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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. Bonds (Schedule D) ..o [ 2,993,668,336 |.....coucvereeieiieeeeenes [ 2,993,668,336 |............ 3,167,193,597
2. Stocks (Schedule D):
2.1 Preferred SLOCKS ...ttt e 5,147,280 |...veeecieeccceens [ 5,147,280 |...ccoovinnene 2,220,000
2.2 COMMON StOCKS ...ttt ettt ee e e eeeee e e oo 1,299,218 oo oo, 1,299,218 | 1,063,457
3. Mortgage loans on real estate (Schedule B):
BT FIISTHENS ottt 508,680,670 |......oeoveeeeeeeeeiecrieeie [ 508,680,670 |.......cc...... 591,439,662
3.2 Other than first lIENS..........couiiiiieee e [ [ o e
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o
[T aTeTU g 4] T =T (ot =Y O R SO PO OO
4.2 Properties held for the production of income (less
B e ENCUMDIANCES) .ouvevieieienieieieieeeieieseeenes [eeeseseeseieseeieseseseeeesieses [orterinieiinte ettt steerees eeeeeiesseieseseeseese s eenees [eeeeeseeesesees e eae s eaenens
4.3 Properties held for sale (less $ ..o,
encumbrances)
5. Cash($ .o 23,023,404 , Schedule E - Part 1), cash equivalents
(B o , Schedule E - Part 2) and short-term
investments ($ ., Schedule DA) 94,444 171
6. Contractloans (including $  .oveevevnvrrrreieeceeene premium Notes) ...... |-oeeeeerereneenes TAA8B0 | e 74,180 | 190,299
7. Derivatives (Schedule DB) .........cccoiiiiiiiiiieceeeeeee e
8. Other invested assets (Schedule BA)
9. Receivables for SECUNtIES ............cccciiiiiiiiiiiiiiiccc e
10. Securities lending reinvested collateral assets (Schedule DL) .........ccccceivees | eeriiiiiiiiiiiiiiiiiiis [ [ oo
11.  Aggregate write-ins for iNVested @SSEtS ...........coviiiiiiiiiiiiinsses [ [ [ [
12. Subtotals, cash and invested assets (LINES 110 11) ....cvcveveveeeeeeeeeieieicicieens oo 3,620,659,512 |.ocooeeeee 318,323 |.......... 3,620,341,189 |............ 3,857,625,131
13. Title plantsless § ..o charged off (for Title insurers
{10117 O O R S OO POOT OO
14, Investment income due and 8CCTUED ............ceuiueuiueiiueiiieeeieisieineieeseees [ 28,189,980 | ..o 11,429 | 28,178,551 |...coovuene. 31,481,885
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 4,398,515 | 611,680 |...cccvvveeneee 3,786,835 ..o 3,441,167
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled PremiumS) ........c.ccoovoveveiiieuereeieeeee e [eeeeeeeeeseeeea 898,758 [ e 898,758 |..cocvevererereine 848,003
15.3 Accrued retrospective premiums ($  .....cooeeiiiiiiiiies ) and
contracts subject to redetermination ($ ........coceoeeeiereiiiiennne. ) creene e e e e
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES ............ccceevvevie | rremiiiiiiiiiiiciciiiis [ o
16.3 Other amounts receivable under reinsurance CONtracts ................ccoeeu. |rerereeeeeeeeencnenens 33,027 | [ 33,027
17.  Amounts receivable relating to uninSured plans .............ccccceovverieieiereeeenenens oo 2,307 [ooeeieeeeeeeees e 2,307 |..
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.....c.cccoeveeeenes 357,954 | [ 357,954
18.2 Net deferred tax @SSEt ..........ccvuiueiiiriiieicieieeee e [ 42,672,141 | 17,158,192 | 25,513,949
19.  Guaranty funds receivable Or 0N dePOSit ..........cc.ooiiriiiiiiieiieieieeieeieeies [ [ s [ oo
20. Electronic data processing equipment and SOFtWAre .............cceoiiiiiiiiiiiiiiiiens fooririsisisssisisiiniines oo iniies [oosises s ees [oosises s
21.  Furniture and equipment, including health care delivery assets
(B e ) ettt [ et [ [t
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | v o
23. Receivables from parent, subsidiaries and affiliates ................cccocevvveieieiees oo s [ [ 288,883
24. Healthcare ($ oo ) and other amounts receivable ...... | o e o
25. Aggregate write-ins for other-than-invested assets ............ccccceoeeeieirieieeens forveccceenns 21,078,019 |...covvenee 21,062,830 |..ooevcciiine 15,189 [
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvveeieeveriiiiiieceeieieiee e s 3,718,422,965 |................ 39,162,454 |.......... 3,679,260,511 |............ 3,923,269,245
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...t eaeee e s sasaeaeaesesesssasaesesesas s asassesesanasssassssssasnananansns [eresesesesaseseaeeees 341,219 [ e 341,219 [ 290,914
28. Total (Lines 26 and 27) 3,718,764,184 39,162,454 3,679,601,730 3,923,560, 159
DETAILS OF WRITE-INS
i 0 T T RSO RO OO TS U ST SPPRTR SRR URTRS PR OUPRN
0 O R PSPPI ST PT TN
B L0 T T RO RO OO T U SRS PR ST TS UPTRSURTRROURRN
1198.  Summary of remaining write-ins for Line 11 from overflow page ..o fooriririniiiiiciciiiiiii o oo [oosene s
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Interest maintenance reserve ..................... 20,358,035 |..
2502. Other accounts recievable and prepaid eXpenses ........cocooooeocornnencocns foeeeeenenineneneeeeen J04,795 [l 704,795
2503.  Other tax receivables ... foeeeennnneseeeenene 19, 189 i
2598. Summary of remaining write-ins for Line 25 from overflow page ............coooo fooome e e
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 21,078,019 21,062,830 15,189




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year Prior Year

1. Aggregate reserve for life contracts $ 3,289,262,350 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ...........ccocovvvvveevien Modco Reserve) .
2. Aggregate reserve for accident and health contracts (including $ .................
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less Col. 6) 1,489,521 | 2,068,265
4.2 Accident and health (Exhibit 8, Part 1, LiNE 4.4, COL. B) ......c.eevevuiurieieieiieieieieieieeeie et ss st sshes oo 17,764,531 |.....ocoee. 17,701,322
5. Policyholders’ dividends/refunds to members $
and unpaid (Exhibit 4, Line 10) ....
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 $
IMOAECO) .ttt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  .............c.ocoovviiin. 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
e 78,232 discount; including$ ... 142,997 accident and health premiums (Exhibit 1,
Part 1, Col. 1, SUM OF INES 4 @NA T4) ... .i ittt ettt et et ettt e et eteeteeteeaeeteeaeesesmeeseaseeseenesneaneeneenesnesnesnessens [eoosisi e 221,229 oo 330,810
9. Contract liabilities not included elsewhere:
9.1 Surrender values on CanNCeled CONTACES .......... ...
9.2 Provision for experience rating refunds, including the liability of $ ... 575,996 accident and health
experience rating refunds of which $ is for medical loss ratio rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $
Ceded ..o
9.4 Interest maintenance reserve (IMR, Line 6) ..........ccccccevvreinnnnnn.
10. Commissions to agents due or accrued-life and annuity contracts $
$ 561,134 and deposit-type contractfunds $ ...
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6)
15.1 Current federal and foreign income taxes, including $ (20,319) on realized capital gains (losses)
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18. Amounts held for agents' account, including $
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates ....
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, LINE 16, COl. 7) ...ttt e et e e st e e e e s e e see e s e eneeeneeas
24.02 Reinsurance in unauthorized and certified ($ ..............ocoocooevveeinn. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates .............ccccoeeiiriiiiiinnnn,
24.05 Drafts outstanding ..........cccceeveiieiieniineceeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccccceueee
24.09 Payable for securities .....
24.10 Payable for securities lending
24.11 Capital notes $ ..o,
25. Aggregate write-ins for liabilities

143,119,573

26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) ....

27. From Separate Accounts Statement ,
28. Total liabilities (Lines 26 and 27) . 3,469,116,715 3,718,786,800

29. Common capital stock . 2,000,000
30.  Preferred Capital SIOCK ............ccoiiiiiiiiiiic ettt ae et te e eaenes [eeseseeeeaeee et en et ee e eneeeens
31. Aggregate write-ins for other-than-special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) ...
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 $
shares preferred (value included in Line 30 $

37. Surplus (Total Lines 31+32+33+34+35-36) (including $ in S.(-‘-:;;arate Accounts Statement) ........ 208,485,015 202,773,359

38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 210,485,015 204,773,359

39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 3,679,601,730 3,923,560, 159

DETAILS OF WRITE-INS
2501.  Accrued Interest on policy claims
2502.  Qther amounts held
2503. BN
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)

3101.
3102.
3103.
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)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health CONraCES .............ccoovrierereeeeieriririeeeeeeeee e e 582,617,258 |.......ccccunv 513,441,455
2. Considerations for supplementary contracts with life CONtINGENCIES ..........cccciiiiiiiiiiiii e
3. Netinvestment income (Exhibit of Net Investment Income, Line 17) 60,193,842 |...
4. Amortization of Interest Maintenance Reserve (IMR, Line 5) (3,782,941)
5. Separate Accounts net gain from operations excluding unrealized gains or Iosses
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
7. Reserve adjustments 0N reiNSUrANCE CEAERM ...........ocouiiiiiiiiiiiiii ettt ettt st saeesaeesaeeneeneeneeana|eare e et e e b e et e s s s seeseesreeans [oeessessseesre e s e e s e e aeeaennes
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate
Accounts
8.2 Charges and fees for deposit-type contracts .
8.3 Aggregate write-ins for miscellaneous income . 1,988,739 2,932,707
9. Total (Lines 1to 8.3) 741,033,499 671,462,280
10. Death benefits 9,167,308 |......ccconv.e. 11,584,844
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 5 minus Analysis of Operations Summary, Line 18, Col. 1)
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ...........
16.  GrOUP CONVEISIONS ....ccvieiieiieiieiiieiiesieecieesieesteesteesreeseeneenns
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts .. (196,677,711) (218,085,395)
20, TOLAIS (LINES 10 10 1) .uviviviiiiieiteteiiiiese ittt ettt sttt s bbb e s bbb s se s bbb ee s bbbt e bbb st en st et b s s snse sttt esee o s s ensntetena 685,487,432 |.......c....... 615,959,192
21. Commissions on premiums, annuity considerations, and deposit
B 1 T i IR 7o i OSSOSO
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Columns 1, 2, 3, 4 and 6) . 11,077,899
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2+ 3+ 5) .....cccoceevvvennncforvereeeennn. 8,061,006 | 7,330,019
25. Increase in loading on deferred and uncollected PrEMIUMS ............ccccceiiririririeieieieiinisesisisieie e sesesseseseseresssssessssssesesesenessssfereseenenenennnnene (149, 169) i (218,603)
26. Net transfers to or (from) Separate Accounts net of FEINSUIANCE.............ccciiiiiiiiiiiiiiee e (Q08) | 3,953
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 724,526,575 651,985,573
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
Line 28) . 16,506,924 |.........c..c... 19,476,707
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
minus Line 30) 16,506,924 |................ 19,476,707
32.  Federal and foreign income taxes incurred (excluding tax on capital gains) 7,163,132 7,945,380
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (108S€s) (LiNE 31 MINUS LINE 32) .......c.cuiuiiiiiiiieieteeceeeeeee ettt s st sesess s s ettt 9,343,792 .o 11,531,327
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
TR 351,904 (excluding taxes of $ .....cccoeveurinne (350,753) transferred to the IMR) (527,595) 86,795
35. Netincome (Line 33 plus Line 34) 8,816,197 |.ccvevnee. 11,618,122
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, Col. 2) 204,773,359 181,150,178
37. Netincome (Line 35) ... 8,816,197 |... .11,618,122
38. Change in net unrealized capital gains (Iosses) less capital gains tax of § (35,007)]... ..592,199
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax
41. Change in nonadmitted assets
42. Change in liability for reinsurance in unauthorlzed and certified companies
43. Change in reserve on account of change in valuation basis (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 minus Col. 1)
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement ....
48. Change in surplus NOES .........cccceeriereeneeniieieeie e
49. Cumulative effect of changes in accounting principles ..
50. Capital changes:
B0.1 PAI TN ..ttt ettt h et h et a e et s bkt ket h et ettt et ettt et e st et e s et se et ete e esenese Jer s [
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend) ....
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance ..
LS O 11V o (=T g o S (o TR ) (oo (g o] o 1= £SO UTY RO PP PRRP WP
53. Aggregate write-ins for gains and losses in surplus ..........
54. Net change in capital and surplus for the year (Lines 37 through 53) 5,711,656 23,623,181
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 210,485,015 204,773,359
DETAILS OF WRITE-INS
08.301. Surrender, set-up and administration fees
08.302. Other revenue
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 through 08.303 plus 08.398)(Line 8.3 above) 1,988,739 2,932,707
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
5301.
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page ...
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

CASH FLOW

20.0003. Contract loans - interest adjustment to principal
20.0004. Contract loans - interest capitalized
20.0005. Mortgage Loans- refinances

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COllected Net Of TEINSUIANGCE ...........cuiiuiiiieiiieieieie ettt [ers e 582,355,354 |.....ccvvune 514,715,505
2. NEtINVESIMENT INCOME ...ttt et 166,714,386 |................ 157,937,632
BT Yo=Y oo TT S 1o T =SSOSR 2,005,340 2,954,613
4. Total (LINES 1 tATOUGN 3) ....evvivieiiieeiieie ettt ettt ettt ettt ettt a e s e e s et et et et e s e sess e s et et e s eseseseae st et es s et et et esnss s ssasesesesesesnsnana 751,075,080 675,607,750
5. Benefit and 10SS related PAYMENTS ............c.cueuiuiuieiiiiieietetee ettt ettt ettt bt ese s s es et et besesess s ssesesesebesesssn s asssasesesesesnans [ornsnnesasenans 882,478,400 |................ 825,132,658
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ............c.cucveveueuriiiieierereeeeeeeeeeeeins e (1012 T, 3,953
7. Commissions, expenses paid and aggregate Write-ins for dEdUCHIONS .............cccooveieveveueuiicciciete et fere e eeeneeees 39,919,804 |...coovuenvne 36,356,108
L T 1Yo U= o IS o= o IR (o o] 03] o] o [=Y £ Y TP RPN
9. Federal and foreign income taxes paid (recovered) net of $ ........ccccceevrvrvrrenenn 276 tax on capital gains (losses) ............... 8,069,242 2,719,230
10, TOtal (LINES 5 INMOUGN ) .....viuiiiiieeetetceceee ettt ettt ettt ettt b s s s e s s et s et et et e s e ss et esss e s et et et eseas s esesesesesesesess s ssenesesesesn 930,467,138 864,211,949
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceioieiiiiiieretetieiieeee ettt tesetess sttt ssse s st seses s ssssesesesesesnane ] (179,392,058) (188,604,199)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ttt b E R e E R E e E e e R b e h b e bbbt enenanes [rrna e e 653,145,632 |.....ccovvnvee. 375,515,535
12,2 SEOCKS ...ttt e £ e e e £ b eSS h et e Rt s st et s s e et 2,374,483 |....ccovveee 2,363,923
12.3 MOMGAGE I0BNS ........vvvieieieeeeeie ettt ettt ettt ae e e s st s et s se st et e s et e b et e s e ss st es et et e s e s et esess s esssesesesesesssnasesssesesesesesesnasesssasas|esenesaeseneen 82,758,992 |..covoiurnnne 56,002,980
T2.4 REAI ESTALE ...t R e e e e e ereeresaeeaesreare s [ereere e e s e e e e s e ates [ereeteee et
12.5 Other INVESTEA @SSELS .......ocuiiiiiiiii i e e a e e e s e e s e e e s e e s eesee st e saesreseesresnesna|eeresae st e st e s e et e sttt etes [ere et
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESMENES .............cocoiiiiiiiiiiiiieeeeeeeeees fer i [
12.7 MiISCEIIANEOUS PrOCEEAS ... .eiueiiuieitieitie ittt e bt e ettt st e s it e sheesbeeebe e et e e bt am bt ea et ea et eae e ehe e eh e e ebe e bt ea b e embeembeemsesanesaeesaeesbeesbeanbeans
12.8 Total investment proceeds (LINES 12.1 10 12.7) .......cvcucuiueuieieeeeieeeeetetetee ettt sttt s st sess s sssssseseseseses [oeseseseannnas 738,279,107 |.oveveenne 433,882,438
13. Cost of investments acquired (long-term only):
131 BONGS .ttt b E RS e R £ E b £ e R b e e bt e bt en et en e [nr et 484,902,350 |.......cecne. 403,754,497
13.2 SEOCKS ...ttt b e £ £ h e e £ E e e S b e £t s s s et n st n st 5,375,611 [ 51,764
IR (T4 (o= o = (o= g T ST UPPPR
1314 REAIESIAE ... e
13.5 Other invested assets
13.6 MIiSCElANEOUS @PPICALIONS .........covvvitetitceieee ettt ettt ettt e et ettt s se s s s e s e s s e b e s essss s es st esesesesesesnas s ssasesesesenis 1,495,838 1,686,192
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieieeeeeeceeeie ettt s et s s s seseananas 491,773,799 407,592,453
14. Netincrease/(decrease) in contract 10ans and PreMIUM NOLES ...........c.cccveviviuiueueueeiieeeeeieseeteteseeeseseseseaeseseseses s s ssesesesesessennas (116,118) (5,856)
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiieieieeeiciereteeeeeeeeee o] 246,621,426 26,295,841
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOES, CAPITAI NMOES ...ttt ettt e e e e a e e s et e b e e b e e s e e eaeeeaeeeneeeneeeseenseenseeseenneennean
16.2 Capital and paid in surplus, less treasury stock ...
16.3 Borrowed funds ...
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..o (119,566).....oooevere.. (421,336)
16.5 Dividends t0 STOCKNOIAETS ............coiiiiiiiiic e [ [
16.6 Other cash Provided (PPHEA) ............ceueuiiiiiriiereiiieieee ettt b et e et se b es s e e s bbb s s e bbb s ssnsnsetanas (138,530,569) 127,550,785
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccceevrrerenne (138,650,135) 127,129,449
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ......ccccoevvvrvrirreeeeennnne (71,420,767) (35,178,909)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ......cuiiivitetiiieectcte vttt sttt bt s se st be b s e s st s s s e st b bt s e s s bbbt sn st b st ssn et et b s s s sesese b s s snsnse et ene s e nenceee 94,444 AT1 | 129,623,080
19.2 End of year (Line 18 plus Line 19.1) 23,023,404 94,444 171
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds - exchange .........ccceeevevvvererennne 8,263,073 21,731,721
20.0002.Bonds - interest converted to principal ............. 68,978 . 102,769

R 7.856
................... 3,250,000




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

Y LINES OF B

ANALYSIS OF OPERATIONS B
1 2

USINESS - SUMMARY
4 5

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... [o.cccoceenee. 582,617,258 |......cccvvveeene 5,409,565 |....cccovrreuennne 9,091,014 |.coooeinee 499,726,262 |....c.ocveveieeiieeineeneenns | 68,390,417
2. Considerations for supplementary contracts with life contingencies ............ccccceveven fovevniiininiinninininns forve XXX e XXX [
3. Netinvestment iNCOME ..........ccerveueirieerieesiee et .154,116,877 |...
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccoveevrveerieereenenns ...(3,710,461)|...
5. Separate Accounts net gain from operations excluding unrealized gains or 10SSES ...... [occciiiiiiiiiiiiiiiiiiiiiiiies [ [ [
6. Commissions and expense allowances on reinsurance ceded ..........cccceeeeeeceeeeeeencccs foevvviveeneinniinne. 12,009 | 012,009 | e
7. Reserve adjustments on reinsurance Ceded ............ccccooiiiiiiiiiiiiiiiiecciiieeeeeiieeees [ [ [ e e e
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNLS ............cervevereruereriereeieresessesesesennes oo B542 o e [ 4,582 | |
8.2 Charges and fees for deposit-type COntracts ..............cccocviiiiiiiiiiiiiiiciiiiiiiiens e [ o [ [ XXX
8.3 Aggregate write-ins for miscellaneous iNCOME ...........c.cevveveveriererinieeeiee e 1,988,739 (3) 1,988,416 R 234
9. Totals (Lines 110 8.3) ..ccveueerrerrieirieiricrrieieas 741,033,499 7,295,278 9,496,848 652, 125,636 100, 346 72,015,391
10, DAt DENEMILS ......iiieieiiteiitcirie ettt ees [entere e 9,167,308 |.....ccoeoeennn. 1,327,858 | 7,839,450 [..ovveeeiiiiecccee e e XX
11.  Matured endowments (excluding guaranteed annual pure endowments) ..
12, Annuity DENEFitS ......oovuiiiiiiieee s
13.  Disability benefits and benefits under accident and health contracts .
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ..
16.  GIOUPD CONVEISIONS ...eeiieeiiiieiieaeaaaeeeeaaeaaaeeeeaaeaaannseeeaeaaaanseeeaeeaaanseeeaesaannssneeseaanssnneees |essosseeessssisseeeeesannnneeees
17.  Interest and adjustments on contract or deposit-type contract funds . .1,096,108 |.... . 1,039,661
18.  Payments on supplementary contracts with life contingencies ...........ccccocvvvevciiiniines foviiiiiiiiiiiiiiees
19. Increase in aggregate reserves for life and accident and health contracts . (196,677,711) 198,370 (123,831) (196,554,716) (176,782) (20,752) XXX
20.  Totals (LINES 1010 19) ...cuiuiuiiiiiiicicicce e [oeeeieiee s 685,487,432 | 1,766,892 |...ococveveenne 7,763,042 |................ 620,569,414 |.......cocviviiee 94,015 | 55,294,069 |............... XXXt e [
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(IrECt DUSINESS ONIY) ..ereeeiiceceeeeeeeeeec ettt se e ennseseaenenns [enseicinisiinnaas 21,391,423 | 1,758,782 ..o 1,014,672 |.......c..o.ccco.. 12,826,501 [.ooviicce o 5,791,468 | [ e PO ¢
22. Commissions and expense allowances on reinSurance assUmed ............cocccceeeeeeaneees ferriiieeeeenniieeee e sneeees ettt [ [ .
23. General insurance expenses and fraternal expenses.................... 11,736,127 |.... 861,723 .5,381,269 |...
24. Insurance taxes, licenses and fees, excluding federal income taxes .6,061,066 |.... . 153,812 |.. .4,269,008 |...
25. Increase in loading on deferred and uncollected premiums ........... ...(149,165)].... (149,185) |..veveeeveeeeeeeeeeeree [
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE. .........c.ceerieerieierieies [reereesieeseeseennens (B08) |- +evevveeereieieesieesieenie oo [t (308
27. Aggregate write-ins for deductions ...
28, Totals (LINES 20 10 27) ...evuiieiiieiiieieriete sttt 724,526,575 4,392,044 10,141,172 643,045,884 66,843,342
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MiNUS LiNe 28) ..........cceevrueirueirieieieineeeseeeeseesens |ooeesieenieenns 16,506,924 |.......coovveeeee 2,908,234 oo (644,324) ..o 9,079,752 v (3,787 ) e 5,172,049 [ [ o
30. Dividends to policyholders and refunds to members ...........ccccceiiiiiiiiiiniicnieeeeee XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus LiN@ 30) .......cccceerieveierieerieesieerieeseees [reeeieeineenins 16,506,924 |.......coovveeeee 2,908,234 oo (644,324) ..o 9,079,752 v (3,787) [ 5,172,049 [ [
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceverveerienenns 7,163,132 718,919 (101,268) 5,699,580 (673) 846,574
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) 9,343,792 2,184,315 (543,056) 3,380,172 (3,114) 4,325,475
34. Policies/certificates in force end of year 125,736 1,826 79 21,313 31 102,487 XXX
DETAILS OF WRITE-INS
08.301. Surrender, set-up, and adminstration fees ..........ccoooiiiiiiioiiciiciieeeeeee e [, 1,988,391 | 35 e o 1,988,264 |..ocvoeeeeeeeeeeeae 92 oo e e o
08.302. OTNET FEVENUE .....eiiiiiiiieieeet ettt
08.303. .
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 1,988,739 (3) 1,988,416 92 234
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ...........cccccviiviiiiiies [oemniiiiiiiiiiicciiccciiciiis [ eicniins [ enees | nees e s e e [eee e e e e e e enre e e [ere e e e e e e e [eee e e e e [eee e e e
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7 8

Universal Life
With Secondary

9

Variable

10

Credit Life

1"

Other Individual

12

YRT Mortality

Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life contracts @ ...5,409,565 |. 5,409,565 |...
2. Considerations for supplementary contracts with life contingencies ............ [oceeecce. XXX ]ovvveeecc e XXX XXX XXX
3. Netinvestment income .. 727,141
4. Amortization of Interest Maintenance Reserve (IMR) . .(15,540)|... (25,350)
5.  Separate Accounts net gain from operations excluding unrealized gains or
losses .
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded ...........ccceeiiiiiiiiiniiiiiii
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts ..... ..
8.3 Aggregate write-ins for miscellaneous income (3) (38) 35
9. Totals (Lines 110 8.3) ... 6,133,187 1,162,091
10.  Death benefits .. .(72,828) 1,400,686 |..
11. Matured endowments (excluding guaranteed annual pure endowments) .
12.  Annuity benefits ..
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds .
18.  Payments on supplementary contracts with life contingencies .........
19. Increase in aggregate reserves for life and accident and health contracts ... 198,370 1,390,403 (1,192,033)
20.  Totals (LINeS 100 19) ..eeviiiiiiiiiiiiii it [orneeeeaeeea 1,766,892 [..eeeeeiieiieiieiies e e 1,317,459 | e [ B49,433 e e [ o e
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only) 1,758,782 |...
22. Commissions and expense allowances on reinsurance assumed ............... [oreeeeememmmmnninnnnnn. B O N
23, General iNSUTaNCe EXPENSES ........ccveerveereereeresseseesseesseesseesseesses .861,723 |. .813,651
24.  Insurance taxes, licenses and fees, excluding federal income taxes .153,812 |. .151,307
25. Increase in loading on deferred and uncollected premiums .... . (149,165)].... .. (149,165)|...
26. Net transfers to or (from) Separate Accounts net of reiNSUraNCe. .........ccouee foeevreeeeeeiiiiiieciniiis oo e i i e e e e e e
27.  Aggregate write-ins for deductions .
28.  Totals (LINES 20 10 27) weuveevieieeieeireeieeieesiiesieesseesteeseesresneesseesaeesseenaees 4,392,044 3,892,034
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) ...2,908,234 |.... ...2,241,153 |...
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 minus Line 30) .. 2,908,234 .o o [, 2,281,153 | o e 862,081 |-...oeeiiiiciiiiis oo icriererieis oo o ree s [eee e
32.  Federal income taxes incurred (excluding tax on capital gains) 718,919 541,162 177,757
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) 2,184,315 1,699,991 484,324
34. Policies/certificates in force end of year 1,826 1,538 288
DETAILS OF WRITE-INS
08.301. Surrender, set-up, and adminstration fees ... .35
08.302. Other revenue ..
08.303. ...
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .. | e |
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) (3) (38) 35
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)

(a) Include premium amounts for preneed plans included in Line 1

(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

(c) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©
1 2 3 4 5

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Term Life Universal Life Variable Life Life (d) (a) Risk Only
1. Premiums for life contracts ®
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses .
6. Commissions and expense allowances on reinsurance ceded .....
7. Reserve adjustments on reinsurance ceded ............cccceeiiiinieenns
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNtS ...........cccoeriiiiiiiiiiiiiiiics O O O O Ul RN
8.2 Charges and fees for deposit-type CONLraCES ...........ccoveiiiiiiniiiniiiiiiiiiiiniis s o sieeries [oeseeiesiseseseseseeseees [reseesesiesesesesessesessesesses [ereesesessesessesessesesseessnse  oessesessesesseesseesseesseses  |oesesessasessssessssessssnsnsess  |ooeessesessssessssessssesssseses  foeseesseessesesseseseesensesens
8.3 Aggregate write-ins for miscellaneous income .
9. Totals (Lines 110 8.3) ... 9,496,848 9,461,197 35,651
10.  Death benefits 7,839,450 oo [ 7,639,450 oo [ s [ [ 200,000 [ooeeoeeeeeeeeeeeeeeeeeeae
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies .....
19. Increase in aggregate reserves for life and accident and health contracts . .. (123,831) ... (123,831)
20. Totals (Lines 10 to 19) 7,763,042 e e 7,560,795
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct
business only) 1,014,672 ..1,014,672
22. Commissions and expense allowances on reinsurance assUmMed ........c.cooocuveeeeeennireeeeeenniiies oo eeeeeas
23.  General insurance expenses 1,117,384
24. Insurance taxes, licenses and fees, excluding federal income taxes ...246,074
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance...
27.  Aggregate write-ins for deductions ....
28.  Totals (Lines 20 to 27) . 10,141,172 9,938,323 202,849
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 minus Line 28) (644,324) |..eeeeeeeeeeeeeeeceeceeiee e, (477 ,926) |-eeeeeeeeeeeeeeeeeiee e cieeieeiieeiees e eeeieeieeiees e e e e eeeeeeeees e (167,198) |
30. Dividends to policyholders and refunds to members ........
31.  Net gain from operations after dividends to pol|cyholders refunds to members and before
federal income taxes (Line 29 minus Line 30) (644,324) |..eeeeeeeeeeeeeeeeeeceeiee e, (477 ,126) |- eeeeeeeeeeeeeeeeeeiee e eeeieeieeiees Joeeeeeeieeeeeeieeiieeies e e eeeeeeeees e (167,198) |
32. Federal income taxes incurred (excluding tax on capital gains) .. . (101,268) (66,281) (34,987)
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) (543,056) (410,845) (132,211)
34. Policies/certificates in force end of year 79 4 38
DETAILS OF WRITE-INS
08.301.
08.302. ...
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow PAge ...........cooiiiiiiniiiiiiiniiiins | [eeeesieesieesieesisesesens |oeeresiseesesn s seenieres [eeereseesee s seesneens |reeseeesesese s sesnsenes [eeresieesieeseeesnsesnseiens |eereeree s sesenenes [eereeeesee e [eeeeeree e s
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)

(
(
(
(

a) Includes the following amounts for FEGLI/SGLI:
b) Include premium amounts for preneed plans included in Line 1

Line 1

c) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

d) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

ANNUITIES @

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL
1

Deferred

2

3

4

Variable Annuities

5
Variable Annuities

6 7
Life Contingent
Payout (Immediate

Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for individual annuity contracts 499,726,262 |.... ...490,935,837 8,790,449
2. Considerations for supplementary contracts with life contingencies e | XXX,
3. Netinvestment income ..154,116,877 |. 150,074,468 |..
4. Amortization of Interest Maintenance Reserve (IMR) 3,710,461)|.... ... (3,616,227)
5. Separate Accounts net gain from operations excluding unrealized gains or losses .... T
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments ON rEINSUIANCE CEABM ........c.uuuiiiiiiiiiiiii ettt ettt e e ettt e e e e bbbt e e e e e bttt e e e e e e bt e et e e e e aabbeeeeeeeanbbeneeeeeabbneees .
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts ............ .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 1,988,416 1,988,298 118
9. Totals (Lines 1 to 8.3) 652,125,636 639,382,376 8,520 12,734,740
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts 810,832,441 |....
16.  Group conversions F PP PP UUPR AR OUUTRTROON
17. Interest and adjustments on contract or deposit-type contract funds . 1,039,661
18. Payments on supplementary contracts with life CONtINGENCIES ..........iiiiiiiiiiiii et e e s srnnes |oesrre e e e e s s e e e e s s saaeeees
19. Increase in aggregate reserves for life and accident and health contracts (196,554,716) (202,858,730) 6,325,310
20. Totals (Lines 10 to 19) 620,569,414 |.... ...608, 161,267 12,427,872
21.  Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) .... 12,826,501 |. . 12,353,756 |.. 472,745 |..
22. Commissions and expense allowances on reinsurance assumed ... JU RO PURORRY
23.  General iNSUranCe EXPENSES .........c.coverieruieniieiiieieneesneseesieenieens .5,381,269 |.
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions ..
28. Totals (Lines 20 t0 27) .....ccecvvrurenen 643,045,884 630, 163,870 (18,603) 12,900,617
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) 9,079,752 |ooeeoeeeeas 9,218,506 |.oveeeeeeeeeeeeeeeeeeeeees o 27,123 oo e (165,877) |
30. Dividends to policyholders and refunds t0 MEMDETS ...........uiiiiiiiiiiii et e e s et e e s e e btre e e e e e aneneees
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) . |.........cc......... 9,079,752 |ooeeoeeeeas 9,218,506 |.oveeeeeeeeeeeeeeeeeeeeees oo 27,123 e e (165,877) |
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cceuiiueiueiieiiiiieeiestesteste st este st e st et e st e st et e steste st e saessessestessessessessessensenns 5,699,580 5,655,303 5,680 38,597
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) 3,380,172 3,563,203 21,443 (204,474)
34. Policies/certificates in force end of year 21,313 20,753 2 558
DETAILS OF WRITE-INS
08.301. Surrender, set-up, and adminstration fees 1,988,264 |.
08.302. Other revenue .. 162 |
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 1,988,416 1,988,298 118
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from OVErflOW PAgE ........cccuiiiiiiiiiieiiie ettt ettt e e s e e snnessnees [reesineeesinesenressee e snne [eeseessee e s e enne [esreeenee e s sseessnes |eneeesree s s enees [oieee e nrees eree e [eee e
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which which columns are affected.



¥'9

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES @

Deferred

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
with Guarantees

5
Variable Annuities
Without Guarantees

6
Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

1. Premiums for group annuity contracts
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses ....
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments ON rEINSUIANCE CEABM ........c.uuuiiiiiiiiiiiie ittt e ettt e e e et e et e e bt et e e e e e bttt e e e e e e abb e et e e s e aasbeeeeeeeanbbeeeeeeannaneees
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNtS ............ foeeiiiiiiiiiiii e e i i | |
8.2 Charges and fees for deposit-type CONMTACES ...........ciiiiiiiiiii i e s ae e s e e sbe e sneessineesne |seteesssseseneeessseeenseeenees [onteeesiteeenseseneeesnaeeesisees [sseeesusessnsesessesennessnaeees [oreeessesenssesensnsensesenneees [ereeenueeente s e e s e e e nre e e [eeseree e e s [eeeere e e e
8.3 Aggregate write-ins for miscellaneous income R R
9. Totals (Lines 1t08.3). 100, 346 100, 346
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...
16.  GroUP CONVEISIONS ....ceeviiiuiiiieeeiiiiiieeeeesiieeeeeeeniaeeees
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life CONtINGENCIES .........uuiiiiiiiiiii e ee e e e s esiees [ee e e e e e s s e e e s s s snnees [oeeeesiire e e e s s e e e
19. Increase in aggregate reserves for life and accident and health contracts .... (176,782) (176,782)
20. Totals (Lines 10 to 19) ...94,015 ...94,015
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ..
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and UNCOIIECIEA PrEMIUMS ......coiiiiiiiiiiiiiii ettt e e e s et e e e e e s aasbbeeeeesesantneeeesennnnnee [oessaneeessssmnneeeesssnnnneeess |oesiineeeeeesaae e e e e s s saneeees
26. Net transfers to or (from) Separate Accounts net of reinsurance
27.  Aggregate write-ins for deductions .....
28. Totals (Lines 20 to 27) 104,133 104,133
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Lin€ 28) ...........|occueeeueeiieeieeiens (3,787) e (B,787) |- e eee s o eee e e et eee e ees [oreee e et eees [
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 minus Line 30) ......................... (3,787) e (B,787) |- e eee s o eee e e et eee e ees [oreee e et eees [
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cceviiuerieiieriirieitestesteite st e ste st e ste st et e st et e steste st e saestessestessessessessesaensenns (673) (673)
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) (3,114) (3,114)
34. Policies/certificates in force end of year 31 31
DETAILS OF WRITE-INS
08.301. Surrender, set-up, and adminstration fees . .92 .92
08.302. .
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE .........iiiiiiiiiiieiee et sneesnneenne | esieeesitee e st e s siee e e esnes |orree e e e srees [erree e e [eee e e e [eree e [ree e [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) R R
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ..
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - ACCIDENT AND HEALTH @
1 5 6 7 8 9

Comprehensive 4 10 11 12 13
(Hospital & Medical)
2 3 Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health
1. Premiums for accident and health contracts ...68,390,417 |...
2. Considerations for supplementary contracts with life contingencies .. .
3. Netinvestment income .... 3,650,997 |... .
4. Amortization of Interest Maintenance Reserve (IMR) . (26,257)|... ....(6,679)|..
5. Separate Accounts net gain from operations excluding unrealized gains or
losses

6. Commissions and expense allowances on reinsurance ceded ...
7.  Reserve adjustments on reinsurance ceded ...........ccccoiiiiiiiiiiiiiiiiiiiiiiiices e [ e o e L L L L L L [

8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 1 to 8.3)
10.  Deathbenefits ... XXX...
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits ..
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds .

72,015,391 8,726,666 63,288,725
XXX XXX... XXX

. XXX.
. XXX.
..50, 120,984

XXX.. .
..5,193,953

18.  Payments on supplementary contracts with life contingencies XXX L XXX -
19. Increase in aggregate reserves for life and accident and health contracts ... (20,752) (50,531)
20.  Totals (LINES 1010 19) .veeeuieeerieeiuieeeieeeeieeessreeereeesreeesseeeeseeessseesnsneesfeesnseeens 55,294,069 |....ooevviiiiiiiiiiiiiie e e e fereieiiiiiiriiieiieeiiies feeeeeeerreerrrerrreeeees ferrsreseeriennenninnnes foreressnerieeieerennnnes foreenn [eeeennanns 5,143,422

21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed ..
23.  General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ....
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27.  Aggregate write-ins for deductions
28.  Totals (LINES 20 10 27) ...cueeueiiiiiieieee e e 66,843,342 6,582,625 60,260,717
29. Net gain from operations before dividends to policyholders, and refunds to
members and federal income taxes (Line 9 minus Line 28)
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 minus Line 30) ..

....5,791,468 |...

565,740 |.

4,370,150 |.. B
161,098 . 1,925 657

. 1,387,655

5,172,049 |..ooveiiiiiicis o e [ [ [ e L e [ 2,144,041 | o 3,028,008

5,172,049 | o e [ [ [ e [ e [ 2,144,041 | o 3,028,008

32.  Federal income taxes incurred (excluding tax on capital gains) 846,574 452,968 393,606
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) 4,325,475 1,691,073 2,634,402
34.  Policies/certificates in force end of year 102,487 43,375 59,112
DETAILS OF WRITE-INS
08.301. Other revenue ..
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .. K U U o o
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 234 234
2701.
2702.
2703.

2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)
(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and WhiCh COIUMNS @re AffECIEA.  ....eiii oo oo E oo oo h e e e e e oo b e e e e e oo e b b e e e e e e s b b et e e e e an e e e e e e
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @
1 2 3 4 5 6 7 8 9 10 1 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve December 31 of prior year .....

2. Tabular net premiums or considerations .....

3. Present value of disability claims incurred .

4. Tabularinterest ...

5. Tabular less actual reserve released ............ccocevvveviiviiiiiniinicnies foeninnieiiniinienis [ f s e [ f s [ e e [

6. Increase in reserve on account of change in valuation basis ......... | v o e [ [ [ e o [ [ [

6.1 Change in excess of VM-20 deterministic/stochastic reserve over

NEt PrEMIUM FESEIVE .......veveeeeerececeeieeeeeeecaeaeiesesensaeaesesesennsesesesens |oesesceeneninns (42,019)|.......... XXX oo |orereeeeeeeeeeeees o (42,019)]-eveeeeeeeeeeeeeeiee e Joeeeeeeereeeeeeieeees e [ o XXX orereeres | oo

7. Otherincreases (net) . . 111,095 111,756 (661)

8. Totals (Lines 1to 7) ... R 45,007,300 |-..ceceeeereiriricriees foeeeiernerceeenenes e 20,953,641 |ooooieiciciiins s o 24,053,659

9. TabUIAr COSt ..ottt oo 5,674,031 |... 5,238,113 |... ....435,918 |..
10. Reserves released by death .............cccceeueviiiieceeesiceeeeeeins | 1,184,197 | [ [ [ [ [ 1,184,197
11. Reserves released by other terminations (Net) .........cccccovveveveeeins foererceeens 1,269,167 .o foeeveeneeneeneiene foeveneeen 1,001,446 | s e 267,721 |oeeeeceeecieieieee oo oo esiinie oo [
12.  Annuity, supplementary contract and disability payments involving

life CONtINGENCIES .......ooiiiiiiiieee e [ neiieieeieeis [ [ [ [ [ [ s [ e [ [
13.  Net transfers to or (from) Separate Accounts ............ccccceeeiicnninne
14.  Total Deductions (LINES 910 13) ......cccoeueveiriieriereieieieeieieiesesieinas 8,127,395 6,239,559 1,887,836
15. Reserve December 31 of current year 36,879,905 14,714,082 22,165,823
Cash Surrender Value and Policy Loans

16. CSV Ending balance December 31, current Year ...........cccccocvveeeees |ooveenene 15,276,321 oo e e o o oo 15,276,321 |oooeeccciiiciies oot e o [
17. Amount Available for Policy Loans Based upon Line 16 CSV 15,276,321 15,276,321

page. (Indicate whether included with Individual or Group.)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @

(N/A Fraternal)
3

Whole Life Term Life Universal Life

Variable Life

6
Variable
Universal
Life

7

Credit
Life ®

Other
Group
Life

9
YRT
Mortality
Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
Reserve December 31 of prior year
Tabular net premiums or considerations ...
Present value of disability claims incurred
Tabular interest
Tabular less actual reserve released
Increase in reserve on account of change in valuation basis
Other increases (net)
Totals (Lines 1to0 7) ..
Tabular cost ..................
10. Reserves released by death .....
11.  Reserves released by other terminations (net)
12.  Annuity, supplementary contract and disability payments involving life
contingencies
13. Net transfers to or (from) Separate Accounts

© NN~

©

15. Reserve December 31 of current year

.. 1,258,747

14. Total Deductions (LINES 9 t0 13) ....couiiiiiiiiiiiiiieie e

74,099

74,099

Cash Surrender Value and Policy Loans

17.  Amount Available for Policy Loans Based upon Line 16 CSV

16. CSV Ending balance December 31, current year ..........ccccceeveevienierieeneennnn.

(b) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL ANNUITIES @

Deferred

2

3

4
Variable Annuities

5
Variable Annuities

6
Life Contingent
Payout (Immediate

Total Fixed Annuities Indexed Annuities with Guarantees without Guarantees and Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. ReSEIVE DECEMDET 31 OF PHOI YEAN .......ouivvviieieiieieteiieeiete ettt a et s et s s s s s s st s s nssse bbb s snses et ssssnsnsesans |nesesesesinns 3,445,713,997 |............ 3,390,609,858 |.......coovevereerieirieieies oo 97,871 [ 55,006,268
2. Tabular net premiums or considerations ..... 503,576,552 |... 490,935,836 |...
3. Present value of disability claims incurred . D,0, % SRR D,0, % SRR
O - Vo TU =Y (=YL TSP TSP TUUSRTTTRRRRTTN) NEPOPTTVRION 118,565,297 |...ccveeeneee 116,187,867 |ovveeeeccceceeeeceens [rerereneeeeeieneneneens 8,527 [ o 2,373,909
5. Tabular |eSS aCtUal FESEIVE TEIBASEA ..........c.c.evvececeereeeeeececaeteteeeeecacteaesesessaeaetesesesesassesesesessssssesesesessssssesesasanssssassesssanssssassesasasnssanss [oesesssnnssseenens 56,883,752 |.....ovvinennene 55,535,461 ..o oo (23,252) | [ 1,371,543 |
6. Increase in reserve on account of change iN Valuation DASIS ..........cccuiiiiiiiiiiiie ettt sreenneens [oesieesie s it s itesiteses e sie e [oeiesis s ses s s sieens [oeree e et s sns[eeeeee e ses ereeie e [eee s [ee e
7. Otherincreases (Net) .......cccoeoverereeeeeeeeeeneressieieeeeeeeeenens . (10,250,926) (10,250,926)
8. TOLAIS (LINES 110 7) oururuueieeiseueteeeeeeesceeteesesesesesseeeseseeseseaeseeeeeseseeeeeese e s ee e e eeeese e s a8 e e e e e ee e s eE e e e e eeee e re e et e s eeeesesnsesesesesaesnsesesesessnnnsnsnsans [oeeesnsasnes 4,114,488,672 |............ 4,043,018,090
LS T 1= o TU =T oo T S OO AR KON
10. Reserves released by death ............c.cccceeee. D,9. % TR D,9. % TR
11.  Reserves released by other terMiINAtIONS (NEL) .........ccviiuiuereiiiiiieteteieiees ettt eae ettt be st ese st sssssssese st et snsesesesessssnsnsesenas 855,268,225 .855,266,962
12.  Annuity, supplementary contract and disability payments involving life CONINGENCIES ..........cccvririiiririeieieiiiiieieeeieeieeee s foeererereeenenes 10,060,858 |......ccvvvveieeieiricin
13.  Net transfers to or (from) Separate Accounts . 308
14, Total DedUCHONS (LINES 90 13) ...oiiiiueiiieiiiiicieieieieeeeeete ettt e s bbbt s st s st s s bbbt ns st b b s s s b st s s s s s s s 865,329,391 855,266,962 10,060,858
15.  Reserve December 31 of current year 3,249,159,281 3,187,751,128 61,331,578
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITENE YEAL ..........cceveiieieiuereirieeieetese ettt se s sss st sssssss st ssssssssesesessssssssesesessssnsssesesasssns |reseeesennnns 3,046,190,971 |............. 3,035,878,555 |.....ooeiciccriins [ 76,575 | [ 10,235,841 [
17. Amount Available for Policy Loans Based upon Line 16 CSV 1,493,348 1,443,348 50,000

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @

(N/A Fraternal)
1

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees without Guarantees and Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. Reserve December 31 of prior year ...2,265,030 ... 2,265,030
2. Tabular net premiums or considerations
3. Present value of disability claims incurred
4. Tabular interest
5. Tabular less actual reserve released
6. Increase in reserve on account of change in valuation basis
7. Otherincreases (net)
8. Totals (Lines 1to0 7) ..
9. Tabularcost .................
10. Reserves released by death
11.  Reserves released by other terminations (net)
12.  Annuity, supplementary contract and disability payments involving life contlngenC|es
13. Net transfers to or (from) Separate Accounts
14, Total DedUCHIONS (LINES Q10 13) ...ouiuiuiiiieeieieeeeceeeie ettt ettt ettt ettt e s s e s s et e s et esesessae s s et esesesesessss s es et esesesesesessss s esesesesesesnansnna 270,775 270,775
15. Reserve December 31 of current year 2,088,248 2,088,248
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITENE YEA ...........c.ceuiieeieeeeeeeeeeeeieeetesesesetesessasesesesssesesesessasesesesesesesessssssesssssssesesessssssesssasaneses |ressssssesesenenens 2,081,961 |oeeveere 2,081,967 e [rerereeeeee e [errer e oeeeeee et nneieeeene[rere e ee et nas
17.  Amount Available for Policy Loans Based upon Line 16 CSV 1,078,967 1,078,967

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. Government bonds 4,055,519 ... 3,987,371
1.1 Bonds exempt from U.S. tax ..
1.2 Other bonds (unaffiliated) ...
1.3 Bonds of affiliates ...............
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate
5 Contract loans
6 Cash, cash equivalents and short-term investments
7 Derivative instruments .
8. Other invested assets
9. Aggregate write-ins for investment income ....
10. Total gross investment income 166,467,774 164,773,245
11. INVESEMENT EXPENSES ......ecvoveveeeececeeteeeteeseecaetetesessssaesesesesssssaetesesessssssesesesessssseesesasassssssesasasessssseesasassnsssetesasesensssetesassssssssetesassssnsssetasasasnsssetasassnsnsnensasases (o) R 4,579,403
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense
14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15)
17. Net investment income (Line 10 minus Line 16)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998.
0999.
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 through 1503 plus 1598) (Line 15, above)

(@) Includes $
(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $
(f) Includes $

(9) Includes $

................. 55,910 accrual of discount less $

accrual of discount less $

segregated and Separate Accounts.

(h) Includes $

investment expenses and $

interest on surplus notes and $

............ 8,493,745 amortization of premium and less $

for company’s occupancy of its own buildings; and excludes $

amortization of premium and less $

amortization of premium and less $

amortization of premium and less $

amortization of premium.

interest on capital notes.

interest on encumbrances.

1,802,995 paid for accrued interest on purchases.
paid for accrued dividends on purchases.
paid for accrued interest on purchases.

paid for accrued interest on purchases.

investment taxes, licenses and fees, excluding federal income taxes, attributable to

(i) Includes$ ..o depreciation on real estateand $ ... depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. Government boNnds ...........ccceueeeeeecueueeeeeeeneaes [eeeeeeneeeiennnnns (170,899) ..o (1,494,119) o (1,665,018) ... e
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) ..
1.3 Bonds of affiliates ....
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate .....
5. Contract loans .
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooviiiniinnieneenes
8. Other invested assets .........cccccoveienienieiceieees
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
Lo V=T [0V o= o 1= O U RO KRR SRRUUR RSOOSR RO
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9,

above)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
1 2 5 6

ook

©®N

3 4 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
FIRST YEAR (other than single)
1. Uncollected . USSR AEOPRORPRPRPRORN 1,567,803 [...eveeeeeeeneinenenenenenies feerenienieniinininnenen 90,047 [ [ e 1,477,756
2. Deferred and accrued (37,325)
3.

Deferred , accrued and uncollected:
3.1 Direct
3.2 REINSUMANCE @SSUMEA ..ottt sttt e bt ettt e et eaeesseesbeesbee st ebeenseensesnnesseesneesneenseenseens|onesnesineninesteenbeenbeereeane
3.3 Reinsurance ceded ... ...51,621
3.4 Net (Line 1 + Line 2)
Advance
Line 3.4 - Line 4 ....
Collected during year
L0 Y1 USRS SSSURORPRTRPROY 24,774,037
6.2 Reinsurance assumed
6.3 Reinsurance ceded ...

........ 1,486,255

............. 6,863

....... 1,433,568

.................... 22,617,105

... 319,948 |.
.. 22,297,157 |.
23,730,725
........................ 319,483

. 341,816
24,432,221 |..

26,016,579
Prior year (uncollected + deferred and accrued - @dVANCE) ...........cceiveiiiiiiiiiiinereesese e e 451,262
First year premiums and considerations:
9.1 Direct
9.2 Reinsurance assumed
9.3 Reinsurance ceded
9.4 Net (Line 7 - Line 8)

23,734,131

SINGLE
Single premiums and considerations:
10.1 Direct .....ooovvviinnn,
10.2 Reinsurance assume
10.3 REINSUFANCE CEUABM ...ttt ettt ettt e b et sbe e s bt e beebees [oeeebeesre e st e st e s e
10.4 Net

499,669,477 |.

..................... 2,786,111 | (85,853)
233,299 [ 737,586

........ 2,487,482
(538,671)

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
13.1 Direct ....oooovvviinen, FE USSP R PP URURORURIN RUTURURURUROR 3,530,542
13.2 Reinsurance assume
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
Advance

...................... 2,064,103 |oveiieiceeeeee [

. 511,132
.3,019,410 |..

LINE 13.4 = LINE 14 ..ottt bbbt a et a et e bt b et bttt ens [eetebee e 2,818,207 [.ooooveviiiiiineen 807,837 oo 97,698 [ (B) [ o 1,812,677 oo e
Collected during year:
16.1 Direct 46,135,794

16.2 Reinsurance assumed
16.3 Reinsurance ceded

651,955
..45,483,839 |.
..47,296,516 |.
....... 2,317,340

..................... 3,734,329
58,276,493 |..
61,004,700 |..

Prior year (uncollected + deferred and accrued - advance)
Renewal premiums and considerations:

19.1 Direct 5,021,261 45,648,584
19.2 Reinsurance assumed .. .. . RN .
19.3 REINSUIANCE CEARM .......iiiiiiiiiiiticiei ettt ettt ettt b e bttt sbesbesnesbesnesnesne e |eoesiesinseseaeees 3,742,777 e 931,410 [oviiiiiieie 2,141,934 reeeeenn..069,408
19.4 Net (Line 17 - Line 18) ... L bt bt e b b e b bt b et bt bttt ettt b s 57,382,465 4,089,851 8,281,565 31,873 44,979,176

Total premiums and annuity considerations:
20.1 Direct
20.2 Reinsurance assumed
20.3 Reinsurance ceded
20.4 Net (Lines 9.4 + 104 + 19.4)

69,382,715

586,700,865 |........cccceveunne 6,340,975 |...ooviiiirnnne 11,259,888

2 |
68,300,417

168,874
9,091,014
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)
1 2 3 4 5

Total

Individual Life

Group Life

Individual
Annuities

Group Annuities

6

Accident & Health

7

Fraternal

8
Other Lines of
Business

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED
(included in Part 1)

TO pPay reNEWAl PrEMIUMS ....c..iiiiiiiiiiet ettt sb e nb e e bt bttt e e e naeeneas
Lo 3 T= RSO SUSRURRURRPRRPP
REINSURANCE COMMISSIONS AND EXPENSE ALLOWANCES INCURRED

First year (other than single):

23.1 REINSUIANCE CEARA ..ottt et ettt et b e e e n e
23.2 REINSUIANCE @SSUMET .....couiiiiiiiatieie ettt e st et et e ste et e e bt esbeeaeeeseeeseesaeesbeesbeesbeebeenbeenneeneeeneenneennns
23.3 Net ceded 18SS @SSUMEM ......c..oouiiiiiiiiiiee bbbttt
Single:

24.1 REINSUFANCE CEARA .......oiiiiiiiiiiiie ittt ettt sa e b e b e b b e an e sae e
24.2 Reinsurance assumed
24.3 Net ceded less assumed
Renewal:

25.1 REINSUrANCE CEARA .......oiiiiiiiiiiiiieite ettt ettt b e b et b e
25.2 REINSUIANCE @SSUMET .....couuiiiiiiieiieie ettt stee sttt e et e et e et e e s eees e e saeesaeesaeeabeebeenbeenseeneeeneesaeesaeenneennean
25.3 Net ceded 18SS @SSUMEM ......c..couiiiiiiiiiiie et
Totals:

26.1 Reinsurance ceded (Page 6, Line 6) .......
26.2 Reinsurance assumed (Page 6, Line 22)
26.3 Net ceded 18SS @SSUMEM .........ooiuiiiiiiiiiiiei ettt
COMMISSIONS INCURRED (direct business only)

Deposit-type CONTACt FUNAS .......oeiiieiieie ettt be et e e neeneenes
Totals (to agree with Page 6, Line 21)

................... 8,248,853 |....ccocceeenen. 1,315,452 [ 157,986 | 4,257,839 i e 2,817,576 [ [
................... 8,328,955 ... [ [ 8,328,985 | e e s
................... 4,703,847 |..oovoiieer 843,330 | 856,686 [ 129,089 [ [ 8,278,892 | e
109,768 109,768
21,391,423 1,758,782 1,014,672 12,826,501 5,791,468




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
EXHIBIT 2 - GENERAL EXPENSES

Insurance

1

Life

Accident and Health

2
Cost Containment

3
All Other

4
All Other Lines of
Business

Investment

Fraternal

Total

2.

3.11 Contributions for benefit plans for employees
3.12 Contributions for benefit plans for agents
3.21 Payments to employees under non-funded benefit

3.31 Other employee welfare
3.32 Other agent welfare

Salaries and wages ...

plans

3.22 Payments to agents under non-funded benefit

plans

Legal fees and expenses ..
Medical examination fees ..
Inspection report fees
Fees of public accountants and consulting
actuaries
Expense of investigation and settlement of policy
claims
Traveling expenses
Advertising
Postage, express, telegraph and telephone
Printing and stationery
Cost or depreciation of furniture and equipment
Rental of equipment ..
Cost or depreciation of
software
Books and periodicals ...
Bureau and association fees .
Insurance, except on real estate ..
Miscellaneous losses
Collection and bank service charges
Sundry general expenses
Group service and administration fees ....
Reimbursements by uninsured plans ..
Agency expense allowance
Agents’ balances charged off (less $
......................... recovered)
Agency conferences other than local meetings ....
Official publication (Fraternal Benefit Societies
Only)
Expense of supreme lodge meetings (Fraternal
Benefit Societies Only)
Real estate expenses
Investment expenses not included elsewhere
Aggregate write-ins for expenses ....

4,856,429

320,763 |....

818,506 |....

512.506 |

489,174

110,354
(142,430))..

306,299

..2,902,410 |..

512,464
7,758,839
...... 1,307,680

243,594
95,172

110,354
. (142,430)

(Line 9.3 above)

512,506

306,299

10.  General expenses incurred ...... 0,365,977 o [ 4,370,150 . [@) ....16,315,530
11.  General expenses unpaid Dec. 31, prior year .... . 12,163 ....29,789
12.  General expenses unpaid Dec. 31, current year ...
13.  Amounts receivable relating to uninsured plans,
prior year
14.  Amounts receiv.
(o184 (=T 1= T
15.  General expenses paid during year (Lines 10+11-
12-13+14) 7,372,536 4,372,363 4,579,425 16,324,324
DETAILS OF WRITE-INS
09.301. Consulting Fees . 496,222 ..296,567 |..
09.302. Miscellaneous .... . 16,061 .9,
09.303. Contributions ....
09.398. Summary of remaining write-ins for Line 9.3 from
L3 = TN o= T O
09.399. Totals (Lines 09.301 through 09.303 plus 09.398)

818,805

(a) Includes management fees of $

1. Charitable
5. Religious

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDER

; 2. Institutional . $
; 6. Membership $

to affiliates and $
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):

. ;3. Recreational and Health $

to non-affiliates.

AL INCOME TAXES)
4 5 6

Insurance
1 2 3
Accident and All Other Lines
Life Health of Business Investment Fraternal Total
1. Real estate taxes ... ..
2. State insurance department licenses and fees .. 3,360,217 |. . 196,702
3. State taxes on Premiums ......ceevueeerueeerueeenreessieeesiaeennnns 779,622 |.... ... 1,159,700 |..
4. Other state taxes, including $
for employee benefits e 1,606 |..
5. U.S. Social Security taxes . 498,732 |.... 527,945
6. Al other taxes ........cceevuvnn. 7,416 7,850
7. Taxes, licenses and fees incurred ... 4,673,411 |. . 1,387,655 |.. 6,061,066
8. Taxes, licenses and fees unpaid Dec. 31, prior year ..........|............... 1,685,866 |......ceeevvennnnns 1,115 |.. .. 1,686,981
9. Taxes, licenses and fees unpaid Dec. 31, current year........ 356,557 356,557
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 6,002,720 1,388,770 7,391,490
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay renewal premiums
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions
4.  Applied to provide paid-up annuities
5. Total Lines 1through 4 ......c.ciiiiiiiiiii s [ [
6. Paid in cash
7. Left on deposit
8.  Aggregate write-ins for dividend or refund options .
9. Total Lines 5 through 8
10.  Amount due and UNP@IG ........eeeeie e L e
11.  Provision for dividends or refunds payable in the followi
12.  Terminal dividends .........ccccccvvvvvvvvvinicn R . BN ... B ... QA SN ... B B ...
13.  Provision for deferred dividend contracts .................... N NG .. BN ... B ............ DAL .. DN N . DN ... DN . .............[ ... o
14.  Amount provisionally held for deferred dividend contrac
15. Total Lines 10 through 14 ..o L N N Y B N o [,
16.  Total from prior year .......ccccceeeveeevviieeeeeenniineeeeeee SR .. NG ..... . ...... . B ...... . G ...
17.  Total dividends or refunds (Lines 9 + 15 - 16)
DETAILS OF WRITE-INS
0801
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 through 0803 plus 0898) (Line 8 above)

11




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Total @

Industrial

Ordinary

Credit
(Group and
Individual)

Group

0100001. TERM 1980 CSO 4.50% CRVM ALB CNF (2005) ..... . 142,078 |... . 142,078 |...
0100002. TERM 1980 CSO 4.50% CRVM ALB CRF (2005) ........ |oseercereerrerrrerrererennes 21 [ e 21|
0100003. TERM 1980 CSO 4.00% CRVM ALB CNF (2006) ..... 57,987 |.. 57,987 |...
0100004. TERM 1980 CSO 4.00% CRVM ALB CRF (2006) ........ |oecercerrerrerreerrereiennens 20 [ [ 20
0100005. TERM 2001 CSO 4.00% CRVM ALB CNF (2006-2012)

..................................................................................................... 12,175 [ [ 312,175 [
0100006. TERM 2001 CSO 4.00% CRVM ALB CRF (2007-2011)

........................................................................................................... 18T | [ 18T [
0100007. TERM 2001 CSO 3.50% CRVM ALB CNF (2014-2018)
0100008. TERM 2001 CSO 3.50% CRVM ALB CRF (2017) ..
0100009. TERM 2017 CSO 3.50% CRVM ALB CNF (2019) ..
0100010. TERM 2017 CSO 4.50% VM-20 NPR (2020) ..........
0100011. TERM 2017 CSO 3.75% WM-20 NPR (2021-2024) .... |...
0100012. TERM VM-20 DET/STO (2020-2024) .......ccccovvveunnee .
0100013. UL 2001 CSO 4.00% CRVM ALB CRF (2008-2012) ...
0100014. UL 2001 CSO 3.50% CRVM ALB CRF (2013-2019) ... [icoiciiiennees 5,436,294 |....ooiiiiiiiinis [ 5,436,294 |.....oooiiiiiercnn s s
0199997. Totals (Gross) 32,654,942 32,654,942
0199998. Reinsurance ceded 1,180,230 1,180,230
0199999. Life Insurance: Totals (Net) 31,474,712 31,474,712
0200001. DEF NFI - 83 GAM Projected 20 Years W/H Fund

ANB (1990-1995, 1997) ..o e 2,088,247 | ............ XXX oo foeerieeneieensieisseeseeseens | e P00 SN O 2,088,247
0200002. DEF NFI - 83a Projected 20 Years W/G Fund ANB

(1992, 1994) oo [ 94,264 | ............. D0 & O O 94,264 | ............. Do SN OSSOSO
0200003. DEF NFI - 83a Projected 20 Years W/G 5.75%

CARVM ANB (1993, 1995) .....cvviiiriirririeirieiriens [ 205,916 | ............. D 0.0 CUTIY HORRR 205,916 | ............. Do SN OSSOSO
0200004. DEF NFI - 83a Projected 20 Years W/G 5.50%

CARVM ANB (1994, 1996) .....ocvveeeiciiciriciieeiens [ 232,665 | ... D00 CUNIY HORRR 232,665 | ............. Do SN OSSO
0200005. DEF NFI - 83a Projected 20 Years W/G 6.00%

CARVM ANB (1995) ....ouiiiieiricieeeeicseeseeieens oo 308,414 | ........... D00 CUNIY HORRR 308,414 | ... Do SN OSSOSO
0200006. DEF NFI - 83a Projected 20 Years W/G 5.25%

CARVM ANB (1996-1997) .....ouveiiiirieeicisecieees [t 76 | . D0 O O O 7776 | Do SN OSSOSO
0200007. DEF NFI - a-2000 5.50% CARVM ANB (2002) ........ [eceorierrieineene 4,825,649 | ............. D 0.0 NI HORR 4,825,649 | ............ Do SN OSSOSO
0200008. DEF NFI - a-2000 5.00% CARVM ANB (2003, 2009)

............................................................................................... 29,005,944 | | XXX i 29,005,944 LXK s [
0200009. DEF NFI - a-2000 4.75% CARVM ANB (2004, 2007-

2008) .ot [ 13,975,932 | ............ D 0 SN IOURN 13,975,932 | ............. XXX o [
0200010. DEF NFI - a-2000 4.50% CARVM ANB (2005-2008,

2010) e [ 8,265,121 | ............ D O® SN O 8,255,121 | ... XXX o [
0200011. DEF NFI - a-2000 4.25% CARVM ANB (2010-2011)

............................................................................................... 11,026,662 | ........c.... XX e 11,026,662 | oo XX K e
0200012. DEF NFI - a-2000 3.75% CARVM ANB (2012-2013)

............................................................................................... 31,388,241 | Lo XK e 31,388,241 | XK e
0200013. DEF NFI - a-2000 4.00% CARVM ANB (2014) ........ [ooeerierirenne 31,896,013 | ............. D O SN NP 31,896,013 | ........... XXX o [
0200014. DEF NFI - 2012 IAR 3.75% CARVM ANB (2015-

2016, 2019) oo [ 381,520,155 | ........... XXX oo [ 381,520,155 | ............ XXX o [
0200015. DEF NFI - 2012 [AR 3.50% CARVM ANB (2017-

2018) e [ 349,364,651 | ............. D O® SN SR 349,364,651 | ............. XXX o [
0200016. DEF NFI - 2012 IAR 3.25% CARVM ANB (2020,

2022) e 962,481,417 962,481,417
0200017. DEF NFI - 2012 [AR 3.00% CARVM ANB (2021) ..362,854,851 ..362,854,851
0200018. DEF NFI - 2012 1AR 4.25% CARVM ANB (2023) 491,557,904 491,557,904
0200019. DEF NFI - 2012 1AR 4.50% CARVM ANB (2023-

2024) oo [ 285,809,836 | ............. D O® SN SR 285,809,836 | ............. XXX o [
0200020. DEF NFI - 2012 IAR 4.75% CARVM ANB (2024) ..... [.cccovenee. 222,859,198 | ............. XXX v [ 222,859,198 | ............ XXX o [
0200021. IMM FI - a-2000 6.5% CARVM ANB (2002) ........... fecerieniciricinnnas 97,199 | oo XXX i [oeieieieieeices 97,199 | ... XXX o [
0200022. [MM FI - a-2000 6% CARVM ANB (2003, 2009) ... |..coovrerernee 2,837,060 | ............ XXX o | 2,837,060 | ............. XXX i [
0200023. MM FI - a-2000 5.5% CARVM ANB (2004, 2007-

2008) .o [ 1,531,397 | ............ XXX o | 1,631,397 | ..o XXX o [
0200024. MM FI - a-2000 5.25% CARVM ANB (2006, 2010)

................................................................................................. 3,648,320 | ..o XK v [ 3,648,320 [ o XK [
0200025. MM FI - a-2000 5% CARVM ANB (2011) .....
0200026. MM FI - a-2000 4.5% CARVM ANB (2014) .....
0200027. MM FI - a-2000 4.25% CARVM ANB (2012) ...
0200028. MM FI1 - a-2000 4% CARVM ANB (2013) ...............
0200029. MM FI - 2012 1AR 3.75% CARVM ANB (2017-2018)
0200030. MM FI - 2012 IAR 4% CARVM ANB (2015-2016) ...
0200031. IMM FI - 2012 1AR 1.00-1.49% VM-22 ANB Non-

Jumbo (2021) oo [ 48,624 | ............. XXX i [ 48,624 | ............ XXX o [
0200032. MM FI - 2012 1AR 1.50-1.99% VM-22 ANB Non-

Jumbo (2020-2021) 703,098 | ............. XXX i [oeeieeieeeeeeaes 703,098 | ............. XXX o [
0200033. IMM FI - 2012 1AR 2.00-2.49% VM-22 ANB Non-

Jumbo (2020-2021) ..o [ 3,046,816 | ........... XXX o | 3,046,816 | ............. XXX i [
0200034. MM FI - 2012 1AR 2.50-2.99% VM-22 ANB Non-

Jumbo (2019-2022) ... e 1,873,993 [ ............ XXX o | 1,873,993 | ........... XXX o [
0200035. MM FI - 2012 1AR 3.00-3.49% VM-22 ANB Non-

Jumbo (2019-2020) ... e 1,406,161 | ............. XXX o | 1,406,161 | ............. XXX o [
0200036. IMM FI - 2012 1AR 3.50-3.99% VM-22 ANB Non-

Jumbo (2019, 2022) ... [ 621,059 | ............ D 00 SN ORI 621,059 | ............ XXX i [
0200037. IMM FI - 2012 1AR 4.00-4.49% VM-22 ANB Non-

Jumbo (2019, 2022-2023) .....cocevveviiiiinirens [ 1,493,677 | ............. XXX o | 1,493,677 | ............. XXX o [
0200038. MM FI - 2012 1AR 4.50-4.99% VM-22 ANB Non-

Jumbo (2023-2024) ..o [ 4,693,882 | ... XXX o | 4,693,882 | ............. XXX o [
0200039. MM FI - 2012 IAR 5.00-5.49% VM-22 ANB Non-

Jumbo (2023-2024) ..o [ 7,631,843 | ... XXX o | 7,631,843 | ........... XXX i [
0200040. DEF FI - a-2000 3.75% CARVM ANB (2013) ...
0200041. DEF FI - a-2000 4% CARVM ANB (2014) .........
0200042. DEF FI - a-2000 4.25% CARVM ANB (2014) ..........
0200043. DEF FI - a-2000 4.5% CARVM ANB (2011, 2014) . [....cccceeiurinneee 329,419 | ... D 00 SN ISR 329,419 | ... XXX i [
0200044. DEF FI - a-2000 4.75% CARVM ANB (2011) ... feevvicnicinicieas 87,465 | ............ XXX e [ 87,465 | ............ XXX o [
0200045. DEF FI - a-2000 5% CARVM ANB (2011) ....ccococes foovniniinicnnne 365,676 | ............. XXX e | 355,676 | ............. XXX |

12




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

5
Credit
(Group and
Valuation Standard Total @ Industrial Ordinary Individual) Group

0200046. DEF FI - 2012 IAR 3.75% CARVM ANB (2017-2018)

................................................................................................. 1,579,904 | ..o XXX | 1,579,904 | XK e et
0200047. DEF FI - 2012 IAR 4% CARVM ANB (2015-2016) ... [cceoeeereverceennnes 234,443 | ... XXX v [roeeeeeeciccineseenan 234,443 | ... D 0. N H
0200048. DEF FI - 2012 1AR 2.00-2.49% VM-22 ANB Non-

Jumbo (2020-2021) ... [ 1,301,820 | ............. D 00 RN VRN 1,301,820 | ............. D0 N HE
0200049. DEF FI - 2012 1AR 3.00-3.49% VM-22 ANB Non-

Jumbo (2019-2020) .....cvvieieeeeerreeccse s [ 1,329,684 | ... D 00 RN VRN 1,329,684 | ... D0 N HE
0200050. DEF FI - 2012 1AR 3.50-3.99% VM-22 ANB Non-

Jumbo (2019) . [ 570,947 | .o XXX v [ 570,947 | ........... D0 N HE
0200051. DEF FI - 2012 1AR 4.00-4.49% VM-22 ANB Non-

Jumbo (2019, 2023) ..o [ 1,349,268 | ............ D 00 SRR VTN 1,349,268 | ............. D0 N HE
0200052. DEF FI - 2012 1AR 4.50-4.99% VM-22 ANB Non-

JUmbO (2023) ..o [ 501,192 | ........... ) 00 ST VRN 501,192 | ........... D0 N HE
0200053. DEF FI - 2012 IAR 5.00-5.49% VM-22 ANB Non-

Jumbo (2023-2024) ..o [ 2,120,933 | ........... D 00 RN VRN 2,120,933 | ........... D0 N H
0200054. SS FI - 83a 3.75% CARVM ANB (2012)
0200055. SS FI - 83a 4% CARWM ANB (2012) ...ccoooereceeecenne
0200056. SS FI - 83a 4.25% CARVM ANB (2012)
0200057. SS FI - 83a 5% CARVM ANB (2011) ..ooorercceenns
0299997. Totals (Gross) 3,251 ,244,437 XXX 3,249, 156, 190 XXX 2,088,247
0299998. Reinsurance ceded XXX XXX
0299999. Annuities: Totals (Net) 3,251,244,437 XXX 3,249,156, 190 XXX 2,088,247
0399998. Reinsurance ceded
0399999. SCWLC: Totals (Net)
0499998. Reinsurance ceded
0499999. Accidental Death Benefits: Totals (Net)
0500001. Unearned Premium ............c.ocooooeeeveueveeeeeeeeeeeeees foeeeeeneeeneeeenn 2,990 [ e 2,990 [ e
0599997. Totals (Gross) 2,990 2,990
0599998. Reinsurance ceded
0599999. Disability-Active Lives: Totals (Net) 2,990 2,990
0600001. 2024 GTL PW 3.00% (2021, 2022, 2024) ......cccceee foornerrnnninnne B61,176 | [ e [ 461,176
0600002. 2024 GTL PW 3.50% (1968-1984, 2013-2020) ...... [cceceerrrercenunnne 138,364 |- [ [ [ 138,364
0600003. Unreported Claims Estimate 3.00% .......cccoccoovs Joovneneiicircinenns 539,973 oo e e [ 539,973
0600004. Unreported Claims Estimate 3.50% ..o Joornrniininiiciiiiiiiiiiins [ [ [ oo
0699997. Totals (Gross) 1,139,513 1,139,513
0699998. Reinsurance ceded 4 596 4,596
0699999. Disability-Disabled Lives: Totals (Net) 1,134,917 1,134,917
0700001. For excess of valuation net premiums over

corresponding gross premiums on respective

policies, computed according to the standard

of valuation required by this state. ... | 55,154 | e 55,154 | |
0700002. For non-deduction of deferred fractional

premiums or return of premiums at the death of

the INSUred. ..o oo, 12,654 |- e 12,654 | e,
0700003. Interest on Suspense and Holding Account ...... [.ccooiiiiiiicnninee 3,089 [ e 3,089 | e [
0700004. AG XXXII Reserve for Immediate Payment of

ClaiMS e
0700005. Cash Flow Testing Reserve ...........
0700006. Extra Mortality on Substandard Policies ........ ,
0799997. Totals (Gross) 5,405,331 5,405,331
0799998. Reinsurance ceded 37 37
0799999. Miscellaneous Reserves: Totals (Net) 5,405,294 5,405,294

9999999.

Totals (Net) - Page 3, Line 1

3,289,262,350

3,286,039, 186

3,223,164

(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contracts in Column 2 that no longer contain

a mortality risk are Life Insurance $

; Annuities $

Accidental Death Benefits $ .......ccceovevveriiiiiiciicne

Miscellaneous Reserves $ .........ccoovvvvvininiininnnns .

; Dlsablllty Active Lives $

121

; Disability - Disabled Lives $

................. 2,101,787 ; Supplementary Contracts with Life Contingencies $




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating Contracts?..............couiiiiiiiiiiie e Yes[ ] No[X]
1.2 If not, state which kind is issued.
Non-Participating
2.1 Does the reporting entity at present issue both participating and non-participating contracts?......
2.2 If not, state which kind is issued.
NPT ETCTPATING vttt ettt ettt b et s e s et s et et et e s e s e se s e s e s et et et et e s e et s e s et s et e s e s e s e s s es sttt es e s s s nne
3. Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............cccceiiiiiiiiiiiie e Yes [ X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in
the instructions.
4.  Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[X]
If so, state:
4.1 Amount of insurance?

Yes[ ] No[X]

4.2 Amount of reserve? .........
4.3 Basis of reserve:

4.6 Assessments collected during the year

5.  If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.
TP
6.  Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis? ......... Yes[ ] No[X]
6.1 If so, state the amount of reserve on such contracts on the basis actually held:..............coooiiii s G e,

6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the
reporting entity has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently
approved by the state of domicile for valuing individual annuity benefits: ....

Attach statement of methods employed in their valuation.

7. Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? ............cccceovrennee. Yes[ ] No[X]

7.1 If yes, state the total dollar amount of assets covered by these contracts Or agreements ............ccooieiieiiiiiii e S e

7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business: ............
7.4 ldentify where the reserves are reported in the blank:

8.  Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December 31 of the current year?
8.1 If yes, state the total dollar amount of account value covered by these contracts or agreements: .......
8.2 State the amount of reserves established for this business: ...............ccccooiiiiiii,
8.3 Identify where the reserves are reported in the blank:

9.  Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
[N A = Lo RS RURURURURURR
9.1 If yes, state the total dollar amount of any account value associated with these contracts, agreements or riders: .

9.2 State the amount of reserves established for this DUSINESS: .........o.iiiii et st saeenen $
9.3 Identify where the reserves are reported in the blank:

Yes[ ] No[X]

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR

Valuation Basis 4
2 3 Increase in Actuarial
Reserve Due to
Description of Valuation Class Changed To Change

9999999 - Total (Column 4, only)

13
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EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRACTS ©

Comprehensive 10 11 12 13
2 3 Federal
Employees
Medicare Health Benefits Title XVIII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Medicare Medicaid Credit A&H Income Care Other Health

ACTIVE LIFE RESERVE

1. Unearned premium FESEIVES .......ccccveiiieieiiiveeniieenieesieeesieesseeesnies |ooiiesiiee e
2. Additional contract reserves (b) .... . 196,677 |.
3. Additional actuarial reserves-Asset/Liability analysis ..
4. Reserve for future contingent benefits ... e |
5. Reserve for rate credits 575,996
6. Aggregate write-ins for reserves
7. Totals (Gross) TT2,673 oo oeeenieisieeeeeiens Joereresenisiseeeeens [oeeeeniseninnseies [oereeerenisisseees [oereeeeenesisisees [oereeeeieneisissee oo [ [ [ [ 772,673
8. Reinsurance ceded .............ccccoiiiiiiiiiiii s
9. Totals (Net) 772,673 772,673
CLAIM RESERVE
10. Present value of amounts not yet due on claims 6,168,574 |..eeieenees e [
11.  Additional actuarial reserves-Asset/Liability @analysis ..........cccccooeeeis oevriiniiiiiiiiiiis s i i,
12.  Reserve for future contingent benefits ............ccoceeiiiineninnnniens e i i i,
13. Aggregate write-ins for reserves
14, Totals (GroSS) ..cveeeereeiiesieesiieniienieeieeieseeseeseeseesseessesseesssessnesnnes [eeneennenn0, 108,074 | s e,
15.  Reinsurance Ceded ..........cooeriereeniieniienieeieeie e seeseeeseesnnenns [rereeennnnn 210,990 | i

16. Totals (Net)

17.  TOTAL (Net)

18. TABULAR FUND INTEREST 137,219 137,219
DETAILS OF WRITE-INS

0601.
0602.
0603. ...
0698. Summary of remaining write-ins for Line 6 from overflow page ...... |-ocoooooiiiiis oo e e e e o e e s [ e o
0699. TOTALS (Lines 0601 through 0603 plus 0698) (Line 6 above)
1301.
1302.
1303. ..
1398. Summary of remaining write-ins for Line 13 from overflow page ... |.oooovooioiiiiis o e o e e [ [ o o e e [
1399. TOTALS (Lines 1301 through 1303 plus 1398) (Line 13 above)
(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected. ..........cooiiiiiii s

(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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Exhibit 6 - Line 2 Explanation of Valuation Standards

Column 13 — Other Health The majority of our business uses the Bornheutter-
Ferguson method where the reserve is equal to the
excess, if any, of expected future claims over future
risk premium. The assumptions used in this
calculation are based on historical loss ratios and
completion patterns.

