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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ot e 28,933,809,614 [....ooovieieieieinine [ 28,933,809,614 |.......... 29,481,684,838
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 31,621,200 ..o fereeieieirnen 31,621,200 |..oooveeeennne 39,913,100
2.2 COMMON SEOCKS ...ttt [resesnnnenas 1,211,845,873 |.overiicicine 18,213 .o 1,211,827,660 |............ 1,122,325,652
3. Mortgage loans on real estate:
BT FIISEHENS oot e 4,620,256,314 |...coovviiieeicceins [ 4,620,256,314 |............ 4,730,966,709
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 O
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st (1 T
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo (L RSN
4.3 Properties held for sale (less $  ..ooovoeeiiiciiiie
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 O
5. Cash ($ ....(105,975,397) ), cash equivalents
[ I 561,304,061 ) and short-term
investments ($§ ... 5,000,000 ) .o [ 460,328,664 |......cooovvvveeiererrcecis o 460,328,664 |................ 346,489,591
6. Contractloans (including $  ..ooviiiiiiicccciee premium notes) ...... [..coeeene. 1,762,852,970 |.ececeerinne 1,407,731 | 1,761,445,239 |............ 1,664,287,085
7. DEMVAHVES ...t [oerer s 6,566, 140 |..vovieiicecieirrcceens [ 6,566,140 |.cocvvriinene 7,289,940
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 3,063,297,494 ..o e 3,063,297,4% |............ 2,688,198,251
9. Receivables fOr SECUMLIES ..........ccruiiriucieieiiccieiee et [roseieseneennas 16,480,308 |......cccvevnne 1,425,638 |...covveneeee. 15,054,670 |..oocvvnnnne 18,916,698
10. Securities lending reinvested collateral assets . .0
11.  Aggregate write-ins for invested assets .............cccccviiiiiiiiiiiiiie 0
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 40,107,058,577 |..cevrerecnnee 2,851,582 |.......... 40,104,206,995 |.......... 40,100,071,864
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 O
14.  Investment income due and @CCTUET ............covurimiurimeerineerieinieieeeeeneeeneeas [eoeeeciseecnees 392,164,543 |..oocviicncnenens e 392,164,543 |...cocovenenn 425,707,027
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 88,958,027 |..oovvvicirinnes 608,766 |......ccccvune 88,349,261 |................ 92,381,682
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 80,428,766 |......ccoceeueerenne 44,350 |..ooeirne 80,384,416 |................ 83,190,420
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) e foee e e [, [0 O
16. Reinsurance:
16.1 Amounts recoverable from r@INSUIETS ...........cccereeeurureeerereneeieeeeeenesnas [rorereersicnenns 36,410,711 | [ 36,410,711 [ 34,842,991
16.2 Funds held by or deposited with reinsured companies .............cccceeeeres forverccniennns 13,881,243 [ [ 13,881,243 | 19,881,243
16.3 Other amounts receivable under reinsurance contracts .. 16,905,347 .o foreeeecnn. 16,905,347 | 17,813,194
17.  Amounts receivable relating to uninsured plans ............ccccocoeiviiiiiiinicniens e o e 0
18.1 Current federal and foreign income tax recoverable and interest thereon .... |......ccccoiiiiiiiiiiiiiin i e 0 s
18.2 Net deferred tax asset ............cccceuvennnee ..585,319,677 |.. ..200,970,520
19.  Guaranty funds receivable or 0N dePOSIt ...........ccocceveveveveueucceeeeieieeeeeieeees [reeeeeeeeeneens 21,524,213 | e 21,624,213 | 24,525,273
20. Electronic data processing equipment and SOfWAre .............cocoeveeeerererieis foeveervrinnnnns 2,619,025 |.oviiieeeen 2,619,025 [0 0
21. Furniture and equipment, including health care delivery assets
(B s ) et [ [ [ (L RSN
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 O
23. Receivables from parent, subsidiaries and affiliates ............ccccceviieiiiiiiiiiiie foriiiiiiiiiiiis [ e [0 OO 0
24. Healthcare ($ .coooveccciciiicccee ) and other amounts receivable ...... | e [ (L
25.  Aggregate write-ins for other than invested assets ............ccooceeeeeirieeieeeerenns rovnnccennnns 72,838,578 |...ccvvvnne 53,954,991 | 18,883,587 |....cccvvueee 17,406,722
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 41,418,108,707 |.ccccveennee 467,442,636 |.......... 40,950,666,071 |.......... 41,016,790,936
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt ssenenennnes |oonensnsesnnnnnas 8,190,947 | o 8,190,947 |...covine. 8,352,211
28. Total (Lines 26 and 27) 41,426,299,654 467,442,636 40,958,857,018 41,025,143,147
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, Prepaid eXpenses ... [, 51,348,944 |.......coooenn.e. 51,348,944 |......ovvnrircnrinenns | 0
2502. Commissions receivable ........ccoooooioioieeeeeeeeeeeeeeeeeee e |oeee s 2,223,824 ..o 2,223,824 ..o 0 [, 0
2503. Premium tax receivable ... o 5,126,325 |..cviviiiiiceirecees [ 5,126,325 |.cociiririnene 5,946,700
2598. Summary of remaining write-ins for Line 25 from overflow page ... 14,139,485 |... ..382,223 |... ... 13,757,262 |... ... 11,460,022
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 72,838,578 53,954,991 18,883,587 17,406,722




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 5,895,913,389 less $
(INCUAING $ v Modco Reserve) 5,895,913,389 |............ 6,321,465,616
2. Aggregate reserve for accident and health contracts (including $ 29,033,121,120 |........... 28,767,766,923
3. Liability for deposit-type contracts (including $  ....ccccevvvvvcccvcnccceces. MOACO RESEIVE)......oeeeeiieieiee s [oeeeeeeeeeaenas 165,793,960 |................ 237,924,974
4. Contract claims:
A LIFE o h b e bbb bbbt b et b e sae s [erenen et 5,871,471 | 13,169,016
4.2 ACCIAENE ANA NBAIN .....cvoete ettt f e bbb bbbt bbbttt ettt [recieiieienaes 298,281,946 |.............. 289,049,098
5. Policyholders’ dividends/refunds to members $ due
BN UNPAIA ....ooeeveeiieee ettt ettt ete et eae et et e et ese s et e s ebeseesess et ese st ese et esessebe s ebessebens et essstesseseseesebe s eteasebensetenseseseesenssseresaetessans [sereeseneetenentenentesentetennete|oreueeenet et enens 0
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...cccovoeenene 77,590,099 accident and health premiums ...........cccceveveveees foeeeereeceneenes 78,905,532 |....coeveeee 74,803,884
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 57,872,961 | 67,125,961
9.4 Interest Maintenance Reserve 866,991,458 |................ 940,877,258
10. Commissions to agents due or accrued-life and annuity contracts $
$ 3,450,439 and deposit-type CONtract FUNAS $  .ovevooieeicreeiciicicicieie et nnanas [eeesennaeeeeeeana 3,565,714 | 4,921,609
11.  Commissions and expense allowances payable on reinsurance assumed 367,021 | 571,852
12, General eXpenses dUE OF ACCIUEM ...........ccueuereeririririererererereeseseseeaesenas 261,964,955 |.............. 251,999,602
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) (2,337, 13) [ (1,868,926)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 25,070,021 |...oocvcvinne 29,908,797
15.1 Current federal and foreign income taxes, including $ 2,129,746 on reallzed capltal gains (I0SSES) ...ovvvveer [ovveccieininne 14,467,375 | 2,606,626
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 38,236 124,010
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 37,734 ,881,054 37,943,584 ,598
27. From Separate ACCOUNtS SAEMENL ...........ccccviuiiiiiicieteieececeee ettt sesesss s sesesssnessnsnssesesesesnsnsnssssssssesesesnnns foorereseeseenenens 8 190,947 | 8,352,211
28. Total liabilities (Lines 26 and 27)
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 3,210,923,759 3,068,345,080
38. Totals of Lines 29, 30 and 37 3,215,785,017 3,073,206,338
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 40,958,857,018 41,025,143,147
DETAILS OF WRITE-INS
2501. Derivatives interest payable 38,236 | 124,010
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......coiiiiiiiiiiiiiiiiite sttt oo O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 38,236 124,010
3101.
3102. 0
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeeeeenc oo 1,713,517,603 |........... 1,735,743,488 |............ 2,318,008,877
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 8,325,166 |................. 13,850,317 | 18,151,426
3. Netinvestment INCOME ..o ..1,342,645,136 |.. ..1,371,130,193 |.. ..1,829,697,226
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ...54,656,289 |.. ....63,478 377 |.. ...83,290, 189
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoooevreenveenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 85,442,085 |.........c..c.. 87,504,055 |................ 117,545,095
7. Reserve adjustments on reinSUranCe CEAERM ...........oiiiiiiiiiiieiieie et re e see e e e e [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEPArate ACCOUNES..........c.cueviieereuereieiieieeeteseiessese et ssssesese s s s e sesesesssssssess [eeeseesencaceeasassanas 40,589 | 44796 | 58,096
8.2 Charges and fees for depoSit-type CONTACES .............cceiieieieieeeeeececeeeeieie ettt e (615 0 T 525 | 625
8.3 Aggregate write-ins for miscellaneous income .. 609,398 641,433 959,705
9. Totals (LiNes 110 8.3) .o 3,205,236,886 3,272,393,184 4,367,711,239
10, Death DENEFIS .....voeeeeeieeeeee e | 83,769,457 |......concc.. 56,611,546 |................ 65,247,383
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeierierieneeneeneenes fooviiiic . ..
12, ANNUILY DENEFIES ..ottt ettt s ettt 220,559,606 |.......ccceec. 266,737,493 | 344,208,402
13. Disability benefits and benefits under accident and health CONtracts ................ccceueveeeveveveievereveeceeeens oo 1,896,994,987 |............ 1,718,596,342 |............ 2,329,313,908
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccooviieiinnneneneiefe e s 0
15.  Surrender benefits and withdrawals for life contracts ..................... ..334,181,536 |.. ..267,194,813 |.. ..398,650,251
T € o TU o T oo T g 1Y7=Y 1o o I AP RO TOPRURP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 7,902,483 |.....cooviee 5,023,009 |...cccoernnnne 7,463,636
18. Payments on supplementary contracts with life contingencies .............. | A 19,647,718 | 20,432,595 |..cocoovnee 27,464,251
19. Increase in aggregate reserves for life and accident and health contracts ) (152,793,863) (246,255,617) (212,942,442)
20.  Totals (LINES 10 10 1) ...iieeieieieiiiiieeee ettt n e s e e e s enenena eeeeeennens 2,410,261,924 |............ 2,088,340,181 |............ 2,959,405,389
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) 1..vvveiiiecte ittt ettt b bbb bbb et bbbt s s b b s s [ecseeseenniceas 118,946,413 |.............. 121,492,018 |................ 163,761,101
22. Commissions and expense allowances on reinsurance assumed . ... 18,902,837 |.. ..386,532,106 |.. ..392,714,267
23. General insurance expenses and fraternal expenses ................. | S 488,925,204 |............... 311,418,624 |................ 442,457,153
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 45,997,724 |................. 45,454 929 (... 58,138,897
25. Increase in loading on deferred and uncollected Premiums ............cccvcveveveueuciieieeeieieeeeeeese e oo 2,543,394 |.. ..1,843,489 |. ..2,666,680
26. Net transfers to or (from) Separate Accounts Net of FEINSUFANGCE ...........c.ccceeeeverereeeeeeceeieiese e [ (1,413,674)
27. Aggregate write-ins for deductions .... 0 (2,466,015) (2,466,015)
28.  TOtAIS (LINES 20 10 27) ...ttt e et st e e e s eaen 3,084,163,822 2,952,274,492 4,016,108,216
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 121,073,064 |................ 320,118,692 |....cccveenee 351,603,023
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MinNUS LiNe 30) .......ccccovriririririeiereiiiinisisisieeeeeenssesesessesesesesesssessssssesesesesenns foeeeeeeneeeees 121,073,004 |l 320,118,692 |....ccceeenee 351,603,023
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............ccccccevevevrvevererennes 14,614,162 (5,558,279)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 minus Line 32) .........cccoovvevievereeeenennnns foeeeeeeee. 121,994,412 [l 305,504,530 |..cceeeeenne 357,161,302
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 4,673,073 (excluding taxes of $  ...ocoeeeeeeene (5,111,642)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (27,938,293) (44,004,285) (75,909,934)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 93,656,119 261,500,245 281,251,368
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 3,073,206,338 2,937,134,087 2,937,134,087
37 NEtINCOME (LINE 35) ...ttt ettt ee e e et s s esesesene e eeeseneseaefeeeeeeneneneneaes 93,656,119 |.cocveeenee 261,500,245 |................ 281,251,368
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 33,360,604 ..126,683,132 (173,087,255)|.....ocvcveveee 2,339,069
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccovvevevevereueeeeeeie e e 118,268 ..(16,999,172)|.. ... (8,353,603)
40. Change in net deferred INCOME tAX ...........ococeueuereieeceeeeeeeeeeeeeeeaeee e se e e s st s s s saeas e s s s nanaeen (3,115,735) | 4,024,405 |.. ... 10,085,320
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e 1,474,074 (8,937,669)|.. ... (5,546,707)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceeiieriierieiieiees feori [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L3 I = T I PO R USSR ..
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 142,578,679 12,158,775 136,072,251
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,215,785,017 2,949,292 862 3,073,206, 338
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME .......oeieeeeeeeeeeeee ettt e e e et e s e e e eeeneeseneeteaseeeanesesenens foreeenneseaeaeeaeanens 609,398 ..o 641,433 | 959,705
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) 609,398 641,433 959,705
2701. IMR transfer .0 [ ... (2,466,015)]|.. ... (2,466,015)
2702, et e et e eaa et e et oo e n et e et e e e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneeennnee [oeneeeeneeeaneeenneenneeeeaneees [ereeeiane e e e e e e e e e e eneeeas
2703, ettt e e e e eaneeeas e [ee e [ee
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge ............cccueeeieveveieiereeceieeeeeeeeee e [0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 0 (2,466,015) (2,466,015)
5301. Prior period correction - Cross—entity term conversions, net of deferred tax of $8,590,505 ..|............ (832,316,661) ..o 0 s 0
5302. Prior period correction - Incorrect coding of a correction to term conversions, net of
deferred tax of $848,559 ... oottt
5303. Prior period correction - Investment in GLAIC, net of deferred tax of $7,741,946
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiieiiiiiiiiiii e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




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

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 1,718,127,275 |........... 1,755,836,155 |............ 2,329,756,109
2. NetiNVESIMENT INCOME .....c.iuiiiiiiiiei ittt [eeannenenes 1,325,893,656 |............ 1,353,442,568 |............ 1,757,529,956
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 80,967,451 82,264,679 110,153,110
4. TOtal (LINES 110 3) oottt 3,124,988,382 3,191,543,402 4,197,439,175
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 2,559,706,867 |............ 2,295,139,174 |.......... 3,062,046,726
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeeeeeercrrnene (945,487)|....ocecere (I J0[0) ) I (28,800)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveecceeeieienens [oeeeeeecenecnd 655,145,117 |..cococeeeee 469,183,523 |.....cceueevne 649,401,081
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (12,820,665) 91,724,299 83,628,219
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 3,201,085,832 2,856,040,396 3,795,047,226
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (76,097,450) 335,503,006 402,391,949
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 1,734,352,846 3,009,630,471
12.2 Stocks .............. 8,099,389 ... 13,553,537
12.3 Mortgage loans ... 272,371,956 ..467,659,597
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st 0 foeeerereereneennend 0 e 0
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 65,111,631 132,708,595
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceies oo, (O [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 4,988,517 41,447,542 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 2,084,924 339 |.......... 2,797,315,650 |............ 3,623,552,200
13. Cost of investments acquired (long-term only):
T = T T OO RSO 1,146,699,468 |........... 1,603,985,580 |............ 2,075,240,779
1312 STOCKS ...ttt |eeterne s 35,508,928 |....ccvennne 124,715,708 |............... 166,298,493
13.3 MOMGAGE [OBNS .....ueeireiieeirii ittt [oesssinensnens 167,513,037 | 552,244,321 |.cconieenee. 701,056,102
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciieicei ettt [eesssinessinans 337,580,390 |.......ceuneee 374,484,973 |................ 488,017,204
13.6 Miscellaneous @pPlICALIONS ..............c.ceueuiuiieieieieeeteteececee ettt s s 0 20,670,503 13,310,835
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 1,687,301,823 2,676,101,085 3,443,923,413
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 96,960,708 125,102,421 112,460,767
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 300,661,808 (3,887,856) 67,168,020
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ................cccoveveveeccceren frevereennens (106,947,360)|............... (68,389,363)|...ccvnvnvne (140,152,271)
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (3,777,925) (181,837,161) (170,174,043)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (110,725,285) (250,226,524) (310,326,314)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. 113,839,073 |.oorieeenne 81,388,626 |............... 159,233,655
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt s s s seseseseasnannens |oesesesesnenenes 346,489,591 |....cocvvne 187,255,936 |......ccoenvne 187,255,936
19.2 End of period (Line 18 plus Line 19.1) 460,328,664 268,644,562 346,489,591
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Securities exchange bond proceeds (Line 12.1) ... [oreenienenns (168,824 ,463)|.............. (189,248,705) |.............. (295,064,617)
20.0002. Securities exchange bonds acquired (Line 13.1) ..o [oreeeienenns (168,824 ,463)|.............. (189,248,705) |.............. (295,064,617)
20.0003. Bank loan conversions (Line 12.1) ... (6,017,564)|.. ... (2,132,505) .. ... (3,264,277)
20.0004. Bank loan conversions (Line 13.1) ... ... (6,017,564)|.. ... (2,132,505) .. ... (3,264,277)
20.0005. Interest capitalization (Line 2) (11,926, 713)]..cvcvreene (12,781,380) [.....cocveveee (16,918,234)
20.0006. Interest capitalization (Line 13.1) .ottt [oeiesesseeesenas (11,926, 713)|....coovvvneee (12,781,380) |-..cvvcveeene (16,918,234)
20.0007. Return of capital (Line 12.5) ....... o (167,570) .. (351,670) |-cveveeiiees (433,171)
20.0008. Return of capital (Line 13.2) ....(957,219)/.. (1,487,503)|.. ... (1,816,797)
20.0009. Return of capital (Line 2) ..... ....(789,649)/.. ... (1,135,833)|.. ... (1,383,626)
20.0010. Transfer to GLIC Real Estate Holding, LLC (Line 12.3 (5,851,476)]...cvcveeiiiie 0 | 0




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

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

20.0011.
20.0012.
20.0013.
20.0014.
20.0015.

Transfer to
Reinsurance
Reinsurance
Reinsurance
Reinsurance

GLIC Real Estate Holding, LLC (Line 13.5)

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

treaty non-cash transaction Fidelity recapture (Line 7)

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

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

o

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

1160.527)|.
(372.320.428) .

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

5.1




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

1o INAUSEIEL TR ...t ettt et 0

2. Ordinary life INSUFANGE .........c.cuvvieieitetiiiiiictete ittt et bt ss s st ss s s b s st b b sssnses b s ssssnna eeseieienenanas 163,836,664 |............... 175,035,682 |................ 231,515,989

3. Ordinary individual BNNUILIES ...........ceiriiiiiriiieieieieeese sttt b et s e s s s s see et 526,734 | 1,285,550 | 1,473,975

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

5. Group lifE INSUMANCE .........ooveveeeeeeeeeeee et s e st e s e aessassns s seseseseasasanssenenenee e e ene s 7,295,746 |......ooeoe... 7,556,609 |.......coocevee. 7,689,493

6. GIOUD GNNUILIES .....vvevevieceeeeeeeeeete et eecseseeeeses e tetesses s esesssese s et esessesesasssssesesesesssn s esssssnsesesesnsnasesasasssesesesfensenseseseseseseaens 495,442 ... 993,641 |[..ovevevee 1,163,227

7o A G H = GIOUP oo e 226,090,729 |.......coouc 221,198,042 |......couc. 298,896,099

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

9. A H = OtNEI e s 1,6083,282,59% |............ 1,623,510,707 |............ 2,184,512,675
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (Lines 1 through 10) .........cccciiiiiiiiiiiiiieiiieieie it 2,001,527,911 |............ 2,029,580,231 |............ 2,725,251,458
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13, Subtotal (LINes 11 throUgh 12) .........cciuiiiiiiiiiiieiiiieie e e 2,001,527,911 |............ 2,029,580,231 |............ 2,725,251,458
14, DEPOSIt-LYPE CONIACES ......cvviiieieieiieieieieieieee ettt s s se e s s s esesesenesesssesens [oeneeneneeeeeaeaene 5,000,000 [.ooeriiieieieieeene 0 [ 0
15. Total (Lines 13 and 14) 2,006,527,911 2,029,580,231 2,725,251,458

DETAILS OF WRITE-INS

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




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

NOTES TO THE FINANCIAL STATEMENTS
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GENWORTH LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

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

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

NET INCOME

(1) Company state basis (Page 4, Line 35,
Columns 1 & 3) XXX XXX XXX $ 93,656,119 $ 281,251,368

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

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 93,656,119 § 281,251,368
SURPLUS
(5) Company state basis (Page 3, Line 38,

Columns 1 & 2) XXX XXX XXX $ 3,215,785,017 $ 3,073,206,338

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 3,215,785,017_ § 3,073,206,338

C. Accounting Policy

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

D. Going Concern

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

Note 2 - Accounting Changes and Corrections of Errors

Corrections of Errors

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

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

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

have a net impact on the Company’s surplus.

Note 3 - Business Combinations and Goodwill

None

Note 4 - Discontinued Operations

None

7.1



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

NOTES TO THE FINANCIAL STATEMENTS

Note 5 - Investments

D. Loan-Backed Securities

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

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

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

(4) All impaired securities (fair value is less than cost or amortized cost) for which an OTTI has not been recognized in

earnings as a realized loss (including securities with a recognized OTTI for non-interest related declines when a
non-recognized interest related impairment remains) as of September 30, 2023:

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ 5,320,297
2. 12 months or longer 208,208,383

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

1. Less than 12 months $ 218,590,621
2. 12 months or longer 1,227,614,757

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

None

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

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

H. Repurchase Agreements Transactions Accounted for as a Sale
None

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

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

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

None

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

7.2



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

NOTES TO THE FINANCIAL STATEMENTS

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

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

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

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

(1) The Company is a member of the Federal Home Loan Bank of Pittsburgh (“FHLB Pittsburgh”). Through its
membership, the Company had no outstanding funding agreements with FHLB Pittsburgh as of September 30,
2023. As of December 31, 2022, the amount of funding agreements issued to FHLB Pittsburgh was $50,000,000
which related to total liabilities of $50,034,353, of which $34,353 was accrued interest. The Company uses these
funds for liquidity management and asset-liability management in an investment spread strategy, consistent with its
other investment spread programs. The Company records the funds under SSAP No. 52, Deposit Type Contracts,
consistent with its accounting for other deposit type contracts. It is not part of the Company’s strategy to utilize
these funds for operations, and any funds obtained from the FHLB Pittsburgh for use in general operations would
be accounted for under SSAP No. 15, Debt and Holding Company Obligations, as borrowed money. The Company
currently has an internally calculated borrowing capacity of $1.2 billion, which is lower than the stated limit from
FHLB Pittsburgh.

(2) FHLB Capital Stock

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

a. Aggregate totals

1. As of September 30, 2023:

Membership Stock Total1(2+3) Generalzaccount Separate3accounts
(a) Membership stock — Class A $ —|$ —1$ —
(b) Membership stock — Class B 5,121,400 5,121,400 —
(c) Activity stock — — —
(d) Excess stock — — —
(e) Aggregate total (a+b+c+d) 5,121,400 5,121,400 —
(f) Actual or estimated borrowing capacity as
determined by the insurer 1,200,000,000 XXX XXX
2. As of December 31, 2022:
1 2 3
Membership Stock Total (2+3) General account | Separate accounts
(a) Membership stock — Class A $ —|$ —1$ —
(b) Membership stock — Class B 5,101,400 5,101,400 —
(c) Activity stock 2,000,000 2,000,000 —
(d) Excess stock — — —
(e) Aggregate total (a+b+c+d) 7,101,400 7,101,400 —
(f) Actual or estimated borrowing capacity as
determined by the insurer 1,300,000,000 XXX XXX
b. Membership stock (Class A and B) eligible and not eligible for redemption as of September 30, 2023:
Eligible for redemption
Membership 1 2 3 4 5 6
stock Current year |Not eligible for| Less than 6 6 months to | 1tolessthan | 3to 5 years
total redemption months less than 1 3 years
(2+3+4+5+6) year
1. Class A $ —1|$ —1|$ —1|% —|$ —1|$ —
2. Class B 5,121,400 5,121,400 — — — —
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(3) Collateral Pledged to FHLB

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

Fair value Carrying value

Aggregate total borrowing

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

2. Current year general account total
collateral pledged

3. Current year separate accounts
total collateral pledged

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

238,455,965 239,012,764

50,000,000

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

Amount borrowed at
time of maximum

Fair value Carrying value collateral
1. Current year total general and
separate accounts maximum
collateral pledged (Lines 2+3) $ 245444885(% 238,369,027 |$ 50,000,000
2. Current year general account
maximum collateral pledged 245,444,885 238,369,027 50,000,000
3. Current year separate accounts
maximum collateral pledged — — —
4. Prior year-end total general and
separate accounts maximum
collateral pledged 382,613,808 319,616,746 100,000,000
(4) Borrowing from FHLB
a. Amount pledged as of the reporting date:
1. As of September 30, 2023:
1 2 3 4
Total General Separate Funding agreements
(2+3) account accounts reserves established
(a) Debt $ —1$ —[$ — XXX
(b) Funding agreements — — —1|9$ —
(c) Other — — — XXX
(d) Aggregate total (a+b+c) |$ —1|% —1|$ —1|$ —
2. As of December 31, 2022:
1 2 3 4
Total General Separate Funding agreements
(2+3) account accounts reserves established
(a) Debt $ —|$ —13 — XXX
(b) Funding agreements 50,000,000 50,000,000 — 1% 50,034,353
(c) Other — — — XXX
(d) Aggregate total (atb+c) |$ 50,000,000 |$ 50,000,000 | $ — 1|9 50,034,353
b. Maximum amount during the reporting period ending September 30, 2023:
1 2 3
Total General account Separate
(2+3) accounts
1. Debt $ —|$ —|$ —
2. Funding agreements 50,000,000 50,000,000 —
3. Other — — —
4. Aggregate total (Lines 1+2+3) |$ 50,000,000 | $ 50,000,000 |$ —

c. FHLB — Prepayment obligations

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

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

Other Postretirement Benefit Plans

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

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

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

No significant change.

Note 14 - Liabilities, Contingencies and Assessments

On October 20, 2023, the Company was named as the defendant in a putative class action lawsuit in the United States
District Court for the Eastern District of Virginia captioned Martin Silverstein, on behalf of himself and all others similarly
situated v. Genworth Life Insurance Company. The complaint alleges that the Company subjected universal life
insurance policyholders to impermissible increases in cost of insurance charges, thereby breaching the underlying
contracts. The complaint seeks, among other things, monetary damages and reinstatement of any lapsed policies. The
Company intends to vigorously defend this action.

Starting in June 2023, various Genworth entities (including Genworth Financial, Inc., the Company and GLAIC) have
been named as defendants in certain of ten putative class action lawsuits in the United States District Courts for the
Eastern District of Virginia and the District of Massachusetts. These cases are captioned as follows: King v. Genworth
Financial, Inc.; Anastasio v. Genworth Financial, Inc. et al; Hauser v. Genworth Life Insurance Company; Smith v.
Genworth Financial, Inc.; Behrens v. Genworth Life Insurance Company; Hale et al v. Genworth Financial, Inc.; Burkett,
Jr. v. Genworth Life and Annuity Insurance Company; Manar v. Genworth Financial, Inc.; Kennedy v. Genworth
Financial, Inc.; and Bailey v. Genworth Financial, Inc. The actions relate to the data security events involving the
MOVEit file transfer system (“MOVEit Cybersecurity Incident’), which PBI Research Services (“PBI”), a third-party
vendor, uses in the performance of its services. Our life insurance companies use PBI to, among other things, satisfy
applicable regulatory obligations to search various databases to identify the deaths of insured persons under life
insurance policies, and to identify the deaths of long-term care insurance and annuity policies which can impact
premium payment obligations and benefit eligibility. Plaintiffs seek to represent various classes and subclasses of
Genworth long-term care insurance policyholders and agents whose data was accessed or potentially accessed by the
MOVEit Cybersecurity Incident, alleging that Genworth breached its purported duty to safeguard their sensitive data
from cybercriminals. The complaints assert claims for, inter alia, negligence, negligence per se, breach of contract,
unjust enrichment, and violations of various consumer protection and privacy statutes, and they seek, inter alia,
declaratory and injunctive relief, compensatory and punitive damages, restitution, attorneys’ fees and costs. On October
4, 2023, the Joint Panel on Multidistrict Litigation issued an order consolidating all actions relating to the MOVEit
Cybersecurity Incident before a single federal judge in the United States District Court for the District of Massachusetts.
Genworth intends to vigorously defend these actions.

On December 16, 2022, Blue Cross Blue Shield of Nebraska (“BCBSNE”) served an arbitration demand on the
Company in relation to BCBSNE'’s stated intent to recapture a block of LTC policies for which the risk was partly ceded
to the Company. In its arbitration demand, BCBSNE alleges that the Company breached the governing reinsurance
agreement by refusing to agree to transfer assets equal to the fair value of the liabilities being recaptured. BCBSNE
asserts it has satisfied all of its obligations under the reinsurance agreement and is seeking to recapture the ceded
block of reinsurance. BCBSNE seeks damages equal to the fair value of the recaptured liabilities, plus interest and
other damages, including attorneys’ fees and costs. The arbitration panel has been appointed and an organizational
meeting was held on August 30, 2023. The trial is scheduled for September and October 2024. The Company intends to
vigorously defend this arbitration proceeding.

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

Note 15 - Leases
No change.

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

No significant change.
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Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

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

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

For retained interests held in the form of securities, the underlying assets that are held by the securitization
trust have a principal amount outstanding of $17,486,803 as of September 30, 2023 and include commercial
mortgage loans that were originated by the Company. All of these commercial mortgage loans were
derecognized upon transfer to the securitization entity in a prior period. The carrying value and fair value of the
Company’s retained interest in these assets transferred were $11,202,582 and $14,204,099, respectively, as of
September 30, 2023. The fair value of these retained interests are developed primarily using Level 2 inputs
based on observable market prices for similar instruments. The risks associated with the Company’s retained
interest include losses due to default and prepayment on the underlying commercial mortgage loans. The
Company’s maximum exposure to loss is represented by its carrying value of these retained interests, as there
are no other implicit or explicit guarantees associated with the Company’s on-going interest in these
securitized assets.

C. Wash Sales
None

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

No significant change.

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

No significant change.

Note 20 - Fair Value Measurements

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

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

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

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

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

A. Fair Value Classifications

a. The following table sets forth the Company’s assets and liabilities that were measured at fair value as of
September 30, 2023:

Net asset value
Description for each class of asset or liability Level 1 Level 2 Level 3 (NAV) Total
a. | Assets at fair value
Bonds
Commercial mortgage-backed $ —1$ 1,006,809 | $ —|$ —1$ 1,006,809
Bank loans — — 3,186,059 — 3,186,059
Total bonds — 1,006,809 3,186,059 — 4,192,868
Preferred stock
Industrial and miscellaneous 4,958,000 26,663,200 — — 31,621,200
Total preferred stock 4,958,000 26,663,200 — — 31,621,200
Common stock
Industrial and miscellaneous 258,289,262 — 12,351,920 — 270,641,182
Total common stock 258,289,262 — 12,351,920 — 270,641,182
Cash equivalents
Money market mutual funds 561,304,061 — — — 561,304,061
Total cash equivalents 561,304,061 — — — 561,304,061
Separate account assets 3,377,773 — — — 3,377,773
Total assets at fair value/NAV $ 827,929,096 |$ 27,670,009 |$ 15,537,979 |$ —|$ 871,137,084
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The following table sets forth the Company’s assets and liabilities that were measured at fair value as of
December 31, 2022:

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

2. Level 3 Classifications

The following table presents additional information about assets and liabilities measured at fair value for which the
Company has utilized significant unobservable (Level 3) inputs to determine fair value as of September 30, 2023:

Total gains Total gains Ending
Beginning and (losses) | and (losses) balance as of
balance as of | Transfers | Transfers out | included in included in September

Description June 30, 2023 | into Level 3 of Level 3 net income surplus Purchases Issuances Sales Settlements 30, 2023

Assets:

Bank loans $ 8,412919|$ —|$ (4,718,729)| $ 120,044 | $ (803,658)| $ 176,666 | $ —1|$ (1,183), $ 3,186,059
Common stock 14,351,920 2,800 — — (2,800) — (2,000,000), — 12,351,920
Total Assets $ 22,764,839 |$ 2,800 | $ (4,718,729)| $ 120,044 | $ (806,458)| $ 176,666 | $ —|$ (2,001,183)| $ —|$ 15,537,979

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

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

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

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

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

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

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

3. Transfers Between Levels

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

. Valuation Techniques and Inputs

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

The valuation of interest rate swaps is determined using an income approach. The primary input into the valuation

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

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

C. Aggregate Fair Value of All Financial Instruments

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

Not
practicable
Type of financial Aggregate fair Net asset (Carrying
instrument value Admitted assets Level 1 Level 2 Level 3 (NAV) value)
Bonds $ 25,640,833,532 | $ 28,933,809,614 | $ —|$ 23,375,717,475 |$ 2,265,116,057 | $ — 1% —
Preferred and common
stocks 302,262,382 302,262,382 | 263,247,262 26,663,200 12,351,920 — —
Mortgage loans 4,138,811,555 4,620,256,314 — — 4,138,811,555 — —
Other invested assets 300,941,664 348,024,126 — 300,941,664 — — —
Short-term investments 4,996,900 5,000,000 — 4,996,900 — — —
Cash equivalents 561,304,061 561,304,061 | 561,304,061 — — — —
Separate account assets 8,168,875 8,168,875 8,168,875 — — — —
Derivative assets 11,811,661 6,566,140 — 11,811,661 — — —
Derivative liabilities 805,767,715 — 777,264,895 28,502,820 — —
The following table sets forth the Company’s financial instruments fair values, admitted amounts and level of fair value
amounts as of December 31, 2022:
Not
practicable
Type of financial Aggregate fair Net asset (Carrying
instrument value Admitted assets Level 1 Level 2 Level 3 (NAV) value)
Bonds $ 27,200,901,096 | $ 29,481,684,838 | $ —|$ 24,857,506,726 |$ 2,343,394,370 | $ —1$ —
Preferred and common
stocks 251,479,224 251,479,223 | 210,724,204 26,423,100 14,331,920 — —
Mortgage loans 4,259,078,029 4,730,966,709 — — 4,259,078,029 — —
Other invested assets 314,382,546 343,385,776 — 314,382,546 — — —
Cash equivalents 432,059,799 432,059,799 | 432,059,799 — —
Separate account assets 8,289,362 8,280,049 6,105,916 2,183,446 — — —
Derivative assets 18,988,367 7,289,940 — 18,988,367 — — —
Derivative liabilities 424,120,844 — 424,120,844 — — —

D. None

E. None

Note 21 - Other Items

C. Other Disclosures

Trust account

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

Note 22 - Events Subsequent

There were no material events that occurred subsequent to September 30, 2023. Subsequent events have been
considered through November 14, 2023, the date on which the statutory financial statements were issued.
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Note 23 - Reinsurance

On March 6, 2019, Scottish Re US Inc. (“Scottish Re”), a reinsurance company domiciled in Delaware, was ordered into
receivership for the purposes of rehabilitation by the Court of Chancery of the State of Delaware. On May 3, 2023, the
Receiver concluded that Scottish Re should be liquidated and expects to file a petition to liquidate within 45 days. On
July 13, 2023, the Receiver filed a Motion for Entry of a Liquidation and Injunction Order. On July 18, 2023, the Court
entered a Liquidation and Injunction Order. On August 9, 2023, the Company received notice that reinsurance
agreements with Scottish Re would terminate effective September 30, 2023. Accordingly, the Company recaptured the
policies previously ceded to Scottish Re in accordance with SSAP 61R, Life, Deposit-Type and Accident and Health
Reinsurance, by writing off balances through the accounts, exhibits and schedules in which they were originally
recorded. The Company wrote off assets and liabilities of $2,132,375 associated with the reinsurance and recorded an
increase in reserves of $131,316, resulting in a $2,263,691 pre-tax loss. However, this did not significantly impact the
Company’s capital position because nonadmitted balances totaling $2,648,210 were released through unassigned
surplus.

B. Uncollectible Reinsurance

1. The Company has written off in the current year reinsurance balances due from the companies listed below,
the amount of:  $2,132,375

That is reflected as:

a. Claims incurred $ 2,543,115
b. Claims adjustment expenses incurred $ —
c. Premiums earned $ (501,515)
d. Other $ 90,775
e. Company Amount
Scottish Re $ 2,132,375

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E.

Risk Sharing Provisions of the Affordable Care Act

None

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A

Reserves as of December 31, 2022, were $8,759,595,446 for the Company’s accident and health insurance line of
business. As of September 30, 2023, $1,707,376,394 has been paid for incurred claims and claim adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are now $6,880,368,196 as of
September 30, 2023. Therefore, there has been $171,850,856 of favorable prior year development from December 31,
2022 to September 30, 2023.

The net interest accumulated on reserves less claims and expenses attributable to insured events of prior years was
$177,882,913. Therefore, there has been $349,733,769 of favorable prior year development from December 31, 2022
to September 30, 2023, primarily related to favorable claim terminations mostly attributable to higher mortality,
favorable development on prior year LTC incurred but not reported claims and favorable experience on LTC pending
claims that did not become an active claim. Additionally, there were adjustments to claim and claim adjustment
expense reserves and incurred but not reported reserves as described below.

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

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

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

The coronavirus pandemic (“COVID-19”) significantly increased mortality on the Company’s most vulnerable claimants.
To account for this change in experience due to COVID-19, the Company adjusted the mortality assumption in its claim
reserves to reflect the risk of lower claim termination rates on remaining claims. As of September 30, 2023 and
December 31, 2022, the balance of incremental claim reserves associated with COVID-19 mortality was $70,425,733
and $93,364,913, respectively. The Company also experienced lower new claims incidence during COVID-19; however,
this is expected to be temporary. As a result, the Company strengthened its incurred but not reported claim reserves
during the height of COVID-19. As of September 30, 2023 and December 31, 2022, the balance of the incurred but not
reported claim reserves due to lower claims incidence was $24,102,628 and $44,858,525, respectively.

Note 26 - Intercompany Pooling Arrangements

None

Note 27 - Structured Settlements

None
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Note 28 - Health Care Receivables

None

Note 29 - Participating Policies

None

Note 30 - Premium Deficiency Reserves

None

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 - Separate Accounts

No significant change.

Note 36 - Loss/Claim Adjustment Expenses

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

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as requUIred Dy the MOGEI AGE? .........c.c.cvovceeueeeieeeeeceeee ettt et ee e aet et eses s ae e e e s en e s eaetesesenssseaesesesensnssaesesesanssssaesesesansnsssssesasansnseaesesanns 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). ........ 06/11/2020

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

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

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

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

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

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

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

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

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

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

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

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

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

]

]
]



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

GENERAL INTERROGATORIES

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

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

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

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

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

LOLHLee e

14.26 All Other 29,605,051 32,495,856

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. 940,383,315 ....973,700,547

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

If no, attach a description with this statement.

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

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

8.1



17.3
17.4

18.1
18.2

20.

21.

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

GENERAL INTERROGATORIES

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

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

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

Antares Capital Advisers, LLC ...
Churchill Asset Management

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

If no, list exceptions:
N/A

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

security is not available.

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

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

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

a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC

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

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

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

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

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

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

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

in its legal capacity as an NRSRO.

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

8.2

Yes [ X ]

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

Yes [ ]

No [ ]

No [ X ]

No [ X ]

No [ X ]



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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I = 4 T T o= T 1= SRS B
B Tt o oYL= T 1Y o o= o 1= B
1.13 COMMEICIAI MOTGAGES ...........vvvevieieieeee ettt ettt ettt s et et e et et e bt es e se s s s st e s e b e s e s e ssas s es et et et et esesess s st et esesesesesnasasasesasesesesen TR 4,620,256,314
1.14 Total Mortgages in GO0 SANGING .......c.c.evvreeeeeeeieeeceeteteeeeeeeaetetese s s saeae e s s s e sete s s s s assesesessssassesesassassssesesesnssansssssannans $ 4,620,256,314

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccovoriuruereieeeececee e eeceeae e $ 4,620,256,314

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 127.700 %
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 33.500 ‘%
Do you act as a custodian for health SAVINGS GCCOUNES? .............ccueveieieececee e ieeeeeceete e eee ettt ee s saeae s esenssaetetesesensssesesssesensssssesesesanssanaenas 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.cccccooeveeunne.e. Yes [ X] No[ ]

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
..... 00000 .....[..AA-3194128 .....|...04/01/2023 .. [Allied World Assurance Company Limited ...........cccocenene ..CAT/G; CAT/I . Certified.... reeeeeeeeeeneenes [eneenenn 80, 0170172028 .
..... 00000 .....[..AA-1127200 ......[...04/01/2023 .. [Lloyd's Underwriter Syndicate No. 1200 WSM . . . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....[..AA-1126510 . ..04/01/2023 .. |Lloyd's Underwriter Syndicate No. 0510 KLN . . |..CAT/G; CAT/I .|. .| AUTHOR | ZED/RECIPROCAL .
..... 00000 .....|..AA-1120096 ......[...04/01/2023 .. [Lloyd's Underwriter Syndicate No. 1880 TMK . . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....[..AA-1128623 ......[...04/01/2023 .. [Lloyd's Underwriter Syndicate No 2623 AFB ..CAT/G; CAT/I . AUTHOR | ZED/RECIPROCAL
..... 00000 .....[..AA-1128001 .....[...04/01/2023 .. [Lloyd's Underwriter Syndicate No 0623 AFB ..CAT/G; CAT/I . AUTHOR| ZED/REC| PROCAL
..... 00000 .....[..AA-1126004 . . .|Lloyd's Underwriter Syndicate No. 4444 CNP . . |..CAT/G; CAT/I .|. .| AUTHOR | ZED/RECIPROCAL .
..... 00000 .....|..AA-1126006 . . .|Lloyd's Underwriter Syndicate No. 4472 LIB . . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
L2113 ..13-5459190 .....| ...04/01/2023 .. [United States Fire Insurance Company ..CAT/G; CAT/I . Author ized
.. 16535 ... ..36-4233459 .....| ...04/01/2023 .. [Zurich American Insurance Company ..CAT/G; CAT/I . Authorized
..... 00000 .....[..AA-1128987 . . .|Lloyd's Underwriter Syndicate No. . . |..CAT/G; CAT/I .|. .| AUTHOR | ZED/RECIPROCAL .
..... 00000 .....[..AA-1120198 .....[... .|Lloyd's Underwriter Syndicate No. 1618 KII . . . |-.CAT/G; CAT/I .|. .| AUTHOR I ZED/RECIPROCAL .
..... 00000 .....[..AA-1120179 .....|...04/01/2023 .. [Lloyd's Underwriter Syndicate No. 2988 BRT . |-eeeeee. GBR........ |..CAT/G; CAT/I . AUTHOR | ZED/RECIPROCAL
......... GBR........ [..CAT/G; CAT/I . AUTHOR| ZED/REC| PROCAL

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




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

Current Year To Date - Allocated by States and Territories

States, Etc.

Life Contracts

Life Insurance
Premiums

Annuity
Considerations

Direct Business Only
4 5

Accident and
Health Insurance
Premiums,
Including Policy,
Membership

and Other Fees

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

1. Alabama ..o AL oo L s 2,294,537 21,687,883 23,982,420
2. AlASKA it AK o L 216,541 [ e 2,828,597 |.oooeieiiiinnnn 0 [ 3,045,138
3. Arizona ..... . AZ .36,041,008 |..
4. Arkansas .. .. AR ... 11,919,342 |..
5. California .. CA .. 219,381,377 |..
6. Colorado ...... .. CO .42,428,913 |..
7. Connecticut .. . CT .43,328,128 |..
8. Delaware ............. .. DE .10,027,116 |..
9. District of Columbia . . DC ...5,138,949 |..
10. Florida .. .. FL .. 128,248,284 |..
11.  Georgia .. GA ....57,585,219 |..
12.  Hawaii .. .. HI .11,903,953 |..
13. Idaho .... . ID ..6,974,485 |..
14. lllinois ... L IL .74,086,248 |..
15. Indiana . . IN .31,052,282 |..
16. lowa ..... LA 27,477,177 |..
17. Kansas . .. KS .19,410,052 |..
18, KENHUCKY ...oveieiiieeeeeeceee e KY 25,269,051
19, LOUISIANA ..eeveieeeeeiieiceie e LA 14,938,651
20. Maine ....... .10,308, 130 |..
21.  Maryland . .51,778,151 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA 54,478,002
23, MIChigan ..o M 39,852,066
24.  Minnesota . .. MN .60,438,643 |..
25.  Mississippi .. MS .. 8,659,155 |..
26, MISSOUM w.voveeeriieieieieeieie e 37,028, 146
27. MONtANA ...oveevenieeeneeieeeieeeesieeneeeneeeneeeene. MT i L e 71,782 e [ 4,272,008 [ 0 e 4,743,735
28. Nebraska .. .24,206,811 |..
29. Nevada........ . .10,979,596 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH 10,708, 151
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ 69,340, 132
32.  New Mexico . NM 0. ...9,652,221 |..
33. New York ..... 0. ...6,936,219 |..
34. North Carolina .. 0. .74,203,434 |..
35.  North Dakota 0. ..5,568,085 |..
36.  OhiO ............. 0. .66,300,118 |..
37. Oklahoma . 0. .13,988, 162 |..
38. Oregon......... 0. .19,725,702 |..
39. Pennsylvania ... 0. .95,474,971 |..
40. Rhode Island .... 0. ...7,310,771 |..
41.  South Carolina . 0. .37,502,509 |..
42.  South Dakota ... 0. .11,016,103 |..
43. Tennessee ... 0. .42,065,178 |..
44, Texas ....... 0. 109,346,397 |..
45. Utah ..... 0. ...7,703,311 |..
46. Vermont 0. .. 5,444,686 |..
47, VIFGINIA v 0 93,276,065
48.  Washington ........cccceerieueieieieieeeeee s 0 51,922,763
49.  West Virginia ..5,003,977 |..
50. Wisconsin .... . .34,386,064 |..
51, WYOMING .oovoveieeeieeieieeeeeeeieesieeseeeneeeenes. WY e Lo 382,351 [ o 3,686,456 [ 0 e 4,018,807
52.  American Samoa ........cccoceeerieneeieeneeeeeeens AS e Ne o166 | e e 0 f 4,166
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
L1 TR Y1) (o1 - | R 1,022,175
90. Reporting entity contributions for employee benefits
PIANS. oo XXX e oo o e [ [ [V
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX e e o e [ [ [V
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0, ) O R AN [V
93.  Premium or annuity considerations waived under
disability or other contract provisions....................feo..... XXX....... 129,298 |. .. 134,895,212 |..
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oceeoeeiiiiininis 0] L Y 0.
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX . 172,684,078 |............1,022,175 |..... 1,836,822,366 |........ccccocevevennnn 0 [ 2,010,528,619 |..
96.  Plus Reinsurance ASSUMEd............cceveerenenennnns oo XXX ...47,686,681 |.....cooveiieen 0 o 172,871,421 | 0 220,558,102 |..
97  Totals (All Business).... .220,370,759 |............1,022,175 |..... 2,009,693,787 |.....cccoveevrernenn 0 e 2,231,086,721 |..
98. Less Reinsurance Cede 194,612,551 441 . 313,952,860 |.....cocovervreriren. 0 e 509,060,852
99. Totals (All Business) less Reinsurance Ceded XXX 25,758,208 526,734 1,695,740,927 0 1,722,025,869 5,000,000
DETAILS OF WRITE-INS
58001. ..
58002. ..
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE ....veveviniieniieiiriei et XXX [ (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 0 0 0 0 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniiieeiiieicieeieseieseesesee e XXX [ (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer..............cccoveeeeeieeeieseees cerea 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 5

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

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

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

Genworth Financial, Inc.
Global Organizational Chart

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

Denotes Insurance Company

Genworth
Foundation 2
(VA) 20-3370235

Enact Foundation 2
(NC) 88-30300341

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

Genworth Insurance Genworth Holdings,

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

| 81.60%°

Genworth Financial

Genworth North
Enact Holdings, Inc.

Lniamohoa% America Corporation
oldings, (WA) 91-1277112 o
(DE) 55-0848642 46-1579166
%3 1
99.9876% 99.9999% 99.99%°
Genworth i HGI Annuity i ifi
Genworth Seguros . . Genworth A s Genworth Life ! United Pacific Genworth Capital
| >€9 Genw_orﬂj Fl_nancla\ Servicios, S. de Financial Insurance Serw'ce Structured Settlement Financial India P
de Creditoala s Brokerage
o Asia Limited Agency, Inc. Company (DE) Corporation (DE) Company (FL) i imi "
Vivienda, S.A. de (Hong Kone) RL deC.v. (VA) 54-1304309 04-3193403 o, Private Limited Corporation (WA) Enact Mortgage 4
C.V. (Mexico) (Mexico) 91-6027719 23-2571379 (Indiia) 91-1143830 Holdings, LLC Genworth Financial
. Mauritius Holdings
(NC) ot i
Co(eScouT Carescout, LLC 56-0255474 Limited (Mauritius)
Holdings, Inc. DE
Genworth (Shanghai) 920164426 04-3401260
Health Consulting
Services Company
Limited
(Shanghai P. R. China) E Enact Morigage Enact Financial
i nact Mortgage § i
Genworth Life and GLIC Real Estate Genworth Reimsuror?ceg Enoct Financial Insurance Assurance
Annuity Insurance - Annuity Service GFCM LLC " Services, Inc. (DE) Corporation (NC) c fion (NC
Holding, LLC (DE) , DE Corporation (NC) R orporation (NC)
Company (VA) 263566147 Corporation (DE) (DE) o1 49301 32-0098109 31-0985858 561775870
54-0283385 46-4037534 26-0070983 -
o Enact Mortgage Enact Re Ltd.
34.5% 65.5% Services, LLC (NC) (Bermuda)
Genworth Life 02:0731589 76:1702629
Insurance
Company of New
York (NY)
22-2882416
Enact Mortgage
ior\jestow? eiver Lok Sponsored Captive MOI;UCmCeTr:(\;-GHe Insurance
ssignmen iver Lake Insurance River Lake . GNWLAAC Re, Inc. (NC) e Corporation of
Company, Inc. Company VI (DE) Insurance Assigned Real Estate Newco Mayflower GLICNY Real 62-1819880 (DC) Norih Garoling NC)
VA 26-3709693 Company X (VT) Settlement, Inc. Holding, LLC Properties, Inc. Assignment Estate Holding, 82-4894729 560729821
541215126 o336 (VA 54-1446519 (DE} (VA) 36- Corporation (NY) LLC (DE) -
3919178 13-3627179 74-3128556
20-2528615
[ |

Monument Lane Monument Lane

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

shares are owned by individual investors or insurance companies.

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

Remainder owned by Joint Venture partners.

°.01% owned by Genworth Holdings, Inc.

~9% investment vehicles managed by Bayview Asset Management, LLC;
Remainder publicly owned.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

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

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

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

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

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

0001823529 .. [NASDAQ
0001823529 .. | NASDAQ

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

Genworth Financial International Holdings,

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

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

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

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

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

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

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

GFOM LLC oo
GLIC Real Estate Holding, LLC

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

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

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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

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

..| Genworth Financial, Inc.

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

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

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

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

.| 23-2571379 ..

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

Newco Properties, Inc.

River Lake Insurance Company VI

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

. |Monument Lane PCC, Inc. .

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

Monument Lane PCC, Inc. .

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

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

Ownership..
Ownership

OWNErship..ccoeeeeeeeeeeeeeeee e

OWNErship..coeeeeeeeeeeeeeeeee e

Ownership
Ownership

ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee

..4.100.000 ...
.100.000 ...

.100.000 ...

.100.000 ...

.100.000 ...
.100.000 ...

.100.000 ...

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

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

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

Genwor th Financial, Inc.

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




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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Bar Code:

T OO A T
70 0 2 5 2 0 2 § 4 9 0 0
T OO E A AR
70 0 2 5 2 0 2 § 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
70 0 2 5 2 0 2 8§ 4 4 5 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
70 0 2 5§ 2 0 2 8§ 4 4 7 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
70 0 2 5 2 0 2 8§ 4 4 8 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
70 0 2 5§ 2 0 2 8§ 4 4 9 0 0 0 0 8

0
0
0

[
[
[
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Miscellaneous receivables ........cooooooooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees oo 12,464,968 |......ccoevvees 382,223 | 12,082,745 |.coooveie, 9,848,807
2505.  State tax receivable ... o 1,674,517 oo o 1,674,517 | 1,611,215
2597. Summary of remaining write-ins for Line 25 from overflow page 14,139,485 382,223 13,757,262 11,460,022

15




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

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 4,730,966,709 |............ 4,497,570,204
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...700,681,102
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 4,620,256,314 4,730,966,709
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 2,688,198,251 |........... 2,295,845,359
2. Cost of acquired:
2.1 Actual cost at time of acquisition 58,179,440 .... 66,228,540
2.2 Additional investment made after acquisition ... 285,252,426
3. Capitalized deferred interest and other
4. Accrual of discount 319,245
5. Unrealized valuation increase (decrease) .... 11,090,870
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation .902,319 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized 8,055,500 |..ccveuerriienne 193,696
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 3,063,297,494 |........... 2,688,198,251
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13. Statement value at end of current period (Line 11 minus Line 12) 3,063,297,494 2,688,198,251
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I .............cocueveveiieieueieieiieeeie e esesesssnans [roeeeeenas 30,643,942,325 |.......... 31,818,900,889
2. Cost of bonds and stocks acquired 1,369,934,355 |........... 2,558,603,197
3. Accrual of discount 57,822,941 |.......c......... 76,318,405
4. Unrealized valuation increase (decrease) 84,505,853 (52,215,2835)
5. Total gain (loss) on disposals ..(33,723,039)|... ...(63,411,953)
6. Deduct consideration for bonds and stocks disposed of 1,919,284,080 |........... 3,660,870,724
7. Deduct amortization of premium ....22,002,650
8. Total foreign exchange change in book/adjusted carrying value .... (8,353,603)
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 30,177,258 474 30,643,923,590
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all 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 ()t bbbttt [ 12,712,552,055 |.............. 164,156,156 |................ 256,359,509 |......ccoeeune 86,179,822 |.......... 12,741,477,762 |.......... 12,712,552,055 |.......... 12,706,528,524 |.......... 12,890,646,063
2 Y [ - SO SO SRR TP RUSRR 14,595,731,143 |.....coconv 217,054,240 |................ 173,657,564 |................ (72,381,682)|.......... 14,696,175,256 |.......... 14,595,731,143 |.......... 14,566,746,137 |.......... 14,670,211,202
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 1,404,647,545 |................ 32,037,255 |..cooeeeene 52,578,940 |...cccvrveneee. (2,792,445)|............ 1,572,468,837 |............ 1,404,647,545 |........... 1,381,313,415 |............ 1,630,555, 151
L Y (@2 - PP SRUT TR URRSSTRTTY NSRRI 246,237,219 | 4,446,116 |ccrirrinee 5,416,119 | 4,388,835 |.......ccceue 298,942,597 |..covvviinne 246,237,219 |...cooonee. 249,656,051 |................ 261,503,794
5. NAIC B () ittt ettt b et be s [rr e 27,460,606 |............cconc.... 354,805 |....cccovieeunene 2,707,872 |.oeeicne (86,692)|......ccccuveene 17,877,020 |..cocvnee. 27,460,606 |................. 25,020,847 |.ceeereeneee 17,458,876
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 10, 126,207 24,167 72,120 (533,614) 12,246,111 10,126,207 9,544,640 11,309,752
7. Total Bonds 28,996,754,775 418,072,739 490,792,124 14,774,224 29,339, 187,583 28,996,754,775 28,938,809,614 29,481,684,838
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 [0 (1
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 32,166,100 |...oveeeceeeiccicieene [V 5,000,000 |..coeveriiriiciiieinns 5,100 |ocririnee 32,115,300 |oecvevvineee 32,166,100 |..ooveiennnne 27,171,200 |.cocovvvennee 36,038, 100
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 4,400,000 |....coovieerieiriieirieiens [0 [V 50,000 |.oeeeeeririnnee 4,100,000 |.ececveereennee 4,400,000 |.cocvreriennee 4,450,000 |.oocereriennee 3,875,000
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (L RN
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [V 1,244,000 .o [0 (1
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 2,800 0 0 (2,800) 0 2,800 0
14, Total Preferred StOCK ..o 36,568,900 0 5,000,000 52,300 37,459,300 36,568,900 31,621,200 39,913,100
15. Total Bonds and Preferred Stock 29,033,323,675 418,072,739 495,792,124 14,826,524 29,376,646,883 29,033,323,675 28,970,430,814 29,521,597,938
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ .o 5,000,000 ; NAIC3 $ ooovvveeeceeeeeee 0 NAIC4 $ i 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 5,000,000 XXX 5,000,000 66,806 54,113
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiuiiiiiiieieeeeee ettt st sse e e e neeaeeneen [eeeesiae s s [V R

2. Cost of short-term investments acquired

3. ACCTUAN OF GISCOUNL ...ttt ettt ee s eseeeeee e eseseeeeeeseseseseseeeeeaeseseeeeee e e s eseeeeee e s e s eseeee 22 s eaeseeee s e s e sesesee e s e ansesesesesssanansees [esnssaciessesensacacseeannas [V R

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

5. Total gain (loss) on disposals

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

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

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

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

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ........c.ccuiiiiiieireuetiisiiisesesesessssssssesesessssssssssesesesssssssesessssssssesesesssssssssesass  sbesssssssssesann 6,950,940
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..ottt s e s e s e e st e st et et e st et et et et et et et eeane Sabeabeassassassasesresaeseesreans
Unrealized Valuation INCrEASE/(HECTEASE) ........c..iuiiiieuieiet ettt e et e s e e st e s e e s e e st eaeea s e st ea e ea e e s e e et e st e a e e e s e e e e st e st e st es b e st et et et et et e e eees obeabeaseasessesseasearesrnaanareas
SEST Y N e (0B To WIS £ 4 =T (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........cuiveviieiieieiteteiet sttt te et eese st etsesss s e bbbt ses s e b st ssseseses e s s ssse s s e bbb s e s es e bbb s e ses b es s essn et et e b sessnsnsntes febebesssseanees (3,402,000)
Considerations received/(Paid) ON tEIMINALIONS .............cccueiiiiiieieieieiiiee ettt ettt et s s s s et ese s s s s s ese s s s s sssesesesssssnsesese s ssssssesesesssssnsnsnsenans | fatstsesesisnenes (3,402,000)
N840 17251 o PP P PP PTTOS

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

Total foreign exchange change in BOOK/AJJUSLE CAITYING VAIUE ..........c.covuiveriiiiirieiiereisiieesctetetss sttt s et st ss s bbbt st bbb s sn st ebesesessnsnseses besntstssessesesnenes (644,600)
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-6+T+849) .......cccccuriiuiuireiiiieicieieieiieeesese st s et sssesesesens ebessestsssiesanns 6,306,340
Deduct NONAAMITIEA @SSELS ..........iiiiiii bbb bbb b s b s b e e b e e E e s h e e b e e b e e E e e h e e R e e E e e R e R e e RS e R e R e R R e R e R R e e s AReeEeeEeeeeeae e

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc..ia ittt ettt et e e et e s st e e st e e e e se e s e enseeseeeaeeeseeeseeaseenseans Saeesssessseassesseeaaassaeeaaeanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccociiiiiiiiiis e
3.12 Section 1, COIUMN 15, PrIOT YEA .....cciuiiiiieiieit ettt res eesbeesbe e et e s e s s e s seess eessasssessaessaeesaessbessbesareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ..........cccceeiiiiiiiiiis e
o S T=Yor fo g g TR OFo (00 T T T oy To T Y= PN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeieiiiiiiiis i
3.22 Section 1, Column 17, Prior YEAr .........cc.o...quum ......... g ........ g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AGJUSTMENTS .......tiiiiiiiiiii ittt reen e eseesae s s e e s b e e sh e e s b e e s b e st e ae £ebeeabesaessaesshesshe e sh e e sbeesbe Sesneesaeeaesaesaaeasaesaaesanens
Subtotal (Line 3.1 minus Line 3.2)

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

Less:

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

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ittt ettt e e e e e sbeesbeesseanesesssassaessaessreas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiiiiiiiiitieitieiteete et res cheeibeese e s e s e e b e s b e s b s ae s hesbeeasanssaasssessaassaeesneas

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

5.1 Total gain (loss) recognized fOr tErMINALIONS IN PIIOT VAT ........eiiuiiitiiiii ittt ettt ettt she e bt e ebeesb e e bt e bt ea bt embeeas e sheeSh e e eb e e eb e e b e e m bt embeaabeen Sesmeeaeeaesaaesaaeeaaesseesnnans
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PrIOT YEAT ..ottt ettt et e st e st eas Seaeeaesae s e e s e e saaesaaeeneens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ottt et e e e st e e s e e e st e b e e naeans Sheessaeeseesseesaeesaeesaeeaeenes

Deduct total nonadmitted amounts
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

NONE

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

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

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......iuiiitiiiieeieiee ettt eeee sttt ses et ees et es et es e ees s ee s ees e ees s ens e ees s ens e ns e ensesens et e s e b st s ensebenns fessebsastesantes 6,306,340

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

TOtAl (LINE 1 PIUS LINE 2) ..ottt ettt s e e s et seses et essasssa s s sesesesessssnsnensnsneneesnss e 6,306,340
Part D, SECHON 1, COIUMN B ...ttt e s e s 2 s s s a2 e s s e s s s s s s s s s ses e s s s s es et essnsensnsenne fessetssntesntes 6,566, 140

Part D, SECHON 1, COIUMN 7 ...ttt s e a2 s s e s s s n e s s e s e s e s e s et s s s ns et ns et ensesnse tebessiessiesneas (259,800)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiii ittt st sttt ettt st sieesbeesbe e e eniesnnesnees e 0

Fair Value Check

Part A, Section 1, Column 16 (793,956,053)

(o=l S TR Y=Tod 1 1) o B N @70 11 11 s e TSR

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt sa st eseseas s s s sssesesesesssnnsnssenenesennensnees e (793,956,053)
Part D, SECHON 1, COIUMN O ......iiiiiiiiiiie ettt s s s e s s e s s s s st n s s ensesnsess febseebsecases 11,811,661

Part D, SECHON 1, COIUMN 10 ..ottt e et e a2 e e s s s e s e s s e s es s e s e s s esesnsenas fessstesaniaes (805,767,714)

Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiiie ittt sttt st s b et s e e e sbeese e e ennesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 .....iuiuiiiieieeieeie ettt ss st sse ettt 8 828288 s bbb bbb s st enies esbensensensenns 191,863,945
Part B, SeCtion 1, COIUMN 20 ........ocoiiiiiiiiiiiei bbb bbb bbb bbb bbbt aee eabeeabee et
Part D, SECHON 1, COIUMN 12 ...ttt eesessessenseins 191,863,945
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiiiee et nenenens s 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cvcueueuiiieieieieteeeeeeee ettt eaeass s s s e s sessssnnas [ereeeeseeeennens 432,059,799 |..oienne 271,731,543
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 2,187,291,39% |............ 3,352,246,612
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 2,058,047,134 |............ 3,191,918,356
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiriiiererereeeeeeeeeeieieeseeeeeesesens [eeeeeeeeeeenens 561,304,061 |.....cccoconv 432,059,799
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 561,304,061 432,059,799
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

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

NONE

Schedule A - Part 3 - Real Estate Disposed

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

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 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

901002268 .... Owings Mills ... . 09/05/2023 .. ... 6.050 |.. ....8,500,000 |... ...0].. .. 13,500,000

901002269 ... White Marsh .08/17/2023 .. ... 6.000 |.. .. 21,500,000 |... ..0].. .. 32,000,000

901002273 ... . 09/14/2023 .. ... 6.000 |.. 13,000,000 |.... ...0]..

