 09/15/2035 |.eevveevvveennn foeeees 2,500,000 [.. 1.01% / (O18) |+eeeemmeeeeemmnnn foeeeeeemmeeeees oo foeeee s O [ e (75, 212)]- e eeeeeeeeee Jeeeemmneeeeeemnen feeeeeeeeeneeees Joeeeeeeeeeee (V)] 4,138 ..o 100% / 100% ..
Forward Start IRS—
122897--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......ccoovvvevnnnnn NA o Rate........... [c:5] N . 09/24/2020 . 10/15/2035 |..oevvenvvvinnn foens 2,500,000 [.. 1.02% / (OIS) |+evvvvnnvrrvrmnnnn fooverimniiiiecis e i [E7Z2A L)) R IR RPN NPT Ofeienes 44,284 .[100% / 100% ..
Forward Start IRS—
122910--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA oo Rate........... ] . 09/24/2020 . 11/15/2048 |...oeeeeeeeeennn foeeees 7,000,000 |... 1.1% / (OFS) [eeuueeeemmmnaees Joemmmmeeeeeemnnn feeeeeeeemneeeeee e O [ e (527, TA8). e eeeeeeeeeeee |oeeemmmeeeeeeenen feeeeeeeeereeeee Joeene e [V 177,249 | .......... 100% / 100% ..
Forward Start IRS—
123127--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coovvvrrnnnnn NA Lo Rate........... DBAG .ovvvviiiiiiiiis e . 09/25/2020 |. 02/17/2036 |...oevvnvvvennn foeeens 4,900,000 [.. 1.03% / (O18) |+eevvennrrevernnnn foorerrivnniiienes v fovvviiii 0 e [ (WEZVGK)) R KRR NP RN Ofeienes 87,972 wevrennnns 100% / 100% ..
Forward Start IRS—
123134--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows ..cooooeeieeennnnn NA Loooennennns Rate........... DBAG ivvvviiiiiiriis eriiiiiiiiniiiiiieis . 09/25/2020 |. 06/15/2055 |...eevvueeieeen founnns 10,000,000 f..0.87% / (O18) [-eevevmmsreeemnnn founeeeemmminnneee Jonrmnnnneerennns fooveeeennnnnees O] v foens (560, 708)[- ..o eevvnnneeeeenn Jornnmaereennnnnnns forernnnnnneeeenns fonnaareeennnnnns [0l 283,858 | .......... 100% / 100% ..
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STATEMENT AS OF MARCH 31, 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—
123270--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... NATHEST v e . 09/28/2020 |. 06/16/2033 |.eevvvuvveeennn foeeees 2,500,000 [.. 0.79% / (O18) |+eeeemmeeeemmmnnn fooeeeemmeeeeees Joeeeeeeeeeees oo [V PR (483, 313)]- e eeeeeneees Jeeeemmmeeeeennen ferreeeeeerieeees Joeee e (V)] N 39,959 | ... 100% / 100% ..
Forward Start IRS—
123336--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . [CsI .. . 09/29/2020 |. 08/14/2036 |.... o feeeeenn 5,000,000 .. 1.07% / (0IS) |.. 0. (716,691)]... .[100% / 100% ..
Forward Start IRS—
123337--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnn NA Lo Rate........... 0] . 09/29/2020 |. 11/16/2036 |.eevvvueeveennn foeeees 8,000,000 |.. 1.09% / (OIS [oeneeeeeemmmnaeee Jemmmmneeeeemmnn foeeeeeemmnieeeees Joenee e [V PR (1,180,728 e eevveeeeeeenn feemeeeeeeeeeees feeeemneeeeeeeees [ (U 147,735 .ooeeenees 100% / 100% ..
Forward Start IRS—
123343--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... 0 Y . 09/29/2020 |. 05/15/2039 |...evvenvvvinnn foens 6,000,000 .. 1.18% / (OIS) [oeueirvrmmnnnnnns foevvnineeeeiinnnn [ e [V R S (L7483 R FRTIR PRI RN (U R 120,502 [ .oeeennnns 100% / 100% ..
Forward Start IRS—
123347--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA Lo Rate........... ] R . 09/29/2020 |. 06/15/2049 |....eeeevveeennn foeeees 8,000,000 |-.. 1.1% / (OIS) [oeeneeeeemmnneeee Joemmmmeeeeeemnnn foeeeeeeeniieeeees Joeneeeeeenns [V PR (575,566)]- - eeeeeemnneee [reeemmnmneeeeemnnn forreeeeenniineees foernnee e (U 204,851 .......... 100% / 100% ..
Forward Start IRS—
122914--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvrrnnnn NA Lo Rate........... 6 Y . 09/24/2020 |. 11/14/2052 |..oovvenvvvinnn foeeens 5,000,0001..0.97% / (OI8) [eeuurrvirnnnnnns foevnnnneeeeiinnns fooreiiiiiiiinnis o [V R S (2L RT3 AR RPN PRI N (U R 136,122 .oveeennns 100% / 100% ..
Forward Start IRS—
123116--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeennnnn NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 09/25/2020 . 11/15/2083 |.eevveeeeeeennn foeeees 5,100,000 .. 0.83% / (OIS) [oeuneeeeemmmnaeee Jemmmmeeeeeemmen feeeeeeeenieeeees Joeneeeceenes [V PR 920,557+ eeeeeenneeee Jeeeemmnneeeeennen feereeeeeenieeees Joeeeieeeeeee (V)] N 83,161 ....eeenn. 100% / 100% ..