14.1
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

3 4 5 6
Dividend Premium and
Guaranteed Supplemental Accumulations or Other
Total Interest Contracts Annuities Certain Contracts Refunds Deposit Funds
1. Balance at the beginning of the YEar DEOTE MBINSUIANCE .............c.ccovcueueieieeeeeceeeeeeeeeee et et eeeseseaetesesesssaeaesesesesssassesesssensssssesesssensssssssesesanasssassssssassssnsssssanans [eresseesssienenns 27,624,552 |....ocoviriiiceirniccene [ 26,349,890 |......coovvviien 93,786 |.eeveveveieieeeieieieeieiieies e 1,180,875
2. DEpPOSits rECEIVEA QUING T YEAT ......c.c.ciiiieiuiteieiiicectete ettt et s sttt st s s st et ses e s s e s et et ss s e s et s s s s s e s e bt s e s s e b e s s et e sns e s e st ssns et e s e st ssnsesesesessssnsnsesesassnsnns [srsesinececasenenes 3,927,809 |...oeeeereeereeerennees oo 3,659,100 |....oeoeceeeeeieeecceeeeeees o oo 268,709
3. Investment earnings credited to the account .... 951,036 915,901
B @13 Tt 4 T= ot Eo T Lo g T T O O O O OO KSR
LT o= ToT =T Lo o (L= o g Fo T To e R T T o] Y= O O O O U SO
LS U =Y T Lo et g T T OO SO OO OO RSOOSR RO RO
7. Net surrender or withdrawal payments
F T O (o T=Y T (=T B (=T o (o R o o 0 ) IS T=T 0T T= (=Y At oTo oL SO OO OO RO RSO RO
9. Balance at the end of current year before reinsurance (LiNES 1+2+3+4-5-8-7-8) () ....e.evevevruruerereeeeeeeeeeeeeeeseeseeeeesesesessssesesesesessssssesssesessssssssssssensssssssssananns |oesesessenencaees 27,504,987 ..o o 26,116,062 |.......cccevverinnnee 79,989 | e 1,308,935
10. Reinsurance balance at the beginNINg Of the VAT .........c.o ettt ettt et e e e e et e et e st e st e st e st e steste st e stestessenne [oeeseeseeseeseeseeseeseeseeseeeess [oeeseeseeseeseeseeseeseeseeseeseess [oeeseeseeseeseeseeseeseeseeseeseess [oeeseeseeseeseeseeseesesseeseesness [oeeseeseeseeseeseeseeseeseeseeseens [seeseeseeseeaeeaeeseeseeae e eaene
11.  Net change in reinsurance assumed
R (=1 e oL TR T I (=T g TS U =T Tor o= L= O S O OSSO SO PP PUOPPRI RO RN
13.  Reinsurance balance at the end Of the YEar (LINES 1O+ TT=T2) ...ttt ettt ettt et e he e s bt e bt e bt e a et eaeeaaseeaeesheesbeeabeebeenbeenseansesnsesnnesnees [sreensesnsssisnaienasnaenssennses [seesseessessseansesiaesiessenaies [oesesssessiesseesseessesnsesisess [oessesnsesisesieesessessrenssness [oereeesessseesseensnsnsssiessienas |orsesnsesesaesaesssesssesnseanns
14.  Net balance at the end of current year after reinsurance (Lines 9 + 13) 27,504,987 26,116,062 79,989 1,308,935

(a) FHLB Funding Agreements:

-

SN

Reported as GICs (captured in COIUMN 2) ........ccuoiiiiiiiiieiee s B
Reported as Annuities Certain (captured in COIUMN 3) .......oooiiiiiiiiiiiieee e B
Reported as Supplemental Contracts (captured in column 4) ...........cccooiviiininiieneeeeeee B
Reported as Dividend Accumulations or Refunds (captured in column 5) .........ccccoooiiiiniiiniennne B,
Reported as Premium or Other Deposit Funds (captured in column 6) ...........ccoccvoviinininnnnnnnns B

Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business

Due and unpaid:

In course of settlement:

2.1 Resisted .......ccceveenn

2.2 0ther ..o

Incurred but unreported:

TOTALS ..o

A T 1 =Yo7 ST RR
2.12 ReiNSUranCe asSUMEd ..........ccceevuieiieiiniiinieieesiee sttt
2.13 ReiNSUranCe CeAEA ..........coiuiiiiiiieieeiieeee et
2.14 Net

2.21 DIFBO ..
2.22 Reinsurance assumed
2.23 ReiNSUranCe CeAEd ............cocuiriiiiiiiiieiiieieeieeee et
224 N ..ot

1 B =T USROS
3.2 ReiNSUrance assuUmed ...........cooeeiiieiieiiniinieiee et
3.3 ReINSUranCce CAEM ........c.coouiiiiiiiiieieeeee e

4.0 DIFBCL ..t
4.2 ReiNSUranCe @SSUMEA .........couiiuierieeiiienieeieeie ettt e e saeeee e eas
4.3 ReiNSUranCe CeAEQ ...........cccuieiiiiiiiiiieriee et
4.4 Net

....................... 275,927
................. 13,413,896

....................... 303,427

19,254,052

S 66,000
...................... 110,136
@) 110,136

...................... 172,698
O R 671,714
................... 1,579,583
...................... 200,198
@) 1,379,385

...................... 103,229
[(<) R 12,676,182

...................... 103,229

17,764,531

in Column 2 and $

in Column 3.

(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for
Individual Life $ Group Life $ , and Individual Annuities $
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Accident and Health $

are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life (a) Group Life (b) Annuities Group Annuities Accident & Health Fraternal Business

1. Settlements During the Year:
T DIFECL bbb ettt
1.2 REINSUIANCE @SSUMEA .....cutiiiiiiiiiiiieieet ettt ettt st e sb e e sb e e b e b e e e eaee e
1.3 Reinsurance ceded .....

................... 1,711,198 e 9,252,028 |

2. Liability December 31, current year from Part 1:
b B =T PR T U O TP PO TP PR PP PPPPN
2.2 REINSUFANCE @SSUMEA .......oiuiiiiiiiiieitieite ettt ettt ettt sa e bbb et sae e sae e e ne s
2.3 Reinsurance ceded .....

3. Amounts recoverable from reinsurers December 31, current year
4. Liability December 31, prior year:
B DIFBCL ..
4.2 Reinsurance assumed
4.3 Reinsurance ceded .

A4 INEE .
5. Amounts recoverable from reinsurers December 31, PriOr YEAT .........ccovvvvieeuerereiriririsieieieiesesesessseseesesesenn 4,476
6. Incurred Benefits
8.1 DIFECE ...ttt 10,189,475 | 5,252,028 |.....oooeieeeeeeeeeeeens [ 55,284,580
6.2 Reinsurance assumed s
6.3 REINSUIANCE CRUABA ...ttt seneneseessssnsnssesenenenaeessnsnennnnneens 5019, 008 [ooviiiiiiii 002,380,020 | e o (30,357)
6.4 Net 69,734,273 7,839,450 5,252,028 55,314,937
(a) Including matured endowments (but not guaranteed annual pure endowments) amountingto $§ ..o inLine 1.1, 8 in Line 1.4.
B iNLine6.1,and $ .oeooeeveeiieieeeieeee, in Line 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amountingto $§ ..o inLine 1.1, 8 o in Line 1.4.
B iNLine6.1,and $ «eeoeeveeiieieeeeieeee, in Line 6.4.

(c)Includes § oo premiums waived under total and permanent disability benefits.
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EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

R = Ty T SR (STt g T=To LU L= I ) O U AU KOOSR
2. Stocks (Schedule D):
2.1 Preferred STOCKS ......ooiiiiieie ettt ettt b e e e s e et e et e sneeeneesseenneenneennees |erteeie et et et ens [oeeee e nns [ereete e e
2.2 COMMON STOCKS ...ttt b ettt ae e eaeseas [rse e et ee st et e et eieies [oesesetesei e et eessees [oeeseesee et
3. Mortgage loans on real estate (Schedule B):
20 T =1 =T 0T O o
3.2 Other than first IENS. .......couiiii ettt s sbe e be e be e beeneene [oreenennee s e e e eiies [oeeiie et oo
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........cccuiiiiiiiiii et ene[oerseeie e eis e [oeteere e enieens [eseeiae e e e
4.2 Properties held for the production Of INCOME............cciiiiiiiiiieieeceee e | seeies o oeeese s s
4.3 Properties held fOr SAIE .........uiiiiiiiiii ettt ettt st sie e e e sbeesbeenbes [oreeiseente et e et sr e e naes [ereee e e e e
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCREAUIE DA) ..ttt bbb bbb bbbt bbbt bbbt bbbttt b bbb s [eneeee e et e [eee oo [
LS 0T o = Tox i (o= 1o OO RO PUOPUORER RSOOSR RO
7. Derivatives (SCheUIE DB) ........cciiiiiiiiiii ittt bbbttt bbbt e [omee e e e es oot [
8. Other invested assets (SChedUIE BA) ...ttt saeesaeenns [seseenseeiseeite et e st e saesnenns [orteeseess e s e sseenae e e eaeees [oaeeiseeaeeae s e e
9. RECEIVADIES fOF SEOUMHIES .......c.eiveeeieeeeeeeee ettt et et et e et e e et e et ete et st et steesseeesseeeseaeteessssessnes [reserseeneeseneeseeas 318,323 | TA16 [, (311,207)
10. Securities lending reinvested collateral assets (SChedUle DL) ..........cccoiiiiiiiiiiiiiieieeieeieeieseesees [ siesierieiinis [oeeiiene s ens [oreeiseeie et
11.  Aggregate Write-ins for INVESIEd @SSELS .........ccuiiiiiiiiiiieeec e [eree e
12.  Subtotals, cash and invested assets (LINES 110 11) ....c.oiiiieeeeeieiccieee et [ 318,323
13.  Title plants (for Title insurers only) ...
14, INvestment iNCOME dUE AN BCCIUBT ........c.curuririieeieererireeacieeeeseseseseeeeeesesesesessesseesesssnsesesessessnsssesesnsns [oesesssininsinsasasinas 11,429
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection ..............ccccecocueueverennce. .611,680 |...
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . [.......cccooeiiiiiiniinns
15.3 Accrued retrospective premiums and contracts subject to redetermination ..............cocoooeiieies foemviniiniiniinenes feeein e
16. Reinsurance:
16.1 Amounts recoverable froM FEINSUIETS ........c..iiiiiiiiiiiie ettt ettt b sneeas [oreeseente et e et e st e e neeiaes [eeeeseeisesise e et e e e eees [oeeteet e e
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccoeiiiiiiiiiiiiiiiiiiicieececeeieeies [ore e [eeeet e [
16.3 Other amounts receivable under reiNSUranCe CONFACES ..........ooviriiiiiiiiieeieee e oo eie e enies [oreeiieie e foeere e
17.  Amounts receivable relating to UNINSUMEd PIANS ..........ccccoiiiiieueieiiiiiriririeie ettt sessens [eeeeeeeeeeiee e seseseeees [oeeeeeeesseeeeeae 1,198 | 1,198
18.1 Current federal and foreign income tax recoverable and interest thereon ..o e [ oo
18.2 Net dEfErmed tX @SSEE .......iuiieiieiiiic ittt ettt [eoneininininaas 17,158,192 | 10,117,115 | (7,041,077)
19.  Guaranty funds receivable Or ON AEPOSIt .........ccuiiiiiiiiiii ettt snesnes |erre e eis [ e ee e
20. Electronic data processing equipment and SOfIWAIE ............ccoiiiiiiiiiiiiin e [reeseeseseseseeeesenes [ eeeieie e eeiee e
21.  Furniture and equipment, including health care delivery @ssets ...........ccoooiiiiiiiiiiiiiieieiesiesiesees [ [ [oreeie e
22. Net adjustment in assets and liabilities due to foreign exchange rates ..............cccocooiiiiiiiiiiiins s o o
23. Receivables from parent, subsidiaries and affiliates .............cooiiiiiiiiiiececeeeseesees [ [ e
24. Health care and other amounts reCeivabIe ..o [reese e [ [
25. Aggregate write-ins for other-than-iNvested @SSEtS .............cccceeieveieiiicvercieeceeeee et [eeeeeieeeeas 21,062,830 |.oceevernnne 23,460,208 |.......cccovveenne 2,397,378
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt bttt an s [eeneinneeeas 39,162,454 |................. 34,292,674 ... (4,869,780)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccocciiririninienies [semmmsmieeiciciccicies [ [
28. Total (Lines 26 and 27) 39,162,454 34,292,674 (4,869,780)
DETAILS OF WRITE-INS
T1070, ettt ettt h et E e R £ E e E R R e E ke R b e e E £ e eE £ e R e e E £ bR e h ekt ee e bt ee bt et et et e b et e be et e bene [etestetei et ettt tenneaenes [eesteaeseeaeneae e e enenenees|eaeeeses et
7 R RO PR TN
1103, ettt h et E £ E e E oA £ R R e E et £ R h e e E £ ek £ e R e e b £ b e R e h ekt et e bt et ebe et ettt ebe et e be e e nene [etesteteie et et et e st eie st etenes [eesteaeneeae e eae e eae e en e nenees|eaeteses et
1198. Summary of remaining write-ins for Line 11 from overflow Page ..........c.ccooiiiiiiiiiiiieiiesieseeeeiiees [ cieneeniieis [ oo e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Interest maintenance FESEIVE .......o.ocoioiioiiiiiici ittt ettt [oeeeeeeeeeaenns 20,358,035 |...ccveenen 22,821,472 oo 2,463,437
2502. Other accounts receivable and prepaid eXpenses ... e 704,795 .o 638,736 |..oceeeeiinnne (66,059)
2510 7O OO NP RO
2598. Summary of remaining write-ins for Line 25 from overflow page ..........ccoocoiieiiiiiiiiniieeeeseeeee oo B U A
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 21,062,830 23,460,208 2,397,378

18
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern

A

C.

Accounting Practices

The accompanying financial statements of First Symetra National Life Insurance Company of New York (the
Company) have been prepared on the basis of accounting practices prescribed or permitted by the New York
State Department of Financial Services-Insurance Division (the Department).

Companies domiciled in New York prepare their statutory-basis 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 Department.

A reconciliation of the Company's net income and surplus between NAIC SAP and practices prescribed and
permitted by the state of New York is shown below.

For the Year Ended December 31,

SSAP FIS FIS
# Page Line# 2024 2023

Net income (loss) - New York Basis
(Page 4, Line 35, Columns 1 & 2) $ 8,816,197 $ 11,618,122

State Prescribed Practices - None N/A N/A N/A — —
State Prescribed Practices - None N/A N/A N/A — —
Net income (loss) - NAIC SAP $ 8,816,197 $ 11,618,122

As of December 31,

SSAP FI/S FIS

# Page Line# 2024 2023
Statutory Surplus - New York Basis
(Page 3, Line 38, Columns 1 & 2 $ 210,485,015 $ 204,773,359
State Prescribed Practices - None N/A N/A N/A — —
State Permitted Practices - None N/A N/A N/A — —
Statutory Surplus - NAIC SAP $ 210,485,015 $ 204,773,359

The Company has received written approval from the Department to borrow funds from Symetra Life
Insurance Company (the Parent).

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with NAIC SAP requires management to make estimates
and assumptions that affect the amounts reported in the financial statements and accompanying notes. Such
estimates and assumptions could change in the future as more information becomes available, which could
impact the amounts reported and disclosed herein.

Accounting Policy

Premiums are recognized annually on the policy anniversary for traditional individual life policies, consistent
with the statutory reserving process. Premiums for universal life policies and annuity considerations with
mortality and morbidity risk are recognized when received. Amounts received under deposit-type contracts
with no life contingencies, including certain group annuity contracts, are recorded as liabilities when received.
Group life, health, and disability premiums are recognized when due. The costs of acquiring and renewing
business and sales inducements are expensed when incurred.

In addition, the following provides a summary of the Company's key accounting policies:

(1) Short-term investments are stated in the same manner as comparable longer-term investments
described below.

(2) Bonds, excluding loan-backed and structured securities are stated at amortized cost using the constant
yield method, except for those with an NAIC designation of 6, which are reported at lower of amortized
cost or fair value.

(3) Common stocks are stated at fair value. For any decline in the fair value of a common stock which is
determined to be other than temporary, the common stock is written down to fair value as the new cost
basis and the amount of the write down is accounted for as a realized loss.

(4) Perpetual preferred stocks, which have characteristics of equity securities are reported at the lower of
currently effective call price or fair value.

(5) Mortgage loans on real estate are carried at the outstanding principal balances less any impairments.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

NOTES TO FINANCIAL STATEMENTS

(6) Loan-backed securities, including mortgage backed securities, are stated at amortized cost, except for
those with an NAIC designation of 6, which are reported at lower of amortized cost or fair value. Income
is recognized using a constant effective yield based on anticipated prepayments and the estimated
economic life of the securities. Prepayment assumptions are based on current interest rates and the
economic environment. When actual prepayments differ significantly from anticipated prepayments, the
effective yield is recalculated to reflect actual payments to date and estimated future payments. The net
investment in the security is adjusted to the amount that would have existed had the new effective yield
been applied since the acquisition of the security (i.e. the retrospective method). For commercial
mortgage-backed interest-only securities, the effective yield is adjusted prospectively for any changes in
estimated cash flows. The Company includes any resulting adjustment in net investment income in the
current period.

(7) The Company has no investments in subsidiaries, controlled or affiliated companies.
(8) The Company has no investments in joint ventures, partnerships or limited liability companies.
(9) The Company does not currently invest in derivatives.

(10) The Company does not use anticipated investment income as a factor in the premium deficiency
calculation.

(11) For group long term disability and group life premium waiver, the liabilities for losses and loss/claim
adjustment expense on reported claims are classified as disabled life reserves (DLR); these reserves are
calculated on a seriatim basis using tabular methods and discounted for interest, with assumptions
reviewed on an annual basis. The remaining liabilities for losses and loss/claim adjustment expense on
these and all other group benefit products are for unreported claims and are classified as incurred but not
reported (IBNR), and for claims reported but not paid/in course of settlement; these reserves are
calculated using a blend of completion factors and loss ratio picks. Assumptions and adequacy are
reviewed periodically; these reserves are calculated using a blend of completion factors and loss ratio
picks. Assumptions and adequacy are reviewed periodically.

(12) The Company has not modified the capitalization policy from the prior year.

(13) The Company has no pharmaceutical rebate receivables.

D. Going Concern

After evaluating the entity’s ability to continue as a going concern, management was not aware of any
conditions or events which raised substantial doubts concerning the entity’s ability to continue as a going
concern as of the date of the filing of this statement.

Accounting Changes and Correction of Errors

Accounting Changes
There were no accounting changes for the years ended December 31, 2024 or 2023.

Correction of Errors
There were no errors discovered for the years ended December 31, 2024 or 2023.

Business Combinations and Goodwill

Not applicable

Discontinued Operations

Not applicable

Investments

A.

Mortgage Loans, including Mezzanine Real Estate Loans

(1) There were no commercial mortgage loans made during 2024. The lending rate for the commercial
mortgage loan made during 2023 was 5.95%.

(2) The maximum percentage of any one loan to value at origination was 59.70% for the loan funded during
2023.

(3) As of December 31, 2024 and 2023, there were no taxes, assessments or amounts advanced not
included in the mortgage loan total.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

NOTES TO FINANCIAL STATEMENTS

(4) Age Analysis of Mortgage Loans and Identification of Mortgage Loans in Which the Insurer is Participant
or Co-Lender in a Mortgage Loan Agreement:

Commercial
Insured All Other Total

a. Current Year

1. Recorded Investment (All)
(a) Current $ — $508,680,670 $ 508,680,670
(b) 30-59 Days Past Due — — _
(c) 60-89 Days Past Due — — _
(d) 90-179 Days Past Due — — _
(e) 180+ Days Past Due — — _

2. Accruing Interest 90-179 Days Past Due — — —
(a) Recorded Investment — — _
(b) Interest Accrued — — —

3. Accruing Interest 180+ Days Past Due — — —
(a) Recorded Investment — — _
(b) Interest Accrued — — _

4. Interest Reduced — — —
(a) Recorded Investment — — _
(b) Number of Loans — — —

(c) Percent Reduced — % — % — %
5. Participant or Co-Lender in a Mortgage Loan Agreement

(a) Recorded Investment $ — 5 — % _
b. Prior Year
1. Recorded Investment (All)
(a) Current $ —  $591,439,662 $ 591,439,662
(b) 30-59 Days Past Due — — _
(c) 60-89 Days Past Due — — _
(d) 90-179 Days Past Due — — _
(e) 180+ Days Past Due — — _
2. Accruing Interest 90-179 Days Past Due — — -
(a) Recorded Investment — — _
(b) Interest Accrued — — —
3. Accruing Interest 180+ Days Past Due — — —
(a) Recorded Investment — — _
(b) Interest Accrued — — _
4. Interest Reduced — — —
(a) Recorded Investment — — _
(b) Number of Loans — — —

(c) Percent Reduced — % — % — %
5. Participant or Co-Lender in a Mortgage Loan Agreement

(a) Recorded Investment $ — 9 — —

(5) The Company had no investments in impaired loans with or without a related allowance for credit losses
as of December 31, 2024 or 2023.

(6) The Company had no investment in impaired loans as of December 31, 2024 or 2023.
(7) The Company had no allowance for credit losses as of December 31, 2024 or 2023.
(8) The Company had no loans derecognized as a result of foreclosure as of December 31, 2024 or 2023.

(9) The Company accrues interest income on impaired loans to the extent it is deemed collectible (delinquent
less than 90 days) and the loan continues to perform under its original or restructured contractual terms.
The Company recognizes interest income on non-performing loans upon receipt.

B. Debt Restructuring
(1) The Company had no investments in restructured loans as of December 31, 2024 or 2023.
(2) - (3) Not applicable

(4) See Note 5.A. (9)
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C. Reverse Mortgages
Not applicable
D. Loan-Backed Securities

(1) Prepayment assumptions for single and multi-class mortgage-backed securities are obtained primarily
from broker dealer survey values or internal estimates when survey values are not available.

(2) The Company did not recognize other-than-temporary impairments (OTT]I) for loan backed and structured
securities due to the intent to sell or inability to hold for the year ended December 31, 2024.

(3) As of December 31, 2024 the Company did not hold any investments in loan-backed and structured
securities for which OTTI has been recognized where the present value of cash flows expected to be
collected is less than the amortized cost of the security.

(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):

a. The aggregate related amount of unrealized losses

1. Less than 12 months $ 1,129,295

2. 12 months or longer 17,419,286
b. The aggregate related fair value of securities with unrealized losses

1. Less than 12 months $ 65,826,225

2. 12 months or longer 297,787,707

(5) The Company reviewed its investments with unrealized losses in accordance with its impairment policy.
The Company’s evaluation determined, after the recognition of OTT]I, that the remaining declines in fair
value were temporary and the Company did not intend to sell these securities at an amount below the
carrying value prior to maturity (or recovery). For loan-backed bonds and structured securities, the
Company expects to recover the entire amortized cost basis.

The Company uses both quantitative and qualitative criteria to review all securities in its holdings. Based
on the Company's experience, investments with amortized cost exceeding estimated fair value by less
than 20% do not typically represent a significant risk of impairment under normal market conditions. For
those with amortized cost exceeding estimated fair value by over 20% and those that were downgraded
by a rating agency, the Company compares the security's implied credit spread to the benchmark spread
for bonds with significant credit risk. If the security's spread exceeds the defined tolerance compared to
this benchmark, the Company further analyzes the decrease in fair value to determine whether it is an
other-than-temporary impaired by considering, among other factors, the following:

» Extent of downgrades of the security by a rating agency;

» Extent and duration of the decline in fair value below cost or amortized cost;

» Financial condition and near-term prospects of the issuer of the security, including any specific events
that may affect its operations, earnings potential, or compliance with terms and covenants of the
security;

. Changes in the financial condition of the security’s underlying collateral;
. Nonpayment of scheduled interest, or the reduction or elimination of dividends; and
. Other indications that a credit loss has occurred.

For bonds and preferred stocks, the Company concludes an OTTI has occurred if a security is underwater
and there is an intent to sell the security, or it is more likely than not that the Company will be required to
sell the security prior to recovery of its amortized cost, considering any regulatory developments,
prepayment or call notifications and the Company's liquidity needs.

Loan-backed and structured securities are considered other-than-temporarily impaired when the
Company has concluded it does not have the intent and ability to retain the security for sufficient time to
recover the amortized cost basis, it intends to sell the security prior to maturity at an amount below the
carrying value or it does not expect to recover the entire amortized cost basis even if it has the intent and
ability to hold.

E.- K. Not applicable
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L. Restricted Assets

(1) Restricted Assets (Including Pledged)

Gross (Admitted and Nonadmitted) Restricted

Current Year

3

Current Year

Percentage

9 10 11

Total
General
Account

(G/A)

Restricted
Asset
Category

G/A
Supporting
S/A

Activity (a)

Total
Separate
Account
(S/A)
Restricted
Assets

S/A Assets
Supporting
G/A

Activity (b)

Total
(1 plus
3)

Total
From
Prior
Year

Increase/
(Decrease)
(5 minus
6)

Total
Nonadmitted
Restricted

Gross
(Admitted &
Nonadmitted)
Restricted to
Total Assets

(c)

Total
Admitted
Restricted
(5 minus
8)

Admitted
Restricted
to Total
Admitted
Assets (d)

a. Subject to
contractual
obligation
for which
liability is
notshown §
b. Collateral
held under
security
lending
agreements

c. Subject to
repurchase
agreements

d. Subject to
reverse
repurchase
agreements

e. Subject to
dollar
repurchase
agreements

f. Subject to
dollar
reverse
repurchase
agreements

g. Placed
under option
contract

h. Letter
stock or
securities
restricted as
to sale -
excluding
FHLB
capital stock

i. FHLB
capital stock

j. On deposit
with states

k. On
deposit with
other
regulatory
bodies

427,950

|. Pledged
collateral to
FHLB
(including
assets
backing
funding
agreements)

m. Pledged
as collateral
not captured
in other
categories

n. Other
restricted
assets

427,950

425,778

2,172

— % — %

427,950 0.01 % 0.01 %

o. Total
Restricted
Assets

$427,950 $

$427,950 $425,778 $

2,172

$ 427,950 0.01 % 0.01 %

(2) Detail of Assets Pledged as Collateral Not Captured in Other Categories - None

(3) Detail of Other Restricted Assets - None

(4) Collateral Received and Reflected as Assets - None
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M.- P. Not applicable

Q. Prepayment Penalty and Acceleration Fees

As of December 31, 2024
General Account Separate Account
(1) Number of CUSIPs 3 —
(2) Aggregate Amount of Investment Income $ 80,140 % —

R.- S. Not applicable
Joint Ventures, Partnerships and Limited Liability Companies

A. The Company has no investments in joint ventures, partnerships or limited liability companies that exceed
10% of its admitted assets.

B. The Company did not recognize any impairment write-down for investments in joint ventures, partnership and

limited liability companies for the years ended December 31, 2024 or 2023.

Investment Income

A. Due and accrued income is excluded from surplus on the following basis:

All investment income due and accrued on bonds in or near default, and other amounts that are over 90 days
past due, with the exception of mortgage loans in default. If a mortgage loan has any investment income due
and accrued that is 180 days past due and collectible, the investment income will continue to accrue, but all

interest related to the loan will be reported as a nonadmitted asset.

B. Investment income due and accrued excluded from surplus was $11,429 and $0 as of December 31, 2024
and 2023, respectively.

C. The gross, nonadmitted and admitted amounts for interest income due and accrued.

Interest Income Due and Accrued Amount

1. Gross $ 28,189,980
2. Nonadmitted 11,429
3. Admitted 28,178,551

D. The Company does not have any aggregate deferred interest.

E. The Company does not have any cumulative amounts of paid-in-kind (PIK) interest included in the current
principal balance.

Derivative Instruments

Not applicable
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9. Income Taxes

A. The components of the net deferred tax asset(DTA)/deferred tax liability (DTL) as of December 31 are as

follows:

1. 12/31/2024
(1) (2) (3)
(Col 1 +2)
Ordinary Capital Total
(a) Gross DTAs $ 46,142,460 $ 466,565 $ 46,609,025
(b) Statutory valuation allowance adjustments — — —
(c) Adjusted gross DTAs (1a - 1b) 46,142,460 466,565 46,609,025
(d) DTAs nonadmitted 16,691,627 466,565 17,158,192
(e) Subtotal net admitted DTAs (1c — 1d) 29,450,833 — 29,450,833
(f) DTLs 3,923,923 12,961 3,936,884
(9) Net admitted DTA (1e - 1f) $ 25,526,910 $ (12,961) $ 25,513,949
12/31/2023
(@) (5) (6)
(Col 4 + 5)
Ordinary Capital Total
(a) Gross DTAs $ 43,093,819 $ 177,154 $ 43,270,973
(b) Statutory valuation allowance adjustments - — -
(c) Adjusted gross DTAs (1a - 1b) 43,093,819 177,154 43,270,973
(d) DTAs nonadmitted 10,109,607 7,508 10,117,115
(e) Subtotal net admitted DTAs (1c — 1d) 32,984,212 169,646 33,153,858
(f) DTLs 3,941,567 13,122 3,954,689
(9) Netadmitted DTA (1e - 1f) $ 29,042,645 $ 156,524 29,199,169
Change
(7) (8) (9)
(Col 1-4) (Col 2-5) (Col 7 + 8)
Ordinary Capital Total
(a) Gross DTAs $ 3,048,641 $ 289,411 3,338,052
(b) Statutory valuation allowance adjustments — — _
(c) Adjusted gross DTAs (1a - 1b) 3,048,641 289,411 3,338,052
(d) DTAs nonadmitted 6,582,020 459,057 7,041,077
(e) Subtotal net admitted DTAs (1c — 1d) (3,533,379) (169,646) (3,703,025)
(f) DTLs (17,644) (161) (17,805)
(9) Net admitted DTA (1e - 1f) $ (3,515,735) $ (169,485) $ (3,685,220)
2. The SSAP No. 101 admission calculation components as of December 31 are as follows:
12/31/2024
(1) (2) (3)
(Col1+2)
Ordinary Capital Total
(a) Federal income taxes paid in prior years
recoverable through loss carrybacks $ — 3 N _
(b) Adjusted gross DTAs expected to be realized after
application of the threshold limitation (lesser of
2(b)1 and 2(b)2 below) 25,526,910 — 25,526,910
1. Adjusted gross DTAs expected to be realized
foIIowing the balance sheet date 25 526.910 _ 25 526.910
2. Adjusted gross DTAs allowed per limitation
threshold XXXXX XXXXX 32,521,623
(c) Adjusted gross DTAs offset by gross DTLs 3,923,923 — 3,923,923
(d) DTAs admitted as the result of applications of
SSAP No. 101 (2(3) + 2(b)+2(C)) $ 29,450,833 $ — % 29,450,833
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12/31/2023
(4) (5) (6)
(Col 4 + 5)
Ordinary Capital Total
(a) Federal income taxes paid in prior years recoverable
through loss carrybacks $ — 169,646 $ 169,646
(b) Adjusted gross DTAs expected to be realized after
application of the threshold limitation (lesser of 2(b)1
and 2(b)2 below) 29,042,645 — 29,042,645
1. Adjusted gross DTAs expected to be realized
following the balance sheet date 33,361,214 — 33,361,214
2. Adjusted gross DTAs allowed per limitation threshold
XXXXX XXXXX 29,042,645
(c) Adjusted gross DTAs offset by gross DTLs 3,941,567 _ 3,941,567
(d) DTAs admitted as the result of applications of SSAP
No. 101 (2(a) + 2(b)+2(c)) $ 32,984,212 $ 169,646 $ 33,153,858
Change
(M ®) 9
(Col 1-4) (Col 2-5) (Col 7 + 8)
Ordinary Capital Total
(a) Federal income taxes paid in prior years recoverable
through loss carrybacks $ — 3 (169,646) $ (169,646)
(b) Adjusted gross DTAs expected to be realized after
application of the threshold limitation (lesser of 2(b)1
and 2(b)2 below) (3,515,735) — (3,515,735)
1. Adjusted gross DTAs expected to be realized
following the balance sheet date (7,834,304) _ (7,834,304)
2. Adjusted gross DTAs allowed per limitation threshold XXXXX XXXXX 3,478,978
(c) Adjusted gross DTAs offset by gross DTLs (17,644) — (17,644)
(d) DTAs admitted as the result of applications of SSAP
No. 101 (2(a) + 2(b)+2(c)) $ (3,533,379) $  (169,646) $  (3,703,025)

(@)

Ratio percentage used to determine recovery period and threshold
limitation amount

(b) Amount of adjusted capital and surplus used to determine recovery period

(a)

(a

~

and threshold limitation in 2(b)2 above

Impact of Tax Planning Strategies

Determination of adjusted gross DTAs and net admitted DTAs by tax
character as a percentage

(1) Adjusted gross DTAs amount from note 9.A.1.(c)

(2) Percentage of adjusted gross DTAs by tax character attributable to the
impact of tax planning strategies

(3) Net admitted adjusted gross DTAs amount from note 9.A.1.(e)

(4) Percentage of net admitted adjusted gross DTAs by tax character
attributable to the impact of tax planning strategies

Determination of adjusted gross DTAs and net admitted DTAs by tax
character as a percentage

(1) Adjusted gross DTAs amount from note 9.A.1.(c)

(2) Percentage of adjusted gross DTAs by tax character attributable to the
impact of tax planning strategies

(3) Net admitted adjusted gross DTAs amount from note 9.A.1.(e)

(4) Percentage of net admitted adjusted gross DTAs by tax character
attributable to the impact of tax planning strategies

@) Determination of adjusted gross DTAs and net admitted DTAs by tax

character as a percentage
(1) Adjusted gross DTAs amount from note 9.A.1.(c)

(2) Percentage of adjusted gross DTAs by tax character attributable to the
impact of tax planning strategies

(3) Net admitted adjusted gross DTAs amount from note 9.A.1.(e)

(4) Percentage of net admitted adjusted gross DTAs by tax character
attributable to the impact of tax planning strategies
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| 12/31/2024 | 12/31/2023 |

589 %

$216,810,817

525 %

$ 193,617,636

12/31/2024
(1 (2)
Ordinary Capital
$ 46,142,460 |$ 466,565
0.00% 100.00%
$ 29,450,833 ($ —
0.00% 0.00%
12/31/2023
3) 4)
Ordinary Capital
$ 43,093,819 |$ 177,154
0.00% 100.00%
$ 32,984,212 |$ 169,646
26.32% 100.00%
Change
(5 (6)
(Col 1-3) (Col 2-4)
Ordinary Capital
$ 3,048,641 |$ 289,411
0.00 % 0.00 %
$ (3,533,379) [$ (169,646)
(26.32)% (100.00)%
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(b) Does the Company’s tax-planning strategies include the use of reinsurance? Yes X No __
B. Deferred tax liabilities that are not recognized:

The Company has no DTLs that have not been recognized.
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C. Current and deferred income taxes consist of the following major components

1 Current Income Tax

Federal

Foreign

Subtotal

Federal income tax on net capital gains
Utilization of capital loss carryforwards
Other

Federal and foreign income taxes incurred

2 DTAs

(a)

)
(9)
(h)
(i)

Ordinary
(1) Discounting of unpaid losses
(2) Unearned premium reserve
(3) Policyholder reserves

(4) Investments

(5) Deferred acquisition costs

(6) Policyholder dividends accrual
(7) Fixed assets
(
(
(
(
(
(

8) Compensation and benefits accrual

9) Pension accrual
10) Receivables - nonadmitted
11) Net operating loss carryforward
12) Tax credit carryforward
13) Other
(99) Subtotal

Statutory valuation allowance adjustment

Nonadmitted

Admitted ordinary DTAs (2a99 — 2b — 2¢)

Capital
(1)  Investments
(2) Net capital loss carryforward
(3) Real Estate
(4) Other
(99) Subtotal

Statutory valuation allowance adjustment

Nonadmitted
Admitted capital DTAs (2e99 -2f -2g)
Admitted DTAs (2d + 2h)

3 DTLs

(a)

(b)

(c)

Ordinary
1) Investments
2) Fixed assets

(
(
(
(
(

3) Deferred and uncollected premium
4) Policyholder reserves
5) Other
(99) Subtotal
Capital

(1)  Investments
(2) Real estate
(3) Other

(99) Subtotal

DTLs (3a99 + 3b99)

4 Net DTAs/DTLSs (2i - 3c)

Net change in DTAs/(DTLs) (2a99+2e99-3c)
Surplus adjustments
Tax effect of change in unrealized capital gain(losses)

Change in net deferred income taxes

(1)

()

@)

12/31/2024 12/31/2023 (Col1-2)
$ 7,163,132 $ 7,945,380 $ (782,248)
7,163,132 7,945,380 (782,248)
1,150 (382,672) 383,822
$ 7,164,282 $ 7,562,708 $ (398,426)
$ 242,318 $ 487,121 $ (244,803)
34,404,953 31,752,133 2,652,820
— 245 (245)
11,103,023 10,489,855 613,168
345,708 284,358 61,350
46,458 80,107 (33,649)
46,142,460 43,093,819 3,048,641
16,691,627 10,109,607 6,582,020
29,450,833 32,984,212 (3,533,379)
466,565 177,154 289,411
466,565 177,154 289,411
466,565 7,508 459,057
— 169,646 (169,646)
$ 29,450,833 $ 33,153,858 $  (3,703,025)
$ 3,077,366 $ 2,507,864 $ 569,502
177,337 206,083 (28,746)
648,533 1,227,620 (579,087)
20,687 — 20,687
3,923,023 3,941,567 (17,644)
12,961 13,122 (161)
12,961 13,122 (161)
3,936,884 3,954,689 (17,805)
$ 25,513,949 $ 29,199,169 $  (3,685,220)
$ 3,355,857
(9,306)
$ 3,346,551
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D. Reconciliation of Federal Income Tax Rate to Actual Effective Rate

Among the more significant book to tax adjustments were the following:

| 12/31/2024 12/31/2023 |
Significant statutory to tax adjustments on current taxes:
Ordinary income tax at federal statutory rate (21%) $ 3,466,454 $ 4,090,109
Capital income tax (benefit) at federal statutory rate (21%) (387,649) (109,843)
Total income tax 3,078,805 3,980,266
Other permanent items 12,782 14,775
Change in IMR 794,418 731,913
Prior year adjustment (28) 13,011
Change in nonadmitted assets (61,350) 138,418
Dividends Received Deduction (6,896) (2,612)
Federal income tax expense (benefit) $ 3,817,731 $ 4,875,771
Federal and foreign taxes incurred 7,164,282 7,562,708
Change in net deferred income taxes (3,346,551) (2,686,937)
Total statutory income taxes $ 3,817,731 $ 4,875,771

The Inflation Reduction Act (Act) was enacted on August 16, 2022. The Act included a corporate alternative
minimum tax (CAMT), which is effective for tax years beginning after 2022 and applies to corporations with
average adjusted financial statement income in excess of certain thresholds as defined in the Act. The tax-
controlled group of corporations of which the Company is a member has determined that it does not expect
to be an applicable corporation that is subject to the CAMT in 2024.

E. Operating Loss and Tax Credit Carryforwards and Protective Tax Deposits

1.

3.

The Company had no net operating loss, capital loss or tax credit carryforwards available for the years
ended December 31, 2024 or 2023, respectively.

The amount of federal income taxes incurred that are available for recovery in the event of a carryback of
future net capital losses is as follows:

2024 2023 2022
Capital gain $ 17,979 $ — $ —

The Company does not have any deposits admitted under Section 6603 of the Internal Revenue Code.

F. Consolidated Federal Tax Return

1. The Company's Federal Income Tax return is consolidated with the following entities:

Symetra Financial Corporation

Symetra Life Insurance Company

Symetra National Life Insurance Company
Symetra Reinsurance Corporation

Symetra Assigned Benefits Service Company
Symetra Securities, Inc.

Clearscape Funding Corporation

Symetra Investment Management Company
Symetra Bermuda Re Ltd.

The method of allocation between the companies is subject to written agreement, approved by each
respective company’s board of directors. Allocation is based upon separate return calculations, except
that current credit for tax credits and net operating loss carryforwards are determined on the basis of the
consolidated group. Intercompany tax balances are settled quarterly.

Federal or Foreign Federal Tax Loss Contingencies

The Company has no tax loss contingency for which it is reasonably possible that the total liability will
significantly increase within twelve months of the reporting date.

H. Repatriation Transition Tax (RTT)

Not applicable

I.  Alternative Minimum Tax (AMT) Credit

Not applicable
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10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A.

H.

B. and C. The following transactions were entered into by the Company with affiliates. Non-insurance
transactions involving less than 0.5% of the Company’s admitted assets are omitted, with the exception of
cost allocation transactions which are discussed separately.

There was no material related party transactions for the year ended December 31, 2024 or 2023, other than
those reflected on Schedule Y - Part 2 of this statement.

As of December 31, 2024 the Company reported a payable in the amount of $3,689,085, due to the Parent
Company, Symetra Life Insurance Company. As of December 31, 2023, the Company reported a receivable
in the amount of $288,883 due from the Parent Company. Amounts are generally settled within 30 days.

Symetra Life Insurance Company has agreed to perform administrative and special services for the Company
as stated in the Administrative Services Agreement, dated November 1, 1998, filed with the New York
Department of Financial Services - Insurance Division. These expenses include charges for rent, corporate
overhead, data processing systems, payroll, benefits, and other miscellaneous charges and are included in
investment and general insurance expenses in the summary of operations.

The Company has an IMA (Investment Management Agreement) with its affiliate, Symetra Investment
Management Company (SIM), a subsidiary of Symetra Financial Corporation. The agreement provides for
investment advisory services related to the Company’s invested assets, excluding the Company's mortgage
loan portfolio. The Company has a Master Support Services Agreement (MSSA) with Symetra Investment
Management Real Estate Investors LLC (SIMREI), a subsidiary of SIM whereby SIMREI provides for
management services related to the Company's mortgage loan portfolio.

The Company has not agreed to any guarantees for affiliates.

All outstanding shares of the Company are owned by Symetra Life Insurance Company. All outstanding
shares of Symetra Life Insurance Company are owned by Symetra Financial Corporation, an insurance
holding company domiciled in the state of Delaware. This control does not significantly change the operating
results or financial position of the Company compared to results that would have been obtained without the
control. Symetra Financial Corporation is a wholly owned subsidiary of Sumitomo Life Insurance Company, a
mutual company (Sougo Kaisha) organized under the laws of Japan.

The Company owns no shares, either directly or indirectly, in the Parent or Symetra Financial Corporation.

I. - O. Not applicable

11. Debt

Not applicable

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

A.-

E.

F.

D. The Company does not sponsor a defined benefit plan.

The Company does not administer the defined contribution plan. See Note 12G.

The Company does not participate in a multi-employer plan.

Consolidated Holding Company Plans

Retirement Plans

The Company participates in a defined contribution 401(k) plan sponsored by Symetra Life Insurance
Company, its parent, for all eligible employees that includes matching a participant's contributions up to 6% of

eligible compensation. The Company’s share of expenses for the plan was not material for the years ended
December 31, 2024 or 2023.

The Company does not participate in a cash balance, post employment benefit or deferred compensation
plan.

There is no impact from the Medicare Modernization Act since the Company does not participate in
postretirement benefit plans.

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

A.

B.

The Company’s capital is common stock, 20,000 shares authorized, issued and outstanding, $100 per share
par value. There are no other classes of capital stock.

The Company has no preferred stock.
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The Company is restricted as to the amount of dividends that can be paid to its shareholder without prior
approval of the Department. This restriction is the lesser of statutory net gain from operations for the previous
year or 10% of total capital and surplus at the close of the previous year, subject to a maximum limit equal to
statutory unassigned funds. Based on December 31, 2024 statutory results, the maximum dividend payout
that may be made without prior approval in 2025 is $9,343,792.

The Company has paid no dividends since inception.

Within the limitations of (3) above, there are no restrictions placed on the portion of Company profits that may
be paid as ordinary dividends to its shareholder.

The Company has no restrictions on surplus.
The Company has no advances to surplus that have not been repaid.
The Company holds no stock for special purposes.

There was no change in aggregate write-ins for special surplus funds as of December 31, 2024.

. The portion of unassigned funds (surplus) due to cumulative unrealized gains or (losses) was $(791,003) and

$(746,689) as of December 31, 2024 and 2023, respectively.
The Company has no surplus notes.
Impact of any restatement due to quasi-reorganizations

Not applicable

. Effective date of quasi-reorganizations

Not applicable

14. Liabilities, Contingencies, and Assessments

A.

F.

(1) The Company has made no commitments or contingent commitments to an SCA entity.
As of December 31, 2024 and 2023, there were no unfunded mortgage loan commitments.
(2) The Company has made no guarantees as of December 31, 2024 or 2023.

(3) Not applicable

(1) The Company had no liability established under SSAP No. 35R, Guaranty Fund and Other Assessments
relating to estimated retrospective premium based guaranty fund assessments for the years
December 31, 2024 and 2023.

(2) Under SSAP No. 35R, the Company has no related premium tax offsets.

(3) The Company has no guaranty fund liabilities or assets related to long—term care.

The Company has no gain contingencies to report.

The Company does not expect any claims related to extra contractual obligations and bad faith losses
stemming from lawsuits, as of December 31, 2024, will have a material adverse effect on its financial
condition, future operating results or liquidity.

Because of the nature of its business, the Company is subject to legal actions filed or threatened in the
ordinary course of its business operations. The Company does not expect that any such litigation, pending or
threatened, as of December 31, 2024, will have a material adverse effect on its financial condition, future
operating results or liquidity.

The Company has no other contingencies.

15. Leases

A.

Lessee Leasing Arrangements
(1) The Company did not have any material lease obligations as of December 31, 2024 or 2023.
(2) Not applicable

(3) The Company is not involved in any sale-leaseback transactions.
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B. Lessor Leases
Not applicable

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

Not applicable
17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
Not applicable

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

A. ASO Plans

The gain from operations from Administrative Services Only (ASO) uninsured plans and the uninsured portion
of partially insured plans was as follows during 2024:

ASO Uninsured
Uninsured  _Forton Total ASO
Plans of Fartially
Insured Plans
a. Net reimbursement for administrative expenses
(including administrative fees) in excess of actual
expenses $ (3,183) $ — 5 (3,183)
b. Total net other income or expenses (including interest
paid to or received from plans) — — —
C. Net gain or (loss) from operations $ (3,183) $ — 3 (3,183)
d. Total claim payment volume $ 88 $ — 3 88

B - C. Not applicable

19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable

20. Fair Value Measurements
A. Assets Measured at Fair Value

The Company determines the fair value of its financial instruments based on the fair value hierarchy,
which favors the use of observable inputs over the use of unobservable inputs when measuring fair
value.

The Company has categorized its financial instruments into the three-level hierarchy, which gives the
highest priority to quoted prices in active markets for identical assets or liabilities (Level 1) and the lowest
priority to unobservable inputs (Level 3). The level assigned to a fair value measurement falls is based on
the lowest-level input that is significant to the measurement. The fair value measurements for the
Company’s financial instruments are categorized as follows:

* Level 1 - Unadjusted quoted prices in active markets for identical instruments.

* Level 2 - Quoted prices for similar instruments in active markets, quoted prices for identical or similar
instruments in markets that are not active, model-derived valuations whose inputs are observable,
and market corroborated inputs. This category includes financial instruments that are valued using
industry-standard pricing methodologies or models. All significant inputs are observable or derived
from observable information in the marketplace.

* Level 3 - Fair value estimates whose significant inputs are unobservable. This includes financial
instruments for which fair value is estimated based on industry-standard pricing methodologies and
internally developed models utilizing significant inputs not based on or corroborated by readily
available market information. In limited circumstances, this may also utilize estimates based on non-
binding broker quotes.
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(1) Financial assets and liabilities measured and reported at fair value as of December 31, 2024:

Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total

Assets at fair value
Preferred stocks

Industrial and miscellaneous $ — $ 5,147,280 $ — $ — $ 5,147,280
Total preferred stocks — 5,147,280 — — 5,147,280
Common stocks

Industrial and miscellaneous 1,299,218 — — — 1,299,218
Total common stocks 1,299,218 — — — 1,299,218
Variable separate accounts assets 341,219 — — — 341,219
Total assets at fair value $ 1,640,437 $ 5,147,280 $ — $ — $ 6,787,717

(2) - (3) Not applicable

(4) For bonds reported and measured at fair value, the Company determines whether the market for a
security is active and if significant pricing inputs are observable. The Company predominantly utilizes
third party independent pricing services to assist management in determining the fair value of its level
2 bonds. Prices received from the pricing services are not adjusted, and multiple prices for these
securities are not obtained. The pricing services provide prices where observable inputs are
available.

In situations where the Company is unable to obtain sufficient market-observable information upon
which to estimate the fair value of a particular security, fair values are determined using internal
pricing models that typically utilize significant, unobservable market inputs or inputs that are difficult
to corroborate with observable market data. Such measurements are classified as Level 3 and
typically include private placements and other securities that the pricing services are unable to price.

The Company's unaffiliated common stocks primarily include publicly traded common stocks. These
stocks are based on quoted market prices in active markets for identical assets and are classified as
a Level 1 measurement.

The fair values of preferred stocks are valued by pricing services utilizing evaluated pricing models.
These valuations are created based on benchmark curves using industry standard inputs and
exchange prices of underlying securities of the same issuer. As these inputs are considered
observable, preferred stocks are classified as a Level 2 measurement.

Separate account assets related to the Company's variable products are primarily invested in
common stocks. These assets are measured as a Level 1 measurement and valued using the same
methodologies described above.

(5) Not applicable

B. Other Fair Value Disclosures

Not applicable
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C. Fair Values for All Financial Instruments by Levels 1, 2 and 3

The tables below reflect the fair values and admitted values of all admitted assets and liabilities that are
financial instruments, subject to fair value disclosure requirements. The fair values are also categorized by the
valuation hierarchy as described in Note 20A.

As of December 31, 2024

Not
Net Asset Practicable
Aggregate Fair  Admitted Value (Carrying
Type of Financial Instrument Value Values (Level 1) (Level 2) (Level 3) (NAV) Value)
Financial instruments-assets
Bonds $2,896,134,902 $2,993,668,336 $§ 2,336,880 $2,841,454,997 $§ 52,343,025 $ — 3 —
Preferred stocks 5,147,280 5,147,280 — 5,147,280 — — —
Common stocks 1,299,218 1,299,218 1,299,218 — — — —
Mortgage loans 474,913,492 508,680,670 — — 474,913,492 — —
Cash and short-term
investments 23,023,404 23,023,404 23,023,404 — — — —
Contract loans — 74,180 — — — — 74,180
Variable separate account
assets 341,219 341,219 341,219 — — — —
Total assets $3,400,859,515 $3,532,234,307 $ 27,000,721 $2,846,602,277 $ 527,256,517 $ — $ 74,180
Financial instruments-liabilities
Deposit type annuity contracts $ 24,486,501 $ 26,116,062 $ — 3 — $ 24,486,501 $ — 3 —
Total liabilities $ 24,486,501 $ 26,116,062 $ — $ — $ 24,486,501 $ — 3 —
As of December 31, 2023
Not
Net Asset Practicable
Aggregate Fair  Admitted Value (Carrying
Type of Financial Instrument Value Values (Level 1) (Level 2) (Level 3) (NAV) Value)
Financial instruments-assets
Bonds $3,022,236,085 $3,167,193,597 $ — $2,935,419,558 $ 86,816,527 $ — $ —
Preferred stocks 2,220,000 2,220,000 — 2,220,000 — — —
Common stocks 1,063,457 1,063,457 1,063,457 — — — —
Mortgage loans 549,835,203 591,439,662 — — 549,835,203 — —
Cash and short-term
investments 94,444 172 94,444 171 34,500,081 59,944,091 — — —
Contract loans — 190,299 — — — — 190,299
Variable separate account
assets 290,914 290,914 290,914 — — — —
Total assets $3,670,089,831 $3,856,842,100 $ 35,854,452 $2,997,583,649 $ 636,651,730 $ — $ 190,299

Financial instruments-liabilities
Deposit type annuity contracts $ 24,831,774 $ 26,349,891 § — 3 — $ 24,831,774 $ — 3 —

Total liabilities $ 24,831,774 $ 26,349,891 $ — $ — $ 24,831,774 § — $ —

D. Not Practical to Estimate Fair Value:

Type of Financial Carrying Effective Interest
Instrument Value Rate Maturity Date Explanation
Contract loans
December 31,2024 $ 74,180 4.7% to 8.0% N/A See below
December 31,2023 $ 190,299 3.5% to 8.0% N/A See below

The Company’s contract loans have varying interest rates ranging from 4.7% to 8.0% and do not have stated
maturity dates or payment terms. Cash flow projections are not available and would require significant
amounts of judgment and estimation and would not be practical given the immateriality of these assets.

E. Asset Measured Using the NAV Practical Expedient :

Not applicable

21. Other ltems
Not applicable
22. Events Subsequent
Type I: Recognized Subsequent Events:
The Company has not experienced any events or transactions that provide additional evidence with respect to

conditions that existed at the date of the balance sheet and affect the estimates inherent in the process of
preparing the financial statements.
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Type II: Nonrecognized Subsequent Events:
The Company has not experienced any events or transactions that provide additional evidence with respect to
conditions that did not exist at the date of the balance sheet but arose subsequent to that date.

Subsequent events have been considered through February 25, 2025, the date the statutory statement was
issued.

23. Reinsurance

A. Ceded Reinsurance Report

Section 1 — General Interrogatories

1. Are any of the reinsurers, listed in Schedule S as non-affiliated, owned in excess of 10% or controlled,
either directly or indirectly, by the Company or by any representative, officer, trustee, or director of the
Company?

Yes () No (X)

2. Have any policies issued by the Company been reinsured with a company chartered in a country other
than the United States (excluding U.S. Branches of such companies) which is owned in excess of 10 % or
controlled directly or indirectly by an insured, a beneficiary, a creditor or an insured or any other person
not primarily engaged in the insurance business? Yes () No (X)

Section 2 — Ceded Reinsurance Report — Part A

1. Does the Company have any reinsurance agreements in effect under which the reinsurer may unilaterally
cancel any reinsurance for reasons other than for nonpayment of premium or other similar credits?
Yes () No(X)

2. Does the reporting entity have any reinsurance agreements in effect such that the amount of losses paid
or accrued through the statement date may result in a payment to the reinsurer of amounts which, in
aggregate and allowing for offset of mutual credits from other reinsurance agreements with the same
reinsurer, exceed the total direct premium collected under the reinsured policies? Yes () No (X)

Section 3 — Ceded Reinsurance Report — Part B

1. What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those
under which the reinsurer may unilaterally cancel for reasons other than for nonpayment of premium or
other similar credits that are reflected in Section 2 above) of termination of all reinsurance agreements, by
either party, as of the date of this statement? Where necessary, the Company may consider the current or
anticipated experience of the business reinsured in making this estimate. $0

2. Have any new agreements been executed or existing agreements amended, since January 1 of the year
of this statement, to include policies or contracts which were in force or which had existing reserves
established by the Company as of the effective date of the agreement? Yes () No(X)

The amount of reinsurance credits taken for new agreements or amendments: $0

Uncollectible Reinsurance

The Company had no uncollectible reinsurance as of December 31, 2024 or 2023.

C.- H. Not applicable

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

A.

B.

C.

D.

The Company estimates accrued retrospective premium adjustments for certain group accident and health
policies per the terms of their contract. The contracts call for additional premium to be paid or refunded if
claims experience exceeds or falls below a stated percentage of premiums.

The Company records accrued retrospective premium as an adjustment to earned premium.

For the years ended December 31, 2024 and 2023, the amount of net premiums written by the Company that
are subject to retrospective rating features was $18,765,130 or 27.4%, and $16,144,291 or 28.1% of the total
net premiums written on the Company's group accident and health business. No other net premiums written
by the Company are subject to retrospective rating features.

- E. Not applicable.
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Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2023 were $27,030,442 . As December 31, 2024 , $16,303,614 has been paid for
incurred claims and loss adjustment expenses attributable to insured events of prior years. Reserves remaining
for prior years are now $4,935,949 as a result of re-estimation for unpaid claims and claim adjustment expenses
on accident and health, individual and group life lines of business. Original estimates are continually monitored
and are updated as additional information about the expected versus actual timing of claims becomes known.
Intercompany Pooling Arrangements

Not applicable

Structured Settlements

Not applicable

Health Care Receivables
Not applicable

Participating Policies

Not applicable

Premium Deficiency reserves

Not applicable

Reserves for Life Contracts and Annuity Contracts

(1) The Company waives deduction of deferred fractional premium upon death of life and annuity policy insureds
and returns any premium beyond the date of death. Surrender values on policies do not exceed the
corresponding benefit reserves.

(2) For substandard lives, either extra premium is charged, or the gross premium for a rated age is charged.
Mean reserves are determined by computing the regular mean reserve for the plan at any rated age and, in
addition, holding one-half of any extra premium charge for the year.

(3) As of December 31, 2024 and 2023, the Company had $10,900,000 and $35,300,000, respectively, of
insurance in force for which the gross premiums are less than the net premiums according to the standard
valuation set by the Department. Reserves to cover the difference as reported in Exhibit 5, miscellaneous
reserves section, were $55,154 and $113,914 as of December 31, 2024 and 2023, respectively, and were
included in aggregate reserves.

(4) The tabular interest has been determined by formula as described in the instructions.

(5) In the determination of tabular interest on funds not involving life contingencies, for each valuation rate of
interest, the tabular interest is calculated as the change in reserves minus premium plus benefits.

(6) Other reserve changes for the year ended December 31, 2024.

Ordinary Credit Life Group
Indust. Individual Suppl. Group and | Life
Item Total Life Life Ins. Annuities Contracts | Individual Ins. | Annuities
Cash Flow Testing
Reserve $(10,000,000) $ — $ — $(10,000,000) $ — 9 — % — 5 —
Total $(10,000,000) $ — ¢ — $(10,000,000) $ — $ —% —35 —
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Characteristics

32. Analysis of Annuity Actuarial Reserves and Deposit-Type Contracts Liabilities by Withdrawal

The Company’s annuity reserves and deposit-fund liabilities, including those held in separate account liabilities as

of December 31, 2024, are summarized as follows:

A. INDIVIDUAL ANNUITIES

General
Account

Separate
Account with
Guarantees

Separate
Account
NonGuaranteed

Total

Percent
of Total

(1) Subject to discretionary withdrawal :
a. With fair value adjustment

b. At book value less surrender charge
of 5% or more

c. At fair value

$ 316,151,666

1,897,827,589

$

341,219

$ 316,151,666

1,897,827,589
341,219

9.73 %

58.40 %
0.01 %

d. Total with market value adjustment
or at fair value (total of a through c)

e. At book value without adjustment
(minimal or no charge or
adjustment)

(2) Not subject to discretionary
withdrawal

2,213,979,255

832,064,347

203,112,588

341,219

2,214,320,474

832,064,347

203,112,588

68.14 %

25.61 %

6.25 %

3) Total (gross: direct + assumed)

3,249,156,190

341,219

3,249,497,409

5) Total (net) (3) - (4)

$3,249,156,190

$ 341,219

$3,249,497,409

(3)
(4) Reinsurance ceded
(5)
(6)

6) Amount included in A(1)b above
that will move to A(1)e in the year
after the statement date:

B. GROUP ANNUITIES

General
Account

$ 371,425,703

$

Separate
Account with
Guarantees

Separate
Account
NonGuaranteed

$ 371,425,703

Total

100.00 %

Percent
of Total

(1) Subject to discretionary withdrawal :
a. With fair value adjustment $

b. At book value less surrender charge
of 5% or more

c. At fair value

— %

— %
— %

d. Total with market value adjustment
or at fair value (total of a through c)

e. At book value without adjustment
(minimal or no charge or
adjustment)

(2) Not subject to discretionary
withdrawal

2,088,247

2,088,247

— %

100.00 %

— %

3
(4

Total (gross: direct + assumed)
Reinsurance ceded

2,088,247

2,088,247

(5) Total (net) (3) - (4) $

2,088,247

$ 2,088,247

—~ = — —

(6) Amount included in A(1)b above
that will move to A(1)e in the year  $

after the statement date:

C. DEPOSIT-TYPE CONTRACTS

General
Account

Separate
Account with
Guarantees

Separate
Account
NonGuaranteed

Total

100.00 %

Percent
of Total

(1) Subject to discretionary withdrawal :
a. With fair value adjustment $

b. At book value less surrender charge
of 5% or more

c. At fair value

5,641,534

$ 5,641,534

20.51 %

— %
— %

d. Total with market value adjustment
or at fair value (total of a through c)

e. At book value without adjustment
(minimal or no charge or
adjustment)

(2) Not subject to discretionary
withdrawal

5,641,534

103,913

21,759,540

5,641,534

103,913

21,759,540

20.51 %

0.38 %

79.11 %

Total (gross: direct + assumed)
Reinsurance ceded

27,504,987

27,504,987

27,504,987

$ 27,504,987

—_~ o~~~

)
)

5) Total (net) (3) - (4) $
)

Amount included in A(1)b above
that will move to A(1)e in the year $
after the statement date:
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D. Life & accident & health annual statement:

(1) Exhibit 5, annuities section, total (net)

$ 3,251,244,437

(2) Exhibit 5, supplementary contracts with life contingencies section, total (net) —

(3) Exhibit 7 deposit-type contracts, line 14, Column 1

(4) Subtotal (1+2+3)

Separate accounts annual statement:

(5) Exhibit 3 line 0299999, Column 2

(6) Exhibit 3, line 0399999, Column 2

(7) Policyholder dividend and coupon accumulation
(8) Policyholder premiums

(9) Guaranteed interest contracts

(10) Other contract deposit funds

(11) Subtotal (5+6+7+8+9+10)

(12) Combined total (4+11)

33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics

27,504,987
$ 3,278,749,424

$ 341,219

341,219
$ 3,279,090,643

The Company’s life reserves by withdrawal characteristics, including those held in separate account liabilities as
of December 31, 2024, are summarized as follows:

A.

(1)

—_— —_ 0 Q@ - 0 QO 0O T D

~N
N

O O 0 T O

General Account

Subject to discretionary withdrawal, surrender
values, or policy loans

. Term policies with cash value

. Universal life

. Universal life with secondary guarantees

. Indexed universal life

. Indexed universal life with secondary guarantees
. Indexed life

- Other permanent cash value life insurance

. Variable life

. Variable universal life

. Misc. reserves

Not subject to discretionary withdrawal or no cash
value

. Term policies without cash value
. Accidental death benefits

. Disability - active lives

. Disability - disabled lives

. Misc. reserves

Total (gross direct + assumed)
Reinsurance ceded
Total (net) (3) - (4)

Account Value Cash Value Reserve
$ —  $ — $ —
15,320,952 15,276,321 17,149,822
XXX XXX 15,505,118
XXX XXX —
XXX XXX 2,990
XXX XXX 1,139,512
XXX XXX 5,402,245
15,320,952 15,276,321 39,199,687
— — 1,184,863
$ 15,320,952 $ 15,276,321 $ 38,014,824
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B. Separate Account with Guarantees
Account Value Cash Value Reserve

(1) Subject to discretionary withdrawal, surrender
values, or policy loans

. Term policies with cash value $ —  $ —  $ —
. Universal life with secondary guarantees — — —
. Indexed universal life with secondary guarantees — — —

. Other permanent cash value life insurance — — —

—_——_ 0 Q 0 QO 0O T D

~
N

Not subject to discretionary withdrawal or no cash

. Universal life — — _

. Indexed universal life — - _

. Indexed life — — —

. Variable life — — —

. Variable universal life — — _
. Misc. reserves — — _

value — — —

. Term policies without cash value XXX XXX —

. Disability - active lives XXX XXX —
. Disability - disabled lives XXX XXX —

O o 0 T o

. Accidental death benefits XXX XXX —

. Misc. reserves XXX XXX —

(3) Total (gross direct + assumed) — — —
(4) Reinsurance ceded _ _ _

(5) Total (net) (3) - (4) $ — $ —  $ —

C. Separate Account Nonguaranteed
Account Value Cash Value Reserve

(1) Subject to discretionary withdrawal, surrender
values, or policy loans

. Term policies with cash value $ — 3 — 9 —
. Universal life with secondary guarantees — — —
. Indexed universal life with secondary guarantees — — —

. Other permanent cash value life insurance — — —

—_— —_— JQ s O O 0 T O

~N
N

Not subject to discretionary withdrawal or no cash

. Universal life — — _

. Indexed universal life — — _

. Indexed life — — —

. Variable life — — —

. Variable universal life — — _
. Misc. reserves — — _

value — — —

. Term policies without cash value XXX XXX —

. Disability - active lives XXX XXX —
. Disability - disabled lives XXX XXX —

O O 0 T QO

. Accidental death benefits XXX XXX —

. Misc. reserves XXX XXX —

(3) Total (gross direct + assumed) — — —
(4) Reinsurance ceded — _ _

(5) Total (net) (3) - (4) $ — —  $ —

D. Life & Accident & Health Annual Statement:

(1
(2
3
(4
5
(6

Exhibit 5 Life Insurance Section Total (net) $ 31,474,712
Exhibit 5 Accidental Death Benefits Section, Total (net) —
Exhibit 5 Disability - Active Lives Section, Total (net) 2,990
Exhibit 5 Disability - Disabled Lives Section, Total (net) 1,134,917
Exhibit 5 Misc Reserves, Total (net) 5,402,205
Subtotal (1+2+3+4+5) $ 38,014,824

~— ~— ~— ~— ~— ~—
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Separate Account Annual Statement:

(7) Exhibit 3 line 0199999, Column 2 $ —
(8) Exhibit 3, line 0499999, Column 2 —
(9) Exhibit 3, line 0599999, Column 2 —
(10) Subtotal (7+8+9) —
(11) Combined Total (6+10) $ 38,014,824

34. Premium and Annuity Considerations Deferred and Uncollected

The deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2024
are as follows:

Type Gross Net of Loading

(1) Industrial $ — 3 —
(2) Ordinary life — new business 73,906 70,672
(3) Ordinary life — renewal 651,728 753,472
(4) Credit life — —
(5) Group life 508,918 508,918
(6) Group annuity — —
(7) Total $ 1,234,552  $ 1,333,062

The deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2023 are

as follows:

Type Gross Net of Loading
(1) Industrial $ —  $ —
(2) Ordinary life — new business 122,679 110,407
(3) Ordinary life — renewal 742,752 704,369
(4) Credit life — —
(5) Group life 780,932 780,932
(6) Group annuity — —
(7) Total $ 1,646,363 $ 1,595,708

35. Separate Accounts

A.

Separate Account Activity

1.

The Company utilizes separate accounts to record and account for assets and liabilities for the
Company’s individual variable annuity products. In accordance with New York State procedures for
approving items within the separate account, the separate account classification of the individual variable
annuities are supported by New York Article 42, Section 4240.

In accordance with the contract provisions relating to the Company's separate account products, 100% of
the individual variable annuity assets are legally insulated from the general account, preventing such
assets from being generally available to satisfy claims resulting from the general account.

Separate account assets as of December 31, 2024 are attributed to the following products:

Legally Insulated
Product Assets Not Legally Insulated Total

Variable annuities $ 341,219 $ — $ 341,219
Total $ 341,219 $ — $ 341,219

Separate account assets as of December 31, 2023 are attributed to the following products:
Legally Insulated

Product Assets Not Legally Insulated Total
Variable annuities $ 290,914 $ — $ 290,914
Total $ 290,914 $ — $ 290,914

In accordance with the contract provisions relating to the Company's products recorded within the
separate accounts, some separate account liabilities are guaranteed by the general account. These
guarantees are described below in 35.B.
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As of December 31, 2024 and 2023, the Company had no maximum guarantees for separate account
liabilities.

The total separate account guarantees paid by the general account for the past five (5) years:

Separate Account
Year ending Guarantees
2024 $ 19
2023 16
2022 41
2021 43
2020 33

The separate account does not compensate the general account for the risk taken.
4. The Company does not engage in securities lending transactions within the separate accounts.
B. General Nature and Characteristics of Separate Account Business

The Company administers segregated asset accounts (separate accounts) for variable annuity policyholders.
The assets of these separate accounts consist of mutual funds and are reported at fair value. The liabilities of
these separate accounts represent reserves established to meet withdrawal and future benefit payment
provisions of contracts with these policyholders and are of a non-guaranteed return nature. The assets of the
separate accounts are not subject to liabilities arising out of any other business the Company may conduct.
Investment risks associated with fair value changes are borne by the policyholders.

For variable annuity contracts with guaranteed minimum death benefits (GMDB), the Company contractually
guarantees total deposits made to the contract, less any partial withdrawals, in the event of death. The
Company has issued, but no longer offers, one type of GMDB contract with a ratchet that is evaluated every
eighth year. The ratchet reset benefit is equal to the immediately preceding GMDB or is “stepped up” to the
account value on the evaluation date, if higher. The GMDB is held in Exhibit 5, miscellaneous reserves
section, of the Company’s general account statement. The Company reinsures nearly all of the GMDB risk on
its individual variable annuity contracts. Therefore, the recorded liability is not material.

Information regarding the separate account of the Company as of December 31, 2024 and 2023 is
as follows:

Non-guaranteed separate account
2024 2023

1. Premiums, consideration and other deposits for the year
ended December 31 $ — $ 4,640

2. Reserves as of December 31
For accounts with assets at:

a. Fair value $ 341219 $ 290,914
b. Amortized cost — —
c. Total reserves* $ 341,219 $ 290,914

3. By withdrawal characteristic:
a.Subject to discretionary withdrawal $ — 3 —
1.With market value adjustment — —

2.At book value without market value adjustment and
with current surrender charge of 5% or more — —

3.At fair value 341,219 290,914

4.At book value without market value adjustment and
with current surrender charge less than 5% — —

5.Subtotal 341,219 290,914
b.Not subject to discretionary withdrawal — —
c.Total $ 341,219 § 290,914
*Line 2(c) should equal line 3(h)

4. Reserves for asset default risk in lieu of AVR $ — $ —
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C. Reconciliation of net transfers to or (from) separate accounts

1. Transfers as reported in the Summary of Operations of the separate accounts statement

2024 2023
a. Transfers to separate accounts (page 4, line 1.4) $ — 3 4,640
b. Transfers from separate accounts (page 4, line 10) 308 677
c. Net transfers to (from) separate accounts (a)-(b) $ (308) $ 3,963
2. Reconciling adjustments
a. Timing differences between general and separate account — (10)
Total $ — (10)
3. Transfers as reported in the summary of operations of
the life, accident and health annual statement (page 4,
line 26 (1c) + (2)) $ (308) $ 3,953

36. Loss/Claim Adjustment Expenses

The balance in the liability for unpaid accident and health loss/claim adjustment expenses as of December 31,
2024 and December 31, 2023 was $335,539 and $331,138, respectively, and is included in accident and health
reserves. The Company incurred $462,996 and paid $458,565 of loss/claim adjustment expense in the current
year, of which $121,021 of the paid amount was attributable to insured or covered events of prior years. For the
year ended December 31, 2023, $469,523 of loss/claim adjustment expense was incurred and $408,103 was
paid, of which $114,474 was attributable to insured or covered events of prior years. The Company did not take
into account estimated subrogation in its determination of the liability for unpaid claims or losses.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LTI ST TSP Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.

1.2 If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity

subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X] No[ ] NAT[ ]
1.3 State REGUIAHINGT ...t d bbbt b s bbbttt ettt New York
1.4 Is the reporting entity publicly traded or a member of @ publicly traded GrOUDP? ..........ccuiiiiiiiiiiii e Yes[ 1 No[X]

1.5 If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........ccccceviviieiincnes

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]

2.2 IfYES, At Of ChANGE: ... .ot bbb bbb b bR b E R R R R R R R R R R R R bbbt n

3.1 State as of what date the latest financial examination of the reporting entity was made or is being made. .............cccooiiiiiiiiiiiicices 12/31/2020

3.2 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. ................... 12/31/2020

3.3 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). ... 06/24/2022
3.4 By what department or departments?

INEW YOTK .ottt b bbbt ettt ae e et bt h e £ h e e b e e E £ e b e e ot e e as e e es e ek e e A h e e R e e E e e R e e R e e bt ee e et e e e bt e b e e bt e bt bt e r e
3.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? .......c.c.ovoveeeceeeeeeeeeeeeeeeeeee e eeeaeaet et eessseaeseseses s ssaeseses s s sssssssesesssassssssas s s sssssesesassssassesesassssansesesasnananeeen Yes[ 1 N[ ] NA[X]
3.6 Have all of the recommendations within the latest financial examination report been complied With? ..............ccooiiiiiiiiiiiicecee Yes [ X] No[ 1 NA[ 1

4.1 During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

4.11 sales of NEeW DBUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeieennnn. . Yes[ ] No[X]
4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ...............cccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
5.2 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
6.1 Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the repOrting PEAOTA? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas Yes[ ] No[X]
6.2 If yes, give full information
7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccoocovvriiinininnns Yes [ X] No[ ]
7.2  Ifyes,
7.21 State the percentage Of fOrQIGN CONTIOL ....... ..ot i bbb bbbt bbb bbbt bt bbbt bt bbbt bt e b b abe e 100.0 %

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity
Mutual Company (Sougo Kaisha)
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GENERAL INTERROGATORIES

8.1 Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
8.2 Ifthe response to 8.1 is yes, please identify the name of the DIHC.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............cooo e Yes [ X] No[ ]
8.4 Ifresponse to 8.3 is yes, please provide below the names and locations (city and state of the main office) of any affiliates regulated by a

federal financial 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
Affiliate Name Location (City, State)
Symetra Securities, Inc. ... Bellevue, WA ...
Symetra Investment Management Company . Farmington, CT

8.5 s the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPEANY? ............cccceeuiiiiiriiereieiieeeie et Yes [ ] No[X]
8.6 If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the

Federal ReServe BOArd’s CAPItAl FUIB? ............c.covvovvoveeeeeeeeeeeeeeeeeeeeeeeee e s s e s ae e e s s s s s e s e s s e ee s ses st eses et eseseeessesstesesessenesesansaseseseanenanas Yes[ 1 No[ ] NA[X]
9.  What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

KPMG LLP

Suite 2900

401 Union Street

Sattle, WA 98107 ..ot b bbb bbb bbb bbb h bbbt
10.1 Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant

requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state

JAW OF TEQUIBTION? ......covoeeeeececte ettt eees et ettt e e eessaetetesesesscsetetesesessssesetasesensesesesases e sesesesesesensssntesasessnsssetesasesansssetesasessnsnsetesesassnsssntesasasansnsntasas Yes[ 1 No[X]
10.2 If the response to 10.1 is yes, provide information related to this exemption:
10.3 Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as

allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ..............cccceeueueveeeceueeeeeeeceeeeeee e Yes[ 1 No[X]
10.4 If the response to 10.3 is yes, provide information related to this exemption:
10.5 Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ..................ccccceeee. Yes [ X] No[ 1 NAT[ 1
10.6 If the response to 10.5 is no or n/a, please explain.

11.  What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting

firm) of the individual providing the statement of actuarial opinion/certification?

Jacob Anderson, FSA, CERA, MAAA

SVP and Corporate Actuary

First Symetra National Life Insurance Company of New York

777 108th Ave NE, Suite 1200

Bellevue, WA 98004
12.1 Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ...

12.11 Name of real estate holding company ...

Yes[ ] No[X]

12.12 Number of parcels involved
12.13 Total book/adjusted carrying value

12.2 If yes, provide explanation

13.  FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
13.1  What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ ] No[ ]
13.3 Have there been any changes made to any of the trust indentures during the YEar? ..o e Yes[ ] No[ ]
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the Changes? ... Yes[ 1 No[ 1 NAT ]
14.1  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? .............c.ccooerirniernirnernennnenes 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.
14.11 If the response to 14.1 is No, please explain:

14.2 Has the code of ethics for senior managers been amended? ...
14.21 If the response to 14.2 is yes, provide information related to amendment(s).

Yes[ ] No[X]

14.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).
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15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BaANK LISE? ...ttt b h ekt et h bt E R R H k£ Rk £ ek e R e R £ R R £ R e £ R b e e b e b e e E et b £ Rt bt a et ne ettt r s Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

Q= I0= oL Yes [ X] No [ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= oL Yes [ X] No [ ]

18.  Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 1O Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
ACCOUNTING PTINGIPIES)? ....vveveveeececteteteeeeetcteteteseeeseaetetesesesssaeteseses s s saesesesesssssetesesasensssesesesasensssseetasassesssetesasasansssetetasassssesetetasassnsnsstesesasansnsntesasanans Yes[ 1 No[X]

20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) ......ccccooviiioeiiiiiicene F o
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. F o 0
20.22 To stockholders not officers.................. F o 0
20.23 Trustees, supreme or grand
(Fraternal Only) ......ccccooviiioviiiiiieens F o
21.1  Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMEN? .............c.c.cvoicceeeeee ettt ceeee e te e es e et ee s sae s et e s s sassssetes s sasasseseses s assssssesassassssssssasssnssessssnnnans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovvveveveeeneeinnn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ..ottt
221 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

22.23 Other amounts paid
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........
23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ......... .