901002281 .. Bradenton . 09/29/2023 .. .. 6.080 |.. 11,900,000 |... ...0].. ..
0599999 Mortgages in good standlng Commercial mortgages-all other 54,900,000 0 105,675,000
0899999. Total Mortgages in good standing 54,900,000 0 105,675,000
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 - Totals

105,675,000

54,900,000 0
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 10 1" 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

Accrued Valuation Temporary Deferred i Exchange Accrued Gain Gain Gain

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

000004306 . .. | AUSTIN . .09/05/2001 .. 5,062,564 |. 0 0 . 0. 5,062,564 0 .0
000005308 . . | GOLETA . 08/08/2003 .. .73,829 |. 0 0 .0 0 0 0
000005379 .... LAKELAND . 08/20/2003 ....38,217 |.... 0. 0. 0. 0 0. ...0
000005402 .... MUSKEGON .. 10/07/2003 ...1,459,737 |.... 0. 0. 0. 0 0. .0
100000636 ... KUTZTOWN . 08/28/2006 0. 0. 0. 0 0. ...0
100000637 ... BETHLEHEM 09/15/2006 0. 0. 0. 0 . 0. .0
100000638 ... MOUNT POCONO .. 08/28/2006 . 0. 0. 0. 0 ....35,937 |. 0. ...0
901000466 ... HAUPPAUGE 12/20/2012 16,297,707 |.... 0. 0. 0. 0 s 16,297,707 |. 0. .0
901000633 .... SEATTLE ... 09/11/2013 0. 0. 0. U IO 4,975,341 |. 0. ...0
901000854 ......coeeeiiiiiinn Oceanside ........oooeeeeeeieiiiiiiiinnnn, 01/08/2015 .....]|......07/03/2023 .....[.......... 3,894,838 0 0 [ [ 3,804,838 |.......... 3,804,838 [.........uuneennenee 0 0
0199999. Mortgages closed by repayment 31,952,539 0 0 0 0 31,952,539 31,952,539 0 0
000003508 ... LOUISVILLE .vvvvvvviiivnnnnnnnnnnnnnnnnnnnns feovevvvennneeeen K i s s s 09/07/1999 ....32,290 |.... 0. 0. 0. 0 ....32,290 |. 0. .0
000003764 ... WESTLAKE VILLAGE .......evvvvvvvvnnnnnnnnns foevvvvnnvnnnnnnns Chuveiiiiiiiiiiiis e s 06/07/2000 ... 70,850 |.... 0. 0 0 0 ... 70,850 |. 0. ...0
000004311 ... REDWOOD CITY e feeeeeeeeeeeeeeen Cheneiiiiiiiiis oo s 08/30/2001 ....80,915 |.... 0. 0. 0. 0 ....80,915 |. 0. .0
000004482 . .. |DESTIN ... .03/01/2002 .. 127,902 |. 0 0 .0 0 127,902 |. 0 0
000004507 . . | TORRANCE . .03/25/2002 .. 428,434 |. 0 0 .0 0 428,434 |. 0 0
000004708 ... BOYNTON BEACH . 09/13/2002 ...33,151 ... 0. .01, .01, 0. ...33,151 |. .01, ...0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

000004734 ... HENDERSON 09/25/2002 ....30,302 |.... 0. 0. 0. 0 ....30,302 |. 0. ...0
000004804 ... ANAHEIM ... 11/07/2002 ....25,450 |.... 0. 0. 0. 0. .. 25,450 |. 0. ...0
000004822 .... FOREST PARK . 10/31/2002 ....15,266 |.... 0. 0. 0. 0 ... 15,266 |. 0. ...0
000004834 . .. | SAN JOSE .. 11/01/2002 .. .29,519 |. 0 0 .0 0 29,519 |. 0 0
000005515 . .. | FARMINGDALE .11/13/2003 .. .34,320 | 0 0 .0 0 .34,320 |. 0 0
000005579 . . | SAN RAFAEL .. .01/20/2004 .. .28,242 | 0 0 .0 0 28,242 |. 0 0
000005638 ... SACRAMENTO .. 02/27/2004 N P VA ) 0. 0. 0. 0 LG12,121 0. ...0
000005645 ... 10/14/2004 ....19,504 |.... 0. 0. 0. 0. ....79,504 |. 0. ...0
000005678 ... 04/12/2004 ....40,441 |.... 0. 0. 0. 0 ....40,441 . 0. ...0
000005691 ... 07/06/2004 L A78,771 .. 0. 0. 0. 0. L A78,771 . 0. ...0
000005701 ... SANTA CLARITA . 06/09/2004 ....32,89 |.... 0. 0. 0. 0 ....32,890 |. 0. ...0
000005723 .... MCMURRAY 11/19/2004 ....83,335 [.... 0. 0. 0. 0. ....83,335 |. 0. ...0
000005727 ... WINTER HAVEN .. 06/04/2004 ....29,403 |.... 0. 0. 0. 0 ....29,403 |. 0. ...0
000005756 ... ELK GROVE ... 01/04/2006 L..41,765 |.... 0. 0. 0. 0. ....41,765 |. 0. ...0
000005802 . .. | NORTHPORT .07/20/2004 .. .59,222 |. 0 0 .0 0 .59,222 |. 0 0
000005852 . .. | STOCKTON .. .09/30/2004 .. .36,587 | 0 0 .0 0 .36,587 |. 0 0
000005853 . . | SALT LAKE CITY 08/17/2004 .. 11,998 |. 0 0 .0 0 11,998 |. 0 0
000005858 ... ONTARIO 12/10/2004 ....29,004 |.... 0. 0. 0. 0. ....29,004 |. 0. ...0
000005880 ... PORT ORANGE ... 09/28/2004 ....31,840 [.... 0. 0. 0. 0 ....31,840 |. 0. ...0
000005915 ... CANANDAIGUA ... 11/18/2004 ....32,666 |.... 0. 0. 0. 0. ....32,666 |. 0. ...0
000005927 ... NORTH LAS VEGAS . 11/11/2004 ....40,236 |.... 0. 0. 0. 0 ....40,236 |. 0. ...0
000005941 .... MACEDONIA 12/27/2004 ...37,262 |.... 0. 0. 0. 0. ....37,262 |. . 0. ...0
000005942 .... .. |UPLAND ... 11/15/2005 0. 0. 0. 0 458,428 |. .. 458,428 |... 0. ...0
000005982 .... . | WOODBURY .. 12/27/2004 165,543 |.... 0. 0. 0. 0. 165,543 |. 0. ...0
000005988 ... LOS ANGELES 04/25/2005 ....96,015 [.... 0. 0. 0. 0 ....96,015 . 0. ...0
000006004 . .. | INCLINE VILLAGE . .02/09/2005 .. 47,179 ). 0 0 .0 0 47,179 | 0 0
000006029 . .. | READING ... 01/09/2006 .. 0 0 .0 0 0 0
000006061 . .. | NEWTONN .03/16/2005 .. 0 0 .0 0 0 0
000006077 . .. | TEQUESTA . .04/20/2005 .. 0 0 .0 0 0 0
000006088 . . | LINCOLN .04/18/2005 .. 0 0 .0 0 0 0
000006128 ... LINCOLN ... 10/02/2006 0. 0. 0. 0 0. ...0
000006197 ... VICTORVILLE 09/28/2005 0. 0. 0. 0. 0. ...0
000006211 ... HARRISON TOWNSHIP .. 08/01/2005 0. 0. 0. 0 0. ...0
000006215 ... FREDERICK ... 08/03/2005 0. 0. 0. 0. 0. ...0
000006232 .... VALENCIA ... 07/22/2005 0. 0. 0. 0 0. ...0
000006271 ... ANN ARBOR ... 07/21/2005 0. 0. 0. 0. 0. ...0
000006332 . .. | STUDIO CITY . .07/19/2005 .. 0 0 .0 0 0 0
000006348 . .. | BEDFORD ... .08/26/2005 .. 0 0 .0 0 0 0
000006447 . .. |RIVERVIEW 12/12/2005 .. 0 0 .0 0 0 0
000006479 . .. | PHILADELPHIA .05/22/2006 .. 0 0 .0 0 0 0
000006518 . . | BEAVERTON 12/12/2005 .. 0 0 .0 0 0 0
000006525 ... 11/01/2007 0. 0. 0. 0. 0. ...0
000006549 ... HOUSTON 01/31/2006 0. 0. 0. 0 0. ...0
000006567 ... BOYNTON BEACH . 02/06/2006 0. 0. 0. 0. 0. ...0
100000209 ... HARLEYSVILLE .. 11/21/2006 0. 0. 0. 0 0. ...0
100000310 ... 05/19/2006 0. 0. 0. 0. . . 0. ...0
100000316 .... 05/22/2006 0. 0. 0. 0 .. 138,967 |... 0. ...0
100000329 ... SOMERVILLE .. 01/11/2008 0. 0. 0. 0. 0. ...0
100000378 .... KINGWOOD .. 05/26/2006 ....26,528 |.... 0. 0. 0. 0 ....26,528 |. 0. ...0
100000421 . . |NORCO ... .. 06/28/2006 .. 42,679 |. 0 0 .0 0 42,679 |. 0 0
100000450 ... Salt Lake City ..... 08/30/2007 evvuferereennnnns vriiieeeees |t 210,368 |.... 0. .0, .0 L0 210,368 |. 0. ...0
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100000451 ... SALT LAKE CITY .. 06/29/2006 ....84.913 [.... 0. 0. 0. 0 ...84,913 [ 0. ...0
100000471 ... 06/30/2006 .. 374,33 |.... 0. 0. 0. 0. 0. ...0
100000528 ... CHAPEL HILL 05/09/2007 ...25,845 [.... 0. 0. 0. 0 0. ...0
100000534 . .. | DEKALB . ... 10/31/2007 .. 0 0 .0 0 0 0
100000598 . .. | EAGAN ... 08/01/2006 .. 0 0 .0 0 0 0
100000639 . . | LACEY .. ...12/21/2006 .. 0 0 .0 0 0 0
100000641 .... LEAGUE CITY ... 06/18/2007 0. 0. 0. 0 0. ...0
100000659 ... LAS VEGAS ... 10/03/2006 0. 0. 0. 0. 0. ...0
100000683 .... LA JOLLA .... 10/02/2006 0. 0. 0. 0 0. ...0
100000690 ... HAUPPAUGE ... 11/29/2006 0. 0. 0. 0. 0. ...0
100000721 .... CHESAPEAKE .. 12/12/2006 0. 0. 0. 0 0. ...0
100000738 .... FAIRLESS HILLS .. 01/08/2007 0. 0. 0. 0. 0. ...0
100000789 .... SAN JOSE 01/30/2007 0. 0. 0. 0 0. ...0
100000797 ... PHILADELPHIA .. 10/15/2007 0. 0. 0. 0. 0. ...0
100000802 . .. | COLUMBUS .. .03/02/2007 .. 0 0 .0 0 0 0
100000891 . .. | LINCOLN .08/15/2007 .. 0 0 .0 0 0 0
100000919 . . | CLIFTON .. 02/01/2007 .. 0 0 .0 0 0 0
100000956 ... DANVILLE . 03/06/2007 0. 0. 0. 0. 0. ...0
100000991 ... ROUND ROCK 04/13/2007 0. 0. 0. 0 0. ...0
100001107 .... THOUSAND OAKS ... 07/24/2007 0. 0. 0. 0. 0. ...0
100001126 .... AKRON ... 04/15/2008 0. 0. 0. 0 0. ...0
100001297 ... CARSON . 10/04/2007 0. 0. 0. 0. 0. ...0
100001311 ... MIDLOTHIAN .. 10/22/2007 0. 0. 0. 0 0. ...0
100001362 ... CLEMSON 06/26/2008 0. 0. 0. 0. 0. ...0
100001384 ... EVERETT 01/11/2008 0. 0. 0. 0 0. ...0
100001394 . .. | VIRGINIA BEACH 12/27/2007 .. 0 0 .0 0 0 0
100001421 . .. | SCOTTSDALE .. .12/14/2007 .. 0 0 .0 0 0 0
100001425 . .. | BILLERICA .02/25/2008 .. 0 0 .0 0 0 0
110001145 . .. |LINDON . .02/15/2008 .. 0 0 .0 0 0 0
110001218 . .. | CARLSBAD .. .02/15/2008 .. 0 0 .0 0 0 0
300005390 ... .. [GLENVIEW .... 11/18/2003 0. 0. 0. 0 0. ...0
300005594 .... .. | BOLINGBROOK . 12/31/2003 0. 0. 0. 0. 0. ...0
300005917 ... . | SMITHTON ... 12/06/2004 0. 0. 0. 0 0. ...0
900000091 ... CHARLOTTE ... 10/31/2008 0. 0. 0. 0. 0. ...0
901000230 ... LOUISBURG ... 02/07/2011 0. 0. 0. 0 0. ...0
901000233 .... .. | MANDEVILLE 02/28/2011 0. 0. 0. 0. 0. ...0
901000245 . .. [ CORTE MADERA .03/31/2011 .. 0 0 .0 0 0 0
901000246 . .. | HOUSTON ... .05/08/2011 .. 0 0 .0 0 0 0
901000252 . .. | GAITHERSBURG .06/29/2011 .. 0 0 .0 0 0 0
901000261 . .. | PINELLAS PARK . ... 06/09/2011 .. 0 0 .0 0 0 0
901000267 . . | SALT LAKE CITY .. 0671072011 .. 0 0 .0 0 0 0
901000269 ... MIDDLESEX 10/31/2011 0. 0. 0. 0. 0. ...0
901000287 ... RICHBORO .. 01/23/2012 0. 0. 0. 0 0. ...0
901000289 ... ARCADIA ... 10/17/2011 0. 0. 0. 0. 0. ...0
901000293 .... .. [SHALLOTTE ... 12/27/2011 0. 0. 0. 0 0. ...0
901000300 ... . |LOUISVILLE .. 11/01/2011 0. 0. 0. 0. 0. ...0
901000310 ... LOS ANGELES 12/20/2011 0. 0. 0. 0 0. ...0
901000326 ... LAKEWAY 03/01/2012 0. 0. 0. 0. . . 0. ...0
901000328 ... 07/05/2012 0. 0. 0. 0 .. 114,046 |... 0. ...0
901000330 . . .02/27/2012 .. 0 0 .0 0 0 0
901000338 ... FREDERICK ... 04/02/2012 0. .0, .0 0. 0. ...0
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901000349 .... .. [ WASHINGTON .. 06/07/2012 532,759 ... 0. 0. 0. 0 0. ...0
901000350 ... .. | WASHINGTON .. 06/07/2012 ..o fovveiiinnins veeeeeeees Jeeeieeeees 6,398 |.... 0. 0. 0. 0. 0. ...0
901000359 .... .. [MOUNTAIN VIEW . 02/28/2013 ... 61,083 [.... 0. 0. 0. 0 0. ...0
901000363 . .. | STUDIO CITY ... 06/01/2012 .. .22,805 | 0 0 .0 0 0 0
901000380 . .. | PALM BEACH GARDENS 11/728/2012 .. 0 0 .0 0 0 0
901000382 . . | PALM BEACH GARDENS 11/01/2013 .. 0 0 .0 0 0 0
901000386 ... ROSEMOUNT 08/29/2012 0. 0. 0. 0 0. ...0
901000392 .... .. |PORTLAND ... 09/21/2012 0. 0. 0. 0. 0. ...0
901000403 .... . |LA MIRADA ... 08/01/2012 0. 0. 0. 0 0. ...0
901000404 ... RANCHO CUCAMONGA ... 09/04/2012 0. 0. 0. 0. 0. ...0
901000408 ... PHILADELPHIA 10/04/2012 0. 0. 0. 0 0. ...0
901000428 ... RICHMOND .. 09/28/2012 0. 0. 0. 0. 0. ...0
901000430 ... SAN JOSE .. 02/01/2013 0. 0. 0. 0 0. ...0
901000435 ... .. | SANTA BARBARA . 11/09/2012 0. 0. 0. 0. 0. ...0
901000442 . .. [NEW YORK .... .12/26/2012 .. 0 0 .0 0 0 0
901000449 . .. | BOCA RATON .. .10/31/2012 .. 0 0 .0 0 0 0
901000462 . . | HAUPPAUGE .12/20/2012 .. 0 0 .0 0 0 0
901000464 .... HOUSTON 12/14/2012 0. 0. 0. 0. ... 217,473 |... 0. ...0
901000468 ... TORRANCE ... 12/17/2012 0. 0. 0. 0 .. 185,049 |... 0. ...0
901000486 ... HAINES CITY 03/25/2013 0. 0. 0. 0. 0. ...0
901000489 ... JACKSON HEIGHTS ... 03/08/2013 0. 0. 0. 0 0. ...0
901000491 ... SHORT HILLS 02/25/2013 0. 0. 0. 0. 0. ...0
901000500 .... DENVER ... 03/13/2013 0. 0. 0. 0 0. ...0
901000504 .... 02/05/2013 0. 0. 0. 0. 0. ...0
901000512 ... NEW YORK .... 02/28/2013 0. 0. 0. 0 0. ...0
901000520 . .. |NEW YORK . .09/10/2013 .. 0 0 .0 0 0 0
901000523 . .. [SPRINGVILLE ... .04/16/2013 .. 0 0 .0 0 0 0
901000524 . . | SOUTH PLAINFIELD .07/02/2013 .. 0 0 .0 0 0 0
901000545 . .04/22/2013 .. 0 0 .0 0 0 0
901000564 . . .06/28/2013 .. 0 0 .0 0 0 0
901000577 ... HANOVER 05/29/2013 0. 0. 0. 0 0. ...0
901000579 ... FLORAL PARK ... 05/30/2013 0. 0. 0. 0. 0. ...0
901000581 ... LINTHICUM 07/03/2013 0. 0. 0. 0 0. ...0
901000591 .... . | SCAPPOOSE ... 08/08/2013 0. 0. 0. 0. 0. ...0
901000593 .... . 07/22/2013 0. 0. 0. 0 0. ...0
901000594 .... .. | ZEPHYRHILLS ... 07/29/2013 0. 0. 0. 0. 0. ...0
901000601 . .. | PHILADELPHIA .09/09/2013 .. 0 0 .0 0 0 0
901000603 . .. | RICHMOND .. .08/05/2013 .. 0 0 .0 0 0 0
901000604 . .. | HUNTINGTON BEACH .08/12/2013 .. 0 0 .0 0 0 0
901000606 . .. | CRESCENT SPRINGS .08/30/2013 .. 0 0 .0 0 0 0
901000612 . . |RIVERVIEW ... .09/09/2013 .. 0 0 .0 0 0 0
901000614 ... LEXINGTON ... 07/24/2013 0. 0. 0. 0. 0. ...0
901000617 ... BURBANK ... 09/19/2013 0. 0. 0. 0 0. ...0
901000624 .... 08/30/2013 0. 0. 0. 0. 0. ...0
901000638 ... FEASTERVILLE .. 11/06/2013 0. 0. 0. 0 0. ...0
901000644 .... HUNT INGTON 11/12/2013 0. 0. 0. 0. 0. ...0
901000647 ... NEW CANAAN .. 11/22/2013 0. 0. 0. 0 0. ...0
901000648 ... Hillsboro ... 01/02/2014 0. 0. 0. 0. 0. ...0
901000659 .... CLEVELAND ... 11/22/2013 0. 0. 0. 0 0. ...0
901000660 . . | ARBUTUS ... .12/10/2013 .. 0 0 .0 0 0 0
901000671 ... HICKORY ... 11/27/2013 0. .0, .0 0. 0. ...0
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901000676 ... SAN JUAN CAPISTRANO .. 11/27/2013 .. 28,29 |.... 0. 0. 0. 0 ... 28,2% |. 0. ...0
901000677 ... Gastonia 05/09/2014 L 77,091 ... 0. 0. 0. 0. L 77,091 . 0. ...0
901000678 ... SALT LAKE CITY .. 12/23/2013 ... 60,085 |.... 0. 0. 0. 0 ... 60,085 |. 0. ...0
901000685 . .. | ALBUQUERQUE . 01/17/2014 .. .50,005 |. 0 0 .0 0 .50,095 |. 0 0
901000691 . .. | AURORA ... 1272772018 .. .24,895 |. 0 0 .0 0 .24,8% |. 0 0
901000693 . . | CINCINNATI .12/18/2013 .. .20,331 | 0 0 .0 0 .20,331 |. 0 0
901000694 .... 12/11/2013 32,142 | 0. 0. 0. 0 232,142 . 0. ...0
901000704 ... SALT LAKE CITY .. 12/19/2013 R R L N 0. 0. 0. 0. L 15,411 0. ...0
901000712 ... WALNUT CREEK 02/25/2014 ....25,899 [.... 0. 0. 0. 0 0. ...0
901000719 ... Federal Way . 03/21/2014 .. 129,560 |.... 0. 0. 0. 0. 0. ...0
901000722 .... HENDERSON ... 03/10/2014 ... 87,778 |.... 0. 0. 0. 0 0. ...0
901000729 ... Porterville 03/31/2014 ....28,263 |.... 0. 0. 0. 0. 0. ...0
901000730 ... Mar I ton 04/15/2014 ....21,340 |.... 0. 0. 0. 0 0. ...0
901000731 ... Atlanta ... 08/28/2014 ....47,538 |.... 0. 0. 0. 0. 0. ...0
901000736 . . |Sterling .05/16/2014 .. 34,240 | 0 0 .0 0 0 0
901000743 . .. |Austin .... .05/02/2014 .. 0 0 .0 0 0 0
901000746 . . |West Chester .06/13/2014 .. 0 0 .0 0 0 0
901000753 .... Houston 06/10/2014 0. 0. 0. 0. 0. ...0
901000754 ... Kyle 07/03/2014 0. 0. 0. 0 0. ...0
901000770 ... Las Vegas 04/29/2014 0. 0. 0. 0. 0. ...0
901000777 ... Salt Lake City .. 06/03/2014 0. 0. 0. 0 0. ...0
901000779 ... Melville 08/08/2014 0. 0. 0. 0. 0. ...0
901000795 ... Berkeley . 07/02/2014 0. 0. 0. 0 0. ...0
901000799 ... Tucson ... 08/08/2014 0. 0. 0. 0. 0. ...0
901000800 ... Garden City ... 08/27/2014 0. 0. 0. 0 0. ...0
901000801 . . |Garden City . .08/27/2014 .. 0 0 .0 0 0 0
901000803 . .. | Greenwood Village .07/31/2014 .. 0 0 .0 0 0 0
901000808 . . |Gilbert ... .08/20/2014 .. 0 0 .0 0 0 0
901000815 . .. |Arcadia .05/18/2015 .. 0 0 .0 0 0 0
901000816 . . | Oklahoma City . 08/08/2014 .. 0 0 .0 0 0 0
901000821 ... Wilsonville 08/14/2014 0. 0. 0. 0 0. ...0
901000827 ... Denver ... 09/26/2014 0. 0. 0. 0. 0. ...0
901000835 ... Gahanna ... 10/10/2014 0. 0. 0. 0 0. ...0
901000838 ... Lutz 09/26/2014 0. 0. 0. 0. 0. ...0
901000842 .... San Francisco . 01/16/2015 0. 0. 0. 0 0. ...0
901000845 ... Jacksonville .. 09/30/2014 0. 0. 0. 0. 0. ...0
901000846 . . |Hanford ......... .11/03/2014 .. 0 0 .0 0 0 0
901000847 . . |Fountain Valley . ... 11/06/2014 .. 0 0 .0 0 0 0
901000850 . . |Las Vegas ... .10/30/2014 .. 0 0 .0 0 0 0
901000851 . . | Gahanna ... 11/24/2014 .. 0 0 .0 0 0 0
901000856 . . | Gaithersburg .12/01/72014 .. 0 0 .0 0 0 0
901000861 ... Brentwood 12/23/2014 0. 0. 0. 0. . . 0. ...0
901000864 ... Spokane 12/05/2014 0. 0. 0. 0 ... 128,618 |... 0. ...0
901000865 ... Fairless Hills .. 01/23/2015 0. 0. 0. 0. .. 81,662 |... 0. ...0
901000868 ... Houston 11/25/2014 0. 0. 0. 0 0. ...0
901000878 ... Falls Church .. 01/12/2015 0. 0. 0. 0. 0. ...0
901000879 ... 12/19/2014 0. 0. 0. 0 0. ...0
901000881 ... Brooklyn . 12/29/2014 0. 0. 0. 0. 0. ...0
901000883 ... Cutler Bay .. 12/23/2014 0. 0. 0. 0 0. ...0
901000893 . . | Temecula .12/18/2014 .. 0 0 .0 0 0 0
901000895 ... SANDY ... 01/26/2015 0. .0, .0 0. .. 104,905 ... 0. ...0
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901000899 .... LEHI ... 02/12/2015 ....86,953 [.... 0. 0. 0. 0 ....86,953 |. 0. ...0
901000901 ... Woodbury 03/24/2015 ...32,8% |.... 0. 0. 0. 0. ....32,8%8 |. 0. ...0
901000902 .... McKinney .... 01/07/2015 ....23,304 |.... 0. 0. 0. 0 ....23,304 . 0. ...0
901000903 . . |Wellesley .02/20/2015 .. .35,835 |. 0 0 .0 0 .35,835 |. 0 0
901000910 . .. |Victoria . .01/29/2015 .. .29,225 |. 0 0 .0 0 0 0
901000914 . . | WILMINGTON .08/31/2015 .. 0 0 .0 0 0 0
901000915 ... Germantown .. 03/20/2015 0. 0. 0. 0 0. ...0
901000919 ... CHARLOTTE ... 02/25/2015 0. 0. 0. 0. 0. ...0
901000927 ... La Porte .... 03/30/2015 0. 0. 0. 0 0. ...0
901000930 ... Redwood City .. 04/10/2015 0. 0. 0. 0. 0. ...0
901000936 .... Phoeni x 04/17/2015 0. 0. 0. 0 0. ...0
901000937 ... .. |Long Beach .. 04/23/2015 0. 0. 0. 0. 0. ...0
901000939 .... .. [ TIGARD 04/30/2015 0. 0. 0. 0 0. ...0
901000940 ... .. | Chesterfield 05/19/2015 0. 0. 0. 0. 0. ...0
901000942 . . | South Portland .05/08/2015 .. 0 0 .0 0 0 0
901000943 . .. |Tulsa .. .04/30/2015 .. 0 0 .0 0 0 0
901000944 . . |Seattle .06/05/2015 .. 0 0 .0 0 0 0
901000952 .... . |Escondido ... 05/05/2015 0. 0. 0. 0. 0. ...0
901000962 .... Milwaukee ... L1 N AU RN 08/11/2015 0. 0. 0. 0 0. ...0
901000965 ... Centennial ooeeeveeeeeeneiieeeeenniieeeees Jeemneeeeeeenn 0 e s e 05/21/2015 0. 0. 0. 0. 0. ...0
901000966 ... Fallbrook .........eevvvvvevvnninnneiinnninns Jovnenneneennnnnn CAicennis oo [ 08/11/2015 0. 0. 0. 0 0. ...0
901000969 ... Kennesam ......ccoveeeereemmmnnneeeemnnnees Jeennneeeeenees G e [t 11/16/2015 0. 0. 0. 0. 0. ...0
901000970 ... Salt Lake City .oooovvvennvvvvivinnnnnnnnns v UTees e s 07/17/2015 0. 0. 0. 0 0. ...0
901000973 ... 2ephyrhills oveeeeeiiieiiiieeeeeeeeieees feemneeeeeeeee Pl e e 08/03/2015 0. 0. 0. 0. 0. ...0
901000974 ... Costa Mesa .. 06/02/2015 0. 0. 0. 0 0. ...0
901000975 . . | Hauppauge . .05/28/2015 .. 0 0 .0 0 0 0
901000981 . . |Encinitas .06/19/2015 .. 0 0 .0 0 0 0
901000984 . . |Las Vegas ... 06/01/2015 .. 0 0 .0 0 0 0
901000985 . .. |Mesa .... ... 07/01/2015 .. 0 0 .0 0 0 0
901000986 . .. | CHAPEL HILL .08/27/2015 .. 0 0 .0 0 0 0
901000999 .... . [Waltham 08/03/2015 0. 0. 0. 0 0. ...0
901001004 ... Kirkland ..ooooeeneeeeeeeeeeeeeeeneeeeee feemmeeeeeeeee WA [ [ 06/30/2015 0. 0. 0. 0. 0. ...0
901001008 ... Fridley wovvvvveniiiiiiiiininiiiiiinnnneees v M [ 11/30/2015 0. 0. 0. 0 0. ...0
901001009 ... TAMPA e eeeennen Jeemneeeeeeen Pl e et 10/19/2015 0. 0. 0. 0. 0. ...0
901001018 ... Schererville ..oooovvvviiniviiivnininiiinns v INc [ 10/28/2015 0. 0. 0. 0 0. ...0
901001020 ... BRADENTON 09/24/2015 0. 0. 0. 0. 0. ...0
901001025 . .. |North Randall . .10/26/2015 .. 0 0 .0 0 0 0
901001027 . . | SAN CLEMENTE .09/24/2015 .. 0 0 .0 0 0 0
901001035 . . |Melville .... 1171272015 .. 0 0 .0 0 0 0
901001037 . . |Pleasanton ... 10/08/2015 .. 0 0 .0 0 0 0
901001038 . . | Denver ... .10/19/2015 .. 0 0 .0 0 0 0
901001039 .... Pottstown ... 11/20/2015 0. 0. 0. 0. 0. ...0
901001040 ... o7 ) RN 1. RN FSUUURUUUUURR RN 10/09/2015 0. 0. 0. 0 0. ...0
901001041 ... Hauppage .. 10/23/2015 0. 0. 0. 0. 0. ...0
901001049 .... Alpharetta .. 11/16/2015 0. 0. 0. 0 0. ...0
901001054 .... Hanford 11/02/2015 0. 0. 0. 0. 0. ...0
901001055 ... Franklin .... 11/05/2015 0. 0. 0. 0 0. ...0
901001061 ... North Oaks .. 12/11/2015 0. 0. 0. 0. 0. ...0
901001066 ... Louisville .. 12/18/2015 0. 0. 0. 0 0. ...0
901001073 . . |Bellaire . 01/14/2016 .. 0 0 .0 0 0 0
901001074 ... Huntington 12/17/2015 0. .0, .0 0. 0. ...0
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901001075 ... Millersville .. 12/02/2015 ....26,593 [.... 0. 0. 0. 0 ....26,593 |. 0. ...0
901001077 ... Brooklyn 03/24/2016 ....28,103 |.... 0. 0. 0. 0. ....28,103 |. 0. ...0
901001080 ... Pleasanton 12/17/2015 19,125 | 0. 0. 0. 0 79,125 . 0. ...0
901001081 . . [Westminster 12/15/2015 .. .18,493 | 0 0 .0 0 .18,493 |. 0 0
901001082 . .. |Birmingham .. .12/16/2015 .. 73,987 |. 0 0 .0 0 .73,987 |. 0 0
901001091 . . | MOUNT JULIET .. 01/20/2016 .. .38,291 | 0 0 .0 0 .38,291 |. 0 0
901001092 .... Colleyville ... 01/27/2016 ....20,441 |.... 0. 0. 0. 0 ....20,441 | 0. ...0
901001093 .... San Diego ... 02/26/2016 22,573 ... 0. 0. 0. 0. 22,573 |. 0. ...0
901001096 ... Potomac 07/19/2016 ... 18,360 |.... 0. 0. 0. 0 ... 18,360 |. 0. ...0
901001097 ... Car Isbad .. 02/10/2016 ....27,631 ... 0. 0. 0. 0. ....27,631 . 0. ...0
901001099 .... Nashua ... 02/19/2016 ....23,672 |.... 0. 0. 0. 0 ....23,672 |. 0. ...0
901001101 ... Bend .... 03/30/2016 12,449 0. 0. 0. 0. ... 12,449 | 0. ...0
901001102 ... Berwyn . 08/09/2017 ....43,651 ... 0. 0. 0. 0 ....43,651 [ 0. ...0
901001103 ... Plumstead Tounship ... 05/12/2016 ...37,348 ... 0. 0. 0. 0. ....37,348 |. 0. ...0
901001111 . . [Salt Lake City .. .03/31/2016 .. 91,634 |. 0 0 .0 0 91,634 |. 0 0
901001112 . . |Burnsville ... 04/07/2016 .. .53,882 | 0 0 .0 0 .53,882 |. 0 0
901001117 . . |Kennesaw .. ...03/22/2016 .. .29,077 | 0 0 .0 0 .29,077 |. 0 0
901001125 ... Philadelphia .. 06/01/2016 ....92,004 |.... 0. 0. 0. 0. ....92,004 |. 0. ...0
901001126 ... Germantown .. 05/31/2016 ....19,759 [.... 0. 0. 0. 0 ....19,759 |. 0. ...0
901001127 ... Columbia 05/31/2016 22,799 ... 0. 0. 0. 0. 22,799 |. 0. ...0
901001129 .... Dal las 05/16/2016 ... 38,107 |.... 0. 0. 0. 0 ... 38,107 |. 0. ...0
901001135 ... Fort Mill ... 05/26/2016 21,244 . 0. 0. 0. 0. L..21,244 |. 0. ...0
901001140 ... Warminster .. 06/30/2016 0. 0. 0. 0 0. ...0
901001144 ... YAKIMA 08/15/2016 0. 0. 0. 0. 0. ...0
901001146 ... Pearland .. 06/15/2016 0. 0. 0. 0 0. ...0
901001148 . .. |Hanford ... ... 09/01/2016 .. 0 0 .0 0 0 0
901001150 . . |Blue Springs .09/14/2016 .. 0 0 .0 0 0 0
901001151 . .. |Leesburg ....... ... 07/05/2016 .. 0 0 .0 0 0 0
901001156 . .. | Sterling Heights ... 08/31/2016 .. 0 0 .0 0 0 0
901001160 . . |Grand Forks ... .. 08/10/2016 .. 0 0 .0 0 0 0
901001161 ... Washington 10/11/2016 0. 0. 0. 0 0. ...0
901001162 ... Los Angeles ... 09/01/2016 0. 0. 0. 0. 0. ...0
901001164 ... OCALA 07/27/2016 0. 0. 0. 0 0. ...0
901001167 ... League City ... 10/14/2016 0. 0. 0. 0. 0. ...0
901001169 ... Indianapolis .. 09/01/2016 0. 0. 0. 0 0. ...0
901001171 ... Louisville 10/03/2016 0. 0. 0. 0. 0. ...0
901001172 . . | Oklahoma City . ... 10/06/2016 .. 0 0 .0 0 0 0
901001175 . .. |Mountlake Terrace . ... 01/18/2017 .. 0 0 .0 0 0 0
901001176 . . | CHAPEL HILL ... .10/24/2016 .. 0 0 .0 0 0 0
901001177 . .| Trappe .... .12/28/2016 .. 0 0 .0 0 0 0
901001179 . . | Oceanside .09/29/2016 .. 0 0 .0 0 0 0
901001180 ... CarIsbad .... 09/08/2016 0. 0. 0. 0. 0. ...0
901001181 ... Leesburg .... 02/01/2017 0. 0. 0. 0 0. ...0
901001185 ... Frederick ... 12/08/2016 0. 0. 0. 0. 0. ...0
901001186 ... New Castle .. 10/31/2016 0. 0. 0. 0 0. ...0
901001187 ... Chattanooga . 12/05/2016 0. 0. 0. 0. 0. ...0
901001192 ... Midlothian .. 11/17/2016 0. 0. 0. 0 0. ...0
901001200 .... Shrewsbury .. 10/31/2016 0. 0. 0. 0. . 0. ...0
901001202 .... Greenville 02/15/2017 0. 0. 0. 0 .. 114,286 |... 0. ...0
901001203 . . |Ponte Vedra Beach .12/30/2016 .. 0 0 .0 0 0 0
901001204 ... Jacksonville ..... 12/01/2016 0. .0, .0 0. 0. ...0
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901001205 .... Culver City .oovvvvveneiiiiiiiiinineciinn v CAec s e [ 11/04/2016 ....42,388 |.... 0. 0. 0. 0 ... 42,388 |. 0. ...0
901001207 ... Durham 12/22/2016 ....54,897 |.... 0. 0. 0. 0. ....54,897 |. 0. ...0
901001209 .... Porterville ... 12/05/2016 ....50,505 [.... 0. 0. 0. 0 ....50,505 |. 0. ...0
901001210 . . |Wayne ..... 12/22/2016 .. .19,966 |. 0 0 .0 0 .19,966 |. 0 0
901001212 . . | Chesterton .12/21/2016 .. 18,169 |. 0 0 .0 0 0 0
901001213 . . |Limerick . 12/22/2016 .. 18,742 ). 0 0 .0 0 0 0
901001214 ... Limerick .... 12/22/2016 ... 18,685 [.... 0. 0. 0. 0 0. ...0
901001215 ... San Diego ... 12/02/2016 ....94,924 ... 0. 0. 0. 0. 0. ...0
901001216 ... Islandia ....ooovvvenvenniinnnnnnnninnnnns e W e e 03/08/2017 ....35,491 [.... 0. 0. 0. 0 0. ...0
901001217 ... Atlanta ooooeeeeeieiieieeeeeeieeees e GAe fe  fes 12/29/2016 ....15,042 |.... 0. 0. 0. 0. 0. ...0
901001220 .... Somerset ....ooiviiiiiiniiiiiinieni e N e 12/29/2016 ....20,802 |.... 0. 0. 0. 0 0. ...0
901001221 ... o JLArgo e feeeeeeieeeee Pl e e 06/22/2017 oo foniiiiiinn cevviin foeeeeeeis 7,111 ... 0. 0. 0. 0. 0. ...0
901001223 .... L[ Chino Hills ovviveeiiiiiiiicccciins v A e s 12/01/2016 ... 70,743 |.... 0. 0. 0. 0 0. ...0
901001224 .... . [Houston 01/26/2017 21,798 ... 0. 0. 0. 0. 0. ...0
901001227 . . |Escondido ... 01/09/2017 .. 2,271 ). 0 0 .0 0 0 0
901001228 . .. | Englewood .12/21/2016 .. 91,457 | 0 0 .0 0 0 0
901001237 . . |Raleigh ... .06/03/2017 .. 48,342 |. 0 0 .0 0 0 0
901001246 ... Car Isbad .. 02/10/2017 ....39,083 [.... 0. 0. 0. 0. 0. ...0
901001247 ... Farmingdale ........ooovvveiniiiiinnninnnnns o N e e [ 11/14/2017 ....31,238 [.... 0. 0. 0. 0 0. ...0
901001248 ... Huntington ooeeeeeeeeeieeceeceen e NY i e [ 02/21/2017 ... 46,660 |.... 0. 0. 0. 0. 0. ...0
901001253 .... fLargo v e Pl e 01/31/2017 ... 10,180 |.... 0. 0. 0. 0 0. ...0
901001256 ... | W00dViTTe e e WA e e 03/07/2017 ....57,904 [.... 0. 0. 0. 0. 0. ...0
901001258 .... Buena Park .........ccceeeeiiiiiinnninnnniins e A e e e 03/27/2017 ....21,546 |.... 0. 0. 0. 0 0. ...0
901001264 .... AUPOTa e eeeeereeeeeee Jeenneeeeeeeee Ll e e 03/28/2017 ....43,8% [.... 0. 0. 0. 0. 0. ...0
901001266 ... Spokane ... 04/20/2017 ... 26,736 |.... 0. 0. 0. 0 0. ...0
901001267 . . |Melville . .05/05/2017 .. 41,675 | 0 0 .0 0 0 0
901001268 . . |Melville . .06/05/2017 .. .13,892 |. 0 0 .0 0 0 0
901001269 . . |Huntington .. .05/05/2017 .. 27,783 | 0 0 .0 0 0 0
901001273 . . | Council Bluffs ... 05/01/2017 .. .35,802 | 0 0 .0 0 0 0
901001274 . Mason ..... ...03/31/2017 .. .21,359 | 0 0 .0 0 0 0
901001275 ... St Louis . 05/01/2017 ....40,123 |.... 0. 0. 0. 0 0. ...0
901001278 ... Cary 08/31/2017 24,572 . 0. 0. 0. 0. 0. ...0
901001280 ... Santa Rosa 05/04/2017 ....26,484 |.... 0. 0. 0. 0 0. ...0
901001281 ... Elmwood Park .. 05/04/2017 22,193 . 0. 0. 0. 0. 0. ...0
901001284 ... 06/01/2017 ... 37,482 |.... 0. 0. 0. 0 0. ...0
901001285 ... Louisville .. 05/01/2017 ...70,485 |.... 0. 0. 0. 0. 0. ...0
901001286 . .. |Chester ...... ....05/05/2017 .. 0 0 .0 0 0 0
901001288 . . |Round Lake Beach ... 08/14/2017 .. 0 0 .0 0 0 0
901001289 . . |Fernandina Beach ....05/05/2017 .. 0 0 .0 0 0 0
901001292 . . |Camarillo ... ... 04/18/2017 .. 0 0 .0 0 0 0
901001295 . . [Melville . ...05/23/2017 .. 0 0 .0 0 0 0
901001296 ... . |Camarillo ... 04/18/2017 0. 0. 0. 0. 0. ...0
901001300 ... Largo 05/10/2017 0. 0. 0. 0 0. ...0
901001302 .... Capitol Heights .... 06/08/2017 0. 0. 0. 0. 0. ...0
901001312 ... Oakland ... 06/01/2017 0. 0. 0. 0 0. ...0
901001316 ... Austin .... 06/07/2017 0. 0. 0. 0. 0. ...0
901001320 .... . |Blacksburg .. 06/21/2017 0. 0. 0. 0 0. ...0
901001325 ... . |Largo 09/26/2017 0. 0. 0. 0. 0. ...0
901001326 ... Tujunga 08/16/2017 0. 0. 0. 0 0. ...0
901001327 . . |Federal Way . .05/31/2017 .. 0 0 .0 0 0 0
901001331 ... Third Lake .. 12/26/2017 0. .0, .0 0. 0. ...0




8'c03

SCHEDULE B - PART 3

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

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

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

901001334 ... . |Cold Spring . 07/20/2017 ... 17,606 |.... 0. 0. 0. 0 ... 17,606 |. .. 17,606 |... 0. ...0
901001335 ... . [Thornton ... 09/21/2017 ....46,059 [.... 0. 0. 0. 0. ...46,059 . 0. ...0
901001337 ... Crown Point . 08/14/2017 ....45,832 [.... 0. 0. 0. 0 0. ...0
901001340 . . | Jamestown ... 08/15/2017 .. 174,743 |. 0 0 .0 0 0 0
901001342 . . |Troutdale ... ... 10/05/2017 .. 49,512 |. 0 0 .0 0 0 0
901001345 . . [Huntingdon Valley ...08/29/2017 .. 12,916 | 0 0 .0 0 0 0
901001349 .... . |Dawsonville 08/01/2017 ... 10,801 [.... 0. 0. 0. 0 0. ...0
901001353 ... . | Timonium Baltimore Co .. 09/25/2017 .. 109,884 |.... 0. 0. 0. 0. 0. ...0
901001360 ... . |Winston-Salem 08/31/2017 ....15,204 |.... 0. 0. 0. 0 0. ...0
901001362 .... Olive Branch 08/31/2017 ....40,575 |.... 0. 0. 0. 0. 0. ...0
901001365 ... Saint Simons Island .. 10/17/2017 ... 14,572 | 0. 0. 0. 0 0. ...0
901001368 ... 10/17/2017 ...19,913 [, 0. 0. 0. 0. 0. ...0
901001370 ... Beaverton ... 10/20/2017 ....36,932 [.... 0. 0. 0. 0 0. ...0
901001371 ... Portland .. 11/13/2017 ....59,581 [.... 0. 0. 0. 0. 0. ...0
901001375 . . | Sumner . .09/13/2017 .. .82,560 |. 0 0 .0 0 0 0
901001377 . .. |Escondido .09/28/2017 .. 27,517 | 0 0 .0 0 0 0
901001378 . . |Lynchburg .09/27/2017 .. .21,999 |. 0 0 .0 0 0 0
901001381 ... Bloomington . 10/02/2017 LG 17,314 0. 0. 0. 0. 0. ...0
901001387 ... Baltimore ... 12/21/2017 ... 16,691 [.... 0. 0. 0. 0 0. ...0
901001388 ... 10/18/2017 ... 34,739 ... 0. 0. 0. 0. 0. ...0
901001389 .... Newtown Square 11/22/2017 .. 207,737 |.... 0. 0. 0. 0 0. ...0
901001391 ... Rancho Cucamonga ... 11/17/2017 ....33,615 [.... 0. 0. 0. 0. 0. ...0
901001395 .... . | Shreveport 02/12/2018 LA TT 0. 0. 0. 0 0. ...0
901001396 ... . | Shreveport 02/12/2018 L...21,044 ... 0. 0. 0. 0. 0. ...0
901001399 .... . | Santa Rosa .. 10/31/2017 21,219 0. 0. 0. 0 0. ...0
901001400 . .. |Windsor ... ... 11/30/2017 .. 16,044 |. 0 0 .0 0 0 0
901001403 . . |Valley View 1272772017 .. .18,924 |. 0 0 .0 0 0 0
901001404 . . |Dresher ... .05/25/2018 .. 71,145 ). 0 0 .0 0 0 0
901001405 . . |Manassas . ... 12/08/2017 .. 35,175 | 0 0 .0 0 0 0
901001409 . . |Lewis Center ... 12/20/2017 .. 32,243 | 0 0 .0 0 0 0
901001415 ... Houston 01/03/2018 LG52,317 | 0. 0. 0. 0 0. ...0
901001417 ... Bellingham .. 01/30/2018 ... 71,880 [.... 0. 0. 0. 0. 0. ...0
901001418 ... St. Louis ... 01/11/2018 12,161 0. 0. 0. 0 0. ...0
901001419 .... Round Rock .. 12/28/2017 ...50,49% |.... 0. 0. 0. 0. 0. ...0
901001420 .... Leander 12/28/2017 0. 0. 0. 0 0. ...0
901001421 ... . |Broomfield .. 12/26/2017 0. 0. 0. 0. 0. ...0
901001424 . .. [ Concord ... 12/20/2017 .. 0 0 .0 0 0 0
901001425 . . | Deptfor 12/20/2017 .. 0 0 .0 0 0 0
901001431 . . |Morrow .... ... 01/26/2018 .. 0 0 .0 0 0 0
901001434 . . |Patterson ... 01/17/2018 .. 0 0 .0 0 0 0
901001435 . . [Louisville .. .. 02/06/2018 .. 0 0 .0 0 0 0
901001436 ... . |Brooklyn Center . 01/16/2018 0. 0. 0. 0. 0. ...0
901001438 ... .. | Denver ... 02/08/2018 0. 0. 0. 0 0. ...0
901001439 .... . [New York . 01/30/2018 0. 0. 0. 0. 0. ...0
901001448 ... High Point .. 02/23/2018 0. 0. 0. 0 0. ...0
901001450 ... Houston 02/14/2018 0. 0. 0. 0. 0. ...0
901001452 .... . |Beaverton ... 02/08/2018 0. 0. 0. 0 0. ...0
901001454 .... . | Lanham 02/13/2018 0. 0. 0. 0. 0. ...0
901001456 ... Madison 04/27/2018 0. 0. 0. 0 0. ...0
901001458 . . | Tremonton .03/05/2018 .. 0 0 .0 0 0 0
901001460 ... Char lotte ... 03/01/2018 0. .0, .0 0. 0. ...0
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901001463 .... Woodbury ... 03/22/2018 ....31,922 |.... 0. 0. 0. 0 ....31,922 [ 0. ...0
901001467 ... Clearwater .. 03/15/2018 43,724 . 0. 0. 0. 0. ... 43,724 |. 0. ...0
901001468 ... Clearwater .. 03/15/2018 ....43,389 [.... 0. 0. 0. 0 ....43,389 |. 0. ...0
901001470 . . |Nor th Bend .04/19/2018 .. .35,745 |. 0 0 .0 0 .35,745 |. 0 0
901001472 . .. |Bellmore .03/22/2018 .. 37,196 |. 0 0 .0 0 37,196 |. 0 0
901001479 . . |Duluth . 04/11/2018 .. 54,251 |. 0 0 .0 0 54,251 |. 0 0
901001484 ... Barnegat .. 03/28/2018 ....39,913 [.... 0. 0. 0. 0 ....39,913 [ 0. ...0
901001485 ... San Antonio . 03/19/2018 ....35,8%2 [.... 0. 0. 0. 0. ....35,892 |. 0. ...0
901001490 .... Lehi 05/10/2018 ....16,845 |.... 0. 0. 0. 0 ....16,845 . 0. ...0
901001491 ... . |Kansas City ... 07/13/2018 ....23,051 [.... 0. 0. 0. 0. ....23,051 . 0. ...0
901001492 .... . | Phoenix 06/06/2018 ....21,846 |.... 0. 0. 0. 0 ....21,846 |. 0. ...0
901001494 .... .. [Burnsville .. 04/16/2018 ....35,5% [.... 0. 0. 0. 0. ...35,595 |. 0. ...0
901001496 ... .. |Rock Hill ... 03/21/2018 ....38,682 [.... 0. 0. 0. 0 0. ...0
901001497 ... . |Modesto ... 05/01/2018 . 115,517 ... 0. 0. 0. 0. 0. ...0
901001499 . . |Denver . ... 04/06/2018 .. 42,867 |. 0 0 .0 0 0 0
901001500 . . | Sarasota . ... 06/21/2018 .. 22,313 | 0 0 .0 0 0 0
901001501 . . |Perkasie . .. 06/18/2018 .. 12,261 ). 0 0 .0 0 0 0
901001502 .... San Antonio . 06/01/2018 ....39,645 [.... 0. 0. 0. 0. 0. ...0
901001505 ... Richmond 08/17/2018 17,206 ... 0. 0. 0. 0 0. ...0
901001514 ... Broomfield .. 07/13/2018 L97,479 | 0. 0. 0. 0. 0. ...0
901001515 ... Savage .... 04/26/2018 ....21,438 |.... 0. 0. 0. 0 0. ...0
901001518 ... Phoenix ... 05/23/2018 L1411 0. 0. 0. 0. 0. ...0
901001520 ... .. |Kennett Square 07/17/2018 ... 96,661 [.... 0. 0. 0. 0 0. ...0
901001525 ... . |El' Segundo 06/20/2018 44,425 | 0. 0. 0. 0. 0. ...0
901001527 ... . |Naperville .. 05/31/2018 ....36,008 |.... 0. 0. 0. 0 0. ...0
901001539 . .. [Lynnwood .. ... 06/13/2018 .. .22,049 |. 0 0 .0 0 0 0
901001541 . .. | Hauppauge . ... 08/02/2018 .. .10,552 |. 0 0 .0 0 0 0
901001544 . . [Atlanta ....09/12/2018 .. 102,334 |. 0 0 .0 0 0 0
901001546 . .. | Durham . ... 07/31/2018 .. 30,811 |. 0 0 .0 0 0 0
901001549 . . |Kent ... .. 07/31/2018 .. 30,006 |. 0 0 .0 0 0 0
901001552 .... . |Sewell . 08/08/2018 ....36,993 [.... 0. 0. 0. 0 0. ...0
901001553 ... . |Louisville .. 07/09/2018 ... 26,710 |.... 0. 0. 0. 0. 0. ...0
901001554 .... . |Baltimore ... 10/31/2018 .. 121,845 |.... 0. 0. 0. 0 0. ...0
901001555 ... . |Bellingham .. 10/10/2018 ...32,828 [.... 0. 0. 0. 0. 0. ...0
901001556 .... . |Henderson ... 08/09/2018 ... 57,088 |.... 0. 0. 0. 0 0. ...0
901001559 ... . |Austin .... 10/05/2018 ...35,603 |.... 0. 0. 0. 0. 0. ...0
901001561 . . | Denver ... ....09/13/2018 .. 21,760 |. 0 0 .0 0 0 0
901001562 . . | Birmingham ... 08/20/2018 .. .59,066 |. 0 0 .0 0 0 0
901001563 . . |Gastonia . ... 08/10/2018 .. .35,614 |. 0 0 .0 0 0 0
901001564 . . |Boston . ... 08/13/2018 .. 15,707 |. 0 0 .0 0 0 0
901001565 . . |Boston . .. 08/13/2018 .. 20,125 ). 0 0 .0 0 0 0
901001566 ... Boston .... 08/13/2018 21,185 0. 0. 0. 0. 0. ...0
901001567 ... 08/13/2018 ....19,461 |.... 0. 0. 0. 0 0. ...0
901001570 ... Frederrick .. 07/30/2018 ....93,332 [.... 0. 0. 0. 0. 0. ...0
901001571 ... Greenwood Village .. 06/29/2018 ....49,702 |.... 0. 0. 0. 0 0. ...0
901001577 ... Minneapol is 08/29/2018 24571 L 0. 0. 0. 0. 0. ...0
901001582 .... Mur fresshoro .. 08/27/2018 ... 17,989 ... 0. 0. 0. 0 0. ...0
901001583 ... Naperville 08/27/2018 ....24,816 |.... 0. 0. 0. 0. 0. ...0
901001584 ... Louisville .. 08/24/2018 22,237 |.... 0. 0. 0. 0 0. ...0
901001585 . . |Richboro .. .09/20/2018 .. .36,764 |. 0 0 .0 0 0 0
901001586 ... Richboro . 09/20/2018 ...12,534 |.... 0. .0, .0 0. 0. ...0
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901001599 .... . | Draper 10/24/2018 ... 64,710 |.... 0. 0. 0. 0 ... 64,710 |. .. 64,710 |... 0. ...0
901001602 ... . |Morristown .. 10/10/2018 ...28,573 ... 0. 0. 0. 0. ....28,573 |. 0. ...0
901001606 ... Sterling .... 10/16/2018 ....33,542 |.... 0. 0. 0. 0 ....33,542 . 0. ...0
901001607 . . | American For ... 10/15/2018 .. .33,582 | 0 0 .0 0 .33,582 |. 0 0
901001608 . . | Landover ... 10/15/2018 .. 7,473 ). 0 0 .0 0 0 0
901001609 . . | Denver ... .. 12/06/2018 .. 0 0 .0 0 0 0
901001610 ... Jacksonville .. 10/18/2018 0. 0. 0. 0 0. ...0
901001611 ... League City ... 11/06/2018 0. 0. 0. 0. 0. ...0
901001613 ... Bel | ingham 11/19/2018 0. 0. 0. 0 0. ...0
901001614 ... San Diego ... 10/19/2018 0. 0. 0. 0. 0. ...0
901001615 ... Tucson 11/08/2018 0. 0. 0. 0 0. ...0
901001617 ... Westminster 10/11/2018 0. 0. 0. 0. 0. ...0
901001618 ... Houston ....ooevvvveeiiiiiiiiiniiceiiens e T foeeeeeee e e 01/29/2019 0. 0. 0. 0 0. ...0
901001620 ... Mt. Olive ... 12/04/2018 0. 0. 0. 0. 0. ...0
901001621 . . |Wheaton ... ... 11/13/2018 .. 0 0 .0 0 0 0
901001622 . . | Southampton . ... 12/10/2018 .. 0 0 .0 0 0 0
901001623 . . | Denver ... 12/21/72018 .. 0 0 .0 0 0 0
901001624 ... ArbUtUS e e MD s [ [ 01/15/2019 0. 0. 0. 0. 0. ...0
901001633 .... Deerfield Beach ..........ccevevvviiivnnns lvvnnnnnvnenne Floce o s 11/29/2018 0. 0. 0. 0 0. ...0
901001637 .veeeeeeeeeeieeeeeeeenn [RENO e [ NV [ 02/06/2019 0. 0. 0. 0. 0. ...0
901001639 .... [ TeLF: R AR /| SRR [SUUUORRUUUROR R 01/18/2019 0. 0. 0. 0 0. ...0
901001641 ... Matthews ....o.eeeeeieeemmniiiieeemniieeeeeen femmeeeeeeee N [ s e 02/21/2019 0. 0. 0. 0. 0. ...0
901001644 .... Mettawa .....coovveviivinnnnnniiniinnninnnnns o e e [ 01/10/2019 0. 0. 0. 0 0. ...0
901001645 ... Las Vegas ... 02/20/2019 0. 0. 0. 0. 0. ...0
901001646 ... Richmond .. 02/21/2019 0. 0. 0. 0 0. ...0
901001647 . . | San Diego 12/18/2018 .. 0 0 .0 0 0 0
901001648 . . | Denver ... .12/28/2018 .. 0 0 .0 0 0 0
901001701 . . [Westminster 12/27/2018 .. 0 0 .0 0 0 0
901001702 . . |Yakima .... .02/07/2019 .. 0 0 .0 0 0 0
901001704 . . | Spanish Fork .12/28/2018 .. 0 0 .0 0 0 0
901001709 ... Shirley 01/29/2019 0. 0. 0. 0 0. ...0
901001710 ... Arlington Heights . 01/15/2019 0. 0. 0. 0. 0. ...0
901001712 ... Por tland 02/06/2019 0. 0. 0. 0 0. ...0
901001722 ... Dubois .... 02/12/2019 0. 0. 0. 0. 0. ...0
901001723 ... 0'Fallon .. 03/04/2019 0. 0. 0. 0 0. ...0
901001724 ... New York .... 02/27/2019 0. 0. 0. 0. 0. ...0
901001725 . . |Kingston . .02/27/2019 .. 0 0 .0 0 0 0
901001726 . .. |Farmingdale . .04/18/2019 .. 0 0 .0 0 0 0
901001728 . .. |Arlington Heights .04/15/2019 .. 0 0 .0 0 0 0
901001736 . .. |Salt Lake City .. .04/25/2019 .. 0 0 .0 0 0 0
901001737 . . |Linthicum Heights .03/27/2019 .. 0 0 .0 0 0 0
901001746 ... Naperville 03/19/2019 0. 0. 0. 0. 0. ...0
901001747 ... Wil lowbrook 03/19/2019 0. 0. 0. 0 0. ...0
901001748 ... Chicago 03/12/2019 0. 0. 0. 0. 0. ...0
901001749 .... Carlsbad .... 02/28/2019 0. 0. 0. 0 0. ...0
901001751 ... Lancaster ... 03/26/2019 0. 0. 0. 0. 0. ...0
901001752 ... Branford .. 03/13/2019 0. 0. 0. 0 0. ...0
901001753 ... Car Isbad .. 02/28/2019 0. 0. 0. 0. 0. ...0
901001754 ... Roseville ... 04/10/2019 0. 0. 0. 0 0. ...0
901001757 . . |Manchester .. .08/27/2019 .. 0 0 .0 0 0 0
901001758 ... Huntersville 04/08/2019 0. .0, .0 0. 0. ...0
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901001760 ... 04/04/2019 L 17,001 .. 0. 0. 0. 0 L. 17,001 . .. 17,001 |... 0. ...0
901001761 ... Copperas Cove .... 03/29/2019 ....15,404 |.... 0. 0. 0. 0. ... 75,404 |. 0. ...0
901001762 ... Weymouth .. 04/01/2019 L7145 0. 0. 0. 0 .. 17,145 . 0. ...0
901001765 . .. |Sparta . .08/14/2019 .. 107,691 |. 0 0 .0 0 0 0
901001767 . .. | St Paul .04/15/2019 .. 67,050 |. 0 0 .0 0 0 0
901001769 . . |Brighton .. .04/11/2019 .. 22,241 | 0 0 .0 0 0 0
901001771 ... Upper Mar Iboro ... 05/15/2019 ... 60,907 |.... 0. 0. 0. 0 0. ...0
901001772 ... Mayfield . 04/09/2019 ...25,512 [.... 0. 0. 0. 0. 0. ...0
901001773 ... Richmond .. 02/21/2019 ... 89,716 |.... 0. 0. 0. 0 0. ...0
901001778 ... Ellicott City . 05/08/2019 17,022 . 0. 0. 0. 0. 0. ...0
901001779 ... Chaska 05/08/2019 28,414 | 0. 0. 0. 0 0. ...0
901001780 ... Car | shad 03/15/2019 ... 36,818 ... 0. 0. 0. 0. 0. ...0
901001781 ... Westminster ... 04/11/2019 ....19,301 [.... 0. 0. 0. 0 0. ...0
901001782 ... Queen Creek . 05/23/2019 ...58,645 |.... 0. 0. 0. 0. 0. ...0
901001783 . . |Everett ... .05/06/2019 .. 16,120 |. 0 0 .0 0 0 0
901001785 . . | Gahanna .08/20/2019 .. .23,384 | 0 0 .0 0 0 0
901001787 . . |Boulder ... .06/01/2019 .. .37,643 | 0 0 .0 0 0 0
901001788 ... Frankfort ... 08/30/2019 11,499 0. 0. 0. 0. 0. ...0
901001789 ... Prosper ... 06/19/2019 ....99,027 |.... 0. 0. 0. 0 0. ...0
901001790 ... Ft Worth . 08/02/2019 ....54,215 [.... 0. 0. 0. 0. 0. ...0
901001791 ... Grand Prairie . 07/12/2019 ....55,855 [.... 0. 0. 0. 0 0. ...0
901001792 ... Lenoir 06/27/2019 ....58,32%6 |.... 0. 0. 0. 0. 0. ...0
901001793 ... Chicago 05/16/2019 ....29,388 [.... 0. 0. 0. 0 0. ...0
901001797 ... Jacksonville .. 06/26/2019 ....15,545 ... 0. 0. 0. 0. 0. ...0
901001799 .... Draper 06/04/2019 ....20,334 |.... 0. 0. 0. 0 0. ...0
901001803 . . |Wilsonville .06/28/2019 .. .63,558 |. 0 0 .0 0 0 0
901001806 . . [ Denver ... ... 08/06/2019 .. 48,922 |. 0 0 .0 0 0 0
901001826 . . |Minneapol is . ... 11/07/2019 .. 140,042 |. 0 0 .0 0 0 0
901001835 . . |West Columbia . 1172772019 .. .31,026 | 0 0 .0 0 0 0
901001836 . . | San Rafeal .. .11/19/2019 .. 19,570 | 0 0 .0 0 0 0
901001840 ... 11/18/2019 ....33,976 |.... 0. 0. 0. 0 0. ...0
901001841 ... 12/27/2019 ... 41,080 |.... 0. 0. 0. 0. 0. ...0
901001842 ... Phoeni x 11/27/2019 ....25,685 [.... 0. 0. 0. 0 0. ...0
901001843 ... Virginia Beach .. 03/06/2020 32,191 [ 0. 0. 0. 0. 0. ...0
901001844 ... Bel levue 12/11/2019 .. 113,802 |.... 0. 0. 0. 0 0. ...0
901001849 ... Prosper 03/20/2020 32,744 ... 0. 0. 0. 0. 0. ...0
901001851 . . |Colorado Springs .12/16/2019 .. 57,680 |. 0 0 .0 0 0 0
901001855 . .. | Cockysville .01/13/2020 .. .31,952 | 0 0 .0 0 0 0
901001856 . . |Brighton .. .12/23/2019 .. 70,571 |. 0 0 .0 0 0 0
901001857 . .. | Timonium 1273172019 .. .56,663 |. 0 0 .0 0 0 0
901001858 . . |Grand Forks .01/29/2020 .. 55,721 | 0 0 .0 0 0 0
901001864 ... Denver 04/22/2020 L5715 ... 0. 0. 0. 0. 0. ...0
901001865 ... Gilbert 02/27/2020 0. 0. 0. 0 0. ...0
901001867 ... Streamwood .. 02/10/2020 0. 0. 0. 0. 0. ...0
901001870 ... Gaithersburg .. 02/04/2020 0. 0. 0. 0 0. ...0
901001871 ... Branford ......cooeeeieiieemmniiineeeieeneees e Ol e [t 07/17/2020 0. 0. 0. 0. 0. ...0
901001872 ... Houston ... 03/20/2020 0. 0. 0. 0 0. ...0
901001876 ... Columbia .. 06/10/2020 0. 0. 0. 0. 0. ...0
901001884 ... South Jordan .. 03/05/2020 0. 0. 0. 0 0. ...0
901001886 . . |Kent ....... .04/08/2020 .. 0 0 .0 0 0 0
901001887 ... Sugar land ... 07/24/2020 0. .0, .0 0. 0. ...0
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901001890 ... Yaphank 04/09/2020 0. 0. 0. 0 .. 206,126 |... 0. ...0
901001891 ... Farmingdale . 07/02/2020 0. 0. 0. 0. 0. ...0
901001893 .... Geneva ... 07/13/2020 0. 0. 0. 0 0. ...0
901001894 . .. | Towson ... .04/09/2020 .. 0 0 .0 0 0 0
901001898 . .. | Windsor Mill .04/17/2020 .. 0 0 .0 0 0 0
901001902 . . |Norfolk ... .04/23/2020 .. 0 0 .0 0 0 0
901001903 .... San Rafael .. 05/27/2020 0. 0. 0. 0 0. ...0
901001904 .... Owings Mills 05/01/2020 0. 0. 0. 0. 0. ...0
901001909 .... Jacksonvil le Beach 05/27/2020 0. 0. 0. 0 0. ...0
901001918 ... . | Tacoma . 10/08/2020 0. 0. 0. 0. 0. ...0
901001922 .... . [Plano ... 07/24/2020 0. 0. 0. 0 0. ...0
901001924 .... . |Delray Beach 07/27/2020 0. 0. 0. 0. 0. ...0
901001926 .... . |Colorado Springs ... 07/30/2020 0. 0. 0. 0 0. ...0
901001927 ... .. |Louisville .. 08/05/2020 0. 0. 0. 0. 0. ...0
901001929 . . |Hauppauge . .09/04/2020 .. 0 0 .0 0 0 0
901001930 . .. |Brea .... .09/18/2020 .. 0 0 .0 0 0 0
901001931 . . |Port St. Lucie .08/13/2020 .. 0 0 .0 0 0 0
901001933 .... 02/25/2021 0. 0. 0. 0. 0. ...0
901001934 .... 09/29/2020 0. 0. 0. 0 0. ...0
901001936 ... 07/30/2020 0. 0. 0. 0. 0. ...0
901001937 ... Tinley Park 09/09/2020 0. 0. 0. 0 0. ...0
901001938 ... Chicago Heights .... 12/17/2020 0. 0. 0. 0. 0. ...0
901001939 .... . |Bronx 09/14/2020 0. 0. 0. 0 0. ...0
901001940 ... . |Leesburg .. 11/18/2020 0. 0. 0. 0. 0. ...0
901001942 ... Itasca 12/16/2020 0. 0. 0. 0 0. ...0
901001943 . . |Greenville .10/27/2020 .. 0 0 .0 0 0 0
901001945 . . [Nashville .01/20/2021 .. 0 0 .0 0 0 0
901001946 . .. |Provo ..... .12/08/2020 .. 0 0 .0 0 0 0
901001947 . . |Little Rock .01/20/2021 .. 0 0 .0 0 0 0
901001948 . . |Yakima .... .12/07/2020 .. 0 0 .0 0 0 0
901001950 .... Matawan ... 12/08/2020 0. 0. 0. 0 0. ...0
901001951 ... .. |Parsippany .. 12/16/2020 0. 0. 0. 0. 0. ...0
901001962 .... . [Woodridge ... 12/17/2020 0. 0. 0. 0 0. ...0
901001953 .... . [Cantonsville .. 12/02/2020 0. 0. 0. 0. 0. ...0
901001954 .... . | Beachwood e e e 06/10/2021 0. 0. 0. 0 0. ...0
901001955 ... . |Parker .... 03/19/2021 0. 0. 0. 0. 0. ...0
901001956 . . |Florence .. .12/29/2020 .. 0 0 .0 0 0 0
901001959 . .. |Hartsdale .01/29/2021 .. 0 0 .0 0 0 0
901001961 . .. |Pharr ... .03/04/2021 .. 0 0 .0 0 0 0
901001962 . .. |Pharr .04/15/2021 .. 0 0 .0 0 0 0
901001964 . . |Lake Placid . .12/30/2020 .. 0 0 .0 0 0 0
901001965 ... Fair Haven .. 02/05/2021 0. 0. 0. 0. 0. ...0
901001966 ... Mountlake Terrace . 02/18/2021 0. 0. 0. 0 0. ...0
901001968 ... Phoenix 04/15/2021 0. 0. 0. 0. 0. ...0
901001969 .... Crystal Lake .. 02/26/2021 0. 0. 0. 0 0. ...0
901001970 ... Lynnwood 03/04/2021 0. 0. 0. 0. 0. ...0
901001971 ... Little Elm .. 02/16/2021 0. 0. 0. 0 0. ...0
901001972 ... Westport ... 04/28/2021 0. 0. 0. 0. 0. ...0
901001975 ... Tucson 02/19/2021 0. 0. 0. 0 0. ...0
901001977 . . |Minneapol is . .04/19/2021 .. 0 0 .0 0 0 0
901001978 ... Haver toun ... 04/13/2021 0. .0, .0 0. 0. ...0
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901001979 .... Owings Mills .. 04/23/2021 ....38,543 [.... 0. 0. 0. 0 ...38,543 [. 0. ...0
901001988 ... Concord 05/04/2021 ....27,385 |.... 0. 0. 0. 0. 0. ...0
901001990 .... Clifton ... 04/30/2021 .. 153,35 |.... 0. 0. 0. 0 0. ...0
901001991 . . | Chicago ... .05/21/2021 .. .28,739 | 0 0 .0 0 0 0
901001995 . . | Commerce City . .06/07/2021 .. 16,001 |. 0 0 .0 0 0 0
901001996 . . |Palantine .06/25/2021 .. .33,209 | 0 0 .0 0 0 0
901001997 ... Suffolk 04/22/2021 ..27,426 ... 0. 0. 0. 0 0. ...0
901002008 ... Lincolnton .. 06/03/2021 ....26,919 [.... 0. 0. 0. 0. 0. ...0
901002004 .... 08/06/2021 ....78,302 |.... 0. 0. 0. 0 0. ...0
901002006 ... Nor thglenn .. 06/15/2021 ....15,376 |.... 0. 0. 0. 0. 0. ...0
901002008 ... Fresno 05/13/2021 ....39,807 [.... 0. 0. 0. 0 0. ...0
901002015 ... Springfield ... 08/09/2021 ... 40,168 |.... 0. 0. 0. 0. 0. ...0
901002018 ... Spring Park ... 05/26/2021 ....23,162 |.... 0. 0. 0. 0 0. ...0
901002019 ... .. | Shaunee 07/07/2021 .. 32,4% |.... 0. 0. 0. 0. 0. ...0
901002022 . . [Middle River ... 0671072021 .. 140,237 |. 0 0 .0 0 0 0
901002023 . . [Warminster ... 06/11/2021 .. 54,733 |. 0 0 .0 0 0 0
901002026 . Bowie ........ .. 06/16/2021 .. .78,933 |. 0 0 .0 0 0 0
901002027 ... Cuyahoga Falls ......cooeeemiieeeemmninnes Jeemmmneeeeeen OHec e e 07/14/2021 18,071 ... 0. 0. 0. 0. 0. ...0
901002028 .... Lakewood ........covvvevrirriiinninnnniiinnn fevvninnnenennnnn 00 foeeen e e 05/26/2021 ....38,998 [.... 0. 0. 0. 0 0. ...0
901002030 ... Mundelein «....oeeeeeeeieeeeeeeeeeeeeeenn Jeemmeeeeeeeee e e e 06/22/2021 ....27,055 |.... 0. 0. 0. 0. 0. ...0
901002031 ... .. |College Point oooovveeiiiiiiiiiiiniiiiinn v W e e 07/14/2021 ....37,570 |.... 0. 0. 0. 0 0. ...0
901002034 .... L High Point oo e NC e [ [ 06/21/2021 ....25,586 [.... 0. 0. 0. 0. 0. ...0
901002035 ... CBrevard oo [ N [ [ 06/24/2021 ....46,520 |.... 0. 0. 0. 0 0. ...0
901002036 ... cRaleigh coveeeeeeee e e NC e e e e 06/17/2021 ... 78,005 |.... 0. 0. 0. 0. 0. ...0
901002037 ... Holly Springs ......ccevevvvivivnnninnnninnn Jevnnnnnvennneed NCeeeiis oo e s 06/17/2021 ....57,5%2 |.... 0. 0. 0. 0 0. ...0
901002038 . .. |Raleigh ... ... 06/17/2021 .. .21,404 | 0 0 .0 0 0 0
901002039 . . [Sanford ... ... 06/17/2021 .. 26,160 |. 0 0 .0 0 0 0
901002041 . . |New Castle 12/02/2021 .. 12,824 |. 0 0 .0 0 0 0
901002044 . . |Amartillo .10/28/2021 .. .85,169 |. 0 0 .0 0 0 0
901002045 . . |Frisco .... .09/08/2021 .. 0 0 .0 0 0 0
901002048 ... .. | Vancouver ... 06/28/2021 0. 0. 0. 0 0. ...0
901002053 .... . |League City .oeveeeeeenieeeeeiieeeeeeen e T [ s [ 06/30/2021 0. 0. 0. 0. 0. ...0
901002055 ... L [PROENIX v [ A e 08/17/2021 0. 0. 0. 0 0. ...0
901002057 ... DaVenport ....veeeeeeneeeeeeemnieeeeeeenn Jeemnmeeeeeeeees W e e e 08/26/2021 0. 0. 0. 0. 0. ...0
901002058 .... Davenport .....oovvveveviniiiiiiiinnnneennn e W o e 08/26/2021 0. 0. 0. 0 0. ...0
901002060 ... Spanish Fork .....coovuvveveemmninnneeennn Jeommeneeeeenen Ul e s 08/06/2021 0. 0. 0. 0. 0. ...0
901002061 . .. |Las Vegas ...... .08/25/2021 .. 0 0 .0 0 0 0
901002064 . . |White Settlement .08/31/2021 .. 0 0 .0 0 0 0
901002066 . . |Henderson ... .07/209/2021 .. 0 0 .0 0 0 0
901002067 . . | Sparks . .08/19/2021 .. 0 0 .0 0 0 0
901002069 . . | Chicago .08/27/2021 .. 0 0 .0 0 0 0
901002070 ... Chicago ... 08/27/2021 0. 0. 0. 0. 0. ...0
901002092 .... o [Burbank ..ooiciiiiiiiiiee [ CAe e o 04/20/2022 0. 0. 0. 0 0. ...0
901002098 ... PUyalTUup e e WA e e 11/22/2021 0. 0. 0. 0. 0. ...0
901002102 .... Baltimore ......ccvvevvvvvivnninnnniinnninns Jovvnnnnneeeene Mo o e s 11/24/2021 0. 0. 0. 0 0. ...0
901002104 .... Waunakee JUTTTUURP A R 12/09/2021 0. 0. 0. 0. 0. ...0
901002105 ... Brookfield .. {1 A RN 12/09/2021 0. 0. 0. 0 0. ...0
901002106 ... Sprindfield . 12/22/2021 0. 0. 0. 0. . . 0. ...0
901002107 ... Golden 01/21/2022 0. 0. 0. 0 ... 105,698 |... 0. ...0
901002110 . . | Jacksonville .02/25/2022 .. 0 0 .0 0 ..78,529 0 0
901002112 ... Jacksonville 02/25/2022 0. .0, .0 0. .. 122,907 ... 0. ...0
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901002113 ... Jacksonville .. 02/25/2022 ...91,075 |.... 0. 0. 0. 0 ....91,075 |. 0. ...0
901002114 ... 01/27/2022 ....19,058 |.... 0. 0. 0. 0. ....19,058 |. 0. ...0
901002115 ... Richboro .. 04/29/2022 ....94,320 |.... 0. 0. 0. 0 ...94,320 |. 0. ...0
901002118 . .| Commack .05/27/2022 .. 18,742 ). 0 0 .0 0 0 0
901002119 . .. | Commack ... .05/27/2022 .. .36,389 |. 0 0 .0 0 0 0
901002120 . . |Orland Hills .01/20/2022 .. 0 0 .0 0 0 0
901002121 ... New Brunswick . 02/02/2022 0. 0. 0. 0 0. ...0
901002126 ... Boulder ... 02/28/2022 0. 0. 0. 0. 0. ...0
901002127 ... Boulder ... 02/28/2022 0. 0. 0. 0 0. ...0
901002128 ... Porterville ... 05/02/2022 0. 0. 0. 0. 0. ...0
901002136 ... Jacksonville .. 02/25/2022 0. 0. 0. 0 0. ...0
901002138 ... . | Compton 04/29/2022 0. 0. 0. 0. 0. ...0
901002139 .... . [Mt Vernon ... 03/22/2022 0. 0. 0. 0 0. ...0
901002146 ... Plano ... 05/05/2022 0. 0. 0. 0. 0. ...0
901002150 . . |Austin . .09/0172022 .. 0 0 .0 0 0 0
901002153 . . | Geneva .... .05/02/2022 .. 0 0 .0 0 0 0
901002154 . . [Miamisburg .04/07/2022 .. 0 0 .0 0 0 0
901002155 ... Independence .. 04/07/2022 0. 0. 0. 0. 0. ...0
901002158 ... . | Syosset 05/23/2022 0. 0. 0. 0 0. ...0
901002159 ... . [Jacksonville .. 06/24/2022 0. 0. 0. 0. 0. ...0
901002162 .... Hanover 05/06/2022 0. 0. 0. 0 0. ...0
901002166 ... Henderson ... 07/29/2022 0. 0. 0. 0. 0. ...0
901002167 ... Lewisville .. 06/10/2022 0. 0. 0. 0 0. ...0
901002168 ... Vancouver ... 05/25/2022 0. 0. 0. 0. 0. ...0
901002170 ... Chicago ... 05/31/2022 0. 0. 0. 0 0. ...0
901002171 . .. | Phoenix ... .05/12/2022 .. 0 0 .0 0 0 0
901002172 . . | St. Petersburg .05/09/2022 .. 0 0 .0 0 0 0
901002173 . . | Annapolis ... .07/01/2022 .. 0 0 .0 0 0 0
901002174 . . | Chicago ... .05/18/2022 .. 0 0 .0 0 0 0
901002175 . . |Fountain .. .05/12/2022 .. 0 0 .0 0 0 0
901002176 ... Albuquerque . 05/23/2022 0. 0. 0. 0 0. ...0
901002177 ... Albuquerque ... 05/23/2022 0. 0. 0. 0. 0. ...0
901002179 .... Clarksville ... 06/17/2022 0. 0. 0. 0 0. ...0
901002182 .... 05/27/2022 0. 0. 0. 0. 0. ...0
901002183 .... South Ogden . 06/10/2022 0. 0. 0. 0 0. ...0
901002184 ... New Hope .. 06/29/2022 0. 0. 0. 0. 0. ...0
901002187 . . |Glendale .06/15/2022 .. 0 0 .0 0 0 0
901002188 . . |Glendale .06/06/2022 .. 0 0 .0 0 0 0
901002189 . .. |Salem ... .06/06/2022 .. 0 0 .0 0 0 0
901002195 . . |Fort Wright .06/17/2022 .. 0 0 .0 0 0 0
901002196 . . | Arlington .06/29/2022 .. 0 0 .0 0 0 0
901002207 ... Houston ... 06/29/2022 0. 0. 0. 0. 0. ...0
901002209 .... . [ Jacksonville 08/30/2022 0. 0. 0. 0 0. ...0
901002210 ... . | Jacksonville 08/30/2022 0. 0. 0. 0. 0. ...0
901002211 ... . | Jacksonville .. 08/30/2022 0. 0. 0. 0 0. ...0
901002212 .... 08/18/2022 0. 0. 0. 0. 0. ...0
901002213 ... 08/18/2022 0. 0. 0. 0 0. ...0
901002215 .... . |Royersford .. 09/30/2022 0. 0. 0. 0. 0. ...0
901002216 .... . |Royersford .. 09/30/2022 0. 0. 0. 0 0. ...0
901002219 . . |Yorkville .08/30/2022 .. 0 0 .0 0 0 0
901002220 ... . | Lakewood .. 07/21/2022 0. .0, .0 0. 0. ...0
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SCHEDULE B - PART 3

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

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

0299999 Mortgages W|th partial repayments

40,665, 654

41,209,704

41,209,704

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
901002221 ... . |Pleasant Grove 08/31/2022 0. 0. 0. 0 ... 152,325 |... 0. ...0
901002223 ... . |Farmingdale .... 10/07/2022 0. 0. 0. 0 .. 102,968 |... 0. .0
901002224 ... . |Farmingdale . 10/07/2022 0. 0. 0. 0 0. ...0
901002228 . . |Largo ... .02/28/2023 .. 0 0 .0 0 0 0
901002229 . . |Largo .. .02/28/2023 .. 0 0 .0 0 0 0
901002230 . . |Willow Grove 11/29/2022 .. 0 0 .0 0 0 0
901002231 ... . |Willow Grove 11/29/2022 0. 0. 0. 0 0. ...0
901002232 ... . |Manassas .... 10/20/2022 0. 0. 0. 0 0. .0
901002233 ... .. |Manassas .... 10/20/2022 0. 0. 0. 0 0. ...0
901002236 ... . |La Quinta 12/08/2022 0. 0. 0. 0 0. .0
901002237 ... . |Westminster ... 11/10/2022 0. 0. 0. 0 0. ...0
901002238 ... . |Fountain Valley .... 11/14/2022 0. 0. 0. 0 0. .0
901002239 ... .. |Fountain Valley .... 11/14/2022 0. 0. 0. 0 0. ...0
901002241 ... .| Tigard .... 12/28/2022 0. 0. 0. 0 0. .0
901002242 . .. |Clermont .. .12/06/2022 .. 0 0 .0 0 0 0
901002244 . . |District Heights A2/22/2022 .. 0 0 .0 0 0 0
901002245 . . |Homer Glen .. .01/06/2023 .. 0 0 .0 0 0 0
901002247 ... . |Hampton 12/22/2022 0. 0. 0. 0 0. .0
901002248 .... . |Clovis 12/29/2022 0. 0. 0. 0 0. ...0
901002252 ... .. | San Francisco . 03/09/2023 0. 0. 0. 0 0. .0
901002253 ... . | Sparks 03/28/2023 0. 0. 0. 0 0. ...0
901002254 ... . |Silverdale .. 05/05/2023 0. 0. 0. 0 0. .0
901002256 .... 05/08/2023 0. 0. 0. 0 0. ...0
901002258 ... .. |Cartersville .. 06/01/2023 0. 0. 0. 0 0. .0
901002259 ... . |Bloomfield Hills ... 05/10/2023 0. 0. 0. 0 0. ...0
901002260 . .. |Westerville ..... .06/01/2023 .. 0 0 .0 0 0 0
901002261 . . | South Salt Lake City .06/20/2023 .. 0 0 .0 0 0 0
901002262 . . |Fulton ....... .05/31/2023 .. 0 0 .0 0 .31,282 |. 0 0
901002264 . .. |Norcross . .06/20/2023 .. 0 0 .0 0 .33,927 |. 0 0
901002269 . . |White Marsh .08/17/2028 .. 0 0 .0 0 .31,025 |. 0 0
901002561 . Manchester 04/10/2023 0. .01, .01, 0 ....74,470 |. .01 ...0
0 0 0 0 0 0
0 0 0 0 0 0

72,618,192

73,162,243

73,162,243
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.| Advent International GPE X LP Cayman Islands .... .|Advent International GPE X LP ....09/26/2022 ... 3 .... 1,503,750 ..17,500,000 |... ..0.298
Aquiline Financials Services Fund V L.P. Cayman Islands . Aquiline Financials Services Fund V L.P. ..06/23/2023 . .3 . 2,509,156 |.. .. 17,500,001 1.228
Audax Private Equity Fund VII-A, L.P. ..... Wilmington . Audax Private Equity Fund VII-A, L.P. ... ..08/07/2023 . B 1,465,486 [ 0. .. 23,534,514 0.526
. |Blackstone Capital Opportunities Fund IV LP Wilmington .... ..|Blackstone Capital Opportunities Fund IV LP .. .|....07/31/2020 ...[...... 2 . 1,419,215
. |Blackstone Energy Partners I11 L.P. .. Wilmington .... .|Blackstone Energy Partners III L.P. . ... 1172772019 ... |...... 3 . 1,923,210
..|Blackstone Life Sciences V L.P. ....... . |Wilmington .... ..|Blackstone Life Sciences V L.P. ...... .|....01/01/2020 ...[...... 3 .... 228,465
.|Blackstone Life Sciences Yield L.P. ................ Wilmington .... .|Blackstone Life Sciences Yield L.P. ............... .|....03/25/2022 ...|...... 2 ... 1,322,135
. |Blackstone Tactical Opportunities Fund 111 L.P. . Wilmington .... .|Blackstone Tactical Opportunities Fund I11 L.P. .|....03/01/2019 ... {[...... 3 e 1,797,132
. |Blackstone Tactical Opportunities Fund IV L.P. .. Wilmington .... .|Blackstone Tactical Opportunities Fund IV L.P. . .|....08/07/2023 ... . 1,426,687 . .
..|Brookfield Infrastructure Fund IV-B . [Wilmington .... ..|Brookfield Infrastructure Fund IV-B . |....02/06/2020 ... .... 306,818 ... 1,624,260 |...
.|Brookfield Infrastructure Fund V-B, L.P. Wilmington .... .|Brookfield Infrastructure Fund V-B, L.P. ... ...05/24/2023 ... 3,767,072 .. 13,702,794 |...
Brynwood Partners IX, LP ....... Wilmington . Brynwood Partners IX, LP ....... . . 5,497,526 |.. .. 25,584,803
BV Investment Partners IX, L.P. Wilmington . BV Investment Partners IX, L.P .0 .638,904 |.. 4,614,035
BVIP Fund XI, L.P. ............ Wilmington . BVIP Fund XI, L.P. ............ . .0 . 1,827,986 |.. .. 12,808,943
.| Char lesbank Equity Fund X, LP .... Boston .| Char lesbank Equity Fund X, LP ...01/15/2021 ... .. 2,456,336 .. 11,461,429 |...
Char lesbank Technology Opportunities Fund, Limited
.| Char lesbank Technology Opportunities Fund, Limited Partnership .... [Boston ... ..|Partnership .|....01/31/2020 ... ... 2,954,626 .. 3,092,798 |...
.|Clairvest Equity Partners VI-A Limited Partnership .......ccooeevunnes Canada ... .|Clairvest Equity Partners VI-A Limited Partnership .|....05/01/2019 ... .. 1,435,398 4,891,895 |...
..|Dominus Capital Partners 11, L.P. ... Wilmington .... ..|Dominus Capital Partners |11, L.P. .|....09/30/2019 ... ...765,287 |...
.. |Enhanced NextCare Fund, L.P. ........... Wilmington .... ..|Enhanced NextCare Fund, L.P. ........ . )....07/12/2021 ... ...125,176 |...
. |Further Global Capital Partners, L.P. Cayman Islands . .|Further Global Capital Partners, L.P. .. .|....09/30/2019 ... ... 2,794,938 |...
.| Genstar Capital Partners X, L.P. ...... Wilmington .|Genstar Capital Partners X, L.P. ........ .|....05/01/2021 ... ..10,170,506 |...
.| Genstar X Opportunities Fund I, L.P. Wilmington .... .|Genstar X Opportunities Fund I, L.P. ....08/27/2021 ... 1,990,527 |...
GOODE PARTNERS CONSUMER FUND 111 Wilmington . GOODE PARTNERS CONSUMER FUND 111 .. 12/29/2015 . . 105,446 |.. ... 402,631
GTCR Fund XI1/A LP . Wilmington . GTCR Fund XI1/A LP ..05/01/2018 . .237,916 |.. 4,310,923
GTCR Fund XI11 LP .. Wilmington . GTCR Fund XI11 LP .... 10/27/2020 .202,500 |.. .. 12,011,124
Kinderhook Capital Fund 7, L.P. Wilimington Kinderhook Capital Fund 7, L.P ..02/28/2022 . 2,669,557 |.. .. 16,251,407
Kinderhook Capital Fund V, L.P. . Wilmington . Kinderhook Capital Fund V, L.P. . ..01/01/2018 . .226,667 |..
..|Levine Leichtman Capital Partners VI, L.P. . . | Wilmington .... ..|Levine Leichtman Capital Partners VI, L.P. . .|....06/21/2018 ... .... 332,478
..|W/C Partners VIII, L.P. ... Wilmington .... ..|M/C Partners VIII, L.P. ..... . |-...03/01/2019 ... ... 957,663
.. [MidOcean Partners V, L.P. . [Wilmington .... ..|MidOcean Partners V, L.P. ... .|....06/01/2018 ... .... 247,823
.. |MidOcean Partners VI, L.P. .. Wilmington .... ..|MidOcean Partners VI, L.P. .... .|....08/24/2022 ... ... 868,509
..|[Nautic Partners X, L.P. ...... Wilmington .... ..|Nautic Partners X, L.P. ........ .|....01/27/2022 ...
.|NB Credit Opportunities Fund II, L.P. .. Newark ... ..|NB Credit Opportunities Fund I, L.P. .|....01/11/2023 ...
NB Entrust Aggregator LP Newark ... ..|NB Entrust Aggregator LP .|....08/18/2023 ...
NB Select Opportunities Fund V LP .. Newark .[NB Select Opportunities Fund V LP .... ....05/03/2022 ... . 4,500,000 .. 4,500,000 |...
New Enterprise Associates 17, L.P. Wilmington . New Enterprise Associates 17, L.P. ..07/01/2019 . 100,000 |.. 2,050,000
New Enterprise Associates 18, L.P. Wilmington . New Enterprise Associates 18, L.P. 02/14/2022 .100,000 |.. 7,350,000
New Mountain Partners VI, L.P. Wilmington . New Mountain Partners VI, L.P. .. ..04/21/2020 . 2,478,743 |.. 8,469,262
.. [NGP Natural Resources XII, L.P. . Dover ..|NGP Natural Resources XII, L.P. . . |.-..07/03/2018 ... .... 209,674 1,491,150 |...
..|North Castle Partners VII, L.P. .....cccocuees . |Wilmington .... ..|North Castle Partners VII, L.P. .....cccceeeeens o|---12727/2018 ... ....318,036 2,714,951 |...
..| PA DIRECT CREDIT OPPORTUNITIES FUND |1, L.P. .. Wilmington .... ..|PA DIRECT CREDIT OPPORTUNITIES FUND II, L.P. . . |-...06/15/2017 ... ... 1,638,277 |...
.. | PEG Aggregator 2022 L.P. .. Wilmington .... ..|PEG Aggregator 2022 L.P. .... o |--..04/18/2022 ... ...9,788,371 |...
.. |PEG Aggregator 2023 L.P. .. Wilmington .... ..|PEG Aggregator 2023 L.P. .... .|....06/20/2023 ... .. 14,539,489 |...
..|PEG Global Private Equity VIII L.P. ....... WiImington .... .|PEG Global Private Equity VIII L.P. ....... . |---.03/04/2019 ... ..10,714,278 |...
..|Platinum Equity Capital Partners VI, L.P. Wilmington .... ..|Platinum Equity Capital Partners VI, L.P. L. 1271272022 ... .. 21,940,144 |...
..| Quad-C Partners IX, L.P. .. Wi Imington .... ..|Quad-C Partners IX, L.P. .... . |--..04/26/2017 ... ... 740,693 |...
. | Quad-C Partners X, L.P. ... Wilmington .... .| Quad-C Partners X, L.P. ..... ... 12/21/2021 ... . 4,271,631 .. 15,652,405 |...
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.|Silver Oak Services Partners Ill, L.P. . . [Wilmington .... .|Silver Oak Services Partners IIl, L.P. ... ....11/21/2016 ... .. 1,022,550 |...
STONEPEAK INFRASTRUCTURE FUND 11 LP . Wilmington . STONEPEAK INFRASTRUCTURE FUND 111 LP ..06/25/2018 . . 3,518,764
Strategic Partners GP Solutions L.P. . Wilmington . Strategic Partners GP Solutions L.P. ... ..03/25/2022 . 750,000 |.. .. 18,803,319
..|Strategic Partners Infrastructure I11 L.P. .... Wilmington .... ..|Strategic Partners Infrastructure Ill L.P . |....04/14/2020 ... . 6,140,431 .. 26,090,228 |...
..|Strategic Partners IX L.P. Wilmington ..|Strategic Partners IX L.P. ... 12/22/2021 ... . 1,603,212 .. 38,553,539 |...
..|Summit Partners Growth Equity Fund X-A, L.P. .. Cayman Islands . ..{Summit Partners Growth Equity Fund X-A, L.P. . .|....03/01/2019 ... .... 957,938 11,171,910 |...
.| Summit Partners Growth Equity Fund XI, L.P. ... Wilmington .... .[Summit Partners Growth Equity Fund XI, L.P. .|....09/29/2022 ... ....291,203 .. 19,948,204 |...
.|Tailwind Capital Partners IlI, L.P. . [Wilmington .... .|Tailwind Capital Partners Il1, L.P. .|....09/26/2018 ... ... 194,345 ...6,162,701 |...
.. | Thoma Bravo Discover Fund IV, L.P. ... Wilmington ..| Thoma Bravo Discover Fund IV, L.P. .|....12/08/2022 ... ....786,200 ..5,815,779 |...
.| Trident IX, L.P. Cayman Islands . .| Trident IX, L.P. .|....06/24/2022 ... . 2,515,964
.|Veritas Capital Vantage Fund, L.P Wilmington .... .|Veritas Capital Vantage Fund, L.P .... ....05/01/2021 ... .... 463,333 .
Warren Equity Partners Fund IV, L.P Wilmington . Warren Equity Partners Fund IV, L.P. ..01/24/2023 . . 2,829,185 |.. .. 12,128,255
.| Wind Point Partners X, L.P. . Wi Imington ... .|Wind Point Partners X, L.P. ... ...05/09/2023 ... ... 2,721,062 A .. 12,905,654 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 88,663,992 0 600,519,805
.|Blackstone Real Estate Partners IX L.P. Wilmington .... .|Blackstone Real Estate Partners IX L.P. ....03/01/2019 ... .... 1,136,113 ... 8,134,478 |...
Brookfield Strategic Real Estate Partners IV-B L.P. . Wilmington . Brookfield Strategic Real Estate Partners IV-B L.P ..07/12/2021 . . 1,851,417 |.. .. 10,565,091
. |Praedium X Middle-Income Housing Fund, L.P. . | Wilmington .... .|Praedium X Middle-Income Housing Fund, L.P. ... ...04/11/2022 ... .. 3,983,017 A 7,583,975 |...
2199999. Venture Interests - Real Estate - Unaffiliated 0 6,970,547 0 26,283,544
401378-AC8 ......... GUARDIAN LIFE INSURANCE COMPANY OF AMERICA .. .| KEYBANC CAPITAL MARKET . 1.DFE ...... ...01/1772017 ... .... 756,530
575767-AN-8 . .. [ MASSACHUSETTS MUTUAL LIFE INSURANCE CO . WELLS FARGO BANK ... 10/22/2019 . 1,079,243 |..
64952G-AE-8 . .| NEW YORK LIFE INSURANCE COMPANY . MORGAN STANLEY .. 05/08/2003 . 1,545,513 |..