Forward Start IRS—
123119--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvvvnnnn NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 09/25/2020 |. 08/15/2034 |.....oevvvvvinnn foens 5,100,0001.. 0.91% / (OIS) [eeuurrevrmmnnnnnns foevnnnneneiiinnnn fooneiiiiniiiis o [V R S (o772 N (R RN R, Ofeenns 86,036 [ .......... 100% / 100% ..
Forward Start IRS—
123121--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . 09/25/2020 |. 11/15/2034 |.... P PO 5,000,000]..0.93% / (0IS) |.. 0. (798,504)... .[100% / 100% ..
Forward Start IRS—
123132--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coevvvrrnnnen NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 09/25/2020 |. 06/15/2038 |......evvvvvvnnn foeeenns 9,000,000 [.. 1.14% / (0I8) |eeeeeeeeeeeeeeees [ [ |, [V SRR R (1,208,322)]...cveeevviiens fevennnieevinnns [ i, (U R 175,883 | ..ooeeen 100% / 100% ..
Forward Start IRS—
123271--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..cceeuuvreeennnnnn NA Lo Rate........... L . 09/28/2020 |.07/14/2083 |..ooveevveennnn feeeees 2,500,000 [... 0.8% / (O18) |+eeeemmeeeemmmnnn foeeeeemmeeeeees Joeeeeeeeeeeees foeeeeeeeeeees [V PR (476,491)].eeeeeeeeeees Joeeemmmeeeeeemnen feereeeeeeneeees Joeeeieeeeeee (V)] 40,109 [ ..oveennns 100% / 100% ..
Forward Start IRS—
123339--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnnn NA Lo Rate........... O Y . 09/29/2020 |. 02/16/2037 |..evvvenvvvvinnn foeeens 5,700,000 ... 1.1% / (OI8) [eeuenivirimnnnnns foevrnineeeiiinnnn [ e [V R S (WAL (L5 R I RPN RN (U R 106,230 [ .evvennnns 100% / 100% ..
Forward Start IRS—
123341--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA oo Rate........... 0] . 09/29/2020 |. 08/15/2038 |....eeeeveeennn foeeees 6,000,000 |.. 1.16% / (OIS) [oeeueeeeemmmnaeee Joemmmmeeeeeemmen foeeeeeemiiieeeees Joeneeeeeeenns [V PR (793,284)].eeeeeeeneees Jeeeemmneeeeeemnen feereeeeeenieeees Joeeeieeeeeeee [V 17,676 | .......... 100% / 100% ..
Forward Start IRS—
123344--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... O Y . 09/29/2020 |. 06/15/2039 |....evvvvvvvennn foeeens 9,000,000 [.. 1.18% / (018) |eeeeeeeeeeeeeeees [ ferniiniiiiiiiiiins |, [V SRR R (1,148,915)]..eeeiiiiinens [ [ e (U R 181,229 [ .......... 100% / 100% ..
Forward Start IRS—
122884--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA Lo Rate........... ] . 09/24/2020 . 06/14/2034 |......cceeveennn feeeees 2,500,000 [... 0.9% / (O18) |+eeeemmeeeemmmnnn fooeeeemmeeeeees Joeeeeeeeeeeees oo [V PR (414,842)].eeeeeeeeees |eeeemmmeeeeeemnen feereeeeeeneeees Joeeee e (V)] 41,859 | ... 100% / 100% ..
Forward Start IRS—
122886--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......ccoovvvevnnnnn NA o Rate........... [c:5] N . 09/24/2020 . 07/15/2034 |....evvnvvvnnnn foeeens 2,500,000 [..0.91% / (OIS) |eevvvnnvrvvrmnnnn foorerinnniiiiiis e e 0f.. [ (VR Y/0)) R FORR R RN RN Ofeienes 42,017 .[100% / 100% ..
Forward Start IRS—
122904--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA oo Rate........... ] . 09/24/2020 |. 06/15/2044 |.......cccevennn foeeees 7,000,000 .. 1.17% / (OIS [oeeeeeeeemmnnieees Joemmmneeeeeemmnn foeeeeeeeeieeeeees Joeneeeeeenns [V PR (T7,554)]- oo Jeeeemmneeeeeeenen feeeeeeeeereeeee Joeeeeeeeeeeee [V 161,246 | .......... 100% / 100% ..
Forward Start IRS—
122908--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coovvvrrnnnnn NA Lo Rate........... Y . 09/24/2020 . 11/14/2046 |.....oevvvvvnnn foenns 8,000,000 .. 1.14% / (OIS) [ceevririrmnnnnnns foevnnineeeciinnns fooreiiiiiiiiis e (VN R S [(CISZ4RVLC15) | R FRR RN RN (U R 194,488 [ .......... 100% / 100% ..
Forward Start IRS—