24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
o0 o= OO Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevirviveverennnns Yes [ X] No[ ]

20.2



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

GENERAL INTERROGATORIES

25.02 If no, give full and complete information, relating thereto

25.03 For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)

25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. «...vititiieti ettt ettt sttt sttt st ket e te e te et ese s s esesaesessesesees e e eses e s ese e s ese e s eseesesees et e e e s ens e s eneeRese e s eseesesees et e s ese s e s eneebenseseseeseneeaesessese s esenseseneasens B s

25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoviiiiiiii s $

25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMITACE? ..ottt ettt aea et e s sae s e s e s s s s assee et s s ssssesees s s sssnseses s s sssssnseses s sssnsstesassansssnsesssnassnansnsnas Yes[ 1 N[ ] NA[X]

25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoerierieriiieieneieiees Yes[ ] N[ 1 NA[X]

25.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? «...e.veeeeeeeeeceeee ettt e ettt s s e st et e e s s s s e e e e et es s s seeeees s s ssanseses s s sssnssses s s sssnseses s anssansesess s snassnsesasnanansnen Yes[ 1 N[ ] NA[X]

25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:

25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .........cccccooeieiieiiinienceeeeeee LTSRS
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability PAge ..........coouiiiiiiiiiii e $

26.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiriieirereiiiieieecieseseiseeseaese st sssse s ssssssss bbbt ss st bbb snsesesesessssnsssesanas Yes [ X] No[ ]

26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeeeeveenns 0
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock .........ccccoceevreerninnnene F e 0
26.27 FHLB Capital Stock
26.28 On deposit with states

cooo

26.29 On deposit with other regulatory bodies ..................... B s 0
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB L. F e 0

26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other

26.3 For category (26.26) provide the following:

1 2 3
Nature of Restriction Description Amount
27.1  Does the reporting entity have any hedging transactions reported on Schedule DB? ... Yes [ ] No[X]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccoeiviiiiiiinnnn. Yes[ ] No[ 1 NAT[X]

If no, attach a description with this statement.
LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes[ 1 No[X]

27.4 If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108
27.42 Permitted accounting practice ..
27.43 Other accounting guidance ....

Yes[ 1 No[ ]
Yes[ 1 No[ ]
Yes[ 1 No[ ]

27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the

foIIowmg .................................................................................................................................................................................................................. Yes[ 1 No[ ]
The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined

Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.

28.1 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeecececee et eececteeet et eaeaete s ssesasaeaes s s ssassesesessssssesesesessssssssssesesessssssssesessssssnsssesas s s ssansesassssnsnsseesessansnansesanas Yes[ 1 No[X]

28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........ooiiiiiiie ettt a e et e e et e eneenaeenes $

29. 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, Il - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?...................... Yes [ X] No[ ]

29.01 For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian's Address
1111 Polaris Parkway
. |Columbua, OH 43240 ...

JP Morgan Chase ...
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29.02

29.03
29.04

29.05

29.06

30.1

30.2

30.3

GENERAL INTERROGATORIES

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)
Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?.............ccoocovvrvnvinnnnnn. Yes[ 1 No[X]

If yes, give full and complete information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

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. This includes both primary and sub-advisors. 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
Symetra Investment Management Company
Symetra Investment Management Real Estate Investors LLC .
MetLife Investment Management, LLC
Principal Global Investors, LLC
Wellington Management Company, LLP

29.0597 For those firms/individuals listed in the table for Question 29.05, 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?..........covririrrrieeeiirree e Yes[ 1 No[X]

29.0598 For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienennnseceene Yes[ 1 No[X]

For those firms or individuals listed in the table for 29.05 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
312176 .......... Symetra Investment Management Company ..........cccccoevvevvivennnes 549300GPUSUTJ741PGI3 ........
000000 . . |Symetra Investment Management Real Estate Investors LLC ..... [549300ZGJPNZQOQYTN31 ..

142463 .
109002 .
106595

EAUO7208FCR1S0XGYJ21 ...
549300BAB10ZPCNHMBEY ........
549300YHP12TEZNLCX41 ........

.. |MetLife Investment Management, LLC ..
. |Principal Global Investors, LLC .......
Wellington Management Company, LLP

Does the reporting entity have any diversified mutual funds reported in Schedule D - Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvevrrureeeerereeeeeeeeeeeeeeeeseseeeseeeseesesesesesesesseaesesesessseaees Yes[ 1 No[X]
If yes, complete the following schedule:

1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total

For each mutual fund listed in the table above, complete the following schedule:

1 2 3 4
Amount of Mutual
Fund's Book/Adjusted

Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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31.

314

323

331
33.2

34.

35.

36.

37.

GENERAL INTERROGATORIES

Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..ot [ 2,993,668,336 |............ 2,896,134,902 |................ (97,533,434)
31.2 Preferred SIOCKS .........oovcucvivcuieiieeeeeie ettt et 5,147,280 |.coeririinene 5,147,280 oo 0
31.3 Totals 2,998,815,616 2,901,282, 182 (97,533,434)

Describe the sources or methods utilized in determining the fair values:

The Company has elected to use the same pricing methodology and sources as utilized for obtaining GAAP fair values in which the security
would sell in an arm’s length transaction between a willing buyer and seller in possession of the same information. The Company uses quoted
market prices from independent third party pricing services or public market information to determine the fair value of its investments when
such information is available. When such information is not available for investments, as in the case of securities that are not publicly traded,
we determine fair value using other valuation techniques. Such techniques include evaluating discounted cash flows, identifying comparable
securities with quoted market prices, and using internally prepared valuations based on certain modeling and pricing methods ..............ccc......

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ............ccccoooiiiiiiiienen.

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PIICING SOUICE? .......c..iiiieieieiet ettt ettt e e e e e et e e e s ea e es e e s e ea e eae e s e e st e s e es e e s e e e e s et ese e e e e et e e e e ee et eneenes

If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements of 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 SGI SECUILIES? ..o ittt ettt et e st e st e b e et e e s e e s e enseeneeeneeeneenneenen

By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:
a. The security was either:
i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or
ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).
b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the
security.
The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ......

o

o

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? .............ccccceieiie.

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ......

20.5

Yes [

Yes [

]

]

Yes [ X ]

Yes [

]

Yes [ X ]

Yes [

Yes [ X1 No [

]

]

No [ X ]

No [ ]

No [ ]

No [ X ]

No[ ]

No [ X ]

N/A [

]
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39.3

40.2

41.2
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Does the reporting entity directly hold CryptOCUITENGIES? ..ot Yes[ 1 No[X]

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........ccccuvvriiiriinineninenenenenens Yes[ 1 No[X]

If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?

39.21 Held directly

39.22 Immediately converted to U.S. dollars

Yes[ ] No[ 1
............................................ Yes[ 1 No[ ]

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

1

Name of Cryptocurrency

2
Immediately
Converted to USD,
Directly Held, or Both

Accepted for
Payment of
Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? .......

72,600

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations, and statistical or rating bureaus during the period covered by this statement.

1

Name

2
Amount Paid

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

Name

2
Amount Paid

Eversheds Sutherland ....

200,961

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

2
Amount Paid

20.6
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GENERAL INTERROGATORIES

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

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1 Does the reporting entity have any direct Medicare Supplement INSUrance in forCe? ..............cooi i Yes [ ] No[X]
1.2 Ifyes, indicate premium earned on U.S. DUSINESS ONIY. ... B e
1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ... B e,

1.31 Reason for excluding:

1.4  Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) above. ........cccoeeiiiiiiiiiieceeees S e
1.5 Indicate total incurred claims on all Medicare SUppIEMENt INSUFANCE. ...........ccuiiiiiic e B e,
1.6  Individual policies: Most current three years:

1.61 Total premium earned ..
1.62 Total incurred claims ....
1.63 Number of covered lives

All years prior to most current three years:
1.64 Total premium earned ...........ccceeveveeennnn
1.65 Total incurred claims
1.66 Number of covered lives

1.7 Group policies: Most current three years:
1.71 Total premium earned ...........cccceevevveennns B e
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years:

1.74 Total premium earned .........c.cccceeveveeenns B e
1.75 Total incurred claims
1.76 Number of covered lives

2.  Health Test:

1 2
Current Year Prior Year

2.1 Premium Numerator 60,216,523 .... ...51,375,329

2.2 Premium Denominator ....582,617,258 ... 513,441,455

2.3 Premium RO (2.1/2.2) ...ovuiueueieiieeeiieteieiee ettt bbb nns | Sneseseeeeeennsaeeeees 0.103 e 0.100

2.4  Reserve Numerator .. 18,421,351 . ... 18,353,352

2.5 Reserve Denominator ...3,315,240,653 ... 3,512,442,155

2.6 RESEIVE RAHO (2.4/2.5) ..ottt ebes eeeeeee e 0.006 ....coeveeire 0.005
3.1 Does this reporting entity have Separate ACCOUNTS? ............ccooiiiiiiiiiiii it a e s a e st Yes [ X] No[ ]
3.2 Ifyes, has a Separate Accounts statement been filed with this Department? ... Yes [ X ] No [ ] NAT 1]

3.3 What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently
distributable from the Separate Accounts to the general account for use by the general aCCoUNt? .............coiiiiiiiiiiiicee e B 0

3.4  State the authority under which Separate Accounts are maintained:
Article 42, Section 4240 0f the NEW YOTK COUE ........eoiiiieeeeeeeeeeeee e e e e e e e e e et e e e e e e e e e e e eeaseeeeeeemsnseeeeeeenssneeeeeennsneeeeeeennsnnneeeeennnnes

3.5 Was any of the reporting entity’s Separate Accounts business reinsured as of December 317 ... Yes[ ] No[X]

3.6 Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 ... Yes [ ] No[X]

3.7 If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued
[R=T  rJOEOOOTSOSOTS SO USTPPROPRTOIN $..

4.  For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:
4.1 Amount of loss reserves established by these annuities during the CUITENt YEaT: ..o e $

4.2  List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)
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PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

5.1 Do you act as a custodian for health SAVINGS GCCOUNEST ..........iiiiiiiiiiii bbbt b bbbt bbbt bbbt bbb b nre e Yes[ 1 No[X]

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

5.3 Do you act as an administrator for health SAVINGS ACCOUNTS? ..........ciiiiiii ettt ettt eas Yes[ 1 No[X]
5.4 If yes, please provide the balance of funds administered as of the reporting date. ............ccooiiiiiiiiii s S e
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrers? ...........ccooueoiiiiiiiiieeeeee e Yes [ 1 No [ 1 NATLX]

6.2 If the answer to 6.1 is yes, please provide the following:

1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Domiciliary Reserve Letters of Trust
Company Name Code Jurisdiction Credit Credit Agreements Other

7.  Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or

ceded).
7.1 Direct Premium WIEEN .........cciiriiiccieieiec e [T 6,446,353
7.2 Total Incurred Claims 1,711,198
7.3 NUMDET Of COVEIEA LIVES ......ocveveieecee ettt ettt ettt e e te st e st e st e stestesteaanaans sesesensensensenennnnnen 1,826
*Ordinary Life Insurance Includes
Term (whether full underwriting, limited underwriting, jet issue, "short form app")
Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app")
Variable Life (with or without secondary guarantee)
Universal Life (with or without secondary guarantee)
Variable Universal Life (with or without secondary guarantee)
8. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............cccooeviiiiniiiiinns Yes[ 1 No[ X]
8.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of
TN FEPOTHING ENELY? .....viieieiveteiiieeetcte ittt ettt ettt et s bbb s e e s b eb b s e s s e b s es e es e s e bbb s e s e s e b b s e e s s e b b st se s bbb s es e s bt e b s s e st et b st st et b s s s Yes[ ] No[X]

9.  Reporting entities admitting net negative (disallowed) interest maintenance reserve (IMR) attest to the following:

a. Fixed income investments generating IMR losses comply with the reporting entity’s documented investment or liability management policies.

b. IMR losses for fixed income related derivatives are all in accordance with prudent and documented risk management procedures, in
accordance with a reporting entity’s derivative use plans and reflect symmetry with historical treatment in which unrealized derivative gains were
reversed to IMR and amortized in lieu of being recognized as realized gains upon derivative termination.

c. Any deviation to (a) was either because of a temporary and transitory timing issue or related to a specific event, such as a reinsurance
transaction, that mechanically made the cause of IMR losses not reflective of reinvestment activities.

d. Asset sales that were generating admitted negative IMR were not compelled by liquidity pressures (e.g., to fund significant cash outflows
including, but not limited to excess withdrawals and collateral calls).

Is the reporting entity admitting net negative (disallowed) IMR in accordance with these criteria? ...... Yes [ ] No[X ] NA[ ]

10.  Provide the current-year amounts at risk for the following categories.
Individual and Industrial Life Amount at Risk

10.01 Modified Coinsurance Assumed Reserves

10.02 Modified Coinsurance Ceded Reserves

Individual and Industrial Life Policies With Pricing Flexibility
10.03 Net Amount (Direct + Assumed - Ceded) in Force
10.04 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.05 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.06 Net Modified Coinsurance Reserves (Assumed — Ceded) ....
10.07 Life Reserves (10.04 + 10.05 + 10.06)

e $ (1,180,230)
10.08 Life Net Amount at Risk (10.03 = 10.07) .....ccoouiiiiiiiiiiiiiiccsiccse et $

(1,594,608,040)
Individual and Industrial Term Life Policies Without Pricing Flexibility Amount at Risk
10.09 Net Amount (Direct + ASSUMEd - CEAEA) IN FOICE .....cueviiiiiiiiieieieieiiiet ettt sesenan $ 3,828,058,214

10.10 Exhibit 5 Life Reserves (Direct + Assumed — Ceded) e $ 15,505,118

10.11 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded) ..........cccocviviiiiiiiiiiiiiecieiceieen® e 0
10.12 Net Modified Coinsurance Reserves (Assumed — Ceded) ..o @ sttt 0
10.13 Life Reserves (10.10 + 10.11 + 10.12) ceerennene $ 15,505,118
10.14 Life Net Amount at Risk (10.09 - 10.13) ..o $ 3,812,553,096
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Group and Credit Life (Excluding FEGLI/SGLI)

10.15 Modified Coinsurance Assumed Reserves
10.16 Modified Coinsurance Ceded Reserves

Group and Credit Term Life (Excluding FEGLI/SGLI) with Remaining Rate Terms 36 Months and Under

10.17 Net Amount (Direct + Assumed - Ceded) iN FOMCE ........couiiiiiiiiiie ettt sb et e b e e e e e

10.18 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.19 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.20 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.21 Life Reserves (10.18 + 10.19 + 10.20)

10.22 Life Net Amount at Risk (10.17 = 10.271) ....ociiiiiiiiiccsccc e

Group and Credit Term Life (Excluding FEGLI/SGLI) with Remaining Rate Terms Over 36 Months

10.23 Net Amount (Direct + Assumed - Ceded) IN FOICE ........cciiiiiiiiiii i

10.24 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.25 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.26 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.27 Life Reserves (10.24 + 10.25 + 10.26) ...
10.28 Life Net Amount at Risk (10.23 - 10.27)

Group and Credit Permanent Life (Excluding FEGLI/SGLI) with Pricing Flexibility
10.29 Net Amount (Direct + Assumed - Ceded) in Force
10.30 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.31 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.32 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.33 Life Reserves (10.30 + 10.31 + 10.32)
10.34 Life Net Amount at Risk (10.29 - 10.33)

Life, Accident and Health Companies Only:

1.1

121

12.2

13.

13.1

14.

15.1

15.2

15.3

Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
[ (U Lo 1T TSP PSS TRORURRURR

Net reimbursement of such expenses between reporting entities:

11.21 Paid ..o
11.22 Received.........oooueeeiiiieeeeeeceee

Does the reporting entity write any guaranteed INterest CONTrACES? ...........oiiiiiiiii et

If yes, what amount pertaining to these lines is included in:
12.21 Page 3, Line 1

12.22 Page 4, Line 1
For stock reporting entities only:

Amount at Risk

Yes [ X] No[ ]

Yes[ 1 No[X]

Total amount paid in by stockholders as surplus funds since organization of the reporting €ntity: ..............ccceeiriririrrieeeie e S 165,000,000

Total dividends paid stockholders since organization of the reporting entity:
14.11 Cash
14.12 Stock

Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ...........cccoeiiiiiiiiiiieicccceee e
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death

benefits of the occupational illness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.

If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? ..............ccccceieiienene

If 15.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained

15.31 Earned premium
15.32 Paid claims
15.33 Claim liability and reserve (beginning of year)
15.34 Claim liability and reserve (end of year)
BT TSR o ToTU Ty =T o7 =Ty o OO

21.2

Yes[ 1 No[X]

Yes[ 1 No[ ]
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If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 15.31 and
15.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve

15.41 <$25,000
15.42 $25,000 - 99,999
15.43 $100,000 - 249,999
15.44 $250,000 - 999,999
15.45 $1,000,000 or more
What portion of earned premium reported in 15.31, Column 1 was assumed from POOIS? ..........oeiiiiieiieiiiii e $ ..

Fraternal Benefit Societies Only:

16.
17.

18.

19.

20.1

20.2
20.3

20.4
20.5
21.

22.

23.

24.

25.

26.

27.
28.1
28.2

29.

30.1
30.2

31.1
31.2
321
32.2

33.

34.1

34.2
34.3

35.1
35.2

36.

371
37.2

Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes[ 1 No[ ]
How often are meetings of the subordinate branches required to be held?

When was the last regular meeting of the governing body NEIA? .......... . et sa et e b e e e e et e s e e e e e sneenaeenes

When and where will the next regular or special meeting of the governing body be held?

How many members of the governing body attended the last regular MEEtING™ ..........oiii i

How many of the same were delegates of the subordinate branChEeS? ...........oocuiiiiiii ittt ere e

How are the expenses of the governing body defrayed?

Is a medical examination required before issuing a benefit certificate to applicants? ...... . Yes[ 1 No[ ]
Are applicants admitted to membership without filing an application with and becoming a member of a local branch by ballot and initiation? ..... Yes[ 1 No[ ]
Are notices of the payments required sent to the members? ..............ccc......... Yes [ ] No[ 1 NAT ]

If yes, do the notices state the purpose for which the money is to be used? ...
What proportion of first and subsequent year's payments may be used for management expenses?

Yes[ 1 No[ ]

P2 T T Y A =Y R %
29.12 SUDSEQUENT YEAIS ..ottt %
Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? Yes[ 1 No[ ]
If s0, what amount @and for What PUIPOSE? ............. oo e e e e e et e e e e e e e e e e e e e e e e e e neans B e,
Does the reporting entity pay an old age disability benefit? ... Yes[ 1 No[ ]
If yes, at what age does the Denefit COMMENCE? ......... .o ettt ettt e et e e st e et e et e ae e e e e s e ea s e en b e emeeeseesaeenaeeaeenseannean
Has the constitution or have the laws of the reporting entity been amended during the Year? ... s Yes[ 1 No[ ]

If yes, when?

Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and regulations
IN FOrCE @t thE PrESENE HIME? .. ..vvieieieieeee ettt ettt ettt ettt e et et eeee s ee s e et et et e s eeeee s eses e s et et et esess s eseees et et et esese s eeasee et et et esssn s asesntetesesesnsn s asasnensetenn Yes[ 1 No[ ]
State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on

account of meeting attained age or membership requirements? Yes [ ] No[ ]

If so, was an additional reserve included in Exhibit 57 .................... 1 No 1 NAL ]
If yes, explain

Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ...................... Yes[ 1 No[ ]

If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer,

director, trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission,

emolument, or compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation,

absorption, or transfer of MEMBErShID OF fUNGAS? ...........c.ouceeeeeeeeee ettt e st e s e e et e e e e s s s see et essaeasesasasaseseseaeanaees Yes [ ] No[ 1 NAT ]
Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any

claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes [ ] No[

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ 1 Nol

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

Outstanding
Date Lien Amount
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FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.
$000 omitted for amounts of life insurance

1
2024

2
2023

3
2022

4
2021

> w

NNoo

10.
1.
12.
13.

14.
15.
16.
17.
18.
19.
20.

21.

22.

23.
231

24.
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.

37.
38.
39.
40.
41.

42.
43.

44.

45.

46.

47.

48.
49.
50.
51.

Life Insurance in Force
(Exhibit of Life Insurance)
Ordinary - whole life and endowment (Line 34, Col.

Group, excluding FEGLI/SGLI (Line 21, Col. 9 less

Lines 43 & 44, Col. 4) ....
Industrial (Line 21, Col. 2)
FEGLI/SGLI (Lines 43 & 44, Col. 4) ..

................... 3,646,780

................... 4,969,114

................... 4,877,051

................... 5,222,693

................... 5,656,029

Total (Line 21, Col. 10)

7,496,285

8,357,245

7,413,867

6,511,737

6,219,277

Total in force for which VM-20
deterministic/stochastic reserves are calculated ....

New Business Issued

(Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, Col.

Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2) |..

Credit life (Line 2, Col. 6)

................... 3,681,802

3,203,027,214

2,326,511,553

1,075,562,788

....................... 322,323

Group (Line 2, Col. 9) .....
Industrial (Line 2, Col. 2) .
Total (Line 2, Col. 10) ...ceviiriririercreirirenrerseerereens oo 931,081 [ 1,782,502 |.vveieiiine 1,583,724 |...coov 1,016,784 | 780,500
Premium Income - Lines of Business
(Exhibit 1 - Part 1)
Individual life (Line 20.4, COL. 2) ......covvvveeevcvnnnnes e 5,409,565 |.....ccovienne 4,891,948 | 4,498,377 | 2,119,958 | 1,115,379
Group life (Line 20.4, Col. 3) .c.ooeereeeieeieeeeeeeeee e 9,091,014 |.. ... 10,135,264 |.. ... 10,100,684 |.. ... 10,233,534 |.. ... 11,179,084
Individual annuities (Line 20.4, Col. 4) ......ccccovvecforrnccnnes 499,726,262 |................ 441,025,788 |.....ccccvevnee 758,705,996 |................ 547,561,730 |..coovcvenene 463,449,776
Group annuities (Line 20.4, COL. 5) .......covvrinvnenienc oo o e e
Accident & Health (Line 20.4, Col. B) .......cccoeverereeesoerireiiienns 68,390,417 |...coovveve. 57,388,455 |.....ccceuvnnne 50,109,685 |.......cccenvve 41,698,503 |......cccvuve. 56,281,124
Other lines of business (Line 20.4, Col. 8)
TOtAl e 582,617,258 |......ccccoee 513,441,455 |............... 823,414,742 |.............. 601,613,725 |....cceveenee 532,025,363
Balance Sheet (Pages 2 & 3)
Total admitted assets excluding Separate Accounts

business (Page 2, Line 26, Col. 3) ......cocoveeeeeencforirnnnnns 3,679,260,511 |............ 3,923,269,245 |............ 3,981,185,879 |........... 3,477,277,070 |............ 3,048,337,831
Total liabilities excluding Separate Accounts

business (Page 3, Line 26) ..3,468,775,496 |.. ..3,718,495,886 |.. ..3,800,035,701 |.. ..3,298,118,300 |.. ..2,909,881,107
Aggregate life reserves (Page 3, Line 1) ......cccccovveis forveerenenne 3,289,262,350 |............ 3,485,919,308 |........... 3,705,402,213 |............ 3,203,913,017 |........... 2,822,738,590
Excess VM-20 deterministic/stochastic reserve over

NPR related to Line 7.1 ..o o 9,239,812 |.oooiiee 9,281,831 |..oooienee 7,432,148 ..o 2,785,564 |......oocovvvn 774,541
Aggregate A & H reserves (Page 3, Line 2) ...l 6,148,255 |....cocuvine 6,169,007 |......cccvvnnvnee 4,771,498 |....coovvvne 5,212,768 |...ocoveeeee 3,804,340
Deposit-type contract funds (Page 3, Line 3) ..........)ccccvnennne 27,504,987 |.....coovveve. 27,624,552 |.....ccvunne 28,045,888 |.........co.c.. 31,214,502 |...oovvnee 32,973,199
Asset valuation reserve (Page 3, Line 24.01) ... ... 31,839,751 |.. ...30,293,446 |.. ... 26,312,306 |.. ... 22,279,983 |.. ... 18,651,688
Capital (Page 3, Lines 29 and 30) ..........ccovvverercvee forreieninininnnns 2,000,000 |.coceeeririinne 2,000,000 |.ooceceririenne 2,000,000 |.coeeeeririenne 2,000,000 |.coeeeeririenne 2,000,000
Surplus (Page 3, Line 37) ..c.ccoovvririeecicciieeeee 208,485,015 202,773,359 179,150,178 177,158,769 136,456,724
Cash Flow (Page 5)
Net Cash from Operations (Line 11) ........ccccovvererrere]o e (179,392,058)|.............. (188,604,199)............... 481,182,058 |......ccoc.... 398,293,431 |................ 351,509,060
Risk-Based Capital Analysis
Total adjusted capital ...........ccoeeeeirinnnnccccennd ..242,324,766 |.. . 222,816,806 |.. ..194,712,485 |.. ..188,688,752 |.. ..157,108,412
Authorized control level risk - based capital ...........Jooccoveennne 36,830,748 |....cocveeen 36,874,036 |.ccovevennne 40,694,677 |.covvevneene 36,381,937 oo 31,081,478

Percentage Distribution of Cash, Cash
Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0
Bonds (Line 1)
Stocks (Lines 2.1 and 2.2)
Mortgage loans on real estate(Lines 3.1 and 3.2) ...
Real estate (Lines 4.1, 4.2 and 4.3)
Cash, cash equivalents and short-term investments
(Line 5)
Contract loans (Line 6)
Derivatives (Page 2, Line 7) ...
Other invested assets (Line 8) ...
Receivables for securities (Line 9)
Securities lending reinvested collateral assets (Line
10)
Aggregate write-ins for invested assets (Line 11)

Cash, cash equivalents and invested assets
(Line 12)

Investments in Parent, Subsidiaries and
Affiliates

Affiliated bonds (Schedule D Summary, Line 12,
Col. 1)

Affiliated preferred stocks (Schedule D Summary,
Line 18, Col. 1)

Affiliated common stocks (Schedule D Summary
Line 24, Col. 1), .oovciveeiieicieirieeseeeee e

Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Line 10)

Affiliated mortgage loans on real estate

All other affiliated

Total of above Lines 44 to 49

Total Investment in Parent included in Lines 44 to

49 above
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2024 2023 2022 2021 2020
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2)...... 39,162,454 34,292,674 |..ceeeneee 46,999,737 |.... 14,853,687 |....coccveeennn 14,367,055
53. Total admitted assets (Page 2, Line 28, Col. 3) .......... ...3,679,601,730 |..eeveeeiennn 3,923,560, 159 |............... 3,981,431,326 |................ 3,477,595,966 |................ 3,048,628,449
Investment Data
54.  Net investment income (Exhibit of Net Investment
INCOME) ... ees [ereeee e 160,193,842 |......ccocees 158,551,511 | 126,949,785 |.....occoeecs 106,625,149 |.......cocoveueee 94,918,415
55. Realized capital gains (losses) (Page 4, Line 34,
COlUMN T ) oo eeeee [meeee e (527,595) |- 86,795 |...ccoiiiiinene (2,566,486) |.......ccveeeecns (47,354) [ (29,078)
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) (35,007) 592,199 (1,320,953) 138,870
57. Total of above Lines 54,55and 56 .............ccoccoeeeees [ 159,631,240 |....ocveens 159,230,505 |......cccveuenee 123,062,346 |......ccocecnenns 106,716,665 |.........cccvenvee 94,889,337
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11, 12,
13, 14 and 15, Col. 1 minus Lines 10, 11,12, 13, 14
and 15, Cols. 6,7 and 8) ........ccccevvrrrrniiiicicieies feerieiieieies 825,754,008 |........cocceeeeee 780,510,523 |.....cocceeueeenee 387,627,980 |.....cveueennnn 253,089,087 |.....coccveueeene 197,468,065
59. Total contract/certificate benefits - A & H (Lines 13 &
14, Col. 6) .. 55,314,937 52,713,262 ...32,037,974 |.... 21,897,233 ... 48,653,608
60. Increase in Ilfe reserves - other than group and
annuities (Line 19, Col. 2) 198,370 .. 1,699,087 | 2,623,307 |.... 561,208 ... (598,615)
61. Increase in A & H reserves (Line 19, Col. 6) .. . (20,752) .. 1,397,509 (441,270) [ 1,408,428 397,239
62. Dividends to policyholders and refunds to members
(Line 30, Col. 1)
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines 21,
22 & 23, less Line 6)/(Page 6, Col. 1, Line 1 plus
Exhibit 7, Col. 2, Line 2) X 100.0 ......ceveereeneerieeieens feeriiiiiiiiiiiiiiiiees 5.7 [ 5.6 | 3.9 [ 4.2 [ 4.6
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of Life
Insurance, Col. 4, Lines 1 & 21)] X 100.0 ....cocoveveeiees fooriiiiiiiiiiiiis B4 | 4.6 | KR 2 S LT B O 2.9
65. A & H loss percent (Schedule H, Part 1, Lines 5 and 6,
€Ol 2) s [ 81.0 |- 93.2 [ 62.7 | 56.1 |- 87.8
66. A & H cost containment percent (Schedule H, Pt. 1,
[T 0o ) O ) R O S N
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2) .....ccccce [oeeveiiiiiiiiiiis 16.9 [ooieiieeeeee 16.6 |- 17.0 | 19.0 | 16.0
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims - comprehensive
group health (Sch. H, Part 3, Line 3.1 Col. 3) .....cccce. Jorrmimniiniiiiiiiiiiieies e e e, D,9, 0, RSN R, D,9, 0, GRS
69. Prior years’ claim liability and reserve - comprehensive
group health (Sch. H, Part 3, Line 3.2 Col. 3) .....cccccc. Jorrmimniiniiiiiiiiiiieies oo e e D,9, 0, GRS R, D,9, 0, GRS
70. Incurred losses on prior years’ claims-health other than
comprehensive group health (Sch. H, Part 3, Line 3.1
COl. 1188S COl. 3) e [eeeieeieeiee 18,867,548 |.....ocveeennn 15,022,911 | 10,273,660 |............... D.9.0 SV XXX
71.  Prior years’ claim liability and reserve-health other than
comprehensive group health (Sch. H, Part 3, Line 3.2
COl. 1188S COL. 3) i oo 23,703,430 |...cceeenee 14,386,434 |.....ccoees 13,215,504 | D.9.0 SV XXX
Net Gains From Operations After Dividends to
Policyholders, Refunds to Members, Federal
Income Taxes and Before Realized Capital Gains
or (Losses) by Lines of Business (Page 6.x, Line
33)
72. Individual industrial life (Page 6.1, Col. 2) ..
73.  Individual whole life (Page 6.1, Col. 3) .......ccovveviviiis foeriii
74. Individual term life (Page 6.1, Col. 4) ..... (1,375,324)]... .(742,241)
75. Individual indexed life (Page 6.1, Col. 5) ...
76. Individual universal life (Page 6.1, Col. 6) ..........ccoeevees foreniiniiiiieeceeeeees oo (52,960) ..o (44,313) | [
77. Individual universal life with secondary guarantees
(Page 6.1, Col. 7) ... 480,403
78. Individual variable life (Page 6.1, Col. 8) ...
79. Individual variable universal life (Page 6.1, Col. 9) ..
80. Individual credit life (Page 6.1, Col. 10) .....
81. Individual other life (Page 6.1, Col. 11) .
82. Individual YRT mortality risk only (Page 6.1, Col. 12)
83.  Group whole life (Page 6.2, Col. 2) .
84.  Group term life (Page 6.2, Col. 3) ... (410,845) .. (631,683)]... . (4,385,392)
85.  Group universal life (Page 6.2, Col. 4) ........ccocceeiiiiei o,
86. Group variable life (Page 6.2, Col. 5)
87.  Group variable universal life (Page 6.2, Col. 6) ...
88.  Group credit life (Page 6.2, Col. 7) .....
89.  Group other life (Page 6.2, Col. 8) ...
90. Group YRT mortality risk only (Page 6.2, Col. 9) .
91.  Individual deferred fixed annuities (Page 6.3, Col. 2)  |..
92. Individual deferred indexed annuities (Page 6.3, Col. 3)
93. Individual deferred variable annuities with guarantees
(Page 6.3, Col. 4) ..
94. Individual deferred varial
guarantees (Page 6.3, Col. 5)
95.  Individual life contingent payout (immediate and
annuitization) (Page 6.3, Col. 6) ...(1,260,339)
96. Individual other annuities (Page 6.3, Col. 7) ................
97.  Group deferred fixed annuities (Page 6.4, Col. 2) ........
98.  Group deferred indexed annuities (Page 6.4, Col. 3)
99.  Group deferred variable annuities with guarantees
[(RE= T LTS T T 7 | P ) R O S N
100. Group deferred variable annuities without guarantees
[(RE= T LTS T T 07 | P ) ) O S RS
101.  Group life contingent payout (immediate and
annuitization) (Page 6.4, Col. 6)
102.  Group other annuities (Page 6.4, Col. 7) ......c.ccecuvennee
103. A & H-comprehensive individual (Page 6.5, Col. 2)
104. A & H-comprehensive group (Page 6.5, Col. 3) ...
105. A & H-Medicare supplement (Page 6.5, Col. 4)
106. A & H-vision only (Page 6.5, Col. 5) ...
107. A & H-dental only (Page 6.5, Col. 6)
108. A & H-Federal employees health benefits plan (Page
6.5, Col. 7)
109. A & H-Title XVIII Medicare (Page 6.5, Col. 8) .............
110. A & H-Title XIX Medicaid (Page 6.5, Col. 9) ...............
111. A & H-credit (Page 6.5, Col. 10) .......ccoiiiiiiiiiiiiiiiis [
112. A & H-disability income (Page 6.5, Col. 11) .. ..(569,637)|...
113. A & H-long-term care (Page 6.5, Col. 12) .......ccccovvees |oeeiniiiieieceeeeeeee
114. A & H-other (Page 6.5, Col. 13) ,107)]...
115.  Aggregate of all other lines of business (Page 6, CoI 8)
116.  Fraternal (Page 6, COL. 7) ....ccociieiieeiiiie e
117.  Total (Page 6, Col. 1) 9,343,792 11,531,327 (17,457,234) 12,281,460 (4,626,427)
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ..ottt Yes [ 1 No [ ]

If no, please explain:
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LIFE INSURANCE (STATE PAGE)®

7 8 4 1 7 2 0 2 4 4 3 0 5 9 1 0 0

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

NAIC Group Code 1129 BUSINESS IN THE STATE OF  Grand Total DURING THE YEAR 2024 NAIC Company Code 78417
1 2 Dividends to Policyholders/Refunds to Members Claims and Benefits Paid
3 4 5 6 7 8 9 10 11 12
Applied to Provide
Paid-Up Additions
or Shorten the
Premiums and Applied to Pay Endowment or Surrender Values Total
Annuities Other Paid in Cash or Renewal Premium-Paying Total Death and Matured and Withdrawals All Other (Sum Columns 8
Line of Business Considerations Considerations Left on Deposit Premiums Period Other (Col. 3+4+5+6) Annuity Benefits Endowments for Life Contracts Benefits through 11)

Individual Life
Industrial ...
Whole .
3. Term..
4 Indexed ..
5 Universal ...
6.  Universal with secondary guarantees ..
7. Variable .......cccciiiiiiiii,
8.  Variable universal ..
9. Credit..
10.  Other ..
11

s |

Total Individual Life

Group Life

12.  Whole ....

13.  Term...

14.  Universal

15.  Variable ....

16.  Variable universal

17.  Credit ..

18.  Other ..

19.  Total Group Life

,528,798

1,493,147 |

35,651 |....

0. 200,000
10,576,775

Individual Annuities
20, FIXEd ..iiiiiiiiii i
21.  Indexed
22. \Variable with guarantees ..
23.  Variable without guarantees
24.  Life contingent payout ..
25.  Other
26. _ Total Individual Annuities

............. 490,935,838

499,726,287

5,252,028

855,272,247

860,524,275

Group Annuities
27.  Fixed ...
28.  Indexed
29. Variable with guarantees ..
30. Variable without guarantees ...
31.  Life contingent payout
32.  Other
33.  Total Group Annuities

. 210,797 |.

0,707 |

. 210,797

270,797

Accident and Health

34. Comprehensive individual ... XXX

35. Comprehensive group .. XXX..

36. Medicare Supplement XXX..

37.  Visiononly . XXX..

38. Dentalonly ... XXX..

39. Federal Employees Health Benefits Plan XXX..

40.  Title XVIII Medicare XXX

41.  Title XIX Medicaid .. XXX

42.  Credit A&H ......... XXX.. .
43.  Disability income XXX.. ..5,221,323
44.  Long-term care XXX

45, Otherhealth .......cccceoeviiiiiiiiiiiiiiiceceieeeree e (A) foeeeiiein 60,935,001 |..ooouvviiinniiiiiiiinnns foeiiniiii f e [ e XXX 50,070,028 |.....ceennnenn 50,070,028
46.  Total Accident and Health 68,752,899 XXX 55,291,351 55,291,351
47.  Total 586,454,336 (c) 17,540,001 855,774,568 55,291,351 928,605,920
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

above)

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group Total
Number of Policies Amount of Insurance Number of Policies Amount of Insurance Certificates Amount of Insurance Policies Certificates Amount of Insurance Amount of Insurance
1. INfOrce €nd Of PrIOT YEAI ......ovveieiecveieiicecieieieieeeeiese s [ ccesnnnes oo seies [eeeereereneeeeeneenes 1,706 | 3,388,132 [..eciciricicirnncies oot [ 10 I 92,779 | 4,969,114 |oocverne. 8,357,245
2. 1sSUEd dUIING YEAT ......vvviieeiciereieieeeeeie e ... 607,585 |.... , ....323,49 |... ... 931,081
L T (=T TN =T g Lo == Et T o T o 0 O O O O O O O O P SO
4. Revived during year .......... 51,000 [oeovviiieeieriririieieirines oot [ [ [ 51,000
5. Increased during YEAr (NEL) ........c.oeueueueuereiriririeieieeeereees foerereeeeneneseeieeeeeetnenens [rereseeenenssieeeieeernnine [ttt sieeieeie feeeetseneneeeeseseseeeneneneens |rereeseieeeseee s ereeiees [oereeetne sttt [oeereeieneieenennessneneeene [eenneennenenneereennnnnnennnnsJresseereenenennns 18,2100 Lo 78,210
6. Subtotals, LINES 210 5 ....cooviiiiiiieeseeeeseesesese s [ [ 195 [ 658,585 |.....ceeveiieriiiieieriniies e [ [ P 5,381 [ 401,706 |.....ccvevevene 1,060,291
7. Additions by dividends during year ...........ccccooeeveeninniein i Joriiiiens D, 0, CHURR RSSO USSR D, 0, COTRRN SRR TR D, 0, CURU SRR TR D, %, N RURR D O O R S
8. Aggregate write-ins for increases .
9. Totals (Lines 1and 6 t0 8) .......ccccevvrviiniiiiiiieieecee
Deductions during year:
10, Death ..o
11.  Maturity ...
12, DiSability ...ooeieiiiiiiice e
130 EXPIMY e
14.  Surrender
15. Lapse ..........
16, CONVEISION ..oouviiiieiieiieie e etiestiesteesieesieesreesee e seesseessee st |eereeereenesnesneseeseeseenne [reeseeseesieesreeresresrene [oeteesteesteeseesnesreseeseese |oeesneseeseesieesreesneeinesine oreesseeisesinesneseeseeseeses [oreseeseeseessnesnesinesinesiees [oresueesaeannns D, 0.0 U SR D, 0.0 U SR XXX e oo
17, DECrasd (NEL) ...cooveeeeeeeeeiiiesieieieieieieee e et [ oo [oerete et 2 ettt [ [ e 1,847 | o 2
S TR =1 T U =T o O O O O O O S AP PU OO
19. Aggregate write-ins for decreases
20. Totals (LINeS 10 t0 19) ...cvoviviriveriiieecieieieieieeieieeeseesees e esines. [oeereeieie s |oeeeseieseissesseesessnenees 19 foeieiiiissieieians 197,211
21.  Inforce end of year (b) (Line 9 minus Line 20) 3,849,506 |....
22. Reinsurance ceded end of year .........ccccceeeeeninnnninnenne 1,595,778
23. Line 21 minus Line 22 2,253,728
DETAILS OF WRITE-INS
0801.
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow
T=To T TR OO U KOOSO TE OO NPT RO OO TP SO T RO TP TE TP T TP TO PSP UOR NOTOTOTRTTPR PO PP
0899. TF()D'?ALS (Lines 0801 through 0803 plus 0898) (Line 8
above)
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
L=To T TR OO OO KOOSO TE OO NPT RO OO TP SO T RO PO TE OO TSP TP POUOR NOTORTOTRRTPR TR PP
1999. TF()D'?ALS (Lines 1901 through 1903 plus 1998) (Line 19

Life, Accident and Health Companies Only:

(@) Group $ oo sIndividual §
Fraternal Benefit Societies Only:
(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates ............cccccoeviiiiinnne , Amount $ e
Additional accidental death benefits included in life certificates were inamount$ ... , Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates? Yes [ ] No [ 1]

If not, how are such expenses met?




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)

ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR
Industrial Ordinary

1 2 3 4
Number of Policies. | Amount of Insurance | Number of Policies | Amount of Insurance
24. Additions by dividends ...........cccceoieiiiiinnen. B W WY . W
25.  Other paid-up iNSUrancCe ...........ccceeveervenieeneenneenns
26. Debit ordinary insurance

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies | Amount of Insurance | Number of Policies [ Amount of Insurance
A =Y 4 gl oo [T =TI o [Tt =Y E] 1 T O S O AT P U OO
28, TermM PONCIES = OtNET ......eovieieieiieeeeceeeec ettt 186 | 607,585 |.eeoeeeeeeeeeee 1,538 [, 3,827,058
29. Other term insurance - decreasing . [ PR XXX oo o, D, 0 ST RO
30. Other term insurance .................. XXX XXX
31, Totals (LINES 27 10 30) ...eviviiiieiirieiirieit sttt L[ 607,585 |...coeveericeeiriene 1,538 | 3,827,058
Reconciliation to Lines 2 and 21:
32, Term additionS .......coouieiiiieeie e XXX vieieeieens oo o, D, % ST RPN
33. Totals, extended term INSUrANCE ..........cccueeeeiieiciiieciie e see s e XXX e o XXX e [ o
34. Totals, whole life and enNdoOWMENt .............c.ccvoreiiieeee e 288 22,448
35. Totals (Lines 31 to 34) 186 607,585 1,826 3,849,506
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36 INAUSHFIAL ...
37, 0Ordinary ......ccceeeveveceeinineenns ...3,849,506 |.
38. Credit Life (Group and Individual)
KIS T (oYU OO 323,496 3,646,780
40. Totals (Lines 36 to 39) 931,081 7,496,286
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual
Policies and Group
Certificates Amount of Insurance |Number of Certificates| Amount of Insurance
41.  Amount of insurance included in Line 2 ceded to other companies ................cccveinnne XXX [t o, XXX [ 29,115
42.  Number in force end of year if the number under shared groups is counted
ON @ PrO-TALA DASIS .......vvvcvceceiece ettt s st esenn s s s sttt snsneteteneenes oreesesisenes D00 Y 67,622 |.............. ) 0% S
43. Federal Employees’ Group Life Insurance included in Line 21 ..o [ o e
44. Servicemen’s Group Life Insurance included in Line 271 .........cocovienieneeniens fonniniiiins o e
45.  Group Permanent Insurance included in Line 21

ADDITIONAL ACCIDENTAL DEATH BENEFITS
46.  Amount of additional accidental death benefits in force end of year under ordinary policies 500 |

BASIS OF CALCULATION OF ORDINARY TERM INSURANCE

47. State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Children, etc., policies and riders included above.

AT NJA ettt ettt ettt bt s At s s et A s A b s s e s A A a4t ee AR SRt s s ee s AR s s s e s AR b s e e s Ao b b s s e s AR R e s oA R bt e s bbbt e s bbbt ettt s e st et n s
47.2 Child riders: $1000 per unit

POLICIES WITH DISABILITY PROVISIONS

Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of
Number of Number of Number of Certifi- Amount of Ins
Disability Provisions Policies | Amount of Insurance | Policies | Amount of Insurance | Policies [ Amount of Insurance cates rance

48. Waiver of Premium ........ccc. oo | e, 28 | 39 | e o R Y A 2,073,952
49.  Disability INCOMe ... | | [ [ [ | [ [
50. Extended Benefits ...........c...|oeeereeiennne foomiei [ D,0. & CHU RS XXX e s e [
51. Other ...ccccoiiiiiiiiiieeeee

52. Total (a) 24 | (a) 39 (a) 34,657 | (a) 2,073,952

(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
1. INFOrCE €NA Of PHIO YEAI ......vcvviviiiirieieieieieteee st ettt enens[oeeeesee e A7 s o
2. ISSUEA AUING YBAT ...ttt e s senes oo ettt eens[oeseeeeeeseeeeeeie e A e [
3. Reinsurance assumed .............ccccooiiiiiiiiiiiiiin e
4. Increased during year (net) .
5. Total (LINES 110 4) ..o
Deductions during year:
6. DecCreased (Net) ......cocooiiiiiiieiee e
7. Reinsurance ceded
8. Totals (LINES 6 AN 7) cueveviiiieieieieieieiee sttt 2
9. Inforce end of year (line 5 MINUS lINE 8) ........ccooiiiiiiiiiiiiiiiineseseses e e 19 [ e
10.  Amount on deposit
11, INCOME NOW PAYADIE ......ooiiiiiiiiiiiiiiciiciee e e [ [ [
12.  Amount of income payable (a) (a) (a) (a)
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. Inforce end Of Prior YEAI .........cccciiiiiiiiiiii e
2. Issued during year ...........
3. Reinsurance assumed ....
4. Increased during Year (Net) ........ccccuiriiiiiiiiiiie ]
5. Totals (LINES 110 4) .ucviviveiiiiiciereieieeeeie ettt 597 25,537 11 35
Deductions during year:
6. DECTEASEA (ML) ..uuvvieiieeeeeieiice ettt ettt es 39 [ A,782 | L U 4
7. Reinsurance Ceded ..o
8. Totals (Lines 6 and 7) 39 4,782 1 4
9. Inforce end of year (lin€ 5 MINUS lINE 8) .......cccceuiiririririeieieierieieessis e e 558 | 20,755 | 10 oo 31
Income now payable:
10.  Amount of INCOME PAYADIE .........c.cveuiuiiiiiiiiecec e (a) 9,460,848 XXX XXX (a)
Deferred fully paid:
11, ACCOUNE DAIANGCE ..o anaen XXX (a)  3,173,805,468 XXX (a) 1,684,308
Deferred not fully paid:
12.  Account balance XXX (a) 4,948,612 XXX (a) 403,940
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce end of prior year .....J....c.cccoeeeeencncne 95,571 [ 66,327,436
2. Issued during year .............. ... 19,370,995 |...
3. Reinsurance assumed ........J....ccooiiiiiiniiiiiiins fori,
4. Increased during year (net) . XXX
5. Totals (Lines 1t0 4) ............] 127,113 XXX
Deductions during year:
6. Conversions ..........ccccecceeeeec o e, D, %, CURRTIT URTPRTRN D, %, CURRRIT RPN D, %, COTRRTT TR D,0, & CHUPIRVRITN RUTRPRTRN XXX e
7. Decreased (net) .......cccccoceefornnniniinn . 24,620 [ XXX i oo o, D, % CHTURUUI RO OPROTROROR RUPTOPITRNY XXX e
8. Reinsurance ceded ............. XXX XXX XXX
9. Totals (Lines61t08)............] 24,626 XXX XXX XXX
10. Inforce end of year (line 5
minus line 9) 102,487 | (a) 70,107,937 (a) (a)
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
L [ (o] ot =T o el i o g ToT Y=Y T PO R KOO
P 10 T=To o U4 T o =T T OO U OO TP PP RUPOTURY SO ESRTERTE RSP
3. REINSUraNCe aSSUMET .........oouiiuiiiiiiiiieiiiee oo QIR oo QL ... ... G ... o Sy oo o
4. Increased during year (net) ........ccocoevvvivvn A ... B ... A SER  EER B ET
5. Totals (Lines 1t04) ....cccevvvvvvivvvivivivcce. R B - VR - BN B BB e
Deductions During Year:
6. Decreased (net) ......cccoeveevvvcvcvcncccrcrcveee R N R A B N B [
7. Reinsurance ceded .............ccccecevvvcvcvvvcece JERL .. N .- BN
8. TOHAIS (LINES B @NA 7) ...ttt bbb bbb bbb bR bbb bbb bR R R R R R bbb bbbt b b b ne e
9. Inforce end of year (liN€ 5 MINUS [INE 8) .......ciiiiiiiiiiiiii bbbt b bbbt bbb b bbb b b nre e
10.  Amount of account balance (@) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. ReSErVe as 0f DECEMDET 3T, PHO YEAI ........c.cuiuiuieieieeisiieesetetete et see b ese s st sse e bbbt bbbt bbbttt | (22,821,472)
2. Current year's realized pre-tax capital gains/(losses) of §  ......... (1,670,257) transferred into the reserve net of taxes of $  ............. (350,753) [-vvvececeernnne (1,319,504)
3. Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..o e
4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiNE 3) .....ccvuvuiuiiiueiieieieie e (24,140,976)
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) (3,782,941)
6. Reserve as of December 31, current year (Line 4 minus Line 5) (20,358,035)
AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year's Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)
1o 2024 oottt e (8,553,397 |- (229,544) ... oo (3,782,941)
2. 2025 .ottt e (3,409,625)......covvverrnee (399,553) [....eieieeies [ (3,809,178)
3L 2026 .t [ree s (3,235,051) [ (296,361) [ o (3,531,412)
B 2027 ot e (3,079, 411) [ceie (216,515) |cvevrcrcrcnns oo (3,295,926)
5. 2028 ...ttt [oo s (2,711,186) v (134,320) [...oecccces o (2,845,506)
B. 2029 ...ttt [reeen s (2,213,957) .o (45,079) [ [ (2,259,036)
7. 2030 ettt [oreen s (1,705,548) ... BAT | e (1,704,901)
8. 20371 ottt [ro e (1,195,323) |- 522 oo [ (1,194,801)
9. 2032 .t [rne s (671,592) ... BT | e (671,211)
10, 2033 ..ottt [t (384,397 |- 280 | e (384, 157)
1A, 2034 ottt [ (306,426)|.......cocveevrcrriciins T8 [ [ (306,348)
12, 2035 ..ottt [ (220,436) [.....oevveeeiciieeieeiies [ o (220,436)
130 2036 ..ottt [on e (130,168 [-.. e [ [ (130, 168)
T4, 2037 oottt e (45,069) [-....voeeeeeieerieireeinis e oo (45,069)
15, 2038 ...ttt [oe e 2,906 oo [ [ 2,106
16, 2039 ..ottt [r e 2,290 |- [ [ 2,290
17, 2040 ..ottt [ 2,352 | [t [ 2,352
18, 2047 ottt [o e 2,538 | [ [ 2,538
19, 2042 ..ottt [ 2,800 |- [ [ 2,600
20, 2043 ..ottt [ 2,780 |- [ [ 2,786
20, 2044 <.ttt [ 2,909 | [ [ 2,909
22, 2045 ..ttt [r e 3,083 [ et | 3,033
23, 2046 ...ttt [ 3,157 e e | 3,157
24, 2047 oottt [o e 3,405 | [ [ 3,405
25, 2048 ...ttt [ 3,528 | [ [ 3,528
26, 2049 ..ottt [ 3,281 | [ [ 3,281
27.
28.
29.
30.
31. 2054 and Later
32. Total (Lines 1 to 31) (22,821,472) (1,319,504) (24,140,976)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6 7
Real Estate and
Other Than Total Other Invested Total Total Amount
Mortgage Loans Mortgage Loans (Cols. 1+2) Common Stock Assets (Cols. 4 +5) (Cols. 3 +6)

1. Reserve as of DECEMDET 31, PHOT YEAI ..........ccocvcveveiiieuerieieieteteeetete et eaeeesesete s et esessssasss et et et esesesessssss et st esssesesesesssssssesasesesesssssssessseses|eseseseneneasanas 25,281 1477 .o 4,880,734 |.cvoveennn. 30,121,910 |oovovieier 171,536 [ e 171,536 oo 30,293,446

2. Realized capital gains/(losses) net of taxes - GENEIal ACCOUNL ..............c.cveveueveuieeiieieieseteteseaesesess et sesesessses s e e sesesesssesesesesesesesee e seeeeieneneeeaeas (132,188 [-.-eeeeeeeeeeeiereeeicieies e (132,188) [ 162,919 | [ 162,919 | 30,731

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNLS .........coiuiiiiiiiiiiiieie ettt et st e sseesbe e beeseeseesneefebessbe st e s e s e s saesreesres [oeesieesseesbessre s e s ssnrsnes [oeeeesessessesseesessreesrees [oesbeessesssnsssessnnsnesesseess freieesnesessessessressressnnans [oeresssesssessessessessesseesne foeeseeses s sressre s

4. Unrealized capital gains/(losses) net of deferred taxes - GENETal ACCOUNL ...............c.eueuiuiuieieieieeeeeeeteeeeeeeee e esessasses e sesessses e |es e eeeneeenes (57,449) |- [ (57,449) ..o 22,842 | e 22,842 | (35,007)

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS ..........ciuiiiiiiiiiiiiei ettt ee e [ere e s sesses [oeesiessie s inrsees [oreerseeseeseeses s s seesiees [oesieesiesssnsssnssnnseesesseess fresenseesessessessiessressnnans [oeresssessssssessessessesseesne |oeesessesses s s e

6. Capital gains credited/(losses charged) to contract benefits, PayMENtS OF FESEIVES .........ccooiiiiiiiiiiiieeee e s oo o [ iee s [rerer e ses s seens [oereesie s see e sns foee e

A = =T Te oo V1o OO 5,465,864 706,047 6,171,911 6,171,911

8.  Accumulated balances (LINES 1 trOUGN 5 = 6 + 7) .....ccoouiieueiiiiiiiieieieie ettt ettt s s st ss s s s sese e s s esesesesesesennses|nsenenessssenns 30,517,404 |...cccvvvne 5,586,780 |..ccocirrnnnne 36,104,184 [...covvine 356,897 v e 356,897 |..ccovrenenee 36,461,081

9. MAXIMUM FESEIVE .......uiiiiiiiiiiiiciete ettt h bbbttt [ers s 27,487,207 |....ccovveeennee 4,143,111 | 31,630,317 [ 209,434 ..o [, 209,434 |....cccoeenee. 31,839,751
10, RESEIVE ODJECHVE .......oveeveceieceeiee ettt ettt a bt b ettt s e s et s ettt st sttt 15,882,639 3,187,424 19,070,063 209,434 209,434 19,279,497
11, 20% OF (LINE 10 = LINE 8) ...ttt bbbttt (2,926,953) (479,871) (3,406,824) (29,493) (29,493) (3,436,317)
12, Balance before transfers (LINES 8 # 11) ....cciiiiiueueieiiiieieiete ettt st sttt be st se s s b s st s s b bt et se st es e s s s sn et ese s s ssssnseseses s nsnaesesess 27,590,451 | 5,106,909 |................. 32,697,360 | 327,404 | e 327,404 ... 33,024,764
B TR 1= 1= O O O O O O OSSO HOTUOO O
L VoY [N g1 =T Voo Ty 4 o [ o O O O O RO RSO SO
15, Adjustment dOWN t0 MAXIMUM/UD t0 ZETO ..........ovu.oveeeeereeeeeeeeeeseeeeeeeseseeseeeesesese s ssese s esesesssese e sese e sese s eseee e ssesesesesesesessesesesnsseees (103,245) (963,798) (1,067,043) (117,970) (117,970) (1,185,013)
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 27,487,206 4,143,111 31,630,317 209,434 209,434 31,839,751




0¢

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempt OblIGAtions ........c.c.cvevevceceeueeeeeeececeeieeeeeeeeece e es e e 91,389,945 | ... XXXeoooeeee oo XXX e e 91,389,945
2.1 1 NAIC Designation Category 1.A .........ccceueueueeeeeeeeeeeeeeeeceeeesens foreeeneneeeeens 388,859,850 |......cocoeeet XKoo e XXX i e 388,859,850
2.2 1 NAIC Designation Category 1.B .........cccoevevevereueeieeeeieeierenens freeeeeeeenenens 22,499,401 ..o XK e XXX e e 22,499,401
2.3 1 NAIC Designation Category 1.C .. .156,320,093 |.... .156,320,093 |....
2.4 1 NAIC Designation Category 1.D .......cceeveverecueeeeeeeeececeeeerenas [oreeesceeieenenes 69,935,613 |........co..... XXX e XK e 69,935,613 |....
25 1 NAIC Designation Category 1.E ........cccceueueueeeececueeeieeeeceeeeeens foreeeneeeneeens 183,912,709 [....ovovoiet . XK e XK e 183,912,709
2.6 1 NAIC Designation Category 1.F ........cceueveeeccueueeeeeeeeecceeerenas orereneeenenens 482,774,259 |...ooee e XXX e foreeee et XX e [ 482,774,259
2.7 1 NAIC Designation Category 1.G .........cccoeevvevevevereueeeeeeeeeeeeieens |reseseseeeeeenes 432,465,137 ..ot XK et XX i e 432,465,137
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ....cceoeeuec.... 1,736,767,062 1,736,767,062
3.1 2 NAIC Designation Category 2.A ..........ccccoveveveueueueeeeeeeeeeeieenens oo 351,856,124 |....ooovoo o XXX e e XXX e e 351,856,124
3.2 2 |NAIC Designation Category 2.B ..........cccceveeeeeueueueeeeecceeeeenenas |reeeneeeeeenees 564,477,320 |.... 564,477,320 |....
3.3 2 NAIC Designation Category 2.C ..........ccccoeeveeeveveveuereeeeereseeenens fresessseeeeeenes 187,011,030 187,011,030
3.4 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 1,103,344 ,474 1,103,344 ,474
4.1 3 NAIC Designation Category 3.A .........cccccoveveveueueeeeeeeeeieieeresens oo 5,287,863 |...oovoeio XXX e oo XXX e e 5,287,863
4.2 3 |NAIC Designation Category 3.B .. .. 11,355,260 |.... .. 11,355,260 |....
4.3 3 NAIC Designation Category 3.C ........ccccveveveveveverereeeieeeeiereenes |reseeeeeeneneas 19,778,968 |.....ooooocee XXX oo XX s [ 19,778,968
4.4 Subtotal NAIC 3 (4.14+4.244.3) ..o 36,422,091 36,422,091
5.1 4 NAIC Designation Category 4.A ..........ccccoeveveueveeeeeeeeeeeeeneens oo 7,193,647 [oovoee o XXX e e e XXX e e 7,193,647
52 4 |NAIC Designation Category 4.B ..........c.cccocoerueuererereeceeeenennn. .. 11,464,297 . 11,464,297 |...
53 4 NAIC Designation Category 4.C ..........ccccoveveveveveueueeeieeeereienenes |reseeeeseeeneneas 5,228,193 |.....ooooooe . XXX forreee e XK freee s 5,228,193
5.4 Subtotal NAIC 4 (5.1+5.2+5.3) .... 23,886,137 23,886,137
6.1 5 NAIC Designation Category 5.A ..
6.2 5 NAIC Designation Category 5.B ..
6.3 5 NAIC Designation Category 5.C ..
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) .
7. 6 INAIC B .ttt st saeenae [oeesbe et et b e
8. Total Unrated Multi-class Securities Acquired by Conversion .
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 2,993,668 ,336
PREFERRED STOCKS
10. 1 Highest QUaItY ......cooooiiiiie e e,
11. 2 High Quality ....... 5,147,280
12. 3 Medium QUANILY ....oceeeeieiiiieee e [
13. 4 LOW QUANILY ...t [
14. 5 Lower QUAlity .........coiiiiiii e
15. 6 In or Near Default
16. Affiliated Life with AVR .......cccooiiiiiiieee e
17. Total Preferred Stocks (Sum of Lines 10 through 16) 5,147,280 5,147,280
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
SHORT-TERM BONDS
18. Exempt Obligations ..........ccceeiiiiiiiiiiiiieesee e
19.1 1 NAIC Designation Category 1.A .......cccooiieiieneeeeeee s
19.2 1 NAIC Designation Category 1.B ........cccoceiieiieninneceeeees
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ........cccoceiiiiininniieeeeees
19.6 1 NAIC Designation Category 1.F .......ccccooiiiiiiininieieeeeee
19.7 1 NAIC Designation Category 1.G .......ccccoveevieieenieieeeeeeee
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... XXX XXX XXX XXX
20.1 2 NAIC Designation Category 2.A ........ccoceieeieeneeneeieeeseees
20.2 2 NAIC Designation Category 2.B ..
20.3 2 NAIC Designation Category 2.C ......
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) ..
211 3 NAIC Designation Category 3.A ......
21.2 3 NAIC Designation Category 3.B ..
21.3 3 NAIC Designation Category 3.C ........cccceiieieeiiniinienieseenene
214 Subtotal NAIC 3 (21.1421.2421.3) ..cceeiiiieieeeereeeeee XXX XXX XXX XXX
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) .. XXX XXX XXX XXX
23.1 5 NAIC Designation Category 5.A ......
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ......
234 Subtotal NAIC 5 (23.1+23.2+23.3) .. XXX XXX XXX XXX
24. 6 NAIC B ...ttt [orsiestsaeitsneiesneresnsresneesns [oieseseesesens .0, TR RUNTUNIIND. o, ¢ COTTUor NUTUrUrURURURURURURURUPT RUSURUROR 0.0000 ..o [ 0.2370 oo s 0.2370 oo
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) XXX XXX XXX XXX
DERIVATIVE INSTRUMENTS
26. Exchange Traded .........coooiiiiiiiiiieeeeeeeeeeeeeeeeee e |
27. 1 Highest QUaItY ......cooooiiiiie e e,
28. 2 High Quality .......
29. 3 Medium Quality ..
30. 4 LOW QUANILY ...t [
31. 5 Lower QUAlity .........coiiiiiii e
32. 6 In or Near Default
33. Total Derivative INStruments ..........ccccoceeiiiiiniiieieeseeee
34. Total (Lines 9 + 17 + 25 + 33) 2,998,815,616 2,998,815,616 5,465,864 15,882,639 27,487,207




ce

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
MORTGAGE LOANS

In Good Standing:
35. Farm Mortgages - CM1 - Highest QUality ...........ccoeerrneeoee i oo [, XXX [ [ 0.0011 [ e 0.0057 |oeeeeieiirireirirerreenee frereeineieinnins 0.0074 |eeoeeeeeeeeeee e
36. Farm Mortgages - CM2 - High QUality ............ccccooveveieveveeee oo e [ DL 0L N TIPSR SRS 0.0040 ..o [ 0.0114 | o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... 0.0200 0.0257
38. Farm Mortgages - CM4 - Low Medium Quality ..0.0343 |.... ..0.0428 |....
39. Farm Mortgages - CM5 - LOW QUAIILY ........cooveveermeeiririeieees oo 0.0486 0.0628
40. Residential Mortgages - Insured or GUaranteed ...........c.coeee. fooccucrrniiccciinicicices foecrrnecccenneeccciciens. fvviieeeeee e X% frerccsnncrccsnececcies oo 000003 o i 0.0007 |-eerereeeeereeeneenieereneeeenee frerereneeeeeans 0.0011 [
41. Residential Mortgages - All Other .........c.ccccce.....
42. Commercial Mortgages - Insured or Guaranteed ...........c..oc. oo,
43. Commercial Mortgages - All Other - CM1 - Highest Quality . .... 458,164,150 |... ... 458,164,150 |.... ... 503,981 |....
44, Commercial Mortgages - All Other - CM2 - High Quality ...... ..50,516,521 |.... ..50,516,521 |.... ... 202,066 |...
45. Commercial Mortgages - All Other - CM3 - Medium Quality .|-......cccooooeiiii
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUANIEY e [

47. Commercial Mortgages - All Other - CM5 - Low Quality .......[-cccooieiiiic

Overdue, Not in Process:
48. Farm MOrgages ........cooueeieiiiiierieiee e
49. Residential Mortgages - Insured or Guaranteed .
50. Residential Mortgages - All Other ...........cccccoc.....
51. Commercial Mortgages - Insured or Guaranteed
52. Commercial Mortgages - All Other ..o,

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieiiiiierieiee e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other .........ccccoooeiiiienienieees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccccooiiiiiiiiienienens
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 508,680,670 508,680,670 XXX 706,047 XXX 3,187,424 XXX 4,143,111
59. Schedule DA Mortgages 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 508,680,670 508,680,670 XXX 706,047 XXX 3,187,424 XXX 4,143,111
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
COMMON STOCK
1. Unaffiliated = PUDIC ......cvoveeeeeieeeeeceeee s [ 1,299,218 |.............. XXX foreiicne D200 SO A 1,299,218 |..ooii 020000 oo [ 0.1612 (@) [ocevveerrecirene 209,434 |.........0.1612 (@) [crrererereenerenene 209,434
2. UNaffiliated = PrIVALE ..........c.ceveeeeieieieieeeicecceeeee et e sesneneiene [oeeainnnas D0, % ST T XXX oovvvererann foererenennnneeeenennnnnes foeeererennn 0000000 [ [ 0.1945 | e 001945
3. Federal HOme LOAN BANK ..............ccueueuiiieieieieieeeeceeeeeeeee e feeenesesesieieneeensnesssesneneee [onieinninns D0, % ST T XXX ooovvererans frerereneneneneeeenennnnnes foeeerenennn0.00000 s [ 0.0061 |.ovoeeeeeeeeeeeeeeeeierens Jorerereeeeeenn0.0097 |
4. Affiliated - Life With AVR ... oeensesennns XXX oo XXXoveveeveres [ oeveeenneen0000000 [ i 0.0000 [.evvoeeececenieininereenenes ferererereeneeenen0.0000 [
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ..............cccoooiiiiiiiiiiiniies e e e e o XXX e e XXX
6. Fixed Income - Highest Quality ................coccooiiiiiiiiie
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality ...........cccoooiiiiiiiiiiiiiceeee e e e e e XXX e e XXX
9. Fixed Income - Low QUAIItY .........cocooiiiiiiiiiiiiiicccciceeee e [ [ s foorereenees XK eoreeens e oo XXl |
10. Fixed Income - Lower Quality ...
11. Fixed Income - In/Near Default ..... . . .. e XXX | . ..
12. Unaffiliated Common StOCK = PUBIIC .......cuovvieciiieiriiicieieiriies i o oo [ [oosenesensnns 0.0000 [....vovieericiriciriciriens frcieiee 0.1580 (@) [ocevveerreeeiriciriciiiciiics [ 0.1580 (@) |-evvrvrererereeerniririicieienns
13. Unaffiliated COmMMON StOCK = PHIVALE ..........coeuivrveiiiiecieieieiees e [oreeseieieineneieeesnennies |oeeeressenesseeeesssneeseenes [oreenesiseesesssneseseeesssnenes [oreeesesessnnenes 0.0000 [ovevveeeeeeieirereieierenenes o 0.1945 [ e, 0.1945 [
14. REAIESEAE .....cuiiciiiciicceee e [ [ o [ 0.0000 (D) [evrerereeeeerrererereeereirenineee Joeeeeenns 0.0000 (D) [evrerereeeeerrererereeeieirinireee Joeeeeenns 0.0000 (D) [-ereveereerereeernrrereierieeenas
15. Affiliated - Certain Other (See SVO Purposes and Procedures
MBINUAL) .ttt [t XXXervevveieees e XXX [ oo, 0.0000 [ovevveeeeeeieirereieierenenes o 0.1580 v o 0.1580 [oveececeeieirriccicieenee
16. Affiliated - All Other XXX XXX 0.0000 0.1945 0.1945
17. Total Common Stock (Sum of Lines 1 through 16) 1,299,218 1,299,218 XXX XXX 209,434 XXX 209,434
REAL ESTATE
18. Home Office Property (General ACCOUNt ONIY) ......vuvieruimrerieees [ [ [ [ sneenne [eorsieinsecinnans 0.0000 ..o oo 0.0912 [ooiiiiicccres e, 0.0912 [oovieecs
19. INVESIMENT PrOPEILIES ......covveiiieiecieiiiccieieie et [eeetes sttt sieiennnnes [oreseteeiessenesisiesenennnnine |oeseieresneniseesesssnenesseienes feresnentesesesssnenessesesssnenes [oreseseeesennenes 0.0000 [ovevveeeeceereirireieieierenes o 0.0912 [oviiiceeeeeeeeeeee e 0.0912 [oviiiceeeeeeee
20. Properties Acquired in Satisfaction of Debt ...............ccccceevevenane. 0.0000 0.1337 0.1337
21. Total Real Estate (Sum of Lines 18 through 20) XXX XXX XXX
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt Obligations
23. 1 Highest Quality ...........cccooiiiiiiiiiie, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUAIIY ..o
27. 5 Lower QUAlity .........cccoiviiiiiiiiiii e
28. 6 Inor Near Default ............ccccooiiiiiiiiiice . . .
29. Total with Bond Characteristics (Sum of Lines 22 through 28) XXX XXX XXX XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

ve

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest Quality ............cooiiiii e
31. 2 High Quality .........oooi
32. 3 Medium Quality ..
33. 4 Low Quality ...
34. 5 Lower QUAIitY........c.oouiiie e
35. 6 Inor Near Default ...
36. Affiliated Life With AVR ......cccooiiiiicicceeece e
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS

In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ..
39. Mortgages - CM2 - High Quality .......
40. Mortgages - CM3 - Medium Quality .....
41. Mortgages - CM4 - Low Medium Quality .............cccccoeiiiiiicns ..
42. Mortgages - CM5 - Low Quality ..........ccccooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .
44, Residential Mortgages - All Other ...........ccccoc.....
45. Commercial Mortgages - Insured or Guaranteed

Overdue, Not in Process Affiliated:
46. Farm MOMQages ........cooveeieiiiieerie et
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........c.ccooveieiiiiiiiiceeee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee

In Process of Foreclosure Affiliated:
51. Farm Mortgages ........ccoceeveeieieenieneesceeee
52. Residential Mortgages - Insured or Guaranteed .
53. Residential Mortgages - All Other ...........ccccc.c.....
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee
56. Total Affiliated (Sum of Lines 38 through 55)
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government

SECUNMEIES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process ............ccccccveiiiinieenne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns
63. Total Unaffiliated (Sum of Lines 57 through 62)
64. Total with Mortgage Loan Characteristics (Lines 56 + 63) XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..........cccooiiiiiiiicceeiees e e X% e ot XX [ o 0.0000 |.eeeveveirieirieinieinieinee ferveeene 0.1580 (@) [-evevveverereirieircireiees v 0.1580 (@) [-eververerereerieiieirice
66. Unaffiliated Private e 0.1945 |... ..
67. Affiliated Life with AVR ... foesereeeieseeseeseeses feoeeeeee e X% oo e XX e e feeeriieinnee 000000 [ o 0.0000
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = o LU ) USRS RUPUOUUUOUYURUTPYPRUTUPI USRI D,0. ¢ U RUS D00 G KOO OO URURURURURURN NURURURUR 0.0000 |..cevveeirieiirieienieiereeine feeereineeee 0.1580
69. Affiliated Other - All Other XXX XXX 0.0000 0.1945
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) XXX XXX XXX XXX XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General ACCOUNt ONIY) ........coouiiiiiiiienienies fouiiiiiiiiiccecciecieciecieiies oreeereeieeeeeeeesiseeeeeeees [oeeereeereeereeseeeseeseesieesines foreeeeeieeieesreesreeereeereenees foeeeeeeesseans 0.0000 |eeieeeieeeeeeeeeeeeeeeees o 0.0912 |ooovieceeeeeeeeeeeees o, 0.0912 |
72. INVESTMENT PrOPEIHIES ..o sieeies ot eeteeeee e e eeeses oreeeeeeeseeieeeieeseeseeseeses [oeeereeseesseesssesssessesreesiees foeesseersesseesieesreeeseesseessees foeereeeeessnanns 0.0000 |.eeeeeeieeeeeeeeeeeeeeeeees o 0.0912 |oovioeceeeeeeeeeeeeeies o 0.0912 |
73 Properties Acquired in Satisfaction of Debt 0.0000 0.1337 0.1337
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) XXX XXX XXX
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........cccce. [oouiiiiiiiiiiciiccccciecieees |eeeeeieeeececceeceeesieene e eeeeeeeneeeneins Joreeeteeieeeeeeeceeeieesieeseesnes [oreeeeseeaneens 0.0003 |eeeeeeeeeeeeeeeeeeeeeee s e 0.0006 |-.ocvveveereerierieieieeeieees e 0.0010 |oovvovieeieieiiceeeeeeees
76. Non-guaranteed Federal Low Income Housing TaxX Credit .......... [o.oooiiiiiiiiiciicciccieiies foeeeeieeee s eeeeieees foeeeieerieereeeeeereeeeesieesiees foeeeeeeiesieesieesieeeeeseeenees foeereeieeiseans 0.0063 |..oeoveeeeeeeeeeieeeieeeees e 0.0120 [orooeeeeeeeeeeeeeeeeeceeeees foreeeeeieeied 0.0190 |oooveoviiieieeceeeeeees
77. Guaranteed State Low Income Housing Tax Credit .......... .0.0003 |....
78. Non-guaranteed State Low Income Housing Tax Credit .........c.cc. [oouoiiiiiiiiiiiiiiieiies oeeeeieeeceeeeeeeeseeeees foeeeeeeee e eeeeenene feeeereeeeeee e see e eeees [oeseeieseeieneans 0.0063
79. All Other Low Income Housing Tax Credit ..........ccccoveeevreiereennnns 0.0273 0.0600 0.0975
80. Total LIHTC (Sum of Lines 75 through 79) XXX XXX XXX
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated ...............ccocooiiiiiiiii e et X ot XK e o o 0.0000 |.eueveirieirieireeneneies e 0.1580 |oveueeeireiieieeerseies [ 0.1580 [
82. Fixed Income Instruments - Affiliated
83. Common Stock - Unaffiliated ..........
84. Common Stock - Affiliated ...
85. Preferred Stock - Unaffiliated
86. Preferred Stock - Affiliated ...
87. Real Estate - Unaffiliated ..
88. Real Estate - Affiliated ..........cccooiiiiiiiiee
89. Mortgage Loans - Unaffiliated ............cccoooiiiininiicceee
90. Mortgage Loans - Affiliated .. .0. . .
91. Other - Unaffiliated ... foecsecceenees [ XX e b XK o [ 0.0000 |.oueveirieirieiireinseniee e 0.1580 |oeoueveirieirieireerseies [ 0.1580 oo
92. Other - Affiliated ..o 0.0000 0.1580 0.1580
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) XXX XXX XXX
ALL OTHER INVESTMENTS
94. NAIC 1 Working Capital Finance Investments ...........c.ccccccoeeenee.
95. NAIC 2 Working Capital Finance Investments .
96. Other Invested Assets - Schedule BA ................. . . .
97. Other Short-Term Invested Assets - Schedule DA ....................... XXX 0.0000 0.1580 0.1580
98. Total All Other (Sum of Lines 94, 95, 96 and 97) ........ccccceveenenne XXX XXX XXX XXX
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) XXX XXX XXX

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

Asset Valuation Reserve - Replications (Synthetic) Assets

NONE

Schedule F - Claims

NONE

36, 37
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT

PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS

above)

(a) Includes $

reported as "Contract, membership and other fees retained by agents.”