...08/03/2023 ...

...533,364 |...

668138-AE-0 . .| NORTHWESTERN MUTUAL LIFE INSURANCE COMPANY (THE) .. .| WELLS FARGO BANK ... ..
2799999. Surplus Debentures, etc - Unaffiliated 533,364 3,381,286 0 0 XXX
6099999. Total - Unaffiliated 9,998,850 99,015,825 0 626,803,349 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 - Totals 9,998,850 99,015,825 0 626,803,349 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
AG Credit Solutions Fund, L.P. ..cecoveenene Dover ....| CAPITAL DISTRIBUTION ....02/03/2020 ...|....09/30/2023 ...|.... 3,414,897 |... veee |- 3,414,897 |.... 3,414,897 |... ... 1,104,558
Aquiline Financial Services Fund IV L.P. ... [Cayman Islands .. .| CAPITAL DISTRIBUTION ....08/02/2019 ...|....09/29/2023 ...|....... 752,351 |... B 752,351 |....... 752,351 [eoveieeiies foeeerieieeenna0 [0 [ (616,818)
................... Aqui line Financials Services Fund V L.P. ... [Cayman Islands ......ccccoceeenes |eovreeereerreenee | CAPITAL DISTRIBUTION .oovvvvvveneeeneennne |....06/23/2023 ... |....09/29/2023 ... |.ervevenieen 0 b 738 | 738 ......(427,857)
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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-
CUSsIP 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
BID Il Note Issuer L.P. .....cccee Cayman Islands .. ... |CAPITAL DISTRIBUTION ....08/07/2020 ...|....09/30/2023 ...|....... 182,467 |... 182,467 |....... 182,467 |... JUL VN PPN | i AU 154,955
Black Mountain Sand Holdings LLC ... . | Dover .. .| CAPITAL DISTRIBUTION ...07/03/2018 ...|....09/27/2023 ...|....... 314,592 |.. 314,502 |....... 314,502 |... .0
Blackstone Capital Opportunities Fun
........................................................................... Wilmington CAPITAL DISTRIBUTION ......ccvvvvnnvvvnnnnns [....07/31/2020 ... |....09/14/2023 ...|..........2,128 2,128 e 0 .......321,576
Blackstone Energy Partners III L.P. . . [Wilmington .... .... | CAPITAL DISTRIBUTION 1172772019 ... ]....08/07/2023 .o eeeenin 91,726 [oeeieiees oo foeeeeeee e o0 e [ 91,726 | 91,726 [ O [0 e 9,715
Blackstone Growth L.P. .......... Wilmington . .|CAPITAL DISTRIBUTION .. .09/28/2023 .. .(58,010),
Blackstone Life Sciences V L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. . .08/14/2023 .. (145,988)
Blackstone Life Sciences Yield L.P. ... |Wilmington .... .| CAPITAL DISTRIBUTION ...03/25/2022 ...|....09/30/2023 ...].... 1,019,331 |...
Blackstone Tactical Opportunities Fund |11
L.P. ... . |Wilmington .... .| CAPITAL DISTRIBUTION ...03/01/2019 ...]....09/18/2023 ...|....... 366,954 |...
Blackstone Tactica
LPe . |Wilmington .... ....| CAPITAL DISTRIBUTION ....08/07/2023 ...]....09/30/2023 ...|.
Brookfield Infrastructure Fund IV-B . . [Wilmington .... ....|CAPITAL DISTRIBUTION ....02/06/2020 ...|....09/18/2023 ...|.
Brookfield Infrastructure Fund V-B, L.P Wilmington .... ....| CAPITAL DISTRIBUTION ....06/24/2023 ...|....09/30/2023 ...|.
Brynwood Partners IX, LP .....ovvveennnineeees Wilmington .... .| CAPITAL DISTRIBUTION ....07/27/2023 ...|....09/13/2023 ...|. 0. .
................... Brynuood Partners VITI L.P. .......cococo...... |Wilmington CAPITAL DISTRIBUTION ...04/20/2018 .......09/01/2023 ... ... 301,230 |ovovrevvevenins foorerereeees oo feoees eeeeerenenn0 |o... 4,546,940
Clairvest Equity Partners VI-A Limited
................... Partnership .....ccoeevveviivininniiieivnnnnneeeenes [Canada e CAPITAL DISTRIBUTION ....05/01/2019 ...]....09/30/2023 ...|.......681,960 [....ccvvvevines Jovnninniiinnn foorriiiiii o ....... 834,500
Dominus Capital Partners I, L.P. ... Wilmington .... .... | CAPITAL DISTRIBUTION ....09/30/2019 ...J....09/21/2028 ... |ceeuuee 3,011 [ e feeeeee e O e e 01 [ B0 e [0 0 e (14,561),
Genstar Capital Partners IX, L.P. .... Wilmington .... ....| CAPITAL DISTRIBUTION ....03/01/2019 ...]....09/08/2023 ...|....... 495,389 |[... ... 1,398,940
Genstar Capital Partners VIII, L.P. . . [Wilmington .... .... | CAPITAL DISTRIBUTION ...04/27/2017 ...]....07/10/2023 ...|....... 791,189 |[...
Genstar Capital Partners X, L.P. .. . |Wilmington . .| CAPITAL DISTRIBUTION .. .09/29/2023 .. .. 34,645
Genstar VIII Opportunities Fund I, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .07/10/2023 .. .. 65,089
Genstar X Opportunities Fund I, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .09/29/2023 .. .5,682 ..5,682 |.
GOODE PARTNERS CONSUMER FUND 111 ... Wilmington . .| CAPITAL DISTRIBUTION .. .08/28/2023 .. . 717,265 .. 717,265 |. . 138,288
Great Hill Equity Partners VI, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. . .09/25/2023 .. . 376,649 ... 5,487,423
Green Equity Investors Fund VIII, L.P. ...... [Dover .... | CAPITAL DISTRIBUTION ....01/02/2020 ...|....08/29/2023 ...|....... 106,801 |... o0 o0 e (3,250)
GS Global Infrastructure Partners | .......... Dover ....|FINAL DISTRIBUTION .... ....12/28/2006 ...|....08/24/2023 ...|....... 779,375 |... P F 169,223 |....... 169,223 |....... 196,735
GSO Capital Opportunities Fund II1, L.P. ... [Wilmington . .| CAPITAL DISTRIBUTION .. ....09/22/2016 ...|....09/30/2023 ... |oeeuueeen 8,201 [t e oo e [0 e [ 8,201 [ 8201 [ [ (VN FORURRRN | I 567,331
Insight Partners XI, L.P. ...ceiiiiiinnnnnns Cayman Islands .........cceeevvene foovemmmnnninnnnnnnns CAPITAL DISTRIBUTION ....evvvvvnnnninnns ...02/26/2020 ...|....09/11/2023 ...|.......... L0/ O O N R O <7 R 37 R RN [V RN | FN 41,052
Insight Partners XII Buyout Annex Fund, L.P.
........................................................ Cayman Islands . Prior Quarter Adjustment .. ....08/25/2021 ...]....06/05/2023 ...|....... (14,389)[.. oeeeen (14,389)]....... (14,389)]... 0 .......(93,611)
Kinderhook Capital Fund V, L.P. .... Wilmington .... ....|CAPITAL DISTRIBUTION .. ..01/01/2018 . .09/07/2023 .. 1,924,707 .. 1,924,707 |.... 1,924,707 0. .... 5,616,694
Nautic Partners X, L.P. .............. Wilmington .... ....| CAPITAL DISTRIBUTION ....01/27/2022 ...)....07/10/2023 ... | 151,633 [oooiiiiiiiiiiins v [ s [0 e [ 151,633 | 151,633 0 o0 (270,405)
NB Secondary Opportunities Fund V LP . . |Newark ... .... | CAPITAL DISTRIBUTION ....01/01/2021 ... |....07/26/2028 ... |ceuuuee 82,855 [ooeeeiiiiiiiis e oo e 0 | [l 62,855 | 62,855 o0 o0 e (250,000)
NB Select Opportunities Fund I1 LP ... Newark ... ....| CAPITAL DISTRIBUTION ....09/20/2019 ...]....08/11/2023 ...]....... 269,500 [..oeevivrrennins Jovvnnnnniniinnnn v v [0 s [0 269,500 .. 269,500 cen0 0 s
New Mountain Partners VI, L.P. ........ Wilmington .... .... | CAPITAL DISTRIBUTION ....04/21/2020 ...|....09/06/2023 ... |..uueeu 83,570 [ooreeeiiniiiiies e oo e 0 | [l 83,570 [ 83,570 o0 o0 e (834,329)
Newstone Capital Partners 11, L.P. .. . |Wilmington .... ....| CAPITAL DISTRIBUTION ....12/27/2016 ...|....07/10/2023 ...]....... 266,150 [.ooeevivrnnnnins Jovvnnniniinnnn oo e [0 e [0 266,150 ..l 266,150 cen0 0
Newstone Capital Partners IV, L.P. Wilmington . .... | CAPITAL DISTRIBUTION ....07/01/2019 ...|....07/10/2023 ... ... 382,454 [oooooiiiiiiiiis e oo e [0 e [ 342,454 342,454 JUU VI IR | AN
NGP Natural Resources XII, L.P. Dover .. .| CAPITAL DISTRIBUTION .. ..07/03/2018 . .09/28/2023 .. ... 768,057 .0
NGP XI Luxe Coinvest, L.L.C. .. ... | Dover .. .| CAPITAL DISTRIBUTION ...08/13/2018 ...|....09/27/2023 ...|.... 1,377,120 |... ... 1,377,120 |... 0.
PA DIRECT CREDIT OPPORTUNITIES FUND I, L.P.
........................................................ Wilmington CAPITAL DISTRIBUTION ......cevvvuneeeennnnns [-...05/15/2017 ...|....07/21/2023 ...|....... 132,825 e 132,825 |...... 132,825 | [0
PEG Global Private Equity VIII L.P. .......... Wilmington .... ....| CAPITAL DISTRIBUTION ....03/04/2019 ...|....08/18/2023 ...|..... 1,284,444 [......oociiiiis | oo e [0 e 1,234,444 ... 1,234,444 |... 0
Platinum Equity Capital Partners VI, L.P. .. [Wilmington .... .... | CAPITAL DISTRIBUTION ....12/12/2022 ...|....09/30/2023 ...|. o0 o0 e (246,292)
Quad-C Partners IX, L.P. ...ocovvvnnnnnns Wilmington .... ....| CAPITAL DISTRIBUTION ....04/26/2017 ...|....07/27/2023 ...|. 0 ... 1,926,912
STONEPEAK INFRASTRUCTURE FUND 11 LP Wilmington . .| CAPITAL DISTRIBUTION .. ..06/25/2018 . .09/28/2023 .. .0 . 493,200
Strategic Partners Infrastructure 111 L.P. . [Wilmington . .| CAPITAL DISTRIBUTION .. ..04/14/2020 . .09/28/2023 .. .0 (652,204)
Strategic Partners IX L.P. .ooooiiiiinnnnnnnns Wilmington ... .| CAPITAL DISTRIBUTION ... 12/22/2021 ...|....09/27/2023 ...|....... 307,817 |... .0 .. (285,561)
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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 i Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
................... Strategic Partners VIII L.P. .........c......... | Wilmington CAPITAL DISTRIBUTION .....ccevvvuneeeennnnns [-...08/14/2019 ...|....09/28/2023 ...|....... 450,000 450,000
TA Subordinated Debt Fund IV, L.P. ...... Wilmington ... .| CAPITAL DISTRIBUTION ....02/19/2016 ...|....08/04/2023 ... . 194,850 194,850
True Wind Capital Continuation, L.P. ... | Wilmington .|Prior Quarter Adjustment .. ....12/19/2022 ...|....05/23/2023 0. . (3,071)f. .. (49,078)
.. [Warren Equity Partners Fund IV, L.P. ........ Wilmington ... . vooeeoo|Prior Quarter Adjustment oo |....01/24/2023 ...]....06/23/2023 ... .0 A G0 (47,030) v e 0 (699,194)
oint Venture Interests - Common Stock - Unaffiliated 19,207,363 (370, 183) 0 0 0 (370, 183) 0| 20,729,335 | 20,898,556 0 169,223 169,223 | 25,819,607
................... Blackstone Real Estate Partners IX L.P. .... [Wilmington ......cccooevrivnniiniiis | ennnnen. DELcoiiun | CAPITAL DISTRIBUTION .eveniviiiinneneenn [+22.03/01/72019 ... [....09/05/2023 ...[....... 523,382 |..eeuvvviiinnnnn foovriiiniiiniis Joiiniiiins fovein o0 e 000000 523,382 1,000 523,382 [ Jovvviiineennnd0 a0 )1l 336,242
Brookfield Strategic Real Estate Partners
IV-B L.P. ... .. |Wilmington .|CAPITAL DISTRIBUTION . ....07/12/2021 . .09/14/2023 ... . 126,385 |... . 126,385 126,385 |. .(637,69),
.. |Praedium X Middle-Income Housing Fund, L.P. |Wilmington ... . ....... | CAPITAL DISTRIBUTION coee |---04/11/2022 ... |....07/24/2023 ...{........ 87,901 e | 0. TP T 87,901 |........ 87,901 o0 o0 e 63,179
2199999. Joint Venture Interests - Real Estate - Unaffiliated 737,668 0 0 0 0 0 0 737,668 737,668 0 0 0 (238,275)
6099999. Total - Unaffiliated 19,945,031 (370, 183) 0 0 0 (370, 183) 0| 21,467,003 | 21,636,224 0 169,223 169,223 | 25,581,332
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 19,945,031 (370, 183) 0 0 0 (370, 183) 0| 21,467,003 | 21,636,224 0 169,223 169,223 | 25,581,332




03

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

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38376G-BW-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_09-99  5.151% 10/16/49 ...eeevieeiinieeeieeeieeeeceniees | eevevviiineees feennd 09/01/2023 ..... Interest Capitalization 119,851 |. ..119,851 |... . .
38376G-SN-1 ......... GOVERNMENT NATIONAL MORTGAGE GNMA_10-96  4.350% 07/16/50 .....ccevvvvenivviiininiiiiiiiiiinneees | eeeeeeniieeens il 09/01/2023 ..... Interest Capitalization 130,726 |. ..130,726 |...
38376G-Wi-6 ......... GOVERNMENT NATIONAL MORTGAGE A 3.484% 10/16/50 .....ueeeereenieeeeienieeeeeeenneeeeeeennineeeee | cevvvviniinnnns Jeennnd 09/01/2023 ..... Interest Capitalization ... 90,598 |.
38377J-4X-8 ......... GOVERNMENT NATIONAL MORTGAGE A 5.418% 02/16/40 .....evviivivinniiiiiiiiiiiniiiniincnvcinnineees | eeeevennieeens fonnd 09/01/2023 ..... Interest Capitalization ... 20,291 |.
38378B-R8-4 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_12-142  2.639% 04/16/54 .... 09/01/2023 ..... Interest Capitalization 1,318 .
38378B-TJ-8 ......... GOVERNVENT NATIONAL MORTGAGE A GNMA_12-53  3.300% 04/16/52 09/01/2023 ..... Interest Capitalization
38378N-AG-8 ......... GNMA_13-153 GOVERNVENT NATIONAL MORTGAGE A  2.938% 10/16/54 .... 09/01/2023 ..... Interest Capitalization
38378N-BU-6 ......... GNMA_13-155 GOVERNMENT NATIONAL MORTGAGE A  3.079% 08/16/54 .... 09/01/2023 ..... Interest Capitalization
38378X-AG-6 ......... GNMA_14-92 GOVERNMENT NATIONAL MORTGAGE A  3.577% 05/16/54 09/01/2023 ..... Interest Capitalization
38379K-LP-1 . ..| GNMA_15_75 GOVERNMENT NATIONAL MORTGAGE A  3.467% 05/16/55 .. 09/01/2023 Interest Capitalization ..
38379K-S7-4 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_15-125  3.338% 07/16/55 . 09/01/2023 Interest Capitalization ..
38379K-S8-2 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_15-125  3.338% 07/16/55 . 09/01/2023 Interest Capitalization ..
3837K-2B-7 ......... GOVERNMENT NATIONAL MORTGAGE A GMNA_15-107  3.335% 03/16/57 .... 09/01/2023 ..... Interest Capitalization
3837R-CB-7 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_15-188  3.000% 07/16/57 09/01/2023 ..... Interest Capitalization
3837R-DE-0 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.387% 03/16/57 ...ceveveeenn | vevvvvnnnnnnnns onnnd 09/01/2023 ..... Interest Capitalization
3837R-JG-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_16-166  3.100% 04/16/58 .......evvvvvivrnnnniiiiiniiiiiiniins | eeeeeeniieeens foannd 09/01/2023 ..... Interest Capitalization
3837R-LR-2 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-1  3.000% 12/16/58 ... 09/01/2023 ..... Interest Capitalization
3837R-NE-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-22  3.038% 08/16/58 09/01/2023 ..... Interest Capitalization
3837R-NT-6 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_17-29  3.235% 09/16/58 09/01/2023 ..... Interest Capitalization
3837R-PJ-6 GOVERNMENT NATIONAL MORTGAGE A GNMA_17-41  3.000% 07/16/58 .. 09/01/2023 ..... Interest Capitalization
38379R-PS-6 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_17-44  3.264% 02/17/57 .. 09/01/2023 Interest Capitalization ..
38379R-S8-7 . .. | GOVERNMENT NATIONAL MORTGAGE A GNMA_17-102  3.197% 12/16/58 . 09/01/2023 Interest Capitalization ..
38379R-UD-3 .. .| GOVERNMENT NATIONAL MORTGAGE A GNMA_17-51  2.500% 05/16/59 .. 09/01/2023 Interest Capitalization ..

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

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

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

2.750% 01/16/59 ..
3.050% 12/16/58 ..
2.753% 04/16/57
3.122% 08/16/58
2.919% 12/16/57 ..

GOVERMENT NATIONAL MORTGAGE AS GNMA_16-95

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

2.930% 05/16/58 .
3.34%% 09/16/57 ..

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

3.449% 06/16/57 ..

2.886% 04/16/58 ..

3.415% 12/16/57 .
3.040% 03/16/58 ..
3.000% 12/16/57
3.135% 12/16/57 ..

GOVERMENT NATIONAL MORTGAGE AS GNMA_16-94
GOVERMENT NATIONAL MORTGAGE AS GNVA_16-96
GOVERNMENT NATIONAL MORTGAGE A GNMA_18-81  2.500% 01/16/60 ..
GOVERNMENT NATIONAL MORTGAGE A GNMA_18-88  3.081% 11/16/59
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A
GOVERNMENT NATIONAL MORTGAGE A GNMA_18-58  2.500% 12/16/57 ..
GOVERNMENT NATIONAL MORTGAGE A GNMA_18-3 ~ 3.000% 05/16/59 ...
GOVERNMENT NATIONAL MORTGAGE A GNVA_18-28  2.699% 01/16/55

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

GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A

2.938% 03/16/58 ..

2.779% 04/16/54 ..

2.700% 05/16/60

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

3.009% 11/16/59

09/01/2023
09/01/2023
09/01/2023
09/01/2023
09/01/2023
09/01/2023
09/01/2023
09/01/2023
09/01/2023
09/01/2023
09/01/2023
09/01/2023
09/01/2023
09/01/2023
09/01/2023
09/01/2023
09/01/2023

...09/01/2023
...09/01/2023

09/01/2023
09/01/2023
09/01/2023
09/01/2023

Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization
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38380M-CE-9 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.000% 08/16/60 ........cccen | vevvvrnnnnnnens ounnd 09/01/2023 ..... Interest Capitalization ... 43,561 |. ... 43,561 |... . .
38380M-DK-4 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_18-110  3.200% 01/16/60 ......vvvvvvvnnnevriiiniiniriiiinn | eeeeeennieeens el 09/01/2023 ..... Interest Capitalization ... 51,007 |. ... 51,097 |...
38380M-MM-0 ......... GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT NATIONAL MORTGAGE A 3.000% 07/16/60 ......coeveee | vevvvvnnnnnnnns ounnd 09/01/2023 ..... Interest Capitalization ... 43,344 |
912803-GS-6 ......... US TREASURY TREASURY STRIP (PRIN)  0.000% 05/15/53 .....euvviiiiiniiiiiiiiiiiiniiiiininneeiinnns | eeeeeennieeens foannd 08/10/2023 ..... J.P. MORGAN SECURITIES INC . .. 986,403 |. .. 3,300,000 |...
912834-W-7 ......... US TREASURY TREASURY STRIP (INT)  0.000% 05/15/50 .....ceevvmuueeeeemnnnaeeeemmnnaeeeeennneeeeeene | cevvvvnninnnns Jeennid 07/27/2023 ..... BANC OF AMERICA SECURITIES LLC .. ....10,062,000 |. ....30,000,000 ...
912834-11J-3 ......... US TREASURY TREASURY STRIP (INT)  0.000% 11/15/50 ....cccvuuiiiiiiuunnniiiiiinniiiiiiiiiiiniieiinns | aeeeeennnnnenes |ounnad 07/27/2023 ..... BANC OF AMERICA SECURITIES LLC ...iiieeuuunniiiiiuuuniiiiiuuuniiiiiusunniessessnnnsessessnnnsessreennnnss [oosressnnsessrnnsnnsssssrnnnnnnnses |oeressnnssssrnsnnnnnnes 9,918,300 ). ....30,000,000 ...
0109999999. Subtotal - Bonds - U.S. Governments 24,490,233 66,823,530
3136A0-VF-1 ......... FANNIE MAE FNMA 11-73 FNMA_11-73D  3.500% 01/25/41 .....cevvvvnniiiiiiiiiiiiiiiiiinninciniinnnees | eeeeeennieeens ol 09/01/2023 ..... Interest Capitalization
3136A7-B6-8 ......... FANNIE MAE FNMA_12-83 FANNIE MAE FNMA_12-83  2.500% 08/25/42 .......ccevuieeeeemnnniaeeeeennaes | vevvvvniiennns feennd 09/01/2023 ..... Interest Capitalization
31396E-UC-8 ......... FREDDIE MAC FHLMC 3065  5.500% 11/15/35 ....cevvvveiiiiiiiiiiiiiiiiiiiieneccceiineneevvnineeennnnns | eeeeeennieeees fonnid 09/01/2023 ..... Interest Capitalization
31397N-T4-7 ......... FANNIE MAE FNMA 09-42  5.000% 06/25/39 ...eeuuneeeeeeniieeeeeennieeeeeeenneeeeeeenn e eeeenneneeees | cevvvnnniinnnns Joennid 09/01/2023 ..... Interest Capitalization
313970-N0-7 ......... FANNIE MAE FNMA 11-9  3.500% 02/25/41 ...vuuniiiiiiniiiiiiiiiiniiiiiiiininecisiiissssesnninnenneees | aeeeeennnnnenes |oonnsd 09/01/2023 ..... Interest Capitalization
0909999999. Subtotal - Bonds - U.S. Special Revenues
012653-AF-8 ......... ALBEMARLE CORP  5.650% 06/01/52 ...eevvvuniiiiiiiiiiiiiiiiiesiecciiissesvenii e essensn s sesnnnnines | oeeeeennnnnenes fonnid 09/19/2023 ..... L0 N ) R ROPPPRPPPORR 7' | I FE N 500,000
023135-BM-7 ......... AMAZON.COM INC ~ 4.250% 08/22/57 .....eeeeeeeeeeeeeeenneeeeeeenneeeeeeenneeeeeennneeeeeennnneeeeeenn | ceevvnnniinnnns Jonnnd 09/19/2023 ..... GOLDMAN SACHS & CO ... .. 1,000,000 |...
02361D-AR-1 ......... AMEREN ILLINOIS CO AMEREN ILLINOIS CO  3.700% 12/01/47 ...ovvvvnniiiiiiiiiiiiiiiiiiiinieciiiiinnees | eeeeveniieeens ol 09/19/2023 ..... GOLDMAN SACHS & CO ...
03027X-AY-6 ......... AMERICAN TOWER CORP AMERICAN TOWER CORPORATION ~ 3.700% 10/15/49 ...cevvreeiieeeiniiieeeceniees | eevvviniiienens feennd 09/19/2023 ..... GOLDMAN SACHS & CO ...
03522A-AJ-9 . .. | ANHEUSER-BUSCH COMPANIES LLC ~ 4.900% 02/01/46 .. 09/19/2023 GOLDMAN SACHS & CO
037833-ER-7 . ..| APPLE INC ~ 4.100% 08/08/62 ... 09/19/2023 GOLDMAN SACHS & CO
03842*-CD-6 . .. [ AQUA PENNSYLVANIA INC  5.480% 08/01/53 08/24/2023 Huntington Capital N N
03842*-CE-4 ......... AQUA PENNSYLVANIA INC  5.560% 08/01/671 ....eeeeeeeeeeeiieeeeeeene e e eeene e e eeen e eeennneeees | eevvvnnninnnns Jeennid 08/24/2023 ..... Huntington Capital ... 2,000,000 [.eeeeeemnnneeeeenns 2,000,000 |...
03938J-AA-7 .........|ARCH CAPITAL GROUP (US) INC ~ 5.144%h 11/01/43 ...eeiiiiiiiiiiiiiiiiiiin i eeciniie [ eeerineeeeeenn e 09/19/2023 ..... Various 1,960,236 [oevenniiiiinnnnninnnns 2,211,000 |...
053332-BD-3 ......... [AUTOZONE INC ~ 4.750% 02/01/33 ...ieeeeeeieeeeeeene e e eeenee e e e e eeee e e eeenne e e e eennnneeeeeennnnees | eevnnnnennnnns [oeeead 07/06/2023 ..... Suntrust Banks Inc ... 4,710,100 [oeeeeeeeinieeeeeenee 5,000,000 |...
075887-BX-6 ......... BECTON DICKINSON AND COMPANY  4.669% 06/06/47 .....evvvvvivvrnnniiiiiiiinieeiiininneeeenninneeennnn | eeeeeenniineens fonnid 09/19/2023 ..... L0 U RS RPPPPRRPP .1 728" | I EE . 1,000,000 |...
092113-AI-9 ......... BLACK HILLS CORP BLACK HILLS CORPORATION  6.150% 05/15/34 ..eeeveeeieeiiiiiiieeeeeniieeeeennee | eevvvvniinnens Jeennd 09/06/2023 ..... MITSUBISHI SECURITIES ....eeeeeeieeeeeeeenee e e eeeeie e e e e eeeee e e e e eeena e e e e eennnaeeeernnnneseeennnnns [oeeernnnnneeeeemnnnaneeernnnnnaeeee [reernnnnaeeeeennnnneees 0,945,750 |ooiiiiiiiiiiiinnis 7,000,000 |...
097023-CX-1 ......... BOEING CO  5.930% 05/01/60 .....cevvuniiiiiiiniiiiiiiiiieieeiiiis e s errris s nnnnnnsesenns | aeeeeennnineees fonnnd 09/19/2023 ..... L0 O R KSR o | i () I EO . 1,000,000 |...
09951L-AC-7 ......... BOOZ ALLEN HAMILTON INC ~ 5.950% 08/04/33 ......ceermuiieeemnnnaeeeernnneeeeeennnaeeeeennnnneeeeenns | cevvvnnnninnens Jonnid 08/03/2023 ..... BANC OF AMERICA SECURITIES LLC ..ueeeeerineeeeeenieeeeeeeene e e e eeenne e e e eeenns e e e eennnnneeeennnnnns [eeeernnnnneseermnnnanseernnnnnneeee Jreernnnnneeeeennnnanees 8,906,560 |oeoveiiiiiiiniiinnis 9,000,000 |...
103730-BG-4 BP CAPITAL MARKETS AMERICA INC ~ 3.000% 02/24/50 .. 09/19/2023 ..... L0 R R KSR . 1o:- 1 ' (| I FE . 1,000,000 |...
110122-DX-3 . ..| BRISTOL-MYERS SQUIBB CO  3.900% 03/15/62 ........... 09/19/2023 GOLDMAN SACHS & CO 1,000,000 |.
114259-AX-2 . .. | BROOKLYN UNION GAS CO Series 144A  6.388% 09/15/33 . 09/12/2023 BNP PARISBAS ..... 5,000,000
125523-AK-6 . ..|CIGNA CORP  4.900% 12/15/48 .............. 09/19/2023 GOLDMAN SACHS & CO 1,000,000
14149Y-AN-8 . ..| CARDINAL HEALTH INC ~ 4.600% 03/15/43 GOLDMAN SACHS & CO 500,000
14149Y-BB-3 . ..| CARDINAL HEALTH INC ~ 4.500% 11/15/44 .. GOLDMAN SACHS & CO . ..500,000
14448C-AS-3 ......... CARRIER GLOBAL CORP  3.577% 04/05/50 09/19/2023 ..... GOLDMAN SACHS & CO ... 710,690 |. .. 1,000,000 |...
19828T-AB-2 ......... COLUMBIA PIPELINES OPERATING C Series 144A  6.036% 11/15/33 .... 08/03/2023 ..... Various ..10,000,500 |. ...10,000,000 |...
19828T-AD-8 ......... COLUMBIA PIPELINES OPERATING C Series 144A  6.714% 08/15/63 .... 08/02/2023 ..... TORONTO DOMINION ... 1,999,960 |. 2,000,000 |...
19828T-AE-6 ......... COLUMBIA PIPELINES OPERATING C Series 144A  6.497% 08/15/43 .....cceevrreiiieieinniiieeeeennninees | cevvviniiinenns feennd 08/02/2023 ..... TORONTO DOMINION ... 1,999,960 |. 2,000,000 |...
20030N-EG-2 ......... COMCAST CORP  5.500% 05/15/64 09/19/2023 ..... Various .. 10,993,000 |. ... 11,000,000 |...
202795-JL-5 COMMONWEALTH EDISON COMPANY ~ 3.750% 08/15/47 ... 09/19/2023 ..... GOLDMAN SACHS & CO ... 752,580 |. 1,000,000 |...
205887-CE-0 . ..| CONAGRA FOODS INC ~ 5.400% 11/01/48 09/19/2023 GOLDMAN SACHS & CO .. 894,430 |. 1,000,000 |.
21871X-AK-5 . ..| SUNAMERICA INC ~ 4.350% 04/05/42 ... 09/19/2023 GOLDMAN SACHS & CO ..782,850 |. 1,000,000 |.
22822V-AX-9 . .. | CROWN CASTLE INTERNATIONAL COR  2.900% 04/01/41 09/19/2023 GOLDMAN SACHS & CO ... 1,000,000 |.
22822V-BC-4 . .. | CROWN CASTLE INTERNATIONAL COR  5.100% 05/01/33 .. 07/06/2023 BANC OF AMERICA SECURITIES LLC 5,000,000 |.
23338V-AT-3 . ..|DTE ELECTRIC CO  5.400% 04/01/53 . 07/24/2023 GOLDMAN SACHS & CO ............ 5,000,000 |.
247130-AE-6 ......... DELOITTE LLP  7.330% 11/20/26 ....eeeeeeeeeeeeeeeee e e e e e eeene e e eennn e eeenn | eeevvnnniinnnns Joennid 08/22/2023 ..... STONECASTLE SECURITIES LLC ..eeeeeeeeeeeeeeeee e e e eeenie e e e eeene s e e e eenne e e e eennnn e s e eennnnnnnes [oeeernnnnneseermnnnnaseernnnnnaeeee Jreeennnnneeeeennnnneees 3,810,656 |oooviiiiiiiiiiiiniis 3,200,000 |...
254687-GA-8 ......... WALT DISNEY COMPANY ~ 3.800% 05/13/60 ...evvuuniiviiniiniiiiiiiiiniiiiiniieseeinniissesennnnnenenns | eeeevenniinenns fonnid 09/19/2023 ..... L0 U R RPPPTRRPPY £ ) U < | I FE . 1,000,000 |...
28622H-AC-5 ......... ELEVANCE HEALTH INC  5.125% 02/15/53 ...eeeeeeieeeeeeeieeeeeeeee e eeeene e eeeenne e eeennnes | eevvviniinnnns Joennid 09/19/2023 ..... GOLDMAN SACHS & CO ... B e 1,000,000 |...
20279F-AA-T ......... ENERGY TRANSFER OPERATING LP  6.250% 04/15/49 .....ciiivivuvnniiiiiinininiiiiiiiiiniiniinninninninnns | aeeevennnnnenes |ovnnsd 09/19/2023 ..... GOLDMAN SACHS & 00 .vvuuuiiiiuuuuniiiiiuuusissiiuuissseeeeuussseseesunssesesesnnneseresnnnssssreesnnnsens |sorrssnnnsrsssnnsnnssssennnnnseseee |oeresssersensssnsnssnnes 951,560 |..eevvnniiiiiiiinnnnns 1,000,000
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20736R-AA-8 ......... ESTEE LAUDER  5.750% 10/15/33 ..eeeeeeeieeeeeeeeeeeeeeeie e eeeenne e e eeeenne e eeennneeeeeennnnnees | oevvvnnnninnens Jonnid 07/20/2023 ..... STIFEL NICOLAUS AND CO INC . 05,193,000 |eeeenniieiiiiies 5,000,000 |... . 79,063 | 1.E FE
20736R-AU4 ......... ESTEE LAUDER COMPANIES INC ~ 5.150% 05/15/53 .....uvviiiiiiiiiiiiiiiiiiiiiiiiiiinenecvininneceninns | eeeevenniieeens fonnid 09/19/2023 ..... L0 N NP RPRPPPRRP: | B 1 EO . 1,000,000 |... . 18,454
30231G-BG-6 ......... EXXON MOBIL CORP  4.327% 03/19/50 .....eeeeeeeeieeeeeennaeeeeeeeneeeeeenene e e eeernneeeeeennnnneees | oevevnnniinnees Jonnid 09/19/2023 ..... GOLDMAN SACHS & €0 . eeeeeeeeee e e e eenne e e e e eene e e e e eenn e e e e eeens s e e eennn s e e eennnnnnneeeennnnnnes [oeeernnnnnereermnnnnneeernnnnnneees [reernnnnneeeeennnnneeeeens 892,100 |ooeriiiiiiiiiiiiinnns 1,000,000 |...
302491-AX-3 ......... FMC CORP FMC CORPORATION ~ 5.650% 05/18/33 ......cevvvuiiiiiiiiiiiiiiiiiiininciiiinceccennineneenns | eeeeeenniineens fonnid 07/06/2023 ..... LI T R KO8 .1 1Y - R EO 3,000,000 |...
31620M-BU-9 ......... FIDELITY NATIONAL INFORMATION FIDELITY NATIONAL INFORMATION ~ 3.100% 03/01/41 ..ooeevvrriees | vovvviniiienns eennd 09/19/2023 ..... GOLDMAN SACHS & €0 ... eeeeeee e e e eeene e e e e eene s e e e e enne e e e eeenas e e e e ennna s e e eennnnnnneeeennnnnnes [oeeernnnnaareermnnnnaneermnnnnnnees [reeennnnneeeeennnnneeeeens 089,990 |oooiiiiiiiiiiiiiinnins 1,000,000 |...
337738-BH-0 ......... FISERV INC  5.625% 08/21/33 ....cceivviiiiiiiiiiiiiiicciiie e cevni e ecnnnnnnees | aeeeeenniineees fonnid 08/14/2023 ..... WELLS FARGO BANK .eeveeiiiiiiiii e iiiii et eraii s e rrna s s ssnai s s s nnnnn s s snnnnnnnes [oeeesnnnnnnnesrnnnnnnnennnnnnnees [oerrnnnnnneenennns 3,906,880 | 4,000,000 |...
375558-AX-1 ......... GILEAD SCIENCES INC ~ 4.800% 04/01/44 .....coeenneieiieiiee e eeeenneeeeeennneeee | cevvviniiinenns [eennid 09/19/2023 ..... GOLDMAN SACHS & €0 . .eeeeeeeeeeeeeeeene e e e e een s e e e eenn e s e e eeenae e e e eennna s e e eennnnnnneeeennnnnnes [oeeernnnnnnreermnnnaneeernnnnnnneee Jreernnnnneeeeennnnneeeeens 911,860 |oeeviiiiiiiiiiiiis 1,000,000 |...
404119-CS-6 ......... HCA THE HEALTHCARE CO HCA INC ~ 4.375% 03/15/42 . 08/08/2023 ..... Tax Free EXChange ........cccuuuiiiiiiiiiiiiiiiiiiiin e e sssnni e e snnnnneeees [oreernnnnnnnesrnnninneesnennnnnees foevrnsnnnnneeennnnene.. 6,833,782 | 8,500,000 |...
41242%CL4 ......... HARDINOOD FUNDING LLC  5.610% 06/07/34 09/27/2023 ..... BANC OF AMERICA SECURITIES LLC ..ueeeeeeeneeeeenneeeeeeeni s e e eeenneeeeeeenneeeeeennnnneeeennnnnns [eeeernnnnneseermnnnaneeeennnnnnenee Joeeennnnneeeeennnnnnees 4,000,000 |oooeeeiiiiiiinininnns 4,000,000 |...
416515-AP-9 . .. |HARTFORD FINANCIAL SERVICES GR HARTFORD FINANCIAL SERVICES GR  6.100% 10/01/41 09/19/2023 GOLDMAN SACHS & CO ... 1,000,000 |.
437076-BA-9 . ..|HOME DEPOT INC ~ 4.200% 04/01/43 ... 09/19/2023 GOLDMAN SACHS & CO 1,000,000 |.
44328U-AF-3 . .. |HPEFS EQUIPMENT TRUST HPEFS_23 Series 144A  6.970% 07/21/31 . 09/19/2023 WELLS FARGO BANK ... N 2,750,000 |.
444859-BV-3 ......... HUMANA INC 5.875% 03/01/33 ....eeeeeeeeeeeeeee e e eeen e e e eee e e e e e e eeene e e eennnnnees | eeeevnnniinnnes Jonnid 07/13/2023 ..... Suntrust Banks Inc ... 3,140,460 |. 3,000,000 |...
444859-BX-9 ......... HUMANA INC~ 5.500% 03/15/53 ....eviiiiiiiiiniiiiiiin s e rrrie s ssnnnnnns | aeeeeenniineens o 09/19/2023 ..... Various 5,916,720 |. 6,000,000 |...
45138L-BH-5 ......... IDAHO POWER COMPANY  5.500% 03/15/53 ...eeeeeieeeeeenieeeeeeneie e e eeeeene e e e eeennneeeeeennnneees | cveeeesennnnnns oeeens 07/25/2023 ..... BARCLAYS CAPITAL INC ... 2,057,980 |. 2,000,000 |...
45687V-AA-4 ......... INGERSOLL RAND INC  5.400% 08/14/28 .....eviiiviiiiiiiiiiiiiiiiiriiini e eecrnni s eesnnnnns | eeeeeeennnnens [oeeend 08/08/2023 ..... GOLDMAN SACHS & CO ... 1,992,220 |. 2,000,000 |...
45687V-AB-2 ......... INGERSOLL RAND INC ~ 5.700% 08/14/33 ....eeeeeeeeeeeeeeeeeeiee e e eeeene e e e eeeene e e eeennneeeeeennnns | eveeeeesnnnnins oeeens 09/05/2023 ..... Various .. 11,973,840 |. ....12,000,000 |...
457187-AD-4 ......... INGREDION INC ~ 3.900% 06/01/50 ....oiivivreiniiiiiiiieiieiiiiis e srrni e eeeennis s esennns | veeeeeeesnnnns [oeeens 09/19/2023 ..... GOLDMAN SACHS & CO ... .. 1,000,000 |...
460146-CK-7 ......... INTL PAPER CO INTERNATIONAL PAPER CO  4.800% 06/15/44 .....eeeiieeeeiiieeeeeeiieeeeceeieeeeee | eveeeeeviiiies oeeens 09/19/2023 ..... GOLDMAN SACHS & CO ... 500,000 |...
478165-AH-6 SC JOHNSON & SON INC Series 144A  4.750% 10/15/46 ......covvvnviiiiiinnniiiiiiiiiiineciiiiiineeeennn | eeeeeenniieeens fonnd 08/24/2023 ..... CITIGROUP GLOBAL MARKETS . 2,500,000 |...
485134-B0-2 . .. |EVERGY METRO ~ 4.200% 06/15/47 .. 09/19/2023 GOLDMAN SACHS & CO ...... 1,000,000 |.
50077L-AZ-9 . ..|HEINZ HJ CO  4.875% 10/01/49 . 08/03/2023 ROYAL BANK OF CANADA ... 5,000,000 |.
502431-AR-0 . ..|HARRIS CORP  5.600% 07/31/53 ... 08/03/2023 J.P. MORGAN SECURITIES INC . 7,549,000 |.
539830-8D-0 . .. | LOCKHEED MARTIN CORPORATION LOCKHEED MARTIN CORP  3.800% 03/01/45 GOLDMAN SACHS & CO ... 1,000,000
548661-EM-5 . .| LOWES COMPANIES INC ~ 5.625% 04/15/53 .. GOLDMAN SACHS & CO 1,000,000
55336V-BV-1 ......... MPLX LP  5.000% 03/01/33 eevvviiiiiiiiiiiiieiiiiii s eerrris s ernsi s ennsnn s s snnnnnnnes | aeeeeenninenes fonnnd 07/24/2023 ..... GOLDMAN SACHS & CO ... 7,000,000 |...
55952A-AA-T ......... MAGNETITE CLO LTD MAGNE_23-37 Series 144A  6.976% 10/20/36 .....ccevvemeeeeemmniieeeeennineeeee | eevvvvniienens feennd 08/31/2023 ..... NOMURA SECURITIES 3,000,000 |...
571748-BU-5 ......... MARSH & MCLENNAN CO INC ~ 5.400% 09/15/33 ...covvnniiiiiiiiiiiiiiiiiiiicecciiinneecvviieeecnnnnies | eeeeeennineees fonnid 09/06/2023 ..... BANC OF AMERICA SECURITIES LLC .. 9,000,000 |...
571903-BH-5 ......... MARRIOTT INTERNATIONAL INC  2.750% 10/15/33 ...ieeeeeiiieiieiineeeeeeeeeeeeeeeeeeeeeeeennneeee | eevvviniiinnnns Jeennid 07/12/2023 ..... Suntrust Banks Inc ... 2,000,000 |...
58933Y-BN-4 ......... MERCK & CO INC ~ 5.150% 05/17/63 09/19/2023 ..... GOLDMAN SACHS & CO ... N
59156R-CD-8 . ..[METLIFE INC  5.250% 01/15/54 09/19/2023 ..... GOLDMAN SACHS & CO ... 465,355 |.
637432-NR-2 ......... [NATIONAL RURAL UTILITIES COOP NATIONAL RURAL UTILITIES COOPE  4.400% 11/01/48 . 09/19/2023 GOLDMAN SACHS & CO .. 404,945 |.
637432-NT-8 . .. |NATIONAL RURAL UTILITIES COOP NATIONAL RURAL UTILITIES COOPE  4.300% 03/15/49 . 09/19/2023 GOLDMAN SACHS & CO ..400,750 |.
654730-BF-9 . .. |NISOURCE FINANCE CORP NISOURCE FINANCE CORPORATION  4.375% 05/15/47 ... 09/19/2023 GOLDMAN SACHS & CO 402,095
655844-CS-5 ......... |[NORFOLK SOUTHERN CORPORATION  5.350% 08/01/54 ..... 09/19/2023 Various ... 2,877,540 |
665772-CX-5 . ..|NORTHERN STATES PWR CO NORTHERN STATES POWER COMPANY  5.100% 05/15/53 07/24/2023 CITIGROUP GLOBAL MARKETS . 4,929,400 |. N
666807-BP-6 ......... NORTHROP GRUMMAN CORP  4.030% 10/15/47 09/19/2023 ..... GOLDMAN SACHS & CO 403,070 |. 500,000 |...
69318F-AL-2 ......... PBF HOLDING COMPANY LLC Series 144A  7.875% 09/15/30 . 08/15/2023 ..... BANC OF AMERICA SECURITIES LLC .. .. 4,969,605 |. 5,000,000 |...
718547-AR-3 ......... PHILLIPS 66 CO  5.300% 06/30/33 07/12/2023 ..... CANTOR FITZGERALD ...2,995,530 |. 3,000,000 |...
736508-Ut-7 ......... PORTLAND GENERAL ELECTRIC COMP  5.480% 09/15/33 .. 08/29/2023 ..... BARCLAYS CAPITAL INC ... ....10,000,000 [. ..10,000,000 |...
T451V-AN-2 ......... PRINCIPAL FINANCIAL GROUP INC ~ 4.300% 11/15/46 .... 09/19/2023 ..... GOLDMAN SACHS & CO N
74340*-BM-5 .........|PROLOGIS TARGETED US LOGISTICS PROLOGIS TARGETED US LOGISTICS ~ 5.760% 09/21/33 09/21/2023 ..... TORONTO DOMINION ... ....10,000,000 [. ..10,000,000 |...
744560-CP-9 ......... [PUBLIC SERVICE ELECTRIC AND PUBLIC SERVICE ELECTRIC AND GA  5.450% 08/01/53 ... ...08/17/2023 ..... MORGAN STANLEY 2,953,380 |. 3,000,000 |...
745332-CG-9 ......... |PUGET SOUND ENRG INC ~ 4.300% 05/20/45 ...09/19/2023 ..... GOLDMAN SACHS & CO ... 397,965 |.
745332-CH-7 .. |PUGET SOUND ENRG INC PUGET SOUND ENERGY INC  4.223% 06/15/48 09/19/2023 GOLDMAN SACHS & CO ...
745332-CL-8 . .. |PUGET SOUND ENRG INC PUGET SOUND ENERGY INC ~ 5.448% 06/01/53 09/21/2023 DEUTSCHE BANK SECURITIES INC
845743-BN-2 . .. | SOUTHWESTERN PUBLIC SERVICE CO  4.500% 08/15/41 .. 09/19/2023 GOLDMAN SACHS & CO ... N
871829-AY-3 ......... SYSCO CORPORATION  4.850% 10/01/45 09/19/2023 e NI T P PP PPPIY - o1 2L U ARy 1,000,000 |...
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87264A-DC-6 ......... T-MOBILE US INC  5.750% 01/15/34 ..eeeeeeeeieeeeie e eeeeee e e e eenene e e eennneeeeennnns | cevvvnnniinnnes Jeennid 09/11/2023 ..... CITIGROUP GLOBAL MARKETS . 4,992,750 [..eeveeeiiiieieeinnnnns 5,000,000 |... 2BFE .oonnennn
87264A-DD-4 ......... T-MOBILE US INC  6.000% 06/15/54 ...euviiiiiiiiiiiiiiiiiiiiiiiiiin i eeennnninees | eeeeeenniieeees fonnid 09/11/2023 ..... MORGAN STANLEY 3,993,200 [...ccvvvennniiiiinnnnns 4,000,000 |...
87612E-BR-6 ......... TARGET CORPORATION ~ 4.800% 01/15/53 ....eeeeeeeneeeeeeenneeeeeeeeieeeeeeenneeeeeeennneeeeennnnnees | oevvvnnnninnens Jonnid 09/19/2023 ..... GOLDMAN SACHS & CO ...
906548-CQ-3 ......... UNION ELECTRIC €O 3.250% 10/01/49 .evvvnniiiiiiiiiiiiiiiiiincecciriis i neecenninesnnnnnnns | eeeeeenniinenes fonnsd 09/19/2023 ..... GOLDMAN SACHS & CO ...
907818-FK-9 ......... UNION PACIFIC CORPORATION  3.250% 02/05/50 ......eeeerruuneeeeemnnneeeeeennineeeeemnneeeeeennnnnees | cevvvnnininnens Jonnid 09/19/2023 ..... GOLDMAN SACHS & CO ...
91913Y-BD-1 ......... VALERO ENERGY CORP VALERO ENERGY CORPORATION ~ 3.650% 12/01/51 ..oevvvvniviiiiiiiiiiiiiiiiiiniien | eeeeeeniieeens | 09/19/2023 ..... GOLDMAN SACHS & CO ...
92343V-CK-8 ......... VERIZON COMMUNICATIONS INC ~ 4.862% 08/21/46 ......eoieeeeeieeeeeeieeeeeeeeeeeeeeeeeenieeeeeennens | cevvviniiinnnns Jeennid 09/19/2023 ..... GOLDMAN SACHS & €0 ... eeeeeeeeeeeeeeene e e e e eene e e e e eenn e e e e eeenae e e e eennna s e e e ennnnnnneeeennnnnnes [oeeernnnnaneeermnnnaneeermnnnnaeeee [reernnnnneeeernnnnneeeeess 808,400 |oeeviiiiiiiiininiinnins 1,000,000 |...
92343V-EA-8 ......... VERIZON COMMUNICATIONS INC ~ 4.500% 08/10/33 ...evvvniiiiiiiiiiiiiiniiiniieciiiineneeriniineesennnns | eeeeeenniineens fonnid 07/12/2023 ..... ROYAL BANK OF CANADA .....evvueniiiiiiiiiieeiiiii s e erni e e s censi e s s ssnna e s s ssnnan s s snsnnneeens [oreennnnnnnnesrnnnnnnsesnnnnnnees foeernnnnneeeennnnnens 2,820,900 |oviviiiiiiiiiinnns 3,000,000 |...
92343V-FU-3 ......... | VERIZON COMMUNICATIONS INC =~ 2.875% 11/20/50 .....ceeeremmeeeeimnnieeeeeenneeeeeeeeneeeeeennneees | evvnninninnenns [oeeead 08/04/2023 ..... BARCLAYS CAPITAL INC ...

..| VIRGINIA ELECTRIC AND POWER VIRGINIA ELECTRIC AND POWER CO  3.800% 09/15/47
.| VIRGINIA ELECTRIC AND POWER VIRGINIA ELECTRIC AND POWER CO  4.600% 12/01/48
.| VIRGINIA ELECTRIC AND POWER VIRGINIA ELECTRIC AND POWER CO  5.700% 08/15/53

927804-FY-5 .
927804-GA-6 .
927804-GN-8 .

09/19/2023
09/19/2023
08/17/2023

GOLDMAN SACHS & CO ...
GOLDMAN SACHS & CO
Various ..............

..... 1,000,000 |...

98978V-AH-6 Z0ETIS Inc  4.700% 02/01/43 ...evveiieiiiiiiiee e | eeeeiieiee [end 09/19/2023 ..... GOLDMAN SACHS & CO ... 891,670 |.

0778FP-AL-3 .........|BELL CDA BELL CANADA ~ 5.100% 05/11/33 ..ecuiriiiiiiiiiiiiiiiieiiiine e | eeeeeeniene [ 07/06/2023 ..... STIFEL NICOLAUS AND CO INC ... 4,845,900 [...oooiiiiiiiianinns 5,000,000 |...
20250N-BR-5 ......... |ENBRIDGE INC ~ 5.700% 03/08/33 ......ceeeurriiieeieiiiiie et eeeinieee e | e [l 07/24/2023 ..... J.P. MORGAN SECURITIES INC .... 7,008,210 |ouveeeeeiiiiiene. 7,000,000 |...
89621A-BU-2 TRILLIUM CREDIT CARD TRUST 1 Series 144A  6.256% 08/28/28 .........covveviiniiiiiiniiiiiineenns | e [ 09/08/2023 ..... SCOTIA CAPITAL 2,000,000 [..vveereeriiinennanns 2,000,000 |...
89621A-BV-0 . .| TRILLIUM CREDIT CARD TRUST Il Series 144A  6.937% 08/28/28 .. 09/08/2023 SCOTIA CAPITAL ..

.. ARCH CAPITAL GRP LTD ARCH CAPITAL GROUP LTD  3.635% 06/30/50

03939A-AA-5 . . 09/19/2023 GOLDMAN SACHS & CO
055451-AV-0 . ..|BHP BILLITON FINANCE USA LTD  5.000% 09/30/43 .. 09/19/2023 GOLDMAN SACHS & CO ...
055451-BE-7 . .|BHP BILLITON FINANCE USA LTD  5.250% 09/08/33 09/05/2023 J.P. MORGAN SECURITIES INC .

BACARDI LTD Series 144A  5.400% 06/15/33 ..
..[JBS SA Series 144A  6.750% 03/15/34 ...
.| JOHNSON CONTROLS INTERNATIONAL JOHNSON C

05635J-AB-6 .
47214B-AA-6 .

07/26/2023
09/05/2023

BARCLAYS CAPITAL INC ...
ROYAL BANK OF CANADA

478375-AL-2 . . .625¢ 07/24/2023 Suntrust Banks Inc ... FE ..
716973-AG-7 . . [PFIZER INC  5.300% 05/19/53 ...cooeiieiieiiiiieeeeeeeeeeeee GOLDMAN SACHS & CO FE ..
716973-AH-5 . ..|PFIZER INVESTMENT ENTERPRISES PFIZER INVESTMENT ENTERPRISES ~ 5.340% 05/19/63 GOLDMAN SACHS & CO . FE ..
76720A-AP-1 ......... RIO TINTO FINANCE (USA) PLC ~ 5.125% 03/09/53 .....evvvvvviiiiiiiiiiiiiiiiiiiiiiiiniiieneeeeeeeeeeeeens. [ Do i 09/19/2023 ... GOLDMAN SACHS & CO ... 950,470 |.ooeeeeiiiiiinies 1,000,000 |... FE
803014-AB-5 ......... SANTOS FINANCE LTD. Series 144A  6.875% 09/19/33 ....coooviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeee [ G 09/12/2023 ... T O OPPPPPPPRPPI K 9,962,160 |. ....10,000,000 |... FE
86562-DD-9 . ..| SUMITOMO MITSUI FIN GRP INC SUMITOMO MITSUI FINANCIAL GROU ~ 5.776% 07/13/33 . SWBC NIKKO SECURITIES Al . .20,000,000 |. .20,000,000 |. FE ..
89153V-AV-1 . ..| TOTAL CAPITAL INTERNATIONAL SA TOTALENERGIES CAPITAL INTERNAT  3.127% 05/29/50 GOLDMAN SACHS & CO ... ..681,310 |. 1,000,000 |. FE ..
G1264*-AA-0 ......... BID 1 CLASS A NOTE ~ 3.500% 06/30/39 ....ceovvveiiiiiiiiiiiiiiiiiiieeeeeeceeeeeeeeeeeeeeeeeeeee [ e 09/20/2023 ... CORPORATE ACTION 582,323 |. 582,323 |... PL
N6B28#-AC-4 ......... MODEC FINANCE BV~ 4.330% 12/22/26 .....ccooeieiiiiiiiiiiiiiiiiecceeeeieeeceeeeeeeeeeeeeeeeeeeeeeeeeeeee | G 07/18/2023 ..... Various .... 14,000,000 |. .. 14,000,000 |... Z...
N5828#-AD-2 . .|MODEC FINANCE BV ~ 4.780% 12/22/28 ... . 07/18/2023 Taxable Exchange ... ..5,000,000 |. 5,000,000 |. Z.
03647#-AD-3 EVOLUTION MINING FINANCE PTY L 6.190% 08/22/33 .......ccccuuuinniiiiiiiiiiiiiiiiiiiiiiiiiiiinnnnss .. TP 08/22/2023 ... J.P. MORGAN SECURITIES INC . J 7,000,000 [.....oevvvnnnnnnnnnnnes 7,000,000 |... PL ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 355,026,295 370,243,323

BGW4OM-7L-0 ......... Nonni's Food, LLC Nonni's Food 03/01/25 e eneneen | eevreeiieiieens feeennd 07/31/2023 ..... CONVBISTON erueeteeueteseet e et ea e ea e e e et eaeaneeaeeaeeanesnesneaeanesnesnenennennesnseneennennennnens

BGI4OM-7V-8 Nonni's Food, LLC Nonni's Food, LLC 03/01/25 e | e [ 09/29/2023 ..... No Broker

BGII4AA-8J-8 . .| AC&A Enterprises Holdings, LLC AC&A Enterprises Holdings 01/21/25

. Interest Capitalization
.| AC&A Enterprises Holdings, LLC AC&A Enterprises Holdings 01/21/25

BGII4AA-8R-0 . . Interest Capitalization
BGII4AA-8R-0 . ..| AC&A Enterprises Holdings, LLC AC&A Enterprises Holdings 01/21/25 Conversion ......c.eeennns
BGI4AA-DF-0 . ..| AC&A Enterprises Holdings, LLC AC&A Enterprises Holdings 01/21/25 Interest Capitalization
BGI4AM-87-8 . .|HMI Acquisition Company HMI Acquisition Company 12/28/24 ... Interest Capitalization ..

BGI4AM-9C-6 ......... HMI Acquisition Company HMI Acquisition Company 12/28/24 ...

...... 07/31/2023 .....| Interest Capitalization
BGWAGJ-AN-1 ......... Chase Industries, Inc Chase Industries Inc 05/11/25 eeeeeeeeeeeeeeeeeeeeeeeeneeee | eeevieiieiieen e 07/01/2023 ..... Interest Capitalization
BGW4GJ-F8-9 ......... Chase Industries, Inc Chase Industries ~  05/11/25 ..oooiiiiiiiiiiiiiiiiiiiiiiiiiiiciieeen | e o 07/01/2023 ..... Interest Capitalization
BGW4GJ-FQ-9 ......... Chase Industries, Inc Chase Industries Inc ~ 05/11/25 coouviiieiiiiiiiiiiiieieeeeeeeiieee | ceeeeviiieeiins e 07/01/2023 ..... Interest Capitalization ..
BGWAKH-RQ-5 ......... Sara Lee Frozen Bakery Sara Lee Frozen Bakery 07/30/25 ... 09/01/2023 ..... No Broker
BGW4P4-Mo-4 MTI Group Acquisition Company MTI Group Acquisition Company 03/31/25 .. 09/29/2023 ..... Interest Capitalization ..