122911--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows ..cooooeeieeennnnn NA Loooennennns Rate........... GBSl teiiriiiiiiiiniies errrrrieieerriees . 09/24/2020 . 11/15/2049 |...ooveeieennnn foeeees 8,000,000..1.07% / (OIS) f-uueieeemmmnaree Joormmmmnnnermnnnns foaereermennaneees Jornnaeeeeennns [ PP R (567,702)[- e eevvnueeeeenn Jormnnaereennnnnnns foreennnnnneeeeens foonaareeennnnnns [0l 206,481 .......... 100% / 100% ..
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STATEMENT AS OF MARCH 31, 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........... ] . 09/24/2020 . 11/15/2050 |.eeveeeeveennnn foeeees 7,000,000 |.. 1.05% / (OIS) [oeuueeeeemmmneeee Jemmmmneeeeemmen foeeeeeemmieeeees Joeneeeeeenns [V PR (463,093)]-- e eeeeemneee Jeeeemmmmeeeeemnen frrreeeeemnieeeees Joeennee e [V 184,030 [ .evvennnns 100% / 100% ..
Forward Start IRS—
122917--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . 09/24/2020 |. 11/15/2056 |.... o feeeeenn 5,000,000 ..0.81% / (0IS) |.. 0. (276,879)|... .[100% / 100% ..
Forward Start IRS—
122891--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnn NA Lo Rate........... ] . 09/24/2020 |. 03/14/2035 |..eoveevvveennn foeeees 2,500,000 [..0.97% / (O18) |+eeeemmeeeemmmnnn fooeeeemmeeeeees Joeeeeeeeeeees oo [V PR (887,021 eeevveeeeeeen Jrmmeeeemmnnes foeeemmmneeeeennn fereeeeeeeeiens (V)] 43,232 | ... 100% / 100% ..
Forward Start IRS—
122892--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... 6 Y . 09/24/2020 |. 04/15/2035 |...ovvenvvvinnn foeeens 2,500,000 [..0.98% / (OIS) |eevvrnnvrrrrnnnnn fooverinniiiiiiiis e e [V R S (1 ZNVTE)| R RPN PRI N Ofeienes 43,390 | ....oeeen 100% / 100% ..
Forward Start IRS—
122893--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA Lo Rate........... ] . 09/24/2020 |. 06/16/2035 |..evveevveeennn foeeees 2,500,000 [.. 0.99% / (O18) |+eveemmereemmmnnn fooeeeemmeeeeees Joeeeeeeeeees oo [V PR (380,886)[....cevvneeeeeenn Jormmneeeemmnnnaes foeeeemnnneeeeennn foreeeeeeeinenns (V)] 43,695 | .......... 100% / 100% ..
Forward Start IRS—
123340--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvrrnnnn NA Lo Rate........... O Y . 09/29/2020 |. 05/14/2037 |..oovvenvvvvnnnn foeeens 5,600,000 .. 1.11% / (OIS) [euverrvviinnnnnns foevnnineeeeiinnns [ e [V R S (WAL T (015)) R IR RPN RPN (U R 105,257 [ oeeeennns 100% / 100% ..
Forward Start IRS—
123113--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeennnnn NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 09/25/2020 |. 05/15/2083 |.eevveeeveeennn foeeees 5,000,000 .. 0.78% / (OIS) [eeeueeeeemmmnaeee Joemmmmneeeeemmen feeeeeeeemneeeeees Joeneeeeeenns [V PR (981,875)[...ceeeveeeeeeen Joemneeeeemmnnes foeeeemnneeeeeenn fereee e (V)] N 79,575 | wovevinnnn 100% / 100% ..
Forward Start IRS—
123122--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvvvnnnn NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 09/25/2020 |. 02/14/2035 |...oevvnvvvvnnnn foeeens 5,000,000 .. 0.95% / (OIS) [oeuurvvrmmnnnnnns foevvnnneeecevnnnn fooreiiiiiiiiiis Jonnieceinnns [V R S (WECTR-CT0) R IR KPR NPT Ofeenns 86,186 | .......... 100% / 100% ..
Forward Start IRS—
123129--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows .. .. |Rate... . 09/25/2020 |. 06/15/2037 |.... P PO 9,000,000 ... 1.1% / (0IS) |.. JL V) IR (1,255,490)|... 169,687 .[100% / 100% ..
Forward Start IRS—
123130--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coevvvrrnnnen NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 09/25/2020 . 11/15/2087 |.eevvvenivvvnnnn foeeens 8,000,000 [.. 1.12% / (0I8) |eeeeeeeeeeeeeeees [ [ | [V SRR R (1,007,858)]...ccvvvenieeennn foneniiiiininns foreviineeeciens o, (U R 153,040 [ ...eeennns 100% / 100% ..
Forward Start IRS—
123135--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..cceeuuvreeennnnnn NA Lo Rate........... DBAG evvveiiiieeiiis errerrrn e . 09/25/2020 |. 06/15/2056 |....evvuueeeeenn feunnnn 10,000,000 [.. 0.83% / (01S) [+eeeerrmmereeemnn fooeeeeeeemmeieees feemmmeeeeeennnn foeeeeeeeis [V PR (554,925)]..cevveeeeeeeenn feeeeeeeeeneeeeee e feeeees (U 288,240 [ .......... 100% / 100% ..
Forward Start IRS—