Comprehensive (Hospital and Comprehensive (Hospital and Medicare Federal Employees Health
Total Medical) Individual Medical) Group Supplement Vision Only Dental Only Benefits Plan
1 2 3 4 5 6 7 8 9 11 12 13 14
Amount % Amount % Amount % Amount % Amount Amount % Amount %
1. Premiums written .
2.  Premiums earned . .
3. Incurred claims ...............
4. Cost containment expenses
5. Incurred claims and cost containment expenses
(Lines 3and 4) .....ooveieiiiiieeeeee e
6. Increase in contract reserves
7.  COMMISSIONS (@) -veeuverueerieeriieniienieenieenie e e
8. Other general insurance eXpenses ...........cccceceenene
9. Taxes, licenses and fees ..........
10. Total other expenses incurred ..
11.  Aggregate write-ins for deductions .
12.  Gain from underwriting before dividends or refunds . |.
13. Dividends or refunds .........ccccooeiiiiiiiniinienieeeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins
OVErflOW PAGE .....cooviiiiiiiiiiiiiiiccicciccieciiiens e [ [ [ [ [ o [ oo o [oeenee s [oeeeee e [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11
above)
Medicare Title XVIII Medicaid Title XIX Credit A&H Disability Income Long-Term Care Other Health
15 16 17 18 19 20 21 22 23 25
Amount % Amount % Amount % Amount % Amount Amount
1. Premiums Written ...........c.ccoooviiiieieeeeeeeeeeeeee 60,512,512
2. Premiums earned . ..60,504,255 |.
3. Incurred claims ............... 50,120,983
4. Cost containMment EXPENSES .........coveeieeieeieniiniinis foeeiiccsice i eiesiiees foeeeeeeeeieiieen Joeeeeieeiieeieeseeseeiees foeeerieireeiieeiieees foreeeieeeeeceeeeeseeiee foreereeeeesneieees Joeeeereeeseeereeseeseesees foreereeereeeieesieees Joveeereeeieeeeeeeesseeees foeeereesreeseeieee Joeeeeeeeeeeeee e e e
5. Incurred claims and cost containment expenses
(LIN€S 3aNd 4) ..o o [ e [ [ o
6. Increase in CONtract rESEIVES ...........cocciiiiiiiciiiiiins oo oereseninenneins oo oo o o o,
7. COMMISSIONS () c.vcvveeiieeiiienieinieinieinieesieeeseeiesesens [oeesieisseesseeeseesnens [oeeseeresesesieiees foeeeeesesessseseseseens [oereereieeeieseiees feereeeseesssesesesesees foeeeeieeesereenens [eeeerereeeisinens 711,465
8. Other general insurance expenses .. .. 565,740 |.
9. Taxes, licenses and fees .......... ...161,998 |.
10. Total other expenses incurred ...........ccooceeceeeieneens
11.  Aggregate write-ins for deductions .............ccccceveens
12.  Gain from underwriting before dividends or refunds . |.
13. Dividends or refunds .........cccceoiiiiiiiiniiinienieeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....cooviiiiiiiiiiiicicciccsccieiieens e [ [ [ o o [oereee s [oeeee e [ [ [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (Continued)

PART 2. - RESERVES AND LIABILITIES

1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health

A. Premium Reserves:

1. Unearned premiums
2. Advance premiums ..
3. Reserve for rate credits
4. Total premium reserves, current year
5. Total premium reserves, prior year
6. Increase in total premium reserves
B. Contract Reserves:
1. Additional reserves () .......ccoocereereeneeienienieeseeseeseeseeseeeneees froenenieninens 196,677 | o s o i o e e e o i [ 196,677
2. Reserve for future contingent benefits ............ccocvvinininininis i i i i [ i i [ i [ [ i [,
3. Total contract reserves, current year .. .196,677
4. Total contract reserves, prior Year. ..........ccccoeceeveeneeneeneeneennens frovvinnnnnn 166,899 | f s e [ o i e i e e [ 166,899
5. Increase in contract reserves 29,778
C. Claim Reserves and Liabilities:
1. Total current year 23,716,108 |-.eeeecieieis [ i [ [ i [ e e [ 6,055,840 |.eoeeieeiiieieieies [ 17,660,268
2. Total prior year 23,703,430 [...ooviiiiiiiiiiiiies oo [ [ [ [ [ [ [ [ 6,004,251 |oooeiiiciiiees [ 17,609,179
3. Increase 12,678 (38,411) 51,089
PART 3. - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
1. Claims paid during the year:
1.1 On claims incurred prior to current year 14,744 437 | o i [ o i [ i i [ 1,345,364 |ooveeeecicieies [ 13,399,073
1.2 On claims incurred during current year 40,507,291 |- oo i [ [ i [ e e [ 3,836,470 [c.eooeeeiiiie o 36,670,821
2. Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year B P A28, 11T [ i [ [ i [ o i [ [ 4,123,006 |-.eoveeeeeeeieiees [ 105
2.2 On claims incurred during current year 19,592,997 | [ o i [ e i [ e 1,932,834 | [ 17,660, 163
3. Test:
3.1 Lines 1.1 and 2.1 18,867,548 |....oveviiciiciiis [ o i [ e i i e e 5,468,370 13,399, 178
3.2 Claim reserves and liabilities, 28,703,430 |o.veeeereeeiieeeiieees foreeeiiieiiieeiiiii [ e e eiee e feeerree e eireeine |eerree e eiees foeeeeeee e s [oeeeiee e [eeeraeeens 6,094,251 17,609, 179
3.3 Line 3.1 minus Line 3.2 (4,835,882) (625,881) (4,210,001)
PART 4. - REINSURANCE
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health

A. Reinsurance Assumed:

1. Premiums written
2. Premiums earned
3. Incurred claims
4. Commissions

B. Reinsurance Ceded:
1. Premiums Written ........cccoooiiiiiiiiiiiccce e e 971,908 [eneeeiieiiiiiiiii Joeereerereereenees [ e [ e [ o e foeeieniennn83,204 | e 888,699
2. Premiums earned . . 971,903 |... . 888,699
3. Incurred Claims ......cccocveiiiiiiiiiiieeee e [ (43,859)[...eeeeiiiiiiiiiie e [ e [ o [ o e foeeieen 25,986 | [ (69,845)
4. Commissions

(a) Includes $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE H - PART 5 - HEALTH CLAIMS

1 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health Total
A. Direct:
1. INCUITEd ClAIMS ... [ [erererieneeeenenenes foerererrsseenenens [erenenrnesssennnes [oeeeneenennsnees e [ [ [ oo 5,169,409 |..coooviiiiiiiens [ 50,051,139 |............ 55,220,548
2. Beginning claim reserves and liabilities ................ccooooiiiiiiiiis foriiiiiiiiiiiiiies [oeererenereieneis e i [ e e [ e e 6,324,750 |.ceoiveeiiiiicies o 17,782,388 |............. 24,107,138
3. Ending claim reserves and liabilities ..............ccccoooiiiiiiiiiiiiis friiiiiiiiiiiiies [ o s [ o e [ o e 6,272,836 |.covveiieiieens [ 17,763,498 |............ 24,036,334
4. Claims Paid .......ccoviiiiiiiirccc s | [t [oeeenennnesseenene[reeeene e [eerereeeeen s [ [ e [ [eereeeens 5,221,323 [ o 50,070,029 |............. 55,291,352
B. Assumed Reinsurance:
1. INCUITEd ClAIMS ... [ [oerererinenenneies [t neenee [erreerinennennerne [oereeierenennennees oo neenne [ e [t seenee [ oo neenes [ [
2. Beginning claim reserves and liabilities ................ccocoiiiiiiiiis foriiiiiiiiiiiiiies [oeerereierereiens oo [ [ e [oererere e e [eerere s e [oereee e neeenes e s [errerr e e
3. Ending claim reserves and liabilities ...............ccooiiiiiiiiiiiis foiiiiiiiiiiiiiies [oeerereiirereieis oo [ [ nens e [oerere e [eere e s [errerire e [oeeeee e neeenes e s [eerere e [
S O = {1 E 3o T o O O SN O R S O R SN N RO OO RO RO
C. Ceded Reinsurance:
1. INCUITEd ClAIMS ... [ [t oereresesesseeeenene [t [errereeee s [rereeeeeee e [ | [ [ 25,986 |..cooeeeirieee [ (69,845)|.....cccvnvnen. (43,859)
2. Beginning claim reserves and liabilities ................ccocoiiiiiiiiiis foriiiiiiiiiiiiies [oeerenereneneneis oo e [ e e [ e e 234,975 | [ 173,210 | 408,185
3. Ending claim reserves and liabilities ..............c.ccoooiiiiiiiiiiiis friiiiiiiiiiiiiies [ oo e [ o e [ e e 221,382 oo [ 103,229 | 324,571
L T O = E 3o T o O O (SN O RO [N OO RSSO (SOOI RN RO 39,619 [ e 136 |oeeeeeieies 39,755
D. Net:
1. INCUITEd ClAIMS ... [ [oernerneneneies [t neenee [ oo [ [ e [ [ 5,143,423 .o o 50,120,984 |............ 55,264,407
2. Beginning claim reserves and liabilities ..............ccocccviiiiiiii frrniiiieiiciiiens [ oo e [ o [ [ [oereeee s e 6,089,775 |oeoiieeeceene e 17,609,178 |............. 23,698,953
3. Ending claim reserves and liabilities ..............cccccceviiiiciiiiiiiss friiniiiieieieieiens [ oereereieriieiieies [ seenies [oereesieenieeniseies [oereeerieeinseieseies e [eeeereeeseeenneenes [oereeere e |oeeeiens 6,051,494 [ oo 17,660,269 |............. 23,711,763
4. Claims Paid .......ccoviiiiiiiirccc s | [t [oeeenennnesseenene[reeeene e [eerereeeeen s [ [ e [ [eereeeens 5,181,704 [ooooiiiiiiiis o 50,069,893 |............. 55,251,597
E. Net Incurred Claims and Cost Containment Expenses:
1. Incurred claims and cost containment @XPENSES ........ccccevvveeier feviviiiiiiiiiiieciiies feeeeeeeeeieeiieees foeeeeieeeeeeeiieeeiee feeeeieeeeieeeeieeeiis |ereeeeieeeeieeeiiees oreeesieeeseeeiieeeee foeeeereeeseeeeseeeiie Jeeereeeseeeeieeeenees Jeeeee e eieeees feeeeines 5,143,423 .o o 50,120,983 |............ 55,264,406
2. Beginning reserves and liabilities ...............cccoccoiviiiiiiiiiiiicis s [ oo e sieenes [ [eereeeneenseieneies e [ereeesieene s [oereeeresee s |oeeeiens 6,089,775 |oeoiieeeeeiene [eeeeene 17,609,179 |............. 23,698,954
3.  Ending reserves and liabilities .............ccoooiiiiiiiiiiiiiiiiins e [ oo [ [ o [ e [oereeee s e 6,051,494 [ oo 17,660,269 |............. 23,711,763
4. Paid claims and cost containment expenses 5,181,704 50,069,893 55,251,597




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

Schedule S - Part 1 - Section 1

NONE

Schedule S - Part 1 - Section 2

NONE

41,42



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Compan

as of December 31, Current Year

1
NAIC
Company
Code

2 3 4

ID Effective

Number Date Name of Company

5

Domiciliary
Jurisdiction

6

Paid Losses

Unpaid Losses

0399999.

Total Life and Annuity - U.S. Affiliates

0699999.

Total Life and Annuity - Non-U.S. Affiliates

0799999.

Total Life and Annuity - Affiliates

..|..43-1235868 ..|..01/01/2014 ..|RGA Reinsurance Company
..43-1235868 .. |..10/01/2017 ..|RGA Reinsurance Company ..
..|..43-1235868 ..|..01/01/2018 ..|RGA Reinsurance Company

........... 9,107
. 191,001

0899999.

Life and Annuity - U.S. Non-Affiliates

128,406

200,198

1099999.

Total Life and Annuity - Non-Affiliates

128,406

200, 198

1199999.

Total Life and Annuity

128,406

200,198

1499999.

Total Accident and Health - U.S. Affiliates

1799999.

Total Accident and Health - Non-U.S. Affiliates

1899999.

Total Accident and Health - Affiliates

..59-2859797 ..|..10/01/2018 ..|Hannover Life Reassurance Company of America .
..59-2859797 ..|..10/01/2020 .. |Hannover Life Reassurance Company of America .
..59-2859797 ..|..10/01/2022 ..|Hannover Life Reassurance Company of America .
..59-2859797 ..|..10/01/2024 ..|Hannover Life Reassurance Company of America .
..43-1235868 .. [..01/01/2014 ..|RGA Reinsurance Company
..43-1235868 .. [..10/01/2017 ..|RGA Reinsurance Company
..43-1235868 .. [..01/01/2018 ..|RGA Reinsurance Company ..
vove| .. 43-1235868 ..|..07/01/2021 .. |RGA Reinsurance Company ...... s
...... 82627 ......|..06-0839705 ..|..07/01/2016 ..|Swiss Re Life & Health America, Inc. ,
1999999. Accident and Health - U.S. Non-Affiliates 4,346 103,228
2199999. Total Accident and Health - Non-Affiliates 4,346 103,228
2299999. Total Accident and Health 4,346 103,228
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 132,752 303,426
2499999.

Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)

132,752

303,426

43
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1

NAIC
Company
Code

2 3 2

ID Effective
Number Date

Name of Company

5
Domi-
ciliary
Juris-
diction

6

Type of
Reinsurance
Ceded

7

Type of
Business
Ceded

8

Amount in Force
at End of Year

Reserve Credit Taken

9

Current Year

10

Prior Year

11

Premiums

Outstanding Surplus Relief

12 13

Current Year Prior Year

14

Modified
Coinsurance
Reserve

15

Funds Withheld
Under
Coinsurance

0399999

. Total General Account - Authorized U.S. Affiliates

0699999

. Total General Account - Authorized Non-U.S. Affiliates

0799999

. Total General Account - Authorized Affiliates

| 43-1035868 .

..|..82-4533188 .

. |-..06-0303370 ..|10/01/1997 .
...58-0828824 ..|02/07/2019 .
...43-1235868 ..|02/07/2019 .
03/01/2005 .
01/01/2006 .
01/01/2006 .
01/01/2006 .
01/01/2014 .
10/01/2017 .
01/01/2018 .
01/01/2006 .
01/01/2006 .

Munich American Reassurance Co
RGA Reinsurance Company ......
RGA Reinsurance Company
RGA Reinsurance Company
RGA Reinsurance Company ...
RGA Reinsurance Company ...
RGA Reinsurance Company ...
RGA Reinsurance Company ...
RGA Reinsurance Company
SCOR Global Life USA Reins Co
SCOR Global Life USA Reins Co ...

01/01/2006 . [Swiss Re Life & Health America, Inc.
02/07/2019 . [US Business of Canada Life Assur Co

. |-..43-1235868 ..
...43-1235868 ..
...43-1235868 ..
...43-1235868 ..
...43-1235868 ..
...43-1235868 ..
...13-3126819 ..
...13-3126819 ..
...06-0839705 ..

Connecticut Gen Life NS €O ..ooovereeriieiieieeiiee e

......... 6,801,200
... 11,642,721

783,380,926 |.
521,749,701 |.

20,286,797 |
846,189 753 |

236,296 |...
160,688 |...
278,623 |...

426,368 |.
301,134 |

8
216,748 |.
882,001 |..

0899999.

General Account - Authorized U.S. Non-Affiliates

1,184,863

1,117,558

3,100,309

1099999.

Total General Account - Authorized Non-Affiliates

2,462,254,820

1,184,863

1,117,558

3,100,309

1199999.

Total General Account Authorized

2,462,254,820

1,184,863

1,117,558

3,100,309

1499999.

Total General Account - Unauthorized U.S. Affiliates

1799999.

Total General Account - Unauthorized Non-U.S. Affiliates

1899999.

Total General Account - Unauthorized Affiliates

2199999.

Total General Account - Unauthorized Non-Affiliates

2299999.

Total General Account Unauthorized

2599999.

Total General Account - Certified U.S. Affiliates

2899999.

Total General Account - Certified Non-U.S. Affiliates

2999999.

Total General Account - Certified Affiliates

3299999.

Total General Account - Certified Non-Affiliates

3399999.

Total General Account Certified

3699999

. Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999.

Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999.

Total General Account - Reciprocal Jurisdiction Affiliates

4399999.

Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999.

Total General Account Reciprocal Jurisdiction

4599999

. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

2,462,254,820

1,184,863

1,117,558

3,100,309

4899999

. Total Separate Accounts - Authorized U.S. Affiliates

5199999.

Total Separate Accounts - Authorized Non-U.S. Affiliates

5299999.

Total Separate Accounts - Authorized Affiliates

5599999.

Total Separate Accounts - Authorized Non-Affiliates

5699999.

Total Separate Accounts Authorized

5999999

. Total Separate Accounts - Unauthorized U.S. Affiliates

6299999

. Total Separate Accounts - Unauthorized Non-U.S. Affiliates

6399999.

Total Separate Accounts - Unauthorized Affiliates

6699999.

Total Separate Accounts - Unauthorized Non-Affiliates

6799999.

Total Separate Accounts Unauthorized

7099999.

Total Separate Accounts - Certified U.S. Affiliates

7399999

. Total Separate Accounts - Certified Non-U.S. Affiliates

7499999

. Total Separate Accounts - Certified Affiliates

7799999.

Total Separate Accounts - Certified Non-Affiliates

7899999.

Total Separate Accounts Certified

8199999.

Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

8499999

. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance

8599999. Total Separate Accounts - Reciprocal Jurisdiction Affiliates

8899999. Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

8999999. Total Separate Accounts Reciprocal Jurisdiction

9099999. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999,
7099999, 7599999, 8199999 and 8699999) 2,462,254,820 1,184,863 1,117,558 3,100,309

9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999)

9999999 - Totals 2,462,254,820 1,184,863 1,117,558 3,100,309

(47
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year
9

... 93572 ... ..43-1235868 ..
... 93572 ... ..43-1235868 ..
... 93572 ... ..43-1235868 ..
... 93572 ... ..43-1235868 ..

01/01/2014 .|RGA Reinsurance Company
10/01/2017 .|RGA Reinsurance Company ...
01/01/2018 .|RGA Reinsurance Company ...
07/01/2021 .|RGA Reinsurance Company ...
.| ..06-0839705 ..| 07/01/2016 . [Swiss Re Life and Health America,

135,560

1 2 3 4 5 6 7 8 10 Outstanding Surplus Relief 13 14
Domi- Reserve Credit 11 12
NAIC ciliary Type of Type of Unearned Taken Other Modified Funds Withheld
Company ID Effective Juris- [ Reinsurance Business Premiums than for Unearned Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded Premiums (Estimated) Premiums Current Year Prior Year Reserve Coinsurance
0399999. Total General Account - Authorized U.S. Affiliates
0699999. Total General Account - Authorized Non-U.S. Affiliates
0799999. Total General Account - Authorized Affiliates
... 88340 ..... ..59-2859797 ..| 10/01/2018 . |Hannover Life Reassurance Company of America ....
... 88340 ..... ..59-2859797 ..| 10/01/2020 .|Hannover Life Reassurance Company of America .
... 88340 ..... ..59-2859797 ..| 10/01/2022 .|Hannover Life Reassurance Company of America .
... 88340 ..... ..59-2859797 ..| 10/01/2024 .|Hannover Life Reassurance Company of America ....

0899999

. General Account - Authorized U.S. Non-Affiliates

992,297

216,995

1099999

. Total General Account - Authorized Non-Affiliates

992,297

216,995

1199999

. Total General Account Authorized

992,297

216,995

1499999

. Total General Account - Unauthorized U.S. Affiliates

1799999

. Total General Account - Unauthorized Non-U.S. Affiliates

1899999

. Total General Account - Unauthorized Affiliates

2199999

. Total General Account - Unauthorized Non-Affiliates

2299999

. Total General Account Unauthorized

2599999

. Total General Account - Certified U.S. Affiliates

2899999

. Total General Account - Certified Non-U.S. Affiliates

2999999

. Total General Account - Certified Affiliates

3299999

. Total General Account - Certified Non-Affiliates

3399999

. Total General Account Certified

3699999

. Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999

. Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999

. Total General Account - Reciprocal Jurisdiction Affiliates

4399999

. Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999

. Total General Account Reciprocal Jurisdiction

4599999

. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

992,297

216,995

4899999

. Total Separate Accounts - Authorized U.S. Affiliates

5199999

. Total Separate Accounts - Authorized Non-U.S. Affiliates

5299999

. Total Separate Accounts - Authorized Affiliates

5599999

. Total Separate Accounts - Authorized Non-Affiliates

5699999

. Total Separate Accounts Authorized

5999999

. Total Separate Accounts - Unauthorized U.S. Affiliates

6299999

. Total Separate Accounts - Unauthorized Non-U.S. Affiliates

6399999

. Total Separate Accounts - Unauthorized Affiliates

6699999

. Total Separate Accounts - Unauthorized Non-Affiliates

6799999

. Total Separate Accounts Unauthorized

7099999

. Total Separate Accounts - Certified U.S. Affiliates

7399999

. Total Separate Accounts - Certified Non-U.S. Affiliates

7499999

. Total Separate Accounts - Certified Affiliates

7799999

. Total Separate Accounts - Certified Non-Affiliates

7899999

. Total Separate Accounts Certified

8199999

. Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

8499999

. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates

8599999

. Total Separate Accounts - Reciprocal Jurisdiction Affiliates

8899999

. Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

8999999

. Total Separate Accounts Reciprocal Jurisdiction

9099999

. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year

1

4 5 6 7 8 10 Outstanding Surplus Relief 13 14
Domi- Reserve Credit 11 12
NAIC ciliary Type of Type of Unearned Taken Other Modified Funds Withheld
Company ID Effective Juris- [ Reinsurance Business Premiums than for Unearned Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded Premiums (Estimated) Premiums Current Year Prior Year Reserve Coinsurance
9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999,
6499999, 7099999, 7599999, 8199999 and 8699999) 992,297 216,995
9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999)
9999999 - Totals 992,207 216,995




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

Schedule S - Part 4

NONE

Schedule S - Part 4 - Bank Footnote

NONE

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE
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SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

2024

($000 Omitted)
2

2023

10.
1.
12.
13.
14.

15.

16.
17.

18.
19.
20.
21.

22.
23.
24,
25.
26.

A. OPERATIONS ITEMS

Premiums and annuity considerations for life and
accident and health contracts

Commissions and reinsurance expense allowances

Contract claims

Surrender benefits and withdrawals for life contracts
Dividends to policyholders and refunds to members

Reserve adjustments on reinsurance ceded

Increase in aggregate reserve for life and accident
and health contracts

B. BALANCE SHEET ITEMS

Premiums and annuity considerations for life and
accident and health contracts deferred and
uncollected

Aggregate reserves for life and accident and health
contracts

Liability for deposit-type contracts

Contract claims unpaid

Amounts recoverable on reinsurance

Experience rating refunds due or unpaid

Policyholders’ dividends and refunds to members
(not included in Line 10)

Commissions and reinsurance expense allowances
due

Unauthorized reinsurance offset

Offset for reinsurance with Certified Reinsurers

C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)

Funds deposited by and withheld from (F)

Letters of credit (L)

Trust agreements (T)

Other (O)

D. REINSURANCE WITH CERTIFIED
REINSURERS (DEPOSITS BY AND FUNDS
WITHHELD FROM)

Multiple Beneficiary Trust
Funds deposited by and withheld from (F)

Letters of credit (L)

Trust agreements (T)

Other (O)
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SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)

1. Cash and invested asSets (LINE 12) .......c.ccvueueueioiieieeieieiieeeeie ettt e 3,620,341,189 | [ 3,620,341,189

2. REINSUFANGCE (LINE 16) ....vviiiieitetiiieeectete ettt ss bbbt se bbb se s bbbt s e s s st sss st b s s s snsese e e ses et enennacaas 165,779 [ (165,779) [

3. Premiums and considerations (LINE 15) ........cccovuiuiueuereiinirisirieiereiesesese s seseseesesessssesesesesessssssssns eoeseeennnnennnns 4,685,593 ..o 562,753 | 5,248,346

4. Net credit for Ceded MEINSUIANGCE ..........cccueuriiieiieieeeiiee ettt nseaeeen D0 SO R 1,308,312 | 1,308,312

5. All other admitted asSets (DAIANCE) ............c.ccurveereeieeereereeeeeeeeee e ieeeeeeee e ese s s 54,067,950 54,067,950

6. Total assets excluding Separate ACCOUNtS (LINE 26) ........ccoovveeevevereeeerceieieieeeiee e e 3,679,260,511 | 1,705,286 |............ 3,680,965,797

7. Separate ACCOUNt @SSELS (LINE 27) ....cucuvveeeececteeeeeeeeeceete e esesssseaetesesesssssaetesesessssaesesesensssansesesansnenes 341,219 341,219

8. Total assets (Line 28) 3,679,601,730 1,705,286 3,681,307,016

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract reserves (LINES 1 @NA 2) ........ccueviiieiiieicieteeeeceee ettt es s s esssss s s s ses e eneeenen 3,295,410,605 |..ococereenne 1,401,859 |........... 3,296,812,464
10. Liability for deposit-type CONracts (LINE 3) ......cccvoviviveveuerieiieeeieeeieteteeeseee et sesese st e eeeneneeeaes 27,504,987 | [ 27,504,987
11, ClAIM FESEIVES (LINE 4) ....ovivieieiiieieeeeeeceeeet ettt ettt s s s st s s s s s s et et e seseseseanasesssesesesesoeeeeeneneeeaes 19,254,052 |.ovoeeiicre 303,427 | 19,557,479
12.  Policyholder dividends/member refunds/reserves (Lines 5 through 7) ..........coceiiiiiiiiiiiiiiiiieeee s [ o
13.  Premium & annuity considerations received in advance (LINE 8) ..............cocveveveueueeeeieieeieeeeeeeeees e 221,229 o e 221,229
14.  Other contract laDIlIIES (LINE 9) .......c.cvevivieiieeiieieietetee ettt eses s s st esessss s s ssesess [eeeeseneeneneeeeeneas 575,996 ..o e 575,996
15. Reinsurance in unauthorized companies (Line 24.02 minus inSet amMOUNt) ........ccooiiiiiiiiiiiriceieei s [ oo
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

E= L0 ToTU 1 O RS SRRSO (SRS
17. Reinsurance with Certified Reinsurers (Line 24.02 inset @aMOUNL) .........cociiiiiiiiiiiiiiieeieeeeieseesees e [ oo
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) .............. |- e [
19.  All other liabiliies (DAIANCE) .........ccvucueveieeeeeeceete et eeeeecee et eeasee et eeenssa et et ee e e e s s enssastesesenanssanaena 125,808,627 125,808,627
20. Total liabilities excluding Separate ACCOUNtS (LINE 26) ........coovoveveierereeeiiiieieieieieeeseseseseese e e 3,468,775,496 |.................. 1,705,286 |........... 3,470,480,782
21.  Separate AcCOUNt ADIlIIES (LINE 27) .........c.vueeeeieeieeeeeeeeeseeeeeseeeeeees e sesss s 341,219 341,219
22, Total labilities (LINE 28) ........ccciueirieiriiieieiirete ettt ettt e s e 3,469,116,715 |..oooin 1,705,286 |............ 3,470,822,001
23.  Capital & SUMPIUS (LINE 38) .......oeeeeeeeeeeeeceeee ettt sesaea e s s s asasaesenenssanasennnas 210,485,015 XXX 210,485,015
24. Total liabilities, capital & surplus (Line 39) 3,679,601,730 1,705,286 3,681,307,016

NET CREDIT FOR CEDED REINSURANCE

25, CONTACE FESEIVES ........voieiveieieieeeeeeeeee et teeee et e ee e sese s ses st s et st et s et ens s ens st s et ensesensesens s ettt 1,401,859
26, ClAIM FESEIVES .....eeeieieeieeeeeeeeeeaeeeeeeseaeseseseeeeeeassesesesesasssssesesesessaesesesesesssnsesesesasnsnsesesesesssanansesesesns|ossnscicssesesnnacaas 303,427
27.  Policyholder diVIdENAS/TESEIVES .........ociuiiiiiiiiieeiie ettt ettt saeesseesae e seeeesnneeneesneesmeees Jo e
28. Premium & annuity considerations received in @dVANCE ...........cccocuiiiiiiiiieiieseesie e [
29. Liability for deposit-type CONTFACES ..........oiuiiiiiiieieee et s
30.  Other contract abIlIIES ... e
31, REINSUIANCE CEABA @SSELS ......oviueucueeeeeeieseireeeeeeeeeseaeeeeeesaaeseseseseessesesesesesesssssesesssssssssssesesssssssssesessfrusesmsssicinasesninas 165,779
32. Other ceded reinsurance reCoverables ........... ...
33.  Total ceded reinSUrance reCOVErabIES .............ciiiurieiuriiiiriicinieeieiecieeee et 1,871,065
34.  Premiums and CONSIAEIALIONS ..........owoeeeeeeeeeeeeeee e ee e e e e 562,753
35. Reinsurance in unauthorized COMPANIES ..........couiiiiiiiiieiiee ettt et e e e e e
36. Funds held under reinsurance treaties with unauthorized reinsurers ... o,
37. Reinsurance with Certified REINSUMETS ... e
38. Funds held under reinsurance treaties with Certified Reinsurers .................ccoooiiiiiiiicce oo
39. Other ceded reinsurance payables/OffSELS .........ccooiiiiiiiiiiiiee s
40. Total ceded reinsurance Payable/OffSELS .............cocovevcueuereieeeececeeteeeeeeeeeae e see e secae e sesenenaeae e senenenaees 562,753
41.  Total net credit for ceded reinsurance 1,308,312
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only

1 Life Contracts 4 5 6 7
2 3
Accident and Health
Insurance Premiums, Total
Active Including Policy, Columns
Status Life Insurance Annuity Membership Other 2 through 5 Deposit-Type
States, Etc. (a) Premiums Considerations and Other Fees Considerations (b) Contracts

1. Al@bamMa ... AL LN i [ [ [ [ [

2. Alaska ...

3. Arizona.

4. Arkansas ..

5. California .

6. Colorado

7. Connecticut .

8. Delaware

9. District of Columbia
10. Florida .....
11.  Georgia .
12.  Hawaii
13. Idaho ....
14.
15.
16.

17. Kansas ..
18.  Kentucky
19. Louisiana .
20. Maine
21. Maryland .....

22. Massachusetts ...
23. Michigan
24. Minnesota ...
25. Mississippi ..
26. Missouri
27. Montana
28. Nebraska .
29. Nevada.
30. New Hampshire .
31.  New Jersey
32.  New Mexico .
33. New York ....
34. North Carolina ...
35. North Dakota
36. Ohio ..
37. Oklahoma
38. Oregon
39. Pennsylvania
40. Rhode Island
41.  South Carolina
42.  South Dakota
43. Tennessee ..

499,726,28 ....68,752,899

44. Texas
45. Utah ...
46. Vermont

47. Virginia ....
48. Washington
49. West Virginia
50. Wisconsin ...

51.  Wyoming
52. American Samoa ..
53. Guam .............

54.  Puerto Rico .
55. U.S. Virgin Islands .
56. Northern Mariana Islands
57. Canada
58. Aggregate Other Alien ...
59.  Subtotal ........ccooiiiiiiis
90. Reporting entity contributions for employee benefits

........... 2,528,351

PIaNS. .| 0 O e O ) RO N
91. Dividends or refunds applied to purchase paid-up

additions and annuities.............ccccocoii s 0 O e O ) RO N
92. Dividends or refunds applied to shorten endowment|

or premium paying period...........cccccccueeeeeeiiinnnees founes 0 O e O ) RO N

93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State..|. ..
95. Totals (Direct Business).................. oo xxx
96. Plus reinsurance assumed..

........... 2,528,351

97  Totals (All Business) XXX.. 17,975,150
98. Less reinsurance ceded............cccoeeeiiiiiieiieiiinnn| L XXX......| ... 3,104,223
99. Totals (All Business) less Reinsurance Ceded XXX 14,870,927

DETAILS OF WRITE-INS

XXX e[ e fe
oo XXX
oo XXX

58998. Summary of remaining write-ins for Line 58 from

overflow page .........ccccevveiiiniiniinienneeee e XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. o XXX
9402. o XXX
9403 oo XXX
9498. Summary of remaining write-ins for Line 94 from
overflow page .........cccccvveviiniiniiniienec e XXX e fereieiiis e e [ [ e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..............cccccoevees .. 1 4. Q- Qualified - Qualified or accredited reinsurer............cccooecveiivieiiiieciins o,
2. R - Registered - Non-domiciled RRGS...........ccooiiiiiiiiiiiiiieee e eeee o, 5. N - None of the above - Not allowed to write business in the state............. ... 56

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.........
(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations
The company allocates insurance premium and annuity considerations to the state in which the policy is issued.

(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Col. 6, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Col. 6......ccccceuenne
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

-

g g g g goaea b B A B BN A B D DN W oW W W W W W W W WNNDNIDNNDNDIDNNNIDN2 o 3 s s
© ® N o o0 kR N2 O 0N ORGSO 00N OR N2 O 0 NGO RGN2O O NN

© © ® N o o & DN

AlADAMA ... AL
AlSKE ... AK
AIZONA ... AZ
ATKaNS@s ........ccocviiiiii AR
California ..o CA
C0lorado .......ccoiviiiiiii e CcO
CoNNECHICUL ... CT
Delaware ..........cccccooiiiiiiiiiic DE
District of Columbia ...........cccooiiiiiiis DC
Florida ... FL
GEOMGIA .ttt GA
Hawali ... HI
1dah0 ..o ID
MNOIS ... IL
INdiaNa ..o IN
IOW@ ..o 1A
KaNSas ........cooiiiiic s KS
KeNtUCKY ..o KY

Louisiana ...

Maine ..

Maryland ...

Massachusetts .

MIChIgaN ...
MiIiNNESOota .........coovviii
MiSSISSIPPI +nveenveeieeeieeie et
MISSOUI ...
Montana ..o MT
Nebraska ... NE
Nevada ... NV
New Hampshire ........ccccceevieeiiiieieeeeceeee e NH
NEW JEISEY ...cviiiiiiiiiiieeiee e NJ
NeW MEXICO ........ccccvviiiiiiiic e NM
NEW YOrK ... NY
North Carolina .........cccccovviiiviiiiiciccc e NC
North DaKota ...........cooiiiiiiicc s ND
ORiO L. OH
OKIahoma ... OK
(O] =Y o o USRS OR
Pennsylvania ........cccccooviiiiiiiiiiee e PA
Rhode Island ..o, RI
South Caroling .........ccccooiiiiiiiii e SC
South DaKota .........ccocueuiiiiiiiiiiiiicceccce SD
TENNESSEE ... TN
TEXAS ..o >
ULBN s uT
VEermont ..o VT
VIFGINIA .o VA
Washington ........c.ccoeeiieniiiiii e WA
West Virginia .......coveeiieiiiiiiiiieeie e wv
WISCONSIN ... Wi
WYOMING ..ot wy
AMErican Samoa ..........cccccvveuiiiiciiieicie e AS
GUAIM .. GU
Puerto RIiCO ... PR
U.S. Virgin Islands ..........ccocceiiiiiiiiniiieeieeeeee \Y|
Northern Mariana Islands ................cccccooiiiininns MP
Canada ... CAN
Aggregate Other Alien ..........cccooeiiiiiciciecce oT
Total

17,975,150

499,726,287

7,817,898

2,528,351

528,047,686
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Name

Symetra Financial Corporation

Symetra Life Insurance Company
Symetra National Life Insurance Company
First Symetra National Life Insurance Company of New York
Symetra Reinsurance Corporation
Symetra Assigned Benefits Service Company
Clearscape Funding Corporation
WSF Receivables |, LLC
Symetra Securities, Inc.
Symetra Investment Management Company
Symetra Investment Management Real Estate Holdings LLC
Symetra Investment Management Real Estate Investors LLC
Symetra Bermuda Re Ltd.
Greenwell Springs Road, LLC

FEI #

20-0978027

91-0742147
91-1079693
91-1367496
47-2354842
91-1246870
20-3820455
26-1099574
91-0824835
84-2356467
87-3534631
87-3591460
98-1691759
33-2029689

NAIC #

68608
90581
78417

Domicile

DE

1A
1A
NY

WA
WA
FL
WA
DE
DE
DE
BMU
DE

Ownership

100% Sumitomo Life Insurance Company

100% Symetra Financial Corporation

100% Symetra Life Insurance Company

100% Symetra Life Insurance Company

100% Symetra Life Insurance Company

100% Symetra Financial Corporation

100% Symetra Financial Corporation

100% Clearscape Funding Corporation

100% Symetra Financial Corporation

100% Symetra Financial Corporation

100% Symetra Investment Management Company
100% Symetra Investment Management Real Estate Holdings LLC
100% Symetra Financial Corporation

100% Symetra Financial Corporation
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.......... 20-0978027 .. SYMETRA FINANCIAL CORPORATION ... Ounership .100.000 ... |SUMITOMO LIFE INSURANCE COMPANY . . |....No
. 4855 ...[SUMITOMO LIFE INSURANCE GROUP . ... |91-0742147 .. SYMETRA LIFE INSURANCE COMPANY . - .. | SYMETRA FINANCIAL CORPORATION .. . | Ownership.. ..}.100.000 ... [SUMITOMO LIFE INSURANCE COMPANY . ....NO..
. 4855 ...[SUMITOMO LIFE INSURANCE GROLP . .191-1079693 .. SYMETRA NATIONAL LIFE  INSURANCE COMPANY .... .| SYMETRA LIFE INSURANCE COMPANY . | Ownership.. ..}.100.000 ... [SUMITOMO LIFE INSURANCE COMPANY . ... N0..
. 4855 ...[SUMITOMO LIFE INSURANCE GROUP . .[91-1367496 .. FIRST SYMETRA NATIONAL LIFE INS CO OF NY .... SYMETRA LIFE INSURANCE COMPANY . | Ownership.. ..}..0.000 .... [SUIMITOMO LIFE INSURANCE COMPANY . ....NO..
. 4855 ...[SUMITOMO LIFE INSURANCE GROLP . ..|47-2354842 .. SYMETRA REINSURANCE CORPORAT ION ..| SYMETRA LIFE INSURANCE COMPANY . | Ownership.. ..}.100.000 ... [SUMITOMO LIFE INSURANCE COMPANY . ... N0..
91-1246870 SYMETRA ASSIGNED BENEFITS SERVICE COMPANY .. | SYMETRA FINANCIAL CORPORATION .. Ownership.. ..}.100.000 ... [SUMITOMO LIFE INSURANCE COMPANY . ....NO..
20-3820455 CLEARSCAPE FUNDING CORPORATION .... .. | SYMETRA FINANCIAL CORPORATION .. . | Ownership.. ..}.100.000 ... [SUMITOMO LIFE INSURANCE COMPANY . ... N0..
26-1099574 WSF RECEIVABLES I, LLC ... .. | CLEARSCAPE FUNDING CORPORATION . | Ownership.. ..}.100.000 ... [SUMITOMO LIFE INSURANCE COMPANY . ....NO..
..|91-0824835 .. SYMETRA SECURITIES, INC. ... . .| SYMETRA FINANCIAL CORPORATION .. Ounership.. ..}.100.000 ... [SUMITOMO LIFE INSURANCE COMPANY . ... N0..
84-2356467 .. SYMETRA INVESTMENT MANAGEMENT COMPANY ........ SYMETRA FINANCIAL CORPORATION Ownership .100.000 ... | SUMITOMO LIFE INSURANCE COMPANY . ...No

SYMETRA INVESTMENT MANAGENENT REAL ESTATE

................. 87-3534631 .. HOLDINGS, LLC ..ooevveeeiiiieiieeiieeeiieeeiieeees |22 DEccct] o NTALLLLL.. | SYMETRA INVESTMENT MANAGEMENT COMPANY ..... |Ownership........ccccooceeiiieinnnnennne. . 100.000 ... | SUMITOMO LIFE INSURANCE COMPANY ........ [....NO......]..cc. ..o
SYMETRA INVESTMENT MANAGENENT REAL ESTATE SYMETRA INVESTMENT MANAGEMENT REAL ESTATE

................. 87-3591460 .. INVESTORS, LLC . DE.....].....NIA....... |HOLDINGS, LLC Ounership .100.000 ... |SUMITOMO LIFE INSURANCE COMPANY .

................. 98-1691759 .. SYMETRA BERMUDA RE LTD. . LB L TALLLL L [ SYMETRA FINANCIAL CORPORATION .. Ounership .100.000 ... [SUMITOMO LIFE INSURANCE COMPANY .

................. 32-2029689 .. GREENWELL SPRINGS ROAD, LLC .. . DE.....]......NIA....... | SYMETRA FINANCIAL CORPORATION .. Ounership .100.000 ... | SUMITOMO LIFE INSURANCE COMPANY

[ Asterisk | Explanation |
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

H
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
.................. 20-0978027 .....|SYMETRA FINANCIAL CORPORATION .....o.ccovvevies |oeeeererereencencnneenene Joeeeeneeennees (400,000,000) | oo [oeveiniieiniensensensennes. [oeeeneseensensensensennes |oeeessennsseneensenssennses | oovemvees seveenns |resesseeeenceeene 97,000,000 oo (363,000,000) |-
..... 68608 .....|91-0742147 .....|SYMETRA LIFE INSURANCE COMPANY .................. .(37,000,000)|.... .. 41,605,453 |...
..... 78417 .....|91-1367496 .....|FIRST SYMETRA NATIONAL LIFE INS CO OF NY .
SYMETRA NATIONAL LIFE INSURANCE COMPANY . [..eiieieiecieiiiriicieieirinine foeescieieisininecieiersenenesies feeerernininiseeressennsseereines [oeereseseesesnenensssesensnnnnns |oeeeesesnenenssseesesssnsnssees foeesesnenssesenns 2,151,004 | oo s e 2,151,094
.................................................................................................................................................................................................. 2,693,362 |... s | 2,093,362
400,000,000 .(83,449,909)|... .316,550,091 |

90581 ... 91-1079693 .....
SYMETRA REINSURANCE CORPORATION ................

.................. 47-2354842 ...
.198-1691759 ... SYMETRA BERMUDA RE LTD ..............

9999999 Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE Y

Granted

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

FIRST SYMETRA NATIONAL LIFE INS CO OF NY ..
SYMETRA NATIONAL LIFE INSURANCE COMPANY ...

SYMETRA LIFE INSURANCE COMPANY
SYMETRA LIFE INSURANCE COMPANY
SYMETRA LIFE INSURANCE COMPANY

SUMITOMO LIFE INSURANCE COMPANY ...
SUMITOMO LIFE INSURANCE COMPANY ...
SUMITOMO LIFE INSURANCE COMPANY ...

SUMITOMO LIFE INSURANCE GROUP ...
SUMITOMO LIFE INSURANCE GROUP ...
SUMITOMO LIFE INSURANCE GROUP .

Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
SYMETRA LIFE INSURANCE COMPANY .......coviieiecriiriniiecinne SYMETRA FINANCIAL CORPORATION SUMITOMO LIFE INSURANCE COMPANY .......coooieieeierriiceenn SUMITOMO LIFE INSURANCE GROUP .......cceveiviicicininrinircs oeverrinenccieienens 100.000 |........ NO........




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.
Responses
MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArch 12 ..........ccccviiiueueiiiiiiiieieeisieeteie e YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17 ... YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..o YES
4. Will an actuarial opinion DE fIEA DY IMAICH 172 .........cuiuiiiiieieeieieieiesciete et cee ettt s ettt se e s bbbt e e s s b s s s s bbb e s bbb st b e bt es bbb s s st et s en s e YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filed DY ADFil 17 ........c.ceueiiiiueieieiieeiete ettt st s et s s s s s nsnsesesesnas YES
6.  Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 17 (Not applicable t0 fraterNal DENETit SOCIBHES) .............cccueueveieeeeceeteieeeeeeecte e teseeesscaetetesesesssaetesesesessssesetesesessssssesesesensssssesasesensssesesasasensssstesasasensssnsnsas YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 12 .........ccuiiiiiiiuiieiiiiiieeicie ettt sttt st sssetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueveiiieiieieieieceeetete ettt sttt a st et s et et s s st sansesens YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccocuiiiiiiiiiiiiiiiee YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. 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.

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies) .. NO
11.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? .........ccccooviiiniiininiiiicnens NO
12.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ... NO

13.  Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of

domicile and electronically with the NAIC by March 17 .... NO
14.  Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically

WIth ThE NAIC DY IMBICI 172 ...ttt s e ae e e e e s s s s e e e s e s s s s ses e e e s s s s sesee et s s s snseees s s s ssaeses et s s snsnsesasanssassnseses s s sssnsesesasssananensesnanans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?7 ..........ccccoviiiniiie, YES
16.  Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the

NAIC DY MAICH 17 ..ottt ettt e sttt e s e s e e e e s ee s ass s e e e e s s s s s stesesansesssseeeas s sssnseses s s sssnseses s s s sns et et s s sssnses et s s s snsssasssssssesnsesanasasansnsna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

LY T Y OO NO
18.  Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with

the NAIC by March 17 ..... NO
19.  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 DY MAICH 17 .........oceceeeeeeeeeceeeeee ettt eaeae e e s aeaea et et ssassesess s s sasssseses s sasssssees s s snsnsssas s s snsssssssanssassnsesessanasanensasananans NO
20. 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 DY MAICH 17 .........coceueieieieeecceeee ettt e sttt ee s ae s s s s e ae s e st sssasaeses s s s anssaesssennasassnsennsnanenen NO
21.  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 DBy March 17 ...ttt st e e a e b e e e e et e eneeeneeas NO
22.  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 DY MAICH 17 ..........oooueieieieeecceeee ettt eee ettt s s s e ae s e s s s s ssaeses s s s assssesssesasasasensasnananenen NO
23.  Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 17 ... YES
24.  Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 17 .................. YES
25. Wil the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile

and electronically With the NAIC DY IMArCH 17 ..........o.ovieceeeeeeeeeeeceeeeee et sae ettt s s s e et s s sasaes e e s s sasssseses s s snsnssses s s snsnssssssnsansnsessssasasansnsasannans NO
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O oY1V =T o1 3 e PSPPSRSO

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of
Preferred Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by
=4l 3 R U U OO PO U PO PP URURPRPRPITOE

Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)
Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?7 ........ccccooieiiiiiiiiiiiie e

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..o

Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically With the NAIC DY IMAICH 17 ...ttt et e st e s e st e st et e st e s e e et e st e s e e s s e st e st et e st e s e en e e st estens et et e e eneennens

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MArCH 17 ... ettt ettt et eea e e e e e ea e e s e e et e s s e e s e e ea e e eaeeea e e ea e e s e e s e e s e e m s e emeeeaeeem b e emeeeneeeneenseenseeseenneennean

Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically with the
L Y (O oY 1 =Ty o o e SRS T TSP RSP RRSRPRPRSIN

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 .........ccoiiiiiiiiiii s
Will the Health Supplement be filed with the state of domicile and the NAIC by March 17 ... s
Will the Market Conduct Annual Statement (MCAS) Premium Exhibit for Year be filed with appropriate jurisdictions and with the NAIC by March 17 .....

APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by
Y L1 OSSR SRR

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 .....cc.ooiiiiiiiiieeee s

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies) ..

Will the Accident and Health Policy Experience Exhibit be filed by April 17 .......oooiiiiii e
Will the Supplemental Health Care Exhibit (Parts 1 and 2) be filed with the state of domicile and the NAIC by April 1? .
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 ....

Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1? .......ccccceeneee

Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 17 .....ccccooiiiiiiiiiinnnn.
Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?
Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ............

Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ...
AUGUST FILING
Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ...

Explanations:

NY does not participate in MCAS

Bar Codes:
SIS Stockholder Information Supplement [Document Identifier 420]

Medicare Supplement Insurance Experience Exhibit [Document Identifier 360]

Trusteed Surplus Statement [Document Identifier 490]

Participating Opinion for Exhibit 5 [Document Identifier 371]

Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
[Document Identifier 443]

Actuarial Opinion on Synthetic Guaranteed Investment Contracts
[Document Identifier 444]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

22. Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
78 4 1 7 2 0 2 4 4 4 9 0 0 0 0 0
25. Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance
for Equity Indexed Annuities [Document Identifier 452]
78 4 1 7 2 0 2 4 4 5 2 0 0 0 0 0
78 4 1 7 2 0 2 4 4 5 8 0 0 0 0 0
27. Actuarial Certification regarding the use of 2001 Preferred Class Tables
required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities o i ikt aata? bl e bl bl i Ll L e e
[Document Identifier 454]
78 4 1 7 2 0 2 4 4 9 5 0 0 0 0 0
78 4 1 7 2 0 2 4 8 6 5 0 0 0 0 0
31. Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]
78 4 1 7 2 0 2 4 2 2 4 0 0 0 0 0
32. Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]
78 4 1 7 2 0 2 4 2 2 5 0 0 0 0 0
78 4 1 7 2 0 2 4 2 2 6 0 0 0 0 0
78 4 1 7 2 0 2 4 4 7 5 0 0 0 0 0
78 4 1 7 2 0 2 4 8 0 6 0 0 0 0 0
78 4 1 7 2 0 2 4 2 8 0 0 0 0 0 0
78 4 1 7 2 0 2 4 2 1 6 0 0 0 0 0
42.  Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D
[Document Identifier 435]
78 4 1 7 2 0 2 4 4 83 5 0 0 0 0 0
78 4 1 7 2 0 2 4 2 8 6 0 0 0 0

0
47. Variable Annuities Summary of the PBR Actuarial Report
[Document Identifier 459]
78 4 1 7 2 0 2 4 4 5 8 0

0 0

56.2
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OVERFLOW PAGE FOR WRITE-INS

NONE
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SUMMARY INVESTMENT SCHEDULE

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....oooerviveriiiiecieieieiseeesieie e essssesesensssnssesesessssnnsenes oo 91,389,948 |l 2.524 |.......91,389,945 [ ..o [ 91,389,945 |............. 2.524
1.02 All Other GOVEIMMENLS .........c.cvoveveeeeeeeiiereeeeeeeeeeeeeeieseeeeenesesesesesesee renencneeeeees 90,940 [ 0.003 [..veeeee 95,940 [ [ 95,940 |............ 0.003
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 10,544,928 |............. 0.291|....... 10,544,928 |...oovceeee o 10,544,928
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... 28,572,664 |............ 0.789 |........ 28,572,664 |......coovoveicis [ 28,572,664
1.06 Industrial and MIiSCElANEOUS ..............cooueiiurieirieieieeiee e ..2,810,617,271 |............ 77.627 [..2,810,617,271 [ ..2,810,617,271
1.07 Hybrid securities ............. f R 36,296,545 |............ 1.002 |........ 36,296,545 | [ 36,296,545
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 [ oo o
1.09 SVO identified FUNAS ...........cooueriiiiiirneccce e s 2,337,866 |............. 0.065 |........ 2,337,866 |-....cvevreiciriiienn e 2,337,866
1.10 Unaffiliated bank loans 13,813,176 |............. 0.382 |........ 13,813,176 |.. 13,813,176 |....
1.11 Unaffiliated certificates of deposit ...........ccecieviiiiiiiiiiieece e L000 [ o [
1.12 Total [oNG-term DONAS ....c.cvveeeeeieiee e .. 2,993,668,336 |............ 82.683 |.. 2,993,668,336 |......occcveeeerenne .. 2,993,668, 336
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveverercereeen e 5,147,280 |............ 0.142 |........ 5,147,280 oo [ 5,147,280 |............ 0.142
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred StOCKS .........cceuiieeeiiieieiereeeeeeee e e 5,147,280 |............ 0.142 |........ 5,147,280 oo [ 5,147,280 |............ 0.142
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [..eeeeeeeerrreeieies e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [..eeveeeeeerreeeieins e [ oo 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNAS ...........cccevevieieeereieiiieeeeieieeeee e e 1,299,218 |............. 0.036 |........ 1,299,218 [ o 1,299,218 |............. 0.036
3.09 Total COMMON STOCKS ........cocvevevieieiieieieieteteeeeeeee ettt s 1,299,218 |............. 0.036 |......... 1,299,218 [ [ 1,299,218 |............. 0.036
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cueueueuieiiereseseeeeeeeesesesesessassesesesesesesesessasseseseseseses|eeesesseneseseseneens [renesenennas 0.000 [
4.02 Residential mortgages .... . e |
4.03 Commercial MOMGAGES ........ccovevevveeerererereeceeeeeeieeeveresssesessssnssesesesesnns eeee 908,680,670 |............ 14.049 |...... 508,680,670
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 [ foererieieieeeieeeeees oo o 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens 0.000 [ foerereeieieeeerenenes oo o 0.000
5.04 Total re@l ESALE .........ccoeeeeeieeeecececce e e [ 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ..o e 23,023,404 |............. 0.636 |........ 23,023,404 |......oooeees [ 23,023,404 |............. 0.636
6.02 Cash equivalents (Schedule E, Part 2) .........cccccooeeeveniririnneeeeenenesens fooeeeccciiiies v 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|ooco.... 23,023,404 |............. 0.636 |....... 23,023,404 |......oees [ 23,023,404 |............. 0.636
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 3,620,659,512 100.000 | 3,620,341,189 3,620,341,189 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiitiiiiiiitiiti ettt bbb bbbttt bbb b bbb b E e E e b e E AR e E b e e bt AR e e bt e b e b e eb et Seemme e s e e ene e e e s e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo

6.2 Totals, Part 3, COIUMN 13 ..o e L s
Deduct current year’s other-than-temporary impairment recognized:

A B e = =T i TR o1 10 o e PP PRTPS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PIrIOT YEAT ..........cvcueueueueuriiiiieieeeieieieee ettt seses seeeeseeeenean 591,439,662
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbbttt b bt bt s R e e s e s aeereebeebeebeeaesaesaeaan e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........o i ittt e b e e b e et e eae eeaheeabeeab e e et e s et e e be e beabe s eeesseeseeasteaseeeasesaeenseenes
Capitalized deferred interest and other:

o B ] = S =T e TR o 10T o e OO

3.2 TOtals, Part 3, COIUMN 11 ..ot bbbt b b bbb b e e b e e b e bt e b e et e h b e b eb e s e e b e se b et ebe 28 SE SRS AR e R e e L e R e b b e b b et e b e s eabeseteseeeses et eas
FaXeTe (U= o) e F=TotoTU o | OO
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 .............. OO

Log A o) o= S == T G T 0o ) (U1 o T I TSSOSOV U SRS ORTSON

Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt h e e bt et e e bt e bt eaee o2 et ea e e 4h e e eh e e eh e e R e e bt e a bt ea bt ea e e e e et ehe e ea e e ebeeab e e ke anbeen Soeemteesseanteanseesseasenseennes
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne .82,758,992
Deduct amortization of premium and mortgage interest points and COMMILMENT FEES ...........iiiiiiiiiiii et sbe e sn ettt eaaeenn e
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ... b e bbb bbb bt bbb e b e b e bbbt e b b e e L e R e e S e R e b e b e b e b es

L0 e = o Ty A A @01 (0] o T T OO
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceeurureiriiririeieieieeeeees oo 508,680,670
TOtal VAIUBHION @IIOWANCE ... .ot h et oot e e e o e oo e £ H oo e e e R e £ R e S h e £ oo £ e e SR e SR e e R e £ R e SR e £ R e £ Ee £ R e SR e SR e e R e e R e e R e e e e e e e eeeeReeReeeeeeeeaees SR e R e e et
SUDLOLAI (LINE 11 PIUS LINE T2) 1.uiiiiitetetitiiiietsie ettt st st st sttt ses et e s se s s et esese e se s e sebeseseseae e s e s s e b e b e s e s e st eeee 28 e b e b e s eseaesese e e bbb e s e se st e e s e s e b et e s esese e st s sene Sesessannannan 508,680,670
Deduct total NONAAMIEA @MOUNLS ..ottt e e oo e e s h oo e e e e e e e e e e e £ R £ £ R e £ R e £ R e £ e e e R e £ R e e R e e e e e R e e R e e R e e e e e e e ee e eaeeeeeeeeeeaae s S0ese et e b et e et s

Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .....cciiiiiiiiieieieiiiietsssie ettt b 508,680,670

S102



© ® N o

10.

1.
12.
13.

-

> N

©® N o o

10.
1.
12.
13.

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

Total gain (loss) on disposals, Part 3, Column 19§ ..... \GEE ...

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e e b e bt b e b bt bbb d e b e e b et b e e ek 2R e SR e R e e s e bbb e b e bbb b

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 3,170,477,054
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ocuiiiiuiiieeeeiiete sttt et et et et et eae et eae st ese st ese et et et et et et eaeeseasaaessssesessese s ese s ebessebessebensatessssessssesesseseenesenenes 491,026,511
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 5,196,701

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T1 .ottt ettt h bbbt e e bbb bt £ e 0 h b h oot £ e e E bbb bttt ettt b bbbt n e et b a e (44,314)
Total gain (105S) 0N diSPOSAIS, Part 4, COIUMN 19 ..........ouiuiiiieiieecectete et eececte et eeeeeeetete s e s ee s seaeteseseessasaesesesessssssesesesessssssesesesesessesetesesssnsssesesasasnsssnsesasanas fesesesesasacsesesaes (351,829)

Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiiiieeeeeeeteeeeeeeeet ettt ettt et es st et e s ese et eseseeseaseseaseesesesneseneas 656,281,565
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 8,493,745
Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other-than-temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b et b e 2o E e E b £ o E bR b £t E bt eh bbbttt en e et et 1,337,169

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

9.4, PArt 4, COIUMN 13 ..ottt ettt et e et sa ettt e e ee s e e aetesesessssetetesesenssseaesesesensssetesasessnssaesesesessnsssesesesessessaesesasensnssassesasanstbebeb e neatanbetenas 156,950 .o 1,494,119
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e 80,140
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 3,000, 114,834
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 3,000, 114,834
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoovvevvevicriviiee e 91,389,945 |......coocvnve. 91,672,708 |.......cooee.. 91,337,620 |................ 91,697,427
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 95,940 95,412 95,940 95,940
by governments) 4. Totals 91,485,885 91,768,120 91,433,560 91,793,367
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 10,544,928 9,895,550 10,981,732 9,740,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 28,572,664 25,939,554 28,562,435 28,577,899
Industrial and Miscellaneous, SVO 8. United States .....c.oovevveeeeeeeeeeeeeeee oo 2,256,830,848 |........... 2,192,203,046 |............ 2,271,684,658 |............ 2,244 970,178
Identified FU”S’S' Unaffilia}ted Bank 9. Canada ...cocooieeee e 183,573,480 |......cccoenc 179,622,045 |................ 184,065,318 |................ 183,752,667
Loans, Unaffilated Cortiieates of 10._ Other Countries 422,660,531 396,706,586 424,336,125 421,993,925
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 2,863,064,859 2,768,531,678 2,880,086, 101 2,850,716,770
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 2,993,668,336 2,896, 134,902 3,011,063,827 2,980,828,036
PREFERRED STOCKS 14.  United States .......ccocoeeveevnrneviiennnene oo 5,147,280 |...ccoovinnene 5,147,280 |.oovoveernee 6,000,000
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 5,147,280 5,147,280 6,000,000
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 5,147,280 5,147,280 6,000,000
COMMON STOCKS 20. United States ......c..cccoveevvevrcvncrnrnenn o 1,299,218 |.. ..1,299,218 |.. .. 1,237,501
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 1,299,218 1,299,218 1,237,501
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 1,299,218 1,299,218 1,237,501
26. Total Stocks 6,446,498 6,446,498 7,237,501
27. Total Bonds and Stocks 3,000, 114,834 2,902,581,400 3,018,301,328
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
2

NAIC Designation

Through 5 Years | Through 10 Years | Through 20 Years Total Current Year

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

TBNAIC G ..o

1.7 Totals

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

11
Total Publicly
Traded

............... 1,310,318

......................... 5.2

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC 3 .o
4A4ANAICA ..o

4.5NAICS ..

............ 11,642,325

......................... 0.4

4B NAIC B ...
4.7 Totals 0.4 11,642,325 10,544,928
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
SANAIC T (e e 849,872 | 4,918,534 |............. 18,750,729 | 57,529 | e XX | 24,572,664 [ (V1R ) S 25,550,100 |.....cccovveverereeen 0.8 | 24,572,664

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

.... 4,000,000 |....

.. 4,000,000 |..

29,550,100

28,572,664
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T i 392,116,286 |........ 1,032,033,653 |........... 250,634,516 |............. 10,943,818 |............. 15,825,256 |........... D,0,0. TN RO 1,701,553,530 |..covveeceinee 56.8 |........ 1,781,973,547 | 552 [ 672,495,605 |........ 1,029,057,925
6.2 NAIC 2 .. .. 196,072,084 |... .636,289,904 |.... 212,267,686 .18,304,154 |.. 1,062,933,828 |.. .1,154,711,404 |.... ... 768,595,537 .294,338,291
B.3NAIC 3 ..o 2,426,915 |..cocoeeeee 16,203,359 |............. 14,911,964 |- [ e X oo 33,542,238 27,449,566 |.......cooceeereenn 0.9 | 941,769 |............. 32,600,469
BANAIC A et e 8,434,040 |..ocoennnne 3,107,142 | [ e X oo 11,541,182 . 10,808,446 |........ccoceeeeenn 0.3 [ 100,000 |............. 11,441,182
B.5NAIC 5 ..o [ 546,494 |.........ccc... 500,000 [...vovieieeeieieieieieeees [ i D.9, 0. RN T 1,046,494 ..o 0.0 [oriiee 1,529,320 [ 0.0 s [ 1,046,494
6.6 NAIC 6 XXX
6.7 Totals 590,615,284 1,693,507,450 481,421,308 29,247,972 15,825,256 XXX 2,810,617,271 93.9 2,976,472,283 92.2 1,442,132,911 1,368,484, 360
7. Hybrid Securities
7.1 NAIC 1

7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT (e
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICGE ...

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

0 S 2,337,866

............... 2,337,866 |.

N 2,337,866 |.

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...

10.3NAIC 3 et e 1,090,403 | 1,189,450 [ e [ XX foeeeeeennenenn2,879,853 [ 001 1,465,103 [ 000 i [ 2,879,853

104 NAIC 4 et e 9,009,142 | 5,001,947 oo oo o X% freeeee 10,007,089 | 023 4,264,517 001 [ 410,744 |............... 9,596,345

105 NAIC S et oo 812, 1383 [ e e O XK e 812,138 000 | 0628,630 [ 000 [ 164,352 ..o 647,782

10.6 NAIC 6

10.7 Totals 6,191,397 575,096 13,238,080
11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

11.2NAIC 2 ...
11.3NAIC 3 ...
114 NAIC4 ...
11.5NAICS ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e (d) ....393,336,210 |........ 1,126,730,507 |........... 281,240,492 11,024,543 |............. 15,825,256 |...vcvcveeceeieeeeeeees foreene 1,828,157,007 |o.vveeeeeeeeee e 611 [ XX o e XXX e o 799,003,142 |........ 1,029, 153,865
122 NAIC 2 ... {(d) ....196,072,084 |... .649,920,852 |.... 216,267,686 .18,304,154 |.. ...22,779,698 |... 1,103,344,474 |.. ...808,892,083 .294,452,391
123 NAIC 3 e (d) e 2,426,915 |............. 17,893,763 |............ 16,101,414 |oooeeeeees e [ e 36,422,091 [ 1.2 [ XX e XXX e foe e 941,769 |............. 35,480,322
124 NAIC 4 o (D) e e 13,439,182 |.......c. 8,109,089 |....ooiiireereiecne e [rereeeneeenn 2,337,866 [ 23,886,137 | 028 o XXX e e XK o 2,848,610 |............ 21,037,527
125 NAIC S e (D) e e 1,358,627 |..ccocvenne 500,000 ..o e o [(s) e 1,858,627 | 001 [ XK e e XXX e o 164,352 |............... 1,694,275
126 NAIC6 ... (c)
12.7 TOtalS .o 591,835,209 |........ 1,809,342,930 |........... 522,218,681 |............. 29,328,697 |............ 38,604,954 |.............. 2,337,866 [(b) 2,993,668,336 |.....ccoceeeeees 1000 oo XXX oo XK [ 1,611,849,956 |........ 1,381,818,381
12.8 Line 12.7 as a % of Col. 7 19.8 60.4 17.4 1.0 1.3 0.1 100.0 53.8 46.2
13. Total Bonds Prior Year
13ANAIC T e 360,322,691 |........ 1,300,878,586 |........... 299,446,119 |.............. 9,042,758 |............ 17,154,631 [ e X% e XK oo 1,986,844,784 |........cocvve 61.6 |.......... 868,800,777 |........ 1,118,044,007
132NAIC 2 ottt 177,793,567 |........... 713,111,980 |........... 261,499,447 |............. 10,962,711 |............. 30,779,616 |.oeeeeeeeeenenneeee foreeee e X oo XK [ 1,194,147,321 | 37.0 | 821,118,190 |........... 373,029,131
13.3NAIC3 ... ..11,211,305 |... ..10,731,294 |..............5,344,002 |..... .. 1,628,068 |.. 28,914,669 0 ...7,760,361 |.. ...21,154,308
13ANAIC 4 ottt | 6,953,055 [..ooiieeeeen 8,119,908 [ [ [ o XX e X e ..15,072,963 |.ovoeieieeeeen 005 o ...15,072,963
13.5NAICS ... 1,328,450 |..................829,500 |..... [(5) e 2,157,950 [.oovoveiieeeeec 001 [ o 2,157,950
13.6 NAIC6 ... (c)
13.7 TOtalS .o e 549,327,563 |........ 2,033,003,364 |........... 575,238,976 |............. 21,633,538 |............. 47,934,247 (b) .3,227,137,687 |....c.ooevrrcnnee 100.0 |........ 1,697,679,328 |........ 1,529,458,359
13.8 Line 13.7 as a % of Col. 9 17.0 63.0 17.8 0.7 1.5 100.0 XXX 52.6 47.4
14. Total Publicly Traded Bonds
TAANAIC T e 144,005,345 |........... 538,407,319 |........... 116,398,228 |.................. 192,251 oo oo oo 199,003,142 [ 267 e 868,800,777 |...ccvvverereee 269 | 799,003,142
14.2NAIC 2 ... ..151,082,137 |... .505,736,536 |... 129,293,712 .821,118,190 |.... ...808,892,083 |..
T4.3NAIC 3 et ...500,870 | 440,899 ..o [ e [ 941,769 | 000 [ 7,760,361 |....
T4ANAIC 4 oot | 510,744 2,337,866 |.............. 2,848,610 |.......coeeeee 01 [
TAE5NAIC S e [ 164,352 |oooeececceeeeeeeee [ oo eieees e [eeeerenereeeen 164,352 | 000
T4B NAIC B ..o
14.7 TOtalS .o e 295,087,482 |........ 1,044,809,076 |........... 246,643,583 |.................. 192,251 |............. 22,779,698 |.............. 2,337,866 |........1,611,849,956 |...................... 53.8 |........ 1,697,679,328
14.8 Line 14.7asa % 0f COL 7 ..ooveveveeeeeeneforec 18.3 [ 64.8 [ 15.3 [ 0.0 |oeeeiiieeeee T4 | 0.1 oo 10000 o XXX D,0,0,
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 9.9 34.9 8.2 0.0 0.8 0.1 53.8 XXX XXX XXX 53.8 XXX
15. Total Privately Placed Bonds
151 NAIC T e 249,330,865 |........... 588,323,188 |........... 164,842,264 10,832,292 |............ 15,825,256 |...vcvcveeceeieeeeeeees foreene 1,029,153,865 |......cocvevcreennnne 3.4 ... 1,118,044,007 |...ccovovvvranne 346 ... D,9, 0, ORI A 1,029, 153,865
15.2NAIC 2 ... 144,184,316 |.... ..86,973,974 .18,304,154 |.. ...294,452,391 |.. 373,029,131 |.... .0 .294,452,391
15.3NAIC 3 e 2,420,910 | 17,392,892 |............. 15,660,515 |.o.ovecececiiieeeeees oo [ e 35,480,322 |..ooveveveeieeeeen 1.2 21,154,308 |...ooooirene 0.7 | D9, ORI R 35,480,322
154 NAIC 4 oot [ 13,439,182 |............... 7,598,345 ..o o [ e 21,037,527 P74 P 15,072,963 ..o 0.5 | D9, ORI R 21,037,527
155 NAIC S oo e 1,194,275 | 500,000 [...cvovieiiieieieieieeeees [ e [ 1,694,275 [.ovvie 0.1 | 2,157,950 | 0.1 D9, ORI A, 1,694,275
15.6 NAIC 6 ...
15.7 Totals ...ooeeeeieeeee . 764,533,854 |... 275,575,098 1,381,818,380 |.. ..1,529,458,359 |....oovvveeeeee AT 4 | XXX e e 1,381,818,380
15.8 Line 15.7as @ % Of COL 7 ...oveveeveeeeeeeeforecin 2100 s 55.3 | 19.9 | 2 [ LT e e 100.0 [ XX o XXX oo e XK [ XXX e o 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 9.9 25.5 9.2 1.0 0.5 46.2 XXX XXX XXX XXX 46.2
(@) Includes $  .oooeeee 1,215,964,960 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

current year of bonds with Z designations and $
current year, $

prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

........................... ; NAIC2 $

current year, $

prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $.viiiiiiivceeeeee. 3 NAIC4 $ .. NAIC S $.icivcvveeeeee.. ; NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........cccccureireeneeneenneens oo, 250,051 | 89,692,503 |............. 1,245,860 |...oovececccciiies oo o XXX e 91,188,413 |.coiiiccee 3.0 | 167,175,909 |...oovviiicicine 5.2 | 91,188,413
1.02 Residential Mortgage-Backed Securities ... .28,061 |. ....85,817 |.. ...64,458 |. ...201,532 |.. ..0.0 ... ...201,532 |.

1.03 Commercial Mortgage-Backed Securities
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

N

. All Other Governments

2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 10,544,928 XXX 10,544,928 0.4 11,642,325 0.4 10,544,928
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ............ccccooeioiiiiininiiiciiiies e oo 3,000,000 |............. 22,559,776 |...eececiiiicciee e o XXX e 25,559,776 |...cocevviiiiee 0.9 | 25,556,118 [.oocveeeiiie 0.8 |eeeine 25,559,776
5.02 Residential Mortgage-Backed Securities ... 205,163 ...367,665 |.. ..190,953 |.. ...821,310 |.. 0 1,077,249 |... ...821,310 |.

5.03 Commercial Mortgage-Backed Securities

5.04 Other Loan-Backed and Structured Securities ... 640,709 1,550,869 XXX 2,191,577 0.1 2,916,733 0.1 2,191,577
5.05 Totals 845,872 4,918,534 22,750,729 57,529 XXX 28,572,664 1.0 29,550,100 0.9 28,572,664
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceeeeeeeieneeieeieceeeeee [, 385,587,530 |........ 1,185,171,979 |........... 345,724 877 |...ocveeee 14,028,540 |..oovoeieiieiiiciies o XXX oo 1,930,512,926 |..coovvveiennnd 64.5 |....... 1,969,853,936 |....cevveviiennnd 61.0 |....... 1,413,590,765 |........... 516,922, 161
6.02 Residential Mortgage-Backed Securities ........... ..o 627,252 |oeoiiinnne 1,639,530 [.oooveeinnens 873,873 [.coveiie 363,456 |....coennee 15,794,397 |............ D,9,0 NI RUR 19,298,508 |.c.ooveveieiiienne 0.6 |ooeenne 44,634,327 |coiieine 14 | 631,907 |..covenvee. 18,666,601
6.03 Commercial Mortgage-Backed Securities .......... |........... 16,716,926 |............. 47,801,777 e oo [ [, D,9,0 NI RUR 64,318,704 |...oooovereinne 2.1 | 66,392,868 |.......cceovrrenene 2.1 | 12,677,016 |............. 51,641,687
6.04 Other Loan-Backed and Structured Securities ... 187,683,577 459,094, 164 134,822,559 14,855,976 30,858 XXX 796,487,134 26.6 895,591, 151 27.8 15,233,222 781,253,911
6.05 Totals 590,615,284 1,693,507,450 481,421,308 29,247,973 15,825,256 XXX 2,810,617,271 93.9 2,976,472,283 92.2 1,442,132,911 1,368,484,360
7. Hybrid Securities
7.01 Issuer Obligations ...........ccccooeiviiiiiniciinineieies e e 13,516,847 [.veeiiccciee [ e 22,779,698 |............ D,9,0 NI RUR 36,296,545 |.coviiiiiiine 1.2 [ 35,210,628 |...ooveveeiinne LI ) S 36,296,545

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...
7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 2,337,866 2,337,866 0.1 2,337,866
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired 7,621,779 6,191,397 XXX 13,813,176 0.5 6,583,540 0.2 575,096 13,238,080
10.03 Totals 7,621,779 6,191,397 XXX 13,813,176 0.5 6,583,540 0.2 575,096 13,238,080
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ............cccoeevreennenncnncens o 385,933,520 |.......... 1,291,381,329 |............. 380,075,442 |.............. 14,028,540 |.............. 22,779,698 |............ XXX oo 2,004,198,530 XXX [ XXX oo 1,577,180,429 |............. 517,018, 101
12.02 Residential Mortgage-Backed Securities .......... [occooccneeenine 860,476 |....coveeenneee 2,093,013 oo 1,129,283 |.ocoiieee 444,181 | 15,794,397 |....c.... D.9.0 SO RURN 20,321,350 [eeeeveeerecnieennen 0.7 [t XX o XXX oo 1,654,749 |....ccoeee 18,666,601
12.03 Commercial Mortgage-Backed Securities ........ .... 47,601,777 64,318,704 [..c.ooeeviiiiinn 21 e XXX [ XXX i o 12,677,016 |....c.e. 51,641,687
12.04 Other Loan-Backed and Structured Securities . |- 460,645,032 .798,678,711 |. . 17,424,800 |............. 781,253,911
12.05 SVO Identified Funds XXX 2,337,866 |. 2,337,866
12.06 Affiliated Bank LOANS .........ccooevieiiiriiiiiinieienes foeeeeieicicicicicice Joeeriesicsicscsesiesesene [ooesiesieseseeseesesesene Jooeseeseeseeseeseeseesesene Joeeseeseeseeseesesesesese Joesenenss KKK iniiniins fooereieiciciciciciee foereiesescsescieiee Joresenenns XK i forerreneens XXX i oo oo
12.07 Unaffiliated Bank LO@NS ..........ccccuveinecincnnes fooveeiiiiiciiiiciiies o 7,621,779 | 6,191,397 [oooiiiiiiiiiiiiins e e XX foeice 13,813,176 oo 0.5 o XXX ot XXX i [, 575,09 |.......c.c.... 13,238,080
12.08 Unaffiliated Certificates of Deposit .
12.09 Totals I P 591,835,209 |.......... 1,809,342,930 |............. 522,218,681 |.............. 29,328,697 |.............. 38,604,054 |...............2,337,866 |.......... 2,093,668,336 |.........cccoueunnnn 100.0 Jooveeenee XXX [ XXX oo 1,611,849,956 |.......... 1,381,818,380
12.10 Line 12.09 as a % of Col. 7 19.8 60.4 17.4 1.0 1.3 0.1 100.0 XXX XXX XXX 53.8 46.2
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceevrvninencnncennninnns e, 349,375,414 | 1,369,619,116 |.............444,157,881 |............. 15,791,604 |.............. 30,779,616 |.veveeeee XXX o XXX [t XX o 2,209,723,630 |..c.covevevrierenenn. 68.5 [ 1,655,585,424 |............. 554,138,206
13.02 Residential Mortgage-Backed Securities .......... 347,112 . .. 17,113,609 . 45,929,766 |. ..2,011,177 |.. .. 43,918,589
13.03 Commercial Mortgage-Backed Securities ........ |...............5,406,426 |...............51,548,586 |................9,437,856 |.......cccoceiiiiiinne ..66,392,868 |. . 18,395,657 |.. .. 47,997,211

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

898,507,884 |.

. 21,687,070 |..

.876,820,814

13.07 Unaffiliated Bank LOANS ..........ccocvriiiiinininiins fooereicieieicicicieee oo 4,661,037 |....ocvennnene 1,922,503 |..oeevireieinieineenee oeveeeneeneeneenniene feereneeenes XX [ XX o XXX oo 6,583,540 ..o 0.2 s e, 6,583,540

13.08 Unaffiliated Certificates of Deposi .

13.09 Totals P PR 549,327,563 |.......... 2,083,003,364 |............. 575,238,976 |.............. 21,633,538 |....ccennee 47,934,247 | e D.9,0 SN XXXoovivns e 3,227,137,687 |...cveoveveinreennn 10010 o 1,697,679,328 |.......... 1,529,458, 359

13.10 Line 13.09 as a % of Col. 9 17.0 63.0 17.8 0.7 1.5 XXX XXX 100.0 52.6 47.4
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeevreeneenncnncenns o 289,742,636 |.......... 1,024,536,709 |............. 240,121,386 ..o [, 22,779,698 |.....ccoe. XXX [ 1,577,180,429 |....cocvvviienn 52,7 [ 1,655,585,424 |.......coeoveeeeen 513 | 1,577,180,429

14.02 Residential Mortgage-Backed Securities ...287,419 |... .. .523,369 ..192,251 |.. ....1,654,749 |. . ...2,011,177 |. . ...1,654,749 |..