BGH4PN-5J-7 . ..|Ubeo LLC Ubeo LLC 04/03/26 .. 09/01/2023 Conversion .. .0
BGH4PN-5L-2 . .| Ubeo LLC Ubeo LLC 04/03/26 .. 08/28/2023 No Broker .0
BGI4TB-Q1-5 Composite Technology Acq Composite Technology Acq 02/01/25 . 09/29/2023 ..... No Broker ... 0
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BGHSOM-M7-0 ......... Valicor PPC Intermediate | LLC Valicor PPC Intermediate | LLC 07/28/26 oo | e | 07/31/2023 ..... Conversion .. ... 10,435 |... 4.CPL e
BGI513-U6-4 ......... Evans Food Group LTD. Evans Food Group LTD. 08/02/25 .ueveviiiiieiiiieiiiiiieiieneiieee | e o 09/28/2023 ..... No Broker ... ..160,714 |...
BGHI52C-V0-5 ......... Heartland, LLC Heartland LLC 08/30/24 .o | e [ 07/06/2023 ..... No Broker ... .. 138,093 |...
BGI53C-UB-1 ......... Apex Service Partners, LLC Apex Service Partners LLC 07/31/25 coviviiiiiiiiieiiineens | e [l 09/29/2023 ..... No Broker ... ..200,321 |...
BGIIS8E-FR-4 ......... Fresh Holdco, Inc. Fresh Holdco 01/24/26 .o | e [ 08/14/2023 ..... No Broker ...
BGI58R-VU-0 ......... New ILC Dover, Inc. New ILC Dover 01/31/26 e [ e [ 09/27/2023 ... No Broker ...
LX1798-29-2 ......... Blackbird Purchaser, Inc. Blackbird Purchaser, Inc. 04/08/26 ...eveeeeeeeeeeneene | eeiieiieeieen e 07/31/2023 ..... Conversion ..
LX1994-52-9 ......... Stanton Carpet Corp. Stanton Carpet Corp. 10701727 v | e e 09/01/2023 ..... Conversion ..
LX2011-40-6 ......... Omni Intermediate Holdings Omni Intermediate Holdings LLC ~ 11/80/27 eveervveenveinieen | ceeeiiiiiieens o 07/01/2023 ..... Conversion ..
LX2014-08-7 . .|Blackbird Purchaser Inc Blackbird Purchaser Inc 04/08/26 07/01/2023 Conversion ..
LX2032-22-0 . ..|Corbett Technology Solutions Corbett Technology Solutions | 07/01/2023 Conversion ..
LX2057-43-3 . ..| TSS Buyer, LLC TSS Buyer, LLC 06/22/29 ..o 08/25/2023 No Broker ... K
LX2059-84-3 ......... Omni Intermediate Holdings Omni Intermediate Holdings 12/30/26 .eeeeeiieeeieeeeeee | e e 07/01/2023 ..... Conversion .. .. 287,095 |...
LX2077-02-7 ......... Techmer Techmer BB Bidco LLC 09/01/29 e | e [ 07/01/2023 ..... Conversion .. .. 5,006,129 |...
LX2084-56-9 ......... Orthoal I iance MSO LLC Orthoal liance MSO 07/21/25 oo | e [ 07/01/2023 ..... Conversion .. 181,647 |...
LX2089-01-4 ......... SEKO Wor Idwide, LLC SEKO Worldwide, LLC 12/30/26 .o [ e | 08/29/2023 ..... No Broker ... ,374,516 |...
LX2097-93-4 ......... Industrial Service Group ISG Enterprises LLC 12/07/28 eeeeeeeeeeeeeeeeeeeeeeeieeen | i feeed 09/07/2028 ..... No Broker ... .
LX2103-94-8 ......... Legacy Service Partners Legacy Service Partners 01/09/29 ... 09/01/2023 ..... Conversion .. 2BPL ..
LX2107-27-9 ......... Ardurra Lj Avalon Holdings LLC 02/01/30 09/29/2023 ..... No Broker ... . 3BZ..
LX2108-06-1 Ovation Ovation Holdings Inc 02/05/29 07/31/2023 ..... No Broker ... 148,865 |.
LX2114-30-9 . .|Rhino Tool House Rhino Tool House 04/04/29 . 07/01/2023 Conversion .. 407,935 |.
LX2114-34-1 . ..|Rhino Tool House Rhino Intermediate Holding Com 04/04/29 . 09/15/2023 No Broker .. 143,368 |.
LX2116-40-3 . .|Lamark Media Group, LLC Lamark Media Group LLC 03/28/29 .. 07/01/2023 Conversion .. 489,932 |.
LX2116-58-5 . ..| Impact Enviornmental Impact Parent Corporation 03/28/29 .. No Broker .. 404,231 |.
LX2117-55-9 . ..|Anteriad LLC Anteriad LLC 03/31/28 e Conversion ..612,751 |. 622,108 |.
LX2117-75-7 ......... Corbett Technology Solutions Corbett Technology Solutions | 10/29/27 .. 07/11/2023 ..... No Broker ... ... 93,309 ...
LX2117-81-5 ......... Corbett Technology Solutions Corbett Technology Solutions | 10/29/27 .. 07/01/2023 ..... Conversion .. ,164,308 |...
LX2126-91-5 ......... Trilon Group, LLC Trilon Group LLC 05/27/29 .o | e [ 08/31/2023 ..... No Broker ... 698,533 |...
LX2136-09-6 ......... Orion Group FM Holdings LLC Orion Group FM Holdings LLC ~ 07/08/29 ....coeviiciiinnanns | eviiiiiieines [ 07/03/2023 ..... CHURCHILL ASSET MANAGEMENT LLC .. ,109,279 |...
LX2139-52-0 ......... TSS Buyer LLC TSS Buyer LLC 06/22/29 ..o [ eeeireeeeeeen [ 07/14/2023 ..... CHURCHILL ASSET MANAGEMENT LLC .. 220,565 |...
LX2144-69-4 NUTRA-MED PACKAGING LLC NUTRA-MED PACKAGING LLC 01/28/28 .. | e [ 07/21/2023 ..... CHURCHILL ASSET MANAGEMENT LLC .. ,610,299 |...
LX2149-93-3 . ..|KENG Acquisition Inc KENG Acquisition Inc 08/01/29 .. 08/01/2023 CHURCHILL ASSET MANAGEMENT LLC ,125,419 |.
LX2149-94-1 ..|KENG Acquisition Inc KENG Acquisition Inc 08/01/29 08/30/2023 No Broker
LX2149-94-1 . ..|KENG Acquisition Inc KENG Acquisition Inc 08/01/29 08/30/2023 No Broker ...
LX2156-54-0 . ..|Sandlot Buyer LLC Sandlot Buyer LLC 09/19/28 .... 08/11/2023 CHURCHILL ASSET MANAGEMENT LLC
LX2157-73-8 . ..| The Townsend Company LLC The Townsend Company LLC 08/15/29 . 08/15/2023 CHURCHILL ASSET MANAGEMENT LLC ..
LX2158-61-1 ......... Impact Parent Corporation Impact Parent Corporation 03/23/29 . 08/14/2023 ..... CHURCHILL ASSET MANAGEMENT LLC ..
LX2164-00-7 ......... WSB Engineering Intermediate | WSB Engineering Intermediate | 08/31/29 woeeveiiiiin | erreeeeeeeins [ 08/31/2023 ..... CHURCHILL ASSET MANAGEMENT LLC ..
LX2165-80-6 ......... Perennial Services Group LLC Perennial Services Group LLC 09/07/29 eeveeeiiinees [ e | 09/08/2023 ..... CHURCHILL ASSET MANAGEMENT LLC ..
LX2165-81-4 ......... Perennial Services Group LLC Perennial Services Group LLC 09/07/29 weuvivniiiiiiiin | ereriieiieenn e 09/28/2023 ..... No Broker ...
LX2165-81-4 ......... Perennial Services Group LLC Perennial Services Group LLC 09/07/29 weeveveeeeieeene | v feeennd 09/28/2023 ..... No Broker ...
LX2170-64-0 ......... Palmetto Acquisitionco Inc Palmetto Acquisitionco Inc 09/18/2023 ..... CHURCHILL ASSET MANAGEMENT LLC .. K 1,550,054 |...
LX2171-54-9 ......... Bakeovations Intermediate LLC Bakeovations Intermediate LLC 09/25/29 .. ...09/25/2023 ... CHURCHILL ASSET MANAGEMENT LLC .. e 1,976,731 | 2,017,078 |...
LX2175-35-9 ......... Royal Holdco Corporation Royal Holdco Corporation 12/30/27 i, 09/28/2023 ..... CHURCHILL ASSET MANAGEMENT LLC .....vvvieiiiiiiiiiiee ettt e et e e e sinnes [oreeeeeesinneeeessssnnneeesesnns [oneeeeesennnneeeeeannes 359,369 [o.oeiiiiiiiiiieeiiiiiens 364,842
PF Baseline Fitness LLC
BGII465-05-4 ......... PF Baseline Fitness LLC 03/31/24 oo [ e 09/29/2023 ... LT U U R 3,200,000 [oevveeeeeiiininnnennne 3,200,000 [..vvvereiiiiiiiiie e 4BPL ..........
Winzer Corporation
BGII46T-59-7 ......... Winzer Corporation 11/30/24 v [ e o, 08/03/2023 ..... No Broker ... ... 50,806 |. ...50,806 |...
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EXT Acquisitions Inc
BGI4HK-P5-2 ......... EXT Acquisitions Inc 0B/26/24 ..vrceeerceinceeeeieneieieeeineeeinsnennsnennsnens | reeiniennes oo 08/11/2023 ... NO BFOKET +vesveeseaeseesseesseeeesesee e see st s sttt s et ettt sensetenets|oeteeseteseten et enennies |oebensien e 50,503 |- vvueeeeincieneieeeeene 50,503 [ovrvreenrereeenieeieeenennes 0 [4BPL o
Valicor PPC Intermediate | LLC ~ Valicor PPC Intermediate | LLC
BGWSOM-M8-8 ......... (O PP PPPPPPPN IFTPPPUUURUUUURNS FPPTN 07/13/2023 ..... LT L O AP PPN B2, 74 |ovvviiiiiiiiiis 2,174 |vvviiiiiiiiiiiiciiii 04.CPL ..........
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 38,481,671 38,730,697 0 XXX
2509999997. Total - Bonds - Part 3 418,072,739 475,872,090 2,535,579 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 418,072,739 475,872,090 2,535,579 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0
SBVHRY-X8-9 ......... MONDAY .COM LTD MONDAYCOM LTD | ...... 09/11/2023 ..... CORPORATE ACTION . ... 12,392 0
SBIX6J-W3-2 ......... JFROG LTD J P UPPTRTTUUTUPIN IFTRTTTTTTTTOUOR FPPOR 08/17/2023 ..... CORPORATE ACTION ....666.000 |.... ... 17,869 ...0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliate: 30,261 0
5989999997. Total - Common Stocks - Part 3 30,261 0
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 30,261 0
5999999999. Total - Preferred and Common Stocks 30,261 0
6009999999 - Totals 418,103,000 2,535,579 XXX
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..36225B-ZA-9 |GINNIE MAE | POOL #781637  4.500% 07/15/33 |....... . 09/01/2023 . |Paydomn .cevvveneeeeennnis Joeeeneieeeeeeniees e 8,545 [oeeieenne 8,545 |.....coennnnn 7,944 |............. 8,161 [ 0 Joeeeeees 384 |t 0 Joveeeeees 384 | [V PO 8,545 |ooeeiiiiinnnns (VI PO [ PO [V PO 276 |. 07/15/2033 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-64
..38373A-26-6 4.000% 08/20/39 .....eiieeernnnieeeeenniieeeeennn | s . 09/01/2023 . |Paydonn ..ccevvuneeeeeennnnn foeeennneeeeenies s 199,120 |........... 199,120 |.oeeeeenens 172,266 |........... 185,319 |oeveiiiinnns (U 13,801 [ooeeieeeinnnnns (U 13,801 [ooeeieeeinnnnns (U 199, 120 . 08/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A  5.150%
L 38373M-7Y-0 [06/16/49 ....eeeeeeereieeeeeeeeee e eeeeeen | s . 09/01/2023 . | Paydown ... ... 40,609 ...40,609 ...38,014 |............38,534 |.... ..40,609 |.. . 06/16/2049 . |1.A ........
..3837311-8G-8 | GNMA 09-63 GNMA_09-63  5.500% 03/16/51 ..... |....... . 09/01/2023 . | Paydown ... .. 12,391 .. 12,391 .. 11,964 ... .. 12,083 |.... ..12,391 . 03/16/2051 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2004-57 Z
.. 38373M-LL-2 [4.939% 07/16/44 .....covvvniiiiiiiiiniiiiiiiieeees | s . 09/01/2023 . |Paydonn .....euuvviiiinnnns Jovvniiniiiiiiiinees foeeneeeens 18,142 |.....ooeeens 18,142 |ooeeeennnns 16,058 |............ B 07 Y | R 01 N P N R 1 o1 N AR | B AN 18,142 | (1 P [ PO [V 598 |. 07/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2004-108Z
.. 38373M-ML-1 [4.590% 12/16/44 ....cevvvvniiiiiiiiiiiiiiiiiieeees | s . 09/01/2023 . |Paydonn ....ceuunviriiiinnnn Jovinniiiniiiiiins feeneens 4,578 |oeeeiiine 4,578 |eerinnns 4,032 [..ooveennnnnn 4,407 0 . 12/16/2044 . |1.A ........
..38373M-MV-9 [ GNMA 05-2 2005 2ZB  5.193% 07/16/44 ......... |....... . 09/01/2023 . | Paydown ... ...18,993 ...18,993 [.... 0. . 07/16/2044 . |1.A ........
..38373M-NV-8 [GM 05-9 2005-9 Z  4.650% 01/16/45 ........ccev | unnnns . 09/01/2023 . | Paydown ... ..en 5,452 ... 5,251 [.... .0 . 01/16/2045 . |1.A ........
..38373\-PX-2 |GM 05-29 2005-29 Z  4.250% 04/16/45 ......... |..cc... . 09/01/2023 . | Paydown ... ... 35,389 e 33,222 .. 0. . 04/16/2045 . |1.A ........
..3837311-RB-8 | GNMA 05-50 2005-50 Z  4.797% 06/16/45 ...... |....... . 09/01/2023 . | Paydown ... ... 53,364 ...53,360 |............53,298 |.... .0 . 06/16/2045 . |1.A ........
..38373)-SE-1 [GNMA 05-90 2005-90 Z  4.481% 11/16/45 ...... |....... . 09/01/2023 . | Paydown ... 123,206 113,099 |.......... 116,316 |.... 0. . 11/16/2045 . |1.A ........
..38373M-TA-8 |GNMA 06-5 2006-5 Z  4.742% 01/16/46 .. 09/01/2023 . | Paydoun ..221,150 ..207,492 |. ..211,999 |. 0 . 01/16/2046 . |1.A .
..38373)1-TV-2 | GNMA 06-18 2006-18 Z  4.822% 03/16/45 . 09/01/2023 . | Paydoun 0 . 03/16/2045 . |1.A .
..38373M-UL-2 | GNMA 06-15 2006-15 Z  4.151% 04/16/46 . 09/01/2023 . | Paydoun 0 . 04/16/2046 . |1.A .
..38373)-VA-5 |GNMA 06-32  5.556% 11/16/45 .....eveveeennees | s . 09/01/2023 . | Paydown ... 0. . 11/16/2045 . |1.A ........
..38374B-BG-7 |GNMA 03-49 2003-49 Z  5.218% 04/16/43 ....... | ..en.n. . 09/01/2023 . | Paydown 0 . 04/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2003-72 Z
..38374B-QR-7 [5.412% 11/16/45 ..oovvveniiiiiiiiiiiiiiiiiiiineeees | s . 09/01/2023 . |Paydonn .....eueiviiiinnnns Jovvniiiniiiiiiinees foeeeeeeens 79,288 |............ 79,288 |............ 70,242 |.ooviinnnnns 72,397 0 . 11/16/2045 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE AGENCY CMO 04-38
..38374G-RF-1 [5.000% 05/20/34 ....ovvvviiiiiiiiiiiiiiiiiineeeees | s . 09/01/2023 . |Paydomn .....uueviiiiinnnns Joevnniininiiiiiinnes foeeeeeieiians 877 fooeeiiiiiinnnnns -7 P <[] I PO 868 |uvveniiiiinns [ PO (eI O [ PO (eI [ PO 877 | (VN P [ PO [V 29 |. 05/20/2034 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A 2004-103 ZB
..38374J-7B-6 [5.473% 11/16/44 . .oovvvniiiiiiiiiiiiiiiiiiinieeees | s . 09/01/2023 . |Paydonn .....evunvvrierinnnn Jevvnniiniieiiiins feneneens 5,047 |oeeeiiiinns 5,047 |eiiinnns 4,961 |ooeeeennnnnns 4,99 [....ooooinnnnns [ R S [ R S [V PR 5,047 [oooiiiininnnns (VN P [ PO [V 184 | 11/16/2044 . |1.A ........
..38374J-FJ-0 |GNMA 04-77 2004-77 Z  5.950% 09/16/44 ...... |....... . 09/01/2023 . |Paydomn .ceevveneeeeeennnnn foeeennieeeeeenies s 209,687 |........... 209,687 |..coeennnnn 207,714 |ooeeee.es 208,261 |oeeeeenanee (U1 1,427 oo [V 1,427 | (U I 209,687 |..cevvunannns (VI PO [ PO (VI PO 9,196 |. 09/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-85
.. 38376F-25-0 [5.000% 09/20/39 ..cevveuieeiirniieeeeeenneeeeeen | s . 09/01/2023 . |Paydomn .ceveuneeeeennins Jeenneeeeeeeieeee e 56,120 [.....ccce. 56,120 |...ccovnnnnn 54,981 |...coennnnnn 55,431 [ooeeiiieinnnnns 0 Joeeeeees 689 |oeeeiieeeeeee (1 P 689 |oeeeiirieeees 0 Joeeeeees 56,120 |eevvenneeenns (VI PO [ PO (VI PO 1,852 |. 09/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-82
.. 38376F-T6-9 [5.000% 09/16/39 ...eevneieeeneiieeeeenniieeeeeeen | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 11,658 [..eeeennnnns 11,658 oo 1,317 [ 11,449 | 0 Joeeeeees 209 |oieeieiinns 0 Joveeeeees 209 |ieeiiiinns 0 Joeeeeees 11,658 |oeeeeeeeennnnn (VI PO [ PO [V PO 390 |. 09/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE GNMA_09-78
.. 38376F-UF-7 [5.000% 09/20/39 ..covvueiieiemnnieeeeeenneeeeeen | s . 09/01/2023 . |Paydomn ..ceevvuneeeeennnnn foeeenneeeeeenies s 100,477 |eeeeennns 100,477 |oveenennns 96,735 |.oeeeennnnns 98,334 [.coeeeeinnnnnn (U1 2,144 |l (U1 N 2,144 |l [V 100,477 fooeeeeeenennnns (VI PO [ PO (VI PO 3,316 |. 09/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT
..38376G-6B-1 |NATIONAL MORTGAGE A 3.650% 04/16/53 ........ | .eunn. . 09/01/2023 . |Paydomn .cevvveneeeeennnis Joeeeneieeeeeeniees e 5,192 [oeeiieenne 5,192 [oiieennnnns 5,004 |oeeerennnns 5,062 |eeeeeennannns 0 Joeeeeees KU 0 Joveeeeees KU [V PO 5,192 [oveeiiiinns (VI PO [ PO [V PO 129 |. 04/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GOVERNMENT
..38376G-7L-8 |NATIONAL MORTGAGE A  3.926% 10/16/53 ........ | .ceuen. . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeenieees feeeeeeeees 71,945 |ooonees 71,945 |............ 71,085 |ooeeeenennns 71,218 | 0 Joeeeeees 726 |eeeeeeeeeennee (1 PO 726 |eeeeeeeeeenee 0 Joeeeeees 71,945 [.oooooinninnnns (VI PO [ PO (VI PO 1,740 |. 10/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-90
..38376G-AZ-3 [5.600% 04/16/51 ....ooeeeeeeeieeeeeeeieeeeeeenns | s . 09/01/2023 . |Paydomn .cevvuuneeeeeennis Joeeeniieeeeeeniees feeeeees 4,750 | 4,750 |eeeeennns 4,637 |oeeeeenns 4,657 |eeeeniinns (1 PO [ IO (1 P [ IO [V PO 4,750 [oeeeeeennnnnnns (VI PO [ PO [V PO 177 . 04/16/2051 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A  4.503%
L. 38376G-CL-2 [12/16/49 .oeeeeeeeeeeeeeeeeeee e | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeenieees feeeeeeeees 25,398 |oeeeinnns 25,398 [.ceeeeeene 21,656 |...coennnnnn 22,258 |oceeiiiiinnnnnn (U1 3,140 |eeeeiinnns (U1 3,140 |eeeeiiinns 0 Joeeeeees 25,398 [.ooeeeeininnnns (VI PO [ PO [V PO 763 |. 12/16/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE ~ 4.091%
.. 38376G-WC-0 [08/16/50 .....eeeevmeneeeeeenneeeeeennieeeeeennns | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 95,070 f[oceeeeeeenee 95,070 |[..eeeennnnnn 89,859 |...cevvennnn 90,737 |oeeeeeiinnes (U1 4,332 [oooiiiiiiinnnns [V 4,332 [oooiiiieiinnnns 0 Joeeeeees 95,070 |eeevuneeaens (VI PO [ PO (VI PO 2,592 |.08/16/2050 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE A GNR 2009-104
..38376J-JV-7 [5.000% 11/20/39 .eeveeeeieeiieiieeeeeeniieeeeeeen | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 94,103 |.eeeeennnnns 94,103 |[..cceennnnnn 91,669 |............ 92,671 |eeeieiinns (U1 1,432 | [V 1,432 | 0 Joeeeeees 94,103 [..ccevvnnnnnnns (VI PO [ PO (VI PO 3,139 |[. 11/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-123
..38376J-Y3-2 |4.500% 12/20/39 .. U I . 09/01/2023 . | Paydown ... . 12/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-123
..38376J-23-1 [4.500% 12/20/39 ..oeeeveeiieieeieieeeeeeeeneeeee | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 51,371 [ 51,871 [oeeeinnnnns 47,688 |oeeeunnnnnns 49,382 |.coeeieinnnnnn (U1 1,989 | 0 . 12/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-93
..38376K-AP-6 [5.000% 10/20/39 . 09/01/2023 . | Paydown ... . 10/20/2039 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE A GNR_09-91
..38376K-B7-5 [5.000% 10/20/39 ....evvviiiiiiniiiiiiiiniiiiniiiinn | s . 09/01/2023 . |Paydonn .....uuevviiiiinnnns Jovvniinneiiiiiinees foeeneeeens 72,706 |............ 72,706 |oeeeeennnnns 71,663 |ovevennnnnns 72,082 |oviiiiiins [ P [T P (U PO (ST PO (U P 72,706 |eevvnnnnennnns (1 P [ PO [V 2,397 |. 10/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNR 2009-97
..38376K-2J-3 [5.000% 10/20/39 P IR . 09/01/2023 . | Paydown ... .. 3,273 |. 10/20/2039 . [1.A ........
GOVERNVENT NAT |ONAL .
..38376P-D7-2 [12/20/39 ..evvvviiiiiiiiiinieiiineeies | s . 09/01/2023 . |Paydown ......eevveeriinnnnn Joevvvnnneieiiinins feveen.... 317,809 [...........317,809 |...........204,637 |...........305,514 |............... (U AR 12,295 |ovveiiiiinns (U A 12,295 |ovveiiiiinne (U R 317,809 |.oevvvennnns (VN P [ PO [V F 9,579 |. 12/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNR 2009-118
.. 38376P-MZ-0 [5.000% 12/20/39 ...evvvvnriiiiiiiiiiiiiiiiiiiieeeees | s . 09/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniiiniiiiiiiinees foeeieeeens 34,856 |....ennn. 34,856 |............ 33,907 [..ocevnnnnns 34,304 [oooiiiiinnnnnn [ P [ [V P [S72 F (U P 34,856 |.....ccevnnnnns (1 P [ PO [V FO 1,174 |. 12/20/2039 . |[1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_09-125
.. 38376P-TF-7 [4.500% 12/20/39 ...cevvvvnniiiiiiiiiniiiiiiiinees | s . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 96,645 |............ 96,645 |............ 90,387 |....covnnnnn 93,222 |ooeiiiiinnnnnn (U 3,423 [oooeiiiiinnnnns (U 3,423 [oooiiiiiiinnnns (U P 96,645 |[......covnnnnns (1 P [ PO [V 2,896 | 12/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A GNMA_10-20A
..38376V-AC-1 [4.000% 02/20/40 ...oevvviiiiinnnniiiniiiniiinneeiins | s . 09/01/2023 . |Paydonn .....euuvvvriiinnnns Jovvniinniiiiiiiinees foeeneeeens 73,922 |eeinnnnn 73,922 |oeeeiiinnn 63,720 |.....ceuuen. 68,610 |..eevunrnnnnn (U 5,312 | (U 5,312 | (U P 73,922 [ooviiiiiinnnnns (VN P [ PO [V F 1,938 |. 02/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A 4.500%
.. 38376X-WK-5 [03/20/40 ..cevvvriiiiiiiiiiiiiiiiiineeeceiieeeeen | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 35,976 |oeeeunnnnns 35,976 |.....counnnn 35,088 |............ 35,584 [.coiiiiiinnnns [V P 391 | (U P 391 | (U P 35,976 [...ccevvvnnnnns (VN P [ PO [V F 1,076 |. 03/20/2040 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE A GINNIE MAE
..38377T-2Y-6 [GNMA_11-28  4.000% 01/20/41 ......covvvvvvvnnn | uunnnns . 09/01/2023 . |Paydonn .....eueviriiinnnns Jovvniiniiniiiiinens feeeeeeeens 32,077 foeeerennn 32,077 |ooevvinnnnns 27,287 |.oevvennnnns 29,411 | (U 2,666 [o.oeiiiinnnnns (U 2,666 [o.oeiiiinnnnns (U P 32,077 |oveeenneeees (1 P [ PO [V 923 [. 01/20/2041 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE A GINNIE MAE
..38377T-3A-7 [GNMA_11-28  4.000% 12/20/40 ........covvvevveen | uunnnns . 09/01/2023 . |Paydonn ....cevuneviiiinnnn fevennininiiiiins e 121,452 |ooeeennens 121,452 |........... 102,378 |o.eennnnn. B VO, (U . 10,282 [oeiiiiinnnnns (U . 10,282 [oeiiiiinnnnns (U 121,452 [..ooooinnennnns (1 P [ PO [V 3,201 |. 12/20/2040 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE A GNMA_16-34
..38379U-GR-1 [2.900% 01/16/58 ....ovvvvvviiiiiiiiiiiiiiieiciiie | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 14,663 |............ 14,663 |..ooenennnnn 13,207 |ovevennnnnns 13,461 |ovveennnnne (U 1,202 | (U 1,202 |oeeeeeniinns (U P 14,663 |o.oeniieiinnnn (VN P [ PO [V 284 |.01/16/2058 . |1.A ........
BANC OF AMERICA
..912810-0E-1 [US TREASURY TREASURY BOND  4.625% 02/15/40 |....... . 07/27/2023 . | SECURITIES LLC ..vvvvvves Jovvvvnnnniiiinnnnns ovee 42,625,000 |....... 40,000,000 |....... 40,287,500 |....... 40,210,251 [...oeevennnnnns 0 oeeennn (4,710) [oiiiinnnnnns [U (4,710) [oiiiiinnnnns (U 40,205,541 [.....ccovnnnnns 0 ... 2,419,458 |..... 2,419,458 |........ 1,758,011 . 02/15/2040 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 45,486,933 42,861,933 42,960,536 42,959,678 0 107,794 0 107,794 0 43,067,474 0 2,419,458 2,419,458 1,848,636 XXX XXX
URUGUAY URUGUAY (ORIENTAL REPUBLIC OF) | | ‘Hedemplion 100.0000
.. 760942-AZ-5 [4.500% 08/14/24 . oovveeiiiiiiiieieeeeeeees C..... . 08/14/2028 . | uuuiiiiiiiiiiniiiiiiniinins oorennnnneeeennnnns Joennns 2,300,000 |........ 2,300,000 |........ 2,296,159 |........ 2,299,376 [..ceiieiinnnnns [U N 624 |...covnnnnnnns [V N 624 |...covvnnnnns (U 2,300,000 |.ieeuuuniianns [V PP (U T [V PP 103,500 |. 08/14/2024 . [2.B FE ....
0309999999. Subtotal - Bonds - All Other Governments 2,300,000 2,300,000 2,296,159 2,299,376 0 624 0 624 0 2,300,000 0 0 0 103,500 XXX XXX
..594612-BK-8 [MICHIGAN ST MICHIGAN ST ~ 3.800% 05/15/33 ... |....... . 07/03/2023 . | Call 100.0000 ..... foereeeeeeiiiiiieeenn o 1,715,000 |........ 1,715,000 |........ 1,716,389 |........ 1,715,064 |......ccovenens 0 Joeeeeees (64) |evveneeaannnn (1 P (64) |evenneeaanns (U 1,715,000 |...ccevvnnnnnns (VI PO [ PO [ PO 41,274 |. 05/15/2033 . |1.B FE ....
Redemption 100.0000
..917542-0R-6 [UTAH ST MUNI BND GO  4.554% 07/01/24 ........ |....... L 07/01/2023 . | .eveeiiiiiiinnnnniiiiniinnns orernnnneeeeennnns Joennns 1,235,000 |........ 1,235,000 |........ 1,235,000 |........ 1,235,000 |eveennenaannes (U T [V PP (U T [ PP (U 1,235,000 |eeeeeeeennnns [V PP (U T 0 Joeennanes 56,242 |. 07/01/2024 . [1.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 2,950,000 2,950,000 2,951,389 2,950,064 0 (64) 0 (64) 0 2,950,000 0 0 0 97,516 XXX XXX
CAPMARK MILITARY HOUSING TRUST 2007-AETC A1
.. 14069B-AA-2 [ 144A  5.746% 02/10/52 ...oovvvniviiininniiniinn | nnnnns . 0971072023 . |Various ........ceeeevrevinn Jovvnnininniiinninnns foeeeennens 35,179 |oeeeennnnns 35,179 [t 35,286 |......cennnn 35,261 |.oovivinnnnnnns [ P (72 O (U PO [£:79 ) P (U P 35,179 [oooiiiiininnnns (VN P [ PO [V F 1,348 |. 02/10/2052 . |2.C ........
CENTRAL OKLA TRANSN & PKG AUTH CENTRAL OKLA
.. 154727-HiI-4 | TRANSN & PKG AUTH ~ 4.969% 07/01/38 .......... |.eeeens . 07/03/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn oo 4,000,000 |........ 4,000,000 |........ 4,000,000 |........4,000,000 [.......ccvveeesQ foorrrrrnnnnnnn 0 fooeiniiiiiinnn 0 [0 [0 [ 4,000,000 |.. . 07/01/2038 . |1.C FE ....
FREDDIE MAC GOLD POOL # G13596  4.000%
L 3128MC-GD-1 [07/01/24 v | s . 09/01/2023 . |Paydonn ....ceuuviviiiinnnn Jovvnniiniiiiiiins feeneens 6,821 ....6,821 Ll 7,018 ...6,821 . 07/01/2024 . |1.A ........
..3136A1-N9-2 [FANNIE MAE FNMA_11-114  3.500% 11/25/41 .... |....... . 09/01/2023 . | Paydown ... v foeeeeeenn 89,287 ... ...89,287 |... ...83,617 |[.... ..89,287 |.. . 11/25/2041 . |1.A ........
..3136A1-UL-7 [FANNIE MAE FNMA 11-108 AZ  4.000% 10/25/41 |....... . 09/01/2023 . |Paydomn ...cevuunviriiinnnns Joevnnininiiiiines feeieeeens 23,939 |[...oceeennns 23,939 [ooeeiiine 23,443 ooeiiiin 23,635 [0 o 804 0 e 304 0 23,939 . 10/25/2041 . |1.A ........
FANNIE MAE FNMA_12-20 FANNIE MAE FNMA_12-20
..3136A4-GII-3 [3.500% 03/25/42 .....cevvvveiiiiiiiiiiiiieiiiiiines | s . 09/01/2023 . |Paydomn ....cvuunviriiinnnns Joevnnininiiiiines foeineneens 25,555 |[........eees 25,555 [iceiiiiine 24,384 |............ 24,907 |.oovivninnnnnns [V P 648 | (U P 648 | (U P 25,555 . 03/25/2042 . |1.A ........
FNR_14-79 FANNIE MAE FNR_14-79  3.000%
. 3136AL-H3-8 [09/25/44 ....oovvveiiiiiiiiiniecis s . 09/01/2023 . | Paydown ... . 09/25/2044 . |1.A ........
..3137A1-BV-4 |FREDDIE MAC FHLMC 3718  4.000% 08/15/30 .... |....... . 09/01/2023 . | Paydown ... . 08/15/2030 . |1.A ........
..3137A4-5X-1 |FREDDIE MAC FHLMC 3778  4.000% 12/15/40 .... |....... . 09/01/2023 . | Paydown . 12/15/2040 . |1.A ........
FREDDIE MAC FHLMC 3793 FREDDIE MAC FHLMC_3793
.. 3137A5-EK-6 [4.000% 01/15/41 .oeeviiiiiiiiiiiiiiiiincccciii | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 13,637 |ooeieinnnnns 13,637 |ovevennnnnns 13,536 |oveveennnnns 13,565 |ovvveeniiinns [ R 22 P, [ PR T2 | (U P 13,637 . 01/15/2041 . |1.A ........
FREDDIE MAC FHLMC_11-3878 FREDDIE MAC
..3137AC-M6-3 [FHLMC_11-3878  4.500% 04/15/41 ....coovvvvvnnns | unnnns . 09/01/2023 . | Paydown ... 104,911 |.... ....(3,5%) |. . 04/15/2041 . |1.A ........
..3137AD-R5-8 |FREDDIE MAC FHLMC 3887 ~ 4.000% 07/15/41 .... |....... . 09/01/2023 . | Paydown ... 289,262 |.... ... 17,260 |. . 07/15/2041 . |1.A ........
FREDDIE MAC FHLMC 3919 FREDDIE MAC FHLMC_3919
.. 3137AF-SY-9 [4.000% 09/15/41 ..ovvuiiiiiiiiiiaeieiiniiiaaneeeeee | nnnees . 09/01/2023 . |Paydomn ...eeeveueiieeennnns Joocennnnneeeeeennnns Joennnn... 549,755 |......... 549,755 [........... 531,317 [...........539,505 |.....ccceeeeenn0 oo 10,250 |.....oeeeeenenn0 [ 10,250 [ 0 [ 549,755 | 0 e 0 e 0 Joeennanes 14,649 |. 09/15/2041 . |1.A ........
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FREDDIE MAC FHLMC_11-3960 FREDDIE MAC
..3137AJ-J7-0 |FHLMC_11-3960  3.500% 11/15/41 ....ovvvvvvvnnns [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 .265,669 |.. 0 . 11/15/2041 . [1.A ........
..3137B4-HR-0 | FREDDIE MAC FHLMC_13-4247  3.000% 03/15/43 |....... . 09/01/2023 . | Paydoun ... K .0 . 0 0 . 03/15/2043 . [1.A ........
..3137BL-XK-9 | FREDDIE MAC FHLMC_15-4531  3.500% 11/15/45 |....... . 09/01/2023 . | Paydoun ... ... (1,257) | 0 [ (1,257) ). 0 0 . 11/15/2045 . [1.A ........
..3137GA-28-5 |FREDDIE MAC FHLMC 3730  4.500% 09/15/40 .... |....... . 09/01/2023 . | Paydoun ... ... (3,165) |. 0 eeeennnl (8,165) ... 0 0 . 09/15/2040 . [1.A ........
..3137GA-JM-0 | FREDDIE MAC FHLMC 3748  4.000% 10/15/40 .... |....... . 09/01/2023 . | Paydoun ... ... 254 | .0 . 0 0 . 10/15/2040 . [1.A ........
..3137GA-R2-5 |FREDDIE MAC FHLMC 3740  4.000% 10/15/40 .... |....... . 09/01/2023 . | Paydoun ... ..537 | .0 . 0 0 . 10/15/2040 . [1.A ........
..31392B-6U-5 |FNGT 02-T4 2002-T4 A2 7.000% 12/25/41 ..... [....... . 07/01/2023 . | Paydoun ... .0 . 0 0 . 12/25/2041 . [1.A ........
..31392C-R3-0 | FNMA 02-26 2002-26 A1 7.000% 01/25/48 ..... |....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2048 . [1.A ........
..313938-U5-2 |FN 03-6 2003-W6 2A4  5.204% 09/25/42 ....... [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/25/2042 . (1.A ........
..31393C-FD-0 |FANNIE MAE FNMA_03-34  2.284% 01/25/48 09/01/2023 . |Paydown 0 0| 0| . 01/25/2048 . [1.A .

..31393C-1I5-8 | FNW 03-1i8 2003-WI8 1A4 ~ 4.780% 12/25/42 ..... . 09/01/2023 . | Paydoun ... .0 . .0 . .0 . . 12/25/2082 . (1.A ........

FANNIE MAE FNVA 03-61 AGENCY CMO 03-61

..31393D-VR-9 15.000% 08/25/33 ....covuvriiiiiiiiiiiieeeiiiiiies [ eeeeens . 09/01/2023 . |Paydown ... .. 19,003 ..19,003 ...19,010 |.... .0 . ..19,093 |.. . 08/25/2033 . [1.A ........
..31393U-PS-6 | FNMA 03-117 2003-117 KB 6.000% 12/25/33 .. 09/01/2023 . | Paydoun ..210,264 |. 0 . 12/25/2033 . |1.A .
FNI 04-W4 FANNIEMAE WHOLE LOAN FNW_04-W4
..31393X-3L-9 |5.500% 06/25/34 ......ovvvieeeeiiiiieieeiiieeees | eeees . 09/01/2023 . |Paydown , 861 |l 86,193 |............ 83,706 |.....ccunneenns 0 foeeees (2,085) |.ccnrrienne 0 0 [ 81,651 | [ IR 0 . 06/25/2034 . |1.A ........
FANNIEMAE WHOLE LOAN FNMA 04-W  5.500%
.. 31393X-VK-0 | 06/25/34 ....oovriiiiiiiiiiieiiieeeiieeeee e . 09/01/2023 . [Paydown ......ccuveiiiiiiis foeieeiiiis e 87,564 |............ 87,564 |............ 92,262 foeeeennnnes 89,317 |, [V O (1,764) | 0 0 foeeeennns 87,564 |......ceeeein [V IR 0 . 05/25/2034 . |1.B FE ...
.. 31394C-US-9 | FANNIE MAE FNMA 05-15  5.500% 03/25/35 ..... |..eeoen . 09/01/2023 . [Paydown ....coviiniiiieeinns forneeniiiiiinien e 35,399 [..oeenn. 35,399 oo 36,101 [ 35,627 |ociiiiiinnn. 0 foreeeenns (228) forveraerannnns 0 0 foreeeans 35,399 [ooeiiiiiinns (U IO 0 . 03/25/2035 . [1.A ........

FHLMC 2676 AGENCY CMO 2676 ~ 4.500% 09/15/33
.. 313940-LN-5 | ...
..31394R-TP-4 | FREDDIE MAC FHLMC 2766  5.000% 03/15/34

.. 31304U-M7-4 | FANNIE MAE FNMA 05-106  4.500% 12/25/35 ....
FANNIE MAE ACES FNA 06-M1 2006-M1 Z  5.547%

. |- 09/01/2023 . [Paydoun ...
09/01/2023 . | Paydoun
. 09/01/2023 . |Paydoun ...

. 09/15/2033 . [1.A ........
. 03/15/2034 . |1.A . .
. 12/25/2035 . |1.A ........

o o

.. 31395B-Y8-0 | 03/25/36 ....vvvviieiiiiiiiieiiiiie e [ . 09/01/2023 . |Paydown ... ...0 [ . 03/25/2036 . |1.A ........
..31395J-HV-1 |FHLMC 2882  5.000% 11/15/34 ......cccviiiiiees | ainens . 09/01/2023 . |Paydoun ... ...0 [ . 11/15/2034 . [1.A ........
..31395P-BA-9 | FREDDIE MAC FHLMC 2931  5.000% 02/15/35 .... |....... . 09/01/2023 . |Paydown ... ...0 [ . 02/15/2035 . [1.A ........
..313950-X6-9 | FREDDIE MAC FHLMC 3012  4.500% 08/15/35 .... |....... . 09/01/2023 . |Paydoun ... ...0 [ . 08/15/2035 . [1.A ........
..31396H-HT-9 | FREDDIE MAC FHLMC 3114 5.000% 02/15/36 .... |....... . 09/01/2023 . |Paydown ... ...0 [ . 02/15/2036 . [1.A ........
..31306Q-KB-4 | FANNIE MAE FNMA 09-51  4.500% 07/25/39 ..... |....... . 09/01/2023 . |Paydoun ... ...0 [ . 07/25/2039 . [1.A ........
..31396Q-NB-1 | FANNIE MAE FNMA 09-55  5.000% 07/25/39 ..... |....... . 09/01/2023 . |Paydown ... ...0 [ . 07/25/2039 . |1.A ........
..31396R-KJ-5 |FREDDIE MAC FHLMC 3153  5.000% 05/15/36 .... |....... . 09/01/2023 . |Paydoun ... ...0 [ . 05/15/2036 . [1.A ........
..31396T-FY-4 |FREDDIE MAC FHLMC 3169  5.000% 06/15/36 .... |....... . 09/01/2023 . |Paydown ... ...0 [ . 06/15/2036 . [1.A ........
..31397A-RM-7 | FREDDIE MAC FHLMC 3203  5.000% 08/15/36 .. 09/01/2023 . | Paydoun 0 . 08/15/2036 . | 1.

..31397J-R9-7 | FREDDIE MAC FHLMC 3351  5.500% 07/15/37 .. 09/01/2023 . | Paydoun 0 . 07/15/2037 . |1.

..31397Q-2B-3 | FANNIE MAE FNMA 10-147 ~ 4.000% 01/25/26 .... 09/01/2023 . | Paydoun 0 . 01/25/2026 . |1.

..31307Q-2R-8 | FANNIE MAE 2010-158 Z ~ 4.000% 01/25/41 .... - |- 09/01/2023 . [Paydown 0 . 01/25/2041 . |1.

FANNIE MAE FNVA 11-12 FANNIE MAE FNMA_11-12

..31397Q-PB-8 |3.500% 02/25/41 .evvveiiieiiiiiiiiiiiiiiiinens [ eeeees . 09/01/2023 . |Paydown ... 339,806 321,360 |.... ...0 [ . 02/25/2041 . |1.A ........
..31307Q-PL-6 | FANNIE MAE FNMA 11-12  4.000% 02/25/41 ..... |....... . 09/01/2023 . |Paydoun ... 281,759 248,901 |.... ...0 [ . 02/25/2041 . |1.A ........
..313970-XA-1 | FANNIE MAE FNMA 11-15  4.000% 03/25/41 ..... |....... . 09/01/2023 . |Paydown ... .... 208,617 .. 186,128 |.... ...0 [ . 03/25/2041 . |1.A ........
..31307Q-XE-3 | FANNIE MAE FNMA 11-15  4.000% 03/25/41 ..... |....... . 09/01/2023 . |Paydoun ... ...0 [ . 03/25/2041 . |1.A ........
..31397Q-25-0 | FANNIE MAE FNMA 10-147 ~ 4.000% 01/25/41 .... |....... . 09/01/2023 . |Paydown ... ...0 [ . 01/25/2041 . |1.A ........
..31307S-AN-4 | FANNIE MAE FNMA 11-16  5.000% 07/25/39 ..... |....... . 09/01/2023 . |Paydoun ... .0 |. . 07/25/2039 . [1.A ........
..313978-1iB-6 | FANNIE MAE FNMA 11-39  4.000% 05/25/41 ..... |....... . 09/01/2023 . [Paydown ...ooovuviieeiennns foeveeniniinniein e 14,449 014,449 15,074 [l 14,933 [0 e (48D) [ O e (48D) [l O L 14,440 L0 [ 0 . 05/25/2041 . |1.A ........

FREDDIE MAC FHLMC 3438 AGENCY CMO  5.000%
..31397T-2F-8 | 04/15/38 .oooovviieieeiiiiiiiiiiiiiiiiiieiiiiiiies | eeens . 09/01/2023 . [Paydown ....oovovveeeeeninn foveeeiiiiiiiiiiiiin foreeeenn 23,302 |...ccvenn. 23,302 |..ieeiennn. 22,980 |...oeeo.... 23,119 oo 0 foeeeennn. 183 | 0 foeeeennns 183 | 0 foreeeennns 23,302 f..vveeiiannnn [V PPN [V 0 foeeeiiiiinn 785 |. 04/15/2038 . |1.A ........
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..31397U-4L-0 |FANNIE MAE FNMA 11-67  4.000% 07/25/41 ..... [....... . 09/01/2023 . | Paydoun ... 212,066 |...........224,886 |.... ... 14,665 |. 0 ..6,366 |. 07/25/2041 . [1.A ........
..31397U-BY-4 |FANNIE MAE FNMA_11-38  4.000% 05/25/41 ..... |....... . 09/01/2023 . | Paydoun ... 104,202 |.......... 102,177 |.... ....(5,357) | 0 2,813 |. 06/25/2041 . [1.A ........
..31307U-DU-0 |FANNIE MAE FNMA 11-47  4.000% 06/25/41 ..... |....... . 09/01/2023 . | Paydoun ... . ..470,347 |...........488,438 |.... 0 13,276 |. 06/25/2041 . [1.A ........
..31397U-PZ-6 |FANNIE MAE FNMA 11-56  5.000% 09/25/40 ..... |....... . 09/01/2023 . | Paydoun ... e e 14,022 ... 14,785 |............ 14,813 |.... .0 . . 09/25/2040 . (1.A ........
..31397W-JU-0 |FREDDIE MAC FHLMC 3476  5.500% 07/15/38 .... |....... . 09/01/2023 . |Paydoun ......coooeeiiiiiins foneiiiiins e, 100,728 |.......... 100,728 |........... 101,513 |.......... 101,082 0 . 07/15/2038 . [1.A ........
FREDDIE MAC FHLMC 3547 WHOLE CMO  4.500%
.. 31398E-CA-0 |06/15/29 ..ooooveeiiiiiiiiiiiii [ . 09/01/2023 . |Paydoun ......coooeeiiiiiins foveiiiinnnins e, 41,418 |ooeeeennn 41,418 [, 39,645 |............ 40,818 0 . 06/15/2029 . [1.A ........
FREDDIE MAC FHR 3538 AGENCY CMO 3538H
.. 31398E-E9-1 4.500% 06/15/29 .....cooeeveeriieiiiiiinnnns [ . 09/01/2023 . |Paydoun ......oooeeeiiiiiins foeeiiiiniiis e 35,712 |l 35,712 [oennnnnee 33,915 [o..eeeeeeee 35,143 [V R 35,712 [ 0 [ 0 . 06/15/2029 . [1.A ........
FREDDIE MAC FHLMC 3556 AGENCY CMO 3556
.. 31398E-K9-4 15.000% 07/15/37 ...eevvvvvvrvrrrrnnnnnnnnninnnnnnnns [ eeeeenn . 09/01/2023 . |Paydoun ......cooeveeiiiiins foeveiiinins e, 108,698 |.......... 108,698 |.......... 106,102 |........... 107,392 |.oooeeeeeeeenna0 1,306 [0 v 1,306 [nneiiiiiinnnn 0 i 108,698 0 . 07/15/2087 .
..31398F-2F-7 |FANNIE MAE FNMA 09-89  4.500% 11/25/39 ..... |[....... . 09/01/2023 . | Paydoun ... ... 12,455 ... 12,455 11,392 e 11,790 .. 12,455 |.. 0 . 11/25/2039 .
..31398F-119-8 | FANNIE MAE FNMA 09-89  5.410% 05/25/35 ..... . |- 09/01/2023 . |Paydoun ... [ R 9,135 ....9,135 9,728 e 9,191 ...9,1%% |.. 0 . 05/25/2035 .
..31308F-Y8-8 |FANNIE MAE FNMA 09-89  4.500% 11/25/39 ..... . |- 09/01/2023 . | Paydoun ... e e 12,455 L1470 ) 11,841 0 . 11/25/2039 .
..31398F-YE-5 |FANNIE MAE FNMA 09-93  4.500% 11/25/39 .... 09/01/2023 . |Paydown 13,631 |. 13,992 |. 0| . 11/25/2039 .
..31398G-AC-3 |FANNIE MAE FNMA 09-104A  4.500% 12/25/39 ... 09/01/2023 . |Paydown 5,920 |. .6,112 | 0| . 12/25/2039 .
..31398G-BF-5 |FANNIE MAE FNMA 09-102  4.500% 12/25/39 .... 09/01/2023 . |Paydown 23,660 |. 0| . 12/25/2039 .
..31398G-BH-1 |FANNIE MAE FNMA 09-102  4.500% 12/26/39 .... |....... . 09/01/2023 . | Paydoun ... . ...10,289 |.... 0 . 12/25/2039 .
..31398G-D7-1 |FANNIE MAE FNMA 10-6  5.000% 02/25/40 ...... |....... . 09/01/2023 . | Paydoun ... 187,341 180,350 |.... 0 . 02/25/2040 .
..31398G-FS-3 |FANNIE MAE FNMA 09-105 5.000% 12/25/39 .... |....... . 09/01/2023 . | Paydoun ... 126,517 123,727 |.... 0 . 12/25/2039 .
..31398G-GT-0 |FANNIE MAE FNMA 09-98  4.500% 12/25/39 ..... |....... . 09/01/2023 . | Paydoun ... 0 . 12/25/2039 .
..31398G-J2-6 | FANNIE MAE FNMA 10-5  5.000% 02/25/40 ...... |....... . 09/01/2023 . | Paydoun ... 0 . 02/25/2040 .
..31398G-NZ-8 |FANNIE MAE FNMA 09-108  5.000% 01/25/40 .... |....... . 09/01/2023 . | Paydoun ... 0 . 01/25/2040 .
..31398G-TN-9 | FANNIE MAE FNMA 09-109  4.500% 01/25/40 .... |....... . 09/01/2023 . | Paydoun ... 0 . 01/25/2040 .
..31398G-XM-6 | FANNIE MAE FNMA 09-107  5.000% 01/25/40 .... |....... . 09/01/2023 . | Paydoun ... 0 . 01/25/2040 .
..31398G-25-1 |FANNIE MAE FNMA 10-10  4.500% 02/25/40 ... 09/01/2023 . |Paydown 0| . 02/25/2040 .
..31398J-XX-6 |FREDDIE MAC FHLMC 3571  5.500% 09/15/39 .. 09/01/2023 . |Paydown 0| . 09/15/2039 .
..31398K-4E-7 |FREDDIE MAC FHLMC_3588  5.000% 10/15/49 .. 09/01/2023 . |Paydown 0| . 10/15/2049 .
..31398K-X0-8 |FREDDIE MAC FHLMC 3595  4.500% 11/15/39 .... |....... . 09/01/2023 . | Paydoun ... 0 . 11/15/2039 .
..31398L-PN-4 | FREDDIE MAC FHLMC 3606  5.000% 04/15/36 .... |....... . 09/01/2023 . | Paydoun ... 0 . 04/15/2036 .
..31398L-SL-3 |FREDDIE MAC FHLMC 3611  5.000% 12/15/39 .... |....... . 09/01/2023 . | Paydoun ... 0 . 12/15/2039 .
..31398L-VK-1 |FREDDIE MAC FHLMC 3628  5.000% 01/15/40 .... |....... . 09/01/2023 . | Paydoun ... 0 . 01/15/2040 .
..31398L-X4-5 |FREDDIE MAC FHLMC 3622  4.500% 01/15/40 .... |....... . 09/01/2023 . | Paydoun ... 0 . 01/15/2040 .
..31398M-2V-7 |FANNIE MAE FNMA 10-34  4.500% 04/25/40 ..... |....... . 09/01/2023 . | Paydoun ... 0 . 04/25/2040 .
..31398M-VK-9 | FANNIE MAE FNMA 10-21  5.000% 03/25/40 ..... |....... . 09/01/2023 . | Paydoun ... 0 . 03/25/2040 .
..31398M-ZH-2 | FANNIE MAE FNMA 10-23  5.000% 03/25/40 ..... |....... . 09/01/2023 . | Paydoun ... . . 0 . 03/25/2040 .
..31308N-A5-3 | FANNIE MAE FNMA 10-119  4.500% 10/25/40 . 09/01/2023 . |Paydown .. 114,309 |. 113,316 0| . 10/25/2040 .
..31398N-BK-9 | FANNIE MAE FNMA 10-102  4.500% 07/25/40 . 09/01/2023 . |Paydown 10,925 |. 10,925 0| . 07/25/2040 .
..31398N-MZ-4 | FANNIE MAE FNMA 10-114  4.000% 10/25/40 . 09/01/2023 . |Paydown .3,3%6 | 0| . 10/25/2040 .
..31398P-3N-7 | FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... . |- 09/01/2023 . | Paydown 63,300 |. 0| . 056/25/2040 .
..31398P-CF-4 | FANNIE MAE FNMA 10-33  4.500% 04/25/40 ..... |.......|. 09/01/2023 . |Paydown ..150,270 |. 0| . 04/25/2040 .
..31398P-PQ-6 | FANNIE MAE FNMA 10-47  5.000% 05/25/40 ..... |....... . 09/01/2023 . | Paydoun ... . ...25,180 |.... 0 . 05/25/2040 .
..31398P-03-6 |FANNIE MAE FNMA 10-50  4.500% 05/25/40 ..... |....... . 09/01/2023 . | Paydoun ... ...97,557 ... 94,226 |.... 0 . 05/25/2040 .
..31398P-T6-6 |FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 09/01/2023 . | Paydoun ... ....9,480 ....9,674 |.... 0 . 056/25/2040 .
..31398P-V4-8 | FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 09/01/2023 . | Paydoun ... ...55,474 ...53,957 |.... 0 . 05/25/2040 .
..31398P-119-6 | FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 09/01/2023 . | Paydoun ... ....8,831 |... e 8,632 | .. . .0 . . . . .. 0 . 05/25/2040 .
..31398P-Y3-7 |FANNIE MAE FNMA 10-39  4.500% 05/25/40 ..... |....... . 09/01/2023 . |Paydown ......oooeeeeeeeeens Jooeeeeneeennnnnnenns oo 125,309 e, 125,309 |........... 114,206 |.......... 120,008 , B PPN (N O TR 0cc I R | B RN 0 . 05/25/2040 .
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..313980-5V-5 |FREDDIE MAC FHLMC 3669  4.500% 05/15/40 ... |....... . 09/01/2023 . | Paydown ... ... (6,500) [. 20 feeneeens (6,500) ... 0 ] 153,030 |.. 4,379 |. 05/15/2040 . |1.A ........
..31398R-2P-9 | FANNIE MAE FNVA 10-79  4.000% 07/25/40 ..... |....... . 09/01/2023 . | Paydown ... .0 0] . 07/25/2040 . |1.A ........
..31308R-52-4 |FANNIE MAE FNVA 10-72  4.000% 07/25/40 ..... |....... . 09/01/2023 . | Paydown ... .0 . 0 ] . 07/25/2040 . |1.A ........
..31398R-6L-4 |FANNIE MAE FNVA 10-72  4.500% 07/25/40 ..... |....... . 09/01/2023 . | Paydown ... .0 0] . 07/25/2040 . |1.A ........
..31308R-SA-4 |FANNIE MAE FNVA 10-61  4.500% 06/25/40 ..... |....... . 09/01/2023 . | Paydown ... .0 0 ] . 06/25/2040 . |1.A ........
..313983-25-1 |FANNIE MAE FNVA 10-152  4.000% 01/25/41 .... |....... . 09/01/2023 . | Paydown ... .0 0] . 01/25/2041 . |1.A ........
..31398S-GF-4 |FANNIE MAE FNVA 10-129  4.500% 11/25/40 ... |....... . 09/01/2023 . | Paydown ... .0 . 0 ] . 11/25/2040 . |1.A ........
..31398S-GH-0 |FANNIE MAE FNVA 10-129  4.000% 11/25/40 ... |....... . 09/01/2023 . | Paydown ... .0 0] . 11/25/2040 . |1.A ........
..313988-KG-7 |FANNIE MAE FNVA 10-142  4.000% 12/25/40 ... |....... . 09/01/2023 . | Paydown ... .0 0 ] . 12/25/2040 . |1.A ........
..31308S-PT-4 | FANNIE MAE FNVA 10-137  4.000% 12/25/40 . 09/01/2023 . | Paydoun 0 0| . 12/25/2040 . |1.A .
..313083-SD-6 | FANNIE MAE FNVA 10-136  4.000% 12/25/40 . 09/01/2023 . | Paydoun 0 0| . 12/25/2040 . |1.A .
..31398T-6P-1 |FANNIE MAE FNVA 10-108  4.000% 09/25/40 .... 09/01/2023 . | Paydoun 0 0| . 09/25/2040 . |1.A .
..31398T-7G-0 |FANNIE MAE FNVA 10-113  4.000% 10/25/40 ... |....... . 09/01/2023 . | Paydown ... .0 . 0 ] . 10/25/2040 . |1.A ........
..31398T-FU-0 |FANNIE MAE FNVA 10-76 ~ 4.500% 07/25/40 ..... |....... . 09/01/2023 . | Paydown ... .0 0] . 07/25/2040 . |1.A ........
..31398T-MI-8 | FANNIE MAE FNVA 10-75  4.500% 07/25/40 ..... |....... . 09/01/2023 . | Paydown ... .0 . 0 ] . 07/25/2040 . |1.A ........
..31398T-XU-0 |FANNIE MAE FNVA 10-90  4.000% 08/25/40 ..... |....... . 09/01/2023 . | Paydown ... .0 0] . 08/25/2040 . |1.A ........
..313981-4A-9 | FREDDIE MAC FHLMC 3624  5.000% 01/15/40 .... |....... . 09/01/2023 . | Paydown ... .0 . 0 ] . 01/15/2040 . |1.A ........
..31398l-JC-9 | FREDDIE MAC FHLMC 3635  4.500% 02/15/40 ... |....... . 09/01/2023 . | Paydown ... .0 0] . 02/15/2040 . |1.A ........
..31413H-K7-2 | FANNIE MAE POOL # 945918  7.500% 08/01/37 . |....... . 09/01/2023 . | Paydown ... .0 . .0 . . 08/01/2087 . |1.A ........
KANSAS CITY MO INDL DEV AUTH G 5.242% Redenption 100.0000
. 48503T-AA-5 | 12/10/32 v [ . 09/10/2028 . [ .euviiiiiiiiiiiiiiiie | |, 222,144 |.......... 22,144 |........... 222,144 |........... 22,144 oo [\ PN L AP [\ P L PPN [\ A 222,144 o 0 | [\ A 0 | 7,766 |. 12/10/2032 . [1.B ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 12,317,301 12,317,301 11,990,874 12,136,201 0 181,005 0 181,095 0 12,317,301 0 0 0 436,408 XXX XXX
AVAZON CTL AMAZON CTL - EUCLID ~ 4.095% Redenption 100.0000
..00184G-AA-4 | 06/30/39 .veveveneieneieie et [ e . 09/30/2023 . [ e e [ 18,040 |.ooveunnnne 18,040 |oooveeenne 18,040 |..oveeene 18,040 |ovviviinnee (L PR (L1 FUPN (L PR (L1 FUPON (L O 18,040 |.vovviienne (L1 FUPTN (L PR (L1 FUT 493 . 06/30/2039 . |1.E ........
AVAZON CTL AMAZON CTL - TUSCON  4.095% Redenption 100.0000
.00191#-AA-3 | 08/31/39 .veveveniieeeieeesieie e [ e . 09/30/2023 . [ e e [ 19,460 |.voveennnee 19,460 |...oeeee. 19,460 |.vcvvevnnee 19,460 |.vovviveiniene (L PR (L1 FUPN (L PR (L1 FUPON (L O 19,460 |.vouvveiennne (L1 FUPTN (L PR (L1 FUT 532 |.08/31/2039 . |1.E ........
AVAZON CTL AMAZON CTL - OKLAHOMA CITY Redenption 100.0000
..001910-AA-5 |4.233% 09/30/39 .....veveveniieiiiieiieieiieieien [ e . 09/30/2023 . | .. TR FURRTURRTRRRROR IR 4,216 | 41,216 |oovreennnnne 41,216 [oooveeeee 41,216 [oovveinne (L PR (L1 FURPTN (L PR (L1 FURPN (L O 41,216 . 09/30/2039 . |1.E ........
AVAZON CTL AMAZON CTL - TULSA  4.233% Redenption 100.0000
..00193%-AA-5 [09/30/33 ....vvevrvenieereseeiieeeieeseenieenee [ e . 09/30/2023 . [ e e [ 43,004 |............ 43,004 | 43,09 oo 43,00 oo (L PR (L1 FUPN (L PR (L1 FUPON (L O 43,094 . 09/30/2039 . |1.E ........
AVAZON CTL AMAZON CTL - GRAND RAPIDS ~ 4.095% Redenption 100.0000
..00225¢-AA-3 | 09/30/39 [P P . 09/30/2023 . . . .. . 09/30/2039 . |1.E ........
. 008117-AG-8 | VOYA HOLDINGS INC ~ 7.250% 08/15/23 O I . 08/15/2023 . | Maturity . . 4,000,000 .3,996,567 |.... .4,000,000 |.. . 08/15/2023 . |1.G FE .
AGATE BAY MORTGAGE LOAN TRUST Series 144A
..00842V-AS-2 | 3.797% 08/25/46 ......eenveereeeeereeiereennes [ e . 09/01/2023 . | Paydown ... ... 161,672 |.... ... 160,860 |.. . 08/25/2046 . |1.A ........
..023551-Al-6 | AMERADA HESS CORP  7.125% 03/15/33 R [ . 09/21/2028 . | Various ... .6,470,566 |.... . 03/15/2033 . |2.C FE
ARBYS FUNDING LLC ARBYS_20-1A Series 144A
..038779-AB-0 | 3.237% 07/30/50 .....vveuvviieviiiiieieiiies [ e . 07/30/2028 . {Paydonn .....c.ooveveieiens [oeiieiiiiiiieens [ 10,000 [ooveeenee 10,000 |ovveuinnee 10,058 [.vvenneee 10,038 [ovveviiiene (U O [6:1) I (L O [6:1) I (L O 10,000 foveviieinene (L1 FUPTN (L PR (L1 FUT 243 |. 07/30/2050 . |2.C FE
ATLANTA FALCONS STADIUM CO LLC ~ 3.590% Redenption 100.0000
OATTAE-AA-0 | 09/01/42 .o | e . 09/01/2023 . | .. ... 178,871 . 178,871 ... 178,871 ... ... 178,871 . 09/01/2042 . |2.B PL
ATLANTA FALCONS STADIUM CO LLC ATLANTA
..047744-AB-8 | FALCONS STADIUM CO LLC ~ 3.590% 09/01/42 ... |....... . 09/01/2023 . 125,591 |veeee 125,591 |ovveunnene 125,591 |.eoeeee 125,591 [ovveviinnne (L PR (L1 FUPN (L PR (L1 FURPN [ A 125,591 . 09/01/2042 . |2.B PL
AVIS BUDGET RENTAL CAR FUNDING Series 144A
..05377R-DA-9 | 4.730% 09/20/24 ....oevvviviiiiiiciniciins [ e . 00/21/2023 . |Paydoun .......ccvevevieiis [oveiiiiiiieens [ 2,500,000 |........ 2,500,000 |....... 2,499,201 |........ 2,499,858 |.......ce.e (U O 2 o (L O 2 o [ R 2,500,000 |vveeeiinns (L1 FURTN (L PR (L F 78,833 |. 09/20/2024 . 2.B FE
BAMLL_13-WBRK BANC OF AMERICA MERRILL LYNCH DEUTSCHE BANK SECURITIES
.. 05525B-AJ-9 |3.652% 03/10/37 wvvovevvvceiiiiiiiiiiiiiiiiies [ . 09/28/2028 [ INC. woveveveiiieiiiiis | o 3,813,000 |........ 6,200,000 |........ 6,121,804 |........ 6,178,643 |....ocvnen [ A 5,083 [ [ A 5,083 [ [ R 6,183,676 |............... 0 ... (2,370,676) ... (2,370,676)|........... 184,391 |. 03/10/2087 . |1.A ........
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BP CORPORATION NORTH AMERICA | 3.540% Redenption 100.0000
..05590#-AA-9 [ 11/15/32 .orvvenriiiiiiiiiiiiiiiiiececviieeees | s L 09/15/2023 . | eeeenieiiiiieeeeeeiieeees i e 136,929 |oeeennnnn. 136,929 |.....oeeens 136,929 |...ooveeens 136,929 |oovvivinnnnnnns [ PO {1 P [ PO {1 P (U 136,929 [...ccvvvnnnnnns (VO 0 | [V 3,232 |. 11/15/2032 . |1.F ........
BFC HON FEDERAL RECE|VABLES TR BFC HON Redenption 100.0000
..08879*-AA-9 | FEDERAL RECEIVABLES TR  6.139% 11/01/25 .... |....... . 09/01/2023 . | eevenieeiiiiieeeeeienieeees e e 213,286 |........... 213,286 |........... 213,286 |........... 203,110 |oeeeeeninnnne (U . 10,175 [ooeeiiiiinnnnns (U . 10,175 [ooeeiiiiinnnnns (U R 213,286 |..oovvennnnnnns (VO 0 | (VO 10,940 |. 11/01/2025 . [1.D ........
WALGREENS CTL WALGREENS CTL  5.210% 03/15/37 Redemption 100.0000
..08885*-AA-1 | ... [ U L 09/15/2023 . | eeeneieiiiieeeeeinieeeees i e 48,362 |....ounnnnn. 48,362 |............ 48,362 |......ceunn. 48,362 |....cvvvnnnnnne [ PO (1 P [ PO {1 P (U P 48,362 [.ooiiiiiiinnnn (VO 0 | [V 1,687 |. 03/15/2037 . |2.B ........
CAPITAL AUTOMOTIVE REIT CAUTO_ Series 144A
L A24TR-AE-7 [4.180% 04/15/47 ovvveeiiiiiiiiiiiiiiiiinneceinn | s . 09/25/2023 . |Paydonn .....euueveviiiinnnn foevvininiiiiiiiins e 8,902,466 |........ 8,902,466 |........ 8,901,225 |........ 8,902,207 |....cevvnnnnnns [V P 260 |oeeiiniiinns (U P LIV O (U . 8,902,466 |............... (VO 0 | [V 289,321 . 04/15/2047 . |1.E FE ...
CLI FUNDING LLC CLIF_20-1A Series 144A
.. 12563L-AN-7 [2.080% 09/18/45 ....evvviiiiiniiiiiiiiiiiiiiiiiinn | s . 09/18/2023 . | Paydown ... ..3,089 |. 09/18/2045 . [1.F FE ....
CLI FUNDING VI LLC .
. 12563L-AS-6 [ 10/18/45 ...eevviiiiiiiiiiiiiiiiiiciieeien | s . 09/18/2023 . |Paydonn .....eeeviviiiinnnns Jovvniininiiiiiinees feeeneeeens 75,000 f............ 75,000 |oveeennnnnns 74,985 |......oeennt 74,988 |..ooovvveeenn0 |12 0 12 0 e 75,000 |eeevniniinnnns (VO 0 | [V 1,035 |. 10/18/2045 . [1.F FE ....
CLI FUNDING VI LLC CLIF_20-3A Series 144A
..12563L-AT-4 [3.300% 10/18/45 P IR . 09/18/2023 . | Paydown ... 157,500 .. 3,465 |. 10/18/2045 . [2.B FE ....
COMMERCIAL MORTGAGE
.. 126240-AE-3 [4.488% 10/15/45 . .oovvvniiiiiiiiiiiiiiiiiiinieeees | s . 08/30/2023 . |Paydomn .....euuveiiiiinins Jevvniineneiiiiiees feeeeeiiiis [V 103,936 |..oevvvnnniininnne [ N {1 o RN | R | I FOUN | I O (U O (VO 0 | [V 724 |. 10/15/2045 . [1.A FM ...
COMM MORTGAGE TRUST COMM_13-LC 144A  5.009%
..12626G-AP-8 |08/10/46 ... N [ . 09/01/2023 . |Paydonn .....ouuvvevriinnnnn fevinniniieiiiiiins foenen 11,000,000 |...... 11,000,000 |....... 11,329,853 |....... 11,015,513 [oeiiiiiinnns 0 e (15,513) [t O et (15,513) [0 e 11,000,000 |.. . 08/10/2046 . [1.A ........
CREDIT SUIS ISSE
..12648T-AA-7 | MORTGAGE TRUST C  3.500% 07/25/44 ............ |eeeeens . 09/01/2023 . |Paydonn ....cevunveiriiinnnn Jeveniiiniiiiiiins feeneens 3,406 [ 3,406 |...oennnnnnn 3,436 [.ccunnnnnnn 3,426 [.ccnnnnnnnnn 0 Jeeeeennnn () O 0 s () O 0 e 3,406 |...cooeeeennnn (VN 0 | [V 80 |. 07/25/2044 . |1.A ........
CVS PASS-THROUGH TRUST 144A REG  5.880% Redenption 100.0000
..126650-BC-3 [01/10/28 .....oeevvvniiiiiiiiiiieccciieeeeceiiien | s . 09/10/2023 . | .eeeniiiiiiiee e i e 312,231 |ooeeeennns 312,231 |........... 286,360 |...eunnnnns 303,673 |[....ccvvnnnnnnn (U 8,558 |.ieiiininns (U 8,558 |.iciviinins (U 312,231 [t (VO 0 | [V 12,244 1. 01/10/2028 . |2.B ........
Redemption 100.0000
..12695%-AA-3 | CVS HEALTH CORP  3.416% 10/10/38 .......cooees | uunnnns . 0971072023 . | .eennieiiiiieeeeeeeieeeees i feee 96,169 |[............ 96,169 |............ 96,169 |............ 96,169 |.....cevvnnnnnn [ PO (1 P [ PO {1 P (U P 96,169 |...ovvvnnrenns (VO 0 | [V 2,192 |. 10/10/2038 . |2.B ........
CHC COMVERCIAL MORTGAGE TRUST Series 144A Redenption 100.0000
.. 162665-AL-7 [ 7.497% 06/15/34 . oovvvvniiiiiiiiiiiiiiiiiineeeees | s L 08/15/2023 . | .eveieiiiiiiieeeeeiinieeeees i [ 4,002,022 |........ 4,002,022 |........ 4,002,022 |........ 4,002,022 |..ccvvnnnnnnnns [ PO (1 P [ PO {1 P (U . 4,002,022 |.....ccevnnnnns (VO 0 | [V 185,634 |. 06/15/2034 . |1.A ........
CMLTI 2014-J1 A1 CITIGROUP MORTGAGE LOAN
.. 17322N-AA-2 | TRUST ~ 3.500% 06/25/44 ......cevvvvvvivvnnnnnnns | nnnnns . 09/01/2023 . | Paydown ... ....24,595 ... 24,5% L. 24,69 |............24,648 |.... .. 24,59 |.. . 06/25/2044 . [1.A ........
CMLTI 2014-J1 A1 CITIGROU
. A7322N-AK-0 [ TRUST ~ 3.627% 06/25/44 ....coevvvnnvieiiinnnnees | s . 09/01/2023 . |Paydonn .....euuvvvriiinnnns Jovvniinniiiiiiiinees foeeneeeens 25,153 |oeeeennnns 25,153 [oceiiiiine 24,454 |............ 24,802 |..oeiviinnnnnns [ P 302 | (U PO 302 | [ SRR 25,153 [ooiiiiiiinnnn (VO 0 | [V 604 |. 06/25/2044 . (1.A ........
CONT INENTAL RESOURCES INC.  4.375% 01/15/28
L 212015-AS-0 [ eevieieeee e | s . 09/11/2023 . |Various ........ccceeeeeenns foovvnnniniiniiinnns Jovnens 4,680,175 |........ 5,000,000 |........ 4,742,620 |........ 4,811,446 ....ovvnnnnnnn. [V R R.217 |oeeeeeeieeens (U PR 22,217 |oovviiiinns 0 fnns 4,833,722 |o.vvvviiiinnnns 0 f..... (153,547) |...... (153,547) .o 249,436 |. 01/15/2028 . [2.C FE ....
STIFEL NICOLAUS AND CO
..229899-AB-5 | CULLEN/FROST BANKERS INC ~ 4.500% 03/17/27 .. |....... . 08/01/2023 . | INC wevvvviiviiiiiniiiiinns fvvninieeciiiines fonns 2,851,590 |........ 3,000,000 |........ 2,993,310 |........ 2,996,819 |.....ovvnnnnnns 0 Jeeeeennnn L1V 0 s 407 e 0 fnns 2,997,226 |...ovvrrinnnns 0 f..... (145,636) |...... (145,636) | 118,500 |. 03/17/2027 . [2.A FE ....
DB MASTER FINANCE LLC DNKN_17- Series 144A
..233046-AF-8 [4.030% 11/20/47 oovvveniiiiiiiiiiiiiiiiiiinieiiinn | s . 08/20/2023 . |Paydonn .....eeviiiiiinins Jovnniininiiiiiinees foeeneeeens 25,000 [ 25,000 |............ 25,000 |.......eeen. 25,000 |...coevnnnnnnns [ PO {1 P [ PO {1 P [ SRR 25,000 |ooveeeiinnnnns (VO 0 | [V 756 |. 11/20/2047 . 2.B FE ....
DB MASTER FINANCE LLC DNKN_21- Series 144A
..233046-AS-0 |2.791% 11/20/51 ..ovvviviiiiiiiiiiiiiiiiiiiieieees . 08/22/2023 . |Paydown ...............ee. . . . 11/20/2051 . 2.B FE ....
..254687-AH-9 | TWDC ENTERPRISES 18 CORP  7.550% 07/15/93 .. . 07/17/2023 . | Call 103.0200 ..... .9,284,376 |.... . 07/15/2093 . [1.G FE ....
DOMINOS PIZZA MASTER ISSUER LL Series 144A
.. 25755T-AH-3 | 4.118% 07/25/47 ..coovvvvviviiiiiiiiiiiiiiiiieieees [ . 07/25/2023 . |Paydoun .......ooooeeiiiiins foviiiiininiis e 16,250 |............ 16,250 |............ 16,250 |............ 16,250 . 07/25/2047 . [2.A FE ....
DRIVEN BRANDS FUNDING LLC HONK Series 144A
..26209X-AA-9 | 3.786% 07/20/50 ......eevvvrvrrrnnnniniinniiiiiiiins [ eeeeenn . 07/20/2023 . | Paydoun ... . 07/20/2050 . [2.C FE ....

DRIVEN BRANDS FUNDING
.. 26200X-AC-5 |8.237% 01/20/51 .ooeenniiiiiiiiiiiieeeeiiees e . 07/20/2023 . [Paydown ...........cceee. e 30,000 et 30,000 IR . . 01/20/2051 . |2.C FE ....
..269246-BQ-6 |E TRADE FINANCIAL CORP  3.800% 08/24/27 - |- 07/28/2023 . [Call 100.0000 .10,000,000 10,000,000 ..9,959,400 |. .9,978,730 |.. .9,981,148 . 08/24/2027 . |1.G FE ....

ENTERPRISE FLEET FINANCING LLC Series 144A
..29374F-AB-9 |4.380% 07/20/29 .....ccevvveiiiiiiiiiieeeeiiiiees [ eeeees . 09/20/2023 . [Paydoun ......cceveeieiiiin [oeriiiiiiiinniiis e 466,914 |........... 466,914 |........... 466,851 |.......... 466,861 |....ovveennnn. [V O L1 F [V O £ 1 F [V O 466,914 |.............el (VO [V FUSUTRRRRRN [V 13,636 |. 07/20/2029 . [1.A FE ....
Redemption 100.0000

..33632*-U0-8 | WELLS FARGO BK NORTHWEST  7.280% 01/10/24 . {....... . 09/10/2023 . | .uvvvieiiiiiiiiiiiiiiiiiiiiies s e, 205,852 |........... 205,852 |........... 205,852 |........... 192,459 |..oooiinneens 0 feern. 13,392 ... 0 fen. 13,392 ... 0 forreeenn. 205,852 |..iiiiiiunnnes [\ PPN [V 0 foeeeinnns 10,807 [. 01/10/2024 .]2.B ........
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FLAGSTAR MORTGAGE TRUST FSMT_1 Series 144A
..33850B-Al-7 |3.619% 03/25/47 ..ccooeeeeeieieeieeieeee [ . 09/01/2023 . |Paydoun .......cooeveiiiiins Joeeieiiiiinie e 32,852 | 32,852 |oeeviiinns 32,703 | RNT | 0 Jeeeeennnn LT T 0 s LT O [ SRR 32,852 [oeiiiiiiinnnn (VO 0 | [V 789 |. 03/25/2047 . (1.A ........
FLAGSTAR MORTGAGE TRUST FSMT_1 Series 144A
..33850R-AY-8 4.002% 10/25/47 .covvvvveeiiiiiiiiiiiiii [ . 09/01/2023 . | Paydoun ... . 10/25/2047 . (1.A ........
FLAGSTAR MORTGAGE TR _
..33850T-AY=4 |3.941% 03/25/48 ..o [ oo . 09/01/2023 . |Paydoun .......cooevvviniins |oovnnnnnnnnnnnnnnnns foeeenn 31,159 [ 31,189 [ 31,149 [l 31,139 [, [V TR 21 [ 0 e 21 [ [ SRR 31,159 [ (VO 0 | [V 765 |. 03/25/2048 . [1.A ........
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%
..34107@-AA-7 | 08/15/38 .ovvvvviiiiiiiiiiiiiiiiiiiiieieeeeeeeeeeeens [ . 08/15/2023 . | Various ......cceeevviinnn foeveeeenennnnnninnns Joeeennns 459,393 [........e. 459,393 |........... 459,393 |.....eeenn 459,393 |.oevvviiiiinnns [V FUSURRRRR (VO [V ST (VN 0 s 459,393 |...oooeiiiiis (VO 0 | [V 13,414 |. 08/15/2038 . (2.B PL ....
FNA VI LLC FNH_21-1A Series 144A  1.350%
L3AAY-AASE 101710732 e [ . 09/10/2023 . |Paydoun .......cooeveeieiins foeneiiiiiienees e, 142,828 |........... 142,828 |........... 142,806 |........... 142,810 ovvvvvvenennns 0 e B | 0 s B | 0 s 142,828 |t (VO 0 | [V 1,286 |. 01/10/2032 . [1.F FE ....
FOCUS BRANDS FUNDING LLC FOCUS FOCUS BRANDS
..34417M-AB-3 |FUNDING LLC FOCUS ~ 5.093% 04/30/47 ........... [....... . 07/3172023 . |Paydoun ......coooveeiiiiins Jeeniiiiiiines e 20,000 [oeeenennnee 20,000 |............ 20,000 |.eeverennns 20,000 |eeevrrrrnnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 20,000 |ooeeeeieennnns (VO 0 | [V 764 |. 04/30/2047 . (2.B FE ....
FOCUS BRANDS FUNDING LLC FOCUS Series 144A
.. 344170-AA-6 |5.184% 10/30/48 ...covvvvvviiiiiiiiiiiiiiiiiiiieiens [ . 07/30/2023 . |Paydoun ........cooeviiiiins Joeenniiiiiiieneens e 17,500 |....oeeenee 17,500 |.eeveeenns 17,500 f.....oeeeee 17,500 [ooevveennnnnnes 0 | (VO 0 | (VO [ SRR 17,500 [vvvvvvvnnnnns (VO 0 | [V 680 |[. 10/30/2048 .]2.B FE ....
GMAC COMMERCIAL MORTGAGE ASSET  6.107%
..36186Y-AF-2 | 08/10/52 ...evvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeens [ . 09/10/2023 . |Paydoun .......cooeveeiiiins Joeeiiiininnens e, 73,658 [o.iieennn. 73,658 |[..ccenenne 72,440 |............ 72,649 |l 0 eeeenn 1,009 [oonnnnnnnnns 0 Jeeeenn 1,009 [ooninnnnnnns [ SRR 73,658 |oooeiiiiiinnns (VO 0 | [V 3,000 |. 08/10/2052 . [2.B ........
GS MORTGAGEBACKED SECURITIES T Series 144A
..362925-CC-1 12.990% 10/25/52 ....uvvvnnnnnnniiiiiiiiiiiiiiies [ oo . 09/01/2023 . |Paydoun .......cooeveiiiiins Joeeieiiiiinie e 34,258 |............ 34,268 |oevveeenns 20,226 |..vvvnnnnen 29,302 [ouuuirinnnnnns 0 eeeenn 4,985 [oooiiinnnnnnn 0 feeeennn 4,985 [oooiinnnnnne [ SRR 34,258 [oooeiiiiinnnn (VO 0 | [V 684 |. 10/25/2082 . [1.F ........
GEORGIA-PACIFIC LLC GEORGIA-PACIFIC LLC
.. 37331IN-AD-3 | 3.734%h 07/15/23 oo [ . 07/15/2023 . | Various ......cceeevviiinnnn Jooveeenennninnnnnnns foeees 20,000,000 |....... 20,000,000 |....... 19,890,011 |....... 19,992,825 |............... 0 eeeenn TAT5 [oiiiinnnns 0 feeeennn TAT5 [oiiiinnnns 0 |...... 20,000,000 . 07/15/2023 . [1.G FE ....
GOODYEAR TIRE & RUBBER CO GOODYEAR TIRE & BANC OF AMERICA
..382550-BK-6 | RUBBER COMPANY ~ 5.625% 04/30/33 .....eevvvvvves [eeennn . 09/05/2023 . | SECURITIES LLC ..vvvvvvvnn Joeeeeeiiiiiieiienees e 85,250 |.......... 100,000 |[.......... 101,750 [.oeveeeeens 101,590 [ovvvvvvvennnns 0 e (72 T 0 s (72 O 0 eeeennn 101,508 . 04/30/2033 . [3.C FE ....
Redemption 100.0000
..39121J-AE-0 |GREAT RIVER ENERGY  6.254% 07/01/38 ......... |.eeeens . 07/01/72023 . | eeeeeeeiiiee e e 01,223,650 )Ll 1,223,650 |........ 1,300,838 |........ 1,261,900 |.......ceeeeenn 0 fonnnnnn (38,249) [ounivnninnnnnnn 0 [l (38,249) |0 | 1,223,650 |. . 07/01/2038 . [1.G FE ....
..39808C-A*-6 |GRIDIRON FUNDING LLC ~ 5.640% 06/30/27 ....... [....... . 09/11/2023 . | TENDER ....ovvvnvnnnnnnnnnee 191,922 191,922 |...........191,922 |.... ....101,922 |.. . 06/30/2027 . |2.CPL ....
UTX NOR HAWAI | NAVAL STATION UTX NOR HAWAII Redempt ion 100.0000
..40167%-AA-3 |NAVAL STATION E  6.291% 09/01/25 ........oooee [ ornnnn RV VL0R V(17X S ORORRPRRRPORR R R 462,99 |........... 462,99 |........... 462,999 |........... 462,999 |....ooviiinnns [V (VR [V (VO [V R 462,999 |......eevennee (VR [V R (VR 29,127 |. 09/01/2025 . |1.D ........
HCA THE HEALTHCARE CO Series 144A  4.375%
L A04119-CH-9 | 03/15/42 i [ . 08/08/2023 . | Tax Free Exchange ....... |occoeveriiinnnninns |oeees 6,833,782 |........ 8,500,000 |........ 6,792,435 |........ 6,805,348 |............... [V R 28,434 | [V R 28,434 | [V R 6,833,782 [..ccoeeeennnnn (VR [V R [V 333,655 |. 03/15/2042 . [2.C FE ....
HIN TIMESHARE TRUST HINTT_20-A Series 144A
.. 40430H-AC-3 |3.420% 10/09/39 ....ccoeiiiiiiiiiiiiiiiiiiiiieeeees [ . 09/09/2023 . | Paydoun ... ... 82,872 ...82,872 ...82,861 ...82,863 |.... ..82,872 |.. ..1,900 |. 10/09/2039 . [2.B FE ....
HIN TIMESHARE TRUST HINTT_20-A Series 144A
.. 40430H-AD-1 15.500% 10/09/39 ....cooeerrrriiiiiiiiiiiiis [ . 09/09/2023 . |Paydoun .......oooeeiiiiiins foeeiiiiiniis e, 58,010 [o..oeeeeeeee 58,010 |........... 56,636 |............ 56,959 [o.ovvveveeennnn 0 foeeeeennn 1,051 Lol 1,051 |0 [, 58,010 |.oooeeeeeeenns (VR [V R [V 2,139 |. 10/09/2039 . |3.B FE ....
Redemption 100.0000
..40480*-AA-3 |HS WILDCAT LLC  3.830% 12/31/50 ........cceees [ornnnn . 07/25/2023 . | evvviiiiiinininiiiiiiiiniinns e | 8,589 [...oeeeenn. 8,589 |............ 8,589 |l 8,589 |l [V (VR [V (VO [V 8,589 |....oeeeeins (VR [V R [V 247 | 12/31/2050 . [2.A PL ....
Redemption 100.0000
..40480*-AB-1 |HS WILDCAT LLC  4.390% 12/31/60 .............. [.eeenn . 07/25/2023 . | evvviiiiiniiiiniiiiiiiiiniins e e 28 | 278 |l 218 |oveeiiiiiiiiees P24 I P [V (VR [V (VO [V 278 |oeeeiiiiinnns (VR [V R [V 9 |. 12/31/2060 . [2.A PL ....
HILTON GRAND VACATIONS TRUST H Series 144A
.. 43283G-AC-6 |5.570% 01/25/37 .ooooveeeieiiiiieiii [ . 09/25/2023 . |Paydoun .......oooeeeiiiiins feeeniiiinn e 238,829 |.......... 238,829 |[........... 238,762 |........... 238,766 |.........c..n [V 63 [oeeiiiiiinnnne [V . 63 [oeeiiiiinnnns [V R 238,829 [ouevvviiinnnnns (VR [V R [V 8,830 |. 01/25/2037 . (2.B FE ....
HILTON GRAND VACATIONS TRUST H Series 144A
.. 43283G-AD-4 |8.730% 01/25/37 .covvvvvviiiiiiiiiiiiiiiiiiiiieiens [ . 09/25/2023 . |Paydoun .......oooeeiiiiiins | e 312,866 |........... 312,866 |........... 312,824 |........... 312,829 [oeeeeiennnnnee [V 37 foeeiiiiiiinne [V 37 [ [V R 312,866 |........cennnn (VR [V R (VR 18,131 (. 01/25/2037 . |3.C FE ....
.. 43284H-AA-7 |HGVT_19-AA Series 144A  2.340% 07/25/33 .... |....... . 09/25/2023 . | Paydoun ... . 07/25/2033 . [1.A FE ....
..43284H-AB-5 |HGVT_19-AA Series 144A  2.540% 07/25/33 .... |....... . 09/25/2023 . | Paydoun ... . 07/25/2083 . [1.F FE ....
..43284H-AC-3 |HGVT_19-AA Series 144A  2.840% 07/25/33 .... |....... . 09/25/2023 . | Paydown . 07/25/2033 . 2.B FE ....
HILTON GRAND VACATIONS TRUST H Series 144A
.. 43285H-AA-6 | 2.740% 02/25/39 ... [ . 09/25/2023 . | Paydown . 02/25/2039 . (1.A FE ....
.. 45256H-AF-5 | IF 01-A  4.996% 07/25/33 ......coooeeeeeeinnnins s . 09/01/2023 . | Paydoun ... . 07/25/2033 . |6. Z* .....
.. 45266H-AF-5 | IF 01-A  4.996% 07/25/33 ......oooevverennnnnins [ oenenn . 09/13/2023 . | Paydoun ... . 07/25/2033 . [6. * .......