123272--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnnn NA Lo Rate........... NATWEST v e . 09/28/2020 |. 09/15/2033 |..eovvenivvinnn foeens 2,500,000 [..0.82% / (OIS) |eevvrnnervvrnnnnn foorerimmiiiiieiis e e [V R S (IS0 (1)) R FORR R RN N Ofeenns 40,444 | .......... 100% / 100% ..
Forward Start IRS—
123348--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA oo Rate........... 0] . 09/29/2020 |. 06/15/2050 |..evveueveeennn foeeens 7,000,000 |.. 1.08% / (OIS) [oeeneeeeemmmnaaeee Jemmmmeeeeeemmen foeeeeeemnnieeeees Joeneeeceenns [V PR (469,685)].....eeeeeeveees |reeemmnnaeeeeeennn feereeeeennieeees Joeeeeeeeeee [V 182,630 [ .evvennnns 100% / 100% ..
Forward Start IRS—
122898--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... 6 Y . 09/24/2020 |. 12/15/2035 |..oovvnnvvvnnnn foens 2,500,000 [.. 1.08% / (OIS) |+eevernnrrrvrnnnnn foorerimniiiiiiis Jeneniiviiiens e [V R S [ReICICINCK ) R RPN R N Ofeienes 4,578 | .......... 100% / 100% ..
Forward Start IRS—
122899--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA Lo Rate........... ] . 09/24/2020 . 01/15/2036 |.eevveeeveeennn foeeees 2,500,000 [.. 1.08% / (O18) |+eeeemmereemmmnnn fooeeeemmeeeeees Joeeeeeeeeeeees foeeeeneeeees [V PR (369, 031)]-. e eeeeeeveees Jeeeemmmmeeeeemnen ferreeeeemniieeees foeeenee e (V)] 476 | .......... 100% / 100% ..
Forward Start IRS—
122902--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......ccoovvvevnnnnn NA o Rate........... [c:5] N . 09/24/2020 |. 06/15/2042 |.....ovvvvvvinnn foeeens 8,000,000 .. 1.19% / (OIS) [oeuvrrvvrmnnnnnns foevnnnneeeiiinnnn fooreriiiiiiiiis e 0f... [CCRETRSTZ:)) R RRRRTIR NP N (U R 175,371 .[100% / 100% ..
Forward Start IRS—
122907--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA oo Rate........... ] . 09/24/2020 |.06/16/2046 |........ceveeeen feunnnn 10,000,000 [.. 1.14% / (018) [+eeerrmmmereeemnn foereeeemmmieeees feemmeeeeeeenenn foeeeeeeees [V PR (894,368)]....eeeeevvnnnee [reeemmmmneeeemnnn ferreeeeenniieeees foernie e [V 240,974 | .......... 100% / 100% ..
Forward Start IRS—
123114--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coovvvrrnnnnn NA Lo Rate........... DBAG .ovvvviiiiiiiiis e . 09/25/2020 |. 08/15/2033 |....evvnvvvvinnn foerens 5,200,000 [..0.81% / (OIS) |eevernnvrrvrnnnnn foorerenniiiiicis e e (VN R S (CSZETE: ) R R PRI N Ofeienes 83,781 ..ouennnns 100% / 100% ..
Forward Start IRS—
123123--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows ..cooooeeieeennnnn NA Loooennennns Rate........... DBAG ivvvviiiiiiriis eriiiiiiiiniiiiiieis . 09/25/2020 [. 05/15/2035 |..eeveuievevennn foeeres 4,900,000 [..0.97% / (OI8) Joeveemuanreemmmnn foorermmmminnneees Jonnanreeenniines fooreennaneaees [ PP R (755,426)]- - oeeeeeennnnnes [eremnnnanneernnnn foonerrerrnninnnees Joerennaaaeaennns (U]l 85,334 ..o 100% / 100% ..
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STATEMENT AS OF MARCH 31, 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—
123126--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 09/25/2020 |. 11/14/2035 |..ooveeveeennnn foeeees 5,000,000 |.. 1.01% / (OIS) [oeeneeeeemmmnaeee Jemmmmeeeeeemmen foeeeeeemnnieeeeee Joeneeeeeeenns [V PR (748,082)[...ccevvneeeeenn Joemmeeeeemmnnes foeeemmmneeeeennn foreee e (V)] N 88,857  .eevunnnns 100% / 100% ..
Forward Start IRS—
123133--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . [DBAG ... . 09/25/2020 |. 06/15/2053 |.... o feeeeenn 6,000,000 [.. 0.95% / (0IS) |.. 0. (344,005)f... .[100% / 100% ..
Forward Start IRS—
123269--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnn NA Lo Rate........... L . 09/28/2020 |. 04/14/2033 |..ooveevvveennn foeeees 2,500,000 [..0.77% / (O18) |oeeeemmeeeeemmnnn fooeeeemmeeeeees Joeeee s oo [V PR (498,249)]. . [ e foe (V)] 39,620 | .......... 100% / 100% ..
Forward Start IRS—
123342--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... 0 Y . 09/29/2020 |. 11/15/2038 |...ovvenvvvnnnn foenns 8,000,000 [.. 1.147% / (018) |eeeeeeeeeeeeeeees [ ferniiiiiiiiiiiiins oo, [V SRR R (1,044,379)].eveviiiinees [ [ e Of....... 158,181 .......... 100% / 100% ..