14.03 Commercial Mortgage-Backed Securities ........ [.cc.cccoenee. 3,008,832 |..eoveirnn 9,578,185 12,677,016 18,395,657 [..ocoevveviiiieneen 0.6 e 12,677,016

14.04 Other Loan-Backed and Structured Securities . |................ 1,958,595 |....cccceeens 9,878,122 17,424,800 21,687,070 [.eeooveerrecnienn 0.7 [, 17,424,800

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

................... 164,352

14.09 TOtalS ....oviiiiiiiceceeeeeeeeeseesee e [eeeiienenn. 205,087,482 | 1,044,809,076 |............. 246,643,583 |.........coceenee 192,251 [ 22,779,698 |.......cocoe 2,337,866
14.10 Line 14.09 as @ % Of COL. 7 ....oovvvivniiinininnns fooeeeieicieeee 183 | 64.8 [oooiieiene 15.3 [ [N R 14 [ 0.1
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 9.9 34.9 8.2 0.0 0.8 0.1 53.8 XXX XXX XXX 53.8 XXX

15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........cccceveiirineniiniiniineiens foeeieieeene 96,190,884 |............. 266,844,620 |............. 139,954,056 |.............. 14,028,540 |-.ooeoiiiiciiicies [ XXX 517,018,101 | 17.3 1. 554,138,206 [ 1722 o XXX foeee 517,018,101
15.02 Residential Mortgage-Backed Securities .......... [ 573,057 |oecvviciiins 1,441,308 [.oooviiine 605,914 |..coviinnne. 251,930 18,666,601 43,918,589 | T L XXX i [ 18,666,601
15.03 Commercial Mortgage-Backed Securities ........ ... 38,023,593 51,641,687 47,997,217 [oeeeiiieie 15 e XXX [ 51,641,687
15.04 Other Loan-Backed and Structured Securities . |. 450,766,910 14,855,976 .781,253,911 |. 876,820,814 |. .781,253,911
15.05 SVO Identified Funds XXX XXX. woe e e
15.06 Affiliated Bank LO@Ns ..........ccooceeveeiieneenennenie oo i [ e
15.07 Unaffiliated Bank LOANS ..........ccocuvirininininins fooereicicieicicicices foeeieciecieeens 7,457,427 | 5,780,653 |...veveeeeereeieinieiinene feeerneincneieins [ XX foeeieenns 13,288,080 [ 004 [ 6,583,540 |....cveveveiieiee 0.2 e XXX ovveveeee [ 13,238,080
15.08 Unaffiliated Certificates of Deposit XXX
15.09 Totals .....cocvieiiiiiciiciccecccceceeieee [ 296,747,727 | 764,533,854 |............. 275,575,098 |.............. 29,136,446 |............... 15,825,256 [....cocevreeeniceniiins [eereenn 1,381,818,380 oo 46.2 [ 1,529,458,359 |.....occevveeeiienne 47.4 s XXXoovvveere [ 1,381,818,380
15.10 Line 15.09 as @ % of Col. 7 ....c.covvveevncvnccinccnns fooiiiiiiiicn 215 | 55.3 [oiiiiiiiiie 19.9 [ 2.1 | L i 10000 | XXX e XXX [ XXX [ XXX oo, 100.0
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 9.9 25.5 9.2 1.0 0.5 46.2 XXX XXX XXX XXX 46.2




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 59,944,091 |.....ccoeeeve 59,944,001 |..oveeeceeeeeecceeeee e
2. Cost of cash equivalents aCQUITEA .............cooiiiiiiiiiiiieieeeee e [ [reenre e iees [oenee e [oere e
3. ACCIUAI OF DISCOUNL ...t [resinne s 55,909 oo 55,900 [ [
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiieieiiiieiesietesiee ettt etesessens [reesseestee s ssrsirses [ooeressssess s sese s [seesressinseseese st e s e sesnens [oesesssresenre e
6. Deduct consideration received on diSPOSAIS .............ccccoveveeevevererereeieiieeseeiens oeeeeeenenenenns 60,000,000 [.....cceveerene 60,000,000 [...oovoveveriiririririeieieeens e
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other-than-temporary impairment recognized ............ |ooeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
ST ) TP TP RO OO RSO ORI RRPRIE RO
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11)

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
LAWRENCEBURG ....03/10/2011 L..foeeeiiiiiiie 6.250 [c.eeuniiiniiiiiinnns 4,982 | e [ | e [ 2,211,764 [...02/28/2011 ...
SANDUSKY ... ...03/10/2011 .. ....6.250 ..147,967 ...02/28/2011 ...
LAS VEGAS . ...03/28/2013 .. ....4.400 ... 42,565 ...02/10/2013 ...
CLEVELAND HEIGHTS ...11/15/2013 .. ....4.900 444,289 ...06/31/2013 ...
LOUISVILLE ...02/14/2014 .. ....4.500 .1,033,182 ...01/10/2014 ...
... 12/3172013 .. ....4.980 733,948 .. 12/16/2013 ...
YOUNGSTONN 12/19/2014 .4.350 |.. ..519,274 |.. .. 11/26/2014 ...
SAN MARCOS ... 12/29/2014 .4.470 |.. 550,076 ... 11/17/2014 ...
SAN BERNARDINO . 01/08/2015 .4.700 |.. ..213,006 .1,464,018 ... 11/21/2014 ...
DELTONA ...02/20/2015 .. 4.530 579,238 .2,424,8% |...01/07/2015 ...
UNION CITY ...02/26/2015 .. 4.550 ,067,610 . 3,129,400 |... 12/26/2014 ...
MISSION VIEJO .. ...03/02/2015 .. 4.300 744,547 . 2,387,506 |...01/09/2015 ...
WALNUT CREEK ... ...04/30/2015 .. 4.450 .. 116,181 .9,256,775 |...01/27/2015 ...
JACKSONVILLE ... ...04/13/2015 .. 4.250 496,511 .1,069,600 |...03/11/2015 ...
ATLANTA . ...03/30/2015 .. 4.250 620,563 . 1,858,753 |...02/10/2015 ...
TUCSON ... ...05/08/2015 .. 4.440 400,908 ...03/17/2015 ...
SACRAMENTO ... ...04/17/2015 .. 4.150 642,777 ...03/18/2015 ...
ROSEVILLE . .4.300 |.. . 801,779 .. ...03/25/2015 ...
DEER PARK . .4.050 |.. ..1,102,334 |.. ...04/27/2015 ...
BROOKLYN ... .4.100 |.. . 809,767 |.. ...06/21/2015 ...
SAN ANTONIO .. ...06/01/2015 .. 4.120 395,749 ...04/06/2015 ...
RIVERSIDE ...05/29/2015 .. 4.070 905,210 ...04/29/2015 ...
SALT LAKE CITY . ...06/24/2015 .. 4.000 598,712 ...05/04/2015 ...
INGLEWOOD ... ...07/10/2015 .. 4.040 737,454 ...06/18/2015 ...
BIRMINGHAM ... ...07/27/2015 .. 4.360 913,708 ...06/10/2015 ...
ATLANTA ... ...07/15/2015 .. 4.190 933,925 ...06/01/2015 ...
ABERDEEN ... ...06/25/2015 .. 4.420 372,074 . ...06/01/2015 ...
LAKE CHARLES ... ...07/20/2015 .. 4.410 389,640 .1,085,49% |...07/20/2015 ...
..... 07/29/2015 .4.470 |.. ..431,315|.. .1,193,862 |...07/22/2015 ...
SACRAMENTO 08/13/2015 .4.600 |.. ..475,049 |.. 1,178,993 (... 07/20/2015 ...
BONNEY LAKE 10/29/2015 .4.360 |.. ..520,528 |.. .1,457,871/...10/28/2015 ...
MONTGOMERY .4.220 |.. .905,983 .2,602,545 |...08/30/2015 ...
SANTA FE 11/13/2015 .4.220 |.. ..679,814 . 2,677,527 |...10/14/2015 ...
GLENVIEW ... ... 11/18/2015 .. 4.300 505,826 .3,631,999 |...09/30/2015 ...
ROCHESTER ... ... 12/11/2015 .. 4.310 874,148 .2,540,782 |...10/22/2015 ...
SUISIN CITY .. ... 11/13/2015 .. 4.230 632,010 .1,046,184 |...10/13/2015 ...
BELLEVUE ... ... 12/15/2015 .. 4.110 480,605 .2,008,317 ... 10/30/2015 ...
ROCHESTER .. ...12/01/2015 .. 4.200 795,657 . 4,577,342 |...10/27/2015 ...
BALTIMORE .... ...01/26/2016 .. 4.620 319,277 1,314,921 (...01/12/2016 ...
AUSTIN .. 01/20/2016 .4.410 |.. ..729,707 |.. 1,715,577 |...12/21/2015 ...
LAS VEGAS .... 01/26/2016 .4.330 |.. ..426,668 |.. .1,532,030 [...01/04/2016 ...
STERLING HEIGHTS . 03/14/2016 .4.110 |.. ..446,809 |.. 681,734 |...02/18/2016 ...
NOBLESVILLE .. 03/30/2016 .4.230 |.. ..1,077,861 .. 2,070,310 |...02/25/2016 ...
SAN DIEGO . 03/17/2016 .4.200 |.. ..664,903 |.. ...02/22/2016 ...
ANTIOCH ... ...04/22/2016 .. ....3.900 ...03/08/2016 ...
WINSLOW ...05/23/2016 .. ....4.100 ...04/28/2016 ...
LOS ANGELES .. ...04/14/2016 .. ....4.150 ...03/24/2016 ...
ARLINGTON . ...05/06/2016 .. ....3.750 ...03/22/2016 ...
...06/03/2016 .. ....4.270 ...04/11/2016 ...
...05/02/2016 .. ....4.750 . 1,361,276 |...04/14/2016 ...
...06/21/2016 .. ....4.050 , e . 4,242,435 |...05/11/2016 ...
...06/07/2016 ...foceiiiiiiiiinnnnnns 4.440 |ovvviiiiiiiiiieas T P T O AP AP PP PP PPPoY 2,597,700 |...05/02/2016 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
....07/08/2016 ...[...uunniinnnnnen L% (N O, 1,282,858 | e fe [ e [, 3,463,482 |...05/24/2016 ...
...06/15/2016 .. ....4.190 .3,771,733 |...05/19/2016 ...
...06/29/2016 .. ....4.390 . 4,009,790 |...05/25/2016 ...
WICHITA FALLS .. ...07/21/2016 .. ....4.430 ...06/14/2016 ...
TITUSVILLE ...08/12/2016 .. ....4.300 ...07/12/2016 ...
...08/05/2016 .. ....3.950 ...06/20/2016 ...
PEACHTREE CORNERS 07/15/2016 .4.000 |.. ...07/06/2016 ...
OAKHOOD . 08/25/2016 .4.080 |.. ...07/31/2016 ...
CLEVELAND . 12/09/2016 .3.990 |.. ...09/14/2016 ...
DAVENPORT .. ...09/20/2016 .. 3.850 ...07/29/2016 ...
SIERRA VISTA ... ...09/12/2016 .. 3.900 ...08/10/2016 ...
GRAND PRAIRIE .. ...10/05/2016 .. 3.950 ...08/17/2016 ...
VENTURA ... ...09/29/2016 .. 3.650 ...08/26/2016 ...
CLARENCE ... ...12/16/2016 .. 3.850 ...11/02/2016 ...
TUCSON ... ...09/30/2016 .. 4.050 428,572 ...09/15/2016 ...

.9,272,645|...09/15/2016 ...
.2,190,041]...10/28/2016 ...
.2,771,381)...11/14/2016 ...
.3,927,081]...11/04/2016 ...
.3,714,915|...11/01/2016 ...
....375,393 |...01/30/2017 ...

...11/30/2016 ..
...11/28/2016 ..

3.880
3.860
.4.020 |..
.4.050 |..
.4.400 |..
5.050

906,705
..1,010,346
..547,093 |..
..917,307 |..
..1,268,065 |..
... 216,717

RICHWOND ...
SEATTLE ...
CHATTANOOGA
SHYRNA ..
TAMPA ...

...03/17/2017 ..

DENTON ...03/20/2018 .. 5.800 ...02/02/2018 ...
NORTH LITTLE ROCK ... ...08/09/2017 .. 4.430 ...01/30/2017 ...
COSTA MESA ... ...03/01/2017 .. 4.460 ...01/27/2017 ...

...04/10/2017 .. 4.680 ...03/17/2017 ...
MUSKOGEE ... ...04/13/2017 .. 4.500 ...02/27/2017 ...
PORTLAND ... ...06/02/2017 .. 4.510 534,788 . 2,363,484 |...03/23/2017 ...
WESTMINSTER .. ...09/27/2017 .. 4.850 .. 901,867 .1,895,305|...07/27/2017 ...
ROSENBERG .. 05/24/2017 .4.650 |.. .3,130,044 |...04/04/2017 ...

CARLSBAD
MASON ...
AVONDALE

.4.340 |..
.4.460 |..
.4.310 |..

.4,156,123 |...04/17/2017 ...
.2,195,037 |...05/12/2017 ...
.1,686,761|...04/25/2017 ...

PEARLAND 06/09/2017 .4.520 |.. . . 1,327,649 |...05/10/2017 ...
COLUMBIA ... ...06/30/2017 .. 4.440 799,874 . 1,566,279 |...06/19/2017 ...
BAKERSFIELD .. ...08/01/2017 ... 7.250 946,805 ...06/06/2017 ...

...08/17/2017 ... 4.300 596,088 ...06/29/2017 ...
FORT MILL .... ...07/31/2017 .. 4.400 ..1,368,058 ...06/22/2017 ...
FORT MILL ... ...07/3172017 .. 4.400 .. 1,737,804 ...06/22/2017 ...
FORT MILL .... ...07/3172017 .. 5.500 ... 763,188 . ...07/11/2017 ...
BELLFLOWER 08/09/2017 .4.490 |.. ..1,023,548 |.. 1,727,224 )...07/06/2017 ...

LAKE FOREST
SAN DIEGO .
PETERSBURG
KIRKLAND ...
WESTERN SPRINGS ..

.4.230 |..
.4.400 |..
.4.340 |..
.4.600 |..
....4.310

..321,574 ..
..893,585 |..
..5%,810 |..
..705,218 |..

.2,963,716 |...06/30/2017 ...
.2,184,166 |...07/12/2017 ...
. 1,435,823 |...07/30/2017 ...
. 4,432,513 |...12/21/2017 ...
. 2,463,899 |...07/07/2017 ...

...08/11/2017 ..

NACOGDOCHES ...09/14/2017 .. ....4.290 . 1,554,301 ...07/21/2017 ...
OAKLAND PARK ... ...08/15/2017 .. ....4.290 . 1,547,979 |...07/21/2017 ...
BROWNSVILLE .. ...09/19/2017 .. ....4.520 .1,922,129|...08/01/2017 ...
SEVERNA PARK 1172172017 .. ....4.500 . 1,335,480 |... 10/24/2017 ...

CARROLLTON ...
OLDTONN

1172272017 .. ....4.480 .5,850,444 |...09/11/2017 ...
...10/13/2017 .. ....4.440 685,409 .. . . 1,615,541 ...06/30/2017 ...
/222007 4.480 |..vvviiiiiiinn 758,167 | o i e e | 1,620,456 |...09/13/2017 ...
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SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year’s Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
ORLAND PARK . N Rt ....04/19/2018 .| 4.990 |oveiiiiiiiiiiiiieees 624,642 [ e [ [ e 1,310,501 |...03/08/2018 ...
.. 1171672017 .. ....4.350 .. 1,142,910 . 2,400,924 |...09/12/2017 ...
ONTARIO ... . 11/15/2017 .. ....4.220 999,824 . 4,753,414 |...00/25/2017 ...
RAPID CITY ... ...10/26/2017 .. ....4.210 789,804 .1,953,548 |...10/10/2017 ...
PITTSBURGH ... ... 11/20/2017 .. ....4.380 .. 780,980 .1,035,062 |... 10/12/2017 ...
...12/08/2017 .. ....8.150 629,010 .1,353,028 |... 10/12/2017 ...

ANDERSON .4.320 |.. ..479,824 .. .4,625,568 |...11/16/2017 ...

LUDINGTON .. 12/15/2017 .4.450 |.. 808,543 . 1,737,931 ... 11/16/2017 ...
FOSTORIA ... 12/15/2017 .4.590 |.. ..746,653 . 1,621,648 |...11/17/2017 ...
.. 1272172017 .. 4.700 753,571 ... 1172172017 ...

...12/2172017 .. 4.730 .1,633,212 ... 11/20/2017 ...

LIBERTY .... V... ...03/16/2018 .. 4.500 , 174,105 ... 12/07/2017 ...
RICHWOND ... ...12/13/2017 .. 4.360 789,021 ... 11/18/2017 ...
FREEPORT ... . ... 12/28/2017 .. 4.390 ,101,686 .. 11720/2017 ...
CHEEKTOWAGA .. NY.. ...02/02/2018 .. 4.570 565,901 ....999,243 |... 12/04/2017 ...
...02/28/2018 .. 5.900 842,457 .2,170,382|...12/20/2017 ...

...01/31/2018 .. 4.330 ,029,327

. .1,176,369 |...01/10/2018 ...
..575,760 |..

TYLER ... .4.530 |.. . 1,662,222 ...01/19/2018 ...
GAINESVILLE .4.860 |.. ..796,465 |.. . 2,442,192 ...03/07/2018 ...
COLUMBUS ... . .4.620 |.. ..683,073 .. .966,357 |...01/22/2018 ...
WOODHAVEN .. LMl ...03/19/2018 .. 4.460 ,495,616 .3,413,110|...01/18/2018 ...
EAST PEORIA .. IL... ...02/02/2018 .. 4.510 ,002,932 .1,819,310|...01/23/2018 ...

...02/21/2018 .. 4.710

.5,813,266 |...02/02/2018 ...

LAS VEGAS .... ...02/07/2018 .. 4.600 ...01/09/2018 ...
BOCA RATON ... ...08/22/2018 .. 4.780 . ...02/26/2018 ...
29 PALMS ... ...03/30/2018 .. 5.000 .3,658,759 |...02/28/2018 ...
TUCSON ...04/25/2018 .. 4.860 ,471,301 . 3,358,854 |...03/14/2018 ...
SAN DIEGO . ...06/06/2018 .. 5.850 936,007 .2,818,160 |...05/02/2018 ...
ANHERST . .4.890 |.. ..523,303 |.. .1,435,133 |...03/16/2018 ...

PORTLAND ...
NIAGARA FALLS
ORANGE ..
GREENSBORO
YOUNGSTOIN ...

.5.950 |..
.5.750 |..
4.9 |..
.4.760 |..
4.840

..778,473 ..
,013,565 |..
..977,002 |..
..1,571,668 |..
292,074

. 1,311,784 |...04/02/2018 ...
.2,564,762 |...05/01/2018 ...
. 7,837,739 |...04/05/2018 ...
.3,164,614|...04/19/2018 ...
. 1,278,513 |...04/25/2018 ...

05/09/2018
...06/11/2018 ..

HURON ... ...06/11/2018 .. 4.840 202,074 .1,326,994 |...04/25/2018 ...
TUCSON ... ...05/29/2018 .. 4.990 591,799 .1,178,129|...04/23/2018 ...

...06/08/2018 ..... 4.770 .. 1,476,689 . 3,378,425 ...05/04/2018 ...
SHOREL INE .. ...06/01/2018 ...|.. 4.710 ..1,260,557 .2,773,647|...05/01/2018 ...
ROSEBURG ... ...07/09/2018 .. 6.125 ..1,722,606 .2,210,194|...05/16/2018 ...
HOUSTON . 11/05/2018 .5.210 |.. ..433,458 |.. .2,440,889 |...00/11/2018 ...

LYNNI0OD .5.030 |.. ..040,246 |.. .2,315,731]...07/02/2018 ...

DAVIE ... .4.880 |.. ..823,304 .. .2,015,883 |...06/27/2018 ...
WILIMINGTON .5.000 |.. ..872,222|.. . 1,826,069 |...09/05/2018 ...
NAPLES ..... .5.010 |.. ..895,275|.. .2,737,910 |...08/10/2018 ...
KNOXVILLE ... ...09/14/2018 .. ....4.950 .. 608,008 . 1,565,393 |...08/14/2018 ...
MOBILE ...09/26/2018 .. ....5.010 513,376 .1,433,748 |...08/03/2018 ...
FORT WORTH ... ...10/04/2018 .. ....5.060 778,643 .1,610,939 |...08/20/2018 ...

SAFETY HARBOR .. ...10/16/2018 ...|.. ....5.000 ... 171,367 . 1,558,419 |...09/06/2018 ...
PORT RICHEY ...10/16/2018 ...|.. ....5.000 ... 171,367 .1,950,821...09/06/2018 ...
MEMPHIS . ...10/03/2018 .. ....5.030 .. 1,163,223 .1,948,963 |...08/22/2018 ...
TUCSON ... ...09/28/2018 .. ....4.910 ,471,874 .3,732,911...08/13/2018 ...

SUNNYVALE .. 11/068/2018 . f.vveiiiiiiiiie 4.810 .vvviiieennnns 1,431,548 [ v | o | e 7,949,385 |...09/26/2018 ...
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SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
L. 1171672018 Lofeeeeie 4.950 ..10/25/2018 ...
...11/09/2018 .. ....5.330 ...09/17/2018 ...
JACKSONVILLE ... 11/26/2018 .. ....5.000 ...10/12/2018 ...
MOUNTAIN VIEW .. ...11/06/2018 .. ....4.940 ...09/20/2018 ...
CINCINNATI ...12/03/2018 .. ....4.900 .2,200,203 |... 10/04/2018 ...
PORTLAND ... ...11/09/2018 .. ....6.650 . 4,358,574 |...10/02/2018 ...
12/05/2018 .5.160 |.. 1,049,725 |... 10/09/2018 ...
NORTH LAS VEGAS 12/13/2018 .5.050 |.. . 4,142,702 (... 10/24/2018 ...
WESTMINSTER .. 11/29/2018 .6.950 |.. .1,534,622 |...10/25/2018 ...
OCEANSIDE ... ... 12/11/2018 .. 4.770 .2,534,198 ... 11/07/2018 ...
... 12/13/2018 .. 5.290 .1,636,532 (... 11/19/2018 ...
...05/10/2019 .. 4.390 .3,656,141(...02/18/2019 ...
...03/29/2019 .. 6.375 ... 1,572,963 |...02/15/2019 ...
WOODINVILLE .. ...04/15/2019 .. 4.050 ,475,226 ..15,074,2311...02/15/2019 ...
SCRANTON ...05/17/2019 .. 6.450 950, 105 ...08/26/2019 ...
BAKERSF IELD .. ...05/23/2019 .. 4.150 .. 478,686 ...03/18/2019 ...
PHOENIX ... ...04/29/2019 .. 4.8%0 251,056 ...03/29/2019 ...
FAIRLAWN .4.410 |.. .1,081,920 |.. ...04/24/2019 ...
Evanston .4.330 |.. .1,054,653 |.. ...06/13/2019 ...
Austin .. .4.300 |.. . 1,802,458 |.. . 5,423,115 (...06/16/2019 ...
Chicago .... ...08/01/2019 .. 4.800 ,559,609 .2,909,001 |...06/17/2019 ...
...09/16/2019 .. 4.250 ,246,740 12,227,062 |...07/24/2019 ...
Union Gap .. ...08/08/2019 .. 4.000 .7,176,093 |...06/05/2019 ...
Toppenish .. ...08/08/2019 .. 4.060 .2,976,146 |...06/05/2019 ...
Midland .... ...08/23/2019 .. ....7.800 . 1,757,783 |...06/20/2019 ...
Hicksville ... ...10/28/2019 .. 4.100 . .5,687,098 |...08/22/2019 ...
Westminster .. ...08/12/2019 .. 5.500 114,187 . 2,222,222 ...07/08/2019 ...
Tal lahassee .. ...09/16/2019 .. 4.150 814,982 1,952,242 |...08/15/2019 ...
San Jose ... 09/20/2019 .4.110 |.. ..1,614,520 (.. .2,973,562 |...07/30/2019 ...
North Versailles . 10/18/2019 .4.250 |.. ..291,333 .. .656,791 [...09/06/2019 ...
Las Vegas .... .3.750 |.. ..479,623 |.. 10,294,740 ... 09/24/2019 ...
Port Arthur .4.000 |.. ..944,782 (.. .2,100,707 |...09/26/2019 ...
North Las Vegas 12/19/2019 .3.760 |.. .. 1,304,613 .. . 4,289,353 |...11/19/2019 ...
Surprise ...01/21/2020 .. 3.830 767,447 . 2,694,586 |...11/18/2019 ...
Bakersfield ...01/23/2020 .. 3.750 .. 1,460,447 .4,377,158 ... 11/16/2019 ...
Rancho Mirage .. ...01/23/2020 .. 3.750 .1,186,613 .. 11/15/2019 ...
Valencia ... ...12/30/2019 .. 3.800 ..11/09/2019 ...
.. 1271772019 .. 3.800 . 11713/2019 ...
...02/07/2020 .. 4.058 ..12/05/2019 ...
Los Angeles 01/14/2020 .3.960 |.. ..976,566 |.. .. 11/20/2019 ...
Lebanon ... .3.900 |.. ..1,600,948 |.. .3,225,290 ... 11/19/2019 ...
Prairie Village .3.820 |.. .. 1,746,133 .. . 3,494,121 ... 12/04/2019 ...
Lincoln .... .3.350 |.. 16,464,908 |... 12/17/2019 ...
BURBANK . .3.450 |.. .8,077,342 (... 11/26/2019 ...
Chicago .... ...01/28/2020 .. ....3.730 . 3,357,035 |... 11/20/2019 ...
...02/13/2020 .. ....3.800 .6,714,833 |... 12/07/2019 ...
Lakeland ... ...01/30/2020 .. ....3.450 .. 12/02/2019 ...
Kirkwood ... ...01/15/2020 .. ....3.910 . 1172172019 ...
Midland .... ...03/11/2020 .. ....3.750 ...01/13/2020 ...
Plainfield ...02/07/2020 .. ....4.150 . 12/22/2019 ...
...03/31/2020 .. ....3.830 746,292 ...01/03/2020 ...

...01/31/2020 ...

.................... 4.150

..................... 472,351

.. 12/16/2019 ...
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Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
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Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
Concord ....02/12/2020 ...[.c.eeniiiiiininnnee 4.600 [oovennnnnnnnnnnee 8,100,488 | [ fo e e fe, 19,310,265 |...01/06/2020 ...
Ravenna ... ...02/12/2020 .. ....3.910 .1,694,385 |...01/09/2020 ...
McKinney ... ... ...03/04/2020 .. ....3.480 . 2,521,246 |...02/07/2020 ...
Henderson .. . |NV.L ...03/27/2020 .. ....3.620 .6,138,615|...02/20/2020 ...
...06/01/2020 .. ....3.130 13,660,284 |...02/18/2020 ...
Houston ... ...03/27/2020 .. ....3.990 . 1,742,097 |... 02/24/2020 ...
Seattle . 05/04/2020 .3.300 |.. 11,727,689 |... 02/24/2020 ...
Seattle . 05/04/2020 .3.500 |.. ..9,615,044 |.. 15,616,508 |... 02/26/2020 ...
Orem ..... 05/08/2020 .3.600 |.. ..916,452 |.. .1,680,595 |...03/11/2020 ...
Brunswick .... GA... ...06/26/2020 .. 3.600 . 1,196,656 |...04/01/2020 ...
Por t land OR... ...06/04/2020 .. 3.500 . 4,428,814 (...03/17/2020 ...
Great Falls ... ...06/08/2020 .. 3.700 .1,050,609 |...03/26/2020 ...
North Miami Beach FL... ...04/30/2020 .. 3.950 . 1,951,664 |...03/13/2020 ...
Portland ...08/03/2020 .. 3.360 . 3,913,353 |...04/02/2020 ...
Orlando . ...06/01/2020 .. 2.950 .6,852,125|...03/24/2020 ...
Davie .... ...05/29/2020 .. 3.500 .3,820,591 |...03/19/2020 ...
Eagle Point .. ...11/00/2020 .. 2.990 . . 2,444,323 |...09/08/2020 ...
Tinley Park .3.900 |.. ..3,038,656 |.. . 5,725,332 ...05/14/2020 ...
Philadelphia . .3.850 |.. ..387,241 .. . 1,166,132 |...06/29/2020 ...
Pennsauken .3.630 |.. . 961,801 .. ...07/11/2020 ...
Lumberton .... ...08/10/2020 .. 3.500 ...06/25/2020 ...
Nevark .. ...09/21/2020 .. 3.170 ...06/29/2020 ...
Grahanm ... ...09/04/2020 .. 3.510 ...07/08/2020 ...
...08/05/2020 .. 3.470 ...07/10/2020 ...
Elizabeth . ...10/06/2020 .. 3.470 ...08/13/2020 ...
East Hartford .. ...10/29/2020 .. 3.140 .9,218,769 |...07/30/2020 ...
Lakewood ...09/30/2020 .. 3.140 . 2,443,456 |...08/05/2020 ...
Ogden ...10/20/2020 .. 2.970 910,260 , ...09/08/2020 ...
San Antonio .2.850 |.. .. 1,817,253 .. 3,526,834 |...08/31/2020 ...
Salt Lake City . .2.850 |.. ..1,178,643 |.. 2,853,594 |...08/26/2020 ...
Warner Robins .3.400 |.. ..2,690,519 .. 5,563,501 [...08/23/2020 ...
Chandler ... .2.910 |.. ..1,670,982 .. .3,989,209 |...07/29/2020 ...
Millsboro . 10/05/2020 .2.850 |.. ..4,631,986 |.. 19,189,517 |...08/17/2020 ...
San Antonio .. ...11/05/2020 .. 2.990 .. 3,532,558 .5,642,137 |...08/28/2020 ...
Findlay ...10/30/2020 .. 3.060 ..2,431,310 ...09/21/2020 ...
Farmington Hills . ...06/21/2021 .. 4.080 .. 1,831,133 ...04/16/2021 ...
Farmington Hllls .... ...12/09/2020 .. 3.010 ..10/12/2020 ...
Melbourne ... 11/12/2020 .. 3.250 .2,780,817 |... 10/16/2020 ...
Atlanta ... 12/14/2020 .. 3.120 573,238 . 1,652,885 |...11/12/2020 ...
Round Rock 12/23/2020 .2.970 |.. . 976,717 |.. 1,791,320 |... 11/02/2020 ...
Vero Beach .3.190 |.. ..1,064,738 |.. . 4,539,746 |... 11/18/2020 ...
Tucson ..... .2.820 |.. ..2,081,852 .. .6,630,027 |... 10/28/2020 ...
Gainesville .3.160 |.. ..825,966 |.. .1,589,219 |... 12/04/2020 ...
South Windsor .3.000 |.. ..2,182,565 |.. .4,639,068 |... 12/08/2020 ...
Chandler ... 12/31/2020 .. ....3.350 ..1,785,919 . 2,848,253 |...11/24/2020 ...
Myrtle Beach ...03/19/2021 .. ....3.070 949,653 .1,255,693 [...01/15/2021 ...
Pharr ...04/20/2021 .. ....3.450 ..1,127,770 .2,018,887 |...02/24/2021 ...
...02/25/2021 .. ....3.000 ..1,518,698 .5,002,136 [...01/07/2021 ...
...02/01/2021 .. ....3.010 .. 1,202,815 .. 12/17/2020 ...
...03/10/2021 .. ....2.980 ...01/06/2021 ...
Great Falls .. ...03/23/2021 .. ....3.060 . . , ...01/26/2021 ...
Bensalem .......evveveveiiiiiiiiiiiiiiiiiiiiiiiiiieees ...03/26/2021 .|, 2.930 Jrvreriiiiiiiians 1,163,456 ... v o e | [, 3,878,047 ...01/28/2021 ...
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Seattle ....03/08/2021 .. [.ceeiiiiiiiiiiine 6.650 [...ovvvnnnnnnnnnne 1,809,828 | e fo [ e [, 2,120,750 [...01/29/2021 ...
Tampa ... ...02/25/2021 .. ....6.750 . 3,430,574 |...01/11/2021 ...
Prescott ...03/30/2021 .. ....2.950 . 3,672,823 |...02/09/2021 ...
Brooklyn Park .. ...04/07/2021 .. ....2.800 .8,150,957 [...01/28/2021 ...
Salt Lake City . ...03/23/2021 .. ....3.100 .2,977,521...01/29/2021 ...
North Lauderdale . ...04/16/2021 .. ....3.530 .2,700,247 |...03/06/2021 ...
Seattle . 03/08/2021 .6.650 |.. . 1,327,819 ...01/29/2021 ...
Denver 04/09/2021 .2.810 |.. . .2,688,127 |... 12/14/2020 ...
Dothan 06/03/2021 .3.900 |.. ..1,646,730 |.. .3,467,747 |...12/20/2019 ...
Glendale ... ...04/13/2021 .. 6.850 .. 1,372,836 .2,373,453 |...02/10/2021 ...
Naperville ...04/20/2021 .. 3.090 .3,180,513 |...02/23/2021 ...
Gillette ... ...06/25/2021 .. 4.200 .2,110,363 ... 04/07/2021 ...
...04/07/2021 .. 3.170 . 3,606,527 |...02/19/2021 ...
Idaho Falls .. ...05/14/2021 .. 3.860 .3,017,279|...02/26/2021 ...
St George .. ...05/05/2021 .. 2.940 .6,531,908 |...03/24/2021 ...
Chandler ... ...05/06/2021 .. 3.470 . 4,949,118 (... 03/18/2021 ...
Denver ... ...05/06/2021 .. 6.800 .6,235,801[...03/18/2021 ...
Houston . .3.450 |.. .5,877,210 |...03/08/2021 ...
Seattle . .3.550 |.. . 2,413,793 |...03/19/2021 ...
Kissimmee . .4.250 |.. .1,656,000 |...03/20/2021 ...
Yonkers ...06/29/2021 .. 4.140 . 2,464,243 |...04/09/2021 ...
Englewood .... ...06/04/2021 .. 3.170 .4,918,160 |...04/16/2021 ...
San Antonio .. ...06/30/2021 .. 3.360 . 7,669,742 |...04/29/2021 ...
Marysville ... ...08/30/2021 .. 4.040 ..13,091,354 |...05/04/2021 ...
Tucson ...06/17/2021 .. 3.450 ... 4,141,795 |...05/07/2021 ...
East Amherst ... ...07/13/2021 .. 3.310 . 2,963,716 |...05/04/2021 ...
Hillsboro ...08/11/2021 .. 3.590 .5,021,096 |...06/29/2021 ...
Lawrenceville .. ...09/20/2021 .. 3.130 . 4,314,105 |...08/09/2021 ...
Snellville 09/20/2021 .3.130 |.. . . 2,356,667 |...08/09/2021 ...
Phoenix . 08/12/2021 .3.280 |.. ..954,464 |.. .1,986,933 [...07/06/2021 ...
Stafford 12/29/2021 .3.320 |.. ..2,879,179 .. .4,854,871/...10/14/2021 ...
Belvidere . 10/18/2021 .2.900 |.. L1 438,774 . . 7,912,883 |...09/09/2021 ...
Seattle . 09/20/2021 .2.790 |.. .. 1,715,065 |.. 17,056,657 |...08/02/2021 ...
Muki Iteo ... ...10715/2021 .. 3.200 ..2,288,351 .3,978,354 |...09/01/2021 ...
Westminster .. ...10/01/2021 .. 3.410 ..2,119,99% .2,984,034 |...08/19/2021 ...
Rochester ... ... 12/06/2021 .. 3.190 .. 2,385,854 . 4,257,210 ... 10/06/2021 ...
Baltimore .... ... 1171972021 .. 3.220 .2,077,575 (... 1071172021 ...
Las Vegas .... ...10/26/2021 .. 3.490 . 4,983,511 ...09/08/2021 ...
Commerce City .. ... 11/05/2021 .. 3.380 .6,634,237 |...00/21/2021 ...
Logan .......... 02/08/2022 .3.750 |.. ..930,025 |.. . 1,444,608 |... 12/01/2021 ...
Universal City . 11/08/2021 .3.420 |.. ..1,101,186 |.. . 1,865,920 |... 10/08/2021 ...
Aurora ..... 11/19/2021 .3.580 |.. ..3,686,439 (.. .6,591,638 |...09/27/2021 ...
Kirkland 12/06/2021 .8.100 |.. . 5,244,468 |... 11/16/2021 ...
Chat tanooga 12/30/2021 .3.320 |.. . 5,364,294 |...11/02/2021 ...
Por tland ... 1172872021 .. ....3.440 .5,097,443 |... 10/08/2021 ...
Mur freesboro ... ... 12/16/2021 .. ....3.630 .5,561,481 ... 11/07/2021 ...
Clearwater ... 12/02/2021 .. ....3.650 . 4,355,380 |... 10/25/2021 ...
Dal las ...01/28/2022 .. ....3.670 10,684,910 |... 11/05/2021 ...
Albuquerque .. ... 1173072021 .. ....3.640 . 4,355,556 |...10/20/2021 ...
Portland ... L12/1772021 ....3.390 .5,176,839 (... 10/13/2021 ...
Glendale ... ... 1271572021 .. ....3.490 . e . 2,347,940 |...10/13/2021 ...
Cannon Beach ..........cccccvvvviiiiiiiiiiiiiiiiene.s ...02/15/2022 .| 3.980 [ouiiiinnnnnns 3,221,339 |..vvveeeiiiiiiiiiiiiiiiiiiiies [ Jeeeeeeeeeeeeeeees | eeees [ | 7,239,730 |...08/02/2021 ...
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LaFayette ......eeeveeeeieiiiniiiiiiiiiiiiis PP FSUPROPRPN ....02/24/2022 ...[..c..euniiiiininnnnne IR/ 1,214,264 | e e [ e [, 3,610,894 [... 12/21/2021 ...
Cooper ... ...02/24/2022 ... ....3.600 .. 1,150,477 ...01/05/2022 ...
Sparks .. ...05/16/2022 .. ... 4.230 .10,346,408 ...08/01/2022 ...

...03/1172022 ..
...08/31/2022 ..

....3.890
....3.500

..1,186,141
.. 1,609,675

. 2,265,567 |...02/11/2022 ...
12,828,817 |...02/25/2022 ...

North Las Vegas ..
Woodside

Brooklyn ... ...04/07/2022 .. ....3.950 .. 1,120,802 . 2,464,467 |...01/25/2022 ...
Vesa ..... 03/16/2022 .3.800 |.. 2,744,449 |.. .3,772,918 |...02/09/2022 ...
Colorado Springs . 04/14/2022 .4.400 |.. ..2,907,228 |.. .4,501,167 |...03/14/2022 ...
Carson City .. 03/31/2022 L4170 |.. ..2,807,660 |.. .9,134,644 |...02/28/2022 ...

...04/14/2022 ..
...04/01/2022 ..
...04/20/2022 ..
...08/31/2022 ..
...04/14/2022 ..
...06/10/2022 ..
...05/06/2022 ..
...06/04/2022 ..

3.700
4.130
4.110
3.640
3.920
4.590
4.070
4.100
L4110 ).
.3.830 |..
.3.990 |..

Walton
Las Vegas ....
Tucker
Las Vegas
Colorado Springs ....
Tucson
Pearland ...
Lincolnton ...
Columbus
Canton
Dal las

.. 3,043,233
..1,037,085
.. 2,437,512

. 4,835,153 |...02/22/2022 ...
.2,205,231)...02/21/2022 ...
.3,569,750 |... 02/25/2022 ...
.9,609,567 |...02/21/2022 ...
.9,138,380 |... 03/14/2022 ...
18,909,617 |... 03/24/2022 ...
.3,560,745|...03/10/2022 ...
. 2,825,969 |...03/01/2022 ...
11,914,077 |...03/28/2022 ...
10,953,645 |...03/24/2022 ...
. 4,205,346 |...03/14/2022 ...

Butfalo .... ...06/24/2022 .. 4.140 ..12,392,682 |... 04/25/2022 ...

...05/18/2022 .. 4.200 ...03/22/2022 ...
North Myrtle Beach . ...06/18/2022 .. 4.200 ...03/25/2022 ...
Valdosta ... ...05/18/2022 .. 4.200 ...03/18/2022 ...
Knoxville . [N ...06/07/2022 .. 4.340 ...04/25/2022 ...
Sinking Spring . PA.. ...06/22/2022 .. 4.540 . ... 04/13/2022 ...
Seattle WA.... ...06/26/2022 .. 4.170 .6,845,920 |...02/22/2022 ...
Birmingham ... AL... ...06/01/2022 .. 4.320 .5,107,533 |... 04/26/2022 ...
Reno ........ 06/15/2022 .4.460 |.. .5,466,573 |...05/18/2022 ...

Q77 . - | Idaho Falls .. ID...

. JUTTTR voer....06/07/2023 .. ....5.950 .. 2,042,654 .. .. .2,709,096 |...04/01/2023 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 508,680,670 1,350,267,363 XXX
0899999. Total Mortgages in good standing 508,680,670 1,350, 267,363 XXX
1699999. Total - Restructured Mortgages XXX
2499999. Total - Mortgages with overdue interest over 90 days XXX
3299999. Total - Mortgages in the process of foreclosure XXX
3399999 - Totals 508,680,670 1,350,267,363 XXX

General Interrogatory:
1. Mortgages in good standing $ ... unpaid taxes $
2. Restructured mortgages $ unpaid taxes $
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure $ -ovveiiiiiiiiiis unpaid taxes $

... interest due and unpaid.
interest due and unpaid.
- unpaid taxes S interest due and unpaid.
interest due and unpaid.
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1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

0899999. Total Mortgages in good standing

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals
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Showin

All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
4209 .. WESTLAKE .... 05/07/2014 ..... ..05/29/2024 ... .. 912,212 |
4249 .. 05/07/2014 ..... ..05/31/2024 ...
4260 .. CHULA VISTA ... 07/31/2014 ..... ..08/30/2024
4334 .. CINCINNATI .08/19/2014 .. ..08/23/2024 .
430 .. FRESNO . ... 10/16/2014 .. ..10/25/2024 .
4487 .. DUPONT . .10/29/2014 .. .. 11/15/2024 .
5900 .. HAYWARD ... 03/29/2017 ..... ..03/28/2024
6022 .. MARIETTA ... 06/09/2017 ..... ..06/28/2024
6067 .. MILL CREEK . 06/19/2017
6151 .. BUELLTON ... 07/21/2017
6334 .. OXNARD 12/05/2017 .
7005 .. Copiague .... 01/08/2019 ....2,538,303 |...
7204 .. Alpharetta .. 08/01/2019 ....2,562,110 |...
241 .. Napa .... 06/17/2019 .
7247 .. Folsom . ... 06/18/2019 .. ..08/28/2024 .
7273 .. STUDIO CITY ... 07/16/2019 .. ..07/29/2024 .
7327 .. Las Vegas ... .. 08/16/2019 .. ..08/15/2024 .
7406 .. San Diego ... 11/08/2019 ..... .
7476 .. Alameda ... 1073172019 ..... .2,048,470 |...
7480 .. Midland ... 11/08/2019 ..... ... 892,758 |...
7493 .. Davis 1072172019 .....
7511 .. Las Vegas ... 10/03/2019 .....
7539 .. Gresham 11/12/2019 ..... .
7589 .. Richardson .. 02/25/2020 .....|......02/27/2024 ..... ...l 1,991,838 [eeiiiiiiiiiiiiiiiins o | [ fo e s o 1,991,838 |...
7638 .. Reynoldsburg .. 01/31/2020 ..... . ....1,483,698 |...
7684 Tempe ..... .02/13/2020 .. ..12/02/2024 . .1,181,959
8013 Phoenix .09/25/2020 .. ..04/16/2024 . .3,275,056
8084 Seattle ... .12/08/2020 .. ..01/04/2024 . .3,079,854
8099 .. North Las Vegas . ... 06/07/2021 .. ..06/26/2024 . .2,180,000
8194 .. Schaumburg .. .03/10/2021 .. ..03/08/2024 . .1,601,431
83% .. Seattle 04/29/2021 ...
8438 .. Grapevine .........eeeeeeeeeeeeeeneenenenenns fornnnnnmmnnnnens T foveeens cenees [ 06/25/2021 .....
8514 .. Pensacola ........evvvvvvvvvenvennnnnnnnnenns o Flo e 09/23/2021 .....|......11/22/2024 .....|.... .
8539 Hamburg ..ooovvvvvviiiiiiiiiiiiiiiiieeeeeeeees o e o v o, 10/22/2021 .....|......11/08/2024 .....|.......... TRt 72 O O O A FPTTPPPPP PP PPPPPPPPPI N 2,656,502 [..euveeiiiiiiiiiiinn foeeiiiiiiiiiiiiiiiis |
0199999. Mortgages closed by repayment 57,793,925 57,793,925
2245 .. o | LAWRENCEBURG .....cevvvvveeeeeeineeieneennns forees e i s e 03/10/2011 ... 80,111 ...
226 ..o [ SANDUSKY i e O [ 03/10/2011 ... 102,980 ...
3712 oo [LAS VEGAS s [ W e [ 03/28/2013 .. 124,043 |...
3858 .. CLEVELAND HEIGHTS ...eevvvnniiviiinnnnnnens fevnnneeveennne O [ o 11/15/2013
4064 .. LOUISVILLE 02/14/2014
4085 .. ONTARIO ... 12/3172013 ..
4549 .. YOUNGSTOMN .12/19/2014 ..
4607 .. SAN MARCOS .. .12/29/2014 ..
4613 .. SAN BERNARDINO ... 01/08/2015 ..
4647 .. DELTONA ..... .02/20/2015 ..
4670 .. UNION CITY .. 02/26/2015
4684 .. MISSION VIEJO . 03/02/2015
4691 .. WALNUT CREEK .. 04/30/2015
4705 .. JACKSONVILLE .. 04/13/2015
4731 .. 03/30/2015
4758 05/08/2015 ...uufoennnnis e i 463,872 [ e e o e Jeeeeeieeeeeeeeeeeees Lo o 82,964 | i fo
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
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4782 .. SACRAMENTO .. 04/17/2015 ... 103,687 |...

479 .. ROSEVILLE ... 04/30/2015 ..

4808 .. DEER PARK ... 06/23/2015 ..

4819 .. BROOKLYN . ... 06/18/2015 ..

4835 .. SAN ANTONIO ... 06/01/2015 ..

4838 .. RIVERSIDE ... .05/29/2015 ..

4885 .. SALT LAKE CITY .. 06/24/2015

4912 .. INGLEWOOD ... 07/10/2015

4948 .. BIRMINGHAM .. 07/27/2015

4953 .. 07/15/2015

4967 .. ABERDEEN ... 06/25/2015

49% .. LAKE CHARLES .. 07/29/2015

5002 .. LUFKIN 07/29/2015

5013 .. SACRAMENTO 08/13/2015

5082 .. BONNEY LAKE .10/29/2015 ..

5123 .. MONTGOMERY .10/21/2015 ..

5144 .. SANTA FE . .11/13/2015 ..

5155 .. GLENVIEW ... 11/18/2015

5178 .. ROCHESTER 12/11/2015

5185 .. SUISUN CITY ... 11/13/2015

5209 .. BELLEVLE .... 12/15/2015

5220 .. ROCHESTER ... 12/01/2015

5258 .. BALTIMORE ... 01/26/2016

5260 .. AUSTIN 01/20/2016 779,206 |.

5302 .. LAS VEGAS 01/26/2016 485,759 |.

5328 .. STERLING HEIGHTS .03/14/2016 .. . 477,149 |.

5329 .. NOBLESVILLE .03/30/2016 .. ,122,737 |.

5366 .. SAN DIEGO 03/17/2016 .. .. 683,784 |.

5367 .. ANT[OCH .04/22/2016 .. .. 672,727 |.

5384 .. WINSLOW ... .05/23/2016 .. ,074,726 |.

5393 .. . |LOS ANGELES ... 04/14/2016 ...1,518,587 |.

5401 .. ARLINGTON ... 05/06/2016 .. 438,335 |.

5408 .. 06/03/2016 575,928 |.

5463 .. DETROIT 05/02/2016 693,424 |.

5491 .. KENT ... 06/21/2016 ,279,886 |.

5507 .. SANTA ANA ... 06/07/2016 .. 483,355 |.

5527 .. ST GEORGE ... 07/08/2016 ,283,454 |.

5530 .. ROCKL IN ... 06/15/2016 .. ,164,198 |.

5543 .. MESA ... ....06/29/2016 ..

5558 .. WICHITA FALLS ... 07/21/2016 ..

5585 .. TITUSVILLE . .. 08/12/2016 .. ..25,853

5589 .. | REDMOND e eeeeee o WAL e e 08/05/2016 .. 118,402 |...

5599 .. . | PEACHTREE CORNERS .......cevvuvvrvvrnnnnnns fovvvvmnnnnnnncnn G e e o 07/15/2016

5611 .. 08/25/2016

5637 .. CLEVELAND ... 12/09/2016

5648 .. DAVENPORT ... 09/20/2016

5666 .. SIERRA VISTA .. 09/12/2016

5668 .. GRAND PRAIRIE . 10/05/2016 .. 575,085 |.

5678 .. VENTURA ... 09/29/2016 .. ...1,044,982 |.

5693 CLARENCE . 12/16/2016 .. .. 350,216 |.

5718 .. TUCSON ... 09/30/2016 456,250 |.
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5720 .. 11/30/2016 964,923 |.

5784 .. 11/28/2016 .. ,051,620 |.

5818 .. 12/20/2016 .. 612,548 |.

5827 .. CHATTANOOGA .12/21/2016 .. ,026,918 |.

5851 .. SMYRNA . .12/22/2016 .. ,345,892 |.

5890 .. TAMPA .. 03/17/2017 .. .. 233,323 |.

5903 .. . | DENTON ... 03/20/2018 694,299 |.

5923 . |NORTH LITTLE ROCK ... 03/09/2017 1,299,762 |.

5925 03/01/2017 ,472,149 |.

5959 .. 04/10/2017 835,042 |.

5976 .. MUSKOGEE .... 04/13/2017 750,678 |.

6004 .. PORTLAND 05/02/2017 594,179 |.

6005 .. WESTMINSTER ... 09/27/2017 933,623 |.

6028 .. ROSENBERG ... 05/24/2017 779,997 |.

6029 CARLSBAD . ... 05/18/2017 .. .. 440,182 |.

6072 MASON .. ... 06/26/2017 .. .. 769,752 |.

6079 AVONDALE . .. 06/09/2017 .. .. 728,606 |.

6097 .. PEARLAND ... 06/09/2017 780,985 |.

6108 .. COLUMBIA 06/30/2017 .. 846,317 |.

6130 .. BAKERSFIELD ... 08/01/2017 .. ,044,776 |.

6134 .. 08/17/2017 .. 659,546 |.

6142 .. FORT MILL ... 07/31/2017 .. 1,447,045 |.

6143 .. FORT MILL ... 07/31/2017 ,838,138 |.

6144 .. FORT MILL ... 07/31/2017 779,670 |.

6154 .. BELLFLOVER ... 08/09/2017 .. 1,060,706 |.

6156 LAKE FOREST ... 07/28/2017 .. .. 470,335 |.

6164 SAN DIEGO ... 08/14/2017 .. .. 926,109 |.

6170 PETERSBURG ... 08/28/2017 .. .. 660,229 |.

6174 KIRKLAND . ... 01/31/2018 .. . 729,511

6179 WESTERN SPRINGS . .. 08/11/2017 .. .. 857,631

6182 .. NACOGDOCHES 09/14/2017 .. 842,350 |.

6183 .. OAKLAND PARK .. 08/15/2017 839,922 |.

6191 .. BROWNSVILLE ... 09/19/2017 ,056,063 |.

6208 .. SEVERNA PARK .. 11/21/2017 765,763 |.

6227 .. CARROLLTON 11/22/2017 ,042,733 |.

6239 .. OLDTOWN 10/13/2017 739,245 |.

6247 .. AVON ... 1172272017 .. .. 813,789 |.

6265 .. ORLAND PARK .04/19/2018 .. .. 682,925 |.

6292 .. YWA ... ... 11/15/2017 .. ,184,170 |.

6307 ONTARIO ... 11/15/2017 .. ,056,387 |.

6312 RAPID CITY .. 10/26/2017 .. .. 818,741 .

6317 .. PITTSBURGH .. 11/20/2017 824,631 |.

6338 .. PAYSON ... 12/08/2017 664,676 |.

6345 .. ANDERSON . 12/19/2017 622,233 |.

6347 .. LUDINGTON ... 12/15/2017 837,231 |.

6369 .. FOSTORIA ... 12/15/2017 803,596 |

6371 .. COMMERCE CITY . 12/21/2017 794,328 |.

6379 .. 12/27/2017 .. .1,585,649 |.

6394 .. LIBERTY .. 03/16/2018 .. ...1,214,446 |

63% .. RICHVOND . .12/13/2017 .. .. 817,097 |.

6401 .. FREEPORT ... 12/28/2017 , 140,763 |.
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6418 .. CHEEKTOWAGA ... 02/02/2018

6433 .. 02/28/2018 ..

6449 .. 01/31/2018 ..

6451 .. ... 02/06/2018 ..

6452 .. GAINESVILLE .03/20/2018 ..

6455 .. COLUMBUS . .03/02/2018 ..

6467 .. WOODHAVEN ... 03/19/2018

6471 .. EAST PEORIA 02/02/2018

6476 .. 02/27/2018

6480 .. LAS VEGAS ... 02/07/2018

6509 .. BOCA RATON .. 03/22/2018

6525 .. 29 PALMS .... 03/30/2018 485,522 |.

6542 .. TUCSON 04/25/2018 ,519,573 |.

6551 .. SAN DIEGO ... 06/06/2018 .. 980,275 |.

6558 .. AMHERST ... ... 05/11/2018 .. .. 571,787 |.

6563 .. PORTLAND . ... 05/16/2018 .. .. 814,994 |.

6584 .. NIAGARA FALLS .06/25/2018 .. ,043,235 |.

6593 .. ORANGE 05/29/2018 998,571 |.

6608 .. GREENSBORO .. 05/09/2018 .. ,615,909 |.

6618 .. YOUNGSTOWN .. 06/11/2018 .. 328,863 |.

6619 .. 06/11/2018 .. 328,863 |.

6627 .. 05/29/2018 .. 610,808 |.

6645 .. . 06/08/2018 .. ...1,524,961 |.

6654 .. SHORELINE ... (1, VPP FPRRRR R 06/01/2018 .. ...1,302,319 |.

6657 .. ROSEBURG . 07/09/2018 ...1,770,578 |.

6709 HOUSTON ... ... 11/05/2018 .. .. 446,579 |.

6730 LYNNWOOD . ... 08/10/2018 .. 986,942 |.

6759 ..iiiiiiiieeeeieiieeeeeennnn. |[DAVIE L. ....08/29/2018 .. 864,441 |.

6769 WILIMINGTON ... 10/16/2018 914,569

6798 NAPLES ... .. 10/05/2018 .. .. 973,907

6803 .. KNOXVILLE ... 09/14/2018 661,675 |.

6804 .. 09/26/2018 538,489 |.

6816 .. FORT WORTH ...ovviviiiiiiiiiniieeeeceiii feeneevveneen e [ [ 10/04/2018 802,811 |.

6828 .. SAFETY HARBOR ..evvveeeeeeennieeeeeeennn femeeeeeemmmee Pl [ e 10/16/2018 .. 795,282 |.

6829 .. PORT RICHEY ...vvvviviiiiiiiininineennns feennvveeneen Fl e 10/16/2018 .. 795,282 |.

6848 .. MEMPHIS ... 10/03/2018 1,199,410 |.

6849 TUCSON . ....09/28/2018 .. ,518,288 |.

6873 SUNNYVALE ... 11/06/2018 ,462,724 |.

6875 ROUND ROCK ... 11/16/2018

6879 STAMFORD . ... 11/09/2018 ..

6897 JACKSONVILLE .. 11/26/2018 ..

6902 .. MOUNTAIN VIEW ... 11/06/2018 ..

6919 .. CINCINNATI eiivviiiieieevinnieeeveennnns ferneneeveeneen O [ s 12/03/2018

6925 .. PORTLAND ...eeeeeeieeeeemeeneeeeeemmnees feemeeeeeemnnees QR [ e 11/09/2018

6932 ...ooiiiiiiiiiiiiiiiiineneeenn [ TUCSON i v Ao [ e [ 12/05/2018

6937 .. NORTH LAS VEGAS ...eeeveeeeeeemnnineeeeen fermmeeeeeeeeeeen Ve [ s 12/13/2018

6959 .. WESTMINSTER .evvvveeiivivniieeeviinine feovenenveeneen M [ o 11/29/2018

6984 .. OCEANSIDE 12/11/2018 ..

6993 .. TOLEDO 12/13/2018 .. 757,690 |.

7076 BELL INGHAM . .05/10/2019 .. .. 918,322 |.

7108 .. CORONA ... 03/29/2019 922,003 |.
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7104 .. WOODINVILLE ... 04/15/2019 ..1,774,218 | ... 298,992 |...

7126 .. 05/17/2019 ..

7157 .. BAKERSF IELD 05/23/2019 ..

7175 PHOENIX ... .04/29/2019 ..

7235 .. FAIRLAUN . .05/31/72019 ..

7256 .. Evanston . .07/30/2019 .. ,105,064 |.

7299 .. Austin .... 08/21/2019 ...1,859,213 |.

7304 .. Chicago ... 08/01/2019 ...1,606,246 |.

7305 .. Ocala . 09/16/2019 ...1,474,282 |

7308 .. Union Gap ... (1, VPP FPRRRR R 08/08/2019 ...2,558,900 |.

7309 .. Toppenish ... 08/08/2019

7312 .. Midland 08/23/2019 ...1,338,102 |.

7322 .. Hicksville . 10/28/2019 ...1,795,863 |.

7339 .. Westminster ... 08/12/2019 ...1,189,065 |.

7350 .. Tal lahassee .09/16/2019 .. .. 853,948 |.

7368 San Jose . .. CA. .09/20/2019 .. ,666,179 |.

7434 .. North Versailles ..PA. .. 10/18/2019 .. .. 343,507 |. ..52,174

7484 .. Las Vegas ..veeueeeeermenniereermnnnnnnneennn foonneeeeeenneee W [ e 11/01/2019 632,373 |. ... 152,750 |...

7518 .. Port Arthur 12/04/2019 ...1,059,460 |. . 114,677 ...

7560 .. North Las Vegas . 12/19/2019 ...1,347,326 |.

7570 .. Surprise 01/21/2020

7517 .. Bakersfield ... 01/23/2020 .

7578 .. Rancho Mirage . 01/23/2020 ...1,214,463 |.

7583 .. Valencia 12/30/2019 ...4,622,357 |.

7593 .. 12/17/2019 ...2,853,438 |.

7597 .. ROSEHILL . .02/07/2020 .. 1,632,714 |.

7603 Los Angeles .01/14/2020 .. 1,007,794 |.

7611 Lebanon ...... .12/30/2019 .. 1,677,455 |.

7623 .. Prairie Village . .01/15/2020 .. 1,802,564 |.

7630 .. Lincoln ... 01/17/2020 .. 2,622,428 |.

7635 .. BURBANK ... 01/30/2020 ...4,060,941 |.

7639 .. Chicago ... 01/28/2020 ...1,440,274 |.

7642 .. Upland .... 02/13/2020

7644 .. Lakeland .... 01/30/2020

7649 .. Kirkwood .... 01/15/2020

7651 .. Midland ... 03/11/2020

7664 Plainfield .02/07/2020 ..

7665 Rifle .. .03/31/2020 ..

7667 Fulda .. .01/31/2020 ..

7669 Concord .02/12/2020 ..

7675 Ravenna .02/12/2020 ..

74 . McKinney . 03/04/2020

mr .. Henderson ... 03/27/2020

7743 .. 06/01/2020

7753 .. Houston ... . 03/27/2020

7756 .. Seattle ... |1, VPP R I 05/04/2020

7759 .. Seattle 05/04/2020

7781 .. Orenm .... 05/08/2020 .. 959,844 |.

7787 .. Brunswick ... 06/26/2020 .. 587,123 |.

7792 Portland . .06/04/2020 .. 1,952,561 |.

7801 .. Great Falls ... 06/08/2020 ...oufeeeeiiiiiinn e [ 519,274 |.
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7802 .. North Miami Beach .... 04/30/2020

7805 .. Port land 08/03/2020 ..

7811 .. Orlando ... 06/01/2020 ..

7833 .. Davie .. .05/29/2020 ..

7853 .. Eagle Point .11/09/2020 ..

7876 Tinley Park 07/10/2020 ..

7886 .. Philadelphia .. 12/08/2020

7906 .. Pennsauken .. 08/12/2020

7915 .. Lumber ton ... 08/10/2020

7920 .. Newark .... 09/21/2020

7931 .. Graham .... 09/04/2020

7941 .. Austin 08/05/2020

7955 .. Elizabeth ... 10/06/2020

7963 .. East Hartford . 10/29/2020

7964 .. Lakewood . .09/30/2020 ..

7973 .. Ogden .. .10/20/2020 ..

7992 .. San Antonio .10/12/2020 ..

7993 .. Salt Lake City .. 09/24/2020

8002 .. Warner Robins . 11/06/2020

8014 .. Chandler 09/25/2020

8021 .. Millsboro ... 10/05/2020

8031 .. San Antonio 11/05/2020

8049 .. Findlay 10/30/2020

8059 .. Farmington Hills .. 06/21/2021 .

8067 .. Farmington HIlls .. 12/09/2020 .. 149,063 |...

8097 Melbourne ... .11/12/2020 .. 182,886

8109 Atlanta ... .12/14/2020 .. ..85,547

8118 Round Rock .12/23/2020 .. ..32,851

8124 .. Vero Beach .01/20/2021 .. ..91,444

8126 Tucson ... .12/18/2020 .. . 71,300

8141 .. Gainesville 01/20/2021 .. 27,001 |...

8156 .. South Windsor . 02/12/2021

8158 .. Chandler 12/31/2020

8169 .. Myrtle Beach .. 03/19/2021

8187 .. 04/20/2021

8188 .. 02/25/2021

8189 Kennewick .02/01/2021 ..

8192 .. Aurora ... .03/10/2021 ..

8195 .. Great Falls .03/23/2021 ..

8199 .. Bensalem . .03/25/2021 ..

8202 .. Seattle .03/08/2021 ..

8208 .. 02/25/2021

8211 .. Prescott 03/30/2021

8215 .. Brooklyn Park . 04/07/2021

8223 .. Salt Lake City 03/23/2021

8226 .. North Lauderdale ... 04/15/2021

8236 .. Seattle ... 03/08/2021

8241 .. Denver .... 04/09/2021 .. .

8242 .. Dothan ... 06/03/2021 .. ... 160,298 |...

8262 .. Glendale . .04/13/2021 .. ..35,677

8281 .. Naperville .. 04/20/2021 .. 132,614 |...
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8287 .. Gillette . 06/25/2021

8290 .. Morrow ... 04/07/2021 ..

8302 .. Idaho Falls ... 05/14/2021 ..

8308 .. St George .05/05/2021 ..

8346 .. Chandler .05/06/2021 ..

8348 .. Denver . .05/06/2021 ..

8355 .. Houston ... . 05/21/2021

8378 .. Seattle ... |1, VPP R I 05/13/2021

8379 .. Kissimmee .....oovvvvvvvvnnniiniinnninnnnnnns fovveennvveenneen Floo [ o 04/21/2021

8390 .. YONKErS ..veeeeeeiereeemnnieeeeeennieneees foeeemmmeeeeeeee W e s s e 06/29/2021

8426 .. Englewood 06/04/2021 .

8430 .. San Antonio ... 06/30/2021 ... 120,922 |...

8433 .. Marysville .... 08/30/2021 .o114,448 |...

8452 .. Tucson 06/17/2021

8455 .. East Amherst ....07/13/2021 ..

8492 .. Hillsboro ... ... 08/11/2021 ..

8507 Lawrenceville . .09/20/2021 ..

8508 .. Snellville .... 09/20/2021

8515 .. Phoenix ... 08/12/2021

8534 .. Stafford . 12/29/2021

8544 .. Belvidere 10/18/2021

8549 .. Seattle ... 09/20/2021

8572 .. Muki I teo 10/15/2021

8575 .. Westminster ... 10/01/2021

8586 .. Rochester ... 12/06/2021

8588 Baltimore 1171972021 ..

8596 .. Las Vegas ... .10/26/2021 ..

8607 .. Commerce City . .11/05/2021 ..

8624 .. Logan .. .02/08/2022 ..

8626 Universal City 11/08/2021 ..

8640 .. Aurora . 1171972021

8658 .. Kirkland .... |1, VPP R IR 12/06/2021

8666 .. Chattanooga . 12/30/2021

8673 .. Port land 11/23/2021

8675 .. Mur freesboro .. 12/15/2021

8683 .. Clearwater .. 12/02/2021

8692 .. Dallas .... .01/28/2022 ..

8694 .. Albuquerque 1173072021 ..

8699 .. Portland . 1271772021 ..

8706 Glendale . .12/15/2021 ..

8726 Cannon Beach .02/15/2022 ..

8767 .. LaFayette 02/24/2022 N IO

8795 .. Cooper ... 02/24/2022 [ FEP 1,253,457 |.

8839 .. Sparks ... 05/16/2022 10,616,152 |.

8843 .. North Las Vegas . 03/11/2022 ...1,210,155 |.

8846 .. Woodsiide 03/31/2022 ...1,798,922 |.

8850 .. Brooklyn . 04/07/2022 ...1,151,481 |

8852 .. Mesa 03/16/2022 .. ...2,821,076 |.

8854 .. Colorado Springs ... 04/14/2022 .. ...2,982,175 |

8856 Carson City ... .03/31/2022 .. 2,882,300 |

8865 .. Walton .... 04/14/2022 ...3,165,467 |.
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8868 .. Las Vegas ... 04/01/2022
8888 .. Tucker 04/20/2022 ..
8904 .. Las Vegas 03/31/2022 ..
8905 .. Colorado Springs .04/14/2022 ..
8914 .. Tucson . .06/10/2022 ..
8923 .. Pearland . .05/06/2022 ..
8925 .. Lincolnton .. 05/04/2022
8941 .. Columbus . 05/31/2022
8047 .. Canton .... 05/17/2022
8950 .. Dallas .... 05/03/2022
8959 .. Buffalo ... 06/24/2022
8966 .. Wilson 05/18/2022
8967 .. North Myrtle Beach ... 05/18/2022
8968 .. Valdosta .... 05/18/2022
8976 Knoxville ... .06/07/2022 ..
8987 Sinking Spring .06/22/2022 ..
8989 .. Seattle ... .05/26/2022 ..
8992 .. Birmingham 06/01/2022
9019 .. Reno 06/15/2022
9377 Idaho Falls ... 06/07/2023

0299999. Mortgages with partial repayments

24,965,067

0599999 - Totals

591,439,662

82,758,992
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Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