IRVINE COMPANY LLC/THE IRVINCE COMPANY
..46361*-AH-9 |LLC/THE  3.140% 08/01/28 .....covvvveeeiiiinns | eeeenes . 08/01/2023 . [Maturity ....oooooevviinns forrereiiiiiiiiiinn fonns 20,000,000 §....... 20,000,000 |....... 20,000,000 |[....... 20,000,000 f...eererrnnnnns [V [V PPN [V [\ PPN 0 f..... 20,000,000 f.eeeerrnnnnes [\ PPN [V 0 Joeeenns 628,000 |. 08/01/2023 . [1.EPL ....
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JACK IN THE BOX FUNDING LLC JA Series 144A
..466365-AC-7 [4.970% 08/25/49 .....cevvvnviiiiiiniiiiiiiiiiiieees | s . 08/25/2023 . |Paydonn .....euuveviiiinnnn Jevvniinniiiiiiins e 2,500 [ooeiiienne 2,500 |iieeennns 2,500 |eeiieinnnns 2,500 |oiiiiiiinns [ PO (VN P [ PO {1 P [V PR 2,500 [..ccoovnnnnnnns (1 P [ PO [V 93 |. 08/25/2049 . [2.B FE ....
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46646B-AY-4 | MORTGAGE TRUST JPMMT ~ 3.801% 05/25/46 ....... |....... . 09/01/2023 . | Paydown ... ... 40,106 ...40,106 ...40,741 ..40,106 |.. . 05/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46648C-Al-4 | MORTGAGE TRUST JPMMT ~ 3.449% 01/25/47 ....... | ....... . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 78,821 ... 78,821 |oeeeennnnns 76,813 |oveeennnnnns 2 1< N | B O 17 RN | B EO Y 1s 0 R | B E, 78,821 |oviviiien (VN P [ PO [V F 1,803 |. 01/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT JP MORGAN
..46648C-AX-2 | MORTGAGE TRUST JPMMT ~ 3.449% 01/25/47 ....... | ....... . 09/01/2023 . |Paydonn ....cevuevvriiiinnnn fovvnniineieiiiins e 115,303 |oeeennnnns 115,353 |........e. 110,198 |oeveennnnns B 2 N o I N 3 < N AN N AT 3 < B AR | B N 115,303 [.oooiivniinnnns (1 P [ PO [V FO 2,638 |. 01/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46648H-AZ-6 [3.648% 05/25/47 ...ccvvvvniiiiiiiiieiiiiiiiienees | s . 09/01/2023 . |Paydonn ....cevuneviiiinnnn fevennininiiiiins e 125,967 |........... 125,967 |..ocovennns 125,748 |........... 125,745 |ooovevinennns [ P 222 | (U PO 222 | (U 125,967 . 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46648U-AZ-7 [3.863% 11/25/48 ...oovvvniiiiiiiiiiiiiiiiiiineeeees | s . 09/01/2023 . |Paydonn .....euuvvvriiinnnns Jovvniinniiiiiiiinees foeeneeeens 44,258 |ooeeennnnns 44,258 |............ 44,670 |......ceeen. 44,598 |..coooiiinnnnns (U (339) |vvvvvriennnns (U (339) |ooevvvnnnns (U P 44,258 . 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
..46650J-AS-3 [3.891% 12/25/48 ......ovvvviiiiiiiiiiiiiiiiiiiiinees | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 110,593 |........... 110,593 |.......... 108,627 |ovvveennnn. 108,834 [oeiivvinnnnns (U 1,759 | (U 1,759 | (U 110,593 . 12/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST JPMMT Series 144A
.. 46655K-DD-5 [3.309% 11/25/52 ...covvvvviiiiiiiiiiiiniieciiiines | s . 09/01/2023 . |Paydonn .....eueviriiinnnns Jovvniiniiniiiiinens feeeeeeeens 13,482 [oeeinne 13,482 |oeeeennnnns 11,674 |......ee 1,701 [ooeeiiiiinnnnns (U 1,781 [ooeeiiiiinnnnns (U 1,781 [ooeeiiiiinnnnns (U P 13,482 . 11/25/2052 . |1.A ........
..47233J-DX-3 | JEFFERIES GROUP INC ~ 2.750% 10/15/32 ........ |.eeuens . 09/19/2023 . |Various ......cceeeueeeeeenn Joemmmnreeeennnines foeeeens 4,599,938 |........ 6,000,000 |........ 6,237,020 |........ 6,201,552 |.oeeerennnnnnns (U1 (13,516) [ceneeeeennnnnn (U (13,516) [c.neeeeennnnnn (U 6,188,037 . 10/15/2032 . |2.B FE ....
Redemption 100.0000
..47659#-AA-9 | JERSEY CITY CTL ~ 3.600% 09/15/52 ...eeueeveee | uunnens . 09/15/2023 . | .. L 2,974 ... 3,001 e 2,999 [ .. (24)) .2,974 .. . 09/15/2052 . |1.D ........
..476508-AA-1 [ JERSEY CITY CTL  4.850% 11/15/45 ..oovereins | vnee L 08/16/2023 . | evuveeeeceriicinieinieins [ foeeieennnn8,760 | 9,760 |ouenen. 9,853 [ovuerenn 9,840 |.vveoennn. (U (L) — 0 [ (L) — (U I N U 0 [ U 296 | 11/15/2045 . [1.D ........
..476598-AA-1 | JERSEY CITY CTL  4.850% 11/15/45 .....cceevees | annnnns L 09/15/2028 . | eveniiiiiiiieeeiiiniennes e e 4,910 [ 4,910 |oeeereennnnns 4,957 fooeiieeienn 4,950 |0 et (40) |+eveeneaeeee (1 P (40) |+eeeeneaeees [V PO 4,910 [ooeeeeinninnnns (VI PO [ PO [V PO 179 |. 11/15/2045 . |1.E ........
JIMMY JOHNS FUNDING LLC JIMMY_ Series 144A
..477600-AB-9 [4.846% 07/30/47 oovveeeeeeineieeeeeeeieeeeeeeen | s . 07/30/2023 . |Paydonn .ceevuuneeeeennnns Joeeeniiieeeeeeniiees feeeeeeeeea 25,000 [oeennnnennn. 25,000 |...ccevnnnnn 25,000 |...cevvnenn25,000 |eeeeniiieennnn 0 Jovniiieeeennn [V PPN | I FOUURR | ) AU | B AN 25,000 |eeeeeieieeennn 0 e [ PO [V PO 909 |. 07/30/2047 .|2.B FE ....
..49306C-AB-7 [KEY BANK NA  6.950% 02/01/28 .........eeovvvenn | uunnnns . 07/31/2023 . |KEYBANC CAPITAL MARKET |.........cccvvvenes [vnn...6,373,575 [......i. 6,500,000 |........ 6,604,520 |.... e (3851) |0 [ (3,45 [l 0 6,531,534 |.. (157,959) |...... (157,959) ...453,005 [. 02/01/2028 . [2.A FE ....
..49306C-AB-7 [KEY BANK NA ~ 6.950% 02/01/28 ......ccvvvveeeee |uunnnns . 09/15/2023 . |KEYBANC CAPITAL MARKET |.eeeeeeeeeeevnnnnns [-nnnn..3,424,305 [, 3,500,000 |........ 3,556,280 |........3,518,838 |.eeeieieeennn0 Jvnenns (2,287) |veeeeeeennn 0 s (2,287) [ 0 s 3,516,551 . (92,156) |....... (92,156) ...275,683 [. 02/01/2028 . [2.B FE ....
KITE REALTY GRP KITE REALTY GROUP TRUST
..49803#-AA-0 [4.230% 09/10/23 ..eeeereeieeieeieieeeeeeeeeeeee | s . 09/10/2023 . |Maturity ....ccoovmniiiinee Joemmniieeeeeenes e 7,000,000 |........ 7,000,000 |........ 7,000,000 |........7,000,000 |....cceueeeeeeeO Joovemnniineeen 0 v 0 e 0 e 0 e 7,000,000 |.. ...296,100 [. 09/10/2023 . [2.C ........
..501044-CS-8 |KROGER CO KROGER CO (THE)  3.850% 08/01/23 |....... . 08/01/2023 . Maturity ...oooovvvvenines Joovvnniniiiiiiins e 5,000,000 |........ 5,000,000 |........ 4,997,900 |........ 4,999,857 |..eeeoiviiinnnn 0 Jovvnnenennn 143 |0 e 48 |0 s 5,000,000 |.. ...192,500 |. 08/01/2023 . [2.A FE ....
LV STADIUM EVENTS CO LLC LV STADIUM EVENTS Redemption
..50247@-AA-4 | COMPANY LLC ~ 3.360% 06/30/45 ......evvvvvvvvnnn | uunnnns L 07/01/2023 . | eevneeeeiiieeeeeeeiieeeees v feeeeens 82,766 |............ 82,766 |..eevunnnnn. 82,766 |o.evvnnnnnn. 82,766 |oevvnniiiinnns [ PO (1 P [ PO {1 P (U P 82,766 |....ovvnennnn (VN P [ PO [V F 1,390 |. 06/30/2045 . |2.A PL ....
Redemption 100.0000
..52204%-AA-3 | WALGREEN CO  5.540% 04/15/36 ......ovvvvvvvvnnn | unnnnns . 09/15/2023 . | .. F R AR 52,550 |oeeeennns 52,550 [ooeiiiiene 52,550 [ooeiiieens 52,550 [oooiiiiiinnnnns [ PO {1 P [ PO {1 P (U P 52,550 [..ocevvvnnnnnns (VN P [ PO [V F 1,942 |. 04/15/2036 . |2.B ........
NORTH ORCHARD PLAZA PARCEL  7.136% 01/15/28 Redemption 100.0000
L B24B7A-AK=T [ e [ e L 09/15/2023 . | eeenneeeiiiiieeeeieieeees | e 229,930 |..ieeennnns 229,930 |oeuennnnnn 267,950 |........... 229,987 [..oovvvvnnnnnns [ P (E-70 ] PP (U P (G-70 ] PP (U 229,930 [..oeeeivnnnnnns (VN P [ PO [V P 10,934 |. 01/15/2028 . |1.F ........
..532457-AZ-1 [ELI LILLY AND COMPANY  5.500% 03/15/27 ..... |....... . 09/07/2023 . | WELLS FARGO BANK ........ |oeceereeeeeeemmnns Jounnnn 3,074,910 |........ 3,000,000 |........ 3,085,970 |........ 3,012,030 |..eevvennnnnnns (U (1,795) |eeeeeeeeeee (U (1,795) |eeeeeeeeeee (U 3,010,235 [.oeeeeernnnnnns [V PO 64,675 |........ 64,675 |.......... 163,167 |. 03/15/2027 . [1.E FE ....
LINCOLN NATIONAL CORPORATION LINCOLN NATIONAL
..534187-BD-0 [CORP  4.000% 09/01/23 ...evvvveeeeeeennieeeeen | s . 09/01/2023 . |Maturity ...ocooemreiieiee Jovmmniieeeeeenes e 5,000,000 |........ 5,000,000 |........ 4,959,500 |........ 4,996,800 |...ccevnunnnnns (U1 3,200 |eeeerennnnnns (U1 3,200 |eeerrennnnnns (U 5,000,000 [oeeueeeeeennnnn (VI PO [ PO [V IO 200,000 |. 09/01/2023 . |2.A FE ....
MVW OWNER TRUST MVWOT_19-2A Series 144A
..55400D-AA-9 [2.220% 10/20/38 ..eevveeeeeeeeeieeeeeenneeeeeen | s . 09/20/2023 . |Paydomn .ceevvuneeeeeennnnn foeeennieeeeeeenes s 158,844 |........... 158,844 |.......... 161,785 |.eeeennee. 160,930 [ceeeeeennnnns (U (2,086) [-eeeeeennnnnn (U (2,086) [-eeeeeennnnnn (U 158,844 |o.eeeieeennnn (VI PO [ PO (VI PO 2,358 |. 10/20/2038 . |1.A FE ....
MVW OWNER TRUST MVWOT_20-1A Series 144A
..55400E-AA-7 [ 1.740% 10/20/37 ..eeeeeeeeeeeeeeeieeeeeeens | s . 09/20/2023 . |Paydomn .ceeveneeeeennins Jeenneeeeeenieees feeeeeeeees P (-7 2 27,162 |ooeeeennnnnn 27,159 [ooeeeenennns 27,160 |oveeeneeeennne [ PO 2 e [ PO 2 e 0 Joeeeeees 27,162 |eeeneeeees (VI PO [ PO [V PO 313 |. 10/20/2037 . |1.A FE ....
MVW OWNER TRUST MVWOT_20-1A Series 144A
..55400E-AB-5 [2.730% 10/20/37 eevveeeeeeeneieeeeeeenieeeeeeenn | s . 09/20/2023 . |Paydomn ecevveuneeeeennnis Jernneeeeeennees e 54,324 |............ 54,324 |............ 54,316 |...ccennnnnn 54,318 |.oeeerennnnns [ PO (-1 PP [ PO (-1 PO 0 Joeeeeees 54,324 |..coiiiiennnn (VI PO [ PO [V PO 982 |. 10/20/2037 . |1.F FE ....
MVW OWNER TRUST MVWOT_20-1A Series 144A
..55400E-AC-3 [4.210% 10/20/37 evvveeeeeeineieeeeeeenieeeeeeenn | s . 09/20/2023 . |Paydomn .ceeueneeeeeennins e eeeenieees feeeeeeeees 40,743 |eeeeennnnns 40,743 |ooeeeennnens 40,739 |.oeeeennnnns 40,740 |.oeeeennnnnnnns [ PO KT I [ PO KT I (1 PO 40,743 . 10/20/2037 .|2.B FE ....
MVW OWNER TRUST MVWOT_22-1 Series 144A
..55400U-AD-5 [7.350% 11/21/39 eerrreeeeiieeieeeeeeeieeeeeee | s . 09/20/2023 . | Paydown ... ....667,930 |[........... 667,930 |eeeeennnns 666,353 |...........666,443 |.... ....667,930 |.. . 11/21/2039 . |3.C FE ....
..589331-AE-7 [MERCK SHARP & DOHME CORP  5.950% 12/01/28 .. |....... . 09/19/2023 . |Various ... 17,726,886 |...... 17,100,000 |....... 17,753,658 |.......17,342,519 |[.... 17,317,039 |.. . 409,847 |.... . 12/01/2028 . |1.E FE ....
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Midland Cogener Series 144A  6.000% 03/15/25 Redenpt ion 100.0000
L BITABT-AAT | et [ e L 00/15/2023 . | +euvveeinieinieinieeeiees [ [ 1,147,360 |........ 1,147,360 |........ 1,169,206 |........ 1,160,833 [.oocuviennnene 0 e (13,473) [cvveviine 0 [ (13,473) [.cvveviinne [ R 1,147,360 |ooeviiinene (L1 FUPTN (L PR (L F 68,842 |. 03/15/2025 . [3.A FE ...
MORGAN STANLEY BAML TRUST MSBAM_12  4.536%
BITBID-AH-5 | 11/15/45 .o [ . 09/12/2023 . | ROBERT BAIRD & COMPANY  |....ovvvciiians fovnen 8,590,754 |........ 9,846,137 |....... 10,141,041 |........ 9,845,117 |ooveveennne (L R 13,288 |oveiiieiiene [ R 13,288 |oveiiieiiiine [ R 9,858,355 [....cvcunnene 0 |... (1,267,601) [... (1,267,601) |........... 350,433 [. 11/15/2045 . [1.A ........
MORGAN STANLEY BAML TRUST MSBAM_12  4.536%
BI7BID-AH-5 | 11/15/45 . [ . 09/01/2023 . |Paydonn .......cceeveeeies fovvieiiieiiieens [ 902,761 |- 902,761 |.vvennee 929,800 |.......... 902,668 |.......cceuee (L] P [ 20 AR (L] P [ 0 A (L A 902,761 .o (L1 FURTN (L PR (L F 24,034 | 11/15/2045 . | 1.A ........
WV ONNER TRUST MVWOT_18-1A Series 144A
..62848B-AB-7 |3.600% 01/21/36 ....ovvvnviiiiiiieeiiecies [ . 09/20/2028 . {Paydomn .......covevevieies [oviieiiieiieens [ 19,442 | 19,442 |.oovennene 19,439 ..o 19,440 |ovoviiinnne (L PR 2 | (L PR 2 | (L O 19,442 | (L1 FUPTN (L PR (L1 FUT 468 [. 01/21/2036 . [1.F FE ...
NP SPE 11 LLC NPRL_17-1A Series 144A  3.372%
.B2046A-AC-8 | 10/21/47 v [ . 09/20/2028 . |Paydonn .......ccceveeeiens fovvieiiieiiiens [ 105,574 [oveuenee 105,574 |vveneeee 105,573 |..vueevee. 105,571 [ooveviieinnns (L PR I FU (L PR I FUN [ A 105,574 [ovvcviiinnne (L1 FUPTN (L PR (L FR 2,454 |. 10/21/2047 . |1.G FE ....
NATL LOGISTICS TRUST AMAZON CTL (NATIONAL Redemption 100.0000
..63681#-AA-8 |LOGISTICS ~ 2.654% 10/10/42 ...vevvrvevevceeis [ L 09/10/2023 . | 1vvveuirieiinieiinieiieeees [ereeeerieeneens [ 88,690 |...counn 88,690 |........... 88,690 | 88,690 |....cueueene. (L PR (L1 FUPN (L PR (L1 FURPN (L O 88,690 |....cocuenee (L1 FUPTN (L PR (L FR 1,571 |. 10/10/2042 . [1.D FE ....
ORACLE CORPORATON ORACLE CORPORATION
..683BOX-AS-4 |3.625% 07/15/23 ..covvvrevieieiiiciiicians [ e . 07/15/2028 . [Maturity .ocoovevveinns [ [ 15,000,000 |....... 15,000,000 [....... 14,741,450 |....... 14,983,262 |...ocveuenee [ R 16,738 [vveviinine [ R 16,738 [vrveviinine 0 [ 15,000,000 . 07/15/2023 . |2.B FE ...
ORANGE LAKE TIMESHARE TRUST ON Series 144A
..B85041-AC-1 | 3.740% 11/08/30 ....oovviueiiiiieieeiieciies [ . 09/08/2023 . {Paydonn .......ccveveierens [ovvieiiieiiieens [ 62,420 ..o 62,420 |.oooeeenene 62,411 [ocovenne 62,414 [oooooviennne (L PR (7 P (L PR (7 P (L O 62,420 . 11/08/2030 . |2.C FE ...
PNT LOAN TRUST PMTLT_13-J1 ~ 38.539% 09/25/43
BIBBBAN-5 | ettt [ e . 09/01/2023 . | Paydown ... . 09/25/2043 . |1.A ........
PEDERNALES ELECTRIC COOP INC PEDERNALES Redemption .
..705322-A#-2 | ELECTRIC COOPERATIV ~ 2.440% 09/15/51 ... [.eeee. L 00/15/2023 . [ vevveeireeiinieiineeeeee [ [ 100,000 |.......... 100,000 f.......... 100,000 |.......... 100,000 |vuvevveeennne (L PR (L1 FURPTN (L PR (L1 FURPN (L A 100,000 . 09/15/2051 . |1.D ........
PEDERNALES ELECTRIC COOP INC PEDERNALES Redemption 100.0000
..705322-A-4 | ELECTRIC COOPERATIV ~ 2.340% 09/15/51 .covv. [eeee. . 00/15/2023 . | vevvveeieeieeeiee e 10 266,671 e 266,671 |ooovenene 266,671 |.......... 266,671 [.... ... 266,671 |.. . 09/15/2051 . |1.D ........
..T1713U-Al-2 | PHARMACIA CORP  6.600% 12/01/28 e . 09/19/2023 . | GOLDMAN SACHS & CO ...... |-... 15,931,650 |....... 15,000,000  [....... 16,827,600 |.......15,682,763 |.... 15,611,525 |.. . 12/01/2028 . |1.E FE ...
PNC EQUIPMENT FINANCE LLC PNC EQUIPMENT Redenption 100.0000
..73019#-AA-0 | FINANCE LLC SERI ~ 3.000% 09/13/27 ..ovevens [ e . 00/13/2028 . [ .vvveiiieiiieieiiiees [t [ 234,462 |.oeeee 234,462 ... 240,603 |........... 287,198 |oveverreeenn 0 [ (2,786) [0 [ (2,788) [0 o 234,462 . 09/13/2027 . |1.D ........
PNC EQUIPMENT FINANCE LLC PNC EQUIPMENT Redenption 100.0000
..73019#-AB-8 | FINANCE LLC SERI ~ 3.000% 09/13/27 ..ovevens [uveee L 00/13/2028 . [ v [ [ 243,287 | 243,287 .o 249,659 |........... 246,126 |vveernenne (L] A (2,839) |- (L] R (2,839) |- (L A 243,287 . 09/13/2027 . |1.D ........
AMAZON CTL (HILLWOOD INVESTMEN AMAZON CTL Redenpt ion 100.0000
..74353%-AA-6 |HILLNOOD INVESTMEN ~ 2.895% 11/10/41 .ccvoue [oneee. L 09/10/2028 . [ .vvveiiiieiiieiieiieies [t [ 128,618 |.......... 128,618 |..eeunee 128,618 [oveovees 128,618 [oeuveciieenn0 o 0 a0 ot 0 o0 o 128,618 . 11/10/2041 . |1.E'S .....
.. 744320-AC-9 | PRUDENTIAL FINANCIAL INC ~ 5.750% 07/15/33 .. |....... . 00/19/2023 . |Various .......coccevveueres [overeieiiiiiiieiens fenne 5,180,630 |........ 5,000,000 |........ 5,005,356 |.... . [RTTRURUORY | RO 5,003,953 |.. . 07/15/2033 . |1.G FE ...
L T4T262-AY-9 |QVC INC  4.750% 02/15/27 ..evveeveeeieens [ . 08/10/2023 . | Various ... v fee s 1,207,738 | 1,823,000 |........ 1,168,361 +(866,306) [..cveeeveen 0 v 1,170,518 |.. . 02/15/2027 . |4.B FE ...
Redemption 100.0000
..750731-AA-9 | AUTUMN WIND HQ LLC ~ 3.744% 02/10/49 ......... [....... . 09/10/2023 . ... 11,843 . 02/10/2049 . |2.A ........

- |- 07/21/2023 . [ GOLDMAN SACHS & CO .. 4,518,750 . 02/15/2030 . |3.C FE ....

..81728U-AA-2 | SENSATA TECH Series 144A  4.375% 02/15/30 ..
SEQUOIA MORTGAGE TRUST SERIES 12-6 CLASS B1

. B1744N-AG-5 |3.699% 12/25/42 ....oovveiniiiiiiiiiiiiiiiieeciis | e . 09/01/2023 . [Paydown ....ooovvveeiieniis foeneeniiiiiiiiein [, 20,477 . 12/25/2042 . |1.A FM ...
SEQUOIA MORTGAGE TRUST SEMT_17 Series 144A

..81746G-CB-7 |3.724% 10/25/47 ..eevvvvvieeiiiiiiieiiiiiiinens | eeeees . 09/01/2023 . [Paydown ....coouvieriieniis foeveeniiiiiiiieis [, 81,005 ... 81,095 |............ 82,804 |............ 82,429 ... 0 foreennn (1,338) oo [ RS (1,338) | 0 foreeeans 81,005 |.oooiiiiiiens (U IO 0 forreeiiiinnns [ PP 1,944 . 10/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SEMT_17  3.500%

BAT46K-AG-9 | 02/25/47 ..t [ e . 09/01/2023 . [Paydown .....oovvieeieenin [eeeeniiiiieieiiis [ 107,268 |.......... 107,268 |........... 105,233 |........... 105,655 |............... 0 foreeeenns 1,613 | 0 foeeeenns 1,613 | 0 foreeeenns 107,268 |.ooeeeennnnes (U IO 0 forreeiiiinnns [ PP 2,266 | 02/25/2047 . |1.A ........
SERVICE CORPORATION INTERNATIO  5.125% STIFEL NICOLAUS AND CO

B17565-CE-2 | 06/01/29 ..o [ e L 0773172023 . [INC wvvvveeiiiiiiiieiiiiis [oeeeeiiiiieeeein [ 2,850,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 [ovvvvrerinnns [V T (U IO [V T [V IO 0 foueeees 3,000,000 |...vvverrannnn 0 [..... (150,000 |...... (150,000) |-.vvveneiee 102,927 |. 06/01/2029 . (3.C FE ...
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-

..82280Q-AC-5 | ORIGINATOR TRUST ~ 3.500% 08/25/45 .........eee | weeees . 09/01/2023 . [Paydown ...ccoovinnieiiann foreineniiiiin e 6,531 [ 6,531 | 6,556 |....ccvnens 6,547 |ooeieiiiiis 0 foreiianns (15) | 0 foreeeans (18) | 0 foreeiianns 6,531 |.oeoiiiiins (U IO 0 forreeiiiinnns [V PO 140 |. 08/25/2045 . [1.A ........
SHELLPOINT CO-ORIGINATOR TRUST SHELLPOINT CO-

..82281E-BX-4 | ORIGINATOR TRUST ~ 3.558% 11/25/46 ..........e. | eeeenns . 09/01/2023 . [Paydown ....oovuvviiiiiniis [eeeeniiiiieneiin [ 100,507 |.......... 100,507 |.....oeeeins 99,399 fovieeennns 99,559 [ovvvieiinnnns 0 foreiians LY 0 foreiians LY 0 foreeeenns 100,507 fooeeeeennnnes (U IO [V T [ PP 2,347 |. 11/25/2046 . [1.A ........
SIERRA TIMESHARE RECEIVABLES F Series 144A

..82650T-AD-9 |9.220% 06/20/40 ....covvvvrereeeiiiiiiieeiiiiins | eeeeens . 09/20/2023 . [Paydown .....ocvviiiiiiiis [eeneniiiiieneen [, 134,766 |........... 134,766 |........... 134,766 |........... 134,773 |ovveieeenis 0 forreeeiinnns (7) feveeiiiiinns 0 foreeeeeinns (7) fereeeiiinns 0 foeeeenns 134,766 |....oveeeennn. (U IO [V OO [ PP 9,315 |. 06/20/2040 . [3.C FE ....

SIERRA RECEIVABLES FUNDING COM Series 144A
..826525-AC-1 3.510% 07/20/37 wevveeeiiniiiieiiiiiiiiiiiiiiiiins | eeeeans . 09/20/2023 . [Paydown .....ooooveeiiiiinn foveeeiiiiiiiiieii foeeenn 57,093 J...ccoeen. 57,09 f..oee.nn.. 57,085 |............ 57,088 |....occovvenns [V S leeiiiiiinns [V S leeiiiiiinns 0 foreeeennns 57,093 J.ooveeiiennne [\ PPN [V 0 foreerinnnns 1,328 |. 07/20/2037 .|2.B FE ....
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SIERRA RECEIVABLES FUNDING COM Series 144A
..826525-AD-9 [6.590% 07/20/37 .evvvvniiiiiininiiiiiiiniinieeiinn | s fPaydoun ... e 31,718 [ 31,718 [ 31,710 e 31,712 o0 s [ L - O | N 31,718 |t 0 0 [V 1,386 |. 07/20/2037 . [3.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82652M-AC-4 [3.120% 05/20/36 ....evvvnrviiiiiniiiiiiiiiiiieeeees | s . [Paydown ... .. 1,945 |. 05/20/2036 . [2.B FE ....
SIERRA RECEIVABLES F!
..82652N-AB-4 [2.750% 08/20/36 ...evvvviviiiinniiiiiiiiniiinneniinn | s fPaydown ... e 100,476 |.......... 100,476 |...........100,457 |...........100,464 |...............0 [.occorrrennnns LT PO 0 Jovereeeen 3 0 i, 100,476 |ovvvvvvvvnnnnns 0 0 [V 1,823 |. 08/20/2036 . [1.F FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
.. 82652N-AC-2 [3.000% 08/20/36 .....oevvvvvneniiiiiiiiinieeiiiiiin | s [ Paydown ..o e 100,476 |.......... 100,476 |............99,095 [............ 99,579 [oooiiiiiiinnnnn0 i 898 |oiiiiiinn [V FOUUUUUURURRRY - /- ) AP | N AN 100,476 |ovvvvvvvennnnns 0 0 [V 1,988 |. 08/20/2036 . [2.B FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..826520-AC-5 | 1.790% 11/20/37 ...vvvvvvrvvvrninnnnininnniiniinnnns [ eeeees [ Paydown ..o e 179,067 |.......... 179,067 |...........179,043 [........... 179,049 |ovvvvieennnn 0 v 12 O [V UUUTTURURRUTR |- B AP | N AN RVCRV Y 0 0 [V 2,129 |. 11/20/2037 .|2.B FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..826520-AD-3 |3.170% 11/20/37 ...vvvvvvrvirrninnininninniinninnins [ eeeeenn [ Paydown ..o e 185,638 |...........185,638 |...........185,584 |........... 185,597 |vvvvveiieennnn 0 v L7 F 0 Joveeeeeen®2 |0 i, 185,638 |.....ooeeeenns 0 0 [V 3,909 |. 11/20/2037 .|3.B FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..82652T-AC-9 [3.940% 10/20/38 ...ovvvvnviiiiiniiiiiiiiiiinieeees | s fPaydown ... e 342,871 |...........342,871 |[...........342,816 |........... 342,822 |oeiiiiiinnnnn0 o L1 0 JoveeeeeendB |0 i, 342,871 | 0 0 [V 8,984 |. 10/20/2038 . (2.B FE ....
SIERRA TIMESHARE RECEIVABLES F Series 144A
..82652T-AD-7 [6.000% 10/20/38 .......cevvvuviriiinnnniiiiinnies | s [ Paydown ..o e 571,451 |...........571,451 [...........571,413 |........... 571,415 [0 [ 36 | [V UOUUUS:  J [ETPUUUR | B N 571,451 |ooooeiiins 0 0 [V 22,803 |. 10/20/2038 . |3.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653D-AB-5 [3.650% 06/20/35 ...eevvvniiiiiiiiiiieiiiiineeeees | s [ Paydown ..o e 206,792 |...........206,792 |.......... 206,766 |........... 206,775 |oveveneenennn 0 i 16 [ooeniiiiiinnnns [V O (<1 P | N 206,792 |..ooeeiieiennn 0 0 [V 4,403 |. 06/20/2035 . |1.F FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653E-AC-1 [3.770% 01/20/36 ...evvvvvvviniiiiiiiiiiieeeceiiinn | s fPaydoun ..o e 62,897 |............62,897 |............63,192 |........... 63,085 |......oeeeeennl 0 | (188) [cuvvvenrnnnnnns [V UUURRURUR 1) AU | B AN 62,897 |....ooooeeiins 0 0 [V 1,586 |. 01/20/2036 . 2.B FE ....
SIERRA RECEIVABLES FUNDING COM Series 144A
..82653G-AD-4 [5.200% 09/20/35 ....cevvviniiiiiiiiiiniiiiiiinees | s fPaydoun ..o e 83,477 |............83,477 |............83,476 |............ 83,474 |0 i I [V < R P | N 83,477 |oveeeeeinnees 0 0 [V 2,883 |. 09/20/2035 . (3.B FE ....
SIERRA RECEIVABLES FUNDING CO Series 144A
..826934-AD-3 [10.520% 07/20/39 ...oevvvviiiiiininiiiniiiniineees | s [ Paydown ..o e 188,473 |...........188,473 |...........188,437 |........... 188,436 [ovevivviennnn0 foiiiiiinnnns 7 A [V U 1 IR | B 188,473 |..ooooeeeiis 0 0 [V 13,070 |. 07/20/2039 . |3.C FE ....
SIRIUS XM RADIO INC SERIES 144A  5.000%
..82067N-BA-5 [08/01/27 ...vviiiviiiiiiiiiiiieeccviieeeeccinin | s . [MORGAN STANLEY ....cevvnnn feoreriiiiiiiiiiiens s 1,880,000 |........2,000,000 {........2,000,000 |........ 2,000,000 |..eeeeeeeeennnn0 e, (VO [V | I O | ) AR, 2,000,000 |..ocevrrenennns 0 (120,000) (120,000) ..evvvveees 98,333 |. 08/01/2027 . |3.C FE ....
SONIC CAPITAL LLC SONIC_20-1A Series 144A
..83546D-AJ-7 [4.336% 01/20/50 ..cevvvnniiiiiiniiiiiiiiiiiieeeees | s fPaydoun ..o e 15,000 |............15,000 |............15,000 |............ 15,000 [ooviivvennnnnn0 forriiiinninnnns (VO L 1 O | N 15,000 [vvvvvvvvnnnnns 0 0 [V 433 |. 01/20/2050 . |2.B FE ....
SPIRITS OF ST LOUIS BASKETBALL SPIRITS NENCO Redenption 100.0000
..848609-AA-1 [LLC ~ 5.300% 06/30/36 ....oovvvvvvnnnveviinnnnnnns | oeeeenn [ 0973072023 . [ cooeeenniieiiieeeeii e [ 64,152 |............64,152 [............64,152 |............ 64,152 |0 e (1 P (O N 1 I O | ) AN 64,152 [....ccovnnnnnns 0 0 [V 2,550 |. 06/30/2036 .|2.C PL ....
STEELRIVER TRANSMISSION COMPAN STEELRIVER Redenption 100.0000
..858271-A*-0 [ TRANSMISSION COMPAN  3.820% 06/30/47 ........ |.eeven. . 06/30/2047 .|2.B PL ....
STONEHENGE CAPITAL FUND CONNEC ~ 8.124%
..86192%-AA-5 [12/15/23 .ooiviiiiiiiiiies | s . [Various . 12/15/2023 . |[1.A FE ....
TIF FUNDING |1 LLC TIF_21-1A Series 144A
..872480-AE-8 [ 1.650% 02/20/46 .....evvviviiinnniiiiiiniiniiiiinn | s . [Paydown ... . 02/20/2046 . |1.F FE ....
TACO BELL FUNDING .970¢
.. B7342R-AC-8 [05/25/46 .....evvvniiiiiiiiiiiiiiiiiieneeniininees | s . [Paydoun . 05/25/2046 . |2.B FE ....
TACO BELL FUNDING LLC BELL_18- Series 144A
.. B7342R-AE-4 [4.940% 11/25/48 ....cevvvvniiiiiiiiiiiiiiiiiiiiieees | s . [Paydown ... . 11/25/2048 . |2.B FE ....
TAL ADVANTAGE LLC TAL_.
..87407R-AA-4 [2.050% 09/20/45 .....cevvvniiiiiiniiiiiiiiiniieees | s fPaydown ... e 131,250 |...........131,250 |...........131,198 |........... 131,211 . 09/20/2045 . [1.F FE ....
TAL ADVANTAGE LLC TAL_20-1A Series 144A
..87407R-AC-0 [3.290% 09/20/45 ......ccvvvuvvvviiiiniiiiiiiiiniines | s . [Paydown ... .. 72,188 L 12,175 .. . 09/20/2045 . (2.B FE ....
..87612E-AF-3 | TARGET CORPORATION ~ 7.000% 07/15/31 ......eun [eennn .| JEFFRIES & COMPANY INC |.... . 5,506,813 .5,386,529 |.... . 07/15/2031 . [1.F FE ....
TEXTAINER MARINE CONTAINERS LT Series 144A
..88315L-AF-5 |4.940% 08/21/45 ....ccoeviiiiiiiiiiiiiiiiii [ SPaydoun oo e | 53,296 |............53,26 |............53,279 [............ 53,284 . 08/21/2045 . 2.B FE ....
TOLL BROS FIN TOLL BROTHERS FINANCE CORP.
..88047E-AS-9 |4.875% 03/15/27 ..ccoovveeeeiiiiieeii [ L|Various ...eeeeeeeieiiiiiinn e e 5,783,010 |........6,000,000 |........5,996,250 |........ 5,098,213 |..oovvvviiinnnn 0 feveiiinnes 280 [oeeeennnnnnnne [V R 1 ) AR | B SN 5,008,493 |......cceennns 0 (215,483) (215,483) |........... 204,531 |. 03/15/2027 . [2.C FE ....
Redemption 100.0000
..89307#-AA-7 | TRANS BAY CABLE LLC  2.930% 06/30/47 ........ .. 141,89 ..141,8% |.... .141,8% |.. U .0 ..3,118 |. 06/30/2047 . [1.E PL ....
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TRITON CONTAINER FINANCE LLC T Series 144A
..BIBBOH-AA-0 | 2.110% 09/20/45 .....ceouvviieriiiiiciciies [ . 09/20/2028 . |Paydonn .......ccoeecveiens fovvieiiiiiiiiens [ 283,750 |voeren 233,750 [...........283,706 [........... 283,717 | (L] P K 2 AR (L] P K2 A (L A 283,750 [ooueevinenne 0 | (L PR (L1 F 3,288 . 09/20/2045 . |1.F FE ....
TRITON CONTAINER FINANCE LLC T Series 144A
..BI6BOH-AB-8 | 3.740% 09/20/45 .......ecvveviiiiiiiciiieiins [ e . 09/20/2023 . | Paydown ... .. 106,250 ..106,235 |.... 106,250 v 0 [0 o0 foe ..2,649 [. 09/20/2045 . [2.B FE ...
..903436-AA-1 |US AIRWAYS GROUP INCOLD ~ 7.125% 10/22/23 ... |....... . 08/30/2023 . | Various ... ..6,389 [. 10/22/2023 . 3.B FE ...
USTA NATIONAL TENNIS CENTER IN  3.200% Redenption 100.0000
.:003638-AC-4 | 07/08/36 ... [ e . 07/08/2023 . e 288,212 | 246,212 e 246,212 |...........246,212 |.... .. 206,212 |.. [SURPRRRURON | I AU 8,100 |. 07/08/2036 . [1.G FE ....
..904764-AH-0 |UNILEVER CAPITAL CORP  5.900% 11/15/32 ..... |....... . 09/19/2023 . | Various ... 13,151,687 |....... 12,400,000 |....... 13,374,623 |....... 12,952,398 |.... 12,919,279 |.. . 232,409 |.... .. 621,860 . 11/15/2082 . |1.E FE ....
UNIVERSAL HEALTH SERVICES INC  2.650% BANC OF AVERICA
..918903-AW-0 [ 10/15/30 . [ e . 09/07/2023 . | SECURITIES LLC .. ..3,975,300 |........ 5,000,000 |........ 5,042,002 |........5,042,067 [...ccooeernn0 oo (3,440) [0 o (3,440) [0 e, 5,038,627 |.. ... (1,063,327) ...119,986 . 10/15/2030 . |2.C FE ....
VSE VOI MORT!
..918286-AC-9 |4.020% 02/20/36 .....cevuveiiciiieiiieieieies [ e . 09/20/2028 . {Paydonn .......coveveiieiins [ovvieiiieiieens [ 47,320 oo 47,320 |ovoeenne 47,314 Lo 87,315 [0 B o0 o5 o0 o 47,320 [ 0 | (L PR (L1 FRT 1,262 |. 02/20/2036 . [2.B FE ...
VSE VOI MORTGAGE LLC VSTNA_16- Series 144A
..918288-AC-5 |2.930% 03/20/35 .....ceeviuereiiieiiieiciieices [ e . 09/20/2023 . | Paydown ... ..1,729 . 03/20/2035 . [2.B FE ...
VALLEY NTL BANCORP
..919794-AC-1 | 4.550% 06/30/25 .....ovevrvviiiiiiiiciiieians [ e . 07/26/2023 . | KEYBANC CAPITAL MARKET |..ooveuevviviicnns [00ennn2,236,992 [.eene. 2,400,000 |........ 2,398,902 [........2,399,717 [ooioiiiiinn0 o8 [0 o8 [0 e, 2,399,779 [oioiieennn0 e (162,787) |...... (162,787) ....63,003 . 06/30/2025 . |2.C FE ....
..92556H-AD-9 | PARAMOUNT GLOBAL ~ 4.200% 05/19/32 ....veveuens [ eveee . 09/19/2023 . | GOLDMAN SACHS & 00 ...... [oveveeerueerreens [rrennd, 055,650 |........ 5,000,000 |........ 4,869,750 |........ 4,892,500 |..oeecevrveen0 foorereennnB,766 [ooiiiiiiicen0 [oieeinnB,766 [0 o 4,899,356 [..ooovrveennn0 | (843,706) |...... (843,706) .. 176,167 . 05/19/2032 . |2.B FE ....
BANC OF AVERICA
..92556V-AD-8 |VIATRIS INC  2.700% 06/22/30 ....cvvvrveenuee [ v . 09/05/2023 . | SECURITIES LLC ..vevvnves [ovrveenieerieens feenee 4,011,250 [eiiee 5,000,000 |........ 4,986,227 |........ 4,987,998 |..coooeveeeen0 [ 1,000 [0 foiieecn 1,000 [0 o 4,988,997 [.o.coveuenene. 0 | (977,747) |....... (977, 747) |ovveen 95,625 | 06/22/2030 . |2.C FE ...
VISTA RIDGE LLC / CENTRAL TEXA VISTA RIDGE Redempt ion 100.0000
..928380-AA-1 |LLC / CENTRAL TEXA  2.570% 10/14/49 ......... [....... . 00/30/2028 . [ .uvveiiiieiiieneeieee [t [ 38,466 |.oveennen 38,466 |..ooceenn. 38,466 |............ 37,647 [oeeeeerieenne (| O 820 | (|1 O 820 |rvveerreene (L1 O 38,466 |...eovenenee (L1 RO (L] AR (L1 1,221 |. 10/14/2049 . [1.F PL .
IIF-RBS COMVERCIAL MORTGAGE TRU WF-RBS
..92890P-AG-9 | COMVERCIAL MORTGAGE TRU ~ 3.488% 06/15/46 ... |....... . 09/01/2023 . {Paydonn .....cveeeveenrens |ooerieininieninens [ 770,248 ... 770,248 ..o 793,308 |v.vevene. 770,246 |.eovviennene (L] PR P2 RO (L] AR P2 RO (L] A 770,248 v (L1 RO (L] AR (L1 17,889 | 06/15/2046 . |1.A ........
IIF-RBS COMVERCIAL MORTGAGE TRUST ~ 3.714%
. O2937E-AG-9 | 03/15/45 ..vveieeieeiieeeieeeeie e [ e . 09/01/2023 . | Paydown ... .. 797,985 797,985 752,799 |...........797,985 |.... 797,985 |.. . 03/15/2045 . |1.A ........
IIF-RBS COMVERCIAL MORTGAGE TRU WF-RBS
..92938G-AF-5 | COMVERCIAL MORTGAGE TRU = 4.255% 12/15/46 ... |....... . 09/01/2023 . {Paydonn .....eveveveeerene |ooerreenieenieiens [eeeren. 881,288 [ 881,238 |........... 937,860 |........... 886,221 |.evevenennene (L] A (4,983) |-vvevevernne O [ (4,983) |0 [ 881,238 |.voueveecnne (L1 RO (L] AR (L1 28,122 |. 12/15/2046 . [1.A ........
IIF-RBS COMVERCIAL MORTGAGE TRU WF-RBS
..92938J-AG-7 | COMVERCIAL MORTGAGE TRU ~ 4.306% 03/15/46 ... 09/01/2023 . | Paydoun ..3,734,286 ..3,988,884 |........3,756,963 |.. .. (22,677) | .3,734,286 .120,599 |. 03/15/2046 .
..93144*-AA-0 | WALGREENS CTL ~ 5.990% 02/15/30 ................ . 09/15/2028 . | Various ... ...30,841 |.... .. 1,282 [. 02/15/2030 .
LEGG MASON LEASE BACKED PASS T 2002-CTL-20 Redenption 100.0000
.. 049784-AT-4 |6.650% 08/01/27 ...oevereveeeerereerinenrerens | oo L 09/01/2028 . | +evvveeriienieieieeinieeee [ [ 140,964 |........... 140,964 |........... 140,964 |........... 140,964 |..ovevieinnne (L PR (L1 FURPTN (L PR (L1 FURPN [ A 140,964 ..oovoeennene (L1 FUPTN (L PR (L FR 6,252 |. 08/01/2027 .|2.B ........
LS FRGO NRTHUST CAP. LEASE FUNDING 2003-CTL- Redenption 100.0000
. 49784-BJ-5 |02 5.789% 11/15/27 v | e . 00/15/2028 . [ +evvvenriienieieieeinieenen [ [ 127,925 |eeeee 127,925 |oveveennee 121,313 v 12,243 oo [ R 15,682 [vvveviinine [ R 15,682 [vveviinnne [ A 127,925 .o (L1 FUPTN (L PR (L FR 4,947 | 11/15/2027 . |2.A ........
IIENDYS FUNDING LLC WEN_18-1A Series 144A
..95058X-AE-8 | 3.884% 03/15/48 ........cceeveveriiciiiciiiies [ e . 00/15/2028 . {Paydonn .....c.covevevieiis [oviieiiieiieens [ 12,500 v 12,500 [oovveeenee 12,500 |ovoveeinnne 12,500 |ovevvieiniene (L PR (L1 FUPN (L PR (L1 FUPON (L O 12,500 |ovovveiene (L1 FUPTN (L PR (L1 FUT 364 |. 03/15/2048 . [2.B FE
WIESTINGHOUSE AIR BRAKE WABTEC CORPORATION
..960386-AH-3 | 4.375% 08/15/23 .....ovcveeeriiiiiiiiciiieiins [ e . 08/15/2023 . [Maturity ..ocococvviecinns [ [ 3,000,000 |........ 3,000,000 |....... 2,996,370 |........ 2,999,728 [.coviicinnene (U O 272 [ (U O 272 [ [ R 3,000,000 [..ooveueennne (L1 FUPTN (L PR (L1 RO 131,250 |. 08/15/2023 . |2.C FE
WWINWATER MORTGAGE LOAN TRUST W WIN_15-3
..97651J-BB-1 | 3.841% 03/20/45 .....o.vcvrveviiiiiiiciiciins [ e . 09/01/2023 . |Paydonn .......cceeveveiens foovvieiiiiiiiiens [ 172,518 [ 172,513 | 174,959 |........... 74,418 [ [ R (1,905) |-vvvveirnene [ R (1,905) |+vvvviniee [ A 172,513 [ooveeiiinne (L1 FUPTN (L PR (L FR 4,424 |. 03/20/2045 . |1.A ........
WWINWATER MORTGAGE LOAN TRUST W WINHATER
..97652P-AA-9 | MORTGAGE LOAN TRUST W 3.919% 06/20/44 ..... |....... . 09/01/2023 . {Paydonn ......occvvveiiies foevieiiiiieiies [ 2,139 [ 2,139 [ 2,212 | 2,187 [ociicne (U O (€70 T (U O (€70 T (L R 2,139 | (L1 FUPTN (L PR (L1 FRTRN 56 | 06/20/2044 . |1.A ........
..11271R-AA-7 | BROOKFIELD FINANCE LLC ~ 4.000% 04/01/24 .... |....... . 07/14/2023 . | Cal | 100.0000 ..o oveveeereinreeees foreee 1,834,000 |[........ 1,834,000 |........ 1,829,268 |........ 1,833,074 |.eevrveiinne (| O 389 [ooverrieinne (|1 O 389 [ooveoirieinne (L R 1,833,463 |.vcverveueinne (L1 74 R 537 [oeerreene 57,669 |. 04/01/2024 . 1.6 FE .
TRANSCANADA PIPELINES LIMITED ~ 5.600%
.893526-DF-7 | 03/31/34 ...t [ . 09/05/2023 . | TORONTO DOMINION ..o |ovneveneniecniee Jovenens 6,444,506 |........ 6,700,000 |........ 6,141,890 |........ 6,369,775 |.eveveneneene (L R 14,168 [oevveeienene (L R 14,168 [ (L R 6,383,943 [.ceovveuenene (L1 R 60,653 |........ 60,653 |......cnn. 351,229 |. 03/31/2034 . [2.B FE
ALCOA NEDERLAND HOLDING BV Series 144A
..018822-AE-1 |5.500% 12/15/27 ..o [ . 09/19/2023 . | GOLDMAN SACHS & 00 ... |oveeeveeervecrieee Joveneas 4,794,550 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |-.cevrveuenene (L] PR (L1 RO (L] PR (L1 PO (L R 5,000,000 [-.eoveuerenenn 0 | (205,450) |....... (205,450) |........... 210,833 |. 12/15/2027 . |2.C FE
BABSON CLO LTD BABSN_15-1A Series 144A
..056162-AN-0 |6.578% 01/20/31 ...ouveverreicieiceeieeeiens Ducee . 07/20/2028 . {Paydonn .....cveveveverens [ooerieiniecneens feeeeieens 21,084 | 21,084 |vreeennnne 21,084 |..oonneee. 21,084 [ooeeeeriennne (L] PR (L1 RO (L] AR (L1 RO (L1 O 21,084 |.overennene (L1 RO (L] AR (11 RO 920 [. 01/20/2031 . [1.A FE .
BANK OF TOKYO-MITSUBISHI UFJ L 4.100%
..084255-AR-3 |09/09/23 ..vviuiiiiiisiiisic st C..... . 09/09/2028 . [Maturity .oooceoveeecnee |oovieiiiiiiiiinns [ 7,000,000 |........ 7,000,000 |........ 6,972,700 |........ 6,997,755 |..ooeennee [\ A 2,25 o [\ A 2,245 o 0 | 7,000,000 |..ooveeeeenee (1 AU [\ PN 0 | 287,000 |. 09/09/2023 . |1.E FE .




L1603

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

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUSIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
BLACKBIRD CAPITAL AIRCRAFT BBI BLACKBIRD
..09228Y-AB-8 |CAPITAL AIRCRAFT BBI ~ 4.213% 12/16/41 ...... Cu..n. . 09/15/2023 . |Paydonn .....uueiviiiinnnns Jovvniinniiiiiiinens feeeneeeens 28,465 |....oennnnn. 28,465 |............ 28,465 |............ 28,465 |....covvnnnnnnn [ PO (VN P [ PO {1 P (U P 28,465 |......cevnnnnns (1 P [ PO [V 747 |. 12/16/2041 . |1.G FE ....
CAL FUNDING 1V LTD CAI_20-1A Series 144A
..12807C-AA-1 [2.220% 09/25/45 ... .|C..... . 09/25/2023 . | Paydown ... .. 3,774 |. 09/25/2045 . [1.F FE ....
CAL FUNDING 1V LTD CAI _:
..12807C-AC-7 |3.500% 09/25/45 .....cevvvunriiiiiiiininiiiininnns Cu..n. . 09/25/2023 . |Paydonn .....oeuveviiiinnnn foevvnnnneiniinnnns Joveennnn s 7375 [ TA375 [ 74343 o TA33 [ O 22 R [ R 22 (U P 74,375 [oooeiiiinnnnnns (VN P [ PO [V F 1,735 |. 09/25/2045 . |2.B FE
CBAM CLO MANAGEMENT CBAM_19-9A Series 144A
.. 14987V-AA-7 6.853% 02/12/30 .evvvvnriiiiiiiiiieeiiiiees Cuuen. . 07/15/2023 . |Paydonn ....cevvnvviiinnnnn foevvnnininiiiiiinns foninns 172,385 |........... 172,385 |....oeeent 170,015 |.......... 171,311 [ (U 1,074 [oooeiiiinnnnnns (U 1,074 [ooooiiiinnnnnns (U 172,385 |oveniiiiinnnn (1 P [ PO [V FO 7,828 |. 02/12/2030 . |1.A FE .
..279158-AC-3 |ECOPETROL SA ECOPETROL SA  5.875% 09/18/23 |C..... . 08/07/2023 . |Call 100.0167 ..ooe foeeeeiiieeeeeens s 19,643,280 |....... 19,640,000 |....... 19,842,791 |....... 19,658,093 [ PR 7 [<7.) I ISR | B 19,642,931 [...coevnnennnns [V PO (2,931) |.eeeen (2,931) |.eennn 1,025,719 |. 09/18/2023 . |3.A FE .
GLOBAL SC FINANCE SRL SEACO_20 Series 144A
.. 37959P-AA-5 [2.170% 10/17/40 ...coeeeeeeeieieeeeeee e Cuunnn . 09/17/2023 . | Paydown ... ... 146,711 146,705 |.......... 146,706 |.... 0. ... 146,711 . 10/17/2040 . |1.F FE ..
..38177U-AA-8 | GCPAF_20-1A Series 144A  3.208% 01/22/29 ... |C..... . 07/20/2023 . | Paydown ... .. L. 2,149,041 |LLLL... 2,149,041 [LL...02,149,041 |, .0 e 2,149,941 .. . 01/22/2029 . |1.F FE ..
..40049J-BB-2 |GRUPO TELEVISA SA  4.625% 01/30/26 .. Cuunnn . 08/07/2023 . | TENDER ...eeuneveeernninees Joeemmnineeecennies Jeenees 1,961,760 |........ 2,000,000 |........ 1,988,691 |........ o0 35,569 o0 e 1,996,552 |.. . 01/30/2026 . |2.A FE ..
..449786-AY-8 | ING BANK NV 5.800% 09/25/23 Cu..n. . 09/25/2023 . |Various ........cceeeeerenns foovvnnnnnineiiinnns Jovnens 3,000,000 |........ 3,000,000 |........ 2,986,290 |.... 0 1,286 |0 3,000,000 |.. . 09/25/2023 . |2.A FE ..
INDUSTRIAL DPR FUNDING LTD BIN INDUSTRIAL DPR
..45605P-AM-0 [FUNDING LTD BIN ~ 5.235% 04/15/26 ............. |C..... . 07/15/2023 . |Paydonn ....cevunvvviiinnnns foevnnniininniiiiinns o 275,187 |........... 275,187 |ovveennnns 215,187 |oveeennnnns 230,937 [.oovviiinnnnnns (U PR 44,250 |...covvnnnnnnns (U PR 44,250 |..ocovvennnnnns (U R 275,187 . 04/15/2026 . |2.B FE
LYB INTERNATIONAL FINANCE BV ~ 4.000%
..50247V-AA-7 107/15/23 . 07/15/2023 . |Maturity ......ccooeeenens 2,834,000 |........ 2,834,000 |........ 2,808,522 |........ 2,832,330 |oeeeeriiinnnn0 Joveeeennn 1,670 |viiiniiiinnn 0 et 1,670 [ 0 e 2,834,000 |.. ...113,360 . 07/15/2023 . [2.B FE ..
..607504-A*-8 |MODEC INC ~ 4.330% 12/22/26 . .. . 07/18/2023 . | Taxable Exchange 14,000,000 .14,000,000 .14,000,000 |. 14,000,000 |. N 14,000,000 436,777 |. 12/22/2026 . |2.C PL ..
..607504-A@-6 |MODEC INC ~ 4.780% 12/22/28 .... Cu..n. . 07/18/2023 . | Taxable Exchange ........ |oeceeviirviviinnnnns Jovnnen 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 [.......ccvvueenQ foorrrrinnnnnnn 0 fooeiniiiiiiinn O [0 [0 [ 5,000,000 |.. ...168,992 . 12/22/2028 . |2.C PL ..
BANC OF AMERICA
..77578J-AB-4 |ROLLS-ROYCE PLC ~ 3.625% 10/14/25 ............. Cu..n. . 09/18/2023 . | SECURITIES LLC evvvvvvvee Jvvnnniiiiiiniines [ 9,435,000 |...... 10,000,000 |........ 9,867,300 |........ 9,957,474 |..ccoovinnnnnns (U . 10,387 [ooeeiiiiinnnnns (U . 10,387 [oooeiiiiinnnnns (U . 9,967,861 334,910 |. 10/14/2025 . |3.B FE
SUMITOMO MITSUI BANKING CORP SUMITOMO MITSUI
..865622-BE-3 |BANKING CORPOR  3.950% 07/19/23 ............... |D..... . 07/19/2023 . |Maturity ....oooovvvienines Joovvnniinniiiiiis e 7,000,000 |........ 7,000,000 |........ 6,990,830 |........ 6,999,398 [...........eent [ P (<1075 FO [V P <1075 FO (U . 7,000,000 [oeeuiiiiennnnn (1 P [ PO [V FO 276,500 |. 07/19/2023 . |1.E FE .
TEXTAINER MARINE CONTAINERS LT TEXTAINER
..88315L-AH-1 | MARINE CONTAINERS LT ~ 3.340% 09/20/45 ....... Cu..n. . 09/20/2023 . |Paydonn .....eueveviiiinnnns Jovvniininiiiiiees feeeneeeens 73,692 |oeennnn 73,692 |..oeeivnnnns 73,684 |............ 73,685 |....oevnnnnnnns [ PO A P [ PO A P (U P 73,692 [..ooevvinnnnnns (1 P [ PO [V 1,631 |. 09/20/2045 . |2.B FE
TEXTAINER MARINE CONTAINERS VI Series 144A
..88315L-AN-8 [2.520% 02/20/46 .........covviviinnnniniiiiinnnnnens | Conee . 09/20/2023 . |Paydonn .....eueveriiiinnnns Jeevniininiiiiiiinees feeeneeeens 28,072 foeeeennn 28,072 |...ccevnnnns 28,061 |oeevennnnnns 28,063 |.....cevnnnnnne [ PO (eI P [ PO (eI (U P 28,072 |oevevnneees (VN P [ PO [V 472 |. 02/20/2046 . |2.B FE
Trinity Acquistn TRINITY ACQUISITION PLC
..89641U-AA-9 [4.625% 08/15/23 .....cevvvevviiiinnniniiiiinnnnees |G . 08/15/2023 . |Maturity ....ocoovvveiines Joovvininiiiiiiiins e 4,000,000 |........ 4,000,000 |........ 3,986,880 |........ 3,998,9% [.......cceunnns (U 1,004 [ooooiiiinnnnnns (U 1,004 [ooooiiiinnnnnns (U . 4,000,000 [oeuiiiiennnnn (VN P [ PO [V O 185,000 |. 08/15/2023 . [2.B FE
VTR COMUNICACIONES SPA Series 144A  5.125%
..918367-AA-1 [01/15/28 ..evvviiiiiiiiiiiiiiiiiinvciiieeeeeeenn |G . 08/31/2023 . |MORGAN STANLEY .....ccovve |oevvvnnniiiiinnnnns Jovnenn 1,547,500 |........ 2,500,000 |........ 2,500,000 |........ 2,500,000 |eevenniinnnnns [ PO (1 P [ PO {1 P (U . 2,500,000 |........ceeeeen0 |...... (962,500 |...... (962,500) |........... 145,920 |. 01/15/2028 . |5.B FE
BOREALIS FUNDING COMPANY LTD BOREALIS FUNDING
..G1257%-AJ-0 | COMPANY LTD  5.360% 08/19/23 R [ . 08/19/2023 . |Maturity . 15,000,000 |....... 15,000,000 |....... 15,000,000 |.......15,000,000 |.... 15,000,000 |.. .. 804,000 |. 08/19/2023 . |2.A ........
..G1264*-AA-0 |BID Il CLASS A NOTE  3.500% 06/30/39 ........ Cuunnn . 07/10/2023 . | Paydown ... ....630,765 |........... 630,765 |........... 630,765 |...........448,045 |.... ....630,765 |.. . . 06/30/2039 . |1.G PL .
Redemption 100.0000
..L8038*-AA-4 |SBM BALEIA AZUL S.A.R.L. 5.500% 09/15/27 . . 09/15/2023 . | .. .. 307,500 ..307,500 |. . 09/15/2027 . |3.C .
..09749#-AG-0 |VWESTRAC PTY LTD  5.190% 07/07/23 ............. . 07/07/2023 . |Various ... . 1,500,000 .1,500,000 |.... . 07/07/2023 . |2.B PL ..
Redemption 100.0000
..R6236*-AA-2 |NORSPAN LNG VII1 AS  4.660% 03/30/32 ... Cu..n. . 09/30/2023 . | .. .. 342,541 ..342,541 |.... . 03/30/2032 . |2.C PL
..R6236@-AA-0 [NORSPAN LNG 111 AS ~ 4.870% 07/27/29 ......... Cu..n. . 08/31/2023 . | .eveneeiiiiiieeeeiiiiieeees i eeeen.... 385,246 |........... 385,246 |...........385,246 |........... 385,246 . 07/27/2029 . |2.C PL
L 36161R-BA-6 [ GFCM LLC weveeeeeeeeeee e eeeeeee | s . 09/30/2023 . | Paydown ... 01,221,993 |.... . 06/12/2033 . |1.A ........
L3B161R-AV=1 [GFOM LLC wevveniiviiiiieeiciiieecccciniinceeeenn | s . 09/30/2023 . | Paydown ... ...56,537 |[.... . 06/12/2033 . |4.C FE
PRICEWATERHOUSECOOPERS LLP
..74151#-AP-3 | PRICEWATERHOUSECOOPERS ~ 3.580% 09/15/32 .... |....... . 09/30/2023 . | Taxable Exchange ........ |occveeviiriiiiinnns fooeinniiiinnnnnns [V [ [ N 0 . 09/15/2032 . |1.D ........
PRICEWATERHOUSECOOPERS LLP
..74151#-A0-1 | PRICEWATERHOUSECOOPERS ~ 3.730% 09/14/35 .... |....... . 09/30/2023 . | Taxable Exchange ........ |ocooeevririiiiinnns foovinniiiiinnnnns [V [ [ N 0 . 09/14/2035 . |1.D ........
LBMLT 04-4 2004-4 M11
..542514-0D-7 [VAR % Due 10/25/2034 Mo-25 .........ccevvviieees | uunnnns . 09/30/2023 . | Paydown ... . ....0 .0 L0 ... L0 L0 .0 .. .0 .. .0 .. 0 .0 5,431 |. 10/25/2034 . |6.
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 397,722,143 408,179,555 411,116,771 408,273,296 (21,222) 666,799 (686,411) 0 407,734,802 0 | (10,287,740)| (10,287,740) 17,940,855 XXX
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Winzer Corporation Winzer Corporation Redemption 100.0000
..BGWABT-59-7 [11/30/24 .evveeiiiiiiiiiiiiiiiiieeeeciiineeeees | s . 08/10/2023 . | .evneeieiiiiieieeiiiiieeeees e feeeen 50,806 |............ 50,806 |...eeunnnnns 50,500 |............ 36,262 |..ccevnnnnnnnns [V OO T 0 e T [ SRR 50,806 |.....ooeerenns (VO 0 | (VO 23,388 |. 11/30/2024 . |4.APL ....
Winzer Corporation Winzer Corporation Redempt ion 100.0000
..BGWABT-BH-9 [11/30/24 .evvvniiiiiiiiiiiiiiiiieeeecviiineeeeen | s . 08/02/2023 . | .eunnieiiiiiiieeeeeeniieeeees i fee 10,882 |[...ccevvnens 10,882 [............ 10,773 [oennnnnnnns 11,049 ...l 0 s (LT (U (LT [ SRR 10,882 [..ovvvvvinnnns (VO 0 | [V 561 |. 11/30/2024 . [4.A PL ....
Winzer Corporation Winzer Corporation
..BGWNABT-BH-9 | 11/30/24 .ooooeeiieiii [ . 09/27/2023 . |No Broker ..........cccooee Joeeeeeeeniininnennns Joeeeennns 20,678 [ovviiiiiiiiinnnns (V1 20,678 |..eevenenns 20,678 |oveeririinnnns [V FUSURRRRR (VO [V ST (VN [ SRR 20,678 |oooeeeeeenens (VO 0 | [V 1,247 |. 11/30/2024 . [4.C PL ....
Nonni's Food, LLC Nonni's Food Redemption 100.0000
L.BGWAAM-TL-0 [03/01/25 .evvvnriiiiiiiiiiiiiiiiiiceccrvineeeees | s L 07/05/2023 . | .evnneeiiiiiiieeeeeniieeeees i feeeeen < ) A 21,281 | 26,789 |.....ceennnn 26,958 |....oovvnnnnnns [V P 213 |eveeeiiiinnnns 0 s 273 |eveeeiiiiinnns [ SRR 27,231 [ (VO 0 | [V 1,876 |. 03/01/2025 . |3.B PL ....
Nonni's Food, LLC Nonni's Food, LLC Redemption 100.0000
..BGWAAM-7V-8 [03/01/25 ..ervvnriiiiiiiiiiiiiiiiiiiceecviineeeees | s . 09/26/2023 . | .eeenieiiiiiieeeeeeniieeees i e 329,028 |........... 329,028 |........... 328,955 |ouevuiiiiiiiinnnns (U1 P 0 e KT 0 e KT 0 s 320,028 |...vvvvvvinnnns (VO 0 | [V 2,340 |. 03/01/2025 .|3.B PL ....
Nonni's Food, LLC Nonni's Food, LLC
..BGHAM-7V-8 103/01/25 ..coooviiiiiiiiiii [ . 07/31/2023 . | Conversion .......cceeeeees Joeveeeeeeeenennnnnns Joeeeennns 13,059 |oevvrveeens 13,062 |............ 13,058 |.ooeeeeeeeees (V2 0 | (VO 0 | (VO [ SRR 13,059 |.ooeeeeeinnnns (VO 0 | [V 127 . 03/01/2025 . |3.B PL ....
G.E.T. Acquisition, LLC G.E.T. Acquisition Redenption 100.0000
..BGW49V-R6-1 [LLC 02/16/24 ..ccoovviiiiiiiiiiiiieeeen s . 09/01/2023 . | eevenieeiiiiieeeeeienieeees e e 158,289 |........... 158,289 |.......... 156,706 |.......... 161,815 |oooeveennennns [V R (3,526) |..coeeeeennnn (U A (3,526) |..eeeeeeennnn 0 s 158,289 |........oeeet (VO 0 | [V 7,799 |. 02/16/2024 . [4.A Z .....
ACBA Enterprises Holdings, LLC ACBA Redenption 0.0000
..BGII4AA-8J-8 [Enterprises Holdings 01/21/25 ... | ennens L 07/01/72023 . | eeeeeeeieiiieeeeeeiiiieeeees i [ [V R £ 2 R LU PO 761 [oniiiiinnnns 0 s (761) [cuvnnnnnnnnnnns (U (761) [crvvnnnnnnnnnns 0 e (U O (VO 0 | [V 6 [ 01/21/2025 . |6.A PL ....
AC&A Enterprises Holdings, LLC AC&A
..BGW4AA-8J-8 |Enterprises Holdings 01/21/26 ccoo | unnnne . 07/31/2023 . | Conversion ......cceeeeeees Joeveeeeeeeeninnnnnns Joeeeeeennnns 1,183 |l 1,168 [oeeeeennnee 1,162 |ooeeeeeees 1A78 [, 0 | L 0 | L 0 e 1,183 [ (VO 0 | [V 10 |. 0172172025 . |6.A PL ....
ACBA Enterprises Holdings, LLC ACBA Redenption 100.0000
..BGII4AA-8R-0 [Enterprises Holdings 01/21/25 ... | ennns . 09/29/2023 . | .evnnieiiiiiieeeeinieeeees i e 10,573 [ooooeeennens 10,578 |oveeennnnnns 10,442 |............ 10,531 |l 0 e (36) [cevvvrnnnnnnnns 0 s [R5 ST [ SRR 10,573 [ovvveviiiinnns (VO 0 | [V 441 . 01/21/2025 . [5.A PL ....
ACBA Enterprises Holdings, LLC ACBA Redenption 100.0000
..BGII4AA-DF-0 [Enterprises Holdings 01/21/25 ... | ennens . 09/29/2023 . | .. . 01/21/2025 . [5.A PL ....
AC&A Enterprises Holdings, LLC AC&A

..BGI4AA-DF-0 |Enterprises Holdings 01721725 .oooos | eeeenn . 07/31/2023 . [Conversion ..........cceewr [eeveemiiinnnnnnennns foeeeeininnns 662 . 01/21/2025 . |4.CPL ....

Redemption 100.0000

..BGI4E4-GY-6 | SupplyOne, Inc. SupplyOne 02/01/24 |....... . 07/03/2023 . . . 02/01/2024 . |3.CPL ....

..BGII4E4-GY-6 | SupplyOne, Inc. SupplyOne 02/01/24 |....... . 09/07/2023 . [No Broker ... o | ... 22,708 . 02/01/2024 . |3.CPL ....
Chase Industries, Inc Chase Industries Inc Redempt ion 100.0000

BGWAGU-AN-1 | 05/11/25 .. [ eeeeees . 08/25/2023 . 105,634 |........... 105,634 |........... 105,634 |........... 102,952 |...ooeeennnee 0 foeeeiiiiias (O IO [ OO [ O 0 foeeeenne 105,634 |....ooeennnnee (I IO [ OO (O PO 0 . 05/11/2025 . |5.C PL ....
Spinrite Limited Partnership Spinrite Limited

..BGII4J6-VZ-6 |Partnership 06/27/24 ... [ . 07/03/2023 . | .. ... 13,844 ... 13,844 ... 13,671 ... 13,949 |.... .. 13,844 |.. . 06/27/2024 . |5.B PL ....
Spinrite Limited Partnership Spinrite Limited .