Forward Start IRS—
123346--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA Lo Rate........... ] R . 09/29/2020 |. 06/15/2048 |......ccevveennn feeerens 9,000,000 |.. 1.12% / (OIS [oeeeeeeeemmmnaeee Jemmmmeeeeeemmen foeeeeeemniieeeees Joeneeeeeenns [V PR (692,259)]..cvvveeeeeeeenn feeeeeeeeeeieeeeee Jeeeeeeee foeeee (U 226,021 | .oovennnns 100% / 100% ..
Forward Start IRS—
122901--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvrrnnnn NA Lo Rate........... 6 Y . 09/24/2020 . 06/16/2041 |...oevvnvvinnnn foens 9,000,000 [.. 1.19% / (018) |eeeeeeeeeeeeeeees [ [ |, [V SRR R (GO Z{ IR (1)) RN AP KRN R (U R 192,107 | ..oeeennns 100% / 100% ..
Forward Start IRS—
123115--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeennnnn NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 09/25/2020 . 11/15/2083 |.eevveeeeeeennn foeeees 5,000,000 .. 0.83% / (OIS) [oeuueeeeemmmnaeee Joemmmmeeeeeemmen foeeeeeemnnieeeees Joeneeeeceenns [V PR (902,507 )|+ eeeeeemmeeee Jeeeemmmneeeeemnnn ferreeeeemnieeeees foeeenee e (V)] N 81,531 .ovveennns 100% / 100% ..
Forward Start IRS—
123124--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvvvnnnn NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 09/25/2020 |. 08/15/2035 |....evvnvvvvinnn foenens 5,100,000 [.. 0.99% / (018) |eeeeeeeeeeeeeeees [ fernriiiiiiiiiiiins oo [V R S (WAL 5)) R R R N Ofeenns 89,735 | ....oeeeen 100% / 100% ..
Forward Start IRS—
122883--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows .. . |Rate... . 09/24/2020 |. 04/15/2034 |.... P PO 2,500,000 ..0.88% / (OIS) |.. 0. (422,916)... .[100% / 100% ..
Forward Start IRS—
122885--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coevvvrrnnnen NA Lo Rate........... 6 Y . 09/24/2020 |. 06/14/2034 |......covvvvvnnn foeenns 5,000,000 [... 0.9% / (0I8) |eeeeeeeeeeeeeeees [ [ oo, [V R S [Re72e I )| R RPN PRI RN Ofeienes 83,717 [ wevrennnns 100% / 100% ..
Forward Start IRS—
122916--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..cceeuuvreeennnnnn NA Lo Rate........... ] . 09/24/2020 . 11/15/2085 |.eevveevveennnn foeeees 7,000,000 |..0.85% / (OIS) [oeeueeeeemmmnaeee Jemmmmeeeeeemmen feeeeeeemmnieeeees Joeneeeeeenns [V PR (391,854)]. e eeeeeeneees Jeeeemmmneeeeeenen foereeeeeerieeeee foeeeeie e (U 199,989 | .......... 100% / 100% ..
Forward Start IRS—
123335--145 - CF FSS |[Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnnn NA Lo Rate........... O Y . 09/29/2020 |. 06/15/2036 |.....evvvvvvennn foeeens 9,000,000 [.. 1.06% / (018) |eeeeeeeeeeeeeeees fooeeeiiieieeiiien ferniiniiiiiiiiiins e, [V SRR R (1,299,683)]....ccevvvvnnnens foevennniieiinnnn [ i (U R 163,612 [ .......... 100% / 100% ..
Forward Start IRS—
123345--145 - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows ..co.eoeeeeeennnnn NA Loooinnnnnns Rate........... [ PP . 09/29/2020 |. 06/15/2047 |..eeveueievnnnn foeeees 9,000,000 .. 1.14% / (OIS) [o--ueieeemmmnanns Jemmmmmnnreemnnnnn foaereeemenannrees Jonneeeeeennns [ TR R (742,246)]- oo eeeevnneees foeeemnnnanneeennnn froneeeeernninnnees forennaeeeennes [l 221,483 | .......... 100% / 100% ..
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 0 0 XXX (49,320,707 0 0 0 0 23,028,202 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX (49,320,707 0 0 0 0 23,028,202 | 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 (49,320,707 0 0 0 0 23,028,202 | 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 (49,320,707 0 0 0 0 23,028,202 | 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 (49,320,707 0 0 0 0 23,028,202 | 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
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STATEMENT AS OF MARCH 31, 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)
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 (49,320,707 0 0 0 0 23,028,202 | XXX XXX
(a) I Code I Description of Hedged Risk(s) I