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

NONE

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

NONE

EO7, E08, E09
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1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
302155-BC-9 ... DY8 LEASING LLC ..evvveeniiiiiiiiieee s A ...98.6130 |...oovvnnnnnnnnn 246,533 [l 250,000 |......ccevenennn250,051 Jooveninniiiiiiiins fooniiiiiinnnnn (82) | e e 2.565 |...... 2.525 |FMAN ... fooeeeiiiiiiiis (7 6,413 |....12/03/2013 ...|....12/10/2025 ...
91282C-HC-8 ... UNITED STATES TREASLRY .. A ...91.9375 |... 10 850,000 |eeeniieieeennnd27,950 [ e 2,178 e s [t 3.375 |...... 4.072 [MN ...... ... 15,188 |....08/02/2023 ...|....05/15/2033 ...
912820-IN-2 ... UNITED STATES TREASLRY .. A . 100.0625 |... ....25,015,625 |.............25,000,000 |.............25,000,000 |.......ccc0eveeer [orrennnn. (30,241) |......... 508,446 [..oovvvnnnniiiinn |ovneen 4.375 |...... 4.374 [N ...... 1,093,750 |....12/26/2023 ... |....11/30/2028 ...
91282C-0P-7 ... UNITED STATES TREASURY .. A . 100.2422 |... ...45,108,985 |.............45,000,000 |.............44,797,190 |..c.cceeerrrennes |oreeennnnn 31,360 |oeeenn o 815,711 [ e 4.375 |...... 4.619 (D ....... 1,968,750 |....12/26/2023 ... |....12/15/2026 ...
912820-KQ-3 ... UNITED STATES TREASLRY .. A ...98.5313 |... revevneneeeennn 400,000 [oannniinnn 412,374 L [ (A23) [ e e 4.375 |...... 3976 [MN ooooee oo 2,272 [ 8,750 |....08/01/2024 ...|....05/15/2034 ...
91282C-KX-8 ..... UNITED STATES TREASLRY .. A . 19,895,313 |...99.4766 |... ..19,895,313 |.... . 19,895,313 [oiiiiiiiieeee e (9,644) ol 213,012 [ e 4.250 |...... 4.212 425,000 |....07/15/2024 ... |....06/30/2029 ...
912820-1D-1 ..... UNITED STATES TREASLRY .. ) I AL 405,828 |...98.0313 |... 392,125 |.... ... 400,000 |.. 405,536 |..eoeiiiiiiiinnns fooiiiiiinnnnn (292) | o s 4125 |...... 3.885 ...08/01/2024 ...|....07/31/2031 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 91,135,694 [ XXX 91,466,423 91,500,000 91,188,413 XXX XXX XXX XXX
36205N-NI-5 ... GN 675496 — RMBS .......cvvvniiiiiniiiiiiiiiiie e A 5,393 [. 105.6273 |o.eevieviirnnnnnns 5,527 |ovvviiiiiiiiiinnnn 5,232 | LT3 R R 23 D AR RN RN 6.500 |...... 5.675 ....08/08/2008 ...|....06/15/2038 ...
36296D-A7-3 ..... GN 687730 - RMBS ... A . 64,039 |. 105.6123 |... ...65,623 |.... 82,136 e 83,641 [ e (180) [ e e 6.500 |...... 5.917 . ....08/08/2008 ...|....07/15/2038 ...
36296D-L.C-0 ..... GN 688023 - RMBS ... 4. . A . 71,610 |. 104.9383 |... ... 73,650 |.... 70,184 el THATE s e (161) [ o e 6.000 |...... 5.561 [MON ..... ...4,211 |....12/04/2008 ...|....10/15/2038 ...
36296T-US-0 ..... GN 700893 = RMBS ....eeveeeieiennnneeeecnnnineeeennnnnes o ven | nnnees 4 s | TA s 60,885 |. 102.6889 |..................61,484 [........o...... 59,874 | 61,008 | e (118) | e e 5.500 |...... 5.080 [MON ..... foeeeememmnniaenns 274 oo 3,293 |....12/04/2008 ...|[....11/15/2038 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!
Securities 201,926 [ XXX 206,285 197,427 201,532 (480) XXX XXX XXX 990 11,883 XXX XXX
0109999999. Total - U.S. Government Bonds 91,337,620 | XXX 91,672,708 91,697,427 91,389,945 203,212 3,529,733 XXX XXX
532386-AB-5 ..... |LILE FINANCE LTD ..ievveiieieeiinnnaneaernnnnnneeennnnnns | ...... |C ...... | .......... | 1.0 e 95,940 |...99.4500 |...oiiiiinnnnnnns 95,412 |eeviniiieeennn 95,940 |o.euiiiiiininnnns 95,940 |eeeniieeinniinns fooreeeiiiiis e feeeie |l 30179 | BT [FMAN L 466 |....oiiiiiiinnnns 3,050 |....09/17/2013 ...|....05/06/2025 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 95,940 | XXX 9,412 95,940 95,940 466 3,050 XXX XXX
0309999999. Total - All Other Government Bonds 95,940 | XXX 95,412 95,940 95,940 466 3,050 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX
108151-WU-2 ..... BRIDGEPORT B .. 1.EFE ..|... . . 106.9543 |.............. 5,385,149 |.... ....5,839,928 ...208,128 |... .. 406,434 |....10/01/2021 ...|....01/15/2030 ...
798153-0B-1 ..... SAN JOSE CALIF FING AUTH LEASE REV . N .. 1.CFE ..|... .. 4,705,000 )...95.8640 |.............. 4,510,401 |.... ....4,705,000 i ... 31,461 |... .. 188,765 |....04/08/2022 ...|....05/01/2030 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 10,981,732 | XXX 9,895,550 10,544,928 (141,139) XXX XXX XXX 239,589 595,199 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 10,981,782 | XXX 9,895,550 10,544,928 (141,139) XXX XXX XXX 239,589 595, 199 XXX XXX
03255L-KF-5 ..... ANAHEIM CALIF PUB FING AUTH LEASE REV vee |- 1LEFE ). 8,595,000 |...85.6546 |.............. 7,362,013 |.... ....8,595,000 ... 114,786 |... .. 229,572 |....12/02/2021 ...|....07/01/2031 ...
54445C-AA-1 ... DEPARTMENT OF AIRPORTS OF THE CITY OF LO .... | LEFE L 3,000,000 |...93.2100 |.......ovneenn 2,796,300 |.... ....3,000,000 ... 12,106 ... ... 94,740 |....03/02/2022 ...|....06/15/2029 ...
54660D-AJ-8 ..... LOUISVILLE/JEFFERSON COUNTY METRO GOVERN . N L, .. 2.AFE ..|... 4,000,000 |...93.9268 |.............. 3,757,072 |.... .. ....4,000,000 . 19,790 |... .. 154,880 |....03/22/2022 ... |....05/15/2030 ...
64971X-S7-4 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ......ccovunifenn .ot e 1,2 . 1AFE L. ...9,955,500 )...91.5753 |.............. 9,157,530 |.... .. 10,000,000 |.. ....9,964,776 .. 156,250 |... .. 375,000 |....03/30/2022 ...|....02/01/2033 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 25,550,500 [ XXX 23,072,915 25,595,000 25,559,776 302,932 854,192 XXX XXX
3128LX-UH-1 ... FH G02384 ~ RMBS .......ccevvvvviviinnniniiiinnnnnnnvevnns o eee [ |4 e e TA s 13,905 |. 104.0806 ....09/20/2007 ...|....11/01/2036 ...
3137A4-HG-5 ..... FHR 3772 HB - CMO/RVBS .. A .43, ...99.3727 |... ...01/10/2011 ...|....12/15/2025 ...
31417A-8B-6 ..... FN AB3857 - RMBS LA e . 28,774 ...98.1169 |... ....11/02/2011 ...|....11/01/2026 ...
314178-7M-6 ..... FN ACB299 = RMBS ......ecevvueneeermrnnuneeeennnnnnaeeens foon voe [ ennnnes [4 covninns [onen 1A e 734,411 |...99.4342 ...12/08/2009 ...|[....12/01/2039 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 820,481 XXX 786,577 790,809 821,310 (9,930) XXX XXX XXX 3,189 38,268 XXX XXX
57563N-AD-0 ... |MASEDU 2020-A A = MBS ..iiiiiiiiiiiiiiiiiiiis | ...... | ....... |4 ......... | TAFE | 2,191,454 |...94.8894 |.............. 2,080,062 |.......cceueen 2,192,090 |.....ooeeennn 2,190,577 [ o 107 oo o foens 2.300 |...... 2.324 IMON ..o foeiiiiiinnnnnnnns 840 [ooiiiiiinnnnns 50,418 |....06/09/2020 ... |....02/25/2040 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 2,191,454 [ XXX 2,080,062 2,192,090 2,191,577 107 50,418 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 28,562,435 | XXX 25,939,554 28,577,899 28,572,664 (6, 165) 942,878 XXX XXX
001192-AL-7 ..... SOUTHERN COMPANY GAS CAPITAL CORP ......cevvvnnvrvvrnnn foon ven ] unnnns 1,2 e L 2AFE L 9,987,104 [...99.0390 |.............. 9,814,765 |...evveeennnn 9,910,000 |....ccvvunnnns 9,915,837 |oeeiiiiiiiiiinns o (9,157) |evveveeeeeiieeenes foreiiiiiiiiiins |0 30876 [ U778 N L . 49,068 | 384,013 |....12/01/2015 ... |....11/15/2025 ...
002824-BF-6 ..... ABBOTT LABORATORIES .. .. 1.DFE ..|... ...98.8150 |..ccevrnennnns 3,715,444 |.... .3,760,000 |.. B TAATBA s e 7,522 |. .. 141,000 |....04/26/2018 ...|....11/30/2026 ...
002824-BM-1 ..... ABBOTT LABORATORIES .. s .. 1.DFE ..|... ...99.5590 |.......oennnns 1,941,401 |.... .1,950,000 |.. ....1,952,016 ... (4,332) ] ... 75,563 |....08/06/2017 ...|....09/15/2025 ...
00404A-AP-4 ..... ACADIA HEALTHCARE COMPANY INC ....ooeeeeereeeeeemnnnns oo vee | s 1,2 e .. 4.AFE ..|... ...93.3730 |... .1,000,000 |.. ... 11,306 | ... 50,000 |....06/15/2022 ...|....04/15/2029 ...
00774M-AW-5 ..... AERCAP |RELAND CAPITAL DAC [CRR—. 1,2 e .. 2.AFE ..|... s ...92.5770 |... ..4,628,850 |.... .5,000,000 |.. e 1,267 ). .. 150,000 |....10/21/2021 ...|....10/29/2028 ...
00774M-AX-3 ..... AERCAP_|RELAND CAPITAL DAC [ 1,2 ..eee L 2AFE | 5,082,100 |.. 87.1870 |..eeuuuneeeens 4,359,350 [.....cceennnnn 5,000,000 |.eeveunianns 5,059,412 |oueeiiiiiiiiiiinns foeeieeens (7,678) f-oeeeevvnanieeene Joeenineneeeeenes [-.....8.800 f......8.106 [JJ ..o [oeennnnnnn.... 69,208 |..oeeiiiienne. 165,000 |....12/14/2021 ...|....01/30/2032 ...
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00912X-AV-6 ..... AIR LEASE CORP 2B FE | 4,598,137 [...97.5190 |........eennns 4,423,462 |.............. 4,536,000 |.....ccvvnnnns 4,556,372 |.ooooeeiiiieeiiees e (10,285) [covevevviinineee Jovveniiiiiiiiinns fees 3.625 |...... 3379 (A0 ooeeen e 41,108 e 164,430 |....11/04/2019 ...|....04/01/2027 ...
00912X-BA-1 ..... AIR LEASE CORP ... .. 2.BFE ..|... ...99.6%0 |....coevunnnns 4,566,077 |.... .4,580,000 |.. .... 4,575,177 e 29178 e e s 3.250 |...... 3.909 [MS ...... .. 148,850 |....04/25/2019 ...|....03/01/2025 ...
00914A-AB-8 ..... AIR LEASE CORP ... .. 2.BFE ..|... ...98.4490 |.......oennnns 5,009,085 |.... ....5,074,904 8,838 i e 3.750 |...... 3.939 | ....... ..190,800 |....05/16/2019 ...|....06/01/2026 ...
00914A-AQ-5 ..... AIR LEASE CORP ... .. 2.BFE ..|... ...90.1860 |...ccvvnnnnnns 6,763,950 |.... ... 7,431,966 17,815 s e s 2.100 |...... 2.360 [MS ...... .. 157,500 |....08/11/2021 ...|....09/01/2028 ...
00914A-AW-2 ..... AIR LEASE CORP ... .. 2.BFE ..|... . 100.6620 |.............. 2,013,240 |.... .... 1,993,680 e 2,100 i e e 5.300 |...... 5.525 | D ....... ... 53,000 |....06/17/2024 ...|....06/25/2026 ...
009279-AA-8 ..... AIRBUS SE s .. 1.F FE ..|... ...96.4880 |....covnnnnnns 1,861,254 |.... .... 1,933,270 e (1,998) Lo e s 3.150 |...... 3.038 (A0 ...... ... 60,764 |....04/21/2017 ...|....04/10/2027 ...
01609W-AX-0 ..... ALIBABA GROUP HOLDING LTD . [CRR—. 1,2 e .. 1.EFE ..|... ...84.2160 |.........on... 4,210,800 |.... ... 4,889,712 16,512 s [ 2125 |..... 2.517 [FA ...... .. 106,250 |....02/26/2021 ...|....02/09/2031 ...
01626P-AH-9 ..... ALIMENTATION COUCHE-TARD INC ... .. 2.AFE ..|... ...96.6560 |........ennnnn 9,197,785 |.... .... 9,445,362 28,878 | e e 3.550 |...... 3.849 (0 ....... .. 337,818 |....08/27/2018 ...|....07/26/2027 ...
01626P-AM-8 ..... ALIMENTATION COUCHE-TARD INC L2.AFE .. ...90.1170 |. ..1,011,113 | .1,015,374 |.. 16,649 |. .2.950 |......5.103 . 16,550 |....01/26/2024 .. 01/25/2030
01882Y-AD-8 ..... ALLIANT ENERGY FINANCE LLC ..... .2.BFE .. ...88.6820 |. ..2,660,460 |. .2,99,686 |.. .3.600 |......3.618 108,000 |....02/23/2022 .. 03/01/2032
01883L-AG-8 ..... ALLIANT HOLDINGS INTERMEDIATE LLC .4BFE .. ...99.0280 |. ..990,280 |. .1,000,000 |.. .6.500 |......6.499 ....00/12/2024 .. 10/01/2031 ...
01883L-AH-6 ..... ALLIANT HOLDINGS INTERMEDIATE LLC .. ..5.B FE ..|... .100.8710 |... 500,000 [oeeemmmnreeeemnnnn fereeeeeeeeniiieeee e e e 7.375 |...... 7.374 ....09/12/2024 ...|....10/01/2032 ...
020564-AE-0 ..... ALPEK SAB DE CV .. s .. 2.CFE ..|... ...84.1300 |... 4,991,709 [ e 1198 e e e 3.250 |...... 3.280 ...02/18/2021 ...|....02/25/2031 ...
02156L-AE-1 ..... ALTICE FRANCE SA . (V- 1,2 e ..5.B FE ..|... L..75.4880 |..ooovvnieeeeenn 75,488 |onnnniiiennnnn 100,000 [oecieniieeeeenn 81,116 [ e 3,555 [ e e 5125 |..... 11.060 ....04/13/2023 ...|....01/15/2029 ...
023771-T3-2 ..... AMERICAN AIRLINES INC 2 s .. 3.BFE ..|... . 102.3460 |... reeevneeneeen 1,000,000 [oanniiinnnnn 984,632 i e £196 [ e e 7.250 |...... 7.814 ....04/13/2023 ...|....02/15/2028 ...
025537-Ad-0 ..... AMERICAN ELECTRIC POWER COMPANY INC .. .. 2.BFE ..|... ...95.8200 |... ....10,189,978 |.... weeeennennn. 10,789,863 [..eeiiiiiiiiieee [oeeeeenna (56,637) [oeeeeeeiees e e 3.200 |...... 2.619 ....11/27/2019 ...|....11/13/2027 ...
025816-DT-3 ..... AMERICAN EXPRESS CO .. 1.F FE ..|... . . 101.0600 |... ....18,190,800 |.... .. 18,000,000 |.. 18,000,000 |..eneeiiiiiiniees forveiiiiiiiiiiin o o e 5.645 |...... 5.649 . ....04/22/2024 ...|....04/23/2027 ...
026650-BH-3 ..... AMERICAN HONDA FINANCE CORP ....cevvveeeeeenneneeeeeens o vee [ e [T s .. 1.G FE ..|... ...1,127,275|...96.2840 |.............. 1,145,780 |.... ....1,190,000 |.. 1,140,541 [ e 13,266 [ e e 2.300 |...... 4.902 ... 13,685 |....07/11/2024 ...|....09/09/2026 ...
026650-DJ-7 ..... AMERICAN HONDA FINANCE CORP .... .. 1.G FE ..|... .. 6,071,068 |...95.4900 |.............. 5,428,607 |.... 5,812,045 [ e (B1L774) s o e 2.350 |...... 1.226 .. 133,598 |[....09/17/2020 ...|....01/08/2027 ...
026650-DN-8 ..... AMERICAN HONDA FINANCE CORP . . 1.GFE .. ...97.5330 |. ..3,901,320 |. 3,999,972 |.. .1.000 |.. ....09/08/2020 .. 09/10/2025
026650-DUI-8 ..... AMERICAN HONDA FINANCE CORP . .1.GFE .. ...91.3850 |. .. 4,569,250 |. . 4,995,958 |.. .2.000 |.. ....03/22/2021 .. 03/24/2028
026650-EY-3 ..... AMERICAN HONDA FINANCE CORP . . 1.GFE .. . 100.1890 |. .10,018,900 |. 10,000,000 .9,999,206 |.. e 706 | .4.950 |.. ....01/08/2024 .. 01/09/2026
03027X-AJ-9 ..... AMERICAN TOWER CORP ... .2.BFE .. ...99.4720 |. 1,939,704 |. . 1,950,000 1,961,531 |.. (1,562) |. .4.400 |.. ....07/31/2018 .. 02/15/2026 ...
03027X-AM-2 ..... AMERICAN TOWER CORP .2.BFE .. ...96.7380 |. ..4,666,641 |. . 4,824,000 .4,858,078 |.. ..(18,287) | .3.125 |.. ...11/20/2019 .. 01/15/2027 ...
03027X-AX-8 ..... AMERICAN TOWER CORP ... .. 2.BFE ..|... ...96.0690 |.........onnn. 2,882,070 |.... .3,000,000 |.. 002,998,520 [onniiiiiiiininns v 897 e o e 2.750 ....09/30/2019 ...|....01/15/2027 ...
031162-DP-2 ..... AMGEN INC .. 2.AFE ..|... . 100.7300 |...ccvvnnnnnns 3,890,193 |.... e 3,902,634 oeeeeeiiiiiieeee e (10,614) | e e 5.150 ....02/07/2024 ...|....03/02/2028 ...
035240-A0-3 ... ANHEUSER-BUSCH INBEV WORLDWIDE INC . .. 1.G FE ..|... . 100.0340 |..........n... 6,561,230 |.... DY < B R RN (o [+1° 11D N AU AP RN 4.750 ....02/25/2021 ...|....01/23/2029 ...
03674X-AN-6 ..... ANTERO RESOURCES CORP ... .. 2.CFE ..|... . 102.2580 |... eeeeneneeeeennn350,000 [onnniiiinnnn 357,612 | [ (7,389) [ e e 8.375 ....02/17/2022 ...|....07/15/2026 ...
036752-AB-9 ..... ELEVANCE HEALTH INC .. 2.AFE ..|... ...97.2800 |... ..3,618,816 |.... e 3,798,536 [ounniiiiiiiinins [ (27,966) |oenecciiins e e 3.650 ... 11/25/2019 ... |....12/01/2027 ...
036752-AP-8 ..... ELEVANCE HEALTH INC .. .. 2.AFE ..|... ...85.8170 |..ccvvrnnnnnns 3,432,680 |.... .4,000,000 |.. n3,989,981 [oeiiiiiiiieee e 173 | e e 2.550 ...03/08/2021 ...|....03/15/2031 ...
03718N-AB-2 ..... ANTOFAGASTA PLC ..... .2.BFE .. ...98.0400 |. ..4,902,000 |. .5,000,000 . 4,929,371 |.. .5.625 |.. ....06/10/2022 .. 05/13/2032 ...
038222-AJ-4 . APPLIED MATERIALS INC 1.FFE .. ...99.5900 |. ..2,831,344 |. . 2,843,000 .2,852,105 |.. .3.900 |.. ...03/02/2018 .. 10/01/2025
038222-AL-9 . APPLIED MATERIALS INC ... 1FFE .. ...97.4100 |. ...79,876 |. ...82,000 ..81,927 |.. .3.300 |.. ...03/28/2017 .. 04/01/2027 ...
04316J-AL-3 ..... ARTHUR J. GALLAGHER & CO .2.BFE .. ...99.5280 |. ..998,266 |. .1,003,000 999,781 |.. .4.850 |.. ... 12/17/2024 .. 12/15/2029 ...
046353-AL-2 ..... ASTRAZENECA PLC ........... 1FFE .. ...99.0310 |. ..9,140,561 |. .9,238,802 |.. .3.375 |.. ....02/24/2016 .. 11/16/2025 ...
05369A-AA-9 ..... AVIATION CAPITAL GROWP LLC .. .. 2.CFE ..|... L..95.6110 |.oeeennnnnnnns 7,210,026 |.... e TAT8,126 [ e 112,521 | e e 3.500 ...09/30/2022 ...|....11/01/2027 ...
05369A-AD-3 ..... AVIATION CAPITAL GROUP LLC .. 2.CFE ..|... ...99.4340 |......ounnnnns 5,036,332 |.... 05,068,429 [oiiiiiiiiiiiiens e 10,884 Lo e e 4125 ....08/08/2018 ...|....08/01/2025 ...
05369A-AK-7 ..... AVIATION CAPITAL GROUP LLC .. 2.CFE ..|... ...96.7920 |...covnnnnnnns 2,939,578 |.... 83,024,331 [ e 11467 s e e 1.950 ....04/20/2021 ...|....01/30/2026 ...
05369A-AL-5 ..... AVIATION CAPITAL GROUP LLC .. 2.CFE ..|... ...94.9440 |... .... 10,443,840 |.... ...10,862,936 [...ooviviininiins oreennnnn 72,927 Lo o e 1.950 ....10/056/2022 ...|....09/20/2026 ...
05453G-AC-9 ... AXALTA COATING SYSTEMS LLC ..3.CFE ..|... ...90.8190 |..eeernnnnnnns 1,843,626 |.... e TT2,857 i et 52,219 [ e e 3.375 ....06/15/2023 ...|....02/15/2029 ...
05565E-BS-3 ..... BMW US CAPITAL LLC .... .. 1.F FE ..|... ...85.9040 |.......oennnn. 4,295,200 |.... 4,986,811 [ e 1,924 L e e 2.550 ....03/29/2021 ...|....04/01/2031 ...
05565E-BX-2 ..... BMW US CAPITAL LLC .... s .. 1.F FE ..|... ...82.1550 |...coonnnnnnns 4,107,750 |.... e 8,993,208 [ e 988 [ e e 1.950 ...08/09/2021 ...|....08/12/2031 ...
05565E-CP-8 ..... BMW US CAPITAL LLC .ovvveniieiiiiieeeceeiineeeeeenins oo een [ e [T .. 1.F FE ..|... . 100.0340 |.........en... 4,001,360 |.... e 3,999,935 [ v 15 e e e 4.650 ....08/07/2024 ...|....08/13/2026 ...
05565Q-DN-5 ..... [BP CAPITAL MARKETS PLC . .|C. . 1EFE .. ...96.6600 |. ..6,268,401 |. .6,474,758 |.. .3.279 |.. ....02/01/2018 .. 09/19/2027 ...
05578Q-AF-0 ..... BPCE SA ... [C...... ..2.BFE ..|.. .. 9,500,000 )...82.7120 |........c..es 7,857,640 |.... .9,500,000 |. 09,500,000 J...ooiiiiiiiiniins foviiiiiiniiiiins Joeneniis o aeen 3.116 ...10/12/2021 ...|....10/19/2032 ...
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058498-All-6 ..... BALL CORP ...ovvviiiieeciiii e cceiie e eeeens oo ven | s 1,2 e L3AFE L 420,000 |...85.6460 |........coeenenn 428,230 |..ccovvnnnnnnns 500,000 |.eeeevunnniennns 440,899 |..ovvniiiiiiiins foeiinn 8,801 i e e 2.875 |...... 5.337 [FA v v 5,431 ....07/12/2022 ...|....08/15/2030 ...
06051G-HT-9 ..... BANK OF AMERICA CORP .... |- 1LEFE ..|... .. 3,000,000 |...98.3650 |.......nneeen 2,950,950 |.... .3,000,000 |.. 10003,000,000 ..eneeeeeeniiiiees feeeerrniieeeeene e e e 3.559 |...... 3.556 [AO ...... .... 20,168 |... ....04/17/2019 ...|....04/23/2027 ...
06051G-JD-2 ..... BANK OF AMERICA CORP .... | 1.GFE ... .. 7,500,000 |...98.3560 |.............. 7,376,700 |.... e 1,500,000 [oeeneiiiiiiinens v e foi e 1.319 |...... LIR<H L1 0 R F 3,298 |... ....06/16/2020 ...|....06/19/2026 ...
06051G-J0-3 ..... BANK OF AMERICA CORP .... |- 1.GFE ..|... .. 5,000,000 |...96.3360 |.............. 4,816,800 |.... 025,000,000 |..eeeeeenniiieee feeeerriiieeeeene e e e 1.658 |...... 1.657 .. 25,331 |... ....08/08/2021 ...|....08/11/2027 ...
06051G-JS-9 ..... BANK OF AMERICA CORP .... | 1.GFE ... ...95.3370 |....covnnnnnns 8,167,521 |.... 8,566,378 [o.nniiiiiiinens e (18,759) [ o e 1.734 |...... 1.738 .... 65,610 [... ....07/15/2021 ...|....07/22/2027 ...
06406F-AE-3 ..... BANK OF NEW YORK MELLON CORP .. .. 1.F FE ..|... ...96.8610 |..ccevnnnnnnns 3,177,041 |.... 3,217,768 e e 36,469 [ e e 2.450 |...... 3.662 029,912 |... ...03/15/2018 ...|....08/17/2026 ...
06406R-AB-3 ..... BANK OF NEW YORK MELLON CORP .. .. 1.F FE ..|... AT (1 R, 5,839,260 |.... 006,256,650 |....oeeiiiiiiinnns foeeennnn(119,638) [oennneciiiiiines o e 3.442 |...... 1.368 .... 82,608 |... ....06/25/2020 ...|....02/07/2028 ...
06406R-BL-0 ..... BANK OF NEW YORK MELLON CORP .. .. 1.F FE ..|... . 102.6180 |..ccevvnnnnnns 7,012,914 |.... 6,954,641 [ e (24,855) [ e e 5.802 |...... 5.118 ... 72,693 |... ....05/09/2024 ...|....10/25/2028 ...
06417X-AN-1 ... BANK OF NOVA SCOTIA ... 1FFE .. . 100.0740 |. ..7,008,179 |. .6,995,669 |.. 4.750 |......4.782 137,579 ....01/24/2023 .. 02/02/2026
06418G-AH-0 ..... BANK OF NOVA SCOTIA .. 1.FFE .. . 101.5820 |. ..6,101,015 |. .6,000,486 |.. .5.400 |......5.441 . 24,324 ....05/29/2024 .. 06/04/2027
07274N-AX-1 ..... BAYER US FINANCE Il LLC ... .2.BFE .. ...99.1510 |. .. 7,892,420 |. 7,937,161 |.. .2.850 |......3.874 . 47,893 ....09/21/2015 .. 04/15/2025 ...
084659-AD-3 ..... BERKSHIRE HATHAWAY ENERGY CO .. .. 1.G FE ..|... . 18,932,040 |...99.8560 |... .... 18,062,952 |.... 18,089,000 |.. ...18,089,000 |....oeeeevmenieee foeeeennn (149,330) [oveeieciiiiiees o e 3.500 |...... 3.500 ... 263,798 |... ...12/03/2019 ...|....02/01/2025 ...
0965911-2P-8 ... BNP PARIBAS SA ... .. 1.G FE ..|... 3,855,038 |...84.9560 |.............. 3,185,850 |.... .3,750,000 |.. ....3,822,019 L (10,438) [ e e 2.871 |...... 2.539 ... 21,533 |... ....00/24/2021 ...|....04/19/2032 ...
096591-2R-4 ... BNP PARIBAS SA ... .. 1.G FE ..|... 2,500,000 |...89.5440 |.............. 2,238,600 |.... .2,500,000 |.. 002,500,000 [..eeeeeeiiiiiees feeeeeriiieeeeene e e e 2.159 |...... 2.159 .... 15,893 |[... ....09/08/2021 ...|....09/15/2029 ...
0965911-2T1-0 ..... BNP PARIBAS SA ... .. 1.G FE ..|... 6,000,000 |...95.0320 [......ccevnnnn 5,701,920 |.... 08,000,000 [o.eniiiiiiiiiinnes v e o e 2.591 |...... 2.591 ... 69,525 [... ....01/12/2022 ...|....01/20/2028 ...
097751-BZ-3 ..... BOMBARDIER INC ... .. 4.AFE ..|... . 104.0650 |.....coeennn.. 1,040,650 |..............1,000,000 |-eeeruunneeeennnn990,582 [oeniieiiiiiiiiies ovveeennees 1,908 | oo e 7.500 |...... 7.775 e 31,250 ... ....06/14/2023 ...|....02/01/2029 ...
099724-Ad-5 ... BORGWARNER INC .. 2.AFE ..|... ...99.6200 |... ....12,950,600 |.... ...13,000,000 |..enoeeiiiniinnnns forrennnnn (20,521) oo o e 3.375 |...... 3.375 ...129,188 |... ....04/28/2015 ...|....03/15/2025 ...
103730-AV-2 ..... BP CAPITAL MARKETS AMERICA INC .. 1.EFE ..|... ...96.9310 |..ccevnnnnnnns 2,520,206 |.... e 2,568,636 |...ooeeeeeniiieee foeeeennenn 14550 [ e e 3.017 |...... 3.636 e 35,953 |... ...04/16/2018 ...|....01/16/2027 ...
10373Q-AZ-3 ..... BP CAPITAL MARKETS AMERICA INC ... .. 1.EFE ..|... L97.7420 | 4,844,094 |.... 4,948,206 e 3,221 Lo e e 3.588 |...... 3.660 .... 38,034 [... ....03/09/2018 ...|....04/14/2027 ...
110122-DU-9 ..... BRISTOL-MYERS SQUIBB CO 1.F FE .. .. 87.1600 |. ..2,614,800 |. 2,991,884 |.. .2.950 |......2.992 . 26,058 ....02/15/2022 .. 03/15/2032
11135F-BR-1 ..... BROADCOM INC ... .2.BFE .. ...96.2330 |. ..4,619,184 |. 4,798,488 |.. .4.000 |......4.008 . 40,533 ....03/31/2022 .. 04/15/2029
11271L-AC-6 ..... BROOKFIELD FINANCE INC 1.G FE .. ...97.2850 |. ..3,628,731 |. . 3,865,732 |.. .. (45,8%4) |. .3.900 |......2.553 . 63,037 ....02/02/2022 .. 01/25/2028
120568-BC-3 ..... BUNGE LIMITED FINANCE CORP L2.AFE .. ...86.4130 |. .. 8,050,235 |. .9,286,774 |.. L3712 | .2.750 |......2.800 ....02/10/2022 .. 05/14/2031 ...
124857-AX-1 ... PARAMOUNT GLOBAL . .2.CFE .. ...94.3080 |. ..2,008,760 |. .2,062,901 |.. 17,726 |. .3.700 |......4.710 ...11/02/2018 .. 06/01/2028 ...
1248EP-CT-8 ..... CCO HOLDINGS LLC . s .. 3.CFE ..|... . 101.9650 |... 586,299 |.... 558,493 7.375 |...... 7.974 ....06/12/2023 ...|....03/01/2031 ...
12626P-AM-5 ..... CRH AMERICA INC 2 s .. 2.AFE ..|... ...99.4470 |....oonnnnnnns 6,825,048 |.... ....6,862,822 3.875 |...... 3.709 ....09/06/2018 ...|....05/18/2025 ...
12636Y-AA-0 ..... CRH AMERICA FINANCE INC 2 s .. 2.AFE ..|... ...96.8020 |.............. 9,771,194 |.... ...10,061,439 3.400 |...... 3.541 ....11/27/2018 ...|....05/09/2027 ...
12636Y-AC-6 ..... CRH AMERICA FINANCE INC ... 2 s .. 2.AFE ..|... ...97.0640 |....coonnnnnnn 7,993,220 |.... .... 7,996,285 3.950 |...... 4.925 ....01/03/2024 ...|....04/04/2028 ...
126408-HE-6 ..... CSX CORP 2 s .. 1.G FE ..|... ...96.6910 |......oennnnns 2,494,628 |.... . .. ... 2,529,944 2.600 |...... 3.706 ....08/20/2018 ...|....11/01/2026 ...
12653C-AK-4 ..... CNX RESOURCES CORP ... 2 s .. 3.BFE ..|... . 102.6750 |... 513,375 |.... ... 500,000 |.. 494,361 7.375 |...... 7.611 ...09/28/2022 ...|....01/15/2031 ...
12661P-AA-7 ..... CSL FINANCE PLC .. .1.GFE .. ...97.6550 |. ..5,758,715 |. .5,897,000 .5,739,136 |.. .3.850 |[......5.089 ....02/28/2023 .. 04/27/2027 ...
126650-CL-2 ..... CVS HEALTH CORP .. 2 .2.BFE .. ...99.2920 |. .. 1,985,840 |. .2,000,000 1,998,675 |.. .3.875 |......3.998 ....07/13/2015 .. 07/20/2025
126650-CU-2 ..... CVS HEALTH CORP .. 2 .2.BFE .. ...97.1040 |. .. 4,855,200 |. .5,000,000 5,012,241 |.. .2.875 |......2.662 143,750 |....09/23/2016 .. 06/01/2026
126650-CX-6 ..... CVS HEALTH CORP .. 2 .2.BFE .. ...96.9380 |. .. 3,746,654 |. .3,865,000 J4,113,121 .. ..(80,057) | .4.300 |......2.067 166,195 |....06/16/2020 .. 03/25/2028
126650-DF-4 ..... CVS HEALTH CORP ..... 2 .2.BFE ...96.9030 |. ..4,760,844 |. .4,926,185 |.. (8,680) |. .3.000 |......2.812 147,390 |....10/22/2019 .. 08/15/2026 ...
126946-AA-2 ..... CONTROL PASS-THRU TRUST SERIES 2016-A (A ..eeevvveenn feun voe | vvvnnee | vvneeeees fonen 2.A ). 3,162,384 [...93.5117 [...ccevnnnnnns 3,017,143 |.... . . 3,188,104 | [ 4,950 |eeeeieieiiies o e 3.573 |...... 3.774 .. 115,282 |....04/01/2019 ...|....09/10/2031 ...
131347-CP-9 ..... CALPINE CORP ... 2 s .. 4.AFE ..|.. .. 324,220 |...94.3130 |... 355,560 |.... . 377,000 |.. 336,448 |oeevveiiiiiiiins feeiinn 8,156 | e e 4.625 |...... 7.748 ... 17,436 |....06/20/2023 ...|....02/01/2029 ...
134429-BF-5 ..... CAMPBELL'S CO .. 2 s .. 2.BFE ..|... 4,966,150 |...99.7770 |... ..4,668,566 |.... .4,679,000 |.. 4,681,278 [ e (58,834) [ e e 3.950 |...... 2.666 .. 184,821 |....11/20/2019 ...|....08/15/2025 ...
134429-BG-3 ..... CAMPBELL'S CO .. 2 s .. 2.BFE ..|... .... 18,109,437 |...97.5640 |... ....15,312,670 |.... 15,695,000 |.. 16,699,373 [oiiiiiiiiiniens e (328,240) e e e 4.150 |...... 1.910 ..651,343 |....09/09/2020 ... |....03/15/2028 ...
134429-BJ-7 ..... CAMPBELL'S CO .. 2 s .. 2.BFE ..|... .. 10,002,884 |...87.5760 [.......ccenn. 8,634,118 |.... .9,859,000 |.. n 9,948,275 [oiiiiiiiiieeee e (16,773) [ oo e 2.375 |...... 2.183 .. 234,151 |....07/30/2021 ... |....04/24/2030 ...
136385-AX-9 ..... CANADIAN NATURAL RESOURCES LTD 2 s .. 2.AFE ..|... 3,374,464 |...97.8420 [....oeeeenn 3,489,046 |.... DR IR0 35T R R/ 1< A AU AP N 3.850 |...... 4.616 .. 137,291 |....11/29/2018 ...|....06/01/2027 ...
13645R-AS-3 ..... CANADIAN PACIFIC RAILWAY €O ..eeeeeeeeeeeeeeneeeeee fo wee | e [T s .. 2.AFE ..|... 1,992,934 |...99.8180 [.......cc..... 2,071,224 |.... 2,073,878 [oeieeiiiiiieee e 13,160 [ e e 2.900 |...... 3.553 ... 60,175 |....03/16/2018 ...|....02/01/2025 ...
14040H-CG-8 ..... CAPITAL ONE FINANCIAL CORP .. 2.BFE ..|... .. 5,150,000 |...80.5010 |.....euvennens 4,145,802 |.... 005,150,000 [oeeniiiiiiinines v e i e 2.359 |...... 2.359 .. 121,489 |....07/27/2021 ...|....07/29/2032 ...
14040H-CU-7 ..... CAPITAL ONE FINANCIAL CORP .. L2.AFE .. .10,000,000 |...99.9100 |. ..9,991,000 |. 10,000,000 10,000,000 |.. .4.985 |......4.979 ....07/25/2022 .. 07/24/2026 ...
14040H-CX-1 ..... CAPITAL ONE FINANCIAL CORP ..... L. 2.AFE ..|.. .. 5,000,000 ). 100.7190 |.............. 5,035,950 |.... .5,000,000 |. ....5,000,000 J...ooiiiiniininns fooviiiiiiniiiiin Joeieniiis o eeeees 5.468 |...... 5.466 ...01/25/2023 ... |....02/01/2029 ...




€013

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
14149Y-BE-7 ..... CARDINAL HEALTH INC ..oviiiiiiiiieeiiiiieeeccvnnineees oo ven | s 1,2 e L 2BFE | 2,993,040 |...99.3030 [ceuririirnnnn 2,979,090 |....ccvvnnnnns 3,000,000 |.eevvunnienns 2,999,437 |eevviiiiiiiiiis e 780 i e e 3.750 |...... BTTTIMS cevees v 33,125 [ 112,500 |....06/17/2015 ...|....09/15/2025 ...
141781-AE-4 ... CARGILL INC .... B .. 1.F FE ..|... . 103.2920 |....covnnnnnns 1,131,047 |.... e 1,138,402 [ e (11,855) [ e e 7.500 |...... 4.985 [MS ...... ... 41,063 |....07/11/2024 ...|....09/01/2026 ...
141781-BV-5 ..... CARGILL INC .... 12 .. 1.F FE ..|... ...97.8690 |.......ounnnns 2,916,4% |.... 2,972,373 e v 317 e e e 3.625 |...... 3.742 (A0 ...... .. 108,025 |....04/19/2022 ... |....04/22/2027 ...
14448C-A0-7 ..... CARRIER GLOBAL CORP ... 12 .. 2.BFE ..|... ...89.4590 |... ...10,325,805 |............. 11,542,500 |.............11,804,278 |.....ccevmrrinnee [oreeennnn (50,392) |veeeeiieiiiees oo e 2.722 |...... 2.228 [FA ...... .. 314,187 |....04/16/2021 ...|....02/15/2030 ...
156700-8B-1 ..... LUMEN TECHNOLOGIES INC 12 ..5.CFE ..|... L..95.7150 |.ooiiiiiinns 478,575 |.... e 15,850 [ e e 5125 |...... 9.079 [FA ...... ... 25,625 |....10/06/2022 ...|....12/15/2026 ...
161175-AY-0 ..... CHARTER COMMUNICATIONS OPERATING LLC .... 12 .. 2.CFE ..|... ...99.8600 |....covvnnnnns 6,911,311 |.... ....6,945,588 |...cooiiiiiiiiies [ (77,501) [eeeeeeeeeieeeeee e feeens 4.908 |...... 3.748 (W ....... .. 339,683 |....07/30/2019 ...|....07/23/2025 ...
16412X-AG-0 ..... CHENIERE CORPUS CHRISTI HOLDINGS LLC .... 12 .. 2.BFE ..|... . 100.5280 |.............. 7,539,600 |.... 1,710,551 [ | (99,690) |.evveneeveinnnns forriiiiiiiiiis i 5125 |...... 3.657 (D ....... .. 576,563 |....11/13/2019 ...|....06/30/2027 ...
166764-BD-1 ..... CHEVRON CORP 12 .. 1.CFE ..|... ...99.0880 |... .. 4,904,856 |.... e 8,950,673 [ e (892) [ e e 3.326 |...... 3.308 .. 164,637 |....03/02/2016 ...|....11/17/2025 ...
171484-AE-8 ..... CHURCHILL DOWNS INC 1,2 L4.AFE .. ...96.4230 |. ..841,773 | ... 817,663 |.. .7.100 . 41,468 |....00/29/2022 .. 01/15/2028
17186H-AH-5 ... CIMPRESS PLC ... 1,2 .4BFE .. ...99.3550 |. ..993,550 |. .1,000,000 |.. ... 7.376 e [--..09/12/2024 .. 09/15/2032
172520-AN-0 ..... CINTAS NO 2 CORP . 1,2 .1.GFE .. ...97.9%0 |. .. 4,147,681 |. . 4,343,497 |.. .3.700 |......2.349 156,603 |....11/22/2019 .. 04/01/2027 ...
172967-KN-0 ... CITIGROUP INC .. 1.G FE ..|... ...98.2800 |....cevnunnnns 3,941,028 |.... 8,008,780 [.nneeeeiiiieee feeeeeeeeeee 882 e e e 3.400 |...... 3.424 .. 136,340 |....04/26/2016 ...|....05/01/2026 ...
172967-KY-6 ..... CITIGROUP INC .. .. 1.G FE ..|... ...97.2860 |... e 4999,432 Lo 302 [ e e 3.200 |...... 3.207 (A0 ...... .. 160,000 |....10/17/2016 ...|....10/21/2026 ...
17327C-AQ-6 ..... CITIGROUP INC .. .12, .. 1.G FE ..|... ...85.8770 |... e 1,000,000 [.eeneeeenniiiees foeeeeriiieeeeene e e e 3.057 |...... 3.057 (W ....... ... 30,570 |....01/18/2022 ...|....01/25/2033 ...
191241-AH-1 ... COCA-COLA FEMSA SAB DE CV . [CRR—. 1,2 o] 1.6 FE ..|... ...89.6300 |... . 12,724,771 . 14,655,947 [ e (89,951) [ e e 2.750 |...... 2.041 [ ....... .. 390,418 |....07/19/2021 ...|....01/22/2030 ...
192714-AE-3 ..... (V- 1,2 |- 2.BFE ..|.. ...83.5960 |....ccoeunnnnn 8,359,600 |.... 009,987,202 [oiieiiiieeee e 1,597 e e e 3.150 |...... 3.170 ....10/14/2021 ...|....01/19/2032 ...
196500-AA-0 ..... COLORADO INTERSTATE GAS COMPANY LLC .. .. 2.BFE ..|... ...98.7670 |....covvnnnnns 3,924,013 |.... 03,964,657 [ooiiiiiiiiiinnnns i 4,867 e e e 4.150 |...... 4.285 ....01/12/2017 ...|....08/15/2026 ...
20030N-BN-0 ..... COMCAST CORP .. 1.G FE ..|... ...99.2060 |....coeuunnnns 7,936,480 |.... e 1,999,546 |.eeeiiiiiieeee oo T e e e 3.375 |...... 3.384 ...05/20/2015 ...|....08/15/2025 ...
20030N-BY-6 ..... COMCAST CORP .. 1.G FE ..|... ...97.3460 |.......oennnn. 1,185,674 |.... e 12130151 e e 2,206 [ e e 3.300 |...... 3.500 ....01/26/2017 ...|....02/01/2027 ...
204429-AA-2 . COMPANIA CERVECERIAS UNIDAS SA .2.BFE .. ...85.3500 |. ..8,535,000 |. 10,000,000 9,990,702 |.. .3.350 |......3.365 ....01/13/2022 .. 01/19/2032
205887-CC-4 . CONAGRA BRANDS INC . .2.CFE .. ...99.4510 |. .. 1,675,749 |. . 1,685,000 1,828,674 |.. ..(38,038) | .4.850 |......2.354 ....03/16/2021 .. 11/01/2028
20826F-BP-0 ..... CONOCOPHILLIPS CO ... 1.FFE .. ...98.7822 |. .. 2,469,555 |. .2,500,000 .2,540,873 |.. ..(16,756) | .4.400 |......3.650 ....07/16/2019 .. 07/15/2027
21036P-BE-7 ..... CONSTELLATION BRANDS INC .2.CFE .. ...92.1160 |. .. 4,498,945 |. .4,884,000 5,121,118 |.. ..(51,882) |. .3.150 |......1.976 ....07/22/2021 .. 08/01/2029 ...
21036P-BF-4 ..... CONSTELLATION BRANDS INC .. .2.CFE .. ...89.3630 |. ..1,012,483 |. . 1,133,000 .1,006,810 |.. 11,288 |. .2.875 |......5.301 ...06/11/2024 .. 05/01/2030 ...
21036P-BH-0 ..... CONSTELLATION BRANDS INC .. 2.CFE ..|... ...83.1270 |...covvnnnnnns 3,325,080 |.... .4,000,000 |.. .... 3,987,849 e 1891 L [ s 2.250 |...... 2.300 ....07/21/2021 ...|....08/01/2031 ...
21036P-BK-3 ..... CONSTELLATION BRANDS INC .. .. 2.CFE ..|... ...98.9930 |....covnunnnns 6,798,839 |.... .6,868,000 |.. ....6,795,376 e 8821 s e s 4.350 |...... 4.830 ....02/14/2023 ...|....05/09/2027 ...
22303X-AA-3 ..... REWORLD HOLDING CORP ..4.CFE ..|.. ...92.4830 |.....oovnnnnns 1,017,313 |.... .1,100,000 |.. 16,321 L e e 4.875 |...... 7.394 ....02/15/2024 ...|....12/01/2029 ...
224044-C6-0 ... COX COMMUNICATIONS INC .. .. 2.BFE ..|... ...97.6930 |...ccovnnnnnns 4,106,037 |.... ....4,203,000 |.. 080,980 [oeeeiiiiiieeeii e s 3.350 |...... 4.164 ....09/13/2018 ...|....09/15/2026 ...
224044-CJ-4 ...... COX COMMUNICATIONS INC .. .. 2.BFE ..|... ...96.6840 |... ... 11,486,059 |.... .. 11,880,000 |.. . (7,581 [ e e 3.500 |...... 3.435 ....11/19/2019 ...|....08/15/2027 ...
224044-CN-5 ... COX COMMUNICATIONS INC .. .. 2.BFE ..|... ...84.2590 |....cornnnnnns 3,370,360 |.... .4,000,000 |.. .... 3,989,629 e 156 s e s 2.600 |...... 2.644 ...05/18/2021 ...|....06/15/2031 ...
224044-CR-6 COX COMMUNICATIONS INC .2.BFE .. . 101.0580 |. ..6,819,3%4 |. .6,748,000 .6,849,371 |.. .. (23,332) | .5.450 |...... 4.992 ....01/16/2024 .. 09/15/2028 ...
225401-AC-2 . UBS GROUP AG . 1.GFE .. ...97.6780 |. .. 1,953,560 |. .2,000,000 .2,000,000 |.. 4.282 |......4.282 ....01/04/2017 .. 01/09/2028
225401-AT-5 . UBS GROUP AG ... .1.GFE .. ...96.1120 |. .. 4,421,152 |. .4,600,000 . 4,592,981 |.. .1.305 |......1.447 ....02/09/2021 .. 02/02/2027
22822V-AE-1 CROWN CASTLE INC . .2.BFE .. ...98.2190 |. .. 1,282,740 |. .1,304,652 |.. .4.000 |......4.050 ....01/30/2017 .. 03/01/2027
233331-BJ-5 ..... [DTE ENERGY CO ..... .2.BFE .. . 16,670,370 |...99.6860 |. .16,569,807 |. 16,660,993 |.. .4.875 |......4.799 ....01/05/2024 .. 06/01/2028 ...
233851-Dii-1 ..... MERCEDES-BENZ FINANCE NORTH AMERICA LLC ....oeevveven o ven | e [T s [ 1.F FE ..|... .. 7,537,070 |...91.7030 |eeeuunnnnenns 6,327,507 |.... e 1,218,672 eeeeeeeeieeeee foeeeeeead (TT779) s oo e 3.100 |...... 1.855 . ...08/11/2021 ...|....08/15/2029 ...
28422-UE-T ... JOHN DEERE CAPITAL CORP ... N R .. 1.EFE ..|... ...99.7630 |.....counnnnns 3,991,518 |.... 4,000,961 [oenneiiiieens i 198 L i e 3.450 |...... 3.455 |MS ...... .. 138,035 |....03/13/2018 ...|....03/13/2025 ...
24703T-AE-6 ..... DELL INTERNATIONAL LLC .... 12 .. 2.BFE ..|... . 100.2500 |.....ceeennn.. 9,637,033 |.... 029,700,095 [eenieiiiiiiieee foeeeeeen (51,982) [ oo e 4.900 |...... 4.304 [AO ...... ..471,037 |....08/17/2022 ...|....10/01/2026 ...
25243Y-BD-0 ... DIAGEO CAPITAL PLC L2 ) 1.6 FE ..|... ...86.3380 |.......oennnns 1,466,019 |.... 1,503,419 [ [ 13,067 [ e e 2.000 |...... 4.441 (A0 ...... .. 16,980 |....08/06/2024 ...|....04/29/2030 ...
25389J-AR-7 ... DIGITAL REALTY TRUST LP 12 e 2.BFE ..|.. ...97.3420 |... ....16,593,891 |.... AT BT67 e e (29,483) [ e e 3.700 |...... 3.511 ....11/21/2019 ...|....08/15/2027 ...
25389J-AT-3 ..... DIGITAL REALTY TRUST LP ... B | A 2.BFE ..|.. ...98.1660 |.............. 1,007,183 |.... e 1,006,579 [oeniiiiiiiiiinnes v 4,898 [ e e 4.450 |...... 5.041 ...02/01/2023 ...|....07/15/2028 ...
25389J-AU-0 ... DIGITAL REALTY TRUST LP ... 1,2 |- 2.BFE ..|... ...94.4690 |........een... 1,006,095 |.... en1,003,246 |..eeeeeeiiiieeee e 5,596 [ e e 3.600 |...... 5.057 ....07/12/2024 ...|....07/01/2029 ...
254687-DK-9 ..... WALT DISNEY CO ..oovvvvvennnns 1,2 e .. 1.G FE ..|... ...97.9560 |.......oennnns 8,298,832 |.... 8,482,245 o e (B511) [ e e 3.375 |...... 3.293 ....04/01/2019 ...|....11/15/2026 ...
25468P-DK-9 . TWDC ENTERPRISES 18 CORP .. 1. . 1.GFE .. ...98.4290 |. .. 1,513,838 |. 1,531,365 |.. .3.000 |......3.397 ....03/19/2018 .. 02/13/2026 ...
25470D-AL-3 ..... DISCOVERY COMMUNICATIONS LLC ... 1,2 e .. 2.CFE ..|... ...99.7820 |.....couennnns 3,225,952 |.... .3,233,000 |. 503,298,214 | o (B7,573) | i e 4.900 |...... 2.7T16 |MS ...... .. 158,417 |....11/26/2019 ...]....03/11/2026 ...
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25470D-BF-5 ..... DISCOVERY COMMUNICATIONS LLC ...evvvveniivinninnienens foee ven | s 1,2 e L 2.CFE | 6,100,380 |...93.2680 |.............. 5,129,740 |....ccvvunnnns 5,500,000 |......ceunnnns 5,831,362 |..eevveriinnnnns forreennnn (75,316) |oveeneniiiiiinns oo e 4125 |...... 2575 [MN oo i 28,990 [oaiiinnnnnnnns 226,875 |....04/16/2021 ...|....06/15/2029 ...
256677-AE-5 ..... DOLLAR GENERAL CORP 12 .. 2.BFE ..|... L..97.7540 |..coonnnnnnnns 6,748,936 |.... .6,904,000 |.. 6,927,044 o e (10,726) [ e e 3.875 |...... 3.704 (A0 ...... .. 267,530 |....11/01/2017 ...|....04/15/2027 ...
256746-AG-3 ..... DOLLAR TREE INC 12 .. 2.BFE ..|... ...99.5860 |... ....15,481,640 |.... 15,546,000 |.. 15,566,573 [oeniiiiiiiiiinens oo (113,896) [oeeeeccccviens o e 4.000 |...... 3.259 |WN ...... ..621,840 |....06/19/2020 ...|....06/15/2025 ...
25746U-CE-7 ..... DOMINION ENERGY INC ... 12 .. 2.BFE ..|... . ...99.3520 |....covnunnnns 1,921,468 |.... .1,934,000 |.. e 1,986,547 o e (4,985) [ o e 3.900 |...... 3.634 [AO ...... . 75,426 |....02/15/2017 ...|....10/01/2025 ...
25746U-CK-3 ... DOMINION ENERGY INC ... 12 .. 2.BFE ..|... ...2,644,540 |...97.0780 |.............. 2,790,993 |.... .2,875,000 |.. 2,822,088 |.eieiiiiiiinies e 30,967 e e e 2.850 |...... 4.034 [FA ...... . 81,938 |....08/16/2018 ...|....08/15/2026 ...
26875P-AP-6 ..... EOG RESOURCES INC .. 12 .. 1.G FE ..|... . 13,341,638 |...99.5000 |... .... 12,967,835 |.... 13,033,000 |.. 13,078,922 [ e (49,548) | e e 4.150 |...... 3.748 (W ....... ..540,870 |....03/04/2019 ...|....01/15/2026 ...
26884A-BN-2 ..... ERP OPERATING LP ... 12 .. 1.G FE ..|... ...82.4730 |....oovnnnnnns 2,886,555 |.... 3,487,937 e v 1704 L e e 1.850 |...... 1.906 ... 64,750 |....08/03/2021 ...|....08/01/2031 ...
26884T-AY-8 ..... ERAC USA FINANCE LLC . 12 .. 1.G FE ..|... . 100.3180 |..ceevnnnnnnns 2,007,368 |.... 1,999,745 [ e 266 [ e e 5.000 |...... 5.017 . 51,970 |....02/05/2024 ...|....02/15/2029 ...
27409L-AA-1 ... EAST OHIO GAS CO . 1,2 1FFE .. ...98.1980 |. .. 2,437,274 |. . 2,483,342 |.. .1.300 |......1.153 . 32,266 |....06/17/2020 .. 06/15/2025
278865-BD-1 ..... ECOLAB INC ... 1,2 . 1.GFE .. ...96.3530 |. ..5,026,736 |. 5,117,531 |.. .3.250 |......3.949 169,553 |....10/05/2018 .. 12/01/2027
20245V-AE-5 . EMPRESA NACIONAL DE TELECOMUNICACIONES S .. 1,2 .2.CFE .. ...82.2060 |. ..4,110,300 |. . 4,999,339 |.. .3.050 |......3.052 152,500 [....09/09/2021 .. 09/14/2032 ...
29250N-AR-6 ... ENBRIDGE INC 12 .. 2.BFE ..|... ...97.5640 |....covnnnnnns 1,902,498 |.... .... 1,959,172 e (3,795) |oeeeeeeeceeis e s 3.700 |...... 3.486 ... 12,150 |....09/26/2017 ...|....07/15/2027 ...
20273R-BK-4 ... ENERGY TRANSFER LP 12 .. 2.BFE ..|... ...98.7010 |...covvnnnnnns 2,940,303 |.... .... 2,984,903 2 (2,857) [eueniiis e e 4.200 |...... 4.100 .. 125,118 |....04/16/2019 ...|....04/15/2027 ...
203640-AZ-1 ..... ENTERGY LOUISIANA LLC ... 12 .. 1.F FE ..|... L..96.1370 |.oeeeennnnnnns 2,630,308 |.... e 2,607,982 [oieiiiiiiieee o 43,868 | e e 3.120 |...... 5.017 ... 85,363 [....10/11/2022 ...|....09/01/2027 ...
29365B-AA-1 ..... ENTEGRIS ESCROW CORP 12 .. 2.CFE ..|... ...95.7360 |.................478,680 |................ 500,000 |.................460,425 |oeiiiiiiiinnns fooviinnenn 7,708 [ oo e 4.750 |...... 6.917 ... 23,750 |....00/28/2022 ...|....04/15/2029 ...
29379V-BE-2 ..... ENTERPRISE PRODUCTS OPERATING LLC .. 12 .. 1.G FE ..|... ...99.8220 |... . reeeeneneeeen 2,879,000 [..eniiinnnnn 2,879,000 [eeeiiiiiiiieiiiiin feeeeeeeee (15,297) | e oo 3.750 |...... 3.750 .. 107,963 |....10/04/2017 ...|....02/15/2025 ...
20379V-BH-5 ... ENTERPRISE PRODUCTS OPERATING LLC 12 .. 1.G FE ..|... ...99.0520 |.......oennnns 2,004,812 |....eeeeeenn 2,024,000 |ooeiiinnnnnnnn 2,018,721 Joeeiniiiiiiiiines fovviiieend 4516 | o e 3.700 |...... 3.940 . 74,888 |....03/23/2018 ...|....02/15/2026 ...
29379V-BL-6 ..... ENTERPRISE PRODUCTS OPERATING LLC 12 .. 1.G FE ..|... ...98.5780 |...ccvnnnnnnns 1,867,067 |.... e 1,916,382 [ e (11,370) [ oo e 3.950 |...... 3.29% . 74,813 |....09/27/2017 ...|....02/15/2027 ...
20444U-BG-0 ... EQUINIX INC .... 12 .. 2.BFE ..|... ...92.9550 |......oeennnns 5,577,300 |.... 5,524,691 [ [ 171,082 [ e e 1.800 |...... S5AT1 | ... .. 108,000 |....02/09/2023 ... |....07/15/2027 ...
29444U-BH-8 EQUINIX INC . 1, .2.BFE .. ...86.0190 |. ..2,723,362 |. .3,168,384 |.. .2.150 |......2.135 ....09/14/2021 .. 07/15/2030
29444U-BR-6 EQUINIX INC . 1, .2.BFE .. ...90.9070 |. .. 4,545,350 |. . 4,986,552 |.. .2.000 |......2.083 ....06/03/2021 .. 05/15/2028
29444U-BU-9 ..|EQUINIX INC . 1, .2.BFE .. ...92.1250 |. .. 4,606,250 |. 4,979,941 |.. .3.900 |......3.964 ....08/31/2022 .. 04/15/2032
337738-AT-5 ..... [FISERV INC 1 .2.BFE .. ...97.7880 |. .. 3,422,580 |. . 3,499,947 |.. .3.200 |......3.201 ....06/10/2019 .. 07/01/2026 ...
337738-BB-3 ..... FISERV INC ... 1 .2.BFE .. ...94.3310 |. ..4,716,550 |. .5,000,000 . 4,998,823 |.. .2.250 |......2.260 ...05/11/2020 .. 06/01/2027 ...
340711-AW-0 ..... FLORIDA GAS TRANSMISSION COMPANY LLC .... 1 .. 2.BFE ..|... ...99.5520 |.......ounnnns 6,810,352 |.... .6,841,000 |.. ... 6,846,724 | e (19,615) [ e e 4.350 |...... 4.057 ....06/01/2017 ...|....07/15/2025 ...
341081-FM-4 ..... FLORIDA POWER & LIGHT CO 12 .. 1.DFE ..|... ...98.7360 |...ccvnnnnnnns 2,006,316 |.... .2,032,000 |.. e 2,024,696 |...ooeeeeniiiiieee e 1,730 [ e e 3125 |...... 3.528 ....09/13/2018 ...|....12/01/2025 ...
344908-AB-0 ..... National Football League Trust U.S. XI .... B | R i 1.F FE ..|... ...98.3995 |... LG 11,217,541 .. 11,400,000 |.. 11,400,000 [oeencceeiieees v e o e 2.680 |...... 2.643 ....07/17/2020 ...|....10/05/2025 ...
34501@-AA-9 ..... Footbal | Club Term Notes 2024-XVII Trust .... N A |- LFFE L . 101.5511 |t 5,077,557 |.... .5,000,000 |.. 05,000,000 ..eeeeeenniiieee foreerriiieeeeenee e e e 5.480 |...... 5.391 ....08/28/2024 ...|....10/05/2028 ...
34501@-AE-1 ..... Footbal | Club Term Notes 2024-XVII Trust .... A LR FE L . 101.5315 |..ocovvnennnns 6,001,892 |.... 08,000,000 [.eniiiiiiiiiinnes v e o e 5.480 |...... 5.307 ....06/27/2024 ...|....10/05/2028 ...
345397-85-1 FORD MOTOR CREDIT COMPANY LLC .... 12 .. 2.CFE ..|... ...92.2710 |... 922,710 |.... 920,442 |eeeveeeeeieiies feeee i 22,848 e e e 2.900 |...... 5.7117 ...08/16/2022 ...|....02/16/2028 ...
34959J-AG-3 ..... [FORTIVE CORP ............ 1, .2.BFE .. ...97.7440 |. .. 2,942,004 |. .3,008,229 |.. .3.150 |......3.192 ....06/20/2017 .. 06/15/2026 ...
34965K-AA-5 . FORTREA HOLDINGS INC . 1, .3.BFE .. . 100.1410 |. ..1,001,410 |. .1,000,000 987,415 |.. .7.500 |......7.784 ....08/24/2023 .. 07/01/2030
36165R-AC-9 . GCC SAB DE CV ....... 1, .2.CFE .. ...85.3660 |. .. 6,402,450 |. .7,500,000 . 7,499,085 |.. .3.614 |......3.616 ....01/10/2022 .. 04/20/2032
361680-AF-1 ..... GFL ENVIRONVENTAL INC 1, .3.BFE .. ...99.4120 |. ..695,884 |. . 700,000 .687,024 |.. .5.125 |......6.147 ...06/16/2023 .. 12/15/2026
36170J-AE-6 ..... GGAM FINANCE LIMITED .... 1, .3.BFE .. ...98.3250 |. . 500,000 500,000 |.. .5.875 |......5.875 ....00/12/2024 .. 03/15/2030 ...
36267V-AF-0 ..... GE HEALTHCARE TECHNOLOGIES INC 1 .. 2.BFE ..|... . 102.4940 |... .4,820,000 |.. 4,880,532 [oeeiiiiieeee oo (14,467 | oo e 5.650 |...... 5.162 ...04/01/2024 ...|....11/15/2027 ...
36267V-AH-6 ..... GE HEALTHCARE TECHNOLOGIES INC 12 .. 2.BFE ..|... . 103.59%0 |... 478,614 |.... ..462,000 |.. 486,629 [.oooevvvvnniinee ovvvnnnnns (1,627) [ oo e 5.857 |...... 4.658 ....08/14/2024 ...|....03/15/2030 ...
369550-BG-2 ..... GENERAL DYNAMICS CORP 12 .. 1.F FE ..|... ...99.5820 |... ..6,641,124 |.... .6,669,000 |.. 6,664,523 [oiiiiiiiiees e 11,834 | e e 3.500 |...... 3.685 ....11/30/2018 ...|....05/15/2025 ...
37045X-CS-3 ... GENERAL MOTORS FINANCIAL COMPANY INC .... 12 .. 2.BFE ..|... . 101.4740 |....coonnnnnns 4,058,960 |.... .4,000,000 |.. e AAT2,048 s e (117,509) [ e e 5.650 |...... 2.379 ....01/22/2021 ... |....01/17/2029 ...
37045X-CY-0 ..... GENERAL MOTORS FINANCIAL COMPANY INC .... 12 .. 2.BFE ..|... ...91.6610 |..ccovnnnnnnns 2,291,525 |.... .2,500,000 |.. 2,688,492 [ e (24,564) | e e 3.600 |...... 2.463 ....07/13/2021 ...|....06/21/2030 ...
37045X-DA-1 ..... GENERAL MOTORS FINANCIAL COMPANY INC .... 12 .. 2.BFE ..|... L. 94,4790 |....oovnnnnnns 2,245,766 |.... .2,377,000 |.. i 2,826,266 |...ooiiiininnnns e (19,318) Lo e e 2.700 |...... 1.838 ....02/23/2021 ...|....08/20/2027 ...
37045X-DP-8 ..... GENERAL MOTORS FINANCIAL COMPANY INC .... 1,2 e .. 2.BFE ..|... ...90.6640 |.....oounnnnnt 9,089,066 |.... 10,025,000 |.. 210,010,922 [oeeniiiiiiieeee e 3513 [ e e 2.400 |...... 2.439 ...10/12/2021 ...|....10/15/2028 ...
37045X-DII-3 ..... GENERAL MOTORS FINANCIAL COMPANY INC . 1,2 e .. 2.BFE ..|... . 100.0670 |... ....10,006,700 |.... 10,000,000 |.. e 9,994,071 [ v 2,813 e e e 5.000 |...... 5.028 ...06/06/2022 ...|....04/09/2027 ...
37185L-AQ-5 ..... GENESIS ENERGY LP ..... 1,2 .4.CFE .. ...97.9420 |. ...97,942 | . 100,000 ... 100,000 |.. .7.875 |......7.875 ....05/06/2024 .. 05/15/2032 ...
375558-AZ-6 ..... GILEAD SCIENCES INC .. 1.. L 2.AFE L ...99.8480 |.....oeunnnnns 2,434,294 |.... .2,438,000 |. 2,438,000 .. e (7,369) | i e 3.500 |...... 3.500 ...04/09/2019 ... |....02/01/2025 ...
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375558-BF-9 ..... GILEAD SCIENCES INC ...oevvvvvvenieeieiiiiieeccviieeees oo ven e 1,2 s L 2AFE L 8,342,035 |...98.8770 [.....ceeeennn 7,800,901 [.ooevvvnnnnnns 7,889,500 |...ccevvnnnnns 7,961,087 |oeevvenneviiinnns fooeeeennn (76,546) | o s 3.650 |...... 2.640 [MS ...... |.eeeeenennn.. 95,989 |oiiiiiiinnns 287,967 |....11/05/2019 ...|....03/01/2026 ...
375558-Bl-4 ..... GILEAD SCIENCES INC ...eeeeeeeieeeeemneeeeeemneeeee [ wen | [1,2 s .. 2.AFE ..|... ...96.5820 |....coounnnnns 8,109,025 |.... .8,39,000 |.. 8,435,729 o e (22,859) [ e e 2.950 |...... 2.669 MS ...... .. 247,682 |....11/26/2019 ...|....03/01/2027 ...
377372-AN-9 ..... GLAXOSMITHKLINE CAPITAL INC . . .. 1.F FE ..|... ...99.6000 |... .... 14,848,368 |.... 14,919,190 [ [ (29,672) [ e e 3.625 |...... 3419 [MN ...... .. 540,415 |....04/01/2019 ...|....06/15/2025 ...
38141G-WV-2 ..... GOLDMAN SACHS GROUP INC ... 1.2, |- 2.AFE ..., ...96.1590 |...covnnnnnnns 5,105,081 |.... 5,629,004 [.eieiiiiiiiieee e (92,986) [oee s [ e 3.814 |...... 1.926 [AO ...... .. 202,485 |....08/26/2021 ... |....04/23/2029 ...
38141G-XJ-8 ..... GOLDMAN SACHS GROUP INC ... 12 .. 2.AFE ..|... ...99.6210 |... ....10,161,342 |.... 210,157,137 [ [ 169,207 L e e 3.500 |...... 5.244 | A0 ...... .. 357,000 |....02/16/2023 ...|....04/01/2025 ...
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC ... 12,5 | LR FE L .. 5,000,000 |...94.5650 |.............. 4,728,250 |.... 025,000,000 |..eeeeeeniiiieee fereerriiieeeeene e e e 1.542 |...... 1.542 (WS ...... ... 77,100 |....06/07/2021 ...|....09/10/2027 ...
38141G-YM-0 ..... GOLDMAN SACHS GROUP INC ... 12,5 | LR FE L . 19,951,400 |...94.8700 |... ....18,974,000 |.... 19,925,901 [onniiiiiiiniees i (8,498) | o e 1.048 |...... 2.157 (A0 ...... .. 389,600 |....12/01/2021 ...|....10/21/2027 ...
38145G-AH-3 ..... GOLDMAN SACHS GROUP INC 12 .. 2.AFE ..|... .. 1,975,760 |...97.7650 |.............. 1,955,300 |.... e 1,998,366 |...ieeeiiiiiieee foeeeeennnn3,365 [ e e 3.500 |...... 3.685 ... 70,000 |....04/24/2019 ...|....11/16/2026 ...
38242#-AC-8 . GOODMAN NORTH AMERICAN PARTNERSHIP HOLDI 1. .2.BPL .. ...88.45%8 |. ..6,634,482 |. .7,500,000 |.. .2.400 |......2.397 180,000 |....10/06/2021 .. 01/06/2029
38869A-AE-7 ..... [GRAPHIC PACKAGING INTERNATIONAL LLC 1, .3.BFE .. . 100.2220 |. .. 1,002,220 |. .1,000,000 .1,000,000 |.. .6.375 |......6.371 vee |--..05/06/2024 .. 07/15/2032
403949-AP-5 .. HF SINCLAIR CORP ... 2. .2.CFE .. . 101.4100 |. ..532,403 |. ..525,000 514,947 |.. .6.375 |......7.301 . 33,469 |....06/17/2022 .. 04/15/2027 ...
403949-A0-3 ..... HF SINCLAIR CORP ... 2 e |- 2.CFE L.l ...98.8030 |... 494,015 |.... . 500,000 |.. ....477,578 e 6,417 [ e [t 5.000 |...... 6.631 . 25,000 |....06/12/2023 ...|....02/01/2028 ...
404119-BX-6 ..... HCA INC ... 12 .. 2.CFE ..|... ...95.4500 |.......eennnns 4,772,950 |.... .5,000,000 |.. ... 5,368,323 [ e (G- 0077 N FOR R RN 4125 |...... 2.326 (D ....... .. 206,250 |....06/10/2021 ...|....06/15/2029 ...
404121-Ad-4 ..... HCA INC ... 12 .. 2.CFE ..|... . 101.2850 |..ccevvnnnnnns 4,868,770 |.... .4,807,000 |.. 4,859,739 o [ (14,990) |-vvveeeeeeeniees foeeeeeeiiis e 5.625 |...... 5.244 IS ...... .. 270,394 |....01/26/2023 ...|....09/01/2028 ...
417558-AB-9 ..... HARVEST MIDSTREAM | LP 12 .. 3.CFE ..|... . 101.8040 |.....cevnnnnns 2,036,080 |.... 002,000,000 [eeniiiiiiiinees v e foii e 7.500 |...... 7.499 [MN ...... ... 78,750 |....04/29/2024 ...|....06/15/2032 ...
445658-CF-2 ... J B HUNT TRANSPORT SERVICES INC .. 12 .. 2.AFE ..|... ...98.9940 |....coennnnnns 8,909,460 |.... 009,065,950 [..eieeeinniiieee feeeeennnn (64,592) |oeneiiies oo e 3.875 |...... 3122 (MS ...... .. 348,750 |....11/21/2019 ...|....03/01/2026 ...
44891A-CH-8 ..... HYUNDAI CAPITAL AMERICA ... 12 .. 1.G FE ..|... . . 101.5340 |.....counnnnns 4,284,735 |.... 4,261,007 [oeeneeiiiiieees o (10,393) L o e 5.680 |...... 5.365 (D ....... .. 239,696 |....01/04/2024 ...|....06/26/2028 ...
44891A-DC-8 ..... HYUNDA| CAPITAL AMERICA ... 12 .. 1.G FE ..|... .. 1,169,961 |. 100.2790 |..eeeunnnneees 1,175,270 |.... e 1170,149 [ e 189 e e e 5.300 |...... 5.340 (D ....... ... 31,058 |....06/18/2024 ...|....06/24/2029 ...
456873-AE-8 ..... TRANE TECHNOLOGIES FINANCING LTD L2 .. 2.AFE ..|... 4,995,324 |...98.5790 |... ..4,914,163 |.... 4,986,750 [onniiiiiiiinees oeeeinnnnn (1,830) [ e e 3.500 |...... 3.465 [MS ...... .. 174,475 |....04/10/2019 ...|....03/21/2026 ...
45688C-AB-3 ..... INGEVITY CORP 1, .3.CFE .. .. 423,375 ]...91.3700 |. ..456,850 |. ....442 517 |.. .3.875 |......7.376 ....06/12/2023 .. 11/01/2028
458140-AS-9 . INTEL CORP 1, L2.AFE .. . 10,889,113 |...99.3030 |. . 10,223,244 |. 10,322,905 |.. .3.700 |......2.861 ....10/12/2017 .. 07/29/2025
458140-AU-4 . INTEL CORP ... 1, L2.AFE .. ...96.9810 |. ..2,075,393 |. .2,105,558 |.. .2.600 |......3.808 ....11/08/2018 .. 05/19/2026
45866F-AF-1 ..... INTERCONT INENTAL EXCHANGE INC . 1 .1.GFE .. ...96.0810 |. ..5,726,428 |. 5,725,923 |.. .3.100 |......4.665 ....01/09/2024 .. 09/15/2027 ...
45866F-AN-4 ..... INTERCONT INENTAL EXCHANGE INC . 1 . 1.GFE .. ...79.3020 |. 4,241,071 |. .5,348,000 .5,070,511 |.. .1.850 |......2.597 ...01/24/2022 .. 09/15/2032 ...
46625H-KC-3 ... JPMORGAN CHASE & CO .. 1.F FE ..|... ...99.9020 |.............. 6,993,140 |.... .7,000,000 |.. ....6,999,977 3125 |...... 3.131 ....04/23/2015 ...|....01/23/2025 ...
46625H-QlI-3 ... JPMORGAN CHASE & CO ... . .. 1.F FE ..|... ...98.5060 |.......eunnnns 6,033,493 |.... .6,125,000 |.. ....6,094,237 3.300 |...... 3.704 ....11/15/2018 ...|....04/01/2026 ...
46647P-BD-7 ..... JPMORGAN CHASE & CO ... 1.2, .. 1.F FE ..|... ...94.6820 |.............. 2,562,095 |.... .2,706,000 |.. ... 2,849,284 3.702 |...... 2.411 . ....03/15/2021 ...}|....05/06/2030 ...
46647P-CB-0 ..... JPMORGAN CHASE & CO ... 1.2, .. 1.EFE ..|... . ...96.0260 |.......oeennn. 6,241,690 |.... .6,500,000 |.. ....6,500,000 1.578 |...... 1.577 | A0 ...... .. 102,570 |....04/15/2021 ... |....04/22/2027 ...
46647P-CJ-3 ..... JPMORGAN CHASE & CO ... 1.2, .. 1.EFE ..|... .. 5,000,000 |...90.8130 |......ouvnnnnn 4,540,650 |.... ....5,000,000 2.069 |...... 2.069 (D ....... .. 103,450 |....05/24/2021 ...|....06/01/2029 ...
46647P-CU-8 ..... JPMORGAN CHASE & CO 1 .. 1.EFE ..|... ...86.4530 |......ouunnnns 4,322,650 |.... ....5,000,000 2.963 |...... 2.963 (W ....... .. 148,150 |....01/18/2022 ...|....01/25/2033 ...
478375-AR-9 . JOHNSON CONTROLS INTERNATIONAL PLC . 1, .2.BFE .. ...99.0650 |. ..9,153,606 |. .9,240,913 |.. .3.900 |......3.889 ....12/23/2016 .. 02/14/2026 ...
481210-AN-1 ... JRD Holdings, LLC ..... 1 L2.BPL .. ...83.3362 |. ..4,000,138 |. .4,800,000 .4,800,000 |.. ) .2.680 |......2.680 ....10/01/2021 .. 10/14/2031
486606-J#-4 ..... KAYNE ANDERSON ENERGY INFRASTRUCTURE FUN 1. 1AFE .. ...99.8380 |. ..6,389,631 |. .6,400,000 .6,406,509 |.. ..(18,803) |. .3.670 |......3.380 ....03/29/2019 .. 04/16/2025
4271V-AF-7 ..... KEURIG DR PEPPER INC .... 1, .2.BFE .. ...99.1500 |. ..5,990,643 |. .5,908,217 |.. 24,518 |. .4.597 |......5.318 ....04/23/2024 .. 05/25/2028
49271V-AJ-9 . KEURIG DR PEPPER INC . 1, .2.BFE .. ...91.4160 |. .. 3,903,463 |. . 4,426,350 |.. ..(28,584) |. . ......2.430 ....06/19/2021 .. 05/01/2030 ...
49338C-AB-9 ..... KEYSPAN GAS EAST CORP ... 12 .. 2.AFE ..|... ...96.4360 |....ccounnnnn. 6,380,206 |.... ....6,588,642 e 16,188 e e s 2.742 |...... 3.005 ...05/19/2017 ...|....08/15/2026 ...
50077L-AD-8 ..... KRAFT HEINZ FOODS CO .... 12 .. 2.BFE ..|... ...97.6020 |... ... 4,945,599 38,775 i e s 3.000 |...... 3.797 ....01/24/2017 ...|....06/01/2026 ...
50077L-BC-9 ..... KRAFT HEINZ FOODS CO .... 12 .. 2.BFE ..|... ...97.9920 |... ....1,016,689 e (7,498 [ Jeeeeeeeeeeeeeee oo 3.875 |...... 3.057 ....02/17/2022 ...|....05/15/2027 ...
501044-DC-2 ..... KROGER CO ... 12 .. 2.AFE ..|... ...98.7290 |... ....11,160,326 |.... 1,279,883 [ [ 20,760 [ [ e 3.500 |...... 3.698 ....04/29/2019 ...|....02/01/2026 ...
501044-DE-8 ..... KROGER CO ... 12 .. 2.AFE ..|... ...96.4810 |..ceernnnnnnns 9,458,997 |.... 1 n9,706,588 |...ooeeeiiiiiieee e 51,792 | e e 2.650 |...... 3.225 ....11/14/2019 ...|....10/15/2026 ...
50152#-AE-7 ..... KWK TRIP, INC. oevvviiiiiiiiiieeeceiiieeeccvviieee oo ven | s T ..2.CPL ..|.. 974611 | 2,144 144 |.... 2,211,076 [ e (8317) [ e e 3.150 |...... 2.749 ....10/07/2020 ...|....05/24/202%6 ...
50220P-AC-7 ..... LSEGA FINANCING PLC N [ 1,2 e .. 1.G FE ..|... ...91.1550 |..ccovnnnnnnns 4,557,750 |.... 8,997,801 [ e 847 e e e 2.000 |...... 2.014 ...08/25/2021 ...|....04/06/2028 ...
50220P-AD-5 ..... LSEGA FINANCING PLC ... B [ 1,2 e .. 1.G FE ..|... ...85.2050 |... ....12,915,374 |.... ... 15,358,565 |.iiiiiiiinnies oeeennnnn(30,880) [oueeniiiiiiines o e 2.500 |...... 2.263 ....10/04/2021 ...|....04/06/2031 ...
51509P-AA-1 ..... LANDSEA HOMES CORP .... .4.BFE ...99.8240 |. .. 1,996,480 |. .2,000,000 .2,003,282 |.. .8.875 |......8.828 ....08/20/2024 .. 04/01/2029 ...
51805@-AG-3 ..... LASALLE PROPERTY FUND REIT, INC. ... i O I .. 5,000,000 )...93.6778 |.............. 4,683,889 |.... .5,000,000 |. ....5,000,000 ...ooiiiiniinnnns fooviiiiiiniiiiin Joeieniiiiins o eeeees 2.240 |...... 2.239 ...11/10/2021 ... |....02/10/2027 ...
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550241-AK-9 ..... LUMEN TECHNOLOGIES INC ...eevvivvivvnnniiiiiininencinns foen vee | s 2 i LABFE L 681,310 ...99.5190 |.................096,633 |...cooeriinnnnn 700,000 |ooevvvnnnennnns 681,780 ....10.000 |..... 10.496 | AO ...... ....00/24/2024 ...|....10/15/2032 ...
55617L-AL-6 ..... MACY'S RETAIL HOLDINGS LLC ..eevveeeeeeeeeeneeeeeeenn o wee [ [T s .. 3.AFE ..|... .. 235,125 |...86.6520 |... ..285,000 |.. 280177 e oo 2,837 e e e 6.700 |...... 9.214 (W ....... ....02/28/2023 ...|....07/15/2034 ...
55617L-AQ-5 ..... MACY'S RETAIL HOLDINGS LLC 2 s .. 3.AFE ..|... ...95.5070 |... ..250,000 |.. 00250,000 |evvviiiiiiiiiiis oo i e e 5.875 |...... 5.875[MS ...... ....03/02/2022 ...|....03/15/2030 ...
55617L-AR-3 ..... MACY'S RETAIL HOLDINGS LLC .. 2 s .. 3.AFE ..|... ...93.8920 |... 250,000 |oeeerrnnneeeeenn250,000 fouenieiinniiiines foeeeemiieeeeeies e e e 6.125 |...... 6.125 [MS ...... ....08/02/2022 ...|....03/15/2032 ...
55903V-AZ-6 ..... WARNERVEDIA HOLDINGS INC AT .. 2.CFE ..|... ...99.5820 |... . .8,083,000 |.eeenennnnn 8,052,348 [ [ 146,366 [ i e 3.638 |...... 5.571[MS ...... . ....01/05/2024 ...|....03/15/2025 ...
559222-AR-5 ...... MAGNA INTERNATIONAL INC ... 12 .. 1.G FE ..|... ...99.5580 |....coenunnnns 7,685,878 |.... e 1,732,155 [ e (28,626) [ eeceeeeeee [ e 4.150 |...... 3.832 (A0 ...... .. 320,380 |....01/06/2016 ...|....10/01/2025 ...
550222-AV-6 ..... MAGNA INTERNATIONAL INC ... 12 .. 1.G FE ..|... ...87.8530 |.......ounnnns 4,899,562 |.... 05,626,911 [ e (8,928) [ e e 2.450 .. 136,637 |....03/11/2021 ...|....06/15/2030 ...
571676-AA-3 ..... MARS INC .. 12 .. 1.EFE ..|... ...99.4800 |....covnnnnnns 1,989,600 |.... e 1,999,385 [oeeiciiiiieeee e 2,856 [ e e 2.700 ... 54,000 |....05/16/2019 ...|....04/01/2025 ...
571676-AT-2 ..... MARS INC .. 1,2 .1EFE .. ...98.9920 |. ..7,691,678 |. . 7,599,927 |.. .4.550 |.. 176,768 |....05/01/2024 .. 04/20/2028
571903-AS-2 . MARRIOTT INTERNATIONAL INC .. 1,2 .2.BFE .. ...97.7570 |. ..3,910,280 |. .3,997,809 |.. .3.125 |.. 125,000 |....06/07/2016 .. 06/15/2026
571903-BJ-1 ..... MARRIOTT INTERNATIONAL INC .. 1,2 .2.BFE .. . 100.7260 |. .. 3,214,167 |. . 3,134,569 |.. .5.000 |.. 159,550 |....10/05/2022 .. 10/15/2027 ...
573284-AlI-6 ..... MARTIN MARIETTA MATERIALS INC .... 12 .. 2.BFE ..|... ...85.0660 |.......eunnnns 4,253,300 |.... 4,997,882 [ i 296 [ e e 2.400 ..120,000 |....06/21/2021 ...|....07/15/2031 ...
57665R-AN-6 ..... MATCH GROUP HOLDINGS Il LLC . 12 .. 3.CFE ..|... ...95.2810 |... 952,810 |.... 908,227 [covvvvvivinininee foevennnnnn 22,691 [oiiiiiiis [ e 4.625 ... 46,250 |....00/29/2022 ...|....06/01/2028 ...
58013\-EY-6 ..... MCDONALD'S CORP 12 .. 2.AFE ..|... ...99.2290 |... ..2,931,225 |.... e 2,959,279 [oieieieiieeee foeeeeeeeen (6,088) [ e e 3.700 .. 109,298 |....02/09/2018 ...|....01/30/2026 ...
58174#-AE-4 ..... McKinsey & Company, INC. .....ccvvvvvvvvimnnnnnvnnvnnnnns fooe von | oo [T .. 1T.EPL ..|... ...99.1266 |... 002,700,000 [eeniiiiiniinnnes forvviniiiiniiiiin e foiin e 2.520 . 68,040 |....05/22/2020 ...|....06/11/2025 ...
58506D-AA-6 ..... MEDL INE BORROWER LP 2 s ..3.CFE ..|... .101.0180 |... UUTURR FPRRTRRP IS 6.250 . 15,972 |....08/20/2024 ...|....04/01/2029 ...
59524Q-AA-3 ... MID-ATLANTIC INTERSTATE TRANSMISSION LLC . .. 1.G FE ..|... ...97.0840 |... e 2,644,000 | 2,793,502 [ feeeeinnns (45,798) |.eevveeeeeeeeeeees e o 4.100 .. 108,404 |....05/27/2020 ...|....05/15/2028 ...
61744Y-AP-3 ..... MORGAN STANLEY |- 1.GFE ..|... ...96.4360 |....coounnnnns 2,599,915 |.... 0n2,830,906 |..eeeieeeniiieee foeeeeeee (42,238) |ovveeeeeeeennees foeeeeeeiiieis e 3.772 ..101,693 |....03/04/2021 ... |....01/24/2029 ...
61746B-EF-9 ..... MORGAN STANLEY ... .. 1.G FE ..|... . ...98.1280 |....covvnnnnns 2,453,200 |.... ... 2,494,185 e 2,679 i e e 3.625 ....02/13/2017 ...|....01/20/2027 ...
61747Y-ET-8 ..... MORGAN STANLEY . 1EFE .. . 13,000,000 |...99.8840 |. . 12,984,920 |. 13,000,000 |.. . .. ....07/18/2022 .. 07/17/2026
61747Y-EV-3 ..... MORGAN STANLEY .1EFE .. 5,000,000 |. 103.6020 |. ..5,180,100 |. .5,000,000 .6.29% |.. ...10/14/2022 .. 10/18/2028
61747Y-FS-9 ..... MORGAN STANLEY ... . 1EFE .. ...99.5870 |. ..3,983,480 |. .4,000,000 .5.042 |.. ....07/17/2024 .. 07/19/2030
62886H-BE-O ..... NCL CORPORATION LTD .3.CFE .. ...99.7290 |. 710,920 .5.875 |.. ....10/11/2022 .. 02/15/2027 ...
62886H-BG-5 ..... NCL CORPORATION LTD .4.CFE .. . 105.0020 |. 250,000 N .7.750 |.. ...02/10/2022 .. 02/15/2029 ...
62954H-AV-0 ..... .. 2.AFE ..|... ...96.9220 |... 8,021,482 [ e (159,293) |. 4.300 ....08/24/2021 ...|....06/18/2029 ...
62954H-BA-5 ... s .. 2.AFE ..|... ...85.1350 |... e 1,007,187 e e 2,409 |. 2.500 ....10/29/2021 ...|....05/11/2031 ...
62057TH-AJ-4 ..... NABORS INDUSTRIES INC ...cevvvenviiiiininiieeiinineeeees oo ven | s 1,2 e .. 4.AFE ..|.. ...99.9190 |... ... 6,478 | 7.375 ....00/27/2022 ...|....05/15/2027 ...
637417-AH-9 ..... NNN REIT INC 12 .. 2.AFE ..|... ...99.2360 |... 4.000 ....11/29/2018 ...|....11/15/2025 ...
637432-NS-0 ... NATIONAL RURAL UTILITIES COOPERATIVE FIN . 12 .. 1.EFE ..|... ...95.5300 |... 3.700 ....08/03/2021 ...}|....03/15/2029 ...
637432-NY-7 NATIONAL RURAL UTILITIES COOPERATIVE FIN .... 1 .. 1.EFE ..|... ...85.5420 |....coouunnnns 3,421,680 |.... ... 3,989,266 2.750 ...01/31/2022 ...|....04/15/2032 ...
63743H-FH-0 . NATIONAL RURAL UTILITIES COOPERATIVE FIN . 1, 1FFE .. ...99.8300 |. .. 1,996,600 |. 1,999,472 |.. .4.450 |.. ....02/02/2023 .. 03/13/2026 ...
63743H-FN-9 . NATIONAL RURAL UTILITIES COOPERATIVE FIN . 1, 1.FFE .. . 100.2500 |. .14,039,010 |. 14,004,000 14,001,005 |.. .4.800 |.. ....01/24/2024 .. 02/05/2027
641062-AE-4 ..... [NESTLE HOLDINGS INC ......ccvvvvvnnnnnnns 1, .1.DFE .. ...99.2590 |. .. 7,976,453 |. .8,036,000 .8,029,808 |.. .3.500 |.. ....10/30/2018 .. 09/24/2025
65339%K-CG-3 . NEXTERA ENERGY CAPITAL HOLDINGS INC 1. L2.AFE .. ...99.8170 |. ..4,991,848 |. .5,000,791 |.. .4.450 |.. ....06/21/2022 .. 06/20/2025
65339K-CH-1 . NEXTERA ENERGY CAPITAL HOLDINGS INC 1, L2.AFE .. ...99.8590 |. .. 4,993,949 |. .5,000,060 |.. .4.625 |.. ....06/21/2022 .. 07/15/2027 ...
664397-AN-8 ..... EVERSOURCE ENERGY B L R 2.BFE ..|.. ...99.9060 |....coevunnnns 6,903,505 |.... 8,910,000 [..eneeeieniieee foeeeeennn (83,083) feeeeeeeeieees e e 3.150 ...07/12/2016 ...|....01/15/2025 ...
67077M-AT-5 ..... NUTRIEN LTD .... 12 .. 2.BFE ..|... ...97.0070 |....covvnnnnns 1,957,601 |.... 1,984,195 [ i 880 [ e e 4.200 ....12/06/2024 ...|....04/01/2029 ...
67077M-AW-8 ..... NUTRIEN LTD .... 12 .. 2.BFE ..|... ...89.9680 |....covuunnnns 2,565,887 |.... e 2,922,822 o e (12,779 [ o e 2.950 ....08/23/2021 ...|....05/13/2030 ...
67077M-AY-4 ..... NUTRIEN LTD N |- 2.BFE ... . 100.9530 |.......eunnnns 3,935,148 |.... 03,926,952 [oiiiiiiiiiinees e (B1,548) L e e 5.950 ....01/09/2024 ...|....11/07/2025 ...
674003-C@-5 ..... Oaktree Capital Management L.P. .. A [ 1GFE L L1286 | 3,398,631 |.... e 8,400,000 .enneeeieiieeee e e e e 3.060 ....10/14/2021 ...|....01/12/2037 ...
674599-CR-4 ..... OCCIDENTAL PETROLEUM CORP . 12 .. 2.CFE ..|... ...96.9330 |... .. 1,938,660 |.... e 1,999,656 [o.nnviiiiiinnnns v 204 L o e 3.200 ....08/06/2019 ...|....08/15/2026 ...
680665-AJ-5 ..... OLIN CORP 1,2 e .. 3.AFE ..|... ...97.7720 |... 488,860 |.... 500,870 e (277) | e s 5.125 ...02/10/2022 ...|....09/15/2027 ...
68233J-BH-6 ..... ONCOR ELECTRIC DELIVERY COMPANY LLC .. 1,2 e .. 1.F FE ..|... L..96.1310 |oooeeennnnnnns 3,025,243 |.... ....2,976,826 21,520 i e e 3.700 .. 116,439 |....04/17/2024 ...|....11/15/2028 ...
68389X-BM-6 ..... [ ORACLE CORP .. 1, .2.BFE .. ...97.0170 |. ..2,388,559 |. . 2,416,642 |.. 28,086 |. .2.650 |.. . 65,243 |....11/26/2018 .. 07/15/2026 ...
68389X-CD-5 ... ORACLE CORP .. 1, ..2.BFE ..|.. 92,4670 |..iiiinennnns 4,623,350 |.... .5,000,000 |. ....4,993,816 |..... e 1,826 [ e o 2.300 .. 115,000 |....03/22/2021 ...]....03/25/2028 ...
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69353R-EQ-7 ..... PNC BANK NA' (DELAWARE) ...cevvvnnvvviiinninnenriinninenes oo vee | s 2 i .. 1.F FE .. ...99.3590 |.......cooeeennn 973,718 |onninnininn.. 980,000 foiiiiiiinnnnnnns 980,966 |......ccevvvveeee fovvrnnnenn (2877) e v 00002232250 | AR T2 0 R FOR 2,654 ....12/07/2017 ...|....06/01/2025 ...
69437@-AC-0 ..... PricewaterhouseCoopers LLP .. N L, .. 1.D YE ..|... ...95.7328 |... 105,000,000 [..eeeeeenniiiees Joeeeeniieeeeenne e e 02022230200 | 3.199 [MS ...... PP Y b b I O ....06/09/2020 ...|....09/15/2027 ...
70137W-AL-2 ..... PARKLAND CORP 12 .. 3.BFE ..|... ...91.8660 |.................561,196 |................ 600,000 [...........eeeenn838,350 |oveeeniiiiinnnnns foorininnnnnd9,272 | oo | 40625 | 6.966 |MN ..o |ovvnniiiiinnnnns 4,625 |... ....06/14/2023 ...|....05/01/2030 ...
717081-DV-2 ..... PFIZER INC N A |- LFFE L ...97.6750 |..............2,987,878 |.............. 3,059,000 |.............. 3,040,623 |......cccevrrrirs forrreernnn 12,463 oo e [0 2,750 . T LS 10 R AR 6,543 |... ....02/26/2019 ...|....06/03/2026 ...
742718-FG-9 ..... PROCTER & GAMBLE CO ... A1 [ 1D FE L ...96.7180 |... e 138 [ e [22.2.800 o 2.840 [MS ...... ... 14,978 |... ....03/23/2020 ...|....03/25/2027 ...
74340X-BH-3 ..... PROLOGIS LP ... 12 .. 1.G FE ..|... ...96.7590 |..ccovnnnnnnns 1,722,310 |.... ...1,889,084 |....oooiiiiiiiens [ (30,252) |-evveeeeeennies feeeeeeeiiiiie |20 32875 | 2.028 [MS ...... .. 20,309 |... ...03/16/2021 ...|....09/15/2028 ...
74340X-CG-4 ..... PROLOGIS LP ... 12 .. 1.G FE ..|... . 100.2670 |.....covnnnnn. 8,243,953 |.... 8,281,901 [ e (15,413) |eeeeeeeeeeies o | 40875 o, 4.640 ....01/05/2024 ...|....06/15/2028 ...
74460D-AC-3 ..... PUBLIC STORAGE OPERATING CO .... 12 .. 1.F FE ..|... ...96.1760 |... ..7,213,200 |.... ... 1,624,207 L (48,657) |oeeeeeeeeeeenns e 22230094 | 2.3% ...10731/2019 ...|....09/15/2027 ...
74460D-AH-2 . PUBLIC STORAGE OPERATING CO . 1,2 1FFE .. ...89.9920 |. ..992,612 |. .998,306 |.. . 1,106 |. .4.670 ....12/13/2024 .. 11/09/2028
756109-AR-5 ..... REALTY INCOME CORP . 1,2 . 1.GFE .. ...99.0400 |. ..2,971,200 |. . 2,955,007 |.. 23,559 |. .5.014 ....02/16/2023 .. 10/15/2026
756109-AW-4 ..... REALTY INCOME CORP . 1,2 .1.GFE .. ...93.2810 |. ..2,266,728 |. .2,520,936 |.. ..(20,365) |. ......2.311 ....03/10/2021 .. 06/15/2029 ...
756109-B0-6 ..... REALTY INCOVE CORP ... 12 .. 1.G FE ..|... . 100.0080 |....cevvunnnns 8,132,651 |.... 8,127,710 [ e 3,924 |oooiiiiiiiieiens eeeeeeeeeeeeiees [0 5,050 ol 5.103 ...01/05/2024 ...|....01/13/2026 ...
756109-CC-6 ..... REALTY INCOVE CORP ... 12 .. 1.G FE ..|... ...92.9570 |... 967,682 |.... 995,864 |..evveniiiiiiinins foreiiiiinnns 2,282 |oeeeeeieiiiiins oo 000.3.400 .. 4.368 ....09/19/2024 ...|....01/15/2030 ...
756109-CF-9 ..... REALTY INCOME CORP ... 12 .. 1.G FE ..|... ...99.2630 |... ..6,948,410 |.... 6,955,301 |oeeniiiiiieees [ 9,551 |veeieeeeeeies foeeeeeeis | 4750 4.923 ....01/08/2024 ...|....02/15/2029 ...
756250-AE-9 ..... RECKITT BENCKISER TREASURY SERVICES PLC ... L2 .. 1.G FE ..|... L..95.7180 |..ooevvnnnnnns 9,550,742 |.... ....9,521,13%2 PR /X RN AR R 111 VI RN 4.983 ....07/18/2024 ...|....06/26/2027 ...
75884R-AV-5 ..... REGENCY CENTERS LP 12 .. 2.AFE ..|... ...97.6010 |..ccevnnnnnnns 5,567,161 |.... .... 5,709,494 e (2,788) | e |22223.600 ... 3.547 ....04/30/2019 ...|....02/01/2027 ...
75884R-BA-0 ..... REGENCY CENTERS LP 12 .. 2.AFE ..|... ...93.3980 |......ounnnnns 5,754,251 |.... ....6,626,319 L (83,624) [ouvniiiiiiiiiiiis e 0200230700 2.158 ....07/14/2021 ...|....06/15/2030 ...
760759-AR-1 ..... REPUBLIC SERVICES INC ... 1 .. 2.AFE ..|... L..97.7530 |.oeeiiininnnns 2,067,476 |.... ....2,083,082 020,262 |oeeiiiieeeeeiis e [1002222.900 .. 3.946 ...12/13/2018 ...|....07/01/2026 ...
76119L-AB-7 ..... RESIDEO FUNDING INC 1 .. 3.CFE ..|... ...90.5540 |... 905,540 |.... 893,948 16,448 | e |0040.000 6.686 ....02/15/2024 ...|....09/01/2029 ...
775109-BE-0 ..... ROGERS COMMUNICATIONS INC . 1, .2.CFE .. ...98.7830 |. 4,771,219 | .4,840,881 |.. .. (14,845) |. .3.303 ....03/21/2016 .. 12/15/2025 ...
775109-CG-4 ..... ROGERS COMMUNICATIONS INC . 1, .2.CFE .. ...96.5890 |. .. 1,002,59% |. 1,002,242 |.. 14,222 |. .4.870 ....01/22/2024 .. 03/15/2027
78016E-YD-3 ..... ROYAL BANK OF CANADA .... .. 1.EFE .. . 100.0290 |. ..5,001,450 |. . 4,908,894 |.. 45,563 |. .6.092 ....01/03/2023 .. 11/02/2026
78016F-Z5-6 ..... ROYAL BANK OF CANADA . .1EFE .. ...98.8220 |. ..9,882,200 |. 10,000,000 9,999,980 . 4.240 ....07/25/2022 .. 08/03/2027 ...
78016F-ZV-9 ..... ROYAL BANK OF CANADA . .. 1.EFE .. . 22,000,000 |- 100.6630 |. .22,145,860 |. 22,000,000 22,000,000 ......5.542 ...01/09/2023 .. 01/12/2026 ...
78016H-2V-5 ..... ROYAL BANK OF CANADA .... | LEFE L .. 12,099,101 |...99.9770 |... ....12,107,215 |.... ...12,110,000 |.. 12,101,170 [ e 2,069 [ e 42950 |l 4.970 [FA ...... ...01/10/2024 ...|....02/01/2029 ...
78016H-ZX-1 ..... ROYAL BANK OF CANADA . .. 1.EFE ..|... 2,500,000 |- 100.4700 |.............. 2,511,750 |.... .2,500,000 |.. 002,500,000 ..eeeeeeiiiiiieee Joeeeeniieeeeeenes e e [e0n22.5.089 | 5.073 ....07/15/2024 ...|....07/23/2027 ...
78355H-KP-3 ... RYDER SYSTEM INC .. 2.BFE ..|... ...5,097,348 |...96.4800 |.............. 4,920,480 |.... .5,100,000 |.. 5,099,241 [ 380 [ e 0002222.900 .l 2.908 ....11/06/2019 ...|....12/01/2026 ...
78355H-KZ-1 ..... RYDER SYSTEM INC . .. 2.AFE ..|... .. 992,101 |. 101.1910 |... 1,001,000 |.. 1002993,330 |eeeiiiieeeiins foeeeed 1,229 | e [ BL3TE 5.582 ....04/17/2024 ...|....03/15/2029 ...
78355H-1B-3 ..... RYDER SYSTEM INC . .. 2.AFE ..|... .. 980,323 |. 101.7140 |... ....978,055 i (2,267) [eunniiiiiiiiiiiis e 0002225500 |l 4.407 ....09/19/2024 ...|....06/01/2029 ...
785592-AN-8 ..... SABINE PASS LIQUEFACTION LLC .. .. 2.AFE ..|... .. 1,171,858 |. 100.0330 |.eeevennnneens 1,059,349 |.... .... 1,059,000 (15,903) |-evveeeeeeemnies feoeeeeeiiiiii |00 50625 |l 5.625 ...07/18/2017 ...|....03/01/2025 ...
785592-AS-5 ... SABINE PASS LIQUEFACTION LLC L2.AFE .. 1,992,206 |. 100.2430 |. .. 1,914,641 |. 1,929,108 |.. ..(10,614) |. .4.383 ....04/10/2018 .. 03/15/2027 ...
785592-AV-8 ..... SABINE PASS LIQUEFACTION LLC L2.AFE .. 2,901,068 |. 100.9680 ..2,572,160 |. .2,607,674 |.. ..(58,319) | .3.445 ....07/26/2019 .. 06/30/2026
808513-BQ-7 ..... CHARLES SCHWAB CORP .............. 1FFE .. . 15,525,171 ...99.9120 |. .15,975,929 |. 15,791,059 .5.923 ... 12/22/2022 .. 05/13/2026
81685V-AA-1 ... SEMPRA INFRASTRUCTURE PARTNERS LP .2.CFE .. . 14,371,433 |...83.3020 |. . 12,389,506 |. 14,493,976 .3.658 ....04/20/2022 .. 01/15/2032
822582-8D-3 ... SHELL [INTERNATIONAL FINANCE BV .1.DFE .. . 12,048,450 |...99.4790 |. .11,937,480 |. 12,002,031 |.. e 3.202 ....06/06/2015 .. 05/11/2025 ...
824348-AlI-6 ..... SHERWIN-WILL IAMS CO .. 2.BFE ..|... .. 7,803,103 |...97.2460 |.............. 7,202,525 |.... e 7,583,001 [oeeeieeiiiiiieee foeeeennn (56,004) [oeeneeeciiiieees oo 0nn.3.450 |l 2.634 (D ....... .. 255,524 |....12/05/2019 ...|....06/01/2027 ...
824348-BF-2 ..... SHERWIN-WILLIAMS CO s .. 2.BFE ..|... ...99.3110 |oooeivnnnnnnns 2,949,537 |.... i 2,968,475 oo v 1A e e 0000003950 |l 4.001|JdJ ....... .. 117,315 |....08/09/2017 ...|....01/15/2026 ...
82620K-AE-3 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV . (V- Tons .1.DFE ..|... ...99.3990 |...ccovnunnnns 2,894,499 |.... 1 ee2,916,080 [oueeeeeiiiiiieee feeeeennen (9,812) [ e 0002232250 | 2.902 [MN ...... ... 94,640 |....07/28/2017 ...|....06/27/2025 ...
82620K-AL-7 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV ... [CRR—. 1. |- 1.DFE ... ...96.2970 |... o 4,708,258 e e 88,502 [ e 0000022350 |l 3.680 |AO ...... .. 113,223 |....09/26/2018 ...|....10/15/2026 ...
82620K-AU-7 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV ... (V- 1o |- 1.DFE ... ...97.5570 |... e 4,004,026 |...ooeeeeiniiieeee e 419 e e [-2222230400 .. 3412 [MS ...... .. 136,170 |....08/07/2017 ...|....03/16/2027 ...
83283II-AE-3 ..... SMYRNA READY MIX CONCRETE LLC . 12 .. 3.CFE ..|... . 104.8700 |........coeeeeen 524,350 |oeeinniiiinnnnn 500,000 [oiiiiennnnnn 527,741 e oo (2,289) | e 00 8875 | 7.875|IN ...... ... 43,759 |....02/13/2024 ... |....11/15/2031 ...
835495-AP-7 ... SONOCO PRODUCTS CO 1,2 e .. 2.CFE ..|... ...84.9190 |... 5,991,995 [ e 1,005 [ e 002222.850 | 2.871|FA ...... ..171,000 |....01/11/2022 ...|....02/01/2032 ...
835495-A0-5 ..... SONOCO PRODUCTS €O ... T .. 2.CFE ..|... ...99.2890 |... 1,998,743 [ e 183 [ s e 40450 . 4.490 MS ...... ....09/17/2024 ...|....09/01/2026 ...
835495-AR-3 ..... [SONOCO PRODUCTS CO . 1,2 .2.CFE .. ...97.4420 |. ....999,554 |.. .. 65 | ......4.635 ....09/19/2024 .. 09/01/2029 ...
85207U-AK-1 ..... SPRINT LLC ... 1,2 ..2.BFE ..|.. . 102.2640 |... .9,879,000 |. ...10,082,009 (215,071) |ooveeeeeeeeeeeeees foviiiiiiiiiiiiinnn | 7,626 |oones 5.073 [MS ...... ...01/26/2024 ...|....03/01/2026 ...
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852234-AR4 ... BLOCK INC ..eeeviiece e 2 s L3AFE e 2,001,124 |. 101.0260 |.............. 2,020,520 |.......ounnnns 2,000,000 |.eeevenninnns 2,001,069 |oeevveevereeeeeens forniinnnnnne (51578 PP R RN 6.500 |...... 6.491 ....056/06/2024 ...|....05/15/2032 ...
854502-AK-7 ..... STANLEY BLACK & DECKER INC ..eevvveneeeeennieeeeeemenn fooe e e 1,2 s .. 2.AFE ..|... ...98.3450 |... ....10,336,060 |.... 10,510,000 |.. ...10,509,132 e B93 [e [t 3.400 |...... 3.407 ....08/07/2019 ...|....03/01/2026 ...
855244-A0-2 ..... STARBUCKS CORP ....evvvneeiiiniiieecciiiineeeevnneneeeees foen e e [ 1,2 il .. 2.AFE ..|... ...99.4710 |.oooiinnnnnnns 2,974,183 |.... .2,990,000 |.. .... 2,989,582 853 [ e [ 3.800 |...... 3.823 ....09/17/2018 ...|....08/15/2025 ...
855244-AZ-2 ..... STARBUCKS CORP ... eeeeeee e e eeem e e eeemneeeeeee foeswen | [1,2 s .. 2.AFE ..|... ...87.5810 |..ceeernnnnnns 4,284,463 |.... .4,892,000 |.. .... 4,933,533 e (B,817) | e s 2.550 |...... 2.388 ....08/10/2021 ...|....11/15/2030 ...
863667-AH-4 ..... STRYKER CORP ...eeveeeiviiiieeeceviineeeceenieeeeevnnans oo wee e [1,2 s .. 2.AFE ..|... ...98.9940 |... .... 1,935,008 2 (8,383) [ e [ 3.375 |...... 2.925 ....04/27/2016 ...|....11/01/2025 ...
863667-AN-1 ... STRYKER CORP ....eeeeeeeeeeeeeeeeee e e eeem e eeeenns [ wen | [1,2 s .. 2.AFE ..|... ...98.6630 |... . . .... 4,899,945 e (9,972) oo e e 3.500 |...... 3.285 ...11/16/2016 ...|....03/15/2026 ...
86765K-AB-5 ..... ESLL 00 R [ Il | .. 3.AFE ..|... . 102.6200 |... ... 500,000 |..eveniiiiennnnn 500,000 [oiiiiiiiiiiiiis Joevniinniiiiiis oo e e 7.000 |...... 7.000 ....04/16/2024 ...|....05/01/2029 ...
86765K-AC-3 ..... SUNOCO LP e eeeeee e eemnne o wee [ [ 1,2 s .. 3.AFE ..|... . 103.2960 |... s 1. 500,000 |-eeeunieeeennnnn 500,000 [oeiieiiiiiiiii e oo e et 7.250 |...... 7.250 ....04/16/2024 ...|....05/01/2032 ...
871829-BC-0 ..... SYSCO CORP ... .2.BFE .. ...97.9540 |. 9,697,446 .9,900,000 .3.193 ....06/23/2016 .. 07/15/2026
872540-A0-2 . TJX COMPANIES INC .. 1.FFE .. ...96.4070 |. 5,037,266 |. ......3.146 ....06/03/2019 .. 09/15/2026
872540-AT-6 ..... TJX COMPANIES INC 1FFE .. ...95.3240 |. .. 3,515,549 |. .3.875 |[......2.869 ....02/18/2022 .. 04/15/2030 ...
87264A-CA-1 ..... T-MOBILE USA INC .eeeveeeeeeeeeeeeeeeeeeeeeeeeee fo e | [ 1,2 s .. 2.BFE ..|... ...91.8420 |........eee.nt 2,296,050 |.... ... 2,497,729 e 097 e e [t 2.050 |...... 2.080 ...06/18/2020 ...|....02/15/2028 ...
873050-CH-2 ... TTX CO .. 1.F FE ..|... ...99.9560 |.............. 7,996,480 |.... +...8,001,680 [covvueiiiiiiiiis e (43,792) |eeeeeeeeeieeeeees o s 3.600 |...... 3.040 ....06/06/2019 ...|....01/15/2025 ...
874060-AW-6 ..... TAKEDA PHARMACEUTICAL CO LTD .. .. 2.AFE ..|... . 100.2850 |....ccevnnnnns 8,731,815 |.... 9,721,528 s e (267,284) [oeeeeeeeeennieeee e e 5.000 |...... 1.695 ....02/04/2021 ...|....11/26/2028 ...
87612E-BE-5 ..... TARGET CORP . .. 1.F FE ..|... L..97.5730 |..ooevinnnnnns 2,873,525 |.... ... 2,923,280 16,382 i e e 2.500 |...... 3.090 ....03/12/2019 ...|....04/15/2026 ...
87971M-BF-9 ..... TELUS CORP ... .. 2.BFE ..|... ...97.0310 |.oeeernnnnnnns 4,708,914 |.... ....4,876,125 e (8,827) | e s 3.700 |...... 3.497 ....07/12/2017 ...|....09/15/2027 ...
87971M-BN-2 ..... TELUS CORP .. 2.BFE ..|... ...88.2110 |... .. 4,410,550 |.... .... 4,989,738 e 1207 i e e 3.400 |...... 3.432 ....02/23/2022 ...|....05/13/2032 ...
88104L-AE-3 ..... TERRAFORM POWER OPERATING LLC . ..3.CFE ..|... ...96.0770 |... 480,385 |.... 474,709 e 115 | e s 5.000 |...... 6.849 ...06/16/2022 ...|....01/31/2028 ...
89114T-20-8 ..... TORONTO-DOMINION BANK .evvveeiiiiiiiiieieciniieeeees feen e .. 1.F FE ..|... ...83.4560 |.............. 2,890,916 |.... .... 3,453,781 e BB L [ e 2.450 |...... 2.4% ....01/06/2022 ...}|....01/12/2032 ...
89114T-2V-7 ..... TORONTO-DOMINION BANK 1.FFE .. ...87.3900 |. .. 4,369,500 |. . 4,992,686 |.. .3.200 |......3.223 ....08/07/2022 .. 03/10/2032
89115A-2C-5 . TORONTO-DOMINION BANK 1FFE .. . 15,000,000 |...98.3640 |. . 14,754,600 |. 15,000,000 |.. .4.108 |......4.108 ....06/01/2022 .. 06/08/2027
89115A-2H-4 . TORONTO-DOMINION BANK . 1.FFE .. . 11,900,000 |...99.7550 |. .11,870,845 |. 11,900,000 |.. .4.693 |......4.693 ....09/08/2022 .. 09/15/2027
89117F-8Z-5 ..... TORONTO-DOMINION BANK .evvveeiiiiiiiiieieciniieeeees feen e .2.BFE .. . 104.2860 |. 2,085,720 .2,000,000 .2,000,000 |.. .8.125 |......8.123 ....10/06/2022 .. 10/31/2082 ...
89147L-J%-2 ..... TORTOISE ENERGY INFRASTRUCTURE CORPORAT! ........ceewfovn ..n 1AFE .. ...99.5718 |. 1,349,397 . 1,355,200 1,355,812 |.. .3.480 |......3.335 ...08/29/2019 .. 06/14/2025 ...
89236T-EW-1 ..... TOYOTA MOTOR CREDIT CORP | LEFE L ...99.5750 |.....oounnnnns 2,994,220 |.... .3,007,000 |.. 003,006,674 [o.eneiiiiiinnnns v 1134 L e e 3.400 |...... 3.439 ....04/10/2018 ...|....04/14/2025 ...
89236T-GY-5 ..... TOYOTA MOTOR CREDIT CORP |- LEFE L. ...92.6450 |.......oeen... 4,215,348 |.... .4,550,000 |.. 4,556,208 |o.eiieiiiiieeee feeeeeeeen (1,083) [ e e 3.375 |...... 3.346 ...08/30/2022 ...|....04/01/2030 ...
89236T-MJ-1 ..... TOYOTA MOTOR CREDIT CORP .- LEFE ... . 100.0530 |.......oennnn. 1,500,795 |.... .1,500,000 |.. 1,499,245 L e 178 e e e 4.550 |...... 4.583 ....08/06/2024 ...|....08/07/2026 ...
893045-AE-4 ..... TRANS ALLEGHENY INTERSTATE LINE CO ... .. 1.G FE ..|... ...99.4370 |...cornnnnnnns 1,988,740 |.... .2,000,000 |.. e 1,999,980 [eenieiiiiiiieee feeeeiiiee e 165 [ e e 3.850 |...... 3.859 ....12/08/2014 ...|....06/01/2025 ...
89352H-AT-6 ..... TRANSCANADA PIPELINES LTD .. 2.AFE ..|... ...99.9320 |......oounnnns 3,577,566 |.... 03,620,384 [oiiiiiiiiinees e (49,508) |eeeniciiiiiens e e 4.875 |...... 3.418 ....03/24/2017 ...|....01/15/2026 ...
893647-BR-7 ..... TRANSDIGM INC .. ..3.CFE ..|... . 100.9780 |...ccvvnennnns 1,009,780 |.... 992,944 [.ooeieiiiiiiii e 1,859 [ e [ 6.750 |...... 6.974 ...02/23/2023 ... |....08/15/2028 ...
893647-BU-0 ..... TRANSDIGM INC .3.CFE .. . 100.3100 |. .. 1,504,650 |. .1,500,004 |.. .6.375 |......6.375 ....02/12/2024 .. 03/01/2029 ...
893647-BV-8 ..... TRANSDIGM INC .. .3.CFE .. . 100.9120 |. .. 1,513,680 |. .1,500,000 .1,500,006 |.. .6.625 |......6.625 ....02/12/2024 .. 03/01/2032
894164-AA-0 ..... TRAVEL + LEISURE CO .3.CFE .. ...93.3120 |. ..699,840 |. . 750,000 .660,429 |.. . Lol 7,447 ....12/16/2022 .. 12/01/2029
897051-AC-2 ..... TRONOX INC ... L4.AFE .. ...89.7520 |. ..538,512 |. . 600,000 .526,155 |.. .4.625 |......8.144 ....06/16/2023 .. 03/15/2029
89788M-AR-3 ..... TRUIST FINANCIAL CORP ... 1.6 FE .. . 100.9110 |. ..2,018,220 |. .2,000,000 |.. .5.435 |......5.434 ....01/22/2024 .. 01/24/2030 ...
902133-AY-3 ..... TYCO ELECTRONICS GROUP SA . .. 1.G FE ..|... ...84.8490 |.............. 1,722,435 |.... 002,006,929 [oeieeieiiiiiees foreeeeeeeen 2,917 e e e 2.500 |...... 2.677 ...02/02/2022 ...|....02/04/2032 ...
902494-BJ-1 ... TYSON FOODS INC .. .. 2.BFE ..|... . 12,002,233 |...99.2460 |... ...11,836,078 |.... 11,938,670 [eeniceiiieees e (12,080) [ o e 4.000 |...... 3.892 ....03/19/2019 ...|....03/01/2026 ...
902613-AC-2 ..... UBS GROUP AG .. 1.G FE ..|... ..1,000,000 |...96.1490 |... e 1,000,000 [.eeneeeenniiiieee foeeeeriiieeeeenee e e e 1.364 |...... 1.364 ....07/27/2020 ...|....01/30/2027 ...
902613-AE-8 ..... UBS GROUP AG ... |- 1.GFE L .. 6,957,618 |...82.3750 |... 7,049,085 [oeniiiiiiiiinnns e 26,113 [ e e 2.095 |...... 2.600 ....06/18/2021 ...|....02/11/2032 ...
902613-AK-4 ..... UBS GROUP AG ... |- 1.GFE L. .. 5,000,000 |...83.4780 |... 005,000,000 |..eieeeeniiiieee foreeeriieeeeeene e e e 2.746 |...... 2.746 ....01/04/2022 ...|....02/11/2033 ...
902613-AP-3 ..... UBS GROUP AG ... .. 1.G FE ..|... .. 2,000,000 |...99.2540 |... ....2,000,000 R . PP RN 4.751 |...... 4.749 ....06/03/2022 ...|....05/12/2028 ...
90290M-AD-3 ..... US FOODS INC ... .|--8.CFE ..|... ...1,415,625 |...95.8690 |.............. 1,438,035 |.... ... 1,442 882 U SO I N JUUP PO 4.750 |...... 5.802 ...08/16/2022 ...|....02/15/2029 ...
90351D-AB-3 ..... UBS GROUP AG ... .. 1.G FE ..|... .. 6,067,550 |...99.5010 |.............. 5,258,628 |.... +...5,308,237 [ e [QEZENCK VDN PP R T 4125 |...... 1.155 ....07/29/2020 ...|....09/24/2025 ...
90352J-AC-7 . UBS GROUP AG ... 1.G FE .. ...97.1600 |. 1,654,635 |. 1,805,294 |.. .. (44,984) |. .4.253 |......1.4% ....12/04/2020 .. 03/23/2028 ...
904764-BB-2 ..... UNILEVER CAPITAL CORP ... . 1.EFE ..|.. L..99.6710 [...oivnnnnnnns 4,008,768 |.... .4,022,000 |. ....4,021,142 |..... e 30827 i i e 3.375 [...... 3.473 .. 37, .. 135,743 |....04/03/2018 ...]....03/22/2025 ...
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907818-EH-7 ..... UNION PACIFIC CORP ...evvveeieiiiiii e s L 1GFE o 1,973,885 ]...97.9250 |.............. 2,031,944 |....ooonennnns 2,075,000 |....ccvvunnnns 2,058,618 [.....ccvvvviviinn Jovnnennnn 13,610 [ s s 2.750 |...... 3.449 ....02/16/2018 ...|....03/01/2026 ...
907818-FX-1 ..... UNION PACIFIC CORP . .. 1.G FE ..|... ...86.7540 |...ccovnnnnnns 4,355,051 |.... .5,020,000 |.. 2e5,004,875 [ooieeiiiiieees e 1,891 | e e 2.800 |...... 2.847 ....02/09/2022 ...|....02/14/2032 ...
9115H-HR-4 ..... US BANCORP .. 1.G FE ..|... L.96.7470 |..ooiiinnnnnns 2,945,946 |.... 03,024,752 o e 8,261 e e e 3.150 |...... 3.451 ....02/08/2018 ...|....04/27/2027 ...
91159H-JH-4 ... US BANCORP ... . 100.6250 |.............. 4,025,000 |.... eee8,000,000 [.enneeeinniiieee feeeeeriieeeeene e e e 5.727 |...... 5.715 ....10/18/2022 ...|....10/21/2026 ...
91159H-K-7 ..... US BANCORP ... ...98.9850 |........eunnns 4,949,250 |.... 005,000,000 [o.eniiiiiiiiines v e foi e 4.653 |...... 4.652 . ....01/26/2023 ...}|....02/01/2029 ...
913017-CY-3 ..... RTX CORP ...97.3880 |..coernnnnnnns 2,429,831 |.... 2, T14818 [ e (58,489) [ e e 4125 |...... 1.612 .. 102,919 |....10/27/2020 ...|....11/16/2028 ...
91324P-CV-2 ... UNITEDHEALTH GROUP INC .. ...98.5450 |........eunnns 2,007,362 |.... 002,025,987 [ e 8877 e o e 3.100 |...... 3.566 ... 63,147 |....03/02/2018 ...|....03/15/2026 ...
91324P-CY-6 ..... UNITEDHEALTH GROUP INC 97,4190 |t 2,000,986 |.... 002,085,160 [oeeeeeeeiniiieee foeeeeeeen 7,759 [ e e 3.375 |...... 3.798 . 69,323 |....06/06/2018 ...|....04/15/2027 ...
92343V-EN-0 . VERIZON COMMUNICATIONS INC ...99.7990 |. .. 2,494,975 |. .2,500,710 |.. .3.376 |......3.140 . 84,400 |....04/15/2019 .. 02/15/2025
92343V-GH-1 . VERIZON COMMUNICATIONS INC ...91.9520 |. .. 1,839,040 |. 1,999,570 |.. .2.100 |......2.107 ....03/11/2021 .. 03/22/2028
92556H-AD-9 ..... [PARAMOUNT GLOBAL ............... ...88.1090 |. ..5,699,771 |. .6,843,911 |.. .. (45,973) |. .4.200 |......3.282 ....02/04/2022 .. 05/19/2032 ...
927804-FZ-2 ..... VIRGINIA ELECTRIC AND POWER CO ... ...97.0040 |....coonnnnnns 2,556,055 |.... 2,779,518 e [ (46,468) [..ooeeeeenieeeeee Jeemenieeeeeeis fens 3.800 |...... 1.909 . ...05/14/2020 ...|....04/01/2028 ...
928260-AD-4 ... VISA INC ...98.8730 |....covnnnnnns 4,943,650 |.... 970,871 [ [ 29,567 e e e 3.150 |...... 3.780 .. 157,500 |....10/10/2018 ...|....12/14/2025 ...
92838*-AA-3 ..... Vistadet 2022-1 EETC Class A .. . 101.5473 |... 5,949,845 [ e e e e 6.850 |...... 6.847 .. 407,564 |....08/18/2022 ...|....10/05/2030 ...
92840J-AD-1 ..... VISTAJET MALTA FINANCE PLC .. ...97.2860 |.................826,931 |................ 850,000 |.......coeeeernnn832,937 |oenniiiiiiiiinnns fooviinnnnnn 6,340 | [ e 7.875 |...... 8.848 ... 66,938 [....04/13/2023 ...|....05/01/2027 ...
928563-AK-1 ..... VMWARE LLC ...89.7140 |..............6,279,980 |..............7,000,000 |......00eeeeee8,980,715 |oeeeneeeeenniinns foreeeennnn5,099 | oo e 1.800 |...... 1.879 .. 126,000 |....07/20/2021 ...|....08/15/2028 ...
92858R-AA-8 ..... VMED 02 UK FINANCING | PLC ...84.6540 |.................634,905 |.....oeeiiinnnn 750,000 |oiiiiiiiinnnnnnn 851,194 | e 120678 | o | 4.250 |...... 6.943 ... 31,875 [....04/13/2023 ...|....01/31/2031 ...
928668-AU-6 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ...97.2790 |... . e 8,461,198 [ e (105,387) [ [ e 4.750 |...... 1.902 .. 191,663 |....07/22/2021 ... |....11/13/2028 ...
928668-BB-7 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ... ...96.7400 |......oennnnns 2,515,240 |.... 2,806,771 [ v (127) L e e 3.200 |...... 3.033 . 83,200 |....09/25/2019 ...|....09/26/2026 ...
928668-BN-1 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ...90.2840 |. ..2,708,520 |. . 2,995,444 |.. .1.625 |......1.679 . 48,780 |....11/17/2020 .. 11/24/2027
92930U-AL-0 . WEC ENERGY GROUP INC . ...99.8510 |. .. 3,919,152 |. . 3,925,000 .3,914,807 |.. 4.750 |......4.843 186,438 |....01/03/2024 .. 01/15/2028
92943G-AE-1 W R GRACE HOLDINGS LLC . 102.1220 |. .. 333,939 |. ..327,000 .325,362 |.. 7.375 |......7.478 . 24,116 |....04/06/2023 .. 03/01/2031
931142-ED-1 WALMART INC .... ...99.4910 |. ..6,964,370 |. .7,000,000 .6,998,439 |.. .3.550 |......3.597 248,500 |....06/20/2018 .. 06/26/2025 ...
93710W-AA-3 ..... WASH MULTIFAMILY ACQUISITION INC ...99.2380 |. . 400,000 .390,011 |.. .5.750 |......7.833 . 23,000 |....12/16/2022 .. 04/15/2026 ...
941848-F@-7 ..... Waters Corporation ...96.1233 |... .7,100,000 |.. B A0 (0[N RN RN RN RN 1.680 |...... 1.679 .. 119,280 |....11/19/2020 ...|....03/02/2026 ...
94974B-GH-7 ..... WELLS FARGO & CO ... ...99.7150 |... .6,020,000 |.. en6,019,695 [oiiiiiiiiiiees oeeeeeenii2,265 [ [ e 3.000 |...... 3.039 .. 180,600 |....02/11/2015 ...|....02/19/2025 ...
95000U-26G-7 ..... WELLS FARGO & CO ... ...90.2390 |... .2,603,000 |.. 2,670,872 [ e (13,161) [ o e 2.879 |...... 2.305 ... 74,940 |....11/10/2021 ...|....10/30/2030 ...
95000U-2U-6 ..... WELLS FARGO & CO . ...87.5830 |... .5,000,000 |.. 025,000,000 |..eeeeeenniiieee feeeerriiieeeeene e e e 3.350 |...... 3.350 .. 167,500 |....02/23/2022 ... |....08/02/2033 ...
960413-AU-2 ..... WESTLAKE CORP ...91.6010 |... .4,276,000 |.. 4524882 | e (BAB78) | [ e 3.375 |...... 2.186 .. 144,315 |....08/17/2021 ...|....06/15/2030 ...
96950F-AQ-7 ..... WILLIAMS COMPANIES INC .. ...99.9540 |... .4,100,000 |.. eee,100,000 [eenneeeeniiieeee fereeeenen (11,762) [ o e 3.900 |...... 3.900 .. 159,900 |....04/03/2019 ...|....01/15/2025 ...
976657-AL-0 ..... WEC ENERGY GROUP INC ... ...99.2250 |. 473,026 |.. .3.550 |[......3.522 . 16,792 |....06/04/2015 .. 06/15/2025 ...
983133-AA-7 ..... WYNN RESORTS FINANCE LLC ...95.7810 |. .452,670 |.. .5.125 |......7.041 . 25,113 |....06/12/2023 .. 10/01/2029
9838%B-AV-2 ..... XCEL ENERGY INC ........ ...96.7540 |. . .2,206,609 |.. .4.000 |......4.736 ....01/05/2024 .. 06/15/2028
984851-AF-2 ..... YARA INTERNATIONAL ASA .. . 14,182,581 |...98.3910 |. 14,011,862 |. 14,193,404 |.. 4.750 |......4.828 ....06/22/2022 .. 06/01/2028
98877D-AF-2 ..... ZF NORTH AMERICA CAPITAL INC 2,000,000 |...96.3280 |. .. 1,926,560 |. .2,000,000 |.. .6.750 |......6.750 ....04/16/2024 .. 04/23/2030 ...
98877D-AG-0 ..... ZF NORTH AMERICA CAPITAL INC .. ..1,000,000 |...94.9590 |... 949,590 |.... e 1,000,000 [.eeneeeenniiiieee foreeeriieeeeene e e e 6.875 |...... 6.875 ...04/16/2024 ...|....04/23/2032 ...
98956P-AT-9 ..... ZIMMER BIOMET HOLDINGS INC 2,970,031 [...92.3850 |.............. 2,462,984 |.... i 2,851,836 [oieiiiiiiinins e (35,283) v e e 3.550 |...... 2.066 ....07/20/2021 ...|....03/20/2030 ...
C6574#-AE-6 ..... The North lest Company Inc. .. 3,300,000 |...94.8478 |.............. 3,129,976 |.... 003,300,000 ..eneeeeeniiiiees feeeeeriieeeeene e e e 2.880 |...... 2.880 ....05/06/2020 ...|....06/16/2027 ...
N7660#-AS-6 ..... SHV Neder land BV ...97.3149 |... ... 13,624,084 |.... 14,000,000 [.eeniiiiininnnes v e foiiin e 2170 |...... 2.168 ....00/24/2020 ...|....10/21/2025 ...
09496@-AA-0 ..... WR Carpenter No. 1 Pty Ltd .. ...88.2845 |..........ennt 8,500,509 |.... 209,628,540 |...iiiiiiiiiiiees foreereiiiiiieine s forreeriiiieeneeeee enens 5.760 |...... 5.760 ...10/28/2021 ...|....11/01/2036 ...
1019999999. Subtotal - Bonds - Industrial and Miscella
Obligations XXX 1,849,521,343 1,925,177,074 1,930,512,926 XXX XXX XXX 18,792,358 67,110,001 XXX XXX
10638D-AA-8 ..... BABS 2023-RM9 A1 - RVBS woo |- 1LAFE L) ...96.4079 |... 983,361 |.... .1,020,000 |.. 999,320 |.eeveeiiiiiiiins foeriiiiinnnnn 39 s e e 5.000 |...... 5.119 [MON ..... . 12,042 |....09/24/2024 ... |....09/25/2064 ...
12530J-AA-0 ..... CFMT 2022-AB2 A - CMO/RVBS .. e |4 e | LA FE L ...94.1429 |... ..4,001,412 |.... . 4,250,360 |.. e 4,089,860 |...ooeeeeiiiiieee feeeeennn 151,831 | e e 2.000 |.. (199.891)|MON ..... . . 85,007 |....02/14/2022 ...|....02/26/2052 ...
12530J-AB-8 ..... CFMT 2022-AB2 M1 - CMO/RMBS ........covivvvvvnnniinnns . 1LAFE .. ...90.4829 |.........ennns 3,154,572 |...ovvvnnnnnns 3,486,374 |....oooeennnn 3,076,296 [....oovvviiininnn Joveennnnn 134 i i fonn 2.000 |...... 2.407 [MON ..... fooeeeevnnnnnnnn 1,162 |iiinnnnnnnnns 68,978 |....02/23/2022 ...|....02/26/2052 ...
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12545C-AD-2 ..... CWHL 2007-10 A4 — CMO/RMBS .....evvvnvvvinnnnnninirnnnns foee vee | s 4 s AR e 192,667 |...41.3050 |...oeenirriinnnnn 113,462 [t 274,693 |o.ovveiiiiiinnnn 104,102 [ooveieviiiiiiiinn o (6,223) o s e 5.500 |..... 10.725 | MON ... ....03/26/2008 ... |[....07/25/2037 ...
17322N-AA-2 ... CMLTI 2014-J1 A1 - CMO/RMBS . N 1.A .. .. 840,322 |...92.2336 |... 771,924 ... e BALTIS e [ (4B) | e s 3.500 |...... 3.351 [MON ..... ...06/24/2014 ...|....05/25/2044 ...
17323E-AD-5 ..... CMLTI 2014-J2 A1 - CMO/RMBS . I L 1.4 .. ... 88,986 |...94.2935 |... 83,187 88,221 [ 89,310 | [ (T13) e [ 3.500 |...... 3.125 [ MON ..... ....10/24/2014 ... |....11/25/2044 ...
46644V-BK-1 ..... JPMMT 154 2A3 - CMO/RVBS .. N 1.A ... .. 1,121,666 |...96.4342 |.............. 1,083,873 [ooeeeeeennnn 1,123,950 oeceenie e 1,121,705 [ e e e e 3.000 |...... 3.019 [MON ..... ....07/21/2015 ...|....06/26/2045 ...
T4969X-AA-9 ..... RPIT 221 A - CMO/RVBS I L 1.AFE. ...8,040,941|...88.8530 |......onneen 7,154,503 |..............8,052,067 |..............8,188,153 |....coooririiins Jounnnnnn 148,088 [oooeiiiiiiiiiii s [ 3.000 |...... 2.971 [MON ..... ....01/21/2022 ... |....01/25/2062 ...
817458-AB-1 ..... SEMT 2013-6 A2 - CMO/RMBS ... N .. 527,539 |...88.1931 |... 464,849 |.... 527,805 |eeenieeeeeeis e (B8) | e s 3.000 |...... 2.949 |MON ..... ...04/28/2016 ...|....05/26/2043 ...
822804-AJ-9 ..... SAFT 2013-1 A2 - CMO/RMBS ... e |4 ..307,241...93.8343 |... 207,681 |.... L 810,242 i e 282 i e o 3.500 |...... 3.646 [ MON ..... ...06/27/2013 ...|....07/31/2043 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 19,211,783 | XXX 18,108,823 19,298,508 XXX XXX XXX 514,784 XXX XXX
05550M-AV-6 ..... BBCMS 2019-C3 XA - CMBS 2,809,755 |....4.3790 |... 1,172,155 |.... .. 1,348,731 [ e (252,758) [ [ e 1.309 |...... 2.130 [MON ..... .. 377,199 |....05/21/2019 ... |....05/17/2052 ...
05613G-AA-0 ..... BX 24B102 A - CMBS ...98.7033 |... 987,033 |.... .1,000,000 |.. 998,651 [.vevvvviiinnnne fovvvnnnnns (1,336) [ oo v 5.504 ....07/31/2024 ...|....08/15/2041 ...
06539L-AX-8 ..... BANK 2018-BNK13 A2 - CMBS ... ...97.9908 |... 1,010,489 |.. e 1,041,668 e e 11,226 [ e e 4.074 ....06/05/2020 ...|....08/17/2061 ...
06540V-BC-8 ..... BANK 2019-BNK24 XA - CMBS 2.7153 | 1,442,556 |. .1,548,470 |.. .(293,461) |. .0.750 |.. ....12/12/2019 .. 11/17/2062
06541R-BC-6 ..... BANK 2019-BNK23 XA - CMBS 2.7949 |. .. 1,501,951 |. 1,671,256 |.. .(322,861) | .0.683 |.. ....11/22/2019 .. 12/17/2052
12531W-AZ-5 ..... CFCRE 2016-C3 ASB - CMBS .. ...99.5473 |. ..839,069 |. .843,203 |.. ... (1,709) |. .3.688 |.. ....01/22/2016 .. 01/10/2048 ...
17328F-BB-0 ..... CGCMT 2019-GC41 XA - CMBS ... ....3.3975 |... 762,600 |.... 922,103 oo [eee e (189,208) | [ e 1.082 ...08/06/2019 ...|....08/10/2056 ...
33767J-AC6 ..... FKH 2020-SFR2 B - CMBS .. 973114 | 4,865,570 |.... 4,997 133 [ i (686) [ e e 1.567 ....10/02/2020 ...|....10/19/2037 ...
33767P-AA-6 ..... FKH 2022-SFR2 A - CMBS .. 977112 | 9,699,883 |.... e 9,729,997 [oiiiiiiiieeee e 84,140 | e e 4.250 ....06/15/2022 ...|....07/19/2039 ...
33768N-AC6 ..... FKH 2022-SFR1 B - CMBS ... ...98.2359 |....oovuennnns 2,455,897 |.... 2,497,469 o i (984) L e e 4.493 ....04/05/2022 ...|....05/19/2039 ...
46591E-AY-3 ..... JPNMCC 2019-CORS XA - CMBS . ....4.6165 |..coonnennnns 1,139,812 |.... e 1,419,043 [ e (192,436) [ e e 1.451 . ....06/13/2019 ...|....06/14/2052 ...
55352N-AJ-6 ..... MSCCG 2015-ALDR B - CMBS .. ...95.8415 |.....nins 3,354,453 |.... 03,498,047 [ i (276) [ e e 3.462 |...... 3.527 [ MON ..... .. 123,181 |....05/19/2015 ... |....06/08/2035 ...
556227-AG-1 ..... MAD 2015-11MD C - CMBS .... ...95.8739 |....iinnnns 4,927,917 |.... ....5,122,915 17,888 e e s 3.555 |...... 4.002 [MON ..... .. 185,762 |....09/15/2015 ... |....09/12/2035 ...
61691A-BJ-1 ..... MSC 2015-UBS8 ASB - CMBS .. ...99.5149 |... ....484,580 e (1,280) [ e e 3.626 ...12/02/2015 ... |....12/17/2048 ...
61766C-AF-6 ..... MSC 2016-UBS9 ASB - CMBS .. ...99.0959 |. . N ..64,370 |.. L (141) . .3.340 |.. ....02/19/2016 .. 03/17/2049
61766E-BC-8 ..... MSBAM 2016-C29 ASB - CMBS ...98.7857 |. ..461,970 |. .468,243 |.. (1,072) | .3.140 |.. ....04/22/2016 .. 05/17/2049
74331U-AC-2 . PROG 22SFR3 B - CMBS ... ...96.3008 |. ..2,757,091 |. .2,805,229 |.. 21,541 .3.600 |.. ....04/05/2022 .. 04/19/2039
T4334D-AC-7 . PROG 22SFR6 B = OMBS ......oovvvvvinieiiiiiiinececevnean fean e . 15,999,747 |...99.1189 |. . 15,859,029 |. 16,000,000 15,985,404 |.. . 965 |. 4,997 |.. ....07/25/2022 .. 07/19/2039 ...
78419C-AE-4 ..... SGCMS 2016-C5 ASB = CMBS ....ceeevveeeeeeeeeiiieeeeeens feen o ..606,528 |...99.1614 |. . 588,880 ....589,644 |.. (1,362) |- .2.8% |.. ...07/01/2016 .. 10/13/2048 ...
89616W-AB-4 ..... TCN 23SFR1 B - CMBS ...98.6474 |... .6,055,000 |.. ....6,006,843 e 1,899 L e s 5.100 ....01/31/2024 ...|....07/19/2040 ...
95002B-AF-0 ..... WFCM 2019-C53 XA - CMBS ... ....3.9618 |... 1,449,499 [ e (518,808) [-evvvveneeeeennn fernmeeeeeemnniiees foeeees 1.025 ....10/23/2019 ...|....10/17/2052 ...
95002M1-AY-5 ..... WFCM 2019-C52 XA - CMBS ... [T .. 1,679,089 )....5.4686 |... 826,209 |.....vvvvnninininn oeeenns (194,626) |..ovvveeeeeneneene foveiiiiiiiiiiiiins oo, 1.559 ...08/06/2019 ...|....08/16/2052 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Un