..BGII4J6-1I7-7 |Partnership 06/27/24 oo | e L 09/25/2023 . [ .eveeiieiiiiiiiieeeeiiieees [ [ 75,788 |ooeeneeene 75,758 |..oeoeeenn. 75,588 |...oeennn. 76,988 |...oocceeeeenn 0 e (1,281) | 0 e (1,280) |0 e 75,758 . 06/27/2024 . [5.B Z .....
PS Intermediate Holdco PS Intermediate Holdco

BGWALJ-3L=7 | 04/25/25 .....ooveiiiiiiiiiiiiiicee e [ e L 09/29/2023 . [ .eveiiieiiiiiiieeeeiiieees [ [ 28,247 |l 28,247 ..o 23,885 |............ 24,060 |....ooenennnne [ OO 187 oot 0 fooeeeene 187 oot [ OO 24,247 . 04/25/2025 . |4.B PL ....
PS Intermediate Holdco PS Intermediate Holdco

BGWALJ-3L-7 | 04/25/25 .....oeviiiiiiiiieiiiiieie e [ eeees . 08/15/2023 . [No Broker ......cccccevreee foereeriiiiiiniiiies foeeeeene 34,916 | [ PO 34,916 |............ 34,916 | 0 foeeeiiiiias [ O [ OO [ O [ OO 34,916 . 04/25/2025 . |4.B PL ....

..BGI4PN-5J-7 | Ubeo LLC Ubeo LLC 04/03/26 ..eevveeen [ ennns . 08/25/2023 . [No Broker ......ccccceevees feereeiiiniinnnnnins foeeennnns 84,906 |......ccoeeeennn. [V P 84,906 |............ 84,906 |...cveeennnn [V O, (O O [V O, (O O [V O 84,906 . 04/03/2026 . |4.B PL ....

Redemption 100.0000

..BGI4PN-5L-2 | Ubeo LLC Ubeo LLC 04/03/26 ..eevveeen [ ennns . 07/07/2023 . | .. . 04/03/2026 . |4.B PL ....
The Pear Iman Group The Pear Iman Group

..BGWAQK-UB=1 | 05/05/27 ......evvveiieiiiiiiineeiiiiiieeeeciiiiees | eeeees . 07/03/2023 . . 05/05/2027 . |4.A PL ...
Composite Technology Acq Composite Technology

..BGWATB-Q1-5 | Acq 02/01/25 woeeveeeiiiiiiieeeiiiies [ eeeeen . 09/22/2023 . . 02/01/2025 . |4.CPL ....
The Ultimus Group Midco, LLC The Ultimus

..BGWATC-1M-4 | Group Midco 02/01/26 weeeveeeeiiiienes [ reeenn . 09/29/2023 . . 02/01/2026 . |4.B PL ....

Valicor PPC Intermediate | LLC Valicor PPC

..BGISOM-M7-0 | Intermediate | LLC 07/24/26 woooveees | eeeennn . 09/29/2023 . . 07/24/2026 . [4.CPL ....
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Valicor PPC Intermediate | LLC Valicor PPC Redemption 100.0000
..BGII50M-M8-8 | Intermediate | LLC 07/24/24 ......... |....... . 09/19/2023 . | eeeenieiiiiieeeeeeeieeees i e 395,139 |..oeennnns 395,139 |oeeennnnns 394,263 |............ 97,908 |......ovvnnnnns (U AR (2,489) |.eevvennnnne (U A (2,489) |.eevvnnnnnne (U 395,139 [.ooiiivnnnnnns (VN P [ PO [V F 9,940 |. 07/24/2024 . [4.CPL ....
Valicor PPC Intermediate | LLC Valicor PPC Redenption 100.0000
..BGII50M-M9-6 | Intermediate | LLC 07/24/26 ......... |....... . 09/29/2023 . | .eeenieiiiiieeeeeieieeeees i e 10,435 [oeeienne 10,435 |oooeeeennnns 10,331 |oeeeeennnnns 10,811 [ooeeiiiiiinnnns (U (458) |vvvvvrrrnnnnns (U (151 (U P 10,435 |oeviiinens (VN P [ PO [V 750 |. 07/24/2026 . |4.C PL ....
Valicor PPC Intermediate | LLC Valicor PPC
..BGII50M-M9-6 | Intermediate | LLC 07/24/26 ......... |...oc. . 07/31/2023 . | Conversion .....cevevvevenn Jovvnenennennnninnns fooenenenns 10,435 [oeeeenne 10,435 |oooeeeennnns 10,435 |ooveniiiiiiiinnns (U PO [ PO (1 P [ PO {1 P (U P 10,435 |oovvininns (1 P [ PO [V 263 |. 07/24/2026 . |4.C PL ....
Heartland, LLC Heartland LLC Redemption 100.0000
..BGW52C-V0-5 [08/30/24 ...evvvriiiiiiiiiiiiiiiieeeeceiieeeeen | s . 09/26/2023 . | .eeenieiiiiiieeeeeeniieeees i e 258,925 |........... 258,925 |.......... 258,925 |............ TT,677 e [ PO {1 P [ PO {1 P (U 258,925 |...cccevnnnnnns (VN P [ PO [V F 7,977 |. 08/30/2024 . |4.BPL ....
DAS Purchaser 2 Corp. DAS Purchaser 2 Corp. Redempt ion 100.0000
..BGWSEB-33-9 [11/13/24 ..evveeiiiiiiiiiiiiiiieceiiieeeeen | s . 09/28/2023 . | .eeenieiiiiieeeeeinieeeees i e 82,130 [ooerirenns 82,130 |[...ccovnnnns 82,130 [...ccveennns R [ PO (VN P [ PO {1 P (U P 82,130 |evvreniinnns (VN P [ PO [V 225 . 11/13/2024 . [2.CPL ....
New ILC Dover, Inc. New ILC Dover, Inc. Redenption 100.0000
..BGII58R-VL-0 |01/31/26 ... P IR . 09/29/2023 . | .eueniiiiiiie e . 01/31/2026 . |4.B PL ....
New ILC Dover, Inc. New ILC Dover Redemption 100.0000
..BGWSBR-VU-0 [01/31/26 ..evvviiviiiiiiiiiiiiiienievieiiieneeeien | s L 08/15/2023 . | .evenieiiiiiiieeeiiiiiieeeees i feee 37,582 |oeerens 37,5382 |oeeiiiinne 37,532 [ooeiiiiiiiiins (U1 P [ PO (1 P [ PO {1 P (U P 37,532 [ooiiiiiiinnnns (VN P [ PO [V 486 |. 01/31/2026 . |4.B PL ....
New ILC Dover, Inc. New ILC Dover Redemption 100.0000
..BGII5BR-B-8 [01/31/26 ...evvviiviiiiiiiiiiiiiinieiiiiienceeeinn | s . 09/29/2023 . | .eunneeiiiiiieeeeinieeeees i e 12,608 |.....oevnens 12,608 |............ 12,482 |oeveennnnns L7 VA O (U (509) |+vvvverrrnnnns (U (509) |.oevvvvnnnnnns (U P 12,608 |oueenieiinnnn (1 P [ PO [V 629 |. 01/31/2026 .|4.B PL ....
RxSense Holdings LLC RxSense Holdings LLC Redenption 100.0000
..BGWSB7-7R-4 [03/13/26 ...evvviiiiiiiiiiiiiiiiiiieeecviieeeeen | s . 09/29/2023 . | .. . 03/13/2026 . |3.CPL ....
Med Review Inst of America Med Review Inst of
..BGWSPH-GL-0 | America 10/06/24 oovvveeiiiiiiieneees [ oo . 09/29/2023 . . 10/06/2024 . |4.B Z .....
Omni Intermediate Holdings Omni Intermediate
..BGIIGBF-83-0 [Holdings LRV U7 S N . 07/01/2023 . | Conversion .....eeevevveens foevevnennennennnnnns Jonnnnns 239,672 |....eennnns 241,844 |........... 239,426 |oeveiiiiiiinnnnns (U1 P [ P 26 | (U PO P2 (U 239,672 . 11/30/2027 . |3.A PL ....
Omni Intermediate Holdings Omni Intermediate
..BGWBJ2-5H-9 [Holdings LRV S N . 07/01/2023 . | Conversion .....cevevvevnns Jovvneneereinnnnnnns foenneneens 21,929 |oeeens 2 I 21,896 |..ocovvnniiinnnn (U1 P [ R T F [ R T F (U P 21,929 . 11/30/2027 .|4B Z .....
Omni Intermediate Holdings Omni Intermediate
..BGW6J2-52-9 [Holdings 11/30/27 P U . 07/01/2023 . | Conversion 264,752 259,457 |...........260,145 |.... ....265,7%5 |.. . 11/30/2027 . |8.A Z .....
..BGIBL7-WS-1 | Techmer Techmer 09/01/28 eveeeeeeee | v . 07/01/2023 . | Conversion ..5,006, 129 ..4,956,067 |........4,966,220 |.... 5,112,379 |.. . 09/01/2028 .|12.C Z .....
Rhino Tool House Rhino Tool House
..BGIBVB-DB-9 [04/04/29 ....oevveeiieiiiiieeeeeeeeee e | s . 07/01/2023 . | Conversion .......eeeeeeeen Joeevnunneeeeennnnnns foeeene... 407,935 [ 415,627 |........... 407,315 |.oeeeeiieeeeeee (U1 PP 0 Joeeeeees (<701 PO 0 Joveeeeees (<701 PO (U 407,935 |...ccevvnnnnnns (VI PO [ PO [ PO 11,450 |. 04/04/2029 . |3.A Z .....
Blackbird Purchaser, Inc. Blackbird Redenption
..LX1798-29-2 |Purchaser, Inc. 04/08/26 ...covvvaeee | unnnns . 09/29/2023 . | .eeiiiiiiiiii e 834 |t 44,834 |............ 44,386 |............ 29,507 |oeeeieiinnns 0 Joeeeeees (98) |evveneeeeenns (1 PO (98) |eveeneeeeenns 0 Joeeeeees 44,834 |....coeennenent (VI PO [ PO (VI PO 1,718 |. 04/08/2026 . [3.C PL ....
Blackbird Purchaser, Inc. Blackbird
..LX1798-29-2 |Purchaser, Inc. 04/08/26 ...covvuaeee | s . 07/01/2023 . | CoNVErsion .eeeeeeeeeeeenn foevemmninneeeennnns Jounenn 2,286,867 |........ 2,309,961 |........ 2,286,896 |...coevvuiiieenne (U1 PP 0 Joeeeeees (22} PO 0 Joveeeeees (2} PO (U 2,286,867 |eeevuunannns (VI PO [ PO [V PO 0 |. 04/08/2026 .|3.CPL ....
Erie Construction Mid-West LLC Erie Redemption 100.0000
..LX1968-91-1 [Construction Mid-West LLC 07/30/27 |....... . 09/29/2023 . | .. ... 16,902 ... 16,902 ...16,733 |.... ..16,902 |.. . 07/30/2027 . |2.A PL ....
Bounteous, Inc. Bounteous, Inc.
L.LX1970-38-8 [08/02/27 ....ceeeeeeeeeeeeeeenneeeeeeeneeeeeeeen | s . 09/29/2023 . | .eveiiiiiiiiiieiniiniieens e e 1,684 |oeeeennnnns 1,684 |oeeeeeennes 1,667 [ooeeeeeennnns 1,728 | 0 Joeeeeees (44) |eeeeeeeenee (1 PO (44) |eeeneeeeenee [V PO 1,684 oo (VI PO [ PO [V PO 117 |. 08/02/2027 . (2.B PL ....
Bounteous, Inc. Bounteous, Inc.
..LX1970-39-6 [ 08/02/27 .....eeeeeeeieeeeeeeeniee e eeeeeen | s . 09/29/2023 . | .uuuiiiiiiiiiineeiiiiinnees s oo -7 I L7 I PO 862 |..eeeerennnns 888 |oeeeieeeeeenns 0 Joeeeeees (R0 ) R 0 Joveeeeees (R0 ) T (1 PO 871 | (VI PO [ PO [V PO 61 |. 08/02/2027 .|2.B PL ....
Midlest Eye Services, LLC Midliest Eye Redenpt ion 100.0000
..LX1974-33-1 |[Services, LLC 08/20/27 ... PO IR . 09/29/2023 . | .. L4128 .. . 08/20/2027 . |3.A PL ....
Wihitsons Holding Group, LLC Whitsons Holding Redenption
..LX1975-91-6 |Group, LLC 08/27/21 e [ e . 09/29/2023 . | .eviiiiiiiiiieeeeiiniinnees e [ 2,508 [.coeieeenne 2,508 |eeeriinns 2,477 |eveeeas T 0 Joeeeeees (40) |+eveeneaeeee (1 PO (40) |+eeeeneaeees [V PO 2,508 |..cceeinnnnnnns (VI PO [ PO [V PO 176 |. 08/27/2027 . [2.C PL ....
Wihitsons Holding Group, LLC Whitsons Holding Redenption 100.0000
..LX1975-92-4 | Group, LLC 08/27/21 e [ e . 09/29/2023 . | .uuuiiiiiiiiinieiiiiinnees s e 364 |oeeeiiieieeenes 364 |oeeeiiiinns 1 361 |oeeeeeeins [ PO KT I [ PO KT I (1 PO 364 [..ccovnnnnnnnns (VI PO [ PO [V PO 24 |.08/27/2027 . [2.CPL ....
ACP Tara Holdings, Inc. ACP Tara Holdings, Redemption 100.0000
..LX1982-68-0 | Inc. 09/10/27 e [ oo . 09/29/2023 . | .eveiiiiiiiiinieiiiniinnees e e 3,970 [oeeereenne 3,970 |oeeeeinnns 3,930 [..eeeeinnnnnn 4,041 | (1 PO [VAD) (1 PO [VAD) [V PO 3,970 [ooeeeeiiiinnnns (VI PO [ PO [V PO 133 |. 09/10/2027 . |3.A PL ....
Boardwalk Buyer LLC Boardwalk Buyer LLC Redemption 100.0000

..LX1989-57-8 109/28/27 oo | e . 09/29/2028 .| .iviiiiiiiiiiiiiiiiiiiiiies e [ 9,264 | 9,254 |...oee...... 9,162 |............. 9,429 |..couveeen.. 0 foreeenn. (A75) | 0 foreeenn. (A75) | 0 fooeeenn. 9,264 |ovveeennn. 0 loeeeeine 0 [, 0 foeeeeeiiae 685 |. 09/28/2027 . |3.APL ....
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World 50, Inc. World 50, Inc. Redemption 100.0000
L.LX1993-62-0 [01/12/26 ..eevvvivviiniiiiiiiiiiiiieieiiinineeieen | s L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 5,248 |oeeiinne 5,248 |............. 5,196 |eevennnnnns 5,361 [ [V USRI [R10X) ) (U [R10X) ) 0 e LIV R (VO 0 | [V 296 |. 01/12/2026 . [3.C PL ....
BrightSign LLC BrightSign LLC Redempt ion 100.0000
L LX1994-34-7 [10/14/27 ovvveiiiiiiiiiiiiiiieeneneiiieeeenn | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 9,489 [ 9,489 [......oeennns 9,394 [...ooeinnnnns 9,675 |....oeeeeeins 0 s (G170 (U (187) [ervvnnnnnnnnnn 0 e 9,489 |...ooeeiiinnn (VO 0 | [V 772 |. 10/14/2027 . [3.A PL ....
Stanton Carpet Corp. Stanton Carpet Corp. Redempt ion 100.0000
L LX1994-52-9 [10/01/27 ..evviiiiiiiiiiiiiiieecccviieeeccinin | s . 07/31/2023 . | .. F R AR 13,014 |............ 13,014 |oeeeennnns 12,884 |oooveennnnnn 13,216 |l 0 s (07 PO (U (202) |.vvvverrnnnnnns [ SRR 13,014 [oveeeiiinnnns (VO 0 | [V 666 |. 10/01/2027 .|2.C PL ....
Lamark Media Group, LLC Lamark Media Group, Redemption 100.0000
..LX1996-57-3 [LLC (/A 7 A (N . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 2,527 |eveeeiiiinne 2,527 |oeeiiiiinnnns 2,502 |...ccevnnnnns 2,578 |, 0 Jeeeeennnn (G100 O 0 s (50) [ouvvvvnnnnnnnns 0 e 2,527 |oeeeiieieinns (VO 0 | [V 204 |. 10/14/2027 . [3.A PL ....
Lamark Media Group, LLC Lamark Media Group,
..LX1996-57-3 [LLC (/A 7 A (N . 07/01/2023 . | Conversion .....eevevveenn foevvvnenenninnnnnns Jonnnnns 489,932 |........... 499,160 |........... 489,176 |ooevveniiiiinnnnns (U1 P 0 Jeeeeennnn L6 0 s L6 0 s 489,932 [..vvvviiiiinns (VO 0 | (VO 14,940 |. 10/14/2027 . [3.A PL ....
Lamark Media Group, LLC Lamark Media Group, Redemption 100.0000
..LX1996-58-1 [LLC 10/14/27 ... P IR . 09/29/2023 . . 10/14/2027 . |3.A PL ....
SEKO Wor Idwide, LLC SEKO Wor Idwide, LLC
L. LX1999-59-3 [12/30/26 ..eevvvniiiiiiiiiiieiiiiiieeecniieeeen | s . 09/29/2023 . . 12/30/2026 . |3.A Z .....
Corbett Technology Solutions Corbett
..LX2002-41-3 | Technology Solutions 10/29/27 ooovv | unnnns L 09/29/2023 . | .eeeniiiiiiieieeeeieieeees i [ 3,390 [eiiiinnne 3,390 [ooiiiinnnns 3,356 [...oceennnnnn 3,404 [ooooinnnnnnnns 0 Jeeeeennnn (15) fervrnnnnnnnnnns 0 s (15) feuvvnnnnnnnnnns 0 e 3,390 |oeiiiiiinnns (VO 0 | [V 260 |. 10/29/2027 . [3.A PL ....
Corbett Technology Solutions Corbett
..LX2002-41-3 | Technology Solutions 10/29/27 oovvv | unnnns . 07/01/2023 . | Conversion ......eevevvvenn foevvvnnnnneninnnnns Jovnenn 1,579,779 |........ 1,579,412 |........ 1,551,975 |..oeennnns 414,894 |........eeneens (U PR 23,863 |..oooeeiiinnnn [V R 23,863 |...eeeeiiiennn 0 fnns 1,679,779 |ooeeeeeens (VO 0 | (VO 21,156 |. 10/29/2027 . |3.A PL ....
Corbett Technology Solutions Corbett Redemption 100.0000
..LX2002-43-9 | Technology Solutions 10/29/27 oovvv | unnnns . 09/29/2023 . . 10/29/2027 . |3.A PL ....
CP Turf Parent, LLC CP Turf Parent, LLC
.LX2002-70-2 [10/25/27 oevvvniiiiiiiiiiiiiiieeeecviieeeeen | s . 09/29/2023 . . 10/25/2027 . |3.A PL ....
Bounteous, Inc. Bounteous, Inc.
..LX2004-56-7 [08/02/27 ...evvviiiiirniiiiiiiiiiinieiiininneeeinn | s . 09/29/2023 . . 08/02/2027 .|2.B PL ....
BCM One, Inc. BCM One, Inc. /17721
..LX2007-24-8 . 09/29/2023 . . 11/17/2027 . [3.A PL ....
..LX2007-25-5 . 09/29/2023 . . 11/17/2027 . [3.A PL ....
..LX2010-84-6 . 09/29/2023 . | .. . 11/30/2027 . [3.A PL ....
..LX2010-85-3 . 09/29/2023 . . 11/30/2027 . [3.A PL ....
..LX2011-08-3 [Xifin, Inc. Xifin, Inc. 02/06/26 .. |....... . 09/29/2023 . . 02/06/2026 . |3.A PL ....
Good2Grow LLC Good2Grow LLC 12/01/27 Redemption 100.0000
..LX2012-42-0 |... [ U L 07/2172023 . | eeeeeeeiiiieeeeeieieeees i e 566,038 |........... 566,038 |........... 560,377 |oevennnnns 575,307 [cevuvnnnnnnne [V R (9,269) |..ooeeeeennnnn (U A (9,269) |..oeeeeeennnnn 0 e 566,038 |.......coeennnn (VO 0 | (VO 27,167 |. 12/01/2027 . [3.A PL ....
Blackbird Purchaser Inc Blackbird Purchaser
..LX2014-08-7 | Inc 04/08/26 ....ovvvnnviiiiiiniinieiiinn | s . 07/31/2023 . | Conversion ......eevvevvenn fovvvvnnneneninnnnns Jovnens 2,287,108 |........ 2,309,961 |........ 2,286,867 |uevuuiiiiiinnnnns (U1 P 0 Jeeeeennnn 2 R P, 0 s 2 R O, 0 fnns 2,287,108 [..ccoeeeennnns (VO 0 | [V 0 |. 04/08/2026 .|3.C Z .....
GHR Healtheare, LLC GHR Heal theare, LLC Redenption 100.0000
.LX2014-46-7 [12/09/27 oevvvniiiiiiiiiiiiiiiiiiieeeeciiineeeeen | s L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 1,926 [oooiiennnnns 1,926 |oeeeeennnns 1,902 |oveeeeeeen 1,910 [eiiiiiinnnn 0 e 16 o0 16 0 e 1,926 |ovvveinnennns (VN P [ PO [V 140 . 12/09/2027 . |2.C PL ....
GHR Healtheare, LLC GHR Heal theare, LLC Redenption 100.0000
..LX2014-48-3 [12/09/27 .ovvvvriviiiiiiiiiiiiiiiiiiieeecviiineeeeen | s . 09/29/2023 . | .eueniiiiiiie e ... 1,201 L1181 .1,201 . 12/09/2027 .|2.CPL ....
Affinity Hospice Intermediate Affinity Redempt ion 100.0000
..LX2020-81-1 [Hospice Intermediate R7/27 o | s . 09/29/2023 . | .eueniiiiiiieeeeeinieeeees i e 18,644 |............ 18,644 |............ 18,447 965 [ooiiiiiiiennn O e (1684) [0 [ (164) [0 [ . 12/17/2027 . [3.A PL ....
LYNX Franchising, LLC LYNX Franchising, LLC Redenption 100.0000
.LX2020-97-7 [12/23/26 ...covvvniiiiiiiieiiiiies | s L 09/29/2023 . | .eeenieiiiiiieeeeiiieeeees i [ 2,500 [ooeiiienne 2,500 |iieinnns 2,475 . 12/23/2026 . |3.B PL ....
Redemption 100.0000
..LX2023-63-3 |MeritB2B LLC MeritB2B LLC 05/23/24 09/29/2023 . | .. 91,024 |. . 05/23/2024 . |2.CPL ....
..1X2023-63-3 |MeritB2B LLC MeritB2B LLC 05/23/24 . 07/01/2023 . | Conversion .. .... 609,661 |.... . 05/23/2024 . |2.CPL ....
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Corbett Technology Solutions Corbett Redemption 100.0000
..LX2032-22-0 | Technology Solutions | 10/29/27 ... |.eeeeen L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 1,051 s 1,061 |oeeinns 1,107 [ooeiiiiiiiis (U1 P 0 e (6130 O (U P (56) |vvvenninnnnns [V PR 1,051 [ (VN P [ PO [V 30 |. 10/29/2027 . |3.A Z .....
SpendMlend Holdings LLC Spendilend Holdings LLC Redenption 100.0000
..LX2032-65-9 [03/01/28 ...evvviiviiiiiiiiiiiiiiininiiinienneeeien | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 1,982 [ooiiiiinnnns 1,082 | 1,962 | 1,993 | 0 Jeeeeennnn A s (U P [ ) [V PR 1,982 |oeveviienns (VN P [ PO [V 160 |. 03/01/2028 . [2.C PL ....
SpendMlend Holdings LLC Spendilend Holdings LLC Redenption 100.0000
..LX2032-66-7 [03/01/28 ..evvvriiiiiiiiiiiiiiiiiiinieiiinineeeien | s . 09/29/2023 . | .. U R RN F L N N 38 | 345 [ 328 | [ PO 2 P [ PO -2 P [ PR [ 0 (VN P [ PO [V 27 |. 03/01/2028 .|2.CPL ....
Market Performance Group Market Performance Redempt ion 100.0000
..LX2032-87-3 | Group 12/29/26 ...oovvveeeiiiiiiineien e L 09/29/2023 . | .eeeniiiiiiieeeeeiiieeeees i [ 6,859 [.cccoeeenn 6,859 |..cooiiinn 6,791 | 6,859 |.iiivininns [ PO L O [ PO L O [V PR 6,859 [..ccovvnnnnnns (VN P [ PO [V 540 |. 12/29/2026 . |3.A Z .....
Redemption 100.0000
..LX2034-81-2 [CDI Acquisitionco, Inc. 12/24/24 ... |....... . 09/29/2023 . | .eunneeiiiiiieeeeinieeeees i e 64,920 |............ 64,920 |............ 64,271 |....oovenens 64,940 |.....oovnnnnnnn 0 Jeeeeennnn () O (U PO (20 F (U P 64,920 |......covnnnnns (1 P [ PO [V 4,312 |. 12/24/2024 . [2.A PL ....
Redemption 100.0000
..LX2034-98-6 [SPI LLC SPI LLC 12721727 e e . 09/29/2023 . | .eeeneiiiiiieeeeeenieeees e e 17,000 |oeeeennnnns 17,000 [oeeeenneeee 16,830 [oeeenenee 17,039 |oeveeeiininns 0 Jeeeeennnn (1) O [V P [Ri°) ) PO (U P 17,000 |...ccevvnnnnnns (1 P [ PO [V FO 1,273 | 12/21/2027 . |2.CPL ....
Redemption 100.0000
..LX2035-68-6 [Argano, LLC Argano, LLC 10/06/26 ... | ....... L 07/03/2023 . | .evenieeiiiiieeeeeeiniineees i e 3,208 [eeiiiinnn 3,208 [.oiiiiinnnns 3,265 |[..cccvvnnnnn 3,270 |eveiiinnns [ PO 8 | [ R 8 | [V PR 3,208 [ooeiiiiiinnnns (1 P [ PO [V 153 |. 10/06/2026 . |3.A PL ....
Vision Innovation Partners 04/07/28 Redemption 100.0000
L LX2035-93-4 [ oo | L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 1,942 [oooiiiinnnins 1,042 [oonenens 1,922 |ooiiiiinnnns 1,945 | 0 e ()] R [ R (<) 1 PO [V PR 1,942 |, (VN P [ PO [V 78 |. 04/07/2028 .|3.B PL ....
OEP Glass Purchaser, LLC OEP Glass Purchaser, Redenption 100.0000
..LX2037-28-6 [LLC 04/18/28 oo s . 09/18/2023 . | .evuniiiiiiiieeeeeiiieeees v e 2,250,000 |........ 2,250,000 |........ 2,227,500 |........ 2,247,879 |.oovvvnnnnnnnns (U 2,121 | (U 2,121 | (U . 2,250,000 |..eevunnennns (VN P [ PO [V F, 116,033 |. 04/18/2028 . [2.A PL ....
CMG Holdco, LLC CMG Holdco, LLC Redemption 100.0000
L.LX2047-78-0 [05/19/28 ...evvvriiiiiiiiiiiiiiiiineeecviieeeeen | s . 09/29/2023 . | .eueniiiiiiie e .1,020 |.. . 05/19/2028 . |3.A PL ....
CMG Holdco, LLC CMG Holdco, LLC Redemption 100.0000
..LX2047-80-6 [05/19/28 ...ovvvviiiiiiiiiiiiiiieeeeciiieeeeen | s . 09/29/2023 . | .eeniiiiiiiieeeeieieeees | e <1 VA O LA R 34 | 316 |oiiiiiiinns [ PO L O [ PO L O [ PR F1 VA F (VN P [ PO [V 24 [.05/19/2028 . [3.A PL ....
CMG Holdco, LLC CMG Holdco LLC Redemption 99.9989
L.LX2047-81-4 [05/19/29 ...covvvnniiiiiiiiiiiiciiie s | s . 09/29/2023 . | .eunneiiiiiiieeeeiiieeeees e e 934 | 934 o 72T I [o IV [ PO L3 P [ PO L3 P [ PR [T (VN P [ PO [V 58 |. 05/19/2029 . |3.A PL ....
CMG Holdco, LLC CMG Holdco LLC
L.LX2047-81-4 [05/19/29 ...covvvnniiiiiiiiiiiiiiiieies | s . 09/29/2023 . |No Broker ........cccevvees Jovvvnnieniiinnnnns fovenenininnnns 187 foeiiiiiieiene (U PO L7 A L7 PO [ PO (1 P [ PO {1 P [ PR L7 PN (VN P [ PO [V N 9 |. 05/19/2029 . |3.A PL ....
Orthoal liance Mso, LLC Orthoal liance Mso, LLC Redenption 100.0000
..LX2048-62-2 [06/02/28 .....coeevivvnnniiiiiiiiiinieiiinieeeinn | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 2,484 ... 2,484 |............. P 2,445 [.ooooiiiiinnnns [ R 39 | [ R 39 | [V PR 2,484 |..ooooinnnnnnns (VN P [ PO [V 197 |. 06/02/2028 . |3.A PL ....
Orthoal liance Mso, LLC Orthoalliance Mso, LLC
..LX2048-62-2 |06/02/28 ... P IR . 07/01/2023 . | Conversion ... 181,647 . 06/02/2028 . |3.A PL ....
Orthoal liance Mso, iance Mso, LLC
..LX2048-62-2 [06/02/28 ......oeevvvviiniiiiiiiiiinieiiinieeeinn | s . 07/12/2023 . |No Broker ........cccevves Jovvvnninineiinnninns foveenineiinnnns B i [ L1 PO 18 | [ PO (1 P [ PO {1 P [ L2 IO (VN P [ PO [V N 1 |. 06/02/2028 . [3.A PL ....
Trilon Group, LLC Trilon Group, LLC Redemption 100.0000
..LX2051-30-3 [05/27/29 ...cevvvnniiiiiiiiiiiiiiiiiceeiies | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 3,928 [eeiiiinne 3,928 [....coeennns 3,888 |...ceuunnnnn 3,920 [ooeiiiiinnnnns [ PO - P [ PO L P [V PR 3,928 [.oooviiiinnnns (VN P [ PO [V 228 |. 05/27/2029 . |3.APL ....
Trilon Group, LLC Trilon Group, LLC Redemption 100.0000
L.LX2051-31-1 [05/27/29 .covvvvniiiiiiiiiiiiiiiiienceiies | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 3,928 [eeiiiinns 3,928 [....cooennns 3,888 |...ceuunnnnn 3,888 |.....euunnnns [ PO 40 | [ PR 40 | [V PR 3,928 [.ooiiiiiinnnns (VN P [ PO [V 275 |. 05/27/2029 . |3.APL ....
Thayer Power & Communication Thayer Power & Redempt ion 100.0000
..LX2052-13-7 [ Communication 03/26/27 ...covvvveeeeen | s . 09/29/2023 . | .eeeniiiiiiieeeeeiiieeeees i e 2,172 oo 2,172 | 2,150 |oeeeeiins 2,165 | [ PO A P [ PO A P [V PR 2,172 |t (VN P [ PO [V 160 |. 03/26/2027 . (2.B PL ....
MidWest Eye Services, LLC Midliest Eye Redenption 100.0000
..LX2054-19-0 |[Services, LLC 08/20/27 ..cevvvvneenne | eennnnn L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 1,082 | 1,082 |oeeeennnns 1,062 |oeveeeniiiinns 401 | [ PR 20 | [ PR 20 | [V PR 1,082 [ooeiiiiiinnnn (VN P [ PO [V 43 . 08/20/2027 . [3.A PL ....
Orthoal liance NSO, LLC Orthoalliance MSO, LLC Redenption 100.0000
..LX2055-59-3 |06/02/28 ... P IR . 09/29/2023 . | .eueniiiiiiie e 3,410 |.. . 06/02/2028 . |3.A PL ....
Orthoal l ianc , LLC
.. LX2055-59-3 [06/02/28 .....coevvivviiiiiiiiiiiinieiiinieeeinn | s . 07/12/2023 . |No Broker ........cceevvees Jovvnnnniniiinnnnns foveeenininnnns P A FORN (U PO LY R 287 |, [ PO (VN P [ PO {1 P [ PR LY R (VN P [ PO [V 14 ). 06/02/2028 . |3.A PL ....
TSS Buyer, LLC TSS Buyer, LLC Redemption 100.0000
..LX2057-43-3 [06/22/29 ....oevvnniiiiiiiiiiiiiiiiiieeiiiies | s . 09/29/2023 . | .eeeniiiiiiiieeeeiiieees i e 2,441 | 2,441 [l 2,441 [ooinnins 1,224 | [ PO (1 P [ PO {1 P [V P 2,441 | (VN P [ PO [V 48 |. 06/22/2029 . |3.B Z .....
TSS Buyer, LLC TSS Buyer, LLC Redemption 100.0000
..LX2057-44-1 [06/22/29 . .eevvvniiiiiiiiiiiiiiiiiiiniiiiiiinees | e . 07/01/2028 | eeeeiiiiiiiiieeeeiiiiineees | e 4,024 ..o 4,024 |............. 3,966 |...oennns 3,992 [..oiiiiiinnnns U T 72 U 72 (U 4,024 [..oooiinnnnnnns 0 o [U [ 0 |. 06/22/2029 .|3.B Z .....




91'603

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

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
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7SS Buyer, LLC TSS Buyer, LLC Redempt ion 100.0000
..LX2057-44-1 [06/22/29 ....ovvvnniiiiiiiiiiiiiiiiii s | s L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 4,024 |ooeeinne 4,024 |............. 3,966 |.eovunnnnnns 3,992 [ooiiiiiininnns [ O L7 F [ R F<7 F [V PR 4,024 |.ooooiinnnnnnns (VN P [ PO [V 109 |. 06/22/2029 . |3.B PL ....
Element 78 Partners, LLC Element 78 Partners, Redemption 100.0000
..LX2061-03-9 [LLC 12/01/27 o [ oo . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 7,394 oo 7,304 [ooiiiinnnns 7,302 |oveeiennnns 6,190 |.oevvennnnns [ PO -7 PO [ PR -7 PO [V PR 7,394 [t (VN P [ PO [V 539 |. 12/01/2027 . (3.B PL ....
Element 78 Partners, LLC Element 78 Partners, Redemption 100.0000
..LX2064-96-7 [LLC 12/01/27 o [ oo . 09/29/2023 . | .. F R AR 10,904 |............ 10,904 |oooeeeennnns 10,795 |ovveennnnns 10,873 [oooeiiiiinnnnns [ PO 31 | [ PO 31 | (U P 10,904 |ooeeniiiinnnnn (VN P [ PO [V 871 |. 12/01/2027 .|3.B PL ....
SEKO Wor Idwide, LLC SEKO lWor Idwide, LLC Redemption 100.0000
..LX2065-88-1 [12/30/26 ...evvvniiiiiiiiiiiiiiiineeeceiieeeeen | s . 09/29/2023 . . 12/30/2026 . |3.A PL ....
RFI Buyer, Inc. RFI Buyer, Inc.
L.LX2067-74-7 [08/05/28 .....oivvivinnniiiiiiiiiiiieeiininneeeinn | s . 07/03/2023 . . 08/05/2028 .|3.C Z .....
Whitsons Holding Group, LLC Whitsons Holding
..LX2068-46-3 |Group, LLC 08/27/21 ovvvvveviiinnns [ oo . 09/29/2023 . . 08/27/2027 .|2.CPL ....
Kene Acquisition, Inc. Kene Acquisition, Inc.
..LX2068-60-4 [08/08/26 .......ccevvuniiriiinniiiiiiiiiiiieeeiiininn | s . 09/29/2023 . . 08/08/2026 . |3.B PL ....
Phaidon International Phaidon International
..LX2075-32-8 [08/22/29 .....ovvvniiiiiiiiiiiiiiiiieeiies | s . 07/31/2023 . . 08/22/2029 . |2.A PL ....
Wellspring Pharmaceutical Corp Wellspring
..LX2075-94-8 |Pharmaceutical Corp 08/22/28 ........ |.eennns . 09/29/2023 . . 08/22/2028 . |3.CPL ....
Wellspring Pharmaceutical Corp Wellspring
..LX2075-95-5 |Pharmaceutical Corp 08/22/28 ........ |.eennnn . 09/29/2023 . . 08/22/2028 . |3.CPL ....
WilliamsMarston WilliamsMarston
..LX2076-16-9 [08/25/28 ....evvviiiiiiiiiiiiiiiiieeeciiieeeeen | s . 09/29/2023 . . 08/25/2028 . |3.A PL ....
GHR Healthcare, LLC GHR Healthcare, LLC
L.LX2080-87-2 [12/09/27 ..ovvvniiiiiiiiiiiiiiiiiieeeecviineeeeen | s . 09/29/2023 . . 12/09/2027 .|2.CPL ....
Prime Time Healthcare Prime Time Healthcare
..LX2081-63-1 [09/19/28 ...evvvviiiiiiiiiiiiiiiiiiieeecviieeeeen | s . 09/29/2023 . | .. . 09/19/2028 . |2.B PL ....
Orthoal liance MSO LLC Orthoalliance MSO
..LX2084-56-9 [07/21/25 ..ovvvvriiiiiiiiiiiiiiiiiineeeceiineeeen | s . 09/29/2023 . . 07/21/2025 . |8.A Z .....
TRILON GROUP, LLC TRILON GROUP, LLC
..LX2089-13-9 [05/27/29 ...eevvvniiiiiiiiiiiiiiiiii i | s . 09/29/2023 . . 05/27/2029 . |3.A PL ....
TRILON GROUP, LLC TRILON GROUP, LLC
..LX2089-14-7 [05/27/29 ...cvvvvniiiiiiiiiiiiiiiiiiieneeccininees | s . 09/29/2023 . . 05/27/2029 . |3.A PL ....
..LX2090-92-1 [SPI LLC SPI LLC 12721727 e e . 09/29/2023 . . 12/21/2027 .|12.C Z .....
..LX2092-99-2 [Kenco Kenco T/15/29 v | s . 09/29/2023 . . 11/15/2029 . |2.B PL ....
Industrial Service Group ISG Enterprises LLC
..LX2097-93-4 [12/07/28 ..evvvviiviiiiiiiiiiiiiiiinieccinineeeeen | s . 09/29/2023 . . 12/07/2028 .|3.B Z .....
Industrial Service Group 1SG Enterprises LLC
..LX2097-93-4 [12/07/28 ..evvvviiiiiiiiiiiiiiiiiiieeeicinieeeien | s . 09/07/2023 . |No Broker ........occevvens Joevvvnnnnnniinnnnns Joviennennnns 1,118 | (U FO, L L (U1 P [ PO (1 P [ PO {1 P [V PR 1,118 [ (VN P [ PO [V N 3 |[. 12/07/2028 . [3.B Z .....
Industrial Service Group Industrial Service Redempt ion 100.0000
..LX2097-94-2 | Group 12/07/28 v e . 09/29/2023 . | .eeeniiiiiiieeeeeiiieeeees i e 2,685 [coeeiinn. 2,685 |.ieinns 2,631 | 2,631 | [ R 54 | [ R 54 | [V PR 2,685 |...ccovvnnnnnns (VN P [ PO [V 176 . 12/07/2028 . [4.B Z .....
Propark Mobility Propark Mobility Redempt ion 100.0000
..LX2103-89-8 [01/31/29 ..evvvvriiiiiiiiiiiiiiiiiiiieeeceiiineeeeen | s . 09/29/2023 . | .. F R N 8,089 [ceeiiinne 8,059 |.vieiins 7,898 | (U1 P [V P (] I O (U P (] I O [V PR 8,059 [.ocovvvnnnnnns (VN P [ PO [V 449 . 01/31/2029 . [3.A PL ....
Legacy Service Partners Legacy Service Redemption 100.0000
..LX2103-94-8 [Partners 01/09/29 .ovvvvniiiiiiiiiees [ oo . 09/29/2023 . | .eeeniiiiiiiieeeeeeiiieeeees i e 25,595 |[......oeeees 25,595 [iceiiiiene 25,083 |...civvniniiiennns (U1 PO [V PR 512 v (U P 512 i (U P 25,595 |ocoiiiiiiinnnn (VN P [ PO [V FO 2,165 |. 01/09/2029 . |2.B PL ....
Legacy Service Partners Legacy Service Redempt ion 100.0000
..LX2103-95-5 [Partners 01/09/29 ..ivvvveiiiiiiiiiiinns [ oeeees . 09/29/2023 . | .ueiiiiiiiiiiiieeeiiiiiieeees | e 8,911 [...iieens 8,911 .. 8,685 |..iiiiiinns J U A [U 2 [U 2 (U 8,911 | 0 o [U T [ 528 |. 01/09/2029 . |2.B PL ....
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Legacy Service Partners Legacy Service
..LX2103-95-5 [Partners 01/09/29 .ovvvvniiiiiiiiines [ oo . 09/01/2023 . | Conversion .....ceeeevvvenn Joevvvnnnneeeennninns Jovinnennens 3,617 [ooeiiiinnnnns 3,750 |eeiiinnns 3,614 | (U1 P [ PO T PO [ PO T P [V PR 3,617 | (1 P [ PO [V 139 |. 01/09/2029 . |2.B PL ....
Ergotech Controls Ergotech Controls Redempt ion 100.0000
..LX2106-42-0 [01/20/29 ...ovvvviiiiiiiiiiiiiiiiiiieeeceiineeeees | s . 09/29/2023 . | .eveniiiiiiiieeeiinieeeees | feee 10,968 |............ 10,968 |............ 10,749 |ovvveiiiiiiinnnns (U1 P [ P 219 | [V P 219 | (U P 10,968 |oveeviiiennnnn (1 P [ PO [V 673 |. 01/20/2029 . |2.C PL ....
Redemption 100.0000
..LX2107-25-3 [Ardurra Ardurra 02/01/30 wevvveeeene [ eeeees L 09/29/2023 . | .eeeniiiiiiieeeeeeiiieeees i e 4,079 [oeeeiienns 4,079 |oeeeenns 3,998 [ooiiiiiiiins (U PO [ PO -7 F [ R -7 F [V PR 4,079 [ooeiiiiiinnnns (1 P [ PO [V 122 |. 02/01/2030 .|3.B Z .....
Ardurra Lj Avalon Holdings LLC
L.LX2107-27-9 [02/01/30 wevvvnniiiiiiiiiiiiiiiiiieeecceiieeeinn | s . 09/29/2023 . |No Broker .......ccccevves Joovvvnnnneriinnnnns Joviienennnns 1,406 | (U F, 1,406 |oevveniiiiinnnnns (U1 P [ PO (VN P [ PO {1 P [V PR 1,406 [oeeiiinnnnn (1 P [ PO [V N 0 |. 02/01/2030 .|3.B Z .....
Redemption 100.0000
..LX2108-04-6 |Ovation Ovation 02/03/29 ..oovvvvvis | eeennnn . 09/29/2023 . | .. . 02/03/2029 . |3.A PL ....
Ovation Ovation Holdings Inc
L.LX2108-06-1 [02/05/29 ...evvvvvniiiiiiiiiiiiiiiiien s | s . 09/29/2023 . . 02/05/2029 . |3.A PL ....
Ovation Ovation Holdings Inc
L.LX2108-06-1 [02/05/29 ...cevvvvniiiiiiiiiiiiiiiiinneccininees | s . 07/31/2023 . |No Broker .......cocvevvens Jovvvvnnniiriinnnns Jovieenennnns 1,507 | (U F, 1,507 |oveeeiiiiiiinnnns (U1 P [ PO (VN P [ PO {1 P [V PR 1,507 [ooeeeiiiiiinnnn (1 P [ PO [V N 0 |. 02/05/2029 . |3.A PL ....
Rhino Tool House Rhino Tool House Redemption 100.0000
L.LX2114-30-9 [04/04/29 ....oovvvniiiiiiiiiiiiiiiiiiies | s . 09/29/2023 . | .eeeniiiiiiieieeeeieieeees i e 3,198 [eeiiiinne 3,198 | R KT N (U PO [ PO (] I PO [ PO (5] I PO [V PR 3,198 [ooiiiiiiinnnns (1 P [ PO [V 114 | 04/04/2029 . |8.A Z .....
Rhino Tool House Rhino Intermediate Holding
..LX2114-34-1 | Com 04/04/29 ....oovviiiiiiiiiiiieeees [ e . 09/15/2023 . |No Broker .......cocvevves Jovvvnnnnieriinnnns Joviiinennnns 2,161 [ (U F, 2,161 | (U1 P [ PO (VN P [ PO {1 P [V PR 2,161 | (1 P [ PO [V N 0 |. 04/04/2029 . |8.A Z .....
Impact Enviornmental Impact Enviornmental Redempt ion 100.0000
L.LX2116-32-0 [03/23/29 ....oevvriiiiiiiiineecceieceis | s . 09/29/2023 . | .. F R R 4,967 |oeeeiinenns 4,967 |oeieinnnnns 4,868 |....ovvnniiiinnnn (U1 P [ R 9 | [ PR 9 | [V PR 4,967 [ooeviinnnnnnns (1 P [ PO [V 282 |. 03/23/2029 . |3.A Z .....
Lamark Media Group, LLC Lamark Media Group Redempt ion 100.0000
..LX2116-40-3 [LLC 03/28/29 ...oovviiiiiiiiiiiiienees s L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 5,042 leeiiiiie 5,042 [........eees 4,949 [...ooiiiiiiinnnns (U PO [ O [ [ R [ [V PR 5,042 [oooiiiiiinnnns (VN P [ PO [V 146 |. 03/28/2029 . |3.A Z .....
Impact Enviornmental Impact Parent
..LX2116-58-5 | Corporation 03/28/29 ...oovviiiieiens | e . 08/31/2023 . |No Broker .......cocvvvves Joevvvnnnierinnnnns Joviennennnns 6,094 |.cooiiiiiiinnnns (U F, 6,004 | (U1 P [ PO (VN P [ PO {1 P [V PR 6,094 [.....oovnnnnns (1 P [ PO [V N 0 |.03/28/2029 . |3.A Z .....
Heal th Management Associates Health Redempt ion 100.0000
..LX2117-28-6 |Management Associates 03/31/29 ..... |....... . 07/03/2023 . | .evneeeeiiiie e .4,084 .. . 03/31/2029 . |8.A Z .....
Wellspring Pharmaceutical Corp Wellspring Redempt ion 100.0000
..LX2117-49-2 |Pharmaceutical Corp 01/01/40 ..oovvns | eunnnns . 09/29/2023 . | .eeeniiiiiiieeeeeiiieeeees i e 2,901 [oeeiiienns 2,901 | 2,843 [ (U1 P [ O L1 [ PR L1 [V PR 2,901 [ooeiiiiiinnns (VN P [ PO [V 158 |. 01/01/2040 .|3.B Z .....
Redemption 100.0000
..LX2117-55-9 |Anteriad LLC Anteriad LLC 03/31/28 |....... L 09/29/2023 . | .eeeniiiiiiieeeeeieieeees i e 7,875 [ooiiiinnnnns 7,875 |oeeiennns 7,756 |veeeinininienns (U1 P [V P M8 [ (U P M8 [ [V PR 7,875 |oeiiiiiinnnn (VN P [ PO [V 237 |. 03/31/2028 .12.C Z .....
Corbett Technology Solutions Corbett
..LX2117-75-7 [ Technology Solutions | 10/29/27 ... |.eeeeen . 09/29/2023 . | .. .2,560 |.. . 10/29/2027 . |8.A Z .....
Corbett Technology Solutions Corbett
..LX2117-81-5 [ Technology Solutions | 10/29/27 ... |.eeeeen L 09/29/2023 . | .eeenieiiiiiieeeeeiinieeees v e 2,918 02,918 [l 2,863 [ (U1 P [ R ST A [ R ST A [V PR 2,918 [t (VN P [ PO [V 85 |. 10/29/2027 . |3.A Z .....
TRILON GROUP, LLC TRILON GROUP, LLC
L.LX2126-90-7 [05/27/29 ..cevvvviiiiiiiiiiiiiiiiiviiies | s . 09/29/2023 . | .eeunieiiiiiieeeeeeiiiiieeees i feenn 1,608 [ 1,608 [ 1571 (U1 P [ R L7 F [ R F<7 F [V PR 1,603 [ooeiiiiiinnnn (VN P [ PO [V 48 |. 05/27/2029 .|3.B Z .....
Trilon Group, LLC Trilon Group LLC
L.LX2126-91-5 [05/27/29 ...oevvvniiiiiiiiiiiiiiiinieiies | s . 08/31/2023 . |No Broker ........ccoveees Jovvnnninviiinninnns fooenennens 10,478 [oooviiiiiiiiene (U P 10,478 [oooeiiiiiinnnnnns (U1 P [ PO (VN P [ PO {1 P (U P 10,478 |oeenieeiinnnnn (VN P [ PO [V N 0 |. 05/27/2029 .|3.B Z .....
Wihitsons Holding Group, LLC Wihitsons Holding Redenption 100.0000
..LX2128-92-9 | Group, LLC 08/27/21 covvvveviiinnns [ oo . 09/29/2023 . | .eeniiiiiiiieeeeieieeees | e 22 N 226 |ooeiiiiiiinns 21 | (U1 P [ PO LI P [ PO LI P [ PR 26 [oooeiiiinnnnns (VN P [ PO [V N 6 | 08/27/2027 .|4B Z .....
Wihitsons Holding Group, LLC Wihitsons Holding Redenption 100.0000
..LX2128-93-7 |Group, LLC 08/27/21 cvvvvveevivinnns [ oo . 09/29/2023 . | .eeniiiiiiiieeeeieieeees | e L5 0 N 558 |.oiiiiiiiinnns LY R (U1 P [ R L L O [ R L L O [ PR [ 0 (VN P [ PO [V 16 |. 08/27/2027 .|4.B Z .....
ACP Tara Holdings, Inc. ACP Tara Holdings, Redenption 100.0000
..LX2129-60-4 | Inc. 09/10/27 .. [ U . 09/29/2023 . | .. .. 23,435 |.. . 09/10/2027 .|4.B Z .....
..LX2132-16-0 |ClaimlogiQ ClaimlogiQ 05/31/29 ..... |....... . 09/29/2023 . | .eeeniiiiiiiieeeeiiieees i e 2,645 [eeeiine 2,645 |.......oeeens 2,592 [ooiiiiiiiiis (U1 PO [ PO S [ R S [V P 2,645 |oooiiiiinnnnns (VN P [ PO [V 78 |. 05/31/2029 . |3.A Z .....
KENG Acquisition Inc KENG Acquisition Inc
..LX2149-94-1 [08/01/29 ...evvviiiiiiiiiiiiiiiiiiiininiiininneeeien | s . 08/30/2023 . |No Broker .......coccevves Joevvnnnniveinnnnns Joviinnennnns 1,748 |, (U F, 1,748 |oveeeiiiiiiinnnns (U1 PO [ PO (1 P [ PO {1 P [V P 1,748 oo (VN P [ PO [V N 0 |. 08/01/2029 .|3.B Z .....
Perennial Services Group LLC Perennial
..LX2165-81-4 [Services Group LLC 09/07/29 ....ccvvv | eunnnns . 09/28/2023 . |No Broker .......cooceeees Jovvvvniniiniiinnnns Joveinninnens 1,140 [, (U PP 1,140 |oeiiiiiinnnnns JU A [U [ I P (U [ P (U 1,140 | J I [U [ 0 |. 09/07/2029 .|3.B Z .....
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..SBMX6J-W3-2 | JFROG LTD .

J.P. MORGAN SECLRITIES
. 09/05/2023 . | INC .....

... 666.000 |..

1,347 ...

1,347
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Pinnacle Supply Partners Pinnacle Supply Redemption 100.0000
..LXT000-01-2 [Partners 04/03/30 .. [ eeeees . 09/29/2023 . | evvriiiiiniiinniniiniiininnns e | 5,569 [oeeiiiiinnns 5,569 [ccoeunnnne 5,458 [.cooiiiininnns (VO 0 e M 0 s M 0 e 5,569 |...ooeiiiinnnn (VO 0 | [V 210 |. 04/03/2030 . [3.B Z .....
PF Baseline Fitness LLC
PF Basel ine Fitness LLC Redemption 100.0000
..BGWABS-05-4 |03/31/24 oo [ . 09/30/2023 . | .evvviiininiriiiiiinininninnns e | 2,400,000 |........ 2,400,000 |........ 2,400,000 |.oooeiiiiiiinnnnns 0 [ [V (VR [V (VO [V R 2,400,000 [.oeeeiiiiennns 0 [ [V R [V 18,050 |. 03/31/2024 . |4.B PL
EXT Acquisitions Inc
EXT Acquisitions Inc
..BGWAHX-P5-2 |06/26/24 ....ooovvvieiiiiiiii [ . 09/30/2023 . |No Broker ..........cccoee Joeeeeeeeninninnnnnns Joeeeennns 50,503 |............ 50,503 [..ennnnne 50,503 |..ooeeiiiiiinnns (VO [V FUSURRRRR (VO 0 | (VN [ SRR 50,503 [..oooiiiiiinns (VO 0 | [V 1,420 |. 06/26/2024 . (4.B PL
Ubeo LLC
Ubeo LLC
..BGIAX4-4T-9 104/03/24 ..o [ . 09/30/2023 . |No Broker .........ccooeees Jooveeeiiniiinnnnnnns e, 15,004 |............ 15,004 |............ 15,004 |..ooooeeiiiiins 0 [ [ R () S [V R () S [V R 15,004 |..oevvevennnns 0 [ [V R [V 234 |. 04/03/2024 . |4.B 7 .....
Stanton Carpet Corp Stanton
..BGW56M-QM-7 | Carpet Corp 05/18/24 .... [....... . 09/30/2023 . |No Broker ........cccceees |ooveeeeeiinninnnnnns |oveeeens 21,061 |............ 21,061 |............ 21,061 |ooeeeiiiiiiinnees [ [ PP (1) [ PP [£1)] [ PP 21,061 |oooeeeeennns 0 foooiiinnnnnes [ PP [ 0 |. 05/18/2024 . |2.CPL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 22,422,547 22,199,920 22,175,774 10,607,992 0 167,576 0 167,576 0 22,422,547 0 0 0 557,876 XXX XXX
2509999997. Total - Bonds - Part 4 483,198,924 490,808,709 493,491,503 479,226,607 1,610 435,803 666,799 (229,386) 0 490,792,124 0 (7,868,282) |  (7,868,282) 20,984,791
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 483,198,924 490,808,709 493,491,503 479,226,607 1,610 435,803 666,799 (229,386) 0 490,792,124 0 (7,868,282) |  (7,868,282) 20,984,791
.. 949746-55-6 |WELLS FARGO & COMPANY WELLS FARGO & CO ....... | . | 09/18/2023 . |COHPOHATE ACTION ........ | ..... 200,000.000 |...... 5,000,000 ..0.00 J........ 5,000,000 |........4,602,000 |....... 398,000 |.. ...0].......398,000 [.....cooooenn0 fininnns 5,000,000 |.. ...219,378 |...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 5,000,000 XXX 5,000,000 4,602,000 398,000 0 0 398,000 0 5,000,000 0 0 0 219,378 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 5,000,000 XXX 5,000,000 4,602,000 398,000 0 0 398,000 0 5,000,000 0 0 0 219,378 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 5,000,000 XXX 5,000,000 4,602,000 398,000 0 0 398,000 0 5,000,000 0 0 0 219,378 XXX XXX
..31338@-10-6 | FEDERAL HOME LOAN BANK OF PITT ......cevvvuuunnn [erneenn . 09/27/2023 . | Various . 2,000,000 .2,000,000 |.... .0 .0 . 0
..SBIHRY-X8-9 | MONDAY .COM LTD MONDAYCOM LTD [ . 09/30/2023 . | CORPORATE ACTION ........ ... 17,199 .0 .0 . 0 (1,546) |........ (1,546)
..03940C-10-0 | ARCELLX INC ...ovvunninninian [ eeeeens . 07/31/2023 . | CORPORATE ACTION ........ |........ 1,791.000 |.. .0 .0 . 0 ...(4,3%)|.........(4,3%)
..604749-10-1 | MIRUM PHARMACEUTICALS INC .....evvvvvvvvnvnnnnnnns [ eeeenn . 09/30/2023 . | CORPORATE ACTION ........ |....... 11,939.000 |.. .0 .0 . .0 . . (29,545) |....... (29,545)

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 2,441,097 XXX 2,475,237 2,000,000 0 0 0 0 0 2,475,287 0 (34,139) (34,139) 52,539 XXX XXX
5989999997. Total - Common Stocks - Part 4 2,441,097 XXX 2,475,237 2,000,000 0 0 0 0 0 2,475,237 0 (34,139) (34,139) 52,539 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 2,441,097 XXX 2,475,237 2,000,000 0 0 0 0 0 2,475,237 0 (34,139) (34,139) 52,539 XXX XXX
5999999999. Total - Preferred and Common Stocks 7,441,007 XXX 7,475,237 6,602,000 398,000 0 0 398,000 0 7,475,287 0 (34,139) (34,139) 271,917 XXX XXX
6009999999 - Totals 490,640,021 XXX 500,966,740 485,828,607 399,610 435,803 666,799 168,614 0 498,267,361 0 (7,902,421) | (7,902,421) 21,256,708 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
Forward Start IRS—
82088--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wovevevvevvnnennnn [NA L |Raten i [DBAG s e [ 1271672023 | 12/15/2033 ... |eeeet 2,700,000 [, 2.98% 7 (O1S) |evviiiiiiiiiiii foeeeeieis e feereeiiceinn e [ (426,525)) e [ e e 0 f00043,150 | il [100% 7 100%
Forward Start IRS—
82089--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvvvvveevnnennnn [NA L |Raten i [DBAG i eeeeeeeieeeeeeeeen. [ 08371672024 | 03/15/2034 f.....eeieeiis ]+eet.. 33,000,000 [.. 2.18% / (O1S) |ervviniiiiiiiiinn [ e feeeeeiiceenn e [ (5,047 ,859)] e [ e e 0 [0000583,719 | Ll [100% /0 100% .
Forward Start IRS—
82090--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows Rate... . [DBAG ... errreeeeeeennneeeeeenns | 04/15/2024 |, 04/15/2034 |.... . |-+v.... 5,000,000 ..2.18% / (OIS) |.... revevnenes feeenn. (756,655)].. weeeennnn. [100% 7 100% ..
Forward Start IRS—
82091--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvveevnnenne [NA L |Raten i [DBAG o eeeeeeiiieeeeeeeeen. | 0671472024 . 06/14/2034 |...eeeieiiins |eeent 2,300,000 [, 2.18% 7 (O1S) |evevininiiiiiiii [ e feereeii O e [ (341,198 [ e i 0 [0 87,639 | il [100% 7 100% .
Forward Start IRS—
82092--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvvvvvevvnnennen [NA L |Raten it [DBAG oo s, | 0871572024 . 08/15/2034 |.....oeeeeiiis |eeel.. 46,000,000 [.. 2.18% / (O1S) |orvvinniiiiiiii [ e feeeeeiiceenn e [ (6,893,495 [ [ e 0 [0 758,728 | sl [100% 7 100%
Forward Start IRS—
82093--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevevevnnnnnne [NA Looiiiiiien [Raten oo [DBAG Loiiviiiiiiiiis ieeeeeeiiiieeeeeeeeen. [ 09/16/2029 1. 09/15/2039 f....iiieeeeni ]...... 45,000,000 f.. 2.18% / (OIS) |.eevunniiiiiiinnns foovvviiiniininiins Jeveiienniiiiiinns foveeininnnneiinn eviene [0 (5,870,960)) v [ e Jeveeeenn 0f00100.899,1521) Ll [ 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—
82094--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvvevnnennen [NA L |Raten i [DBAG s e [ 1271672029 |, 12/15/2039 |.....eeeeii ]l.. 45,000,000 [.. 2.18% / (O1S) |eeeviniiiiiiiii [ e feeeeeieeenn e [0 (5,310,890 e e e 00000906, 143 | Ll [100% /0 100% ..
Forward Start IRS—
82095--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... . [DBAG ... errrreeeeeeennnneeeeenns [002/15/2030 |, 02/15/2040 |.... . |..... 41,000,000 [..2.18% / (OIS) |.. ceeeeeeee [0 (4,801,113)). 829,909 | ..........[100% / 100% ..
Forward Start IRS—
82096--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvvevvnnenne [NA L |Raten i [DBAG coiiiiiiiiis eeeeeeeiieeeeeeeeeeen. [ 03/15/2030 | 03/15/2040 |.....eeeeeenni |-eet.. 40,000,000 [.. 2.18% / (O1S) |ererinnniiiiiiiinn [ e feeeeeiicennn e [ (4,870,735 e e e 0 [ 811,628 | sl [100% 7 100%
Forward Start IRS—
82097--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvvevvnnennnn [NA L |Raten i [DBAG i e eeeeeeeeen. | 04/15/2030 |, 04/15/2040 |.....eeeeeenins ]+ee... 39,000,000 [.. 2.18% / (O1S) |eevvinniiiiiiiinn fooreiiiiin e feeeeeii O e [ (4,535,844 e e e 0 [0 793,375 | il [100% 7 100% .
Forward Start IRS—
82098--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvveevnnennn [NA L |Raten i [DBAG i e eeeeeeeeen. [ 05/15/2030 | 05/15/2040 |.....eeeeeenins |eeeel. 41,000,000 [.. 2.18% / (O1S) |ervvininiiiiiiiin [ e s e [ (4,751,025 e e e 0f0000836,120 | Ll [100% /0 100% ..
Forward Start IRS—
82099--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weevevvevvnennn [NA L |Raten i [DBAG Lo eeeeeeeeieeeeeeeeen. [ 0671572030 | 06/15/2040 |.....eeeeeennis |eee... 40,000,000 [.. 2.18% / (O1S) |rerinniiiiiiiiinn [ e feeeeeiiceenn [ [ (417,01 [ e e 0 [0 817,815 | Ll [100% 7 100% .
Forward Start IRS—
82100--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvveevnnennn [NA L |Raten i [DBAG Lo eeeeeeeiiieeeeeeeeeen. [ 0771672030 | 07/15/2040 |....eeeeeeiins |00t 39,000,000 [.. 2.18% / (O1S) |ervvinniiiiiiiinn [ e feeeeeiicennn e [ (4,484,912)) e e e i 0 [0 799,327 | Ll [100% /0 100%
Forward Start IRS—
82101--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... .| DBAG ... . 09/15/2030 |. 09/15/2040 |.... . 40,000,000 [.. 2.18% / (01S) |+vveveveverernres foorrrereieeeiens fooerieirisieees [ [ e (4,563,597)|... 823,956 .[100% 7 100% ..
Forwar ar
82102--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnnennn [NA L |Raten i [DBAG e eeeeeeeieeeeeeeeeens [ 1271572030 |, 12/15/2040 |....eeeeeens ]+0ell. 37,000,000 [, 2.98% 7 (O1S) |evvvininiiiiiiiin [ e feeeeeiiceenn [ [ (4171,869)] e [ e e 0 [ 767,787 | il [100% /0 100%
Forward Start IRS—
82103--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... Flows wevevvvvevvnenne [NA L |Raten i [DBAG o eeeeeeeiiieeeeeeeeen. [ 0371572031 .03/15/2041 |.....eeiieiins |+eel.. 51,000,000 [.. 2.18% / (O1S) |erivinniiiiiiiin fooeeeeiin e feeeeeiiceinn e [ (5,682,522)] e [ e e 00 1,085,781 | il [100% 7 100% .
Forward Start IRS—
82104--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wueevvvveevnnenne [NA L |Raten i [DBAG oo eeeeeeiieeeeeeeeen. [ 0671672031 . 06/15/2041 |....eeeeiiiins ]+eet.. 36,000,000 [.. 2.18% / (O1S) |evviiniiiiiiiii [ e feeeeeiiceenn e [ (3,962,211 [ e i 0 [ 757, 724 | Ll [ 100% /0 100%
Forward Start IRS—
82105--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wueevvvveevnnennn [NA L |Raten i [DBAG i eeeeeeeieeeeeeeeen. [ 0971572031 00971572041 |...ieiiiiiis |l.. 42,000,000 [.. 2.18% / (O1S) |erviinniiiiiiii fooreeiiin e e O e [ (4,565,849)) e [ [ i 0f01000890,276 | Lol [100% /0 100% ..
Forward Start IRS—
82287--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevvvevnnnnnne [NA Lo [Raten oo [DBAG Loiviiiiiiiiis eeeeeiiiiiieeeeeeeeen. [07/16/2081 1. 07/15/2040 .. iieeeenn ]l 22,000,000 f.. 2.16% / (O1S) Jovvvennnniiiinnnn foovvviviinnins e fovvevninnn 0 e 000 (2,436,568)] e e e feveeeenn 0L 000464,126 | Ll [ 100% 7 100% .
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
82288--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvevvnnennnn [NA L |Raten i [DBAG i eeeeeeeieeeeeeeeens [ 1071672031 01071572041 f...eeeeiins ]0ell. 23,000,000 [, 2.16% / (O1S) |evevinnniiiiiiii foreeiiein e feeeeeiiceenn e [ (2,515,740 [ e v 0 0.488,646 | L.l [100% /0 100% ..
Forward Start IRS—
82289--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... . [DBAG ... errreeeeeeeennnnneeeeenns [ 03/15/2032 |, 03/15/2042 ... . |+.... 19,000,000 .. 2.16% / (OIS) |.. ceeeeeeeen |20 (2,082,800))... 408,262 | ..........[100% / 100% ..
Forward Start IRS—
82290--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvveevnnennn [NA L |Raten i [DBAG i e eeeeeeeeen. [ 0771672082 |.07/15/2042 |...eeeeeens |00t 20,000,000 [, 2.16% 7 (O1S) |evvvinnniiiiiiiin [ e feeeeeiiceenn [ [ (2,102,735 e e e 0f000483,621 | il [100% /0 100% ..
Forward Start IRS—
82291--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wueevvvveevnnennn [NA L |Raten i [DBAG oo e eeeeeeeeens [ 1071672082 | 10/15/2042 |..eeeeeins ]eeel. 21,000,000 [, 2.96% 7 (O1S) Jeveviniiiiiiiii foreeeiiin e feeeeeii O e [ (2,178,525 e e i 0000458, 344 | Ll [100% 7 100% ..
Forward Start IRS—
82292--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnnennn [NA L |Raten i [DBAG i eeeeeeiieeeeeeeeen. [ 0371672033 | 03/15/2043 |.....eeeeiiiins |+eetl. 18,000,000 [.. 2.16% / (O1S) |evvvinnniiiiiiiin [ e feeeeeii O e [ (1,825,845 e e e 0[000397,108 | Llllll [ 100% /0 100%
Forward Start IRS—
82293--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wueevvvvevvnnennn [NA L |Raten i [DBAG i e eeeeeeeeen. [ 0771672083 .07/15/2043 |...eeeeiiens 4eeet. 19,000,000 [, 2.16% / (O1S) |evivininiiiiiiiinn [ e feeeeeiiceenn [ [ (1,891,993) e [ e e 0 [000422,753 | Ll [100% 7 100% .
Forward Start IRS—
82294--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvvivvnnennn [NA L |Raten [DBAG oo e eeeeeeeeen. [ 1071472033 | 10/14/2043 |....eeeeins ]eell. 21,000,000 [, 2.96% /0 (O1S) Jevevininiiiiiiiin [ e feeeeeniceenn e [0 (2,060,861 [ e v 0 [ 00470,185 | il [100% /0 100% ..
Forward Start IRS—
82295--140 - CF FS LTC
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... .| DBAG ... . 09/15/2031 |. 09/15/2041 . 24,000,000 [.. 2.16% / (01S) |+vvevevevereens foorrieeieeeiens foorerieirieeees [ [ o (2,635,843),... 508,729 .[100% 7 100% ..
Forwar ar
82296--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wueevvvveevnnennn [NA L |Raten i [DBAG i e eeeeeeeeens [ 0971572031 00971572041 |....eiieiins ]0elt. 28,000,000 [.. 2.16% / (O1S) |evvvininiiiiiiii [ e feeeeeii O e [ (8,075,151 ) [ e i 0[00598,517 | Ll [100% 7 100% .
Forward Start IRS—
82297--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FIOUS wevvevrereeveeere [NA crieieiee [RatEc e [ DBAG ceoveveiiiiiiiis eeererereseeneeeeeenenes |- 08/15/2031 | 08/15/2041 |.vuvuvvievenes |oveens 15,000,000 [ 2.16% /7 (01S) |ovovvvevennnnns oo oo e 0 e o (1,654,539 e [ oo e 0 317,204 | e | 100% 7 100% .
Forward Start IRS—
82298--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvveevnnennnn [NA L |Raten i [DBAG o eeeeeeiieeeeeeeeens [ 0771672081 .07/15/2041 |...eeeeeins |00t 35,000,000 [.. 2.16% / (O1S) |evivinniiiiiiii [ e feeeeenieenn e [ (30876,359)) e [ e i 0000 738,383 | il [100% /0 100% ..
Forward Start IRS—
82299--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvveevnnenne [NA L |Raten i [DBAG i s [ 0771672081 [.07/15/2041 |...eieeiins ]+0elt. 33,000,000 [, 2.16% / (O1S) |evvvinnniiiiiiii [ e feeeeeenceenn e [ (3,654,853)) e [ e e 0000696, 189 | il [100% /0 100% ..
Forward Start IRS—
82300--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevvvevnnnnnne [NA Loiiiiiinen [Raten oo [DBAG Loiviiiiiiiiis eieeeieiiiieeeeeeeeen.. [ 0671572031 1. 06/15/2041 f.....oeeeeinn ... 41,500,000 f.. 2.16% / (O1S) Joevvvnnniiiiinnnns foovviiiininniniiis Joveiennniiiiinnns foovvennnnnnniinnn eeviene [ (4,614,382)) e s e e 0L 878,487 ) Ll [ 100% 7 100% .
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1 2 3 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
Forward Start IRS—
82301--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... Flows weevevviiiienenn [NA L s aeeeeesssneeeeeennnnnenns | 12/15/2036 (. 12/15/2046 |...oeeeeniiiins [e22... 21,000,000 .. 2.16% 7 (O1S) [ounnniiiiiiiiiins feerrnieeeenien foeiii e [ [ (1,558,883)[. e e [ \..ee... 506,016 [ ..........[100% / 100% ..
Forward Start IRS—
82302--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... flows .. . [DBAG ... errrreeeeeeennnneeeeenns [0 07/14/2034 1. 07/14/2044 ... . |-..... 21,000,000 |..2.16% / (OIS) |.. e [l (1,936,234)].... 478,905 | ..........[100% / 100% ..

Forward Start IRS—
82303--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82304--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82305--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82306--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82307--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82308--140 - CF FS LTC
54 Reentry - Fed Funds

Forward Star
82309--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82310--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82311--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82312--140 - CF FS LTC
54 Reentry - Fed Funds
Forvard Start IRS—
82313--140 - CF FS LTC
54 Reentry - Fed Funds

Anticipatory

flows .uvvvveviiiiiinnnns

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows .ovvvvviiiiiiinnnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory
flows

Anticipatory

flows wovvvvvviniiininnns

Anticipatory

flows .ovvvvviiiiiiinnnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory

flows wuvvvvvvviiiininnns

Anticipatory

FlOWS wuvvvvvvrnnninnnns

cash

cash

cash

. | DBAG ...

........................................... . 06/16/2031 |.06/16/2041 |................ [...... 16,000,000 |.. 2.16% / (O18) [.evvvrreeeemnnnns foumreeneaiiiiiis Lo [ [ | (BT78772)| s [

........................................... . 03/15/2032 |. 03/15/2042 |.......cccuvvees [2000. 28,000,000 [ 2.16% / (O18) [ouvvvvreenannnnns fornneneeiiiiins foninnis [ [ (2,995,705 [

........................................... . 07/15/2032 . 07/15/2042 |......ceccuvvees [ovrnnn 14,000,000 [ 2.16% 7 (O18) [ouvvvvveenannnnns fornneieeiiiiiis Lo [ [ | (LAT,914) i s

........................................... . 12/15/2032 |. 12/15/2042 |.......cccuvvees [ovrnenn 8,000,000 [ 2.16% 7 (O18) [ouvvvvneenannnnns fornneneniiiiins Lo foe [ e (822,341 [

........................................... . 01/17/2034 |.01/17/2044 |.........ceevees [.20002 82,000,000 [ 2.16% 7 (O18) [ouvvvvveenannnnns fornneneeiiiiiis foninniiiins [ [ [ (3,072,579)) s [
. 04/14/2034 |. 04/14/2044 |.... s 25,000,000..2.16% / (0IS) |.. O [ e (2,354,105)]...