(b)l Code I

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF MARCH 31, 2023 OF GENWORTH LIFE INSURANCE COMPANY NEW YORK

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
T-Note Future - USM3
- US LONG BOND - 86 -|Variable Annuity GMIB Interest CBT - Chicago Board
(VN1 R 204 |........ 29,400,000 |NQ IR ET Futures .... |Product Liability ... |Exh & ........ Rate........... .06/30/2023 .| of Trade ............ 549300EX04Q20BFQTQ27  [.02/23/2023 .|..... 125.6703 |..... 131.1563 |............ e O U (N NN 1,612,875 |...... 1,612,875 |........ 1,234,800 (0005 ..............| oo 1,000
T-Note Future - WNM3
- US ULTRA BOND - 86 |Variable Annuity GMWB Interest CBT - Chicago Board
L[1\1TK S A 13 |........ 11,300,000 |- NQ IR ET Futures .. |Product Liability ... [Exh 5 ........ Rate........... .06/30/2023 .| of Trade ............ 549300EX04Q20BFQTQ27  |.02/23/2023 .|...... 135.4297 |..... 141.1250 |........... 151,844 | e e e e 643,570 |........ 643,570 |........... 734,500 {0005 ....cccoeee | nnnnnnnee 1,000
T-Note Future - TYM3
- US 10 YR NOTE - 86 |Variable Annuity GMIB Interest CBT - Chicago Board
M3 ......... ... 49 |........ 49,500,000 |- NQ IR ET Futures ..|Product Liability ... |[Exh 5 ........ Rate... .06/30/2023 .[of Trade .. 549300EX04Q20BFQTQ27  .02/23/2023 .|..... 11,7187 |..... 114.9219 ... 170,156 |.. .. P PP FPTTPPPPPTUUUUUPR ITTPPR 1,585,547 |...... 1,585,547 |........ 1,113,750 {0005 ......oeeeeee] e 1,000
1569999999. Subtotal - Long Futures - Other 616,000 0 0 0 0 3,841,992 3,841,992 3,083,050 XXX XXX
1579999999. Subtotal - Long Futures 616,000 0 0 0 0 3,841,992 3,841,992 3,083,050 XXX XXX
Index Future - MFSM3
- LIFFE EMINI MSCI
EAFE - 49 - NQ Equity|Variable Annuity GMIB NYL - NYSE Liffe
MESM3 ..o [ 120 |........ 12,579,000 [Futures (GMIB) ....... Product Liability ... |Exh 5 ........ Equity/Index |.06/30/2023 .|U.S. ........evvvnnne 549300HI IRNTNKXV3M12  |.03/13/2023 .]...2,003.6000 |...2,096.5000 |............ (78 L0 O ) R FE o (557,400)|....... (557,400)f........... 414,305 | 0003 ....ovvvvrnnns [ erreiiiiinnns 50
Index Future - ESM3 -
CME EMINI SP 500 - 49 OVE - Chicago
- NQ Equity Futures |[Variable Annuity GMWB Mercantile Exchange
ESM3 oooveeins [ 185 |........ 38,274,188 | (GMIB) .......cvvnnnnnns Product Liability ... |Exh 5 ........ Equity/Index |.06/16/2023 .| ...eevvvrrvrrrrrnnnnns SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .]...3,895.6000 |...4,137.7500 |........... L0 L O U (R RN (2,239,888)[..... (2,239,888)f........ 2,072,000 {0003 ....ccoennnn | nnnnninnnnns 50
Index Future - FAM3 -
SE&P MID 400 EMINI - OVE - Chicago
49 - NQ Equity Variable Annuity GMWB Mercantile Exchange
AL F 20 [oeveeenns 5,059,400 |Futures (GMIB) ....... Product Liability ... |Exh 5 ........ Equity/Index |.06/16/2023 .| .. SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|...2,470.2625 |...2,529.7000 |............ (89,000) [..vvvvvvvnvvnnnnnnnnn fooreeeeeeeeeenens o e | (118,875)|....... (118,875 288,000 {0003 ........ccever]ceeiieeennns 100
Index Future - RTYM3
- RUSSELL 2000 MINI -
49 - NQ Equity Variable Annuity GMIB NYF - ICE Futures
RTYM3 ........ X ...5,712,525 | Futures (GWIB) ....... Product Liability ... |Exh 5 ........ Equity/Index |.06/16/2023 .|U.S. .... 549300R41G1TWPZT5U32 .03/13/2023 .]...1,786.5500 |...1,813.5000 ...(105,210) .. .. e | v foeenn... (84,893)]........ (84,893)]...........390,600
1639999999. Subtotal - Short Futures - Other (781,198) 0 0 0 0 (3,001,055) (3,001, 055) 3,164,905
1649999999. Subtotal - Short Futures (781,198) 0 0 0 0| (3,001,05)] (3,001,055) 3,164,905
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 (165, 198) 0 0 0 0 840,937 840,937 6,247,955
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0
1759999999 - Totals (165,198) 0 0 0 0 840,937 840,937 6,247,955
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
L] TRV L Ay 102,386 [.eevveennnnnninnnnnnens (267,584) e (165, 198)
Total Net Cash Deposits 102,386 (267,584) (165, 198)

Code

Description of Hedged Risk(s)

0003 ...
0005 ...