Commercial Mortgage-Backed Securities 73,100,680 | XXX 62,577,599 55,444,013 64,318,704 (1,799,265) XXX XXX XXX 342,941 4,692,123 XXX XXX
002223-AA-3 ..... ANTF 1 AT = D0 v eeeeee e [ e | |45 i 1AFE ... ...5,399,931 |. 100.1937 |..ceeennnneenn 5,410,389 |.... .5,399,931 |.. e 5,899,981 [ e e e e 7.7 |...... 7.192 [ JAJO .... 16,867 |... .. 431,350 |....12/02/2022 ...|....01/20/2031 ...
002223-AC-9 ... ANTF 1 A2 = CDO0 v eecceneieeeeennees oo een | e |45 il e 1.AFE ..|... . 40,000,000 |. 100.3890 |... ....40,155,585 |.... 40,000,000 |.. +..40,000,000 |...oeeeeviininnees forvrininiiniiiiin o o e 7.667 |...... 7.726 | JAJO ...613,392 |[... 3,419,506 |....12/02/2022 ...|....01/20/2031 ...
002223-AD-7 ..... ANTF 1 BT = D0 ceeveeeeeeeeeee e eeeee e eeeneeeee o wen | e |45 e 1.AFE ..|... . 100.4023 |... .... 36,747,250 |.... 36,600,000 |.. +2.36,600,000 |...eeeeeeniiiieee foeeerriiireeeene e o e 8.367 |...... 8.437 [ JAJO ..612,494 |... 3,390,030 |....12/02/2022 ...|....01/20/2031 ...
01627A-AA-6 ..... ADC 2021-1 A2 - ABS .. 1.G FE ..|... ...95.0705 |....ccevnnnnns 7,142,649 |.... 7,062,644 o i 257,422 e e e 1.937 |...... 5.889 [MON ..... .. 145,527 |....05/18/2023 ...|....08/15/2046 ...
023761-AA-7 ..... AMERICAN AIRLINES 2017-1 CLASS AA PASS T .... EFE ... ...95.1740 |..ccovnnnnnnns 2,431,6% |.... 002,555,000 [..enieeeiniiiiees feeeerrniieeeeene e e e 3.650 . 93,258 |....01/04/2017 ...|....08/15/2030 ...
02376A-AA-7 ..... AMERICAN AIRLINES 2017-2 PASS THROUGH TR . EFE .. ...93.8230 |. 1,216,332 |. 01,296,411 |.. .3.350 |.. . 43,430 |....07/31/2017 .. 04/15/2031 ...
02377B-AB-2 ..... AMERICAN AIRLINES 2015-2 PASS THROUGH TR .. FFE .. ...96.0610 |. ..614,524 |. ..639,722 .636,691 |.. .3.600 |.. ....03/16/2018 .. 03/22/2029
02379K-AA-2 ..... AMERICAN AIRLINES PASS THROUGH TRUST 202 FFE .. ...86.3970 |. L T7,713,124 | . 8,927,536 .8,940,933 |.. .2.875 |.. ....10/26/2021 .. 01/11/2036
03027W-AK-8 ..... AMETOW 2018-1 A - ABS .. A FE .. ...95.4830 |. .. 1,909,660 |. .2,000,000 .2,000,000 |.. .3.652 |.. ....03/29/2018 .. 03/15/2048 ...
03666L-AL-6 ..... ANTR 201R A1R - CDO ... A FE L. . 15,000,000 |. 100.0545 |. .15,008, 169 |. 15,000,000 |.. .6.348 |.. ....11/16/2021 .. 10/24/2033 ...
039937-AE-7 ..... ARES LXIII B1 - CDO .. .CFE ..|... .. 6,000,000 |. 100.1199 |...........ee. 6,007,192 |.... . s . 108,000,000 [..eieeeenniiieee foreeernieeeeene e e e 6.567 ...03/10/2022 ...|....04/20/2035 ...
04018E-AC-5 ..... ARES LIX B1 = D0 .ievvvvvnnivivinnnnniiiiinninninninnnnns foee von [ Conennn |45 i OFE s 2,000,000 |. 100.0771 |.....eevennees 2,001,541 | 2,000,000 |..cevennnnnns 2,000,000 J.ieeeeiiiiiiinnns fooeniiiiiiiiiinnns foveviiininniiiins foeiiiniiiiiiiis e 6.287 ...03/09/2021 ... |....04/25/2034 ...
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050921-AK-1 ..... AUDAX 7 B = CDO .ovvveriiiiccieii e L 1CFE Lo 12,000,000 . 100.7585 |............. 12,091,021 [ 12,000,000 |..evennnnnens 12,000,000 |eeveevvriivnnnns foovriiiiiiiis i e | 8417 | 8.512 [JAJD oo |oeviiiiinnns 202,018 |........... 1,117,602 |....01/20/2023 ...|....04/20/2035 ...
05377R-ES-9 ..... AESOP 212 B - ABS .. 1.F FE ..|... ...4,501,563 |...93.7625 |.............. 4,688,124 |.... ....5,000,000 |.. e A TT9,798 e et 107,875 [ e eeenn 12900 |- 4.334 IMON oo [ernneeeeeeninnns 2,908 |... . 95,000 |....04/27/2022 ...|....02/20/2028 ...
05554L-AG-7 ..... BXCMM 2021-1 A - CDO .... .. 1.AFE ..|... . 10,265,580 |. 100.0746 |... ....10,667,950 |.... .. 10,660,000 |.. ...10,399,300 [oveeiiiiiiinnns v 8248 o s 000206398 | 7.677 | JAJO ... ... 147,761 |... .. 764,798 |....12/01/2022 ...|....01/16/2035 ...
08179M-AS-8 ..... BSP XV BR - CDO .. 1.CFE ..|... .. 2,000,000 |. 100.3906 |.............. 2,007,811 |.... 100:2,000,000 [..eeeeeenniiieee Jeeeemniieeeeenne fereeeeeeeeeieeeee foeeeeeeeiieeeeeenn e0nn..6.406 | 6.459 | JAJO ... e 21,759 ... . 38,821 |....06/17/2024 ...|....07/15/2037 ...
08179M-AU-3 ..... BSP XV CR - CDO .. 1.F FE ..|... .. 1,000,000 |. 100.4236 |.............. 1,004,236 |.... R T 00V Y RN AU RN RN o N <'< 1 AN 6.711 | JAJO .... L 14,421 | . 20,098 |....06/17/2024 ...|....07/15/2037 ...
08179M-AW-9 ..... BSP XV D1R - CDO . .. 2.CFE ..|... .. 1,000,000 |. 100.5027 |...eeunnnneenn 1,005,027 |.... eee 1,000,000 [.eeeeeeeniiiieee Jeeeeenieeeeeenee e e e 7,706 | 7.780 | JAJO ... ..16,6% |... ... 22,986 |....06/17/2024 ...|....07/15/2037 ...
092913-Ad-1 ..... ELB 5R CR - CDO .. .. 1.F FE ..|... .. 5,000,000 |. 100.4495 |.............. 5,022,473 |.... 205,000,000 [oenniiiiiiiiiiiens oeviriiiniiiie e s el 7509 | 7.568 |MJSD ... .. 428,197 |....04/22/2022 ... |....06/15/2034 ...
092913-AL-6 ..... ELB 5R DR - CDO .. 2.CFE ..|... .. 5,000,000 |. 100.1352 |.eeeeuunnneens 5,006,758 |.... 105,000,000 [..eeeeeeiniiiieee Jeeeeennieeeeenne e e 2222282809 | 8.910 |MJSD ... .. 494,461 |....04/22/2022 ...|....06/15/2034 ...
12327A-AA-6 ... BJETS 2022-1 A - ABS . 1FFE .. 1,807,881 |...97.0637 |. ..1,808,776 |. . 1,826,553 |.. .5.338 . 83,019 |....06/05/2022 .. 06/15/2037
12510H-AN-0 ..... CAUTO 2021-1 A4 - ABS . 1EFE .. 2,966,909 |...82.4439 |. .. 2,563,390 |. . 3,005,463 |.. .3.355 . 86,054 |....02/10/2022 .. 08/15/2051
12510H-AP-5 . CAUTO 2022-1 A1 - ABS 1AFE .. .10,077,875 |...92.3054 |. .. 9,303,235 |. 10,078,161 |.. ... 3.375 338,721 |....03/08/2022 .. 03/15/2052 ...
12510H-AQ-3 ..... CAUTO 2022-1 A2 - ABS ... .. 1.EFE ..|... ...2,943,338 ...90.9550 |....eennnnnnnn 2,677,488 |.... e 2,943,487 oo e 56 [ e 2222280700 ). 3.731 .. 109,237 |....03/08/2022 ... |....03/15/2052 ...
12530M-AA-3 ..... SORT 2020-1 A1 - ABS .... .. 1.EFE ..|... 6,744,958 |...97.7440 |.............. 6,593,702 |.... 8,743,595 [ 3,996 [ e el 10690 |l 1.760 .. 114,322 |....07/14/2020 ...|....07/15/2060 ...
12565K-AA-5 ..... CLIF 211 A - ABS .. 1.F FE ..|... 6,831,731 ...90.3048 |.............. 6,746,392 |.... 26,980,580 [.ooeeeeiiiiiiieee e 25,490 [ e [eennn 10640 | 4.091 .. 122,519 |....09/29/2022 ... |....02/18/2046 ...
12807C-AA-1 ... CAl 2020-1 A - ABS . .. 1.F FE ..|... ... 10,123,172 (...92.7149 |.............. 9,717,641 |.... . . ...10,248,141 [ et 53,801 [ e [0000022.220 | 3.150 ....06/07/2022 ...|....09/25/2045 ...
15674X-AE-0 ..... CERB 38 A2 - CDO ... .. 1.AFE ..|... .... 20,000,000 |. 102.0082 |... ....20,401,635 |.... ...20,000,000 |.............20,000,000 |-eeevvuueeeremnnn formmmmreemmmnnnnns fooveemmmiiieneeens Joieeeeeeeennees [ 7806 |oeenns 7.916 | JAJO ... ....10/26/2022 ...|....10/16/2034 ...
15674X-AG-5 ..... CERB 38 B - CDO .. 1.B FE ..|... .... 14,500,000 . 101.6713 |... ... 14,742,334 |.... ...14,500,000 |.. 14,500,000 [.enneiiiiiiiniees oevieiinieiie feeeeeiiiis e 00022.8.406 |l 8.524 | JALO ... ....10/26/2022 ...|....10/16/2034 ...
15674X-AJ-9 ..... CERB 38 C - CDO .. 1.G FE ..|... .. 19,700,000 |. 102.9728 |... ....20,285,645 |.... ...19,700,000 |.. ...19,700,000 JAJO ... ...10/26/2022 ...|....10/16/2034 ...
17151J-AC-3 ..... CHWML | B - CDO .. 1.CFE ..|... . 100.2249 |... ....10,022,491 |.... .. 10,000,000 |.. .. 10,000,000 . JAO ... ....04/22/2022 ...|....04/20/2034 ...
19521U-AA-1 ... CLGIX 2021-1 A2 - ABS/MBS . 1.GFE .. ...94.9764 |. ..9,497,637 |. 10,000,000 .9,977,768 |.. ..(16,921) | ....12/14/2021 .. 12/26/2051
238021-AA-9 ..... COLO 2021-1 A2 - ABS . .1.GFE .. ...96.2542 |. .10,587,967 |. 11,000,000 10,963,582 |.. 29,991 ....07/21/2022 .. 02/27/2051
238021-AG-6 ..... COLO 212 A2 - ABS ........ . 1.GFE .. ...94.5137 |. 4,311,717 | . 4,562,000 . 4,308,643 |.. ..128,985 |. ....06/14/2022 .. 10/25/2051
26113%-AA-7 ..... Dyal Capital Partners IV Issuer (B) - AB ........c.. |ooe oot J1FPRL L ...87.9180 |. 1,230,852 |. . 1,400,000 .1,400,000 |.. ....02/06/2021 .. 02/22/2041 ...
261130-AA-5 ..... Dyal Capital Partners IV Issuer (A) - AB . C1LFPRL L ...87.9180 |. ..2,285,869 |. .2,600,000 .2,600,000 |.. ) ...02/05/2021 .. 02/22/2041 ...
26244K-AN-6 ... DRSLF 41 AR - CDO .. 1.AFE ..|... 1001181 |oooeeeennnnnns 7,301,785 |.... 7,293,174 |.. ....7,517,787 .........(68,888) . ....01/29/2019 ...|....04/15/2031 ...
26245R-AA-8 ..... DRSLF 58 A1 - CDO 1.A FE . . 100.1352 |... ....20,245,096 |.... 20,217,761 |.. 20,747,994 oo e (235,092) | ....01/18/2019 ...|....07/17/2031 ...
26245X-AL-1 ..... DRSLF 86 A1R - CDO .... 1.AFE. . 100.0851 |...ccvvvnnnnns 4,003,402 |.... .4,000,000 |.. ....4,000,000 ....06/10/2021 ...|....07/17/2034 ...
33820l-AE-9 ..... MORGN 2019-5 BR - CDO ... 1.CFE . . 100.0855 |... ....11,159,533 |[.... ...11,150,000 |.. ...11,150,000 ....02/09/2022 ...|....04/16/2035 ...
33938M-AA-T7 ..... FLX 2021-1 A2 - ABS 1.6 FE . ...94.9886 |..........nnn. 9,567,250 |.... ...10,072,000 |.. ...10,042,125 ... 11/23/2021 ... |....11/27/2051 ...
34962U-AC-2 FCO XV AT - CDO .. 1.A FE . . 100.0547 |... ...22,512,302 |.... 22,500,000 |.. ...22,186,840 ...06/06/2023 ...|....04/25/2033 ...
34962U-AE-8 . FCO XV B - CDO 1.BFE. . 100.0699 |. 2,001,397 .2,000,000 .2,000,000 |.. ....03/06/2021 .. 04/25/2033 ...
34962U-AG-3 . FCO XV C - CDO 1.F FE . . 100.3016 |. 3,009,048 |. .3,000,000 .3,000,000 |.. ...03/05/2021 .. 04/25/2033
34964R-AS-2 ..... [FCO 19R BR - CDO . 1.CFE. .10,000,000 |. 101.3761 .10,137,608 |. 10,000,000 10,000,000 |.. ....00/26/2024 .. 10/15/2036
34964R-AU-7 . FCO 19R CR - CDO . 1.F FE . .10,000,000 |. 101.4474 |. 10,144,735 |. 10,000,000 .. 10,000,000 |.. ....00/26/2024 .. 10/15/2036
34964U-AA-4 . FCO 21 AT - CDO .. 1.AFE. L 100.3933 |oiiiiiiiiiiiiieeen [ [ ....01/18/2023 .. 01/22/2035 ...
34964U-AC-0 ... FCO 21 B - CDO ... 1.CFE . . 100.4477 |... .2,000,000 |.. ....2,000,000 ...01/18/2023 ...|....01/22/2035 ...
34964U-AN-6 ... FCO 21R ATR - CDO .. 1.4 .. .... 66,000,000 . 100.0000 |... . .. 66,000,000 |.. ....12/18/2024 ...|....01/21/2037 ...
34964U-AS-5 ... FCO 21R BR - CDO ... 1.C .. ... 20,000,000 |. 100.0000 |... ....20,000,000 |.... ...20,000,000 |.. e |---.12/18/2024 ... )....01/21/2037 ...
35910E-AA-2 ..... FYBR 2023-1 A2 - ABS .... 1017587 |oooeeeennnnnns 2,010,752 |.... . 76,076 |....06/10/2024 ...|....08/20/2053 ...
37959P-AG-2 ... SEACO 2021-2 A - ABS .... ...91.6694 |.............. 4,054,519 |.... . 86,248 |....05/25/2022 ... |....08/19/2041 ...
38178G-AA-8 ..... GOCAP 49 AR - CDO . 100.0536 |.............. 5,002,680 |.... .. 363,295 |....08/06/2021 ...|....08/26/2033 ...
38217T-AA-3 ..... GOODG 2020-1 A - ABS .... ...79.8262 |....covnnnnnns 1,980,197 |.... ....2,482,711 ... 66,152 |....07/23/2020 ...|....04/15/2055 ...
38217U-AA-0 ..... GOODG 2021-1 A - ABS .... ...81.2355 |...ooiinennnns 2,289,230 |.... ... 2,834,557 ... 76,132 |....04/21/2021 ...|....10/16/2056 ...
40390P-AA-6 ..... HRR FUNDING, LLC - ABS ...93.5500 |. ..3,792,221 |. . 4,053,682 |.. 186,347 |....12/08/2021 .. 12/31/2036 ...
428357-AA-5 ... HIFI 221 A2 - ABS ..... L.96.1987 [iiiininnnns 4,809,933 |.... .5,000,000 |. ....5,000,391 .. 196,950 |....02/04/2022 ...|....02/02/2062 ...
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45783N-AA-5 ... INSTR 2021-1 A - ABS L FFE e 4,143,806 |...88.5476 |.............. 3,671,237 |oeeiinnnnn 4,146,060 |.............. 4,142,763 |oveeneeiiiinnnes [ (949) | o e 2.300 |...... 2.308 [MON ..... |eeeeeeeniinennns 4,238 ....02/03/2021 ...|....02/16/2054 ...
46604E-AL-6 ..... IVYH IX-R CRR - CDO ... .. 1.G FE ..|... .. 6,000,000 |. 100.2938 |.............. 6,017,625 |.... .6,000,000 |.. 108,000,000 ...eeeeenniiiees foeeeeriieeeeeene e e e 7.426 |...... 7.156 | JAJO ... .... 86,640 ... ....02/14/2022 ...|....04/24/2034 ...
46604E-AN-2 ..... IVYH IX-R DRR - CDO ... .. 2.CFE ..|... .. 6,116,000 |. 100.0527 |.......evneees 6,253,295 |.... 8,165,118 [ e (12,594) L o e 8.576 |...... 9.115 | JAL ... ... 104,225 |... ....06/08/2022 ...|....04/24/2034 ...
46604E-AQ-5 ..... IVYH IX-R ERR - CDO ..3.CFE ..|... .. 1,940,000 |...99.9800 |.............. 1,999,599 |.... ....2,251,383 ... 12.846 |...... 9.695 | JALO ... .... 48,529 |... ....02/14/2022 ...|....04/24/2034 ...
485862-AC-0 ..... KTAMA 2 B - CDO .. 1.CFE ..|... .. 2,000,000 |. 100.9670 |........vneees 2,019,340 |.... 002,000,000 [oeeniiiiiiiiinnes v e foii e 6.767 |...... 6.830 | JAJO ... ... 27,189 ... ....03/01/2024 ...|....04/20/2037 ...
485862-AE-6 ..... KTAMA 2 C - CDO .. 1.F FE ..|... .. 1,000,000 |. 101.3345 |.............. 1,013,345 |.... e 1,000,000 [.eeneeeeniiiiieee foeeeeriiieeeeene e e e 7.467 |...... 7.543 | JAJO ... .. 15,014 |... ...03/01/2024 ...|....04/20/2037 ...
52607M-AA-7 ..... LFT 2021-1 A - ABS . .. 1.CFE ..|... ...2,994,215...93.6381 |..........ee 3,135,941 |.... 003,250,584 o e 198,102 [ e e 1.900 |...... 5.387 ....06/12/2022 ...|....11/20/2031 ...
55316A-AE-0 ..... MMAF 2017-B A5 - ABS . .. 1.AFE ..|... L 772,251]...99.6146 |.ooovvnnneeeennn 781,362 [oeeneeeenn 784,385 | 783,857 [eccciiiiees o 1,168 | o e 2.720 |...... 3.095 ....03/15/2019 ...|....06/15/2040 ...
56847P-AA-1 ... MFIT 19PVT A - ABS . 1.C PLGI ...99.0071 .3.470 |......3.458 ....12/16/2019 .. 12/20/2034 ...
60700F-AJ-2 ..... MMAF 2019-A A5 - ABS . 1AFE .. ...99.5619 |. .3.080 |......3.101 ....03/19/2019 .. 11/12/2041
61034U-AE-5 ..... MCMML X BR - CDO ... .1.CFE .. . 100.1456 |. . .6.871 |......6.928 . ....04/22/2022 .. 05/20/2034 ...
617934-AE-4 ..... MSEV 2023-19 B - CDO .... .. 1.CFE ..|... . 100.6813 |...cevvnnnnnns 2,617,713 |.... 002,800,000 [...ieeeenniiiees foeeeereiieeeeene e e e 7.217 |...... 7.288 | JAJO ... ...04/27/2028 ...|....07/21/2036 ...
62946A-AD-6 ..... NPRL 2017-1 A2 - ABS .... |- 2.AFE L ...96.7345 |.....uennnns 1,934,689 |.... e 1,999,061 [ i 18 e [ e 4.219 |...... 4.257 [MON ..... ....11/10/2017 ...|....10/21/2047 ...
63935C-AB-7 ..... NAVSL 2019-F A2 - ABS ... |- TAFE L ...94.9820 |....coounnnnns 1,182,322 |.... .. e 1284858 e e 3 e e e 2.600 |...... 2.625 [MON ..... ....10/17/2019 ...|....08/15/2068 ...
63941J-AA-6 ..... NAVSL 2019-G A - ABS .... | TAFE L ...95.5287 |... L.634,828 | 834,828 | i e [ e 2.400 |...... 2.412 [MON ..... ....12/03/2019 ...|....10/15/2068 ...
67108B-BQ-7 ..... OZLMF 2RRR A1R - CDO ... |- TAFE L ...97.8457 |... . 3,366,474 |oeunnieeeeenn 3,366,474 [ s o e et 2.159 |...... 2.164 | JAJO ... ....11/18/2020 ...|....06/30/2031 ...
67181D-AA-9 ..... OAKIG 2020-1 A1 - ABS ... .. 1.AFE ..|... . ...96.4381 |...ooovnnnnnns 6,201,020 |....ove.. 6,430,049 |.oiiinnnn 6,429,824 | o (128) L oo e 1.850 |...... 1.850 | MON ..... ...11/06/2020 ...|....11/21/2050 ...
67400E-BL-7 ..... OAKCL 193RR CR2 - CDO ... .. 1.F FE ..|... .. 5,400,000 |...99.7521 |.eeeuennnneens 5,386,613 |.... 125,400,000 ...eeeeeeniiieee feeeeeriieeeeene e e e 6.532 |...... 6.399 | JAJO ... ....10/24/2024 ...|....01/20/2038 ...
67579C-AC-7 ..... 0CT71 71 B - CDO . .. 1.CFE ..|... .. 3,000,000 |. 101.0335 |...euvnnnnnnns 3,031,005 |.... 003,000,000 [eeniiiiiiiiines v e foii e 6.682 |...... 6.730 | JAJO .... ....02/22/2024 ...|....04/20/2037 ...
67579C-AE-3 ..... 0CT71 71 C - CDO . 1.FFE .. 7,000,000 |. 101.1133 |. .. 7,077,933 |. .7,000,000 |.. 7132 |......7.187 | JAJO ... ....02/22/2024 .. 04/20/2037
67579C-AG-8 ..... 0CT71 71 D1 - CDO .. .2.BFE .. 7,000,000 . 101.3234 |. .. 7,092,640 |. .7,000,000 |.. .8.282 |......8.358 | JAUO ... ....02/22/2024 .. 04/20/2037
67591V-AC-9 ..... 0CT37 37 A1B - CDO . 1AFE .. 2,460,000 |. 100.1817 |. .. 2,504,542 |. .2,576,081 |.. .6.137 |......4.627 | JALO ... ....05/07/2019 .. 07/25/2030
682685-AA-0 ..... ODART 2023-1 A - ABS . 1AFE .. 3,996,085 |. 101.0469 |. ..4,041,877 |. .3,997,836 |.. .5.410 |......5.500 ....02/15/2023 .. 11/14/2029 ...
682685-AB-8 ..... ODART 2023-1 B - ABS . .1.BFE .. 999,558 |. 101.3781 ..1,013,781 |. .1,000,000 .999,696 |.. .5.810 |......5.891 ...02/15/2023 .. 02/14/2031 ...
682685-AC6 ..... ODART 2023-1 C - ABS .... .. 1.CFE ..|... .. 999,647 |. 102.0651 |.......eeunnn. 1,020,651 |.... .1,000,000 |.. 999,745 s e BB e e e 6.140 |...... 6.226 ....02/15/2023 ...|....02/14/2031 ...
68268V-AB-1 ..... OMFIT 2022-2 B - ABS .... .. 1.CFE ..|... . 100.3036 |... .... 15,045,540 |.... 15,000,000 |.. 14,998,218 o e 1,081 [ e e 5.240 |...... 5.305 ....08/31/2022 ...|....10/14/2034 ...
682696-AA-7 ..... OMFIT 2020-2 A - ABS .... .. 1.AFE ..|... ...95.9080 |......ouunnnns 4,795,402 |.... .5,000,000 |.. 4,999,893 [ i T8 e e e 1.750 |...... 1.758 ....08/13/2020 ...|....09/14/2035 ...
68269D-AA-2 ..... ODART 2022-1 A1 - ABS ... .. 1.AFE ..|... ...99.9842 |.............l 3,680,973 |.... . 3,681,555 |.. 3,681,485 [ e B8 e e e 4.650 |...... 4.698 ....06/10/2022 ...|....03/14/2029 ...
68269D-AC-8 ..... ODART 2022-1 B - ABS .... .. 1.B FE ..|... . 100.1419 |...ccovnnnnnns 5,007,094 |.... 4,999,705 [ i 122 e e e 5.070 |...... 5.127 ....06/10/2022 ...|....06/14/2029 ...
68269N-AA-0 ..... OMFIT 241 A - ABS .. 1.AFE ..|... . . 102.4792 |.oooeennnnnnns 2,049,583 |.... e 1,999,018 [ e () [ e e 5.790 |...... 5.790 ...04/24/2024 ...|....05/14/2041 ...
69435#-AA-4 ..... PES REUSS-PLACID LLC - RMBS . J1FPRL L . 13,345,708 |. 103.3407 |. 13,791,545 |. 13,345,708 |.. .6.930 [......7.026 | MJSD ... ....09/07/2022 .. 09/07/2028 ...
70806C-AW-2 ..... PNTPK 5R A2R - CDO . ,5 1AFE .. 3,000,000 |. 100.1929 |. .. 3,005,787 |. .3,000,000 |.. .6.806 |......6.902 | JALO ... ....08/20/2024 .. 10/17/2033
70806C-AY-8 ..... PNTPK 5R BR - CDO .. ,5 .1.CFE .. . 14,000,000 |. 100.2191 .14,030,669 |. 14,000,000 |.. .7.056 |......7.156 | JAO ... ....03/20/2024 .. 10/17/2033
70806C-BA-9 ..... PNTPK 5R CR - CDO ,5 1.FFE .. . 14,000,000 |. 100.5266 |. 14,078,722 |. 14,000,000 |.. .7.756 |......7.865 | JAO ... ....08/20/2024 .. 10/17/2033
70806E-AN-8 ..... PNTPK 4 A1A - CDO .. ,5 1AFE .. 6,751,500 |. 100.0742 |. .. 7,005,192 |. .6,825,556 |.. .6.347 |......7.566 | JAO ... ....12/01/2022 .. 04/15/2034 ...
827304-AA-4 ..... SLVRR 2019-1 A - ABS .... JUURN IR PR .. 2.AFE ..|... .. 1,967,661 ...93.8639 |......enneeeen 1,846,928 |.... e 1,967,665 [.eeieeeeiiiiieee e e e e 3.967 |...... 4.000 |MON ..... . ...06/27/2019 ...|....07/15/2044 ...
85573L-AA-9 ..... STARR 2019-1 A - ABS P . [CRR—. 4 s .. 1.F FE ..|... ... 98,1547 |t 4,420,122 |.... i 4,503,646 |..neiiiiiinnens oerviinennn (309) L e e 4.089 |...... 4.115 [ MON ..... .. 184,137 |....04/28/2021 ... |....03/15/2044 ...
86277*-AB-1 ..... Strategic Partners VIII, L.P. = ABS ...ooevrvermneees [ e | s 1,5 ... .. 1.FPL ..|.. . 100.5371 |.oeeeennennnns 7,096,021 |.... e 1,058,110 [eeeecceeiieeee e e e e 7.931 |...... 7.852 [MON ..... ..565,191 |....09/28/2023 ... |....03/10/2025 ...
86803N-AA-5 ..... SNSTR 181 A - ABS .. 1.F FE ..|... ...98.5551 |....couuinnnns 3,617,452 |.... 003,669,506 |.....ooeevniinins foevvinninn 19 i [ e 5.680 |...... 5.682 [FMAN .... .. 208,484 |....11/20/2018 ...|....11/20/2048 ...
88315L-AE-8 ..... TMCL 2020-1 A - ABS .. .. 1.F FE ..|... ...94.5052 |...coonunnnnns 8,917,184 |.... 29,538,684 |...ooiiiiiiiiiee e (18,494) | e e 2.730 |...... 2.329 |MON ..... ....11/24/2020 ...|....08/21/2045 ...
88315L-AQ-1 ..... TMCL 212 A - ABS .. 1.F FE ..|... ...91.0526 |.............. 4,504,069 |.... 4,945,884 | e 28 e i e 2.230 |...... 2.231 [ MON ..... ....03/24/2021 ...|....04/20/2046 ...
88315L-AS-7 ..... TMCL 2021-3 A - ABS .. .. 1.F FE ..|... ...86.4939 |.............. 2,473,727 |.... 002,563,200 .eieeeeeiiiieee fereeeneen 28,800 [oeeiiiiiiiees e e 1.940 |...... 4.650 [MON ..... ...06/01/2022 ...|....08/20/2046 ...
88603U-AA-7 ..... THRST 2021 A - ABS . .. 1.F FE ..|... ...95.7476 |... .... 12,383,839 |[.... 212,983,831 [ i T e i e 4.163 |...... 4.200 [MON ..... ....06/17/2021 ...|....07/16/2040 ...
89656R-AA-8 ..... TRL 221 A - ABS .. 1.FFE .. ...96.0325 |. ..4,388,177 |. . 4,569,470 . 4,569,320 |.. .4.550 |......4.550 . ....04/20/2022 .. 05/19/2052 ...
89680H-AA-O ..... TCF 2020-1 A = ABS .ievvvniiiiiiiiniiiiiiiiiininiiiaaanns . 1.FFE ..|.. 910771 [ 6,570,919 |.... 7,214,681 |. ....6,761,383 | o 51,242 o s e 2.110 )...... 3.957 | MON ..... .. 152,230 |....09/26/2022 ...|....09/20/2045 ...
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90931L-AA-6 ..... UNITED AIRLINES 2016-1 PASS THROUGH TRUS ........cooifees vun]vnnnnns T .. 1.F FE .. ...94.5430 |.....oounnnnns 1,704,606 |.........e.... 1,802,996 |......oeennnns 1,804,187 |oveenvevviiininns fooriiiicec i (267) | oo 10002232100 .l 3.076 ....12/01/2017 ...|....01/07/2030 ...
918620-AB-0 ..... LIFE SETTLEMENTS ABS (CLASS B) - ABS 1 2B PL L ...95.9925 |....onnns 4,528,393 |.... L4,717,446 .. e B TAT A6 e e e e e 4750 | 4.750 ....10/04/2021 ...|....05/15/2030 ...
92212K-AB-2 ..... VDC 2020-1 A2 - ABS 2 e [ TG FE L 976712 [ 8,546,232 |.... .8,750,000 |.. 8,720,531 [ooeiiiiiiiiieees e 40,084 [ s el 1,645 | 2.134 ....07/20/2022 ...|....09/15/2045 ...
92212€-AC-0 ..... VDC 2020-2 A2 - ABS ... N2 e TG FE L ...91.3244 |.............. 9,132,438 |.... .. 10,000,000 |.. .. 10,000,000 |...oeeeeemniiiieee Joeeemmnnieeeeennee fereeeeeeeeieeee e [ 12992 2.000 ....09/22/2020 ...|....09/15/2045 ...
943531-AA-3 ... WAAV 171 A - ABS 4 3B FE L ...90.6963 |... ....2,426,915 |.. 2,426,915 [ e 8,806 [ s el 32844 ) 0.000 ....06/04/2021 ...|....11/15/2042 ...
94354K-AA-8 ..... WAAV 2019-1 A - ABS 4 [ 2.AFE L ...93.6317 |... . 1,692,065 |.. e 1,692,083 [ eeeeenieeeeen 10 s e 08597 | 3.625 ...09/30/2019 ...|....09/15/2044 ...
94946D-AA-9 ... WLKRG 2019-A A - ABS .... 4 [ TAFE L ...99.9274 |... 741,267 |.... 741,790 [ooeieiiiiiiiinees v e i 00022222800 | 2.818 ....06/03/2019 ...|....06/15/2038 ...
970630-AA-0 ..... WESTF 2017-A A - ABS ... N .. 2.BFE ..|... ...91.4867 |.oeeeennnnnnns 1,005,948 |.... e 1,099,222 [ e 105 [ e e 40690 . 4.751 ....07/28/2017 ...|....08/15/2042 ...
97064G-AA-1 ... WESTF 2021-A A - ABS . 4 1FFE .. ...88.1973 |. .. 3,052,588 |. . 3,460,929 |.. I .3.104 . ....06/07/2021 .. 05/15/2046
G3166*-AA-5 ..... CIP VII1 HOLDINGS SPV, L.P. INCORPORATED .. 4 C1LFPRL L ...99.7120 |. .. 9,404,908 |. .9,517,469 |.. (107,804) |. ... 6.922 |FNAN ... ....06/06/2022 .. 11/30/2029 ...
G6751@-AA-7 ..... 17CAPITAL CREDIT FUND | TERM LOAN - ABS .. v (45 | LFPL L 4,996,891 [...99.5212 [.............. 4,976,060 |.... ....4,983,138 (13,428) |..oooeeeeeeeeeeees fovennnnnnnnnnnnnnn |......7.808 |...... 7.968 | JAJO ... ...07/20/2023 ...|....03/31/2032 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 792,426,827 [ XXX 786,174,149 799, 180, 168 796,487,134 724,441 XXX XXX XXX 7,982,773 39,972,812 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Una onds 2,827,856,681 | XXX 2,716,381,913 2,799,778, 164 2,810,617,271 (3,069, 349) XXX XXX XXX 27,084,537 112,289,719 XXX XXX
060505-GB-4 ..... BANK OF AMERICA CORP .... |- 2.BFE ... 1,000,000 |...96.4380 |... 964,380 |.... ....1,000,000 . 43,750 |....01/20/2022 ...|....12/29/2049 ...
06055H-AB-9 ..... BANK OF AMERICA CORP .... .2.BFE .. 3,000,000 |. 100.7530 |. .. 3,022,590 |. .3,000,000 |.. 183,750 |....04/19/2022 .. 12/29/2049 ...
064058-AL-4 ..... BANK OF NEW YORK MELLON CORP L2.AFE .. 1,887,668 |...94.5920 |. .. 2,023,323 |. .1,900,293 |.. . 80,213 |....06/02/2022 .. 12/29/2049 ...
29250N-Al-5 ... ENBRIDGE INC .. 2.CFE ..|... 1,983,240 |...98.4690 |.......eennn.. 1,985,135 |.... .... 1,983,849 .. 126,000 |....04/17/2018 ...|....03/01/2078 ...
20250N-BN-4 ... ENBRIDGE INC e |- 2.CFE ... .. 4,000,000 |. 100.8260 |.............. 4,033,040 |.... ....4,000,000 ..295,000 |....09/15/2022 ...|....01/15/2083 ...
6533%K-CB-4 ... NEXTERA ENERGY CAPITAL HOLDINGS INC .. oo |--2.BFE ... .. 5,000,000 |...95.0840 |.............. 4,754,200 |.... ....5,000,000 ..190,000 |....12/09/2021 ...|....03/15/2082 ...
693475-BD-6 ..... PNC FINANCIAL SERVICES GROUP INC ... . |- 2.BFE ..|... .. 3,007,500 |...99.8120 |.............. 2,994,360 |.... .... 3,004,014 .. 180,000 |....07/26/2022 ... |....12/29/2049 ...
693475-BF-1 ..... PNC FINANCIAL SERVICES GROUP INC ... oo |--2.BFE ... .. 4,000,000 |. 100.5990 |...eeuunneeens 4,023,960 |.... ....4,000,000 .. 248,000 |....08/16/2022 ... |....12/29/2049 ...
808513-CB-9 ..... CHARLES SCHIAB CORP e |- 2.CFE ... ...5,409,205 |...97. 1120 |....oennnnnnns 5,547,037 |.... ....5,421,690 .. 285,600 |....08/30/2022 ...|....12/29/2049 ...
857477-CH-4 ..... STATE STREET |- 2.AFE L. .. 1,000,000 |. 101.8770 |ceeuennnneens 1,018,770 |.... ....1,000,000 N ... 58,625 |....01/24/2024 ...|....12/29/2049 ...
89356B-AC-2 ..... TRANSCANADA TRUST . .. 2.CFE ..|... ...96.2050 |.......oennnns 4,207 477 |.... .... 4,469,852 ... (8,874)|. .. 236,751 |....11/18/2019 ...|....03/15/2077 ...
902973-BC-9 ... US BANCORP ......... i . ..2.BFE ..|... ...94.6340 |.......oennn.t 1,628,651 |.... ....1,516,847 .. 85,835 [. ... 63,677 |....06/23/2022 ...|....01/15/2027 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 36,114,991 | XXX 36,292,924 36,296,545 85,917 1,991,366 XXX XXX
1309999999. Total - Hybrid Securities 36,114,991 [ XXX 36,292,924 36,296,545 85,917 1,991,366 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
78467V-60-8 ..... |SPDR BLACKSTONE SR LOAN ...ieevvveinnaeeennninaeeennnns |oee *.. | ....... | ............ 4BVYE | 2,348,556 |...41.7300 |.......ccennnn 2,336,880 |...uueeeeenniineeeeenninn foreeeeinianns 2,337,866 [....coovniiiiiinn Joeiennnns (10,690) f-eeeeemnmnnneee Jeerenninnreeenenn [oennn0.000 ... 0.000 IN/A Loooe [ foeerniniees 200,575 |....01/10/2024 ... |.cevvues coriinnns
1619999999. Subtotal - Bonds - SVO Identified Funds - Exchange Traded Funds -
as Identified by the SVO 2,348,556 [ XXX 2,336,880 2,337,866 (10,690) XXX XXX XXX 200,575 XXX XXX
000000-00-0 ..... Core & Main LP - Tranche D Term Loan .... 5. .. 187,483 |. 100.0000 |... ..187,718 |.... ...187,5% ...10/07/2021 ...|....07/27/2028 ...
000000-00-0 ..... ARCHKEY HOLDINGS INC. - DELAYED TL 5 .. ... 61,448 |. 100.5312 |... ....10/10/2024 ...|....11/01/2031 ...
000000-00-0 ..... ARCHKEY HOLDINGS INC. - TLB . 5. .. 532,552 |. 100.5312 |... . ....10/10/2024 ...|....10/10/2031 ...
000000-00-0 ..... Alterra Mountain Company 5 .. .. 410,430 |. 101.1250 |... 419,880 |.... ....410,744 ....02/08/2024 ...|....05/31/2030 ...
00162D-AB-1 ..... AL GCX HOLDINGS, LLC - TERM LOAN B 5. .. 143,000 |. 100.5000 |... 142,979 |.... ....142,917 ....06/16/2024 ...|....05/17/2029 ...
01957T-AH-0 ..... ALLIED UNIVERSAL HOLDCO LLC (F/K/A USAGM . 5 . 100.2083 |. ..296,790 | .285,598 |.. ...10/05/2023 .. 05/12/2028
02090C-AE-0 ..... BROOKS AUTOMATION, INC. - TL .. 5 ...99.8125 |. 97,811 |. ..94,480 ...12/16/2022 .. 02/01/2029
02351Y-AB-2 ..... AMER SPORTS COMPANY - TERM LOAN US DOLLA . 5 L 100.7500 [eeeeneeeeeeenieeeeeee [ e eeere e e ....02/09/2024 .. 02/17/2031
03703H-AB-2 ..... ANTICIMEX GLOBAL AB - TERM LOAN B ....eevvvenneieirans feun e ..[5 . 100.5833 |. ..522,913 | ..519,881 .520,723 ...04/10/2024 .. 11/16/2028 ...
04621H-AN-3 ..... ASSUREDPARTNERS, INC - TERM LOAN BS ...eevveeeeeeeens feen e 5 . 100.1250 |. 94,642 |. 94,524 ..94,110 |.. ....02/08/2024 .. 02/14/2031 ...
05350N-AP-9 ... Avantor Funding, Inc. - Term Loan 5. . 100.4861 o 4,206 ... ...4,183 ....10/19/2021 ...|....11/08/2027 ...
05825H-AE-4 ... THE BALDWIN INSURANCE GROUP HOLDINGS, LL ...eevveueeefors vunfinnnnns 5 . 100.3750 |...eovviinieeeens 180,681 [....ccevenneee 180,006 |ooveeneennnns 180,771 ...05/14/2024 ...|....05/26/2031 ...
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yiol3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
11132V-AY-5 ... BROADSTREET PARTNERS, INC. - TERM LOAN B .....cccvvuifern ven] nnnnns 5 LABFE L 144,825 |. 100.5278 |.......oevvvnnens 146,321 [t 145,553 [oeevviiinnnnnn 145,220 [ o 91 [ e [ 72957 [l 7.504 ...10/07/2021 ...|....06/13/2031 ...
12510E-AC-1 ..... CCl BUYER, INC. - INITIAL TERM LOAN (FIR .... 5 e [ 4.CFE L. ..98,249 |. 100.0000 |... ...98,972 |.... ...98,972 |.. e 166 [ e [ 82329 [ 8.662 ....02/07/2024 ...|....12/17/2027 ...
12511B-AC-6 ..... CCC INTELLIGENT SOLUTIONS INC. ....oevvvvvvnnnn 5 e [ AAFE L . 100.2250 |... ..595,157 |.... ..503,820 |.. e (B2) oo e [ 82721 6.806 ....03/19/2024 ...|....09/21/2028 ...
14835J-A0-3 ..... CAST & CREW PAYROLL, LLC - INCREMENTAL T .... 5 e [ 4.CFE L. ...96.6875 |... 281,360 |.... ..290,999 |.. . 218 e e |22 .80107 | 8.333 ....02/15/2022 ...|....12/29/2028 ...
14855N-AB-2 ..... CASTLELAKE AVIATION ONE DESIGNATED ACTIV ... 5 e [ 3B FE L) . 100.1806 |... 243,044 |.... ..242,606 |.. 21217 s o800 | e 0 62859 L 7.286 ...07/28/2022 ...|....10/22/2026 ...
15018L-AN-1 ... CEDAR FAIR, L.P. - TERM LOAN B 5 e [ A FE L . 100. 1667 |... 362,421 |.... . 361,818 |.. 100360,954 |.oeeiieieeiies feeee 40 e e [l BL357 | 6.490 ....04/18/2024 ...|....05/01/2031 ...
20451V-AF-0 ..... COMPASS POWER GENERATION, L.L.C. - TERM ... 5 e [ 3.CFE L . . 100.6250 |... 295,391 |.... 287,401 | e 10515 e e 82107 | 8.808 ...10/12/2022 ... |....04/14/2029 ...
22282G-AC-1 ..... COVANTA HOLDING CORP - TERM LOAN B 5 e [ 8B FE L. L 100.3250 [eeeeeiieeeeeenieeeeee e eeere e eeenni feeeeeerie e e fereeeeiiis e e 0272850 8.615 ....07/18/2022 ...|....11/30/2028 ...
22282G-AN-9 . Rewor Id Holding Corporation Term Loan B 5 .3.BFE .. . 100.2917 |. .459,466 .8.191 ...07/18/2022 .. 11/30/2028
22282G-AN-7 . Rewor Id Holding Corporation Term Loan C ... 5 .3.BFE .. . 100.2917 |. ..35,879 |.. 7.1 ....07/18/2022 .. 11/30/2028
24022K-AB-5 . DCERT BUYER, INC. - INITIAL TERM LOAN (F . 5 .4.BFE ...95.6000 |. 145,181 |.. ......8.412 ....10/18/2021 .. 10/16/2026 ...
24968C-AE-3 ..... DERBY BUYER LLC - FIRST LIEN TERM LOAN B ... 5 e [ 4B ] . 100.2500 |... 0515,208 e oo (72) e e [ 72870 7.434 ...05/16/2024 ...|....11/01/2030 ...
25472P-AB-6 ..... DISCOVERY ENERGY CORP. - (USD) TERM LOAN . 5 e [ 4B FE L ...99.8125 |... 533,529 | oo 22370 | e 82107 | 8.820 ...01/30/2024 ...|....05/01/2031 ...
28542C-AC-3 ..... ELECTRON BIDCO INC. eveeeieeeeininiaeeeeennnnns 5 e [ 4B FE L . 100.3036 |... . e eeerneneeeeennn 97,500 [ 96,619 | e 280 e e [ 7107 e 7.480 ...10/07/2021 ...|....11/01/2028 ...
20428X-AG-5 ..... EPIC CRUDE SERVICES, LP - TLB .... 5 e [ 3.CFE L .100.7188 |... 671,459 |.... 0n663,432 | e B e e [l 70656 7.855 ....10/09/2024 ...|....10/15/2031 ...
29629L-AB-9 ..... ESCAPE VELOCITY HOLDINGS, INC. ... 5 e [ 4.CFE L. ...99.7188 |... L 134,344 s o208 e e |...8.840 | 9.223 ...04/16/2024 ...|....10/08/2028 ...
31659L-AB-8 ..... Fiesta Purchaser, Inc. ........ocvvvvnnnnnns A5 e [ 4C 2 J T O O O ) R A RO - <Y< T RN 9.649 ....01/31/2024 ...|....02/12/2031 ...
31732F-AR-7 ..... FILTRATION GROUP CORPORATION - INCREMENT 5 e [ 4.CFE L. . 100.6719 |... . 00:807,539 oo oo (8) e e [ 7971 8.065 ...06/20/2024 ...|....10/21/2028 ...
33902U-AD-5 ..... FLEET MIDCO | LIMITED - FACILITY B2 .. wo| eeeeeeeenn [ 4B FE L) . 100.5000 |... 222,218 |.... 220,146 v e 180 | [ | 7578 7.765 ...02/01/2024 ...|....02/21/2031 ...
40416V-AH-8 ..... [Core & Main LP ...ccovveeiiiiiiiiiiieeeee 5 .3.CFE .. . 100.1875 |. ..165,561 |. .165,065 |.. .6.495 ....08/20/2024 .. 02/09/2031
46124C-A0-0 . ALTERRA MOUNTAIN COMPANY - TERM LOAN B . 5 L4.AFE .. . 100.8750 |. ..336,080 |. .333,950 |.. .7.155 ...07/09/2024 .. 08/17/2028
48853U-80-2 . Kenan Advantage Group, Inc., The Cov-Lit 5 .4BFE .. . 100.3125 |. ...65,930 | L1797 ....02/13/2024 .. 01/25/2029
50204E-AB-4 ..... LHS BORROWER, LLC - TERM LOAN B .. -5 .4.CFE .. ...95.1250 |. .462,412 .9.518 ...02/16/2022 .. 02/16/2029 ...
51809E-AL-9 ..... LASERSHIP, INC. - TRANCHE A TERM LOAN .15 .4BFE .. . 103.7500 |. ..102,379 |. ......9.709 ....11/26/2024 .. 01/02/2029 ...
51809E-AM-7 ..... LASERSHIP, INC. - TRANCHE B-1 TERM LOAN ... 5 e [ 5B FE L .. 161,363 |. 103.7500 |... 144,410 |.... 164,352 | et (805) | e 00092278 4.563 ....10/056/2023 ...|....02/10/2029 ...
51809E-AP-0 ..... LaserShip, Inc. ..ocoevvuievieennnnnns 5 e [ 5.CFE ... .. 161,363 |. 103.7500 |... 144,410 |.... 164,352 | feeeie i (805) e e [0l 62250 . 1.770 ....10/05/2023 ...|....02/10/2029 ...
58984L-AD-3 ..... MERIDIANLINK, INC. - TERM LOAN ... 5 e [ 3.CFE L .. 234,787 |. 100.5833 |... 240,397 |.... JRRACT R < Y R (+11 RN N R 4807 RN 7.689 ....07/08/2024 ...|....11/10/2028 ...
62922K-AF-T7 ..... NGL ENERGY OPERATING LLC - TERM LOAN ... 5 e [ 4AFE L .. 196,839 |...99.5000 |... 197,508 |.... 197,054 s e 215 e e 20 80107 | 8.3717 ....01/25/2024 ...|....02/03/2031 ...
68163Y-AB-1 ..... OLYMPUS WATER US HOLDING CORPORATION ... 5 e [ 4.CFE L .. 148,513 |. 100.0000 |... 154,873 |.... ....150,685 ....12/16/2022 ...|....11/09/2028 ...
7T1947J-AB-1 ... PHYSICIAN PARTNERS, LLC - TERM LOAN e | 5AFE L ..481,388 |...39.8333 |... 193,689 |.... . ...483,430 ...02/08/2022 ...|....12/23/2028 ...
TA3IN-AG-1 ..... PROJECT BOOST PURCHASER, LLC - TERM LOAN 5 .4BFE .. . 100.5781 ..515,156 |. ..512,19% .510,030 |.. ....07/08/2024 .. 07/16/2031 ...
80875A-AW-1 ... Light and Wonder International, Inc. 202 .. 5 L3.AFE .. . 100.1250 |. ..245,327 |. ..245,020 .243,8% |.. ....04/07/2022 .. 04/15/2029
86602K-AF-3 ..... SUMMIT BEHAVIORAL HEALTHCARE, LLC - TERM . 5 .4.CFE .. .. 80.0000 |. ..314,388 |. ..392,985 .379,200 |.. ....12/16/2022 .. 11/24/2028
87168H-AE-7 ..... SYNECHRON INC - TERM LOAN B ... 5 L4.AFE .. . 100.0000 |. ..800,000 |. . 800,000 792,270 |.. ....00/26/2024 .. 10/03/2031
914908-BB-3 ..... UNIVISION COMMUNICATIONS INC. - TERM LOA . 5 L4.AFE .. ...99.7500 |. ..242,517 | ..243,125 .243,467 |.. ...10/18/2021 .. 01/31/2029 ...
92828K-AP-7 ..... VIRTUSA CORPORATION - TERM LOAN 5 e [ 4AFE L . 100.5000 |... ...98,243 |.... ...97,754 |.. ....12/16/2022 ...|....02/15/2029 ...
C7365B-AF-3 ..... POINTCLICKCARE TECHNOLOGIES INC. - TLB .... 5 . 100.3750 |... 669,167 |.... . 666,667 |.. ....665,037 ....10/11/2024 ...|....11/03/2031 ...
L6526B-AG-9 ..... MERLIN BUYER INC. - (USD) DOLLAR DENOMIN . 5 .. ...98.6667 |... 356,103 |.... ..360,916 |.. ....357,733 ...01/25/2024 ...|....11/12/2029 ...
N3430B-AG-9 ..... FUGUE FINANCE LLC (BACH FINANCE) - TERM .. 5. . 100.6250 |... . ... 143,661 ....02/13/2024 ...|....02/26/2031 ...
NIB33R-AJ-8 ..... ZIGGO FINANCING PARTNERSHIP - TERM LOAN ... . R . s . ...99.5000 |... .. ....05/16/2024 ...|....04/30/2028 ...
P2121Y-AV-0 ..... CARNIVAL CORPORATION - (2028) TERM LOAN .......cooevwfoeevee]unnnnns 5 [ FPTTTITN 109,665 |. 100.4583 |.........ceeeueen 10,721 [ 110,216 |oevveeniiinnnnn 109,917 ....10/07/2021 ...|....10/18/2028 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 13,765,873 | XXX 13,519,960 13,883,606 13,813,176 99,922 765,411 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 13,765,873 | XXX 13,519,960 13,883,606 13,813,176 21,525 99,922 765,411 XXX XXX
2419999999. Total - Issuer Obligations 2,106,996,247 [ XXX 2,010,344,567 2,089,163,014 2,094,198,530 (2,347,249) 1,337,169 19,958,387 74,071,658 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 20,234,190 | XXX 19,101,684 20,965,144 20,321,350 283,630 20,644 564,935 XXX XXX
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2439999999. Total - Commercial Mortgage-Backed Securities 73,100,680 | XXX 62,577,599 55,444,013 64,318,704 (1,799,265) XXX XXX XXX 342,941 4,692,123 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 794,618,281 | XXX 788,254,211 801,372,258 798,678,711 724,548 XXX XXX XXX 7,933,613 40,023,230 XXX XXX
2459999999. Total - SVO Identified Funds 2,348,55 [ XXX 2,336,880 2,337,866 (10,690) XXX XXX XXX 200,575 XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans 13,765,873 | XXX 13,519,960 13,883,606 13,813,176 21,525 XXX XXX XXX 99,922 765,411 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 3,011,063,827 | XXX 2,896,134,902 2,980,828,036 2,993,668, 336 (8,127,501) 1,337,169 XXX XXX XXX 28,355,507 120,317,931 XXX XXX