........................................... . 01/16/2035 |. 01/16/2045 |.........ceeees [ovrern 14,000,000 [ 2.16% 7 (O18) [ouvvvvveenennnnns fornnneeniiiiiis Lo [ [ | (1,285,194)) i i
........................................... . 04/16/2035 |. 04/16/2045 |.............ee. [...... 25,000,000 .. 2.16% / (O18) [ouvvvvveenannnnns fornnenneiiiiiis fonnnnnis [ O [ e (2,159,166)) e [
........................................... . 07/16/2035 |. 07/16/2045 |........ccvvees [2000 22,000,000 [ 2.16% 7 (O18) [ouvvvvveeesnnnnns fornnenneiniiins foninniiins [ [ | (1,858,951 [
........................................... . 12/14/2035 |. 12/14/2045 |..........ceees [oreenn 9,000,000 [ 2.16% 7 (O18) [ouvvvvveenennnnns fornnnnnniiiiiis Lo [ [ e (732,898))e e [
........................................... . 04/15/2036 |. 04/15/2046 |................ |......27,000,000)..2.16% / (OIS) f...vvvreereeunnns fovrereenniinnnns fornireeniiiiiinss o e 0 (2,131,620)) e o

......... 336,792

........ 601,650

......... 303,535

......... 175,371

........ 721,107

566,699

......... 323,157

......... 580,395

......... 513,692

......... 212,131

........ 641,160

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

-1100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
82314--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvvvevnnennn [NA L |Raten i [DBAG o eeeeeeeeieeeeeeeeen. | 0871572036 | 08/15/2046 |......eeeeenins |+eett. 22,000,000 [.. 2.16% / (O1S) |eeevinnniiiiiiiinn [ e feeeeeiieeenn e [ (1,684,858 e e i 0f1100526,283 | LLlll [ 100% /0 100% .
Forward Start IRS—
82315--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... . [DBAG ... errieeeeeeennnneeeeenns [ 02/15/2034 |, 02/15/2044 ... . |-..... 37,000,000 |..2.16% / (OIS) |.. ceeeeeeeen |00 (3,529,061))... 835,409 | ..........[100% / 100% ..
Forward Start IRS—
82316--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevevvevvnnennen [NA L |Raten i [DBAG i eeeeeeeieeeeeeeeen. | 0871572034 . 08/15/2044 .......eeeenits ]+eett. 10,000,000 [.. 2.16% / (O1S) |ervvinnniiiiiiiin [ e feereeiiceenn [ [ (915,102)] e [ e e 000 228,530 | Lol [100% /0 100%
Forward Start IRS—
82317--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvvevvnnenne [NA L |Raten i [DBAG i s | 1071672034 | 10/16/2044 ............ .. ]+ttt 15,000,000 [.. 2.16% / (O1S) |orrrirnniiiiiiiin [ e feeeeeiiceenn e [ (1,852,661 e e e 0 [0 344,186 | sl [100% 7 100%
Forward Start IRS—
82739--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvveevnnennnn [NA L |Raten i [DBAG i e eeeeeeeeen. [ 0971672024 . 09/16/2034 ......oeeeeeiis ]+eet.. 20,000,000 [.. 1.89% / (O1S) |ervvinnniiiiiiiinn [ e feeeeeiiceinn e [ (30827841 ) [ e e 0f000331,208 | Ll [100% /0 100%
Forward Start IRS—
82740--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvvevvnennnn [NA L |Raten i [DBAG i s [ 1071672024 .10/15/2034 .....eeeeei ]eel.. 31,000,000 [ 1.89% / (O1S) |evivinnniiiiiiii [ e feeeeeiieenn e [ (5,121,855 [ e i 0 000515,228 | Ll [100% /0 100%
Forward Start IRS—
82745--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvveevnnenne [NA L |Raten i [DBAG s e [ 0271672083 | 02/15/2043 |....eeeeeeiins |eeel.. 34,000,000 [.. 1.89% / (O1S) |ervviniiiiiiiiii [ e feeeeeiieenn e [ (3,949,991 [ e e 0 [0 748,614 | Ll [100% /0 100%
Forward Start IRS—
82746--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flows . |Rate... . [DBAG ... . 02/15/2029 |. 02/15/2039 |.... P 19,000,000 |.. 1.89% / (0I8) [eurrvrvrennninns fovvnniieeeiinnen [ fecciins oo o (2,675,559)|... 372,674 .[100% / 100% ..
Forwar ar
82747--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvvevvnnennnn [NA L |Raten i [DBAG i s [ 0671672029 |, 05/15/2039 |.....eeeeeeiis |eeel.. 18,000,000 [.. 1.89% / (O1S) |erevinniiiiiiii [ e e [ [ (2,507,959)] e [ e i 01100 355,846 | L.llll [ 100% /0 100% ..
Forward Start IRS—
82748--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FIOUS wevvevvreerereeee [NA cevieieiee [Ratec e [ DBAG ceoveveiiiiiiie eeeeerereeeeneeeeeenenes |- 08/15/2029 | 08/15/2039 |.vuvuvvvevenes |ovnen. 18,000,000 [ 1.89% /7 (01S) |ovovevvevenenens oot o e 0 s [0 (2,480,242)] e [ oo e 0 ]1enn0.358,703 | oo | 100% / 100% .
Forward Start IRS—
82749--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuevvvveevnnennn [NA L |Raten i [DBAG s e [ 1171672029 | 11/15/2039 f.....eeeeei ]ll. 18,000,000 [ 1.89% /0 (O1S) |eviviniiiiiiiii [ i feeeeeiieeinn e [ (2,452,021)] e [ e e 00000 361,538 | il [100% 7 100% .
Forward Start IRS—
82750--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows weeevvvvevvnnennnn [NA L |Raten i [DBAG i eeeeeeeiieeeeeeeeeen. [ 0271572030 |, 02/15/2040 |....eeeeeenins |eeel.. 18,000,000 [ 1.89% / (O1S) |ervviniiiiiiiii [ e feereeiieinn e [ (2,424,161 [ e e 0000 364,350 | Lol [100% /0 100% ..
Forward Start IRS—
82757--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeeveveveennnnnne |NA Looiiiiieen [Raten oo [DBAG Loiiiiiiiiiiies eeeeeeiiiiiieeeeeeeeee.. |, 03/16/2026 ). 03/16/2036 |.......eeeenis ]...... 39,000,000 f.. 1.89% / (OIS) |eevvunviivinnnn foovvvivnninnnniins Joveinnnnniiinnnnns fovvvvvnnnnnncinnn evveneeens [0 (6,013,286)) e fovvviiniinniiiens foeeneiiins Jovveeeen 010 688,560 | L....lll. [ 100% / 100% ..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
Forward Start IRS—
82758--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... FlONS weveeiiiiiiiins e aeeeeessseeeeeeeennens.as | 06/15/2026 (. 06/15/2036 |.........ooeeeen ..., 40,000,000 ].. 1.89% / (OIS) [ouuuiiiiiiiiinns forrninieeeiiinn foei e [ (6,122, 719) e e [ vl 713,241 Lolllll. [ 100% 7 100% ..
Forward Start IRS—
82759--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... flows .. . [DBAG ... errrieeeeeeennnneeeeenns [ 03/15/2027 1. 03/15/2037 |.... . |-..... 42,000,000 .. 1.89% / (OIS) |.. e [ln..(6,298,082)f... 770,610 | ..........|100% / 100% ..
Forward Start IRS—
82760--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... FlOWS weveeiiiiiiiins e eeeeeessneeeeeeennnenenas | 04/15/2027 (. 04/15/2037 |o.eoeeieiiiiinn [e22... 35,000,000 |.. 1.89% / (OIS) [ouuuniiiiiiiiiinns ferrninieeeinien o e [ (5,286, 385)f e e [ \eeeen...044,197 [ ... [100% / 100% ..
Forward Start IRS—
82761--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... FlONS weveiiiiiiiiins s aeeeeessneeeeeesnnnenn.as | 04/14/2028 (. 04/14/2038 |.....eeeniieinn 2022, 38,000,000|.. 1.89% / (OIS) [ouuniiiiiiiiinns ferrnineeeeeiien foeeiii e [ (5,520, 083)f e e [ ieeeenn.. 724,694 L.........[100% / 100% ..
Forward Start IRS—
82762--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... FlONS weveiiiiiiiiins s eeeeeessseeeeeeeeeneee.as | 10/16/2028 (. 10/16/2038 |....eeeeniieens [el.... 38,000,000 |.. 1.89% / (OIS) [ouuuniiiiiiiinins ferrnineeeeeiien foeeiii e [ ] (5,430,884)f . e [ veeeennnn 737,210 ...l [ 100% / 100% ..
Forward Start IRS—
97290--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... FlOWS weveiiiiiiiiins s eeeeeeesssneeeeeeneness.s | 0171672024 1.01/16/2034 |.......oeeiiiis [+e.... 45,100,000 |.. 2.34% / (O1S) [ouveniiiiinnnnns foorrnnineeeeinnn oo i [ (6,501,046 e [ ieeeenn.. 723,855 .........[100% / 100% ..
Forward Start IRS—
97291--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash
........................... FlONS weveiiiiiiiiins s eeeeeeesssneeeeeeennnens.s | 07/15/2024 1.07/15/2034 |....ooeeeiiiiiin [enn.. 24,900,000 |.. 2.34% 7 (O1S) [euvenniiiiiniinns foerrrnieeeeennn oo i [ (3,353,856 e [ ........409,097 [ ..........[100% / 100% ..

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

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

Anticipatory cash
flows

Anticipatory cash

flows wovvvvvviniiininnns

Anticipatory cash

flows .ovvvvviiiiiiinnnns

Anticipatory cash

flows wuvvvvvvviiiininnns

Anticipatory cash

flows wuvvvvvvviiiininnns

Anticipatory cash

FlOWS wuvvvvvvrnnninnnns

. 06/14/2024 |. 06/14/2034 |.... s 21,000,000 .. 2.34% / (O18) [euvvveeeeamnnnnns forreeeeiiis o e e | (2,857,821))...

............................................ . 02/15/2024 |. 02/15/2034 |........ccvvvns [o0rnnn 17,200,000 [0 2.34% 7 (018) [euvvvvveeeannnnns fornnneneiniiiis foninnis [ [ e (2,451,952) i [
............................................ . 02/15/2024 |. 02/15/2034 |.........cvvees [ovrnnn 11,400,000 [ 2.34% 7 (018) [ouvvvvveeennnnnns fornneeneiniiiis Lo [ [ |t (1,825,131 s
............................................ . 04/15/2024 |. 04/15/2034 |.........ccevees [o0rnnn 11,400,000 .. 2.34% 7 (018) [ouvvvvreeeannnnns fornneeneiiiiiis foninni [ [ | (1,584,644) e [
............................................ . 10/15/2024 . 10/15/2034 |.........cvvves [orreenn 7,600,000 .. 2.35% 7 (O18) [euvvvvveenannnnns fornneeeeiniiins fonnnni [ [ e (992,272)) i [

............................................ . 05/15/2024 |. 05/15/2034 |................ |......34,000,000)..2.34% / (O18) |..0vvrreereevnnns forrrneenniinnnns forvireeniiiininss o e 0 (4,676,880)). e o

343,662

......... 277,159

......... 183,698

......... 185,122

......... 126,314

......... 554,266

-1100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
97298--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wevevvvvvivnnennn [NA L |Raten [ GST s e | 0671672024 | 05/15/2034 |......eeeeeiiis |+eet.. 20,400,000 [.. 2.34% / (O1S) |erviiniiiiiiiiiin [ e feereeeieeenn [ [0 (2,806,008)] e e e e 000000 382,560 | Lollll [100% /0 100% .
Forward Start IRS—
97299--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... errreeeeeeennneeeeenns [ 02/15/2024 . 02/15/2034 ... . |+.... 52,200,000 .. 2.34% / (OIS) |.. ceeeeeeeee [ (7,441,388)). weeeennnn. [100% 7 100% ..
Forward Start IRS—
97300--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevevvvevnnenne [NA L |Raten e [ GST s s [ 0871672024 | 03/15/2034 |.....oeeveeiiis |eeeet.. 5,800,000 [.. 2.34% / (O1S) |rerinniiiiiiiii [ e feeeeeiiceenn [ [ (815,406)] e e e e 00000 93,805 | Lllll [ 100% /0 100% ..
Forward Start IRS—
97301--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FIOWS wevevvevievnninnnn [NA L |Raten [ GST s e | 12716720240 12/16/2034 ... eeeenl. 2,400,000 [ 2.35% /0 (O1S) |eveviiiiiiiiiii foeeeeiiin e feereeiieeen [ [ (809,088 e e e 0 [0 40,194 | Ll [100% 7 100% .
Forward Start IRS—
97302--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevvvvvieinnennen [NA L |Raten i [ GST s e | 0471672024 | 04/15/2034 |.....oeeeeeiins |eeel.. 19,400,000 [ 2.34% / (O1S) |eriiiniiiiiiiiiin fooreeii e s e [0 (2,896,674)] e [ e e 0000 315,083 | il [100% /0 100%
Forward Start IRS—
97303--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wevevevvieininnen [NA L |Raten [ GST s e [ 1171672024 | 11/15/2034 ... e 7,700,000 [ 2.35% /0 (O1S) Jevvviniiiiiiiii foeeeeieiis e feeeeeiiceenn e [ (998,350)] e [ e e 0 [0 128,467 | sl [100% 7 100%
Forward Start IRS—
97429--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevevevvievnnnnee [NA L |Raten i [ OS] s e [ 0171672025 00171572035 |....eeeeeii ]ell. 38,800,000 [ 2.35% / (O1S) |eveviiniiiiiiii [ e feeeeeiiceinn e [ (4988 A1) e e e 0 00652,180 | Lllll [ 100% /0 100% .
Forward Start IRS—
97430--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... . 01/15/2025 |. 01/15/2035 |.... I 4,900,000..2.35% / (019) |.. (624,928)|.... .[100% 7 100% ..
Forwar ar
97431--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FIOWS wevvevvieinnennnn [NA L |Raten [ OS] s e [ 0271472025 (. 02/14/2035 ....eeeeeins |eeeel 14,200,000 [ 2.35% /0 (O1S) fevvviniiiiiiiii foeeeeiiin e feeeeeiiceenn e [ (1,798,893)) e [ e e 0000 289,851 | Ll [100% /0 100% ..
Forward Start IRS—
97432--140 - CF FS LTC
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FIOHS wevvnvvreereeere [NA cevieieiee [RAEE oo [ OS] i eeeeeereeeeeeeeeeeees | 0271472025 |, 02/14/2035 |.oeviveies |10 19,000,000 [.. 2.35% /7 (01S) |ovevvvenennnens oo i oo [ [0 (2,406,969 [ oo e 0 0. 320,526 | v | 100% / 100% .
Forward Start IRS—
97433--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlOWS wevvevvvivnnnnee [NA L |Raten e [ OS] s e, [ 0371472025 |, 03/14/2035 |.....eeeeeeiees |eeeel 17,000,000 [ 2.35% /0 (O1S) |evivinniiiiiiii foeeeeiiin e feereeiieenn [ [ (2,140,701 e e e 0 [ 000287,751 |l [100% /0 100%
Forward Start IRS—
97434--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevvevvvevnnnnee [NA L |Raten e [ OS] s e [ 0371472025 |, 03/14/2035 |.....eeeeeeiies |eeeel 17,000,000 [ 2.35% 7 (O1S) |evvviniiiiiiiiin foereeiiin e feeeeeiiceenn [ [ (2,140,701 e e e 0 [00287,751 | Ll [100% /0 100% .
Forward Start IRS—
98086--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevevevnnnnnne [NA Lo [Ratennn [BOA Lo eeeeeeiiiieeeeeeeeen. [.01/15/2030 ). 01/15/2040 f...iiieeennin. ]...... 33,000,000 f.. 2.46% / (OIS) |ievenniiiiiininns b e foveeiinnneenn eiieee [0 (3,825,189)) e e e e 0f440L00.666,243 | Ll [ 100% 7 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
98134--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvvivnnennn [NA L |Raten i [BOA L e | 0471672025 |, 04/15/2035 |.....oeeeeeiins |eeee.. 16,600,000 [.. 2.46% / (O1S) |oreviniiiiiiiiin [ e feeeeeiiceeen e [ (1,942 474) e e e i 0000 282,083 | Ll [100% /0 100%
Forward Start IRS—
98135--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... errreeeeeeennneeeeeenns | 04/15/2025 |, 04/15/2035 |.... . |-..... 18,100,000 .. 2.46% / (OIS) |.. L0 [l (2,117,998)). .. weeeennnn. [100% 7 100% ..
Forward Start IRS—
98136--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvvevnennn [NA L |Raten i [BOA L e | 0471672025 |, 04/15/2035 |.....eeeeeiiiis |eeeee.. 3,800,000 (.. 2.46% / (O1S) |orevinniiiiiiiin [ e feeeeeiiceenn e [ (444,863)] e [ [ v 0 [0 64,566 | Lollll . [100% 7 100% ..
Forward Start IRS—
98137--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvvvvviivnnenne [NA L |Raten i [BOA Lo e | 0471672025 |, 04/15/2035 |......eeeeeiins |eeee.. 15,100,000 [.. 2.46% / (O1S) |orerinnniiiiiiiinn [ e feereeiiceenn e [ (1,766,949)) e e e e 000 256,566 | ..lllll [100% /0 100% ..
Forward Start IRS—
98138--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvviivnnennn [NA L |Raten i [BOA Lo e [ 0671672025 |, 05/15/2035 |.....eeeeeenis |eeee.. 16,600,000 [.. 2.46% / (O1S) |oeevinnniiiiiiiinn [ e s [ [ (1,935,406)] e e e e 0000 283,005 | il [100% /0 100% ..
Forward Start IRS—
98139--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvveevnennnn [NA L |Raten i [BOA Lo e eeeeeeeeen. [ 0671672025 | 06/16/2035 ......eeeeennis |eeel.. 23,400,000 [.. 2.46% / (O1S) |orevinniiiiiiii [ e feereeiiceinn e [ (2,712,843) e [ e e 0 000400,506 | el [100% /0 100%
Forward Start IRS—
98140--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvveevnnennn [NA L |Raten i [BOA L e | 0671672025 | 06/16/2035 ......eeeeenis |eeel. 13,100,000 [.. 2.46% / (O1S) |orivinnniiiiiiiin [ e feeeeeiiceinn [ [ (1,518,728 [ e i 0 [0 224,215 ) Ll [100% 7 100%
Forward Start IRS—
98141--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... . 07/15/2025 |. 07/15/2035 |.... . 58,900,000 [.. 2.46% / (015) |+vveveveverenes foorrieeieeeiens foorerierieieees [ [ e (6,804,464))...cvveeeine [oererereeeeeins oo e 0 e 1,011,523 .[100% 7 100% ..
Forwar ar
98392--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvveevnnennn [NA L |Raten i [BOA Lo e [ 0171472033 . 01/14/2043 |....eeeeiins |00t 29,300,000 [.. 2.48% / (O1S) |evevinniiiiiiii [ e feeeeeiieeinn [ [ (2,505,447 ) [ e v 0 00.643,669 | L..lll . [100% /0 100% ..
Forward Start IRS—
98393--140 - CF FS LTC
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FLOHS wovenvereevereeee [NA ceeieieiee [RtEc oo [BOA oiiiiiiicicieies eeeeeeeseeeeieeeeeeenes | 02/15/2033 | 02/15/2043 |.vovovevvevenes |ovnen. 14,400,000 [.. 2.48% /7 (01S) |ovovvevenenennns fooreeeiinns o s [ [ (1,225,208)) e [ oo e 0 e 317,060 | oo | 100% 7 100% .
Forward Start IRS—
98394--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvvvvveevnnennn [NA L |Raten i [BOA Lo e [ 0871672033 | 03/15/2043 |.....eeeeeiiins |+eet.. 28,500,000 [.. 2.48% / (O1S) |erevinniiiiiiiin [ e feeeeeiiceinn [ [ (2,414,995 e e i 000628, 754 | Ll [100% 7 100% ..
Forward Start IRS—
98395--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvievnnennn [NA L |Raten i [BOA Lo e | 0471672033 | 04/15/2043 |......eeeeeiiis |+eet.. 10,200,000 [.. 2.48% / (O1S) |ereiinnniiiiiiiinn [ e feereeii O e [ (862,701 [ e e 0000 225,518 | il [100% 7 100%
Forward Start IRS—
98396--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weevevvvevnnnnnne [NA Lo [Raten s [BOA Lo eeeiiiiieeeeeen. [ 0671672083 ). 05/15/2043 f.....oiieeeni ).l 10,200,000 f.. 2.48% / (O1S) |oievenniiiiiiiinns b e foveeiiinnnnciinn eeiine [ (858,728)] i i e e 000000000 226,9921) Ll 100% 7 100% .
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
98397--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvveevnnennn [NA L |Raten i [BOA Lo .. | 05/16/2033 | 05/16/2043 |......eeeeeiis |+e.... 82,800,000 [.. 2.48% / (O1S) |rerinniiiiiiiin [ e feeeeeiiceenn [ [ (8,969, 770)] e [ e e 00 1,834,649 | LlllllL[100% /0 100% ..
Forward Start IRS—
98398--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... errieeeeeeennnneeeeenns [ 05/16/2033 |, 05/16/2043 |.... . |..... 13,500,000 .. 2.48% / (OIS) |.. ceeeeeeeee [ (1,136, 376)). 299,128 | ..........[100% / 100% ..
Forward Start IRS—
98399--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvveevnenne [NA L |Raten i [BOA L s [ 0771672083 . 07/15/2043 |...eeeeeiins 40eet. 21,300,000 [, 2.47% 7 (O1S) |eveviiniiiiiiiin [ e feeeeeiiceinn [ [ (1,781,834 e e i 0 [ 00473,928 | Ll [100% /0 100%
Forward Start IRS—
98400--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvevvvveevnnennn [NA L |Raten i [BOA Lo s, [ 0871672033 | 08/15/2043 |.....eeeeeiiiis |+eet.. 25,800,000 [.. 2.47% / (O1S) |erviniiiiiiiiinn [ e feeeeeiiceinn [ [ (2,147,568 e e e 0 00575,283 | il [100% 7 100%
Forward Start IRS—
98401--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wuvvvvveevnnennn [NA L |Raten i [BOA Lo e [ 0871672033 . 08/15/2043 |....eiiieeiins eeeet 13,500,000 [.. 2.47% 7 (O1S) |eveiiiiiiiiiiii [ e feeeeeiiceenn [ [ (123,727 ) e e i 0010000301,020 | Ll [100% /0 100%
Forward Start IRS—
98411--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevevvvviivnennen [NA L |Raten i [ OS] s s [ 0171672029 00171572039 |....eeeeeiis ]eell. 19,600,000 [ 2.49% 7 (O1S) |eriiiniiiiiiiii [ e s [ [0 (2,028,020)] e e e e 00000 383,381 | Lllllll [ 100% 7 100% .
Forward Start IRS—
98412--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wevevevveevnnenne [NA L |Raten e [ OS] s e [ 0171672029 00171572039 |.....eeeeeeis |-et.. 25,800,000 [.. 2.49% / (O1S) |eriviniiiiiiiii [ e feereeiiceenn [ [0 (2,669,536)] e [ e e 000 504,654 | Ll [100% /0 100% ..
Forward Start IRS—
98413--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
flous . |Rate... .01/15/2029 |. 01/15/2039 |.... . 25,200,000 |-. 2.49% / (018) ovvruvvrvrrerenen [oerereririeienens foererererenirines [oeeereneieriens [reeereen oo (2,607,454)|.... 492,918 .[100% 7 100% ..
Forwar ar
98414--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevvvevievnninnen [NA L |Raten [ OS] s e [ 0171672029 . 01/16/2039 |.....eeeeeen |eeel.. 34,700,000 [ 2.49% / (O1S) |eriiiniiiiiiiiii [ e feeeeenieenn e [ (3,589,983)] e [ e i 0 [0 678,801 | Lllll [ 100% /0 100% .
Forward Start IRS—
98415--140 - CF FS LTC|
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... FLOHS wevvnrereereeere [NA cerieieiee [RAEE oo [ OS] et eeereeereseeeenceeenes | 0271572029 | 02/15/2039 |ovovevevveienes |oves 24,700,000 [ 2.49% /7 (01S) |ovovvevenennnens oo e oo [ [ (2,548,151 e [ oo e 0 o 484,477 | e | 100% 7 100% .
Forward Start IRS—
98416--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FIOWS wevveevvivnnnnee [NA L |Raten [ OS] s s [ 0271672029 |, 02/15/2039 |....eeeeenis |eeel. 18,600,000 [ 2.49% 7 (O1S) |eviiinniiiiiiii [ e e [ [ (917,385 e e e 0000 364,828 | Ll [100% 7 100% .
Forward Start IRS—
99355--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvviivnennnn [NA L |Raten i [BOA L eeeeeeeeeen. [ 0271572030 |, 02/15/2040 |....eeeeeeiens 400et. 35,500,000 [.. 2.67% / (O1S) |evvviniiiiiiiii [ e feeeeeiie O e [ (8T8, 817 [ e e 0 [ 718,580 | il [100% /0 100% .
Forward Start IRS—
99356--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeeveevvevennnne [NA Lo [Raten s [BOA Lo eeeeeeiiiieeeeeeeen. [.02/15/2030 ). 02/15/2040 f....iiieeeniin ... 35,000,000 f.. 2.67% / (O1S) Joieienniiiiiiiinns b e fvvvninnn 0 [ (8,072,918 i e Jeveeeeenn 0440100 708,459 | Ll [ 100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
99357--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvievnennen [NA L |Raten i [BOA Lo e eeeeeeeen. [ 0271572030 |, 02/15/2040 |...eeeeeeiins |eel.. 43,200,000 [.. 2.67% / (O1S) |ereviniiiiiiiii [ e feeeeeiie O e [ (3,792,859)) e e e e 0 [ 874,441 Ll [100% /0 100% .
Forward Start IRS—
99358--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows .. . |Rate... errrreeeeeeennnneeeeenns [002/15/2030 |, 02/15/2040 |.... . |-..... 30,900,000 ..2.67% / (OIS) |.. 0 [l (2,712,947)). .. 625,468 | ..........[100% / 100% ..
Forward Start IRS—
99448--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS weveveevievnnennee [NA L |Raten [ OS] s e [ 0271672037 . 02/16/2047 |...eeeveieies eeeet. 15,500,000 [ 2.47% / (O1S) |evviiniiiiiiiii [ e feereeii O e [ (919,892)) e [ e e 0 [ 0374,873 | il [100% 7 100%
Forward Start IRS—
99449--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevevvvveevnnnnen [NA L |Raten i [ OS] s .. | 0371672037 . 03/16/2047 |...ieeeieeiins |10ee.. 22,500,000 [.. 2.47% / (O1S) |eeiriniiiiiiiiiin [ e feeeeeiieeenn [ [ (1,324,592)) e [ e i 0f00.545,062 | Lol [100% /0 100% .
Forward Start IRS—
99450--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevevvvvvevnnennen [NA L |Raten [ OS] s s [ 0671572037 . 05/15/2047 |....oeeeieiiiins eeeet. 15,500,000 [.. 2.47% / (O1S) |eriiiniiiiiiiiin [ e feeeeeiiceenn e [ (899,855 [ e e 0 [0 376,800 | Lellllll . [100% /0 100%
Forward Start IRS—
99451--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FlowS wevevevvvivninnen [NA L |Raten [ OS] s s [ 0771672087 . 07/15/2047 |..eeeiiieiis 4eeet. 21,600,000 [, 2.47% 7 (O1S) |evviinniiiiiiii [ i feeeeeiieeinn e [ (1,281,463)] e [ e i 0f000526,941 | Ll [100% 7 100%
Forward Start IRS—
99452--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FIOWS weevevvvevnnnnne [NA L |Raten e [ OS] s .. | 0871472037 | 08/14/2047 |.....eeeveiiiis |eeet.. 15,500,000 [.. 2.46% / (O1S) |oeevinnniiiiiiiin [ e feeeeeiieienn e [ (879,155 [ [ e 0 [ 378,781 Ll [100% /0 100%
Forward Start IRS—
99453--140 - CF FS LTC
54 Reentry - Fed Funds [ Anticipatory cash Interest
flows . |Rate... . 10/15/2037 |. 10/15/2047 |.... P 18,500,000 |.. 2.46% / (018) [coovrevrerennninns fvvnnneeeiinins [ fecciiins oo o (1,029, 755)f... 453,698 .[100% / 100% ..
Forwar ar
99454--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... FloWS wevevvevieinnennee [NA L |Raten [ OS] s s [ 1171672087 | 1171672047 .. ]eeet. 15,500,000 [, 2.46% 7 (O1S) |eviviniiiiiiiiin [ e feeeeeiiceenn e [ (857,849)) e [ e e 000 380,818 | il [100% /0 100% ..
Forward Start IRS—
99455--140 - CF FS LTC
54 Reentry - Fed Funds [ Anticipatory cash Interest
........................... Flows wevevvvviivnennen [NA L |Raten [ OS] s s, [ 02/15/2038 | 02/15/2048 |.....oeeeeeiins |eeee.. 15,500,000 [.. 2.46% / (O1S) |orivinnniiiiiiiinn [ e feereeiiceenn e [ (834,127 ) [ e e 0 [000382,779 | Ll [100% /0 100%
Forward Start IRS—
99969--140 - CF FS LTC
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvveevnnenne [NA L |Raten i [BOA Lo e [ 0671672029 | 06/15/2039 |....eeeieeiins |+eel.. 28,300,000 [ 2.55% / (O1S) |ereviniiiiiiiii [ e e e [ (2771129 [ e e 0f000560,987 | Ll [100% /0 100%
Forward Start IRS—
99970--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... Flows wevvvvvievnnennn [NA L |Raten i [BOA L e [ 0671672029 | 06/15/2039 |....ieiieeiens |1eeet. 23,300,000 [ 2.55% / (O1S) |evvviniiiiiiiii [ e e [ [ (2,281,530 [ e e 0 [ 00461,8721) Ll [100% /0 100%
Forward Start IRS—
99971--140 - CF FS LTC|
54 Reentry - Fed Funds| Anticipatory cash Interest
........................... flows weeevevvvevnnnnnne [NA Lo [Raten s [BOA Lo eeeiiiieeeeeeen. [ 06/16/2029 1. 06/15/2039 |...iiiieeni ).l 27,300,000 f.. 2.55% / (O1S) orviinniiiiiiins b e feeeeeinnniinn Jeeviene [ (2,673,209)) e [ e Joveeeenn 000 541,164 | Ll [ 100% 7 100% .
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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
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1 2 5 6 7 8 9 10 11 12 13 15 17 18 19 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Unrealized | Foreign Year's of at Inception
Income Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
Forward Start IRS—
100095--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnne Flows wevvevvveiveeene [NA L [Raten i | BOA s . 02/15/2039 |. 02/15/2049 |..............e. 14,600,000 |.. 2.33% / (0I8) [eerivvrennnnnins fevnnnnnnrieinens [ s Lo e (775, 288)[ e e fo e O 367,889 | .......... 100% / 100% ..
Forward Start IRS—
100096--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniiinnnnne Flows wevvvvvvevvnene [NA L [Raten i | BOA L . 03/15/2039 |. 03/15/2049 |................ 22,600,000 .. 2.33% / (OI8) |ouvvunerrrmmmnnnns foorevmnnnneneennnn foonnnnviinninnnns v [ | (1,190,337 ) v foe e 0 570,331 .ooeennnns 100% / 100% ..
Forward Start IRS—
100097--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnns Flows wevevevvveineene [NA L [Raten i | BOA . 05/16/2039 |. 05/16/2049 |................ 14,600,000 |.. 2.33% / (0I8) [curivvrennnnenns fevnnnneeeiiinnnn [ s Lo e (757,5482)[ e i [ e O 369,670 | .......... 100% / 100% ..
Forward Start IRS—
100098--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnne Flows wevvvvvvevvnene [NA L [Raten i | BOA L . 07/15/2039 |. 07/15/2049 |................ 21,200,000 .. 2.32% / (OI8) |ouvvunrrrvrmnnnnns foovevmnnnneneennnn fooeevivvinnninnnns v O [ | (1,084, 476)f. e e [ e 0 538,499 | .......... 100% / 100% ..
Forward Start IRS—
100099--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnns Flows wevevevevivvneene [NA L |Raten i | BOA s . 08/15/2039 |. 08/15/2049 |................ 14,700,000 |.. 2.32% / (0I8) [euerivvrennnnenns fevnnneeeiininns [ i L e (T44,613)[ e e fo [ O 374,007 | .......... 100% / 100% ..
Forward Start IRS—
100342--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnne Flows wevevevvveinienen [NA L [Rate | OS] . 02/15/2040 |. 02/15/2050 |........ceeeeee 13,700,000 .. 2.29% / (OI8) [euvrvviernnninens fovnnnneenivvnnnn foorevviiniininnes e [ e (B78,560)[ s v foeei e 0 e 351,941 .......... 100% / 100% ..
Forward Start IRS—
100343--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnns Flows weveveveviiniene [NA e |Rate | OS] . 03/15/2040 [. 03/15/2050 |...........eeeee 16,800,000 [.. 2.29% / (018) [oevvvvvnnnnrernnnn fooerereeivnnnnnns fvvrnnnnnnnvnnnnn fooneeiinis Lo e (818,123)] i e e [ O 432,204 | .......... 100% / 100% ..
Forward Start IRS—
100344--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnne Flows wevevevvvivnneenen [NA L |Rate | OS] . 05/15/2040 |. 05/15/2050 |.........c...eee 12,700,000 .. 2.29% / (OI8) [cuniivvrinnnnenns fovnnnneeriennnnn foonenviiniinines s L et (606, 561)[ e v [ e O e 327,795 | weeeeeen 100% / 100% ..
Forward Start IRS—
100345--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvnniiinnnnns Flows wevevevvvivinenn [NA L |Rate | OS] . 07/16/2040 |[.07/16/2050 |..............e. 17,700,000 [.. 2.28% / (018) [oeevvvvnnnvrevrnnn fooerereevvnnnnnns fovvvnnnnenneinnns fooneniiiis Lo o (830,372)] i e e [ O 458,247 | .......... 100% / 100% ..
Forward Start IRS—
100346--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnns Flows wevevevvvivinenn [NA L |Rate | OS] . 08/15/2040 |. 08/15/2050 |........c...eee 12,700,000 .. 2.28% / (OIS) [cunriverennnenns fovnnnnnnrcnnnnnn foonevviiniinies e Lo e (891,260 e foe e O e 329,302 | .......... 100% / 100% ..
Forward Start IRS—
100347--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvnniiinnnnns Flows wevevevvvivinene [NA L |Rate | OS] . 10/15/2040 |. 10/15/2050 |.......evvnnenee 18,600,000 .. 2.28% / (018) [oevvvvvvnnnirrrnnn fooenerreivnnnnnns fvvvnnnninnvinnnn fooneriiiis Lo e (888, 724)]. i e e [ O 483,781 .......... 100% / 100% ..
Forward Start IRS—
100348--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash
Funds ....covvvniinnnnnns flows weeevevveevnenn [NA Lo |Raten i[OS . 11/15/2040 |. 11/15/2050 |..........nneeee 12,800,000 .. 2.28% / (OIS) [cuvivvrennnninns fevnnnneeecvnnnnn foorevviinnnies e O L e (578,043)[ e e fo e O 333,447 .[100% / 100% ..

Forward Start IRS—-
101423--140 - CF FS

LTC 54 Reentry - Fed

Funds .
Forward Star ——
101424--140 - CF FS
LTC 54 Reentry - Fed
Funds . ..

Anticipatory cash
flows

Anticipatory cash
flows

. 02/15/2034

. 03/15/2034

. 02/15/2044 |....

. 03/15/2044 |....

13,900,000 |..

28,300,000]...

2.54% /7 (0IS) |..

2.54% / (0IS) ..

313,843

640,219

-1100% / 100% ..

-1100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
101425--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 05/15/2034 |. 05/15/2044 |......cevvvvvnnn foenns 8,700,000 .. 2.54% / (OI8) [ceunnvivvrmnnnnnns Joovvnnnnereieinnn oo v [ e [(CZICIEIS11) R FPTR PRI RN Of....... 197,618 | .......... 100% / 100% ..
Forward Start IRS—
101426--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 06/15/2034 |. 06/15/2044 |.......eevvvvven founnnn 22,100,000 |.. 2.54% / (OI8) |ouvvenrevrmnnnnns Joovervmnnnneeennn o e [ o (R ICKICTRRICI0)) AR KNP RN RN (U R 503,027 | .eevunnnns 100% / 100% ..
Forward Start IRS—
101492--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 11/15/2033 . 11/15/2043 |....ovvveeviinnn founnnn 34,200,000 .. 2.56% / (018) [oevvevvrnnvrrernnn feonreerinnninnnns fovvnninnviiinens [ e e [CRECTRTLC)) R R U N (U R 767,402 [ ..oeunnnns 100% / 100% ..
Forward Start IRS—
101493--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 11/15/2033 . 11/15/2043 |....ovvveeviinnn fonnnnn 13,000,000 |.. 2.56% / (OIS) [cunrevrernnnninns Jovvnnneeeriiins [ feiciiis [ o (QIN00Z8: X D) RN AN RN RN (U R 201,702 [ ceveennnns 100% / 100% ..
Forward Start IRS—
101494--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 12/15/2033 |. 12/15/2043 |.....ovvvevvvinn founnnn 60,000,000 |.. 2.56% / (018) [-eevevevennniiiinn fonneeeiiiiinens foevvininneciinen [, [V SRR R (4,593,535)[....ccvvvnniniins Jernnnneiiiiiins foereeiiciinn e 0f..... 1,349,064 | .......... 100% / 100% ..
Forward Start IRS—
102435--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 05/15/2036 |. 05/15/2046 |......eevvvvvvnn founnnn 24,200,000 (.. 2.41% / (O18) |oevvevernverirnnn feonrereennnnnnns fevnvienneviinnns [ e e (1,621,085)]..eeeeevviinens foevenniieeeviiens [ i (U R 575,715 | woveennens 100% / 100% ..
Forward Start IRS—
102436--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/15/2036 |. 07/15/2046 |......eevvvvvvnn founnnn 22,400,000 .. 2.41% / (OI8) [eevvvrvvvrrrnnnnnn |ereeeeeiieeeenees [ e, [V SRR R (I VN CI01C)) RN AP RN RN (U R 534,857 | .......... 100% / 100% ..
Forward Start IRS—
102437--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/15/2036 . 07/15/2046 |.......evvvvvenn founnnn 19,400,000 [.. 2.41% / (018) |eeeeeeeeeeeeeeees [ e e [V SRR R (1,282,311} [ [ e (U R 463,224 | .......... 100% / 100% ..
Forward Start IRS—
102438--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 10/15/2036 |. 10/15/2046 |.......evvvvvnn feunnnn 18,500,000 [... 2.4% / (018) |eeeeeeeeeeeeeeees [ e e [V SRR R (IR LT 07%:5) | R RPN U RN (U R 444,169 | .......... 100% / 100% ..
Forward Start IRS—
102439--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 11/14/2036 . 11/14/2046 |.......evvveveen founnnn 18,500,000 [... 2.4% / (018) |eeeeeeeeeeeeeeees [ e e [V SRR R (1,185,914)]..eeiiiiinens [ [ e (U R 444,960 | .......... 100% / 100% ..
Forward Start IRS—
102888--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... 6 Y . 03/15/2038 |. 03/15/2048 |......evvvvvvvnn founnnn 21,700,000 [.. 2.32% / (OIS) [oeeeeeeeeeeeeean fernvniniiniiiiiiis e [V SRR R (1,287, 472)].eeeeiviinees foeviniieineeinens [ e (U R 536,762 | ...oennnn. 100% / 100% ..
Forward Start IRS—
102889--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... [c:5] N . 05/14/2038 |. 05/14/2048 |.......evvvvvnn feunnnn 15,500,000 .. 2.32% / (OIS) [eeunvrvvernnnnnnns fevnnneiiiiinnns [ o 0f.. [(C[UCTCtete)) R KPR P RN (U R 384,687 .[100% / 100% ..
Forward Start IRS—
102890--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 07/15/2038 |. 07/15/2048 |.... P 22,600,000 (.. 2.31% / (0IS) |.. LV IUURRR (1,298,610)]... 562,829 .[100% / 100% ..
Forward Star —
102891--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 08/16/2038 |. 08/16/2048 |.... I 14,700,000 .. 2.31% / (QI$) |.. 0., (836,745)]... 366,734 .[100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
102892--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... 6 Y . 10/15/2038 |. 10/15/2048 |........oevvvenn founnns 23,500,000 .. 2.31% / (OIS) [eevvvrrvrrrrrnnnns |eeeeeenieeeieiens [ o, [V SRR R (1,316,445)]...oeeviinieees [ [ e (U R 588,208 | .......... 100% / 100% ..
Forward Start IRS—
102893--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... Y . 11/15/2038 |. 11/15/2048 |......oevvvvenn founnnn 14,700,000 .. 2.31% / (OI8) [eeuvrvvvimnnnnnins fvvnnnirieiinnnn [ o [V R S [ERECTRCLE ) R RPN PP N (U R 368,566 | .......... 100% / 100% ..
Forward Start IRS—
103435--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 01/15/2032 . 01/15/2042 |....ovvvvnvvvinn founnnn 24,200,000 .. 2.58% / (O1I8) [cevvvvvvrvrrrnnnns |eeeeeeeiieieenens [ e, [V SRR R (2,054,109)]...ceevevninens foevennnneeiinens [ i Of....... SI7,7117 | e 100% / 100% ..
Forward Start IRS—
103436--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 02/13/2032 |. 02/13/2042 |....ovvvnnvvinnn founnnn 37,500,000 [.. 2.58% / (0IS) [.eeeeeeeeeeeeeen fernniniiiiiiiiiiis e [V SRR R (R [CI°TRe0:5) | R RPN U N (U R 803,986 | .......... 100% / 100% ..
Forward Start IRS—
103437--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 02/13/2032 |. 02/13/2042 |...covvvnnvvinnn founnnn 19,900,000 [.. 2.58% / (O18) |eeeeeeeeeeeeeeees [ [ e [V SRR R (1,681,845)]...ccvvveneeeiinn [ foereiiineeciens o (U R 426,649 | .......... 100% / 100% ..
Forward Start IRS—
103438--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 02/16/2032 |. 02/16/2042 |......evvnvvvenn founnnn 14,900,000 |.. 2.58% / (0I8) [cunrrvrerennniens Jovvnnnneeeiiins [ fecciins oo o (1,258, 713)[.eeeeevviieees foeveneiniecinenn [ e (U R 319,522 | .......... 100% / 100% ..
Forward Start IRS—
109548--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 03/15/2028 |. 03/15/2038 |.....evvvnvvvrnn feunnnn 65,000,000 [.. 2.69% / (OIS) [-eeeeeeeeeeeeees fornniniiiniiiiiiis e [V SRR R (6,064,549)]....ccevvvnnnnns foevennnniniiinnns [ 0f..... 1,236,101 .......... 100% / 100% ..
Forward Start IRS—
109550--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 11/15/2028 |. 11/15/2038 |....oevvvnvvvnnn feunnnn 27,000,000 [... 2.7% /7 (O1S) foeeeeeeeeeeeeen ferninnininiiiiiiis e [V SRR R (2,485, 475)].c.evenieeiiinnnn oo e [ (U R 525,235 ...oennnns 100% / 100% ..
Forward Start IRS—
109549--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 10/15/2028 |. 10/15/2038 |......evvvvvvvnn founnnn 16,000,000 ... 2.7% / (OI8) [eevvvvrvrrrrrnnnns |eeeeeieieeeneeees [ e, [V SRR R (1,465,804)]....cccvvvnnnnnens foevennnniiiinnnn [ i (U R 310,376 | .......... 100% / 100% ..
Forward Start IRS—
110060--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 02/15/2029 |. 02/15/2039 |....evvvnnvvinnn feunnnn 54,000,000 [... 2.5% / (OIS) [oeeeeeeeeeeeeees fornnniniininiiiins e [V SRR R (5,532,686)......cccvvmnnens [oevemnnnniniinnnn [ i 0f..... 1,059,179 | .......... 100% / 100% ..
Forward Start IRS—
110063--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 08/15/2029 |. 08/15/2039 |.......eovvvvvnn feunnnn 46,000,000 [... 2.5% / (OIS) [eeeeeeeeeeeeeeas [ e [V SRR R [CHCRVIRYF)) O RO R N Of....... 916,686 | .......... 100% / 100% ..
Forward Start IRS—
110061--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA ..o . 04/16/2029 |. 04/16/2039 |......eevvvvvvnn founnnn 31,000,000 ... 2.5% / (OI8) |ouveunreremmnnnns foovrrvnnnneeecnnn o v [V SRR R (3,153,890))....ceevvvvienens foevennniieiiiens [ i Of....... 611,286 .[100% / 100% ..
Forward Start IRS—
110062--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 05/15/2029 |. 05/15/2039 |.... P 50,000,000 ... 2.5% / (0IS) |.. LV IUURRR (5,069,584)f... 988,461 .[100% / 100% ..
Forward Star —
110064--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 11/15/2029 |. 11/15/2039 |.... I 50,000,000... 2.5% / (QI$) |.. L0 (4,955,797)].cevveneniinnnnn fooviiiinninnniins Joveennnniiiiinnns fovvennnn O s 1,004,272 .[100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
111375--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/14/2043 |. 08/14/2053 |.......evvvvvvnn founnnn 25,000,000 ..2.03% / (O18) |ouvvuurrrremmnnnns foovrrmmnnneneennn fovveenieiiiinenns v [V R S [eieie T3 RN RPN R N (U R 683,433 | .......... 100% / 100% ..
Forward Start IRS—
111369--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 08/15/2042 |. 08/15/2052 |......evvvvvvnn founnns 25,000,000 .. 2.04% / (OIS) [oeeeeeeeeeeeeeen fornvnininnniiiiiis e [V SRR R QPR RETVICHD) RN R RN RN (U R 671,936 | .......... 100% / 100% ..
Forward Start IRS—
111371--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/16/2043 |. 02/16/2053 |......evvvvvvnn founnns 25,000,000 .. 2.03% / (OIS) [oeeeeeeeeeeeeean fornnnniiiniiiiiins i o [V SRR R (1,065,563)[...ccevevvninens foevennnnieeviinns [ e Of....... 677,804 | .......... 100% / 100% ..
Forward Start IRS—
111374--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/15/2043 . 07/15/2053 |....evvvvnvvvnnn founnns 25,000,000 .. 2.03% / (OIS) [eeeeeeeeeeeeeean fornnnniiiniiiiiins e [V SRR R (1,009,572)].eveveininens foevennneeeevinnnn [ i (U R 682,493 | .......... 100% / 100% ..
Forward Start IRS—
111443--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 05/15/2032 |. 05/15/2042 |.....evvvnvvvvnn founnnn 10,000,000 ... 2.3% / (018) [.eevvvvennvrrirnnn fronneeeeivinnnnns fevvniiinieeinnnn [ [V R S [CSCSTAEK) R KPR PRI N (U R 215,845 | .......... 100% / 100% ..
Forward Start IRS—
111377--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 11/16/2043 . 11/16/2083 |..ceovvvnneiinnn feunnns 25,000,000 ..2.02% / (O18) |ovvvunrrvemmnnnns foovrrmmnnnnnrennns foennieviiiinnns v [V R S [(CZA8-151<)) R FORR RPN NP Of....... 686,370 | .......... 100% / 100% ..
Forward Start IRS—
111446--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 10/15/2032 . 10/15/2042 |....evvnvvvnnnn foenns 8,000,000 .. 2.29% / (OI8) [ceuurevrrmnnnnnns Joevvnnneeeevinnns fooneiiiiniiiins e [V R S (WALTR°LC10)) R IR RPN NPT Of....... 174,607 | .......... 100% / 100% ..
Forward Start IRS—
111447--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 11/15/2032 . 11/15/2042 |....ovvveeviiinn fonnnns 10,500,000 [.. 2.29% / (018) |eeveeeeeeeeeeeees [ [ e [V SRR R (VR IR-T£:)) KU IR RSN R (U ERR 229,682 | .......... 100% / 100% ..
Forward Start IRS—
111368--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 05/15/2042 |. 05/15/2052 |....evvvunvvvnnn founnnn 25,000,000 .. 2.04% / (OIS) [oeeeeeeeeeaeeean fernnnniiiniiiiiins e [V SRR R (1,149,854)]...ceeiiiiinnes [ [ e (U R 668,999 [ .......... 100% / 100% ..
Forward Start IRS—
111376--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 10/15/2043 |. 10/15/2053 |....oevvvnvvvvnn founnnn 26,000,000 |..2.02% / (O18) |ouvuunererrmnnnnns Joorermmnnnneeennn fooeeniiviiinnnnns v [ o (1,022,885)]....ccevevvnenens foevennneneiinnns [ i, Of....... 72,787 | weeeeee 100% / 100% ..
Forward Start IRS—
111445--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 09/15/2032 . 09/15/2042 |.....ovvvnvvvinn founnnn 14,000,000 |.. 2.29% / (OI8) [eevrvrvrennninns fvvnineeeeiiins forvevviniiiiins feniceins oo o (IR IN-T45)) RN IR RN R (U R 304,903 | .......... 100% / 100% ..
Forward Start IRS—
111441--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA ..o . 04/15/2032 |. 04/15/2042 |.....ovvvvvvvnnn founnnn 32,000,000 ... 2.3% / (O18) |ouvuunerrvrmmnnnns foovrrmmnnnneeennn o v [ o (R (CISTHCK ) R R U N (U R 689,179 .[100% / 100% ..
Forward Start IRS—
111372--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . [DBAG ... . 03/16/2043 |. 03/16/2053 |.... P 24,000,000 ..2.03% / (O18) |ouvrenvrrvrmmnnnns Jooremmmnnnnerennn oo v [ o (1,006, 142)]... 651,540 .[100% / 100% ..
Forward Star —
111373--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . [DBAG ... . 05/15/2043 |. 05/15/2053 |.... I 25,000,000..2.03% / (OI8) |ueveenvrvvrmnnnnns foovevvnnnnnnnninnn fovennnnniinnnnnns fovvvvnnnnnnneinnes fevieeeenn [ (1,028,909)]... 680,577 .[100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
111448--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 11/15/2032 (. 11/15/2042 |....ovvveeviiinn founnns 16,000,000 (.. 2.29% / (018) [oevvvvvnnnverernnn foonreeiennnnnnns fovvnviinieviinnns [ e s (1,546, 481)]....coevvinnnnns [oeveninieevienns [ e (U R 349,902 [ .......... 100% / 100% ..
Forward Start IRS—
111444--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 08/16/2032 |. 08/16/2042 |.......euvvvvvnn founnnn 16,000,000 (.. 2.29% / (018) [oevvvvevnnvrrernnn foonreerevnnnnnns fovrnninneviinens [ e e (1,563,541)].ceveiiininens [ [ e (U R 347,705 | eeeennnns 100% / 100% ..
Forward Start IRS—
111848--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 11/16/2026 |. 11/16/2036 |......evvvvvvnn founnns 65,000,000 |.. 2.15% / (O18) |ouvrunvrevrmnnnnns foovevvnnnneeienns o i [ o (8,648, 743))...ceevevveeees fevennneiievinnnn [ i 0f..... 1,178,085 | .......... 100% / 100% ..
Forward Start IRS—
111370--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 11/14/2042 . 11/14/2052 |...covvnnneiinnn founnnn 25,000,000 .. 2.04% / (O18) |ouvvunvrerrmmnnnns Joorermmnnnnerennn fooeeniiviiiiennns v [ o (1,087, 145)]...eevvneeeiinn [ feerrriieeeiens e (U R 674,829 .......... 100% / 100% ..
Forward Start IRS—
111442--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 05/14/2032 |. 05/14/2042 |......evvvvvnnn founnnn 16,000,000 ... 2.3% / (018) [oevvevernnverernnn foonreeviinnnnnes fovrnninneviinnns fooveiie e s (1,580,833)]...ceeeevviinens fevennnieeeiinnnn [ i (U R 345,327 | .ooeeeen 100% / 100% ..
Forward Start IRS—
111901--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 09/15/2034 . 09/15/2044 |......eevvvvvenn founnnn 21,000,000 .. 2.03% / (O18) |ouvvenerevrmnnnnns Jooremmmnnnnreennn fooeeniniiininns v [ o (V22 FUATY U R U N Of....... 480,888 | .......... 100% / 100% ..
Forward Start IRS—
111907--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 12/14/2035 |. 12/14/2045 |.....oevvvvvnnnn foenns 9,000,000 .. 2.01% / (OI8) [euuunrervrmnnnnnns Joevvnnnnereeennnn foonnreiiiinininns v [ s (WESTE: ) R R PRI N (U R 202,131 el 100% / 100% ..
Forward Start IRS—
111911--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 05/15/2031 . 05/15/2041 |..cevvvvnnviiinn founnnn 48,000,000 |.. 2.09% / (O18) |ouvrenvrrrrmmnnnns foorermnnnnneeennn fooeeniiviiiiinnns i [ o (5,565,087)...ccevvvvnnnnens foevennnnieeiinnnn [ i 0f..... 1,007,875 | .......... 100% / 100% ..
Forward Start IRS—
112192--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 03/15/2031 . 03/15/2041 |..cevvvvnnviinnn founnnn 35,000,000 .. 1.68% / (O1S) |ouvuunerrrrmnnnnns foovevvmnnnneeennn i v [ o (4,899, 771)]c.evveviininnns fevennnnievinnns [ i (U R 731,418 | .......... 100% / 100% ..
Forward Start IRS—
112193--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 04/15/2031 . 04/15/2041 |..cevvvvnnviinnn founnnn 30,500,000 |.. 1.68% / (O1S) |ouvvunerrrrmnnnnns foovervnnnnneeennn oo v [ o (4,252,388)]...cvvnneeecinnnns fooniiiiiiiinies e [ (U R 638,926 | .......... 100% / 100% ..
Forward Start IRS—
111904--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 08/15/2035 |. 08/15/2045 |.......evvvvvnn founnnn 13,000,000 |.. 2.02% / (OI8) [eunrrvrennnnnenns fovvnnneeeeiinnen [ focciiinens oo o QIR VENCLD) R R RSN R (U R 304,117 | wevennnnns 100% / 100% ..
Forward Start IRS—
111905--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA ..o . 10/15/2035 |. 10/15/2045 |....ovvnvvvvinnn foenns 9,000,000 .. 2.01% / (OIS) [euuunvrrvrmnnnnnes Joevemmnneneiinnnn oo v (R 72 17 R P R R, (U R 211,345 .[100% / 100% ..
Forward Start IRS—
111903--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 05/15/2035 |. 05/15/2045 |.... P 25,000,000 ..2.02% / (O18) |ouvvunvrvrrmnnnnns Joorevvmnnnnerinnn fooeeniiiiinnennns v [ o (2,311,517)f... 581,463 .[100% / 100% ..
Forward Star —
111908--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 10/14/2039 |. 10/14/2049 |.... I 21,000,000 .. 1.95% / (OIS) |.evvenvivvrnnnnnns foovevennnnnnnnennn fovenninniinnnnnns foovvvnnnninneennns fevieeeenn [ (1,353,198)|... 535,989 .[100% / 100% ..




G1903

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
111909--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 02/14/2042 |. 02/14/2052 |....oevvnnvvvnnn founnns 25,000,000 f... 1.9% / (OIS) foeeeeeeeeaeeeees [ e [V SRR R (1 (0 /(1)) R AU EORRUUR TR Of....... 666,081 | .......... 100% / 100% ..
Forward Start IRS—
111915--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 12/15/2031 (. 12/15/2041 |.oovvvenivnnnnn foens 3,200,000 [.. 2.08% / (OIS) |+eevvrnnvrrrrmnnnn fooverrvmninieiiis Joneiiiiiiiens e [V R S [RRIATS)) R RPN PR N Ofeenns 68,299 | .......... 100% / 100% ..
Forward Start IRS—
112187--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 12/15/2030 |. 12/15/2040 |...cevvvnnvvvnnn feunnnn 31,000,000 |.. 1.68% / (O18) |ouveunvrrrrmnnnnns foorervmnnineeennn foeeeiiviiiiennns v [ o (4,390,603)[....cccvevnnnnnens foevennnneeeiinnnn [ i (U R 643,239 | .......... 100% / 100% ..
Forward Start IRS—
111914--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 11/14/2031 [. 11/14/2041 |.oooovnnniiiinn fonnnns 17,000,000 (.. 2.08% / (018) [oevvvvvrnnvrrirnnn feonerrvennnninnes fovvnninieviinnns [ e s (1,927,406)....ccoevvvnnnnnes foevennnninecinnns [ s (U R 361,994 | .......... 100% / 100% ..
Forward Start IRS—
112190--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 03/14/2031 . 03/14/2041 |..cevvvvnniiinnn feunnnn 21,000,000 |.. 1.68% / (O1S) |ouvrunererrmnnnnns foorevvmnnnereennn oo v [ o (2,940,246)]....vvvneveeinnnnn foonriiiiiiis e [ (U R 438,817 | .......... 100% / 100% ..
Forward Start IRS—
112191--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 03/15/2031 . 03/15/2041 |..cevvvvnnviinnn feunnns 36,000,000 .. 1.68% / (0IS) [.eeeeeeeeeeeeees fernnnniiiniiiiiiis e [V SRR R (5,039, 764))...ccevvvnnnnnns foevennneeeiinnnn [ i (U R 752,316 | .oeennnnns 100% / 100% ..
Forward Start IRS—
111902--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 02/15/2035 |. 02/15/2045 |.....evvvnvvvinn founnnn 14,000,000 [.. 2.02% / (018) |eeeeeeeeeeeeeeees [ e e [V SRR R (1,321,044)]..eiiiiiiinins [ [ e (U R 323,779 | weeeeennen 100% / 100% ..
Forward Start IRS—
112188--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 12/16/2030 |. 12/16/2040 |......eevvvvvvnn founnns 28,000,000 |.. 1.68% / (O1S) |ouvuunrrervmnnnnns Joorevmmnnnnerennn i v [ s [RTRCLCI T i) O RPN U RN (U R 581,036 | .......... 100% / 100% ..
Forward Start IRS—
112189--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 02/14/2031 (. 02/14/2041 |..covvvvnnviinnn founnns 13,000,000 .. 1.68% / (0IS) [cvevrvrennnenns Jvvnneeeeiinnn [ feiciiins [ o (1,826,557)[.eeeeceenninnens fevennneneiinenn [ i (U R 271,051 | ...eeeeens 100% / 100% ..
Forward Start IRS—
111910--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 04/15/2031 . 04/15/2041 |..cevvvvnnviinnn founnnn 11,000,000 .. 2.09% / (OI8) [oevvvvvvvrrrnnnnns |ereeeeeiieineeees [ o, [V SRR R (1,277, 199)].eieeiviieees foevinieeeecinens oo i (U R 230,432 | ..o 100% / 100% ..
Forward Start IRS—
111912--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... DBAG .oovvviiiiiiiiis e . 05/15/2031 . 05/15/2041 |..cevvvvnnvinnnn founnns 11,000,000 .. 2.09% / (OI8) [eevvvvvvvvrrnnnnns |oeeeeeeeiiiinenees [ o, [V SRR R (1,275,332)].ccvveeeeciiinnn oo e [ (U R 230,971 .ooeeennns 100% / 100% ..
Forward Start IRS—
111913--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... DBAG ..oovvvniiiinne . 10/15/2031 . 10/15/2041 |..ccovvvnneiinnn founnns 10,500,000 |..2.08% / (OI8) [eunrevrerennnenns Jovvnnnneeeivinn [ feiciines [ o (1,195, 613)]..eeeciiviinees [ [ i (U R 223,077 .[100% / 100% ..
Forward Start IRS—
111900--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 10/14/2033 |. 10/14/2043 |.... P 58,000,000 (.. 2.04% / (0IS) |.. LV IUURRR (6,048, 155)[...cevevvneneene foeveninieviinnns [ e 0 s 1,298,606 .[100% / 100% ..
Forward Star —
111906--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 11/15/2035 |. 11/15/2045 |.... I 17,000,000)..2.01% / (0IS) |.. L0 (1,513,366)]... 399,974 .[100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
116420--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 05/15/2035 |. 05/15/2045 |.....evvvvvvvnnn founnnn 12,000,000 ... 1.9% / (0I8) [eooeivviirennnnnns fvnnnneeiiiiinns [ e [ o QIR VLTCHK)) RN R KU RN (U R 219,102 | ceveeennns 100% / 100% ..
Forward Start IRS—
116762--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 01/15/2031 [. 01/15/2041 |..ceevvvnnviinnn founnnn 27,000,000 |.. 1.73% / (O18) |euvuunerevrmnnnnns foorevvnnnneeeennn o v [ o (3,738,636)].....cccvvvnnnens fevennnnniniinnns [ i (U R 561,620 | .......... 100% / 100% ..
Forward Start IRS—
116920--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 10/15/2042 |. 10/15/2052 |....ovvvnnvivnnn founnnn 26,000,000 |.. 1.47% / (O18) |ouvvenrrrvrmnnnnns Joorervmnnnneeennn oo e [ o (1,665,564)]....ccccvvmnnnens [oovennnnnneiinnnn [ i (U R 700,832 [ .evvunnnns 100% / 100% ..
Forward Start IRS—
116921--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 07/15/2044 . 07/15/2054 |.....ovvvvvvvnn founnnn 10,000,000 [.. 1.41% / (018) |oevvvrvnnrrvennnn feorriviinnniines o [ [ [ [EST£:TR-T£)) AR FORRT KU NPT (U R 217,538 | wevveennns 100% / 100% ..
Forward Start IRS—
116925--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 03/15/2046 |. 03/15/2056 |......evvvvvvenn founnns 23,000,000 .. 1.36% / (O1S) |ouvrenerrrrmmnnnns foorermmnnnneeennn oo e [ o (1,249,856).....ccevvvnnnnens [oevennnniieiinnns [ i (U R 655,394 | .......... 100% / 100% ..
Forward Start IRS—
116926--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 10/15/2046 |. 10/15/2056 |.......evvevvnn founnnn 22,000,000 |.. 1.35% / (O18) |ouvuunvrrvrmnnnnns Joovermmmnnneeennn foeeniiviiniennns v [ o (IR XTI <)) AR AN KRN RN (U R 632,531 .......... 100% / 100% ..
Forward Start IRS—
116928--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 05/15/2047 . 05/15/2057 |...cevvvnnvivnnn founnns 38,000,000 |.. 1.33% / (O18) |ouvuunerrvrmnnnnns Joovervnnnineiennn oo v [ o (1,969,299)]...cvvvnvvviinnnnn oo e [ 0f..... 1,102,108 | .......... 100% / 100% ..
Forward Start IRS—
116929--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 08/15/2047 |. 08/15/2057 |.....vvvunvvvvnn founnnn 37,000,000 |.. 1.33% / (O18) |ouvvunerevrmmnnnns Joorernmnnnneeennn oo v [ o (QIR:ICIU 1<) RN FN RN R 0f..... 1,077,117 | oo 100% / 100% ..
Forward Start IRS—
117019--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 03/15/2029 |. 03/15/2039 |.....evvvnvvvvnn founnnn 19,000,000 ... 1.7% / (0I8) [eeerrvrernnnnnnns fvvnineeieiiins [ e [ o (2,888,831)]...ccvvueneeeiinn fonniiiiinines foreriiineeciins o (U R 373,602 [ .eevunnnns 100% / 100% ..
Forward Start IRS—
117020--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 04/15/2029 |. 04/15/2039 |......evvvvvvnn feunnnn 20,000,000 |... 1.7% / (OI8) |ouvuunerrvrmnnnnns foorermmnnineeennn oo v [ o (3,029,149)]...evvnnieiiiinnnn oo e [ (U R 304,344 [ .......... 100% / 100% ..
Forward Start IRS—
117233--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... 6 Y . 08/15/2030 |. 08/15/2040 |......evvvvvvnnn foenns 6,000,000 .. 1.71% / (OI8) [ceuunrrrirmnnnnnns Joovvnnneeeceinnn oo v [ e [E1S71: ) AR RPN R RN (U R 123,284 | .......... 100% / 100% ..
Forward Start IRS—
117234--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... [c:5] N . 09/15/2030 |. 09/15/2040 |....evvvvnvvvinn founnns 27,000,000 |.. 1.71% / (O18) |ouvrenvrrvrmnnnnns foorervnnninreenns oo i [ o (3,821,865)]....cccvvvvnnnens [oevennniieiiinns [ i (U R 556,171 .[100% / 100% ..
Forward Start IRS—
117412--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . [DBAG ... . 10/15/2030 |. 10/15/2040 |.... P 24,000,000 |.. 1.67% / (O18) |euvrunrrerrmnnnnns Joovermmnnnneeennn fooeeniiviiiiennns v [ o (3,440,266)... 495,569 .[100% / 100% ..
Forward Star —
116424--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . 11/15/2035 |. 11/15/2045 |.... I 32,000,000... 1.9% / (OI8) Jevuenrrvvvnnnnnns foovevvnnnnnnninnnn fovenniniiinnnnnns foovvvnnnnnnneennns fevieeeenn [ (8,020, 122)]... 752,893 .[100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
116758--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... 0 Y . 10/15/2030 |. 10/15/2040 |......evvvvvvvnn feunnnn 24,500,000 [.. 1.73% / (018) oevveverneerirnnn feonreerennnnnnns v [ e s (3,426,479)]...evvneeeiiinnnn oo e [ (U R 505,894 | .......... 100% / 100% ..
Forward Start IRS—
116759--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 11/15/2030 |. 11/15/2040 |.....evvvnvvvnnn founnnn 17,000,000 [.. 1.73% / (018) [oevvvvvnnnierinnnn fooereerevnninnnes foevnninneviinnns [ e e (2,367,848).....cccvvvnnnnens [oevennnieiniinnns [ i (U R 351,901 | ....eenens 100% / 100% ..
Forward Start IRS—
116828--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 09/15/2030 |. 09/15/2040 |....evvvunvivnnn founnns 23,500,000 [.. 1.77% / (018) |oevvvvvnneeriinnn feorreeriinnnnnns fovvnvienneviinnns [ e s [RTZ<XIN0200) Y KPR U N (U R 484,074 | .......... 100% / 100% ..
Forward Start IRS—
116922--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 03/15/2045 |. 03/15/2055 |....evvvunvivinn founnns 20,000,000 |.. 1.39% / (O18) |ouvvunvrrvrmnnnnns Joorervmnnnneeennn oo e [ o (1,128,292)]... v foeveneiiieecieens [ i (U R 561,041 .......... 100% / 100% ..
Forward Start IRS—
116923--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/14/2045 . 07/14/2055 |.....oevvevvvenn founnnn 17,000,000 [.. 1.38% / (018) |oeevvvennrrvinnnn feoreeveinnniines v [ [ [ [CSZYAVCY) R RPN PRI N (U R 479,390 | .......... 100% / 100% ..
Forward Start IRS—
117021--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 07/15/2029 . 07/15/2039 |.....evvvnvvvvnn founnnn 27,000,000 |... 1.7% / (OI8) |euvrenvrrvrmnnnnns Joorervmnnneriennn o i [ o (4,044, 741 )].oeieiiiiiinnns [ [ e (U R 536,614 | .......... 100% / 100% ..
Forward Start IRS—
117022--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/16/2029 |. 07/16/2039 |....evvvnnvvvnnn founnns 22,000,000 |... 1.7% 7 (O18) |euvuenrrrrrmnnnnns Joovevvmnnnneeinnn o i [ s (3,295,313)].cevveneeeeiiinnn oo e [ (U R 437,219 | oo 100% / 100% ..
Forward Start IRS—
117110--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 01/15/2030 |. 01/15/2040 |.....evvvnvvvvnn founnnn 25,000,000 .. 1.78% / (O18) |ouvvunvrevrmnnnnns Joovervmnnnneeennn fooeeniiviiniennns e [ s (3,540,773 foeveninieeiinnns [ i (U R 504,729 | .......... 100% / 100% ..
Forward Start IRS—
117235--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... Y . 09/16/2030 |. 09/16/2040 |.......evvvvvvnn feunnnn 15,000,000 .. 1.71% / (0I8) [eunrvvrirennninns fvvnnnieeieiins [ feccvins [ o (2,122,998).cevveiiiiiinnns oo e [ (U R 309,009 [ .......... 100% / 100% ..
Forward Start IRS—
117236--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 6 Y . 11/15/2031 [. 11/15/2041 |..oovvvnnniiinns founnns 10,500,000 ... 1.7% 7 (OI8) [erivierennninns fvvnineeiiiiinns [ foicviis oo o (1,411,390 foeveneiieecieens [ s (U R 223,601 .......... 100% / 100% ..
Forward Start IRS—
117413--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... DBAG .oovvviiiiiiiiis e . 11/15/2030 |. 11/15/2040 |.....evvvnvvvnnn founnnn 20,000,000 |.. 1.67% / (O18) |ouvuunrrerrmnnnnns Joorermmnnnneeennn oo v [ o (2,855,209)]...cvvvnveeinnnnn foonriiiiiiiiiiins e [ (U R 414,002 [ ....oenens 100% / 100% ..
Forward Start IRS—
117414--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... DBAG ..oovvvniiiinne . 11/15/2030 |. 11/15/2040 |.....evvvnvvvnnn founnnn 13,500,000 .. 1.67% / (0IS) [cuivvrvrnnnneens fovnnnneeeiiinins fooreviiniiiiins o U (1,927,266)....ccccvvmnnnnnns foevennnnineiinnns [ i, (U R 279,451 .[100% / 100% ..
Forward Start IRS—
117415--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . [DBAG ... . 11/15/2030 |. 11/15/2040 |.... P 13,000,000 .. 1.67% / (OIS [eurevrernnnnenns Jvvnnnneeeiiinns [ foiciins [ o (1,855,886)|... 269,101 .[100% / 100% ..
Forward Star —
117417--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . [DBAG ... . 04/15/2032 |. 04/15/2042 |.... I 10,000,000 .. 1.66% / (018) [.oevvvenniiivrnnn foonneriiinnnnnnns fovvnnnnnnininnnns foovvviiinnn | evvevnnnns foanns (1,337,443)|.... 215,368 .[100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
116421--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 06/15/2035 |. 06/15/2045 |.......evvvvvvnn founnnn 25,000,000 ... 1.9% / (OI8) |euvuenvrrvrmnnnnns Joovevmmnnineeennn oo v [ o (2,437,089)]...cvvnneeeinnnnnn oo e [ (U R 582,603 [ .......... 100% / 100% ..
Forward Start IRS—
116827--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 08/15/2030 |. 08/15/2040 |.......euvvvvvnn founnnn 18,000,000 [.. 1.77% / (018) oevvvvvnnneerirnnn feoneeeeiinninnees fovvnvnnneviinnns [ e s (RS 00N 07/0)) RN AN RN RN (U R 369,852 | .......... 100% / 100% ..
Forward Start IRS—
116919--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/15/2042 . 07/15/2052 |....evvvvnvvvnnn founnnn 25,000,000 |.. 1.47% / (O18) |euvvenrrrvrmnnnnns Joovervnnnnnreennn oo e [ o (1,639, 705)]...veevevveinens fevennneneeiinnns [ i (U R 670,948 | .......... 100% / 100% ..
Forward Start IRS—
116924--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 10/16/2045 |. 10/16/2055 |....cevvvnvvvnnn founnnn 18,000,000 [.. 1.37% / (018) [-eevvvvenirevinnn fooeeeeeeeiiinnees fevenninneeeinnns [ [V R S [CieZNC11) R RPN PRI RN (U R 509,640 | .......... 100% / 100% ..
Forward Start IRS—
116930--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 11/15/2047 . 11/15/2057 |..cevvvvnnviiinn founnnn 37,000,000 |.. 1.32% / (O18) |ouvvunerevrmnnnnns Joovervmnninreennn oo v [ o [QIR-TE107:51S) | RO EPPRPRR U RN 0f..... 1,081,114 .......... 100% / 100% ..
Forward Start IRS—
117018--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 02/15/2029 |. 02/15/2039 |....eevvvnvvvnnn founnnn 12,000,000 ... 1.7% 7 (0I8) [eoerrviirenninns Jvvnnnneiieiins [ feiciiins oo o (1,830,341 foeveneienecinees [ i (U R 235,373 | ..o 100% / 100% ..
Forward Start IRS—
117231--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 6 Y . 08/15/2030 |. 08/15/2040 |.......evvvvvvnn founnnn 33,500,000 [.. 1.71% / (018) [+evvvvvrnerrinnnn feorreeeinnnnnnes v [ e s (CIV(VR:(170) KU R R R (U R 688,335 [ ..oennnnns 100% / 100% ..
Forward Start IRS—
117232--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... Y . 08/15/2030 |. 08/15/2040 |.......evvvvvvnn founnns 26,000,000 |.. 1.71% / (O18) |ouvuenrrrvrmnnnnns Joovervmnnneeeennn o v [ o (3,694,954)...cveviiiiinnnnn oo e [ (U R 534,230 | .....oeeen 100% / 100% ..
Forward Start IRS—
116419--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 03/15/2035 |. 03/15/2045 |.....evvvnvvvnnn founnnn 14,000,000 .. 1.91% / (0I8) [euivviirennines fvvninneeriinns [ e [ o (1,389,980))....ccevvvvnnnnens foovennnieeiiinns [ i (U R 324,359 [ ...eennnns 100% / 100% ..
Forward Start IRS—
116422--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/16/2035 |. 07/16/2045 |......evvvvvvenn founnnn 22,000,000 ... 1.9% / (OI8) |ouvuunrrrvrmnnnnns Joovervmnnineeennn oo e [ o (2,129,754). v [ e [ (U R 513,692 | .......... 100% / 100% ..
Forward Start IRS—
116423--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA 1o e . 08/15/2035 |. 08/15/2045 |.......evvvvvnn founnnn 11,000,000 ... 1.9% / (018) [oevvevernvrrirnnn feoreeeeivnnnnnns foevnniineeveinnns [ e s (R0 IRELCTS) RN KNP RN R (U R 257,330 | ..oeeeen 100% / 100% ..
Forward Start IRS—
116760--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... [ . 01/15/2031 [. 01/15/2041 |..ceevvnnniinnn founnns 18,000,000 [.. 1.73% / (018) [oevvvvvnneeriinnn feoneereennnnnnes fovvnninieviinnns [ e e (2,492,424)....covvvniiieiis Jernnenniiiiins foereeiineenn o (U R 374,414 .[100% / 100% ..
Forward Start IRS—
116761--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 01/15/2031 |. 01/15/2041 P 26,000,000 |.. 1.73% / (O18) |ouvuunrrrvrmnnnnns foorevmmnnnneeennn oo v [ o (3,600, 168)|... 540,820 .[100% / 100% ..
Forward Star —
116824--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . | NATWEST . 03/15/2030 |. 03/15/2040 |.... N AT 25,000,000 .. 1.77% / (OI8) Juevuenrvvvnnnnnns foovevvnnnnnnnninnn fovennniniinnnnnnns fovvvvnnnnnnneennns fevieeeenn [ (3,531,599)|.... 507,267 .[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—
116825--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 05/15/2030 |. 05/15/2040 |.....evvvnvvvnnn founnnn 18,000,000 [.. 1.77% / (018) |+evvvvernneerirnnn feoereeeevnnnnnns v [ e s (2,523,520)]...cvvnneeeeinnnnn foonriiiiiiiis e [ Of....... 367,081 .......... 100% / 100% ..
Forward Start IRS—
116829--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 10/15/2030 |. 10/15/2040 |......evvvvvvnn feunnnn 12,500,000 [.. 1.77% / (018) |eeeeeeeeeeeeeeees [ e e [V SRR R (1,722,769)].. oo [ovvenineiieviinns oo s (U R 258,109 [ .......... 100% / 100% ..
Forward Start IRS—
117107--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 01/15/2030 |. 01/15/2040 |.....evvvnvvvvnn founnnn 36,000,000 [.. 1.78% / (OIS) [.eeeeeeeeeaeeeas [ e [V SRR R (5,098, 713)[...eeeeevniieens fevennieeeevinnns [ i Of....... 726,810 | .......... 100% / 100% ..
Forward Start IRS—
117109--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 01/15/2030 |. 01/15/2040 |.....evvvnvvvvnn founnnn 32,500,000 .. 1.78% / (O1I8) [eevvvvvvrrrrvrnnns |eeeeeeeiieieenens [ e, [V SRR R (4,603,005)]...ccevvvnnnnnens foevemnnnneeiinnns [ i (U R 656,148 | .......... 100% / 100% ..
Forward Start IRS—
117416--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 11/15/2030 |. 11/15/2040 |.....evvvnvvvnnn founnnn 12,500,000 [.. 1.67% / (018) |eeeeeeeeeeeeeeees [ e e [V SRR R (R4 Z0<101C)) R AR RN R (U R G (R 100% / 100% ..
Forward Start IRS—
117418--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 10/15/2033 |. 10/15/2043 |......evvnvvvenn founnnn 10,000,000 |.. 1.65% / (OIS [cevvvrvvvvrvrrnnns |eeeeeeeiiiiieeees [ o, [V SRR R (1,241,190 foevenineeecieens [ e (U R 223,913 ..o 100% / 100% ..
Forward Start IRS—
116763--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 02/14/2031 (. 02/14/2041 |.ocevvvnnniiinnn founnnn 18,000,000 .. 1.73% / (OIS [eevvvvrvrrrrnrnnns |eeeeeeiieeieiiees [ e, [V SRR R (2,482,677 )[.eeeeevnninens foevennnnenevinnns [ i, (U R 375,302 | .......... 100% / 100% ..
Forward Start IRS—
116927--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 02/15/2047 . 02/15/2057 |...eevvvnnvvvnnn founnnn 38,000,000 [.. 1.34% / (0IS) [oeeeeeeeeeeeeees [ e [V SRR R (1,984,259)]...cvvnnvvicinnnnn oo e [ 0f..... 1,008,107 | .......... 100% / 100% ..
Forward Start IRS—
117108--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST v e . 01/15/2030 |. 01/15/2040 |.....evvvnvvvvnn founnnn 34,000,000 |.. 1.78% / (O18) |ouvvunvreremnnnnns foorervmnnneeeennn fooeeeiiviiiiennns i [ o (4,815,451)]..viiiiiinnns [ [ i (U R 686,432 [ ....ennnn. 100% / 100% ..
Forward Start IRS—
117419--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 11/15/2034 . 11/15/2044 |.....oevvviiien fonnnnn 11,000,000 (.. 1.64% / (018) [oeevvvernnvrrirnnn foonreeiiinninnnes v [ e s (1,263,198)]....ceevvvvnnneens foevennnineeviinns [ i (U R 252,895 | .......... 100% / 100% ..
Forward Start IRS—
116826--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... NATWEST ovvviiiiiiis e . 06/14/2030 |. 06/14/2040 |.......evvvvvnn founnnn 28,000,000 |.. 1.77% / (OI8) |euvuunerevrmnnnnns Joorervnnnneriennn o v [ o (3,918,943)...cvvniniiiiinnn oo e [ (U R 572,424 | .......... 100% / 100% ..
Forward Start IRS—
117111--140 - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... NATWEST ..oovvennnnne . 04/15/2031 . 04/15/2041 |..cevvvnnnviinnn founnns 16,000,000 [.. 1.78% / (018) |oevvvvvnnervvinnn fooreeeieiniinnnes e [ U (2,139, 781)].eeeeiiiiinees [ [ i (U R 335,174 .[100% / 100% ..
Forward Start IRS—
128978--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnn NA oo Rate........... L . 05/15/2030 |. 05/15/2040 |...eevvuueveeenn feunnnn 11,500,000 |.. 2.79% / (O1S) [oueeeeeemmnaeeee Jeemmeeeeeene oo e [ e (915,928)... e eeeeeeneiees Jeeeemmmnaeeeeemnen foereeeeeerieeeeee foereeie e [V 284,524 | .......... 100% / 100% ..
Forward Start IRS—
128976--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows .....cooovveiennnn NA Lo Rate........... CSl tiiiiiiiiiiiiiiis eeeeeeiiieeeeeiaas . 11/15/2028 |. 11/15/2038 |......eevvveven ovnnns 16,000,000 .. 2.71% / (018) [.eevevennnvirvinnn foonneriininnnnnns Jovvnvnnniniiinnns foovviiiiinn | evvennnen sy (1,442,438)]. ccovvnneeiiinnnn oo o foiii (U] 311,250 | .......... 100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
128923--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeennnnnn NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 05/15/2028 |. 05/15/2038 |...eevvuueeeeenn feunnnn 15,500,000 |.. 2.82% / (O1S) [eueeeeemmmneeeee Jemnmeeeeeemnns foeeeeemeeeeeeees foeeeeeees [ o (1,309, 021)]- e eeeeeeeeee Jeeemmmmeeeeeemeen foreeeeeemieeeee e [V 296,460 | .......... 100% / 100% ..
Forward Start IRS—
128922--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvniiiaenee FlONS e NA Lo Rate........... DBAG evvveiiiieeiris vrrerrrri e . 02/16/2027 |. 02/16/2087 |..cevvvueveaenn feunnnn 10,000,000 .. 2.82% / (018) |+eeeevmmneeeeemnnn foereeeemmmieeeee Jeemeeeeeeeeeees foeeeee [ e (863, 745)|. e eeeeeeeeeeee Jeeeemmmneeeeeemnen feereeeeeeniieeees foereiee e (U 182,974 | .......... 100% / 100% ..
Forward Start IRS—
128998--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnniiieennee FIONS e NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 12/15/2026 |. 12/15/2036 |..eeevveeeeeenn feunnnn 34,000,000 |.. 2.75% / (O18) |ueumeeeeemmmnans foeremmmmmneeeeennn foeeeeeeeeemieeees e [ e (3,105, 720)]- e eeeeemeeeee Joeemmmneeeeeemnnn foeeeeeeeeneeees e [V 618,089 | .......... 100% / 100% ..
Forward Start IRS—
128977--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvniiiaenee FIONS e NA Lo Rate........... ] R . 05/15/2029 |. 05/15/2039 |..evveeevveennn foeeees 6,000,000 .. 2.71% / (OIS) [eeuueeeemmmnaaes Joemmmmeeeeeemnnn foeeeeeeemneeeeee e [ e (529,423)].ccevveeeeeeenn feeeeeeeeeeeeeee e feeee [V . 118,615 | ..ooee 100% / 100% ..
Forward Start IRS—
129102--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnniiieennee FlONS weeeeeeeeeins NA oo Rate........... NATHEST v e . 03/15/2030 |. 03/15/2040 |...eevveueveeenn feunnnn 21,000,000 |.. 2.95% / (O18) |oveuuneeeeemmmmans foeremmmmneeeeennn fooeeeeeeeenieeees oo [ e (1,489,444)]. ..o oo e o [V 426,105 .......... 100% / 100% ..
Forward Start IRS—
129145--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coovvvrrnnnen NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 10/15/2027 . 10/15/2087 |...cvvvvenvevnnn founnnn 16,000,000 (.. 3.09% / (018) [oevvvvernnvrvernnn feonreeveinnnnnes fovrnviinieviinnns [ e e (R IVEKTCHEI0)) RN KU RN RN (U R 299,889 | .......... 100% / 100% ..
Forward Start IRS—
129169--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 12/15/2029 |. 12/15/2039 |.....evvvnvvvnnn founnnn 35,000,000 .. 3.04% / (O18) |euvuunvrrvemmnnnns fooremmmminnneeennn fooeeniiviiiiennns e [ o (2,324,679)].cccvvneeeciinnnn oo e [ Of....... 704,778 | wennneeens 100% / 100% ..
Forward Start IRS—
129213--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 04/15/2030 |. 04/15/2040 |....evvvnnvevnnn founnnn 12,000,000 |.. 3.09% / (OI8) [eeuvrivvrrmnnnnns Joevnnnnneeiiinnnn [ v [ s [WLE37:0)) R R NP N (U R 244,115 | .o 100% / 100% ..
Forward Start IRS—
129072--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlOWS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 01/15/2027 . 01/15/2087 |...evvvvnnvvvnnn founnnn 10,000,000 ... 2.8% / (018) |oevevvennerrrinnnn feorerviinnninees e [ [ [ [R-TZATK)) R IR KRR NPT (U R 182,374 ......eent 100% / 100% ..
Forward Start IRS—
129144--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 05/15/2028 |. 05/15/2038 |.....eevuvvvvnn founnnn 47,500,000 |.. 3.09% / (O18) |ouvvunvrrvrmmnnnns Joovrrmmnnnnneennn fooenniiiiiniinnns v [ o (3,190,833))..nceeeevviinens fevvnnnnieevinnns [ i (U R 908,507 | .......... 100% / 100% ..
Forward Start IRS—
129094--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... O Y . 09/15/2029 |. 09/15/2039 |.....evvvvvvvinn feunnnn 27,000,000 [... 2.9% / (OIS) [eeeeeeeeeeeeeeis [ i [V SRR R (RVCTAVETH R TR AU RN (U R 539,491 .......... 100% / 100% ..
Forward Start IRS—
129324--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuveeeeennnn NA Lo Rate........... BOA o e . 09/16/2026 |. 09/16/2036 |.....evuueeeeenn founnnn 20,000,000 .. 2.83% / (O18) |oveuueeeermmmnans foeremmmmmeeeeennn fooeeeeeeemnieeees e [ e (1,700,204)]. . eeeveeeeeeeeen [ feeeemnee e [ [V 360,175 [ ...oeennns 100% / 100% ..
Forward Start IRS—
129318--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......ccoovvvevnnnnn NA o Rate........... DBAG ..oovvvniiiinne . 05/15/2029 |. 05/15/2039 |.....evvvnvvvvnn founnns 14,000,000 |.. 2.87% / (0I8) [eurvvrvrennnenns Jovvnineeieiinn [ foiciins oo o (1,006,223)]...ccevevviinens fevennneeneeinnns [ i (U R 276,769 .[100% / 100% ..
Forward Start IRS—
129341--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . 08/15/2028 |. 08/15/2038 |.... P 60,000,000 |..2.95% / (0IS) |.. LV IUURRR (4,544 173).cevveeeiiiiinn [ e v 0 s 1,157,430 .[100% / 100% ..
Forward Star —
129329--140A - CF F
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . | NATWEST . 04/15/2026 |. 04/15/2036 |......coevvvennn foenns 6,000,000{..2.97% / (QI$) |.. (463,746)]... 106,281 .[100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
129354--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 06/15/2030 |. 06/15/2040 |.......euvvvvvrn founnnn 27,000,000 |..2.89% / (O18) |ouvrunvrevrmnnnnns Joovervmnnnereennn oo v [ o (1,986,383)]....ceeeevvnenens foevennnneieiinnns [ e (U R 552,025 | .......... 100% / 100% ..
Forward Start IRS—
129494--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 09/15/2029 . 09/15/2039 |.....evvvnvvvinn founnnn 30,000,000 .. 2.77% / (OI8) |euvuunrrrvrmnnnnns foovervmnnnneeennn o i [ o (2,511,193)].eieiiiiinees [ [ e (U R 599,435 .......... 100% / 100% ..
Forward Start IRS—
129574--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 12/15/2027 (. 12/15/2037 |..eevvvnnniennnn founnnn 35,000,000 .. 2.93% / (0IS) [oeeeeeeeeeeeeeen fornvinininiiiiiiis e o [V SRR R (2,748,946)]...ovvneeeeinnnnn oo i [ (U R 659,896 | .......... 100% / 100% ..
Forward Start IRS—
129566--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 05/15/2030 |. 05/15/2040 |....evvvnnvrvinn founnns 39,500,000 .. 2.91% / (018) [+evvvverneerirnnn feonreevinnnnnnns v [ e s (V- TATNUCTH) KU KR RN R (U R 805,539 | .......... 100% / 100% ..
Forward Start IRS—
129639--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 07/15/2026 |. 07/15/2036 |......evvvvvvvnn founnnn 29,000,000 ..2.86% / (O1S) |ouvuunvrrvrmnnnnns foorermmnnnnerennn fooeeniiviiniennns v [ o (P2 T0255)) AU FO RN R Of....... 518,768 | .......... 100% / 100% ..
Forward Start IRS—
129621--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 01/15/2026 |. 01/15/2036 |......evvnvvvvnn feunnns 28,000,000 ... 2.8% / (OI8) |ouvuunererrmmnnnns Joorervmnnnneeennn foveeniiviiniinnns e [ o (2,496,612)]....ccevvvnnnnns foevennninneiinnnn [ i (U R 491,026 | .......... 100% / 100% ..
Forward Start IRS—
129540--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 07/15/2030 |. 07/15/2040 |.....eevvnvvvnnn founnns 33,500,000 (.. 2.81% / (018) |oevvevernveriinnn feonreeeeinnnnnes v [ e s (PR ICT0E(C)) RN KNP RN R Of....... 686,602 | .......... 100% / 100% ..
Forward Start IRS—
129671--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 02/13/2026 |. 02/13/2036 |....eevvnnvvvnnn founnnn 27,000,000 ...... 3%/ (018) |ovvevnniiviinnnn [ e [ e [ (2,023,881)]....cceevvnneniens foevennnniieiinnns [ i (U R 475,016 | .......... 100% / 100% ..
Forward Start IRS—
129755--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 08/16/2027 |.08/16/2037 |.....evvvvvvvnn founnnn 18,000,000 .. 3.17% / (OI8) [eevvvvvrrrrrrrnnns |eeeeeeiieiiieiees [ e, [V SRR R (1,129,568)].....cevvvvnennens [oevennniievinnns [ i (U R 335,395 [ ...eennnns 100% / 100% ..
Forward Start IRS—
129821--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 11/14/2025 . 11/14/2085 |...covvvnneiinnn fonnnns 50,000,000 |.. 3.41% / (OI8) |ouvrunvrrvrmmnnnns foovervmnnnereennn fooeeniiviiiiinnns i [ o (2,278,331)]eeeeeceiiinens foevennieiieiinenn [ i Of....... 870,758 | .......... 100% / 100% ..
Forward Start IRS—
129704--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... DBAG .oovvviiiiiiiiis e . 03/15/2029 |. 03/15/2039 |.....eevvvvvvnn feunnnn 35,500,000 (.. 3.13% / (018) |+evvvvernvrrennnn feoneervinnnnnnns foevnniinivviinnns [ e e (2,231,253)].ccvveeeeciiinns oo e [ (U R 698,046 | .......... 100% / 100% ..
Forward Start IRS—
129718--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... MIZUHO .....cevvennens . 08/16/2027 |.08/16/2037 |.....evvvvvvvnn founnnn 25,000,000 |..3.08% / (O18) |ouvuunvrevrmmnnnns Joorermmnnnnerennn fooveniiiiiiiinnns v [ s [RIAVCK:) R R U RN (U R 465,827 .[100% / 100% ..
Forward Start IRS—
129779--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . [DBAG ... . 12/15/2025 |. 12/15/2035 |.... P 13,000,000 .. 3.17% / (0IS) |.. (822,508)... 227,188 .[100% / 100% ..
Forward Star —
129754--140A - CF F
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . | NATWEST . 08/16/2027 |. 08/16/2037 |.... N AT 30,000,000..3.18% / (OIS) |.eevenvrvvrunnnnns foovevvnnnnnnninnn foveniinniinnnnnnns fovvvvninninneinnes fevieeeennn [ (1,858,537)|... 558,992 .[100% / 100% ..
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1 2 3 5 6 7 8 9 10 11 12 13 14 15 16 17 18 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. Exposure | Entity (b)
Forward Start IRS—
129876--145A - CF FSS [Anticipatory cash
LTC New - Fed Funds . |flows ..ceeeuvevernnnnn NA oo |Rater i  [DBAG et . 12/17/2025 . 12/17/2085 |.eeevveneeeeaen fennnnn 20,000,000 |.. 2.83% / (O18) |ovvuuueeeeemmmnans foeremmmmmeeeeennn fooeeeeeeeenieeees e [ e (1,020, 513)[- e eeeeeeeeeeee Joemmmeeeeeeeme foeeeeeeeeeeees e O e 349,599 [ .......... 100% / 100% ..
Forward Start IRS—
129963--145A - CF FSS [Anticipatory cash
LTC New - Fed Funds . | flows . [MIZUHO ... . 06/18/2025 |. 06/18/2035 |.... P 20,000,000 |..2.83% / (0IS) |.. (890,407)|... 342,393 .[100% / 100% ..