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

Hedges the equity risk of a liability
Hedges the interest rate risk of a liability
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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 (165, 198) 0 (165, 198) 0 6,247,955 6,247,955
GOLDMAN SACHS INTERNATIONAL O O | R (Y (34,371,818)]..ccvvvnneiiiiiinieeennnn 0 o 9,568,254 |....ccevvnnnnnns 9,568,254
JP MORGAN CHASE BANK .. . 18,696,038

NATWEST MARKETS PLC ... R N (1,920,163))... 160, 133
DEUTSCHE BANK A.G. eeevuiueeermuuuusaeeernnnusaaanennnnnsaeennnnnaas  wessssssssssnsnnsssssnnnns  fonansseees Jerrnnanee Joerunnnans Yavernnnnn [oenernnnnnnsseennnnnnsseernnns faneeeeennnnsseesennnnnssenennn fonnassesennnnsseeennnnnssseee |onnassseeennnnnssseeennnnnseee JoennnnasssernnnnnseseeennnnasQ Joerennnnnneeeennnnn 7,093,892 [.ieeeniiiaeenes (26,300,480) [+ cvvvmmneerennninaeeeennas [UN PP 8,109,538 |..cvvvuuaaeeennnnn 8,109,538
0299999999. Total NAIC 1 Designation 25,789,930 (62,592, 461) 406,943 20,553,468 17,837,925
CREDIT SUISSE INTERNATIONAL ....iieervuuuaseermnnnnsnrarrnnnnanaanne eesssessssssssssssennnnnns | .......... L O P O AP FEPPP PPN [O I T UPTUR [FPPPTPTTRTPOON, (12,518,176) - eeeeeeniee e eennines [ON PP 2,474,734 .o 2,474,734
0399999999. Total NAIC 2 Designation 0 0 0 0 0 (12,518,176) 0 2,474,734 2,474,734

0 0

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

18,289,005

(165,198)

(75,275,835)

406,943

0999999999 - Gross Totals 0 25,789,930 29,276,157 26,560,614
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 0 0
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Collateral Pledged by Reporting Entity

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

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

CREDIT SUISSE INTERNATIONAL Corporate 89566E-AD-0 ........ TRISTA 6 06/15/40 ...eeeeeeeeeeeee e et e e e e e e e e e e e e e e e e e nnne e e e e ennnn [eeeeeeeennneeeeeennnas 1,374,912 | 1,395,000 [eeneeeeeennieeeeeenne 1,471,951 |....06/15/2040 ...

CREDIT SUISSE INTERNATIONAL ... Corporate... . |437076-CT-7 ........ HD 4.95 09/15/52 .... ....1,919,864 |....09/15/2052 ...|.

CREDIT SUISSE INTERNATIONAL . 202795-JJ-0 EXC 3.65 06/15/46 .3,871,169 |....06/15/2046 ..

CREDIT SUISSE INTERNATIONAL . 053798-AQ-0 AVA 4.35 06/01/48 .5,772,648 |....06/01/2048 ..

CREDIT SUISSE INTERNATIONAL . 744560-AP-1 PEG 5 1/4 07/01/35 . .9,089,065 |....07/01/2035 ..

GOLDMAN SACHS INTERNATIONAL ... Treasury.... . |912810-RB-6 T27/8 05/15/43 .... .. 7,676,086 |....05/15/2043 ...|.

GOLDMAN SACHS INTERNATIONAL ... Corporate... .. | 103730-BP-4 ... BPLN 2.939 06/04/51 ... ....06/04/2051 ...|.

GOLDMAN SACHS INTERNATIONAL ... Corporate... . [59156R-BR-8 MET 4.6 05/13/46 ...05/13/2046 ...|.

GOLDMAN SACHS INTERNATIONAL ... Corporate... 136375-AY-8 CNRCN 7 5/8 05/15/23 .. ....05/15/2023 ...|.

GOLDMAN SACHS INTERNATIONAL ... Corporate... .. | 136375-CK-6 CNRCN 3.2 08/02/46 ....08/02/2046 ...|.

GOLDMAN SACHS INTERNATIONAL ... Corporate... .. | 85771P-AC-6 EQ\R 5.1 08/17/40 ...08/17/2040 ...|.

GOLDMAN SACHS INTERNATIONAL ... Corporate... .. | 822582-AN-2 ... RDSALN 5 1/2 03/25/40 . ...03/25/2040 ...|.

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

GOLDMAN SACHS INTERNATIONAL . 278265-AD-5 MS 3 5/8 06/15/23 ... ....06/15/2023 ..

GOLDMAN SACHS INTERNATIONAL . 668138-AA-8 NWMLIC 3.85 09/30/47 ....09/30/2047 ..

GOLDMAN SACHS INTERNATIONAL . 05600L-AC-0 BMW 2.85 08/14/29 ....08/14/2029 ..

GOLDMAN SACHS INTERNATIONAL ... Corporate... .. | 59156R-CC-0 ... MET 5 07/15/52 ...07/15/2052 ...|.

GOLDMAN SACHS INTERNATIONAL ... Corporate... .. |668138-AE-0 ........ | NWMLIC 3.45 03/30/51 .. ....03/30/2051 ...|.

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

NATWEST MARKETS PLC ... Corporate... .. | 278265-AD-5 ... MS 3 5/8 06/15/23 ... ...06/15/2023 ...|.

DEUTSCHE BANK Treasury.... .. |912834-EP-9 ... S 0 08/15/39 ...08/15/2039 ...|.

DEUTSCHE BANK Treasury. .. |912834-EP-9 ........ | S 0 08/15/39 ....08/15/2039 ...|.

DEUTSCHE BANK Treasury. .. |912810-RB-6 ........ T27/8 05/15/43 . ....5,106,940 |....05/15/2043 ...|.