Gglola

. Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A 1A.LS$ . ..480,249,796 1B ..$ .. 22,499,401 1C..§ .. ..156,320,093 1D ..$............ 69,935,613 1E..$........... 183,912,709 1F ..$ ......... 482,774,259 1G .$.......... 432,465,137
1B  2A..$.. 351,856,124 2B ..$ .. 564,477,320 2C ..$ .. .. 187,011,030
1C 3A..$.. ..5,287,863 3B..$.. 11,355,260 3C..$ .. 19,778,968
1D 4A..$.. ..7,193,647 4B ..$ .. 11,464,207 4C..$ .. ..5,228,193
1E 5A..8 ., 483,430 5B ..$................ 745,467 5C ..$................. 629,730
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fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
744600-39-6 ... [PUBLIC STORAGE ......cceeeeeieiiiiiins [ eeeeeeees 120,000.000 |........... 25.00 |....... 0.000 |... ...2,083,500 |...... 17.363 |t 2,083,500 |.... ...123,000 ....(136,500).... .. 2.A FE ..|..01/04/2022 ..
857477-CM-3 ... [STATE STREET CORP ........ecovvvvivvvnnnieninns [ennnnenenee |oneeees foviininiiinnnns 3,000,000.000 |....... 1,000.00]....... 0.000 ... ... 3,063,780 |..... 102126 [....ooeeen 3,063,780 ].... ... 79,283 .. 2.A FE ..|..07/17/2024 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 5,147,280 XXX 5,147,280 6,000,000 202,283 (72,720), (72,720 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 5,147,280 XXX 5,147,280 6,000,000 202,283 (72,720) (72,720 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

5,147,280

(72,720

4509999999 - Total Preferred Stocks 5,147, 28| XXX 6,000,00 202,283 (72,720)
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.$ ... LD I S TE 8 e F e LLCT
1B 2C..$
1C 3C..$...
1D 4C ..$ ...
1E 5C..$...
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13- 14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) XXX XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
922908-76-9 ....|VANGUARD TSM IDX ETF e eeeeiiie e e e eeenee e | ........... | ........ | .................... 4,483.000 [...ccvvnnnnnnens 1,299,218 |........ 289.810 [...ccovnunnnnns 1,299,218 [....ooeiniiines 1,237,501 |oeeeeeeieeiiiieneeeines foreeennniaaeeeens 8,128 | e 61,717 [ foeeiiieiiis 61,717 |eeeeiiiiiiiiiiiees .. 07/12/2024 .. .coes wennns
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 1,299,218 XXX 1,299,218 1,237,501 8,123 61,717 61,717 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX

5989999999 - Total Common Stocks

1,299,218

1,299,218

1,237,501

8,123

61,717

61,717

5999999999 - Total Preferred and Common Stocks

6,446,498

6,446,498

7,237,501

(11,003))

(11,003)

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-K0-3 ......... UNITED STATES TREASURY ... .|-...08/01/2024 ...|Bank of America Securities ... 442,797 |.. 400,000 |..
912820KX-8 ......... UNITED STATES TREASURY ... +|--.-07/15/2024 ... | MERRILL LYNCH PIERCE FENNER .. .. ...20,117,969 |.. ...20,000,000 |..
912820-LD-1 ......... UNITED STATES TREASURY ...uutstestessestetestestet ettt ettt ne | cneneineaneanas ...08/01/2024 ... | DEUTSCHE BANK SECURITIES, INC. uttttuesrsunsetsenseesinseesiesiesiesiesie st sitsbesneseesnesnesnesnesinsnssnennnans |oonensensensensensensensensenenes |oorensensensensensensennes 405,828 |..viiiiiiiiiiiiieinen 400,000
0109999999. Subtotal - Bonds - U.S. Governments 20,936,594 20,800,000
00914A-AN-2 ........ AIR LEASE CORP +|-...06/17/2024 ... |MERRILL LYNCH PIERCE FENNER .. .e. 1,991,580 |.. .+..2,000,000 |..
01626P-AN-8 ......... ALIVENTATION COUCHE-TARD INC .. +|----01/26/2024 ... | JP MORGAN CHASE BANK/HSBCSI .. 998,726 |.. 1 1,122,000 |..
01883L-AG-8 ......... ALLIANT HOLDINGS INTERMEDIATE LLC .... ...09/12/2024 ... [MORGAN STANLEY €O ... ....1,000,000 |.. ....1,000,000 |..
01883L-AH-6 ......... ALLIANT HOLDINGS INTERMEDIATE LLC .... 09/12/2024 ... | MORGAN STANLEY €O ... .. ..
025816-DT-3 ......... AVERICAN EXPRESS CO .|Barclays Capital .... ... 18,000,000 |.. ... 18,000,000 |..
026650/-BH-3 ......... | AVERICAN HONDA FINANCE CORP . 07/11/2024 ... | MIZUHO_SECURITIES 1,127,275 . 1,190,000
026651-EY-3 ......... | AVERICAN HONDA FINANCE CORP . 01/08/2024 ... | SVBC NIKKO SECURITIES . . 9,998,500 10,000,000
031162-DP-2 ... [ AVGEN INC eovveiiiiiiae 02/07/2024 ... | WELLS FARGO .. ..3,913,249 . 3,862,000
04316J-AL-3 ......... ARTHR J. GALLAGHER & CO. o|-...12/17/2024 ... | CITADEL ....999,760 |.. ... 1,003,000 |..
05565E-CP-8 ......... B US CAPITAL LLC ... +|--..08/07/2024 ...|Barclays Capital ..3,999,920 |.. ... 4,000,000 |..
05613G-AA-0 ......... BX 24B102 A - OMBS ... +|-...07/31/2024 ... | CITIGROUP GLOBAL MARKETS, INC .. ....999,987 |.. ....1,000,000 |..
06406R-BL0 ......... BANK OF NEW YORK MELLON CORP .. .+ |-..05/09/2024 ... ... 6,979,49% |.. ... 6,834,000 |..
06418G-AH-0 ......... BANK OF NOVA SCOTIA o [+::05/29/2024 ... [ SOOTIABANK ....evevetestestestesteee ettt ettt sttt e et st n e a e menesn e e nnesnesnenne s [oennennent e s nne [oereenre s 5,999,273 |.. ....6,006,000 |..
08179M-AS-8 ......... BSP 15R BR - CDO ... wen|----08/17/2024 ... | NERRILL LYNCH PIERCE FENNER .. ....2,000,000 |.. ....2,000,000 |..
08179M-AU-3 ........ BSP 15R CR - CDO ... .. |-...06/17/2024 ... MERRILL LYNCH PIERCE FENNER .. ....1,000,000 |.. ....1,000,000 |..
08179M-AN-9 ......... BSP 15R D1R - CDO ...06/17/2024 .. MERRILL LYNCH PIERCE FENNER .. ....1,000,000 |..
10638D-AA-8 .........|BABS 24RN9 A1 - ABS .. 09/24/2024 ... |BREAN CAPITAL . 1,020,000
12530J-AB-8 ......... | CFNT 22AB2 M1 - CMO/RMBS . 07/25/2024 ... |Direct 5,753
12530J-AB-8 ......... | OFMT 2022-AB2 M1 - CMO/RMBS 12/25/2024 ... | Direct 63,225
12636Y-AC6 ......... CRH AMERICA FINANCE INC . |--..01/08/2024 ... | GOLDMAN .. . ... 8,235,000 |..
141781-AE-4 ......... CARGILL INC ... +|--..07/11/2024 ... | DEUTSCHE BANK SECURITIES, INC. wrn 1,150,057 |.. +r. 1,095,000 |..
7186H-AH-5 ... CIMPRESS PLC ... ....09/12/2024 .. | GOLDMAN ....1,000,000 |.. ....1,000,000 |..
21036P-BF—4 ......... CONSTELLATION BRANDS INC .. ...06/11/2024 ... | GOLDMAN ... 995,522 |.. .e. 1,133,000 |..
22303%-AA-3 ......... | COVANTA HOLDING CORP .... 02/15/2024 ... [Market Axess . .971,250 . 1,100,000
224044-CR-6 ......... [ COX COMMUNICATIONS INC . 01/16/2024 ... | JP MORGAN CHASE BANK/HSBCSI . 6,872,703 .6,748,000
233331-BJ-5 ......... [ DTE ENERGY €O ....... 01/05/2024 ... | GOLDMAN . 16,670,370 16,622,000
25243Y-BD-0 . .| DIAGEO CAPITAL PLC . ....08/06/2024 ... | GOLDMAN .. ven 1,490,352 .. ... 1,698,000 |..
25389J-AU-0 DIGITAL REALTY TRUST LP ...07/12/2024 ... | JP MORGAN CHASE BANK/HSBCSI .. 997,649 |.. ... 1,065,000 |..
26884T-AY-8 .........[ERAC USA FINANCE LLC .... 02/05/2024 ... |WELLS FARGO .. . 1,999,479 .2,001,000
345016-AA-9 .........[Footbal | Club Term Notes 2024-XVII Trust . 03/28/2024 .. | Unknown .. .5,000,000 .5,000,000
34501@-AE-1 .........[Footbal | Club Term Notes 2024-XVII Trust . 06/27/2024 ... | Unknoun .. .6,000,000 .6,000,000
34964R-AS-2 ......... |FORTRESS CREDIT OPPORTUNITIES XIX CLO LL . 09/26/2024 ... | SCOTIABANK . 10,000,000 10,000,000
34964R-AU-7 . .| FORTRESS CREDIT OPPORTUNITIES XIX CLO LL . 09/26/2024 ... | SCOTIABANK . 10,000,000 10,000,000
34964U-AN-6 FCO 21R ATR - CDO o |----12/18/2024 ... | BANK OF NEW YORK/NATIXIS, NEW .. ...66,000,000 |.. ...66,000,000 |..
34964U-AS-5 ......... [FCO 21R BR - CDO ...12/18/2024 ... [BANK OF NEW YORK/NATIXIS, NEW ...20,000,000 |.. ...20,000,000 |..
35910E-AA-2 .........[FYBR 2023-1 A2 - ABS . 06/10/2024 ... | DEUTSCHE BANK SECURITIES, INC. . . 1,991,901 . 1,976,000
36170J-AE6 .........[ GGAM FINANCE LIMITED . ...09/12/2024 ... [CITIGROUP GLOBAL MARKETS, INC .500,000 .500,000 .
36267V-AF0 .........|GE HEALTHCARE TECHNOLOGIES INC 04/01/2024 ... | GOLDMAN ..o 4,894,999 . 4,820,000 . 104,393
36267V-AH-6 .........|GE HEALTHCARE TECHNOLOGIES INC 08/14/2024 ... | MERRILL LYNCH PIERCE FENNER . 488,255 11,275
37185L-AQ-5 .........[GENESIS ENERGY LP ....ooerernenne 05/06/2024 ... |RBC CAPITAL MARKETS, LLC ... .100,000
38869A-AE-7 ......... GRAPHIC PACKAGING INTERNATIONAL LLC .. +|-...05/06/2024 ... |MERRILL LYNCH PIERCE FENNER .. ....1,000,000 |..
417558-AB-9 ......... HARVEST MIDSTREAM | LP ... +|----04/20/2024 ... | WELLS FARGO ....2,000,000 |..
44891A-CH-8 ......... HYUNDAI CAPITAL AVERICA ... +|--..01/04/2024 ... | SVUBC NIKKO SECURITIES . v 4,271,400 |.. ..
44891A-DC-8 ......... HYUNDAI CAPITAL AVERICA ...06/18/2024 ... [HSBC SECURITIES INC. .. ... 1,169,961 |.. v 1,172,000 |..
45866F-AF-1 ......... | INTERCONT INENTAL EXCHANGE INC . 01/09/2024 ... | GOLDMAN .5,647,875 .'5,960,000
485862-AC0 ......... KTAVA 2 B - CDO ....03/01/2024 ... | JP MORGAN CHASE BANK/HSBCSI .. ....2,000,000 |.. ....2,000,000 |..
485862-AE6 ......... KTAMA 2 C - CDO ....03/01/2024 ... | JP MORGAN CHASE BANK/HSBCSI .. ....1,000,000 .. ....1,000,000 |..
4927IV-AF-7 ... KEURIG DR PEPPER INC ... ...04/23/2024 ... [MORGAN STANLEY CO ....5,883,700 |.. ... 6,042,000 |..
51500P-AA-1 ..o LANDSEA HONES CORP .| BAIRD ROBERT Wl & CO ... 2,003,750 |.. ....2,000,000 |..
550241-AK-9 . - [ LUMEN TECHNOLOGIES INC . 09/24/2024 .. | CORPORATE REORGANIZATIONS .. .681,310 .700,000

55903V-AZ-6 .
571676-AT-2

.| WARNERMEDIA HOLDINGS INC

MARS INC

.| CITIGROUP GLOBAL MARKETS, INC
...06/01/2024 ...

HSBC SECURITIES INC. ..............

. 7,905,982

. 8,083,000

.... 7,568,835 |..

.... 7,770,000 |..
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58506D-AA6 ......... MEDL INE BORROWER LP . . |--..08/20/2024 ... | GoLOMAN 500,000 |.. 500,000 |..
B1747Y-FS9 ......... MORGAN STANLEY o |+..07/17/2024 ... |MORGAN STANLEY €O ... ... 4,000,000 |.. ... 4,000,000 |..
B3743H-FU-O ......... NATIONAL RURAL UTILITIES COOPERATIVE FIN . . |-..01724/2024 .. | US BANCORP INVESTMENTS INC. ..... ... 13,999,799 |.. ... 14,004,000 |..
BT07TTM-AT-5 ........ NUTRIEN LTD ...12/06/2024 ... | JP MORGAN CHASE BANK/HSBCSI ... 1,983,714 |.. ....2,018,000 |..
6707TTM-AY-4 ........ NUTRIEN LTD ..o ...01/09/2024 ... | D Securities ... 3,958,497 |.. .... 3,898,000 |..
67400E-BL-7 .........| OAKCL 193RR CR2 - CDO 10/24/2024 ... [ JP MORGAN CHASE BANK/HSBCSI .. . 5,400,000 . 5,400,000
67579C-AC-7 .........|0CT71 71 B - CDO ... ....02/22/2024 ... [ JP MORGAN SECS INC., - FIXED INCOME 3,000,000 3,000,000
67579C-AE-3 .........|0CT71 71 C - CDO ....02/22/2024 ... [ JP MORGAN CHASE BANK/HSBCSI .. .7,000,000 .7,000,000
67579C-AG-8 . .|ocT71 71 D1 - €00 . ....02/22/2024 ... [ JP MORGAN CHASE BANK/HSBCSI .. 7,000,000 7,000,000
68233J-BH-6 ONCOR ELECTRIC DELIVERY COMPANY LLC .. o |---04/17/2024 ... | DEUTSCHE BANK SECURITIES, INC. .veveuveveneereneeseseseeseeseseseesessesaeesasessensssensssesassessssesessesassasanses foesesessesessesessesessssssnssesnss [rereesesssseessennsnens 2,949,305 |.. ... 3,147,000 |..
68260N-AA0 ......... OWFIT 241 A - ABS .. ...04/24/2024 ... | TRUIST . 1,999,921 .. ....2,000,000 |..
70806C-Al-2 ......... PNTPK 5R A2R - CDO . .|cise ... ... 3,000,000 |.. ... 3,000,000 |..
70806C-AY-8 ......... PNTPK 5R BR - CDO ... .|cisc ... .. 14,000,000 |.. .. 14,000,000 |..

03/20/2024 ... |CIBC ...

70806C-BA-9 . ..|PNTPK 5R CR - CDO 14,000,000 14,000,000
74340X-CG-4 . ..|PROLOGIS LP .... 01/05/2024 ... | SCOTIABANK . . 8,207,314 . 8,222,000
74460D-AH-2 . .| PUBLIC STORAGE OPERATING CO . 12/13/2024 ... |TRUIST ...... .997,200 . 1,103,000
756109-B0-6 REALTY INCOME CORP . [-+..01/05/2024 ... | SMBC NIKKO SECURITIES .... ... 8,123,787 |.. .... 8,132,000 |..
756109-CC-6 REALTY INCOME CORP . ...09/19/2024 ... [WELLS FARGO 993,582 |.. .... 1,041,000 |..
756109-CF-9 . ..| REALTY INCOME CORP . 01/08/2024 ... | WELLS FARGO .. . 6,945,750 . 7,000,000
756250-AE-9 . .. | RECKITT BENCKISER TREASURY SERVICES PLC ...07/18/2024 ... |Barclays Capital .. ..9,443,479 . 9,978,000
76119L-AB-7 . ..|RESIDEO FUNDING INC ........... 02/15/2024 ... |BAIRD ROBERT W & CO . .877,500 . 1,000,000
775109-CG-4 . ..| ROGERS COMMUNICATIONS INC 01/22/2024 ... [MERRILL LYNCH PIERCE FENNER .988,020 . 1,038,000
78016H-2V-5 . .|ROYAL BANK OF CANADA . 01/10/2024 ... |RBC CAPITAL MARKETS, LLC ... 12,099,101 12,110,000
78016H-ZX-1 ROYAL BANK OF CANADA .... . [-...07/15/2024 ... |RBC CAPITAL MARKETS, LLC ... .... 2,500,000 |.. .... 2,500,000 |..
78355H-KZ-1 RYDER SYSTEM INC ... < [-...04/17/2024 ... | TRUIST ....992,101 |.. .... 1,001,000 |..
78355H-LB-3 RYDER SYSTEM INC ... +[--..09/19/2024 ... | WELLS FARGO .. ....980,323 |..

83283W-AE-3 .........| SMYRNA READY MIX CONCRETE LLC . < [...02/13/2024 ... |Market Axess

835495-AQ-5 .........| SONOCO PRODUCTS CO +[-...09/17/2024 ... | JP MORGAN CHASE BANK/HSBCSI ..

835495-AR-3 ......... | SONOCO PRODUCTS CO ... . [-+..09/19/2024 ... | CITADEL .. ..
85207U-AK-1 .........|SPRINT LLC .............. ...01/26/2024 ... |Barclays Capital .. ... 10,297,079 |.. .... 9,879,000 |..
852234-AR-4 .........|BLOCK INC .... ...05/06/2024 ... [Various .. .... 2,001,124 |.. .... 2,000,000 ..
86765K-AB-5 . ..|SUNoCO LP . 04/16/2024 ... | TRUIST ... .500,000 .500,000
86765K-AC-3 . .| SUNOCO LP ... 04/16/2024 ... | BNY/SUNTRUST CAPITAL MARKETS . .500,000 .500,000
89236T-MJ-1 . ..| TOYOTA MOTOR CREDIT CORP 08/06/2024 ... |MIZUHO_SECURITIES ... . 1,499,070 . 1,500,000
893647-BU-0 ......... TRANSDIGM INC o [+...02/12/2024 ... | Various .... 1,500,000 .. .... 1,500,000 ..
893647-BV-8 ......... TRANSDIGM INC . |[....02/12/2024 ... |Various .... 1,500,000 |.. .... 1,500,000 |..
896161-AB-4 ......... TCON 23SFR1 B - CMBS .. < [+..01/31/72024 ... |NOMURA SECURITIES/FIXED INCOME ....oeeiiiiiiiiiiieeeeeeeeeeee s [ [ 5,098,944 |.. .... 6,085,000 ..
80788M-AR-3 ......... TRUIST FINANCIAL CORP ... o |....01/22/2024 ... .... 2,000,000 |.. .... 2,000,000 |..
92030U-AL-0 ......... WEC ENERGY GROUP INC .... . [...01/03/2024 ... |Barclays Capital ... 3,011,734 |.. .... 3,925,000 ..
98389B-AV-2 ......... XCEL ENERGY INC . [-...01/05/2024 ... |Barclays Capital ... 2,193,150 |.. .... 2,259,000 |..
98877D-AF-2 ......... ZF NORTH AMERICA CAPITAL INC .. ....04/16/2024 ... | JP MORGAN CHASE BANK/HSBCSI .. .. ....3,000,000 .. ....3,000,000 ..
988770-AG-0 ......... ZF NORTH AMERICA CAPITAL INC ...iiiiiiiiiiiiiii i e s s e e e essseseseeees | ennesnnssnsnnnnes |os .04/16/2024 ... [ JP MORGAN CHASE BANK/HSBOSI .....uiiiiisiisisiiiiii s |eeeeseesseesessseseessessssssnesees [oeeeeeeieiiiieninnneens 3,000,000 J...eevvveeeinnnnnnnnnes 3,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 445,220,057 447,256,978
857477-CH-4 ......... |STATE ESL L = Y | ................. |....01/24/2024 |MERRILL LYNCH PIERCE FENNER ... | .......................................................... 1,000,000 [.....oeevvnnennnnnnnens 1,000,000
1309999999. Subtotal - Bonds - Hybrid Securities 1,000,000 1,000,000
78467V-60-8 ......... |SPDR BLACKSTONE SR LOAN ....iiiiiiiiiiiiiii i e e | ................. |....01/ 10/2024 ... |BNP PARIBAS BKRAGE SVCS KING OF PRUSSIA ...oooiiiiiiiiiiiiiiii i | ............................ 0.000 [...ooevvvennnnnnnnnnnns 2,348,556 [.....eeueeiiiiiiiiiiiiiiiiiiiins
1619999999. Subtotal - Bonds - SVO Identified Funds 2,348,556

31659L-AB-8 ......... Fiesta Purchaser, Inc. ............. . [-...01/31/2024 ... |DIRECT ... ....198,000 |.. ....200,000 |..
15018L-AN-1 ......... CEDAR FAIR, L.P. - TERM LOAN B .. +[-...04/18/2024 ... |DIRECT ... ...362,727 |.. .... 363,636 |..
000000-00-0 ......... ARCHKEY HOLDINGS INC. - DELAYED TL ... . |-...10/10/2024 ... |DIRECT ... .. 62,069 |..
000000-00-0 ......... ARCHKEY HOLDINGS INC. - TLB - [-...10/10/2024 ... | DIRECT ... .537,931 |..
51809E-AL-9 ......... LASERSHIP, INC. - TRANCHE A TERM LOAN .. «|-...11/26/2024 ... |DIRECT ... .. .. 98,678 |..
001620-AB-1 ......... AL GCX HOLDINGS, LLC - TERM LOAN B - |-...05/16/2024 ... |DIRECT ... .... 143,000 |.. . 142,267 |..
02351Y-AB-2 ......... AVER SPORTS COMPANY — TERM LOAN US DOLLA . .|-..-02/09/2024 ... | DIRECT .. ... 205,863 |.. +...206,897 |..
03703H-AB-2 ......... ANTICIMEX GLOBAL AB - TERM LOAN B ...04/10/2024 ... [DIRECT ... ...524,764 |.. ...523,810 |..
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04621H-AI-3 ......... ASSUREDPARTNERS, INC - TERM LOAN BS .|....02/08/2024 ... [DIRECT ...
05825H-AE-4 ......... THE BALDWIN INSURANCE GROUP HOLDINGS, LL . .|--..05/14/2024 ... [DIRECT ... . .
12510E-AC-1 ......... CCl BUYER, INC. - INITIAL TERM LOAN (FIR . ...02/07/2024 ... |DIRECT ... ....100,000 |..
12511B-AC-6 ......... CCC INTELLIGENT SOLUTIONS INC. ..eeeennneeenn 03/19/2024 ... [DIRECT ... ....59,873 |..
24968C-AD-5 ......... Derby Buyer LLC .| DIRECT ... ...515,508 |..
25472P-AB-6 . .. | DISCOVERY ENERGY CORP. - (USD) TERM LOAN . 01/30/2024 ... | DIRECT
20428X-AG-5 . ..|EPIC CRUDE SERVICES, LP - TLB . 10/09/2024 ... | DIRECT
29629L-AB-9 . .| ESCAPE VELOCITY HOLDINGS, INC. .. 04/16/2024 ... | DIRECT . 135,176 .
31732F-AR-7 FILTRATION GROUP CORPORATION - INCREMENT .... .|....05/20/2024 ... [DIRECT ... ....159,072 |.. .... 158,600 |..
33902U-AB-9 FLEET MIDCO | LIMITED - TERM LOAN B ...02/01/2024 ... |DIRECT ... 22111 . .222,222 |..
36173D-AC-0 . ..|GIP Il STETSON I, L.P. (GIP I1] STETSON . 09/01/2024 ... | DIRECT ....4,507 7,519
40416V-AF-2 . ..|Core & Main LP ... 03/20/2024 ... | DIRECT . 166,289 . 166,500
46124C-ANM-9 . .| ALTERRA MOUNTAIN COMPANY - TERM LOAN B . 02/08/2024 ... | DIRECT . 411,459 . 416,250
46124C-AN-7 . ..|Alterra Mountain Company .. 07/09/2024 ... | DIRECT . 334,863 . 334,000
48853U-BN-9 . .. | KENAN ADVANTAGE GROUP, INC. 02/13/2024 ... | DIRECT .. 66,003 .. 66,220
51809E-AM-7 ......... LASERSHIP, INC. - TRANCHE B-1 TERM LOAN .. o|--..11/14/2024 ... |Direct ... .... 165,156 |.. . 139,190 |..
51809E-AP-0 ......... LaserShip, Inc. ....covvevviiiinnnnns .|....11/14/2024 ... Direct ... .... 165,156 |.. .... 139,190 |..
58984L-AD-3 ......... MERIDIANLINK, INC. - TERM LOAN .. .|-...07/08/2024 ... [DIRECT ... ....238,4% |.. L. 282,778 ..
62022K-AF-T7 ......... NGL ENERGY OPERATING LLC - TERM LOAN .|....01/25/2024 ... [DIRECT ... ... 198,327 |.. ....200,000 |..
TA33N-AG-1 ......... PROJECT BOOST PURCHASER, LLC - TERM LOAN .... .|-...07/08/2024 ... |DIRECT ... ....509,954 |.. ....512,195 |..
87168H-AE-7 ......... SYNECHRON INC - TERM LOAN B ...09/26/2024 ... |DIRECT ... ... 792,000 |.. ....800,000 |..
C7365B-AF-3 ......... POINTCLICKCARE TECHNOLOGIES INC. - TLB . .| DIRECT ... ....665,000 |.. ...666,667 |..
L6526B-AG-9 ......... MERLIN BUYER INC. - (USD) DOLLAR DENOMIN .... - .| DIRECT ... ... 369,832 |..
N3430B-AG-9 . .| FUGUE FINANCE LLC (BACH FINANCE) - TERM .. 02/13/2024 ... | DIRECT . 144,338

.1ZIGGO FINANCING PARTNERSHIP - TERM LOAN

N9B33R-AJ-8 . . B s (o 0 01 = o PP PPPPPPPTN AT .. 88,024 |..

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 9,683,580

2509999997. Total - Bonds - Part 3 479,188,786 478,752,265 1,758,327
2509999998. Total - Bonds - Part 5 6,462,113 6,427,311 44,668
2509999999. Total - Bonds 485,650,900 485,179,636 1,802,995
857477-CM-3 ......... |STATE STREET CORP ...t tetesuueeeennnseseemnnsesseerresasseenrenssseeennnsaseeenns s seernnnnaseennnnnnseennnnnnnn | ................ |....07/17/2024 B 0 PP PP PP PPPTRT TPy 3,000,000.000 |.eevvuunaaeennnnnnnns 3,000,000 foiiiiiiniiiieiiiiieeeees 0.00 f-neeeeemnniee e e eeennas
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 3,000,000 XXX

4509999997. Total - Preferred Stocks - Part 3 3,000,000 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 3,000,000 XXX

922908-76-9 ......... |VANGUARD LS S PP PPP I CUUUUUORUUUUUR FPTN 07/12/2024 ... | BNP PARIBAS SECURITIES BOND .....iiiiuuuunniiiiuuunniiiiiuuunsinsisusnnsesssesnnsssessesnsnsseseesnnnsseessssnnnsssenes |oasnnnseseessnnnseenees 4,483.000 J..oeuniiiiiinninnnnnns 1,237,501 [ o
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 1,237,501 XXX

5989999997. Total - Common Stocks - Part 3 1,237,501 XXX

5989999998. Total - Common Stocks - Part 5 1,138,110 XXX

5989999999. Total - Common Stocks 2,375,611 XXX

5999999999. Total - Preferred and Common Stocks 5,375,611 XXX

6009999999 - Totals 491,026,511 XXX 1,802,995
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302155-BC-9 ...|DY8 LEASING LLC ..11/26/2024 . [Paydown ... 250,000 |... .. 250,000 ...250,000 .250,103 |.. ..12/10/2025 .
36295N-NM-5 ...| GN 675496 - RWBS . ..12/01/2024 . [Paydown . ..239 L. 2390 ... 246 |.. ..06/15/2038 .
36296D-A7-3 .. | GN 687730 - RMBS . ..12/01/2024 . [Paydown . 2,931 .2,931).. .3,021 |.. ..07/15/2038 .
36296D-LC-0 .. | GN 688023 - RMBS . ..12/01/2024 . [Paydown . 3,404 .3,404 .. .3,473 |.. ..10/15/2038 .
36296T-US-0 .. | GN 700893 - RMBS ... ..12/01/2024 . [Paydown .. .. 9,202 ... ....9,252 ....9,408 ..11/15/2038 .
CITIGROUP GLOBAL
91282C-IN-2 ...|UNITED STATES TREASLRY ......oovvrvviriiiiininninn [ oo ..02/20/2024 . | MARKETS, INC . ...5,024,805 |.......... 5,000,000 |......... 5,108,008 |......... 5,107,737 |.. . . (2,758) |... ,104, . (80,179)|......... (80,175)|.... ..11/30/2028 .
91282C-JP-7 ...|UNITED STATES TREASLRY ......oooevvvvvvvniiennnnns e, ..07/19/2024 . | Various ..29,988,867 |......... 30,000,000 |........ 30,110,938 |........ 30,277,869 |.. (12 616))..........156,950 |[......... (169,566) |... 30 108,303 |.... (119,436)]........ (119,436)]... . ..12/15/2026 .
0109999999 Subtotal - Bonds - U.S. Governments 35,279,498 35,265,826 35,485,094 35,651,887 (15,829) 156,950 (172,778) 35,479,109 (199,611) (199,611), 570 467 XXX
532386-AB=5 .. [LILE FINANCE LTD ..ovoveveeeieeeneecnenannnas c...... [..11/06/2024 . TPaydown .....cooveverenee. | T P 188,773 |...ooeenenns 188,773 |............ 188,773 |............ 188,774 [ | (D]eeeeeeiiiiiiiiiiees fooniiiiiiii (1] R A 188,773 |oovvvvvviiiiiiins oo foviiiiiiiiiiiiies o 3,761 [..05/06/2025 .
0309999999. Subtotal - Bonds - All Other Governments 188,773 188,773 188,773 188,774 ) ) 188,773 3,761 XXX
108151-VU-2 .. |BRIDGEPORT .......................................... | ......... 12/19/2024 .|Ca|| @ 100.00 ............ | ................................. 805,000 |............. 805,000 |......... 1,008,529 |[............ 956,258 |....oooeeiiieiiien [, (23,434)]..ccceeieeiiiinnn [ (23,434) |.eeveeiiiiiiiiene e 932,824 |.ooovviiiiiiienns oo (127,824)|........ (127,824)].....ccu.eeee 68,201 |..01/15/2030 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 805,000 805,000 1,003,529 956,258 (23,434) (23,434) 932,824 (127,824) (127,824) XXX
3128LX-UH-1 .. |FH G02384 - RWBS ........cooeeeeeerennnnnn [ | 12/01/2024 . |Paydown ...oooeeeeiiiiiiiis [ 2,176 |oeeeeeeeeeenns 2,976 [eveveienennnnn2, 182 [oniiiinn2,180 [ e () e e (B) e | P (T PO R R, ..11/01/2036 .
3137A4-HG-5 .. |FHR 3772 HB - CMO/RWBS .. ..12/01/2024 . [Paydown ... .. 106,696 . . . . 106,6% |.... .. 12/15/2025 .
31417A-JB-6 .. | FN AB3857 - RVBS ..12/01/2024 . [Paydown ... . (167)]... .. (167) ... ...30,789 |.... ..11/01/2026 .
314178-7M-6 .. |FN AC6299 - RMBS .........cooeeeeirnnnnnnn [ ..12/01/2024 . [Paydown ... .... 101,178 .... 105,889 ..(5,858)]... ..(5,858) ... . 101,178 |.... ..12/01/2039 .
57563N-AD-0 .. | MASEDU 2020-A A - ABS .. 12/25/2024 . | Paydown ... , ... 725,468 ... 125,257 ...205 |... ..725,468 |.... ..02/25/2040 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 966 307 966,307 963,360 (4,965) (4,965) 966,307 14,185 XXX
002223-AA-3 .. | ANTF 1 AT = D0 ..eevvvvvnnnnnnnnnnnnnnnnnnnnnnnnnns [ ceeees oo 10/21/2024 . |Paydown ....oooeeeviiiiiiis fo s 14,140,027 |......... 14,140,027 |........ 14,140,027 |........ 14,140,027 |...coooiiiiiiiiiin foninniiniiiiiiine oo oo [ e 14,140,027 | oo e e 696,058 ..01/20/2031 .
00287Y-CV-9 .. | ABBVIE INC ..06/15/2024 . [Maturity @ .. 4,000,000 |......... 4,017,052 .... 77,000 [..06/15/2024 .
00790R-AA-2 .. | ADVANCED DRAINAGE SYSTEMS INC .. . ..09/30/2024 . [ JEFFERIES .. 25,069 |..09/30/2027 .
023761-AA-7 .. | AMERICAN AIRLINES 2017-1 CLASS AA PASS T ... [....... ..08/15/2024 . [ Paydown ... ..08/15/2030 .
02376A-AA-7 .. | AMERICAN AIRLINES 2017-2 PASS THROUGH TR ... ..10/15/2024 . [ Paydown ... . . ..04/15/2031 .
02377B-AB-2 .. | AMERICAN AIRLINES 2015-2 PASS THROUGH TR ... ..09/22/2024 . [Paydown ... .. 50,445 |.. ..03/22/2029 .
02379K-AA-2 .. | AMERICAN AIRLINES PASS THROUGH TRUST 202 .. ..07/11/2024 . [Paydown ... . 536,232 |.. .537,237 |.. . 537,096 ..01/11/2036 .
03027X-AD-2 .. | AMERICAN TOWER CORP ... ..02/15/2024 . [Maturity @ 100.00 ..4,428,000 |.. ..4,924,420 |.. K ..02/15/2024 .
03040V-AK-1 .. | AMERICAN WATER CAPITAL CORP . ..03/01/2024 . [Maturity @ 100.00 .9,000,000 |.. . 8,964,090 .. ..9,000,000 K ..03/01/2024 .
037833-AS-9 .. | APPLE INC . |..05/06/2024 . [Maturity @ 100.00 .... 5,000,000 |......... 4,995,800 ..05/06/2024 .
03969Y-AC-2 .. | ARDAGH METAL PACKAGING FINANCE PLC . ..09/30/2024 . [ JEFFERIES .. 1,000,000 |............ 981,250 , ..06/15/2027 .
05369A-AF-8 .. | AVIATION CAPITAL GROUP LLC .. ..01/30/2024 . [Maturity @ 100.00 4,040,000 . 3,903,176 |.. . 4 040 000 |. ..01/30/2024 .
05377R-DL-5 .. | AESOP 192 A - ABS ... ..09/20/2024 . [ Paydown ... 5,500,000 .. . 5,498,085 |.. ..5,500,000 |. ..09/22/2025 .
05523U-AK-6 .. | BAE SYSTEMS HOLDINGS INC ..10/07/2024 . [Maturity @ 100.00 .5,000,000 |.. . 4,999,260 |.. ..5,000,000 |. ..10/07/2024 .
05600L-AB-2 .. | BMIi FINANCE NV ..08/14/2024 . [Maturity @ 100.00 ...... |.ecooeeeeeennnnnnnnns e 2,402,000 |........... 2,402,000 2,399,646 ..08/14/2024 .
06051G-HW-2 .. | BANK OF AMERICA CORP ..10/18/2024 . [Call @ 100.00 .. .. 2,000,000 |......... 2,000,000 ..10/22/2025 .
06539L-AX-8 .. | BANK 2018-BNK13 A2 - CMBS . ..12/01/2024 . [Paydown ..08/17/2061 .
07030U-A*-3 .. |Bastion Funding | LLC = ABS ..........cceeeeeiss [ oeeens ..01/26/2024 . [Various ..04/15/2038 .
07274E-AG-8 .. |BAYER US FINANCE LLC .... ..10/08/2024 . [Maturity @ 100.00 ..10/08/2024 .
07274N-AW-3 .. | BAYER US FINANCE |1 LLC . ..07/15/2024 . [Maturity @ 100.00 5,050,000 . . K ..07/15/2024 .
07330N-AT-2 .. | TRUIST BANK ....... ..12/06/2024 . [Maturity @ 100.00 ..10,000,000 10,000,000 |.. .9,983,000 |.. . 9,99,701 10,000,000 |. ..12/06/2024 .
08576P-AA-9 .. | BERRY GLOBAL INC . ..09/30/2024 . [ JEFFERIES .. 493,750 .500,000 |.. .468,750 |.. . 481,044 ..487,458 |. ..02/15/2026 .
09261H-A*-8 .. |Blackstone Private Credit Fund ..06/21/2024 . [Maturity @ 100.00 ..10,000,000 10,000,000 10,000,000 |. ..06/21/2024 .
11271R-AA-7 .. | BROOKFIELD FINANCE LLC ....ovvvvnnniiiininnininnnn | weeees ..04/01/2024 . [Maturity @ 100.00 ... 1,832,000 |... ..04/01/2024 .
12189L-AT-8 .. | BURLINGTON NORTHERN SANTA FE LLC . ..09/01/2024 . [Maturity @ 100.00 .. 5,980,000 |... ..09/01/2024 .
12327A-AA-6 .. | BJETS 2022-1 A - ABS ....coeeeeeeeeeeeeeeeeeeeeees | e | 12/15/2024 . [ Paydown ..06/15/2037 .
12327B-AA-4 .. |BJETS 211 A = MBS ..eeveiiiiiiiiieiieieeie | e ..09/16/2024 . [ Paydown ... .. 3,556,342 |.... ..04/15/2036 .
12510H-AN-0 .. | CAUTO 2021-1 A4 - ABS .....ceeeeieeininieennneeens | s ..12/15/2024 . [Paydown ... ...15,700 |.... ..08/15/2051 .
12510H-AP-5 .. | CAUTO 2022-1 A1 - ABS ....ooeeeiriiininnnnnnnnnnns | eenees ..12/15/2024 . [ Paydown ... ..151,250 |.... ..03/15/2052 .
12510H-AQ-3 .. | CAUTO 2022-1 A2 = ABS .......ccoeveeeeiiiiiiiiiiss | eeeenes ..12/15/2024 . | Paydown ... ...15,000 |.... ..03/15/2052 .
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12530J-AA-0 .. | CFMT 22AB2 A - CMO/RMBS ...... ..07/25/2024 . [ Paydown ... 186,642 |... ... 186,642 ............ 176,716 ... 170,731 |.. ...15,911 LT O O A R 2,177 (..02/26/2052 .
12530J-AA-0 .. | CFMT 2022-AB2 A - CMO/RVBS ..12/25/2024 . [Paydown . 1,852,113 ..1,852,113 .. . 1,753,621 |.. 1,694,224 ..1,852,113 |. . 16,844 (..02/26/2052 .
1253101-AZ-5 .. | CFCRE 2016-C3 ASB - CMBS .. ..12/01/2024 . [Paydown . 1,372,228 ..1,372,228 |.. . 1,413,322 |.. 1,375,528 ..1,372,228 |. . 27,830 [..01/10/2048 .
12545C-AD-2 ...| CWiHL 2007-10 A4 - CMO/RMBS ..06/01/2024 . [Paydown .. .. 2,429 LTS 1,245 A k] ... 2,429 | ..07/25/2037 .
125523-BX=7 .. | CIGNA GROUP ... | eeeees ..06/15/2024 . [Maturity @ 100.00 .. 1,000,000 |.......... 1,000,000 ...991,070 . 999,527 |.. ..1,000,000 |.... ..06/15/2024 .
12565K-AA-5 .. |CLIF 211 A = ABS ..o s ..12/18/2024 . [Paydown ... 1,442,857 |... ..1,442,857 ..1,343,276 |.. .. 1,442,857 |.... ..02/18/2046 .
126948-AA-2 .. | CONTROL PASS-THRU TRUST SERIES 2016-A (A ....|....... ..12/10/2024 . [Paydown ... 377,286 |... ... 377,286 ... 372,219 |.. . 377,286 |.... ..09/10/2031 .
127097-E@-8 .. | COTERRA ENERGY INC. ... ..09/18/2024 . [Maturity @ 100.00 .. ...7,000,000 |.......... 7,000,000 7,026,950 7,003,914 |.. ....(3,914))... ..7,000,000 |.... ..09/18/2024 .
12807C-AA-1 .. | CAl 2020-1 A - ABS .... ..12/25/2024 . [Paydown .......... 1,406,390 ..1,406,301 |.. . 1,358,349 |.. . 1,367,899 .38,492 .. 1,406,390 |. ..09/25/2045 .
136385-AT-8 .. | CANADIAN NATURAL RESOURCES LTD ..04/15/2024 . [Maturity @ 100.00 1,000,000 . 1,000,000 |.. . 1,023,530 |.. . 1,000, 111 (111) ..1,000,000 |. ..04/15/2024 .
14149Y-BA-5 .. | CARDINAL HEALTH INC ... ..11/15/2024 . [Maturity @ 100.00 ..11,000,000 11,000,000 |.. 10,903,910 |.. 10,989,770 .10,230 11,000,000 |. o | ..11/15/2024 .
143658-BJ-0 .. | CARNIVAL CORP .....eevvvvvviiiiiiiiiiiiieeiiiiinnens | eeveens o 01/29/2024 . |Call @ 100.00 .. 1,049,380 |.......... 1,000,000 |......... 1,020,000 |......... 1,017,453 |.. ..1,017, 111 (711 (17,11 ..08/01/2027 .
CORPORATE
156700-BD-7 .. | LUMEN TECHNOLOGIES INC .. ..09/24/2024 . | REORGANIZATIONS ... 681,310 |.......... 1,000,000 |............ 792,500 .. 829,500 |.. 849,768 |.... (168,458)|........ (168,458)]... ..01/15/2029 .
15673E-AA-1 .. | CERB XXVII1 A - CDO ...... ..07/15/2024 . [Paydown .......... 3,213,561 ..3,213,561 |.. . 3,213,561 |.. ..3,213,561 |. o | ..10/15/2031 .
161175-BQ-6 .. | CHARTER COMMUNICATIONS OPERATING LLC . ..02/01/2024 . [Maturity @ 100.00 . 3,000,000 |.. . 2,996,790 |.. ..3,000,000 |. ..02/01/2024 .
17322N-AA-2 .. | CMLTI 2014-J1 A1 - CMO/RMBS ... ..12/01/2024 . [Paydown ... 63,834 64,004 ...63,834 |. ..05/25/2044 .
17323E-AD-5 .. | CMLTI 2014-J2 A1 - CMO/RWBS . ..12/01/2024 . [Paydown .. 9,021 .. 9,009 |.. 9,021 |. .. 11/25/2044 .
17325F-AS-7 .. | CITIBANK NA ....oevvvrnnnes ..01/23/2024 . [Maturity @ 100.00 ..4,979,000 |.. ..4,972,229 |.. ..4,979,000 |. ..01/23/2024 .
224044~CH-8 ...| COX COMMUNICATIONS INC ......evvvvrmmmnmmnnnnnnnns [ eeeeens ..08/15/2024 . [Maturity @ 100.00 .... 1,001,000 .... 999,619 ..08/15/2024 .
24737B-AA-3 .. | DELTA AIRLINES 2019-1 PASS THROUGH TRUST ....{....... ..04/25/2024 . [Maturity @ 100.00 ...... |..ccooeeernnnnnnnnnns |-eeeeen. 2,500,000 |....eeeeees 2,500,000 |......... 2,500,000 ..10/25/2025 .
254687-CZ-7 .. | WALT DISNEY CO ..evvvvvvvvernnnnrnnninnnennnnnnnnnns [ eeeeens .09/15/2024 . [Maturity @ 100.00 ...... |.occoereeernnnnnnnnns |oeeeeee.. 1,919,000 ... 1,919,000 |......... 1,997,084 ..09/15/2024 .
257375-AN-5 ...| EASTERN ENERGY GAS HOLDINGS LLC .. ..11/15/2024 . [Maturity @ 100.00 .. .... 5,000,000 4,996,750 .. ..11/15/2024 .
26244K-AN-6 .. | DRSLF 41 AR - CDO ... ..10/15/2024 . [ Paydown ... ..3,981,073 .. . 3,028,722 |.. . (160,211) ..04/15/2031 .
26245C-BG-7 .. | DRSLF 43 1R2 - CDO .. ..12/20/2024 . [Paydown ... .... 2,000,000 2,000,000 ..04/20/2034 .
26245R-AA-8 .. | DRSLF 58 A1 - CDO ... ..10/17/2024 . [Paydown ........ccevvvvevees]vrrinnnnnnnnnnnnnnns Joeeeee... 3,051,568 | 3,051,568 |......... 3,008,846 . (115,514) |... ..07/17/2031 .
26884T-AL-6 .. |ERAC USA FINANCE LLC ..11/15/2024 . [Maturity @ 100.00 .. ... 7,650,000 |......... 7,797,654 .. (11,830)... (11,830) |... ..11/15/2024 .
28370T-AG-4 .. |KINDER MORGAN ENERGY PARTNERS LP . ..05/01/2024 . [Maturity @ 100.00 ...... |..cccoeeeeeennnennnss oo 5,650,000 |........... 5,650,000 |......... 6,215,848 . .(13,459)]... ...(13,459) |... . ..05/01/2024 .
20260F-AE-0 .. | ENDEAVOR ENERGY RESOURCES LP ..09/05/2024 . [Call @ 100.00 ..... ..1,550,000 |.. . 1,529,773 |.. . 1,531,601 2,463 .. 2,463 . 1 534,064 |. ..01/30/2028 .
20278N-AH-6 .. | ENERGY TRANSFER LP . ..04/15/2024 . [Maturity @ 100.00 ..1,982,000 |.. . 1,074,984 |.. . 1,981,567 ..1,982,000 |. ..04/15/2024 .
20414H-AA-9 ...|EOLE FINANCE SPC ....... ..02/24/2024 . [Maturity @ 100.00 101,799 |.. 101,799 |.. ..02/24/2024 .
33767B-AB-5 .. | FIRSTENERGY TRANSMISSION LLC ... ..12/24/2024 . [Call @ 100.00 .. 2,000,000 |......... 1,999,820 ..01/15/2025 .
33767P-AA-6 .. | FKH 2022-SFR2 A - CMBS .........oovvrrrrreernnnnnn | eeeens ..05/01/2024 . [Paydown ... , .. , ..07/19/2039 .
34964R-AE-3 ...|FCO XIX B - CDO ..10/15/2024 . [ Paydown ... R 10,000,000 |.. 10,000,000 |.... ..10/17/2033 .
34964R-AG-8 .. |FCO XIX C - CDO ..10/15/2024 . [Paydown .........cevvvvviiii]enineiiiiineieeneens |, 10,000,000 |... ,000, 10,000,000 |........ L0V R R ) ) AP RS 10,000,000 |.... , ..10/17/2033 .
34964U-AA-4 ...|FCO 21 AT - CDO ..12/18/2024 . [Call @ 100.00 ..66,000,000 66,000,000 |.. 66,000,000 |.. 66,000,000 66,000,000 |. 5,328,041 ..01/22/2035 .
34964U-AC-0 ...|FCO 21 B - CDO ... ..12/18/2024 . [Call @ 100.00 20,000,000 |......... 20,000,000 20,000,000 20,000,000 |. .20,000,000 |.... .. 1,867,336 [..01/22/2035 .
WELLS FARGO SECURI
362500-AG-5 .. | GSMS 2015-590M B - CMBS ..11/25/2024 . | 46171 ... 3,263,064 |........... 3,439,000 |......... 3,495,857 ..(5,992)[... ... 131,231 [..10/15/2035 .
37045X-CR-5 ...| GENERAL MOTORS FINANCIAL COMPANY INC . ..01/17/2024 . [Maturity @ 100.00 ...2,976,000 |........... 2,976,000 |......... 2,969,631 B2 [ 82 | [0 2,976,000 [ [ e ... 75,888 [..01/17/2024 .
377373-AG-0 .. | GLAXOSMITHKLINE CAPITAL PLC .... ..06/01/2024 . [Maturity @ 100.00 .. ..5,026,000 |......... 4,999,664 2,24 | ..06/01/2024 .
37959P-AG-2 ...| SEACO 2021-2 A - ABS .... ..12/17/2024 . [Paydown 770,721 .. .696,298 |.. ..69,554 ..08/19/2041 .
38141E-C2-3 .. | GOLDMAN SACHS GROUP INC . ..07/08/2024 . [Maturity @ 100.00 .. ..5,005,000 ...5,39 [... ..07/08/2024 .
38141G-10-3 .. | GOLDMAN SACHS GROUP INC . ..09/25/2024 . [Call @ 100.00 .. . ..3,500,000 .. (18,947)|... ..09/209/2025 .
38217T-AA-3 .. | GOODG 2020-1 A - ABS .... ..12/15/2024 . [ Paydown 292,962 |... .. 292,962 ... 292,799 |.. ..04/15/2085 .
38217U-AA-0 .. | GOODG 2021-1 A - ABS .... ..12/15/2024 . [ Paydown 378,253 |... .. 380,590 |.. ..10/16/2056 .
40052V-AC-8 .. | GRUPO BIMBO SAB DE CV ..06/27/2024 . [Maturity @ 100.00 8,000,000 . 8,000,000 |.. . 7,992,040 |.. ..06/27/2024 .
40390P-AA-6 .. |HRR FUNDING, LLC - ABS .. ..12/23/2024 . | Redemption @ 100.00 ... 1,142,748 . 1,142,748 |......... 1,142,748 . ..12/31/2036 .
437076-BC-5 .. | HOME DEPOT INC ..02/15/2024 . [Maturity @ 100.00 ...2,920,000 |........... 2,920,000 |......... 2,961,172 |......... 2 920,000 |.. ..02/15/2024 .
456873-AB-4 .. | TRANE TECHNOLOGIES FINANCING LTD . ..11/01/2024 . [Maturity @ 100.00 ......... 3,270,000 |........... 3,270,000 |.......... 3,232,264 |......... 3,266,010 |.. ..11/01/2024 .
45783N-AA-5 .. | INSTR 2021-1 A - ABS .....ooeveeeeiieieiiieee .. 12/15/2024 . | Paydown .....evvvvvviiiiiiiieeiiiiiiiiiiiiieiies e 192,289 |..vvveenees 192,289 ............ 192,185 |............ 192,180 ..02/16/2054 .
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458140-BD-1 .. | INTEL CORP ............ ..05/11/2024 . [Maturity @ 100.00 ...3,004,000 |........... 3,004,000 |......... 3,003,249 ..3,003,962 |.. ..3,004,000 |.... .. 43,183 [..05/11/2024 .
465685-AJ-4 .. | ITC HOLDINGS CORP ... ..06/15/2024 . [Maturity @ 100.00 . 1,000,000 |.. .996,660 |.. . 999,823 ..1,000,000 |. ..06/15/2024 .
46644V-BK-1 .. | JPAMMT 154 2A3 - CMO/RWBS ..12/01/2024 . [Paydown .. . 264,206 |.. . 253,688 |.. . 253,697 . ..254,205 |. ..06/26/2045 .
50152#-AE-7 .. |KNIK TRIP, INC. ........ ..05/24/2024 . [Paydown ... . 1,100,000 |.. . 1,122,528 |.. . 1,110,147 (10,147) ..1,100,000 |. ..05/24/2026 .
524660-AX-5 .. |LEGGETT & PLATT INC ... ..11/15/2024 . [Maturity @ 100.00 .. .... 5,000,000 |......... 5,174,650 .. (13,579)[... ..11/15/2024 .
55280Q-AU-1 .. |MCFCL V ARR = CDO ...ooeeeveeiiiieeiieieieeeeeeeees [ oo ..10/10/2024 . [Paydown ... .... 3,000,000 |......... 3,000,000 .. ..04/20/2033 .
55316A-AE-0 .. | MMAF 2017-B A5 - ABS . ..12/15/2024 . [Paydown ... ... 1,667,831 ......... 1,642,032 |......... 1,664,226 |.. U S ..06/15/2040 .
55617L-AL-6 .. |MACY'S RETAIL HOLDINGS LLC .. ..04/03/2024 . [Market Axess ... .... 1,670,000 |......... 1,377,750 ..1,390,729 |.. . ...19,884 |... ..07/15/2034 .
55820B-AJ-6 .. |MDPK XLV AR - CDO ... ..12/17/2024 . [Paydown ... ..7,250,000 |.. . 7,260,000 |.. . 7,250,000 . 7 250,000 |. ..07/17/2034 .
55820B-AL-1 .. |MDPK XLV BR - CDO ..12/17/2024 . [Paydown . . 3,000,000 |.. .3,000,000 |.. . 3,000,000 ..3,000,000 |. ..07/17/2034 .
55954E-AQ-2 ...|MAGNE 17R AR - CDO . ..04/22/2024 . [Paydown . ..5,964,119|.. . 5,921,774 |.. . 6,168,049 ..5,964,119 |. ..07/21/2031 .
56847P-AA-1 .. |MFIT 19PVT A - ABS . ..12/01/2024 . [Paydown ... . 136,517 |.. . 136,458 |.. 136,471 ..136,517 |. .. 12/20/2034 .
57636Q-AB-0 .. | MASTERCARD INC ..04/01/2024 . [Maturity @ 100.00 .. ..1,955,000 .. 1,965,000 |.... ..04/01/2024 .
581557-BE-4 .. | MCKESSON CORP ..03/15/2024 . [Maturity @ 100.00 .... 1,000,000 ..03/15/2024 .
59833C-AA-0 .. |MIDWEST CONNECTOR CAPITAL COMPANY LLC ....... [....... ..04/01/2024 . [Maturity @ 100.00 ...... |..cooeeeeennnnnnnnns |-t 8,353,000 |....oeeeens 8,353,000 |......... 8,400,873 ..04/01/2024 .
60700F-AJ-2 .. | MMAF 2019-A A5 - ABS ..12/10/2024 . [Paydown ........ccovvvvveeis]oreinnnnnnnnnnnnnnns | 2,237,061 | 2,237,061 .......... 2,236,935 ..11/12/2041 .
61691A-BJ-1 .. |MSC 2015-UBS8 ASB - CMBS .. ..12/01/2024 . [Paydown ... ..1,088,750 |......... 1,121,403 ..12/17/2048 .
61766C-AF-6 .. |MSC 2016-UBS9 ASB - CMBS ..12/01/2024 . [Paydown ... ..03/17/2049 .
61766E-BC-8 .. | MSBAM 2016-C29 ASB - CMBS .... ..12/01/2024 . [Paydown ... ..05/17/2049 .
63935C-AB-7 .. |NAVSL 2019-F A2 - ABS ... ..12/15/2024 . [Paydown ... . ..08/15/2068 .
63941J-AA-6 .. |NAVSL 2019-G A - ABS . ..12/15/2024 . [Paydown .. . 250,000 |.. .250,089 |.. K ..10/15/2068 .
651229-A0-9 ...|NEWELL BRANDS INC ... ..12/01/2024 . [Maturity @ 100.00 . 6,812,000 |.. . 6,927,319 |.. .6 823,116 . 6 812 000 |. ..12/01/2024 .
65364U-AK-2 .. |NIAGARA MOHAWK POWER CORP . ..10/01/2024 . [Maturity @ 100.00 ..5,970,000 |.. . 5,950,724 |.. . 5,967,408 ..5,970,000 |. ..10/01/2024 .
671088-BQ-7 .. | OZLMF 2RRR A1R - CDO ..10