Forward Start IRS—
130022--140A - CF FS
LTC 54 Reentry - Fed
Funds .
Forward Star
130074--145A - CF FSS
LTC New - Fed Funds .
Forward Start IRS--

120871--145A - CF FSS
LTC New - Fed Funds .
Forward Start IRS—

130066--140A - CF FS
LTC 54 Reentry - Fed
Funds ...................
Forward Start IRS—

130096--140A - CF FS
LTC 54 Reentry - Fed
Funds ...................
Forward Start IRS—

130141--145A - CF FSS
LTC New - Fed Funds .
Forward Start IRS--

130230--145A - CF FSS
LTC New - Fed Funds .
Forward Start IRS—

130231--145A - CF FSS
LTC New - Fed Funds .
Forward Start IRS--

130349--140A - CF FS
LTC 54 Reentry - Fed
Funds ...................
Forward Start IRS--

130333--140A - CF FS
LTC 54 Reentry - Fed
Funds ...................
Forward Start IRS--

130252--140A - CF FS
LTC 54 Reentry - Fed
Funds ...................
Forward Start IRS--

130253--140A - CF FS
LTC 54 Reentry - Fed
Funds ...................
Forward Start IRS--

130286--140A - CF FS
LTC 54 Reentry - Fed
Funds .................s

Anticipatory cash
flows ..

Anticipatory cash

Flows wevvevveeeninnnns

Anticipatory cash

flows wuvvvvvvvniiiinnns

Anticipatory cash

flows .ovvvvvvvuniinnnns

Anticipatory cash

flows .uvvvvvvvniiinnnns

Anticipatory cash
flows ..

Anticipatory cash

flows .uvvvvvvviniinnnns

Anticipatory cash

Flows wevvvvveveninnnns

Anticipatory cash

flows wevevvveeeninnnnns

Anticipatory cash

Flows wevvvvveveninnnns

Anticipatory cash

flows wovvevvveennnnnnns

Anticipatory cash

Flows wevevvveeeninnnnns

Anticipatory cash

FlOWS wuvvvvvvnnnnnnnns

.| NATHEST

. 10/15/2031 |. 10/15/2041 s 55,000,000 .. 3.46% / (018) [cuvvvreeeannnnnns forneeeaiiiis fe e e | (2,056,619))...
......................................... . 10/16/2026 |. 10/15/2036 |................ [...... 17,000,000 |.. 2.83% / (O18) [eurvrrreeeaemmnnns founremeeeiiiiis o e [ e (B27,002)] e [
............................................ . 09/17/2025 |.09/17/2035 |.........cevvees [20002 20,000,000 .. 2.83% / (O18) [ouvvvvveenannnnns fornneneeiiiiins foninnes [ [ | (L 15,314) i s
............................................ . 08/15/2031 |. 08/15/2041 |.............ee. [..... 53,000,000 .. 3.54% / (O18) [oevvvvveeeannnnns fornneeeeiniiiis foninnnins [ O [ et (1,750,080 s o
........................................... . 07/15/2030 |. 07/15/2040 |.........cevvees [o00re 22,000,000 .. 3.63% / (O18) [ouvvvvveenannnnns fornnenneeiiiiis Lo [ O [ | (858,217 [

. 04/15/2029 |. 04/15/2039 |.... J O 14,000,000 |.. 2.83% / (0IS) |.. (388,485)|...

......................................... . 04/15/2027 |. 04/15/2037 |....ceeeenvnens [o00rnn 16,000,000 .. 2.83% / (O18) [ouvvvvvnenannnnns fornneeeeiiiiiis fonnnnns [ [ e (1,022,056)) s o
......................................... . 11/16/2027 |. 11/15/2037 |................ |...... 16,000,000 |.. 2.83% / (O18) [eurvrereeeeemmrnns founrmmeeeiiiiis o e [ e (976, 175)| el [
........................................... . 10/16/2029 |. 10/15/2039 |............eees [e.rrni 18,000,000 |- 8.1% / (O18) [euvvveeeeeaniiins fonnniiieeeiiiis o e [ e (184,907 e
NATHEST .eeviiiiiiis i . 02/15/2028 |. 02/15/2038 |.....oeeeeennnns [onnnee 20,000,000 .. 3.09% / (018) [evveeeeeeannaeans o e e e | (1,349, TA9)|...ooeeeei el
NATHEST .eeviiiiiiis i . 09/15/2027 |. 09/15/2087 |..eeveeennnnans founens 8,000,000 (.. 3.07% / (OIS |oeuureeeeeeeeins foemrreeeeeeiins oo fe [ (550,695)..uvvrieeeeees |
............................................ . 02/15/2028 |. 02/15/2038 |..............e. [...e. 18,000,000 .. 3.00% / (O18) [euvvvereeeamnnens fonnneeeeieiiiis o e [ e (1,212,801 e

............................................ . 02/15/2028 |. 02/15/2038 |................ |......10,000,000]..3.08% / (OI8) |.uvvereeeeeuuees fourreeeeeeeinees oo o | | (710,848) e e

...... 1,168,501

......... 307,085

......... 346,014

...... 1,120,786

......... 450,903

276,041

......... 294,490

......... 300,793

......... 360,585

......... 379,329

......... 149,505

......... 341,396

......... 189,664

-1100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

.1100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

100% / 100% ..

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
130421--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 09/14/2029 |. 09/14/2039 |......evvvvvvnn feunnnn 18,000,000 .. 3.23% / (018) |oevvvvennrrvinnnn feorevviinnininnes v [ [ [ [EeiSR IR (1[0) R FEPTR PP RN (U R 359,630 | .......... 100% / 100% ..
Forward Start IRS—
130482--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... O Y . 05/17/2032 . 05/17/2042 |....oevvvnvvvenn founnnn 20,000,000 |..3.06% / (O1S) |ouvvunrrerrmnnnnns Joorevmmnnnnnerennn fooveniiviinininnns v [ o (1,145,831)]..neeeiiiiiens [ [ i (U R 431,753 | .......... 100% / 100% ..
Forward Start IRS—
130483--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 05/17/2032 . 05/17/2042 |.....evvvnvvvenn founnnn 21,000,000 |.. 3.11% / (OI8) |ouvvunrvrrmnnnnns foovervmnnieriennn o e [ o (1,146,223)]...oeeeeivieens [ [ e (U R 453,341 .......... 100% / 100% ..
Forward Start IRS—
130456--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 06/15/2030 |. 06/15/2040 |.......evvvvvvnn founnnn 28,000,000 |..3.06% / (O1S) |ouvuunvrevrmmnnnns foorermmnnnnerennn fooeeniiiiiiininnns e [ o (RIVZECTRRRD! FUR R RSN R (U R 572,471 | woovennens 100% / 100% ..
Forward Start IRS—
130504--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 12/15/2029 |. 12/15/2039 |.....evvvvvvinn founnnn 33,000,000 (.. 3.08% / (0IS) [-eeeeeeeeeeaieann fornnniniiininns (0N R [V SRR R [ (02 307:5 1 ) RO R U RN (U R 664,505 [ .......... 100% / 100% ..
Forward Start IRS—
130468--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 02/15/2028 |. 02/15/2038 |.....evvvvvvnnn founnnn 30,000,000 .. 3.11% / (OIS) [oeeeeeeeeeeaeens ferviiiiiiiniins (0N O [V SRR R (1,976,490))....ccevvvnnnens foevennnneeeiinnns [ i (U R 568,993 | .......... 100% / 100% ..
Forward Start IRS—
130422--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows . |Rate... . [MIZUHO ... . 11/15/2026 |. 11/15/2036 |.... P AU 17,000,000 ... 3.1% / (0IS) |.. JL V) IR (1,145,612)f... 308,082 .[100% / 100% ..
Forward Start IRS—
130475--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flows . |Rate... . [ NATWEST . 05/16/2033 . 05/16/2043 |......ccevveennn feeeeee 9,700,000 |..3.05% / (0IS) |.. 0. (525,227)|... 214,929 .[100% / 100% ..
Forward Star -
130440--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flows .. . |Rate... . 07/16/2029 |. 07/16/2039 |.... P AU 18,000,000 ... 3.1% / (0IS) |.. JL V) IR (1,152,323)|... 357,774 .[100% / 100% ..
Forward Star
130441--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnieieennee FlONS weeeeeeeeins NA oo Rate........... BOA o e . 05/14/2032 |. 05/14/2042 |......eeeveeeen feunnnn 15,000,000 |.. 3.13% / (OIS) [eeeeeeermenaeeeee Joeneeeeeeennes [V T IR [V PR (801,286)[- e eevvneeeeeenn Jormmmeeeemmnnnes foeremmmneeeeeenn foreee e [V 323,744 | .......... 100% / 100% ..
Forward Start IRS—
130677--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......coeevvrvnnnen NA Lo Rate........... MIZUHO ©oviiniiiiins e . 04/15/2028 |. 04/15/2038 |.....evvvnvvvnnn founnnn 15,500,000 [.. 3.18% / (0I8) |oeeveeeeeeeeeeeeis [ (0N O [V R S [(CZATATS)) R RPN R N (U R 295,627 | ..ooeeen 100% / 100% ..
Forward Start IRS—
130704--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 10/15/2026 |. 10/15/2036 |......eevvvvvvnn founnnn 12,000,000 [.. 3.28% / (0I8) |oeeveeeeeeeeeeeees [ (0N O [V R S (IO (02! R FORRRRRR RN N Of....... 216,766 | .......... 100% / 100% ..
Forward Start IRS—
130653--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... 0 Y . 02/18/2031 . 02/18/2041 |...evvvvenvvnnn founnnn 25,000,000 .. 3.23% / (OIS) [-eeeeeeeeeeiaeann ferniiiiiiiiinns (0N O [V SRR R (R E:T0) KU KNP RN R (U R 521,416 | .......... 100% / 100% ..
Forward Start IRS—
130591--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....ccooeiiiinnns FIONS weveiiiiiiininnnns NA Lo Rate........... NATWEST ivvvviiiiiis oo . 03/15/2029 |. 03/15/2039 |......eeovvivvnn Jounnns 21,000,000..3.05% / (OIS) [..eeeeeeeeeeeeeee fovvniniinnnnnnns [0 AP [0 RO (1,425,978)]....ceevvvvnnnnes v oo o, (U] 412,928 .......... 100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
130748--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 02/16/2027 |. 02/16/2037 |....evvvnnvevnnn founnnn 23,000,000 .. 3.29% / (OIS) [-eeeeeeeeeeeeenn ferniiiiiiininns (V1N PR FRRRRR T | PSRRI R (1,244, 423)).ccoveiieiiinnn oo e [ (U R 420,840 | .......... 100% / 100% ..
Forward Start IRS—
130621--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 04/15/2029 |. 04/15/2039 |......evvvvvvnn feunnnn 21,500,000 [.. 3.15% / (OIS) [-eeeeeeeeeeeiens ferniiiiiiininns (V1N R FRRR T | PSRRI R (1,315,305)) .. eeevevniiens foeveneiieeviinns [ e (U R 423,919 .......... 100% / 100% ..
Forward Start IRS—
130632--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... BOA 1o e . 02/18/2031 . 02/18/2041 |...evvvvenvvnnn founnnn 25,000,000 .. 3.19% / (OIS) [-eeeeeeeeeeeies ferviiiiiinninns (V1N R FRRR | PRRURRRUI R (ISR U R U N (U R 521,416 | .......... 100% / 100% ..
Forward Start IRS—
130747--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 02/16/2027 |. 02/16/2037 |....evvvnnvvvnnn founnnn 30,000,000 .. 3.28% / (OIS) [-eeeeeeeeeeieenn ferniniiiiininns (V1N R FRRR T | PSRRI R (QICZITZEC)) RN I RN R (U R 548,922 | .......... 100% / 100% ..
Forward Start IRS—
130596--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/15/2028 |. 02/15/2038 |.....evvunvvvnnn founnnn 30,000,000 (.. 3.07% / (OIS) [oeeeeeeeeeeeaenn ferniniiiiininns (V1N R FRRR | PRRURRRUI R (2,059,908).....ccevvmunnnens fevrnnnnnieiinnnn [ i (U R 568,993 | .......... 100% / 100% ..
Forward Start IRS—
130678--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 07/15/2030 . 07/15/2040 |....evvnvvvvnnnn foens 9,000,000 .. 3.24% / (0I8) |eeeeeeeeeeeeieaes [ (VN R RN | PRRRUURI RN [CYLCT) R R NP RN (U R 184,460 | .......... 100% / 100% ..
Forward Start IRS—
130698--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... 0 Y . 09/15/2026 |. 09/15/2036 |.....evvunvvvnnn founnnn 16,000,000 .. 3.28% / (OIS) [cevvvvrvvrvrrnnnns foeeeeieeeeeenes (V1N R AR | PRRRTUUIR RN [E-7(CL10)) R FORRT RPN RPN Of....... 288,110 | .......... 100% / 100% ..
Forward Start IRS—
130770--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows . |Rate... . 12/16/2026 |. 12/16/2036 |.... P AU 20,000,000 |.. 3.39% / (0OIS) |.. (927,748)... 363,620 .[100% / 100% ..
Forward Start IRS—
130933--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flows .. . |Rate... . [MIZUHO ... . 11/15/2027 |. 11/15/2037 |.... P AU 20,000,000 |.. 3.15% / (O18) |veuuneeeeemmmmans Joeremmmmmneneeen O foeiiicis e O [ e (1,278,439)|... 375,992 .[100% / 100% ..
Forward Star
130952--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnieieennee FlONS weeeeeeeeins NA oo Rate........... BOA o e . 11/14/2031 [. 11/14/2041 |.oeoeneeeeieann fennnnn 56,000,000 |.. 3.13% / (O1S) [-veuuneeeemmmnnnns foeeemmmaneeeens (VN OSSR INUUPRRRRRTN | | (R I (3,077,990)]- e eeeeeeeeeee Joeemmmneeeeeemenn foeeeeeeeeieees e 0f..... 1,192,451 .......... 100% / 100% ..
Forward Start IRS—
130767--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvveieieeenee FIONS e NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 04/15/2026 |. 04/15/2036 |...eevvuueeeeenn founnnn 33,000,000 .. 3.31% / (O18) [-veuueeeemmmnnnes foeeemmmmneaeens (VN OSSR INUUPRRRRRTN | | (R I (1,745,511 eeeeeeeee e o e [V 584,545 | .......... 100% / 100% ..
Forward Start IRS—
130838--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnieieennee FlONS weeeeeeeeins NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 03/16/2026 |. 03/16/2036 |.....evuueveeeen feunnnn 31,000,000 |.. 8.23% / (O18) [oveuueeeemmmnnnns foeeemmmneeeens (VN OSSR INUUPRRRRRTN | | (R I (1,814,853)]..ceeeeeeeeeeee Jeeemmmneeeeeenenn o e [V 547,317 | covveennns 100% / 100% ..
Forward Start IRS—
130904--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvenieieenee FIONS e NA oo Rate........... L . 10/15/2029 |. 10/15/2039 |...eevveneeeenn feunnnn 19,000,000 |.. 3.13% / (OIS) [eeeeeeermemaeeeee Joeneeeeeennes (VN OSSR INUUPRRRRRTN | | (R I (1,160,200)]- e evveeeeeeeenn fommmeeeeemmneees foeeemmmeeeeeeenes fereeeeeeeinenns [V 380,618 .......... 100% / 100% ..
Forward Start IRS—
130872--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ...covvvniininnnnns FIONS weveieiieiiiiinnnns NA Loooennennns Rate........... MIZUHO ooviiiiiiiiis v . 07/15/2029 |. 07/15/2089 |...cevvuaeveeenn founnns 30,000,000 .. 3.18% / (O1S) |evuueeeemmmmnnas forrmnmnnaaaeees [ TR FOPPTRRTTTTTTTTTN | FTTTTTTTTI A (1,778, 277)] e eeeemneeeeenn foneereeeniinaes fooremnninneeecenns foreaaneeenennnns [0l 596,238 | .......... 100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
130899--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/14/2028 |. 07/14/2038 |......evvvvvvvnn founnnn 22,000,000 [.. 3.13% / (OIS) [-eeeeeeeeeeiaes ferviiiiiiininns (0N O [V SRR R (1,413,206)]....ccevevvnenens foevennnneeeiinnns [ s (U R 423,139 ..o 100% / 100% ..
Forward Start IRS—
131157--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniiinnnnne FlONS weveeiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 10/15/2029 |. 10/15/2039 |.....evvvnvvvenn founnnn 23,000,000...... K IVAR (V1) N P R, (0N R [V SRR R (QIVZ(TR:75 D) KR A RN R (U R 460,748 | .......... 100% / 100% ..
Forward Start IRS—
131136--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 11/15/2027 (. 11/15/2087 |..cevvvnnniiinnn founnns 27,000,000 [.. 3.13% / (OIS) [oeeeeeeeeaeeies e (0N R [V SRR R [QIACIR:7)) R R U N (U R 507,589 [ .......... 100% / 100% ..
Forward Start IRS—
131097--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... NATWEST v e . 10/15/2030 |. 10/15/2040 |......evvvvvvnn feunnnn 22,000,000...... K IVAR (V1) N P R, (0N R [V SRR R (1,345,003)]. ..cvvnneeeeinnnnn oo e [ (U R 454,272 | .......... 100% / 100% ..
Forward Start IRS—
131335--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 07/14/2028 |. 07/14/2038 |......evvvvvvenn founnnn 25,000,000 (.. 3.27% / (OIS) [oeeeeeeeeeeieens ferviiiiiiiniins (0N R [V SRR R (QITAR:(<I0)) RN KPP RN R (U R 480,840 | .......... 100% / 100% ..
Forward Start IRS—
131280--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveeiiiiiiiins NA Lo Rate........... BOA i e . 08/15/2029 |. 08/15/2039 |.......evvvvvnn feunnnn 29,000,000 [.. 3.25% / (OIS) [-eeeeeeeaeaiienn ferniiiiiiiniins (0N O [V SRR R [T X)) U R U N (U R 577,911 | .ooeeenens 100% / 100% ..
Forward Start IRS—
131401--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 03/16/2026 |. 03/16/2036 |........cvvvvvrn founnnn 30,000,000 ...... KV (V11 N P R, (0N R [V SRR R (1,683,522)]...ceeeevviinees fevennniinecienns [ i (U R 529,661 | .......... 100% / 100% ..
Forward Start IRS—
131251--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 07/14/2028 |. 07/14/2038 |......evvvvvvvnn feunnns 30,000,000 ...... KV (V1 1) N P R, (0N O [V SRR R (1,693,904)]...ceevvvniinnns foevennnnieeiinnnn [ i Of....... 577,008 | .......... 100% / 100% ..
Forward Start IRS—
131785--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 07/15/2030 |. 07/15/2040 |.....eevvnvvvvnn founnnn 23,000,000...... KV (V11 N P R, (0N O [V SRR R (1,192,426)]....ccevvvnenens foevinnniiievinnns [ s (U R 471,398 | .....enent 100% / 100% ..
Forward Start IRS—
131556--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 05/15/2026 |. 05/15/2036 |....eevvunvvvnnn founnnn 34,000,000 ...... KV (V11 N P R, (VN PR FRRRR N PR R (1,990,922)]. ..cvvnnveviinnnn oo i [ e 604,227 | .ooeennnns 100% / 100% ..
Forward Start IRS—
131784--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlONS weveiiiiiiiiins NA o Rate........... NATWEST ovvviiiiiiis e . 07/14/2028 |. 07/14/2038 |......evvvvvvenn founnnn 15,000,000 |...... KV (V11 N P R, (V1N R AR PSR R [RE[61: V2! AR FORRRPR RN RN RPN 288,504 [ .......... 100% / 100% ..
Forward Start IRS—
131835--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA o Rate........... BOA ..o . 05/15/2031 . 05/15/2041 |..cevvvvnnvinnnn founnnn 17,000,000 .. 3.35% / (018) |oeevvvvnnnvrevnnnn fooreeeiiiniinenes e [ (WAL, R KRR U P RN 356,956 .[100% / 100% ..
Forward Start IRS—
131806--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . . | flous . |Rate... . [MIZUHO ... . 04/15/2030 |. 04/15/2040 |.... P 20,000,000 .. 3.31% / (0IS) |.. (978,816)|... 406,859 .[100% / 100% ..
Forward Star —
131909--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds . ... | flous . |Rate... . [MIZUHO ... . 03/15/2029 |. 03/15/2039 |.... I 21,000,000... 3.4% / (0I$) |.. (966,290)]... 412,928 .[100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Forward Start IRS—
131801--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 01/15/2027 . 01/15/2087 |...evvvvnnvvvnnn founnnn 28,000,000 .. 3.29% / (OI8) |ouvvunrevrmnnnnns foorevvmmnnneeennn foeeniiiiiniinns v [ o (1,523,998)]...cvvnniereinnnn foonrriiiniiiiinns i [ e 510,647 | .......... 100% / 100% ..
Forward Start IRS—
131818--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ..coeeuuvreeeennnnn NA Lo Rate........... DBAG evvveiiiieeiris vrrerrrri e . 04/15/2026 |. 04/15/2036 |...eevvuueeeeenn feunnnn 17,000,000 .. 3.43% / (018) |+eeeevmmeeeeemnnn feoreeeeemneeeeee Jeemeeeeeeeeees foeeeee [ e (752,716 e eeeeeeeeeeen Jemmeeeeeemnnies foeeeemmneeeeeenn feeeeeeeeeees foeeennnn 301,129 [ ...oeeenns 100% / 100% ..
Forward Start IRS—
131999--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvnniiieennee FIONS e NA oo Rate........... DBAG evvveiiiieeiiis errerrrn e . 08/15/2026 |. 08/15/2036 |.....evveeeeenn feunnnn 56,000,000 |.. 3.65% / (O1S) |oveuuuereeemmmnns foeremmmmmneeeeennn fooeeeeeeemnieeees e [ e (1,630,855)[.. e eeeeemeeeeee Jeemmmmeeeeeemennn fooeeeeemnieeeeen Joeeeeeeeeees oo 1,005,076 | .......... 100% / 100% ..
Forward Start IRS—
132083--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ..ocovvvniiiaenee FIONS e NA Lo Rate........... BOA o e . 02/15/2030 |. 02/15/2040 |....eeeeeveeennn foeeeee 4,500,000 [.. 3.78% / (018) |+eeevemmeeeeemnnn fooreeeeeiins (VN PO IEUUPRRRRURPR PORRRRUI ISP (97,365)[- e eeeeeennneeee Joemmmmeeeeemnnnn foreeeeemne e e 91,088 [ .......... 100% / 100% ..
Forward Start IRS—
132090--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . |flows ......cooevvrrnnnn NA Lo Rate........... NATWEST ovvviiiiiiis e . 11/15/2029 . 11/15/2039 |...covvvnnviinnn founnnn 13,500,000 [.. 3.89% / (OI8) |oeeveeeeeeeeeeeeis [ (V1N R AR PSR R (L0722 R KRR RN R AR 21,183 | oot 100% / 100% ..
Forward Start IRS—
132149--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlOWS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 10/15/2029 |. 10/15/2039 |.....evvvnvvvnnn feunnnn 13,500,000 [.. 3.75% / (0I8) |oeveeeeeeeeeeeeaes [ (V1N R R PSR R [ERL- T~ R KRR RO PRI RN 270,439 | .......... 100% / 100% ..
Forward Start IRS—
132183--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/15/2030 . 02/15/2040 |....evvnvvvennn foenns 4,100,000 [.. 3.78% / (0I8) |eeeeeeeeeeeeeeies [ (V1) O ERNRRRN PSRRI R (€I TARD! RPN AU RPN R T 82,991 .......... 100% / 100% ..
Forward Start IRS—
132253--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnns FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 06/15/2029 |. 06/15/2039 |.....oevvvvvvnnn foenns 2,700,000 ... 3.8% / (0I8) |oeeeeeeeeeeieeeans [ (VN PO FR R PRI RN (KT T2)) R PP RN RN RN 53,522 .......... 100% / 100% ..
Forward Start IRS—
132184--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvnniiinnnnns FlOWS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/15/2030 |. 02/15/2040 |....evvnvvvvinnn foenns 4,500,000 .. 3.78% / (OIS) [-eeeennnnnns fernnnninninnnnns (VN PO FR R PRI RN (97,365 veeevvnnneees Jovrennnneevinnnns [ e 91,088 [ .......... 100% / 100% ..
Forward Start IRS—
132252--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 06/15/2029 |. 06/15/2039 |.....oevvvvvvnnn foenns 2,200,000 ... 3.8% / (OIS) [oeeennnnnns fervnnnnininnnnns (VN PO FR R PRI RN (45,816)[...ceeeevnnnnnes fovrennnneeveinnns [ e [ 43,610 [ ..ooeennns 100% / 100% ..
Forward Start IRS—
132254--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... MIZUHO ©oviiniiiiins e . 06/15/2029 |. 06/15/2039 |.....oevvvvvvnnn foenns 2,700,000 ... 3.8% / (0I8) |oeeeeeeeeeeeeeeies [ (VN PO FR R PRI RN (KT T2)) R PP RN RN RN 53,522 .......... 100% / 100% ..
Forward Start IRS—
132231--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlONS weveiiiiiiiiins NA Lo Rate........... NATWEST ovvviiiiiiis e . 09/15/2031 [. 09/15/2041 |..cevvvvnnviinnn founnnn 16,000,000 .. 3.81% / (OIS) [oevvvvvvrvrrrnnnns foeeeeiieeeeenes (V1N R AR PSR R (284,934)]...cevnniiiiinnnn foreniiiiiiinns v [ e 339,153 | .......... 100% / 100% ..
Forward Start IRS—
132185--140A - CF FS
LTC 54 Reentry - Fed |Anticipatory cash Interest
Funds ....covvvniinnnnnne FlOWS weveiiiiiiiiins NA Lo Rate........... DBAG .oovvviiiiiiiiis e . 02/15/2030 . 02/15/2040 |....evvvvvvnnnn foeenns 4,800,000 [..3.78% / (0I8) |oeveeeeeeeeeeeeans [ (V1N R AR PSR R [QIUXJR:1515)) AR AR KRR R R, 97,160 [ ..evennnns 100% / 100% ..
Forward Start IRS—
132177--145A - CF FSS [Anticipatory cash Interest
LTC New - Fed Funds . | flows ..cooeoerierennnnn NA Looeonnnnnns Rate........... NATWEST ovviiiiiiis eiiiiiiniininniinnins . 04/15/2030 [. 04/15/2040 |....evvueeeeenn founnns 11,500,000]... 3.8% / (0IS) [-oeeieeerenaiiiee |ornnnaeeennna [V T FOPPTRTTTTTUUTTTITE FTTTTTTUTT FRPTTTN (281,802)]- e eeeeemmmnes feeeerennnnarrernen foaneeeeeennnnnnaes Joerennnnarnennnnns franeeeees 233,944 .......... 100% / 100% ..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

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

Forward Start IRS—

132168--140A - CF FS

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds ....covvvniinnnnnne FlOWS weveeiiiiiiiins NA Lo Rate........... BOA 1o e . 10/15/2029 |. 10/15/2039 |.....evvvnvvvenn feunnnn 17,500,000 [.. 3.73% / (0I8) |oeveeeeeeeeieeeeis [ (V1N R AR PSR R (X1 (173 R KPP R R AR 350,569 | .......... 100% / 100% ..

Forward Start IRS—

132205--140A - CF FS

LTC 54 Reentry - Fed |Anticipatory cash Interest

Funds ....ceeiiiinnns FIOWS weveiiiiiiiiinnnns NA Lo Rate........... BOA Lo e . 08/15/2031 |. 08/15/2041 |.....evvvnvivvnn founnns 17,000,000..3.73% / (OI8) [ouvvvvvrvvvrnnnnns |oveeerirnnnnnns [0 N FETTTTTTUUUUUPPPIIN FRTTOUOUUyre) RN (383,244)]..cevvenniiiinnnn foeenniiiiiiiiinns v foei e 359,497 | .......... 100% / 100% ..
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 0 0] XXX (776,982,634 0 0 0 0f 177,631,351 XXX XXX

Cross Currency - Asset|

Swaps--102695--70P - |Anticipatory cash | (1| 4.3% USD /

CF Non USD Private ... |flows ..coeuuuvveeeennnnn Sched D ...... Currency..... BOA o e . 09/27/2018 |. 09/27/2083 |..cevvveaeeaann fennnnn 19,741,500 [(2.87% GBP)  |eeeemeeeemmmnns fooeeemmnieeeeennn feeees 241,334 |...... 1,455,000 [..ooeeeennn foeenee 3,214,9% |.eevveneeeeeenin feeeees (172,500)[- e eevveeeeeeeen femmmeeeeeennnnns [V 312,141 ... 100% / 100% ..

Cross Currency - Asset|

Swaps--103093--70P - |Anticipatory cash | (| | 4.24% USD /

CF Non USD Private ... |flows .....coevvvinnnnnn Sched D ...... Currency..... BOA 1o e . 10/12/2018 [. 10/12/2028 |.....evvvvvvvnnn fonnnnns 5,835,000 [(1.82% GBP)  |eeevvenrivrnnnnn forreeeiiiiiiiins e 111,805 |......... 551,500 [.cevvunenes s Z(] (1) U P, [ TV0UN N A Ofeenns 65,487 [ .......... 100% / 100% ..

Cross Currency - Asset|

Swaps—-107183--70C -

CF Cross Currency - |Anticipatorycash | (| | 4.57% USD /

Non USD Bonds ......... FlONS weveiiiiiiiiins Sched D ...... Currency..... BOA 1o e . 11/30/2018 . 11/30/2030 |..evvvenvvvnnnn fonns 4,608,800((2.63% EUR)  [oeeieiiiinnnnns v [ 75,263 |......... 382,000 [..evuneeens forrienns 523,320 |.oevivnniiiiinnn [ 52,800 [c.enieiiinninees foerrniieeens Ofeienes 61,716 | .......... 100% / 100% ..

Cross Currency - Asset|

Swaps—-107184--70C -

CF Cross Currency - |Anticipatorycash | (| | 4.57% USD /

Non USD Bonds ......... FlONS weveeiiiiiiiins Sched D ...... Currency..... BOA i e . 11/30/2018 [. 11/30/2030 |...evvvnnvvvnnn fonnnnns 3,456,600 [(2.63% EUR)  |oeevevenviviinnnns foorereiniiiiiens feens 56,448 |......... 286,500 [..eeuneeens forrnennn 392,490 |.oevvvvniiieeiinn [ RISV LV R RN Ofeenns 46,287 [ .oevennnns 100% / 100% ..

Cross Currency - Asset|

Swaps—-107505--70C -

CF Cross Currency - |Anticipatorycash | (| | 7.78% USD /

Non USD Bonds ......... FlONS weveiiiiiiiiins Sched D ...... Currency..... BOA 1o e . 10/15/2018 |. 04/15/2028 |........oevvvvnn founnnn 11,379,900 [(5.00% EUR)  |eevenniivvinnnnns foorrenniiiiieins [ 260,285 |......... 812,900 [..eeuneens fonnnns 1,425,206 [...coeevvneeeees Jovennnnns 72000 R AR (U R 121,307 | weveennnns 100% / 100% ..

Cross Currency - Asset|

Swaps—-107722--70C -

CF Cross Currency - |Anticipatorycash | (| | 7.36% USD /

Non USD Bonds ......... FlONS weveiiiiiiiiins Sched D ...... Currency..... BOA i e . 10/26/2018 . 05/15/2029 |....evvnvvvinnn foens 6,873,000((4.63% EUR)  [oeveeieviinnnnns Joovernniineeinns foreennes 155,394 |......... 532,800 [..evuneenns o 968,480 [.....covvnniiinins fornnnnns ATV R RN Ofeenns 81,521 .ovvennnns 100% / 100% ..

Cross Currency - Asset|

Swaps—-107887--70C -

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

Non USD Bonds ......... FlOWS weveiiiiiiiiins Sched D ...... Currency..... BOA 1o e . 02/15/2019 [. 06/15/2031 |..eevvvnnivinnn fonnnnnd 9,019,840 [(3.13% EUR)  |eevvenniiivinnnn fooreeiiiiniinnnnes Jovvnnnnns 175,554 |......... 566,240 [...ounenns [onnnns 1,197,916 [ | (U< TCI0 0 R A (U R 125,245 .......... 100% / 100% ..

Cross Currency - Asset|

Swaps—-109638--70C -

CF Cross Currency - |Anticipatorycash | (. 6.5% USD /

Non USD Bonds ......... FlONS weveiiiiiiiiins Sched D ...... Currency..... BOA 1o e . 04/29/2019 [. 11/15/2029 |...ovvvenvivinnn fonns 2,224,4001(3.88% EUR)  [oooeeviieinnienns Jennieeeieiii [ 45,601 |........ 111,000 | ooeeevennns [ 286,423 |..ooovvieeeeiinn [ P11V R FN Ofeienes 27,540 | ..ooeenn 100% / 100% ..

Cross Currency - Asset|

Swaps—-109639--70C -

CF Cross Currency - |Anticipatorycash | (| 6.5% USD /

Non USD Bonds ......... FlOWS weveiiiiiiiiins Sched D ...... Currency..... BOA 1o e . 04/29/2019 [. 11/15/2029 |..oovvenvviinnn foenns 1,112,200 (3.88% EUR)  |oeeeennvrivnnnnnns fooveininnieecens fovnins 22,801 |.......... 55,500 | .cevvvnnnnn fernnnnns 123,211 [ v LTV (0N R RN Ofeienes 18,770 | weeennes 100% / 100% ..

Cross Currency - Asset|

Swaps--110430--70P - |Anticipatory cash | (| | 4.15% USD /

CF Non USD Private ... | flows ..coeuuuereeennnnnn Sched D ...... Currency..... 0] . 09/26/2019 |. 09/26/2031 |.eeevvveueeeeenn feunnnn 13,360,800 |(1.95% EUR)  [ooeeeeeeeeeeeeee Jemmee e foeeeeees 228,348 |........ 680,400 [....cevvvnn |oeennn 1,369,980 [.oeeeeeieeeees Joeeeennns 158,400 |-oeevvveeeeeennn [ [V 188,886 | .......... 100% / 100% ..

Cross Currency - Asset|

Swaps--123734--70P - |Anticipatory cash | (| | 3.56% USD /

CF Non USD Private ... |flows .....coevvvinnnnnn Sched D ...... Currency..... NATWEST ovvviiiiiiis e . 03/10/2021 |. 03/10/2033 |.....evvvnvvvvnn founnns 16,980,600 1(2.92% GBP)  [oooveevviennninens Jevnnieeeciinins [ 95,068 |...... 1,132,300 [.eveeeeens | 1,679,323 |evveeieiiiiiinn o QLI IRTI0)) R R, (U R 260,990 [ .......... 100% / 100% ..

Cross Currency - Asset|

Swaps—-129532--70P - |Anticipatory cash | (| | 5.11% USD /

CF Non USD Private ... | flows ..cooueoeeierennnn Sched D ...... Currency..... DBAG evvvviiiiiinns erriirieiinieriineis . 09/28/2022 . 09/28/2032 |..evvuuieveeennn foeeees 6,080,400 (3.7% EUR)  foieieeiiiiinies Joemnnmnneecnnnnns foreeeeens 50,902 |....... (259,800)( .evvennnee fones (282,261)]-.-u e eeeeeninnes foeeennnnns 79,200 [-.ueeeeenninnes Joerennnaeeeens ()] 91,220 ...eeenen 100% / 100% ..
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 1,518,803 6,306,340 [ XXX 11,529,400 0 430,400 0 0 1,396,109 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 1,518,803 6,306,340 [ XXX (765,453,234 0 430,400 0 0f 179,027,459 [ 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
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
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 (776,982,634 0 0 0 0f 177,631,351 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 1,518,803 6,306,340 [ XXX 11,529,400 0 430,400 0 0 1,396,109 | 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 1,518,803 6,306,340 | XXX (765,453,234 0 430,400 0 0 179,027,459 | XXX XXX

Forward Bond--131048—- Interest

146 - NQ FIB .......... Bond Purchase ......... |NA .........co. [Ratecooooicst [BOA oo . 04/05/2033 |. 02/15/2043 |.....evvvnvvvnnn founnnn 25,000,000]..... 3.875% / NA|oeveeieiininens oo (0N O [V SRR R (U TLC)) RN AN RN RN (U R 550,451 .......... 100% / 100% ..

Forward Bond--131068—-

146 - NQ FIB .......... Bond Purchase ......... |NA ............ [Ratecoooieist |DBAG weiiiiiiiiiins e . 04/11/2033 |. 02/15/2043 |.....evvvnvvvnnn founnnn 25,000,000]..... 3.875% / NA|oeeeeieiininees oo (0N R [V SRR R (1,715,985))... e foeveneniiecinenn [ e (U R 550,451 .......... 100% / 100% ..

Forward Bond--131111—-

146 - NQ FIB .......... Bond Purchase ......... |NA ... [Ratecoooisd JOPM i . 04/18/2033 |. 11/15/2044 |.....ovvveviiinn founnnn 25,000,000 |.......... 3%/ NA e [ (0N R [V SRR R (1,411, 153)].cceeieees [ [ e (U R 574,762 | ..ouunnnn. 100% / 100% ..

Forward Bond--131302—-

146 - NQ FIB .......... Bond Purchase . 05/17/2032 |. 05/15/2042 |.....evvvnvvvnnn founnnn 25,000,000...... 3.25% / NA e [ (0N O [V SRR R (1,221,120)] e foevenineeeeieens oo i (U R 539,612 .[100% / 100% ..

Forward Bond--131315—

146 - NQ FIB .......... Bond Purchase ......... |NA ............ [Ratecooooiist [DBAG weviiiiiiiiiins e . 05/17/2032 |. 05/15/2042 |.....ovvvnvvvenn founnnn 25,000,000...... 3.25% / NA e [ (0N O [V SRR R (1,208,348)]....ccevevvnineens foevennnnieeiinnns [ i (U R 539,612 | .......... 100% / 100% ..

Forward Bond--131392--

146 - NQ FiB Bond Purchase ... . 08/16/2032 |. 08/15/2042 |......eevvvvvnn founnnn 25,000,000]..... 3.375% / NA oo oo O e [ 0 e e (1,078, 717)... 543,249 .[100% / 100% ..

Forward Bond--

146 - NQ FIB .......... Bond Purchase ......... |NA ... [Ratenoooiid JOPM i . 11/15/2032 |. 08/15/2042 |......eevvvvvenn founnnn 25,000,000]..... 3.375% / NA |oeveeiiieiiinnn oo (0N R [V SRR R (1,308,458)| 543,249 [ .......... 100% / 100% ..

Forward Bond--131330—-

146 - NQ FUB .......... |Bond Purchase .... . 08/16/2032 |. 08/15/2042 |.......evvvvvven founnnn 25,000,000..... 3.375% / NA o [ O e [ 0 e e (1,135,981)f... 543,249 .[100% / 100% ..

Forward Bond--131505—-

146 - NQ FIB .......... Bond Purchase ......... |NA ..o [Ratecooooicst [BOA i . 11/15/2032 |. 05/15/2044 |......evvevvvvnn founnnn 25,000,000..... 3.375% / NA o [ O e [ 0 e e (1,481,426)]....ccccvvnnnnns foevennninnieinnns [ e Of....... 567,868 | .......... 100% / 100% ..

Forward Bond--131482—-

146 - NQ FiB . |Bond Purchase ......... |NA ... [Ratenooooiis JOPM it . 02/15/2033 |. 08/15/2044 |.......evvvvvenn feunnnn 25,000,000..... 3.125% / NA oeveeneieiiinnn oo O i [ s .. (1,187,086)f... 571,325 | ..oceeeeen 100% / 100% ..

Forward Bond--131697—

146 - NQ FIB .......... Bond Purchase ......... |NA ... [Ratecooocid JOPM i . 02/15/2033 |. 08/15/2044 |......eevvvvvenn founnnn 25,000,000..... [T P R T R R (VN PR FRRRR N PR R (1,254,089)]. ..cvvnneeeeinnnn oo i [ e 571,325 | ..oceeeeen 100% / 100% ..

Forward Bond--131813—

146 - NQ FIB .......... Bond Purchase ......... |NA .........ooo [Ratecooooiiot [BOA oo . 05/16/2033 |. 05/15/2044 |......evvnvvvenn founnns 25,000,000..... 3.375% / NA|ooeeinnieiiiinnn oo v [ e e (RICTAAVEL:)) R R EPRPTTUUTRR NSRRI NPT 567,868 | .......... 100% / 100% ..

Forward Bond--131819—-

146 - NQ FIB .......... Bond Purchase ......... |NA ... [Ratecooocsd JOPM i . 08/16/2032 |. 02/15/2044 |......evvvvvvvnn founnnn 25,000,000..... 3.625% / NA|oeveeenniiiinnn feonneiieinienes e [ e e (1,064,444)...coovvvnnnnes e [ e e 564,466 | .......... 100% / 100% ..

Forward Bond--131904—-

146 - NQ FIB .......... Bond Purchase ......... |NA ............ [Ratecoooiiist [DBAG weiiiiiiiiiins e . 07/25/2033 |. 05/15/2043 |.....ovvvnvvvnnn founnnn 25,000,000]..... 2.875% / NA |oeeeeieiiinnens oo e e [ (QILCI T 1) RN AR RN NP 553,901 .......... 100% / 100% ..

Forward Bond--131857—-

146 - NQ FIB .......... Bond Purchase ......... |NA ..o [Ratecoooocst [BOA i . 07/11/2033 . 11/15/2043 |....oovvvevviinn founnnn 25,000,000...... B.75% / NA |oeveeeieeiinnns [ i [ e e (1,508,890 ..cvvveneverennn feonenriiiiiiinnns v [ e 560,966 | .......... 100% / 100% ..

Forward Bond--132019-—-

146 - NQ FIB .......... Bond Purchase ......... |NA ... [Ratecoooiid JOPM i . 12/01/2032 . 11/15/2044 |.....oevvevviinn founnns 25,000,000 .......... 3%/ NA e [ e [ [ [ [(CIORIR:ICT.5) R FORRRRU PP RPN RN RPN 574,762 | ..ouunnnn. 100% / 100% ..

Forward Bond--131996—-

146 - NQ FIB .......... Bond Purchase ......... |NA ..o [Ratecoooocot [BOA oo . 12/15/2032 . 11/15/2044 |.....oevvviiien fonnnnn 25,000,000 |.......... 3%/ NA e [ (VN R FRRR RN PR R (1,078,055)]...cevveneneeennn fereniiiiiiinnns v [ e 574,762 | ..ouunnnn. 100% / 100% ..

Forward Bond--132053--

146 - NQ FIB .......... Bond Purchase ......... |NA ............ [Ratecoooiiist [DBAG weiiiiiiiiiins e . 02/18/2032 |. 02/15/2043 |.....evvvnvvvnnn founnnn 25,000,000]..... [T P R T R R (V1N R AR PSR R [(SiSZ74: ) R RPN RN R AR 550,451 .......... 100% / 100% ..

Forward Bond--131990—-

146 - NQ FIB .......... Bond Purchase ......... |NA ... [Ratecooocid JOPM i . 08/01/2033 |. 05/15/2044 |......evvnvvvvnn founnnn 25,000,000..... 3.375% / NA |oeveeeniieiiinnn o (VN R FRRR RN PR R (1,303,044)]...ceevviiinnns fovrrnnnneeienns [ e [ 567,868 | .......... 100% / 100% ..

Forward Bond--132059--

146 - NQ FIB .......... Bond Purchase ......... |NA ... [Ratecooocid JOPM i . 02/17/2032 |. 02/15/2043 |....oevvvevvvnnn founnnn 25,000,000..... [T P R T R R (V1N R AR PSR R [EESSCIIC) R RPN U PP AR 550,451 .......... 100% / 100% ..

Forward Bond--132369--

1460 - Q FIB .......... Bond Purchase ......... |NA ............ [Ratecooooiist [DBAG weviiiiiiiiiins e . 10/04/2032 . 11/15/2043 |....ovvvenevinnn founnns 25,000,000...... 3.75% / NA e [ (V1N R AR PSR R [WLZET7.)) R KRR TR R R 560,966 | .......... 100% / 100% ..

Forward Bond--132330--

1460 - Q FIB .......... Bond Purchase ......... |NA ... [Ratecoooiid JOPM i . 09/28/2032 . 11/15/2043 |....ovvvvnviinnn founnnn 25,000,000 ...... 3.75% / NA e [ (V1N R RN PSR R (WA A1S)) R KRR T PR R 560,966 | .......... 100% / 100% ..

Forward Bond--132319--

1460 - Q FIB .......... Bond Purchase ......... NA Lo Rate........... BOA Lot e . 09/23/2033 |. 05/15/2043 |.....eevvivivinn ounnns 25,000,000]..... 2.875% / NA|oeeeeiiiiiinnns | {0 N FETTTTTTRUUOUUTPIT FTTTTTOeUyrs) e (1,759,682)]...cevvvvnnnnenee fovvnnnnnniiinnnn foovviiiiiinnns Jovveiiniiiiiiinns fooveennn 553,901 .......... 100% / 100% ..
1419999999. Subtotal - Forwards - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX (28,502,820 0 0 0 0 12,836,485 [ XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX (28,502,820 0 0 0 0 12,836,485 [ XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 OF GENWORTH LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 1,518,803 6,306,340 [ XXX (793,956,053 0 430,400 0 0f 191,863,945 [ XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 1,518,803 6,306,340 | XXX (793,956,053 0 430,400 0 0 191,863,945 | XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I




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

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

NONE

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

NONE

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

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

ROYAL BANK OF CANADA

0f..

.. (283,483,963)

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0
BANK OF AMERICA N.A. woveeiiiiiii s O ) R 4,753,440 [.oveiiiniieeiiiinel 0 e 4,753,440 |.oeeevnnnnns 8,862,358 [......euunnnnn (232,068,716))... .... 63,853,703 .... 63,853,703
MIZUHO BANK LTD ... (28,779,818)|... ...9,653,403 |... ...9,653,403
JP MORGAN CHASE BANK (11,315,988)]..ccevveneiiiiiniiiiennnn 0 o 5,622,424 |..oveniiiiininnnns 5,622,424

DEUTSCHE BANK A.G. ........ ...0 .61,101,588 |... . 60,841,788
CREDIT SUISSE INTERNATIONAL ... | .... 680,400 |... . 680,400 [..oooeieiiinnnnn 1,369,980 [....ooeeennn. (85,008,027)|... .... 20,864,740 .... 20,864,740
0299999999. Total NAIC 1 Designation 0 0 5,433,840 (259,800) 5,433,840 10,232,338 (640,746,511) 161,095,860 160,836,060
NATWEST MARKETS PLC 1,132,300 |... 1,182,300 |oooeiiiiiiiieennns 1,579,328 | .evviennnnnee (102,787,79)|... .... 20,971,293 ... 20,971,293
GOLDMAN SACHS INTERNAT |ONAL .. P R coe e O i O (62,233,407)]..eeeeeeeeeeeeeeeeeeeee O L, 9,796,792 |..oovveeieeenn 9,7%,792
0399999999. Total NAIC 2 Designation 0 0 1,132,300 0 1,132,300 1,579,323 (165,021,203) 30,768,085 30,768,085
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0

0 6,566,140

(259,800)

6,566,140

(805,767,714)

0999999999 - Gross Totals 11,811,661 191,863,945 191,604, 145
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 6,566,140 (259,800)
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Collateral Pledged by Reporting Entity

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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

CREDIT SUISSE INTERNATIONAL 912810-QC-5 ........ T 4172 08/15/39 . ...08/15/2039 ...
CREDIT SUISSE INTERNATIONAL ... . [912810-RA-8 ........ TII 0 5/8 02/15/43 . ...02/15/2043 ...|.
CREDIT SUISSE INTERNATIONAL . 912810-FG-8 T51/4 02/15/29 . ...02/15/2029 ..
CREDIT SUISSE INTERNATIONAL . 75513E-BY-6 RTX 7.2 08/15/27 . ...08/15/2027 ..
CREDIT SUISSE INTERNATIONAL . 101137-AE-7 BSX 6 1/4 11/15/35 . ...11/15/2035 ..
CREDIT SUISSE INTERNATIONAL .... .. |655844-BV-9 ... NSC 4.05 08/15/52 ... ...08/15/2052 ...|.
CREDIT SUISSE INTERNATIONAL ... .. |912833-XY-1 ... S 0 08/15/30 ... ...08/15/2030 ...|.
GOLDMAN SACHS INTERNATIONAL ... .. |912834-AD-0 S0 11/16/37 ... ...11/15/2037 ...|.
GOLDMAN SACHS INTERNATIONAL ... .. |912803-FG-3 SP 0 02/15/49 ...02/15/2049 ...|.
GOLDMAN SACHS INTERNATIONAL ... .. |912810-RF-7 .. [T 1 3/8 02/15/44 . . . . ...02/15/2044 ...|.
GOLDMAN SACHS INTERNATIONAL . .. |373298-BR-8 ... GP 7 3/4 11/15/29 ... ...1,023,638 |... 895,000 |... 864,039 |....11/15/2029 ...|.
NATWEST MARKETS PLC .. |912810-RL-4 ... TII 0 3/4 02/15/45 .. 108,023,619 |... . 114,181,900 |... . 133,945,769 |....02/15/2045 ...|.
NATWEST MARKETS PLC ... . |912803-FG-3 ... SP 0 02/15/49 .5,756,992 |... .. 19,168,600 |... ...02/15/2049 ...|.
NATWEST MARKETS PLC 912810-FG-8 T51/4 02/15/29 . . 19,500, 121 .. 18,854,000 ...02/15/2029 ..
NATWEST MARKETS PLC 12201P-AN-6 COP 7.4 12/01/31 . . 13,733,844 .. 12,077,000 ...12/01/2031 ..
DEUTSCHE BANK ..... 912810-0S-0 T 3 3/4 08/15/41 . .8,347,220 .9,578,500 ...08/15/2041 ..
DEUTSCHE BANK .. |912810-08-0 ... T 33/4 08/15/41 .... . 34,609,526 |... .. 39,714,700 |... . ...08/15/2041 ...|.
DEUTSCHE BANK .. |912810-RL-4 ... TII 0 3/4 02/15/45 .. 217,747,035 |... . 230,160,500 |... ... 269,999,231 |....02/15/2045 ...|.
DEUTSCHE BANK .. |912810-RL-4 TII 0 3/4 02/15/45 .. . 94,968,475 |... . 100,382,500 |... .. 117,757,816 |....02/15/2045 ...|.
DEUTSCHE BANK .. |912810-K-7 T 37/8 08/15/40 ... . 13,678,190 |... ...08/15/2040 ...|.
DEUTSCHE BANK .. |912810-0K-7 ... | T 37/808/15/40 .... . 47,938,917 |... ...08/15/2040 ...|.
DEUTSCHE BANK .. |912810-QL-5 ... T 41/4 11/15/40 ... 7,417,675 |... ...11/15/2040 ...|.
DEUTSCHE BANK .. |912810-QL-5 ... T 4 1/4 11/15/40 ... . 17,212,511 |... . ...11/15/2040 ...|.
DEUTSCHE BANK . |912810-FE-3 T51/2 08/15/28 .... .3,595,672 |... ....3,682,565 |....08/15/2028 ...|.
DEUTSCHE BANK .. 912810-QC-5 T 41/2 08/15/39 . .8,219,605 .8,725,552 |....08/15/2039 ..
DEUTSCHE BANK .. 912810-QC-5 T 41/2 08/15/39 . .2,031,499 .2,083,400 .2,156,546 |....08/15/2039 ..
DEUTSCHE BANK .. 912810-QV-3 TII 0 3/4 02/15/42 .. . 18,509,961 .. 18,020,700 22,452,363 |....02/15/2042 ..
DEUTSCHE BANK .. 912810-QV-3 TII 0 3/4 02/15/42 .. . 11,292,794 .. 10,994,300 .. 13,698,026 |....02/15/2042 ..
DEUTSCHE BANK .. 532457-BA-5 LLY 5.55 03/15/37 . 19,364,230 .. 19,000,000 .. 19,416,614 |....03/15/2037 ..
BANK OF AMERICA .. .. |912810-08-0 ... T 33/4 08/15/41 .... . 33,731,188 |... .. 38,706,800 |... .. 39,062,666 |....08/15/2041 ...|.
BANK OF AMERICA .. |912810-RL-4 ... TII 0 3/4 02/15/45 .. . 28,916,603 |... .. 30,565,100 |... .. 35,855,646 |....02/15/2045 ...|.
BANK OF AMERICA .. |912810-RL-4 TII 0 3/4 02/15/45 .. . 79,193,770 |... .. 83,708,500 |... .. 98,197,695 |....02/15/2045 ...|.
BANK OF AMERICA .. |912810-0K-7 T 37/8 08/15/40 ... . 13,006,884 |... .. 14,551,000 |... .. 15,270,480 |....08/15/2040 ...|.
BANK OF AMERICA .. |912810-FE-3 T51/2 08/15/28 .... . 11,016,638 |... .. 10,555,000 |... .. 11,282,835 |....08/15/2028 ...|.
BANK OF AMERICA . |912810-FE-3 T51/2 08/15/28 .... ...2,558,198 |... ....2,451,000 |... ....2,620,012 |....08/15/2028 ...|.
BANK OF AMERICA .. 912810-RF-7 T 1.3/8 02/15/44 . 130,150,738 . 118,248,800 . 157,961,075 |....02/15/2044 ..
BANK OF AMERICA .. 912810-QB-7 T 4 1/4 05/15/39 . 13,439,952 .. 14,000,000 .. 13,846,421 |....05/15/2039 ..
BANK OF AMERICA .. 912810-QV-3 TII 0 3/4 02/15/42 .. 45,035,389 .. 43,845,000 54,627,393 |....02/15/2042 ..
MIZUHO BANK LTD .. 539830-BN-8 LMT 4.09 09/15/52 . 24,702,586 .. 31,360,000 .. 33,013,850 |....09/15/2052 ..
MIZUHO BANK LTD .. 89417E-AH-2 TRV 5.35 11/01/40 .1,657,574 |....11/01/2040 ..
MIZUHO BANK LTD .. |655844-BV-9 ... NSC 4.05 08/15/52 ... ....9,375,395 |....08/15/2052 ...|.
MIZUHO BANK LTD .. |701094-AP-9 ... PH 4 06/14/49 ....3,944,965 |....06/14/2049 ...|.
MIZUHO BANK LTD . | 031162-CF-5 AMGN 4.663 06/15/51 ... ....4,847,702 |....06/15/2051 ...|.
MIZUHO BANK LTD 172070-CP-7 DUK 5.4 06/15/33 ... ....5,713,815 |....06/15/2033 ...|.
MIZUHO BANK LTD .. | 12201P-AN-6 COP 7.4 12/01/31 .... ....9,002,417 |....12/01/2031 ...|.
MIZUHO BANK LTD .. |871829-BH-9 ... SYY 4.45 03/15/48 ... ....9,013,009 |....03/15/2048 ...|.
JP MORGAN CHASE BANK .. .. |532457-BC-1 ........ |LLY 5.95 11/15/37 ... ....9,705,204 |....11/15/2037 ...|.
JP MORGAN CHASE BANK .. . |976656-BU-7 ........ WEC 5 5/8 05/15/33 .. ....3,737,343 |....05/15/2033 ...|.
JP MORGAN CHASE BANK 74340X-CC-3 PLD 3.05 03/01/50 ...03/01/2050 ..
JP MORGAN CHASE BANK .. . | 25468P-CR-5 ... DIS 4 1/8 12/01/41 .... .. 14,449, ...12/01/2041 ...|.
0199999999 - Total 1,337,087,603 1,449,502,800 1,597,230,39 XXX
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Collateral Pledged to Reporting Entity

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

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, VorIV)

0299999999 - Total




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

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
Bank of America, N.A. ........... New York, New YOrk .....ccccooo foovv oo oreeeees Joeeeeeeeeeeeeeeeee oo e (77,138,577)|........ (77,157,167)|........ (89,816,569)/..
Deutsche Bank Trust Company
AMEricas ...cooooeoeeeieeeeeeeeeeee New York, New YOrk ..oc.occooooe foovo oo oo e Jeeeeeeeeeeeeeeeees e 278,128 |............ 1,847,828 |............... 225,949 |..
Federal Home Loan Bank
Pittsburgh ....ocooooveiiiieieee Pittsburgh, PA oo foes e oo e o [ 811,527 |.cveveran. 815,211 |......... 2,090,711 |..
Fifth Third Bank .................... Gincinnati, OH ..o foes e oo oo o [ 9,203,060 |............ 4,908,7% |............ 6,177,086 |.
JP Morgan Chase Bank ............. New York, New York .....cccooofoor vt foeennn (9,164,334)

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

11,534,417

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

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX 0 0 (62,111,288) (92,612,336) (105,975,397)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 (62,111,288) (92,612,336) (105,975,397)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(62,111,288)

(92,612,336)

(105,975,397)

E13




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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

I4E

1 2 3 4 5 6 7 8 9

Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0 0 0
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 0 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 0 0 0
09248U-71-8 ....... BLACKROCK LIQUIDITY: TEMPFUND | R O 09/29/2023 11,083,434 |..

e fereeens 09/25/2023
09/22/2023
09/29/2023 .

261908-10-7 ....... DREYFUS TREASSAGEN CASH MGNTI
316175-50-4 ....... FIDELITY INSTIT TREASURY | GLAIC 140135 ...
3814111-32-3 ....... |GOLDMAN SACHS FS TREAS OBLIGI

. | HSBC US TREASURY MONEY MARKET HSBC US TREAS FUND 6063 ..

... 115,966,438 |..
... 58,500,000 |..
106,244,467 |..

..... 2,538,013
... 386,022
. 378,769

44330V-46-4 ....... 07/17/2019 . ...1,000,000 |.. ...34,592
60934N-50-0 ....... FEDERATEDGOVT OBLIG FUNDINST . 09/29/2023 . ...9,300,000 |.. . 105,046
61747C-58-2 ....... |MORGAN STANLEY TRY INSTL #8304 09/27/2023 . ..13,540,000 |.. e 0 e 0
825252-40-6 . . | AIM STIT TREASURYCASH MGMT ....... 04/27/2023 . 104,250,000 |.. ..1,788,846
857492-55-7 ........ STATE STREET INSTITUTIONAL TRE [ O 09/13/2023 99,500,000 [...vvvvreeeiiiiiinerniiiiirneeennen O 1,673,707

e fereeens 09/28/2023

94975H-29-6 ........ WELLS FARGO ADV TREAS PLUS MMF GIC ... 21,000,000 ..

316175-50-4 ....... |FIDELITY FIMM FUNDS - GOVT PORT INSTL CL 09/30/2023 .

60934N-50-0 ....... FEDERATED TRSY OBLIG INST 68 09/30/2023 ..

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 556,512,454 0 7,436,263
25160K-30-6 ....... |DEUTSCHE ASSET MANAGEMENT : CASH MANAGEMENT INSTITUTIONAL ...iiiiiiiiiiiii i e e s e e e e s e e s e s e s e s e s s e s s e s e s s e s essssssssssssssssssssssssssssssss | oonssnsnnns foeeeeeenens 09/28/2023 ...oevvvve forniiiiiiiiiiiiiiiiiine, 0.000 [.oeeeeeiiiiiiiies e | 4,791,607 [o.evvvennniiiiiiiiiiiiiiiiiiiiiiiiineees O PP PPN 0
8309999999. Subtotal - All Other Money Market Mutual Funds 4,791,607 0 0

8609999999 - Total Cash Equivalents 561,304,061 0 7,436,263
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