DEUTSCHE BANK Treasury. . [912810-RB-6 ........ T27/8 05/15/43 . ....1,022,341 |....06/15/2043 ...|.

DEUTSCHE BANK .. Treasury. 912834-JP-4 S 0 02/15/41 . . .2,717,555 |....02/15/2041 ..

DEUTSCHE BANK .. Treasury. 912833-Y4-6 S 0 05/15/37 . .2,631,000 .1,363,036 |....05/15/2037 ..

DEUTSCHE BANK .. Treasury. 912833-Y4-6 S 0 05/15/37 . . 20,235,113 .. 34,292,000 .. 17,765,577 |....05/15/2037 ..

DEUTSCHE BANK .. Treasury. 912833-7E-4 S 0 08/15/36 . .4,983,874 .4,400,768 |....08/15/2036 ..

DEUTSCHE BANK .. Treasury. 912833-7E-4 S 0 08/15/36 . .2,256,421 1,992,423 |....08/15/2036 ..

DEUTSCHE BANK Treasury. . [912803-DS-9 ........ | SP 0 05/15/41 .. ... 313,751 |... s 350,537 |....06/15/2041 ...|.

DEUTSCHE BANK COrPOrate. . eenuusieerrnnaseeeerenaaseeernenaeeeenennnns 037833-BY-5 ........ AAPL 3 1/4 02/28/26 ....eeeeeeeeieeeiunnaeeeeinnnaaseernnnsseernnnnaseeennnnnaaseernnnnnns [saneeeeennnnnneeeennnnnn 6,463,899 |..ouuuiiiiiiiiees 6,564,000 [...ooeeiiiniiaeeennnn 6,645,550 |....02/23/2026 ...

0199999999 - Total 152,324,480 197,102,477 149,734,797 XXX

Collateral Pledged to Reporting Entity

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

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

JP MORGAN CHASE BANK .. . 13,987,000 |... N

JP MORGAN CHASE BANK
JP MORGAN CHASE BANK
JP MORGAN CHASE BANK
JP MORGAN CHASE BANK

JP MORGAN CHASE BANK ..

Treasury....

. 1912828-M5-6 ...

74340X-BP-5
103730-8P-4
744320-CF-0
756109-A-4

PLD 3 04/15/50 ....
BPLN 2.939 06/04/51

PRU 3.7 03/13/51 .
03 1/4 06/15/29 .
T2 1/4 11/15/265 ...

.1,083,033
651,923
470,164
286,145

.. 980,500 |...

04/15/2050

... 06/04/2051 ..
... 03/13/2051 ..
... 06/14/2029 ..
... 11/715/2025 ....|.
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Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorlV,

JP MORGAN CHASE BANK .. Treasury. 912810-TH-1 .| T 8 1/4 05/15/42 830,330 886,000 |.. XXX . 05/14/2042 . Voo

18,289,005 19,275,000

1’603
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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
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month *

Bank of America, NA ............... New York, New YOrk .....ccccooo foovv oo oreeeees Joeeeeeeeeeeeeeeeee oo e (17,131,146)|........ (17,509,392)|........ (15,901,391)]..XXX.
Deutsche Bank Trust Company
AMEriCaAS e New York, New YOrk .....ccoooo foor oo oo oo oo e, 3,001,353 |............ 2,481,307 oo 429,855 [..XXX.
Federal Home Loan Bank of New
YOrK v New York, New YOrk ... foos oo fomemeees oo s [ 3,859,545 |........... 5,027,487 |............ 5,392,008 |..XXX.
Fifth Third Bank .................... Gincinnati, OH ....cccccoevneee e e Jreereeeine o [ [ 1,262,252 |........... 1,737,919 |.............. 532,898 |.XXX.
JP Morgan Chase Bank ............. New York, New York ............. i (1,771,128)|.......... (2,671,581)|............. (874,500)|..xXXX.
The Bank of New York Mellon .. New York, New York . .4,064,522 |.. ..3,338,031 |.. XXX,
Wells Fargo Bank, NA ............. San Francisco, CA ........... 378,120 |oooveen 349,915 XXX,
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX XXX
0199999. Totals - Open Depositories XXX | XXX 0 0 (6,336,482) (7,246,314) (2,672,900)| XXX
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX | XXX XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0 [ XxXx
0399999. Total Cash on Deposit XXX | XXX 0 0 (6,336,482) (7,246,314) (2,672,900)| XXX
0499999. Cash in Company's Office XXX [ XXX XXX XXX XXX
0599999. Total - Cash XXX | XXX 0 0 (6,336,482) (7,246,314) (2,672,900)| XXX

E13
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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

2509999999.

Total Bonds

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

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 ......eeeeiieiuieiieiiieiiiiee e

03/30/2023
03/02/2023
02/15/2023 ..........
03/31/2023 .
03/31/2023 .
03/31/2023 ..........

.... 38,798,000 ..
..21,292,500 |..
..... 137,000 |..
26,565,563 |..

8209999999.

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

159,372,293

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

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

............................... 3,796,215

8309999999.

Subtotal - All Other Money Market Mutual Funds

3,796,215

8609999999 - Total Cash Equivalents

163, 168,508

1,345,975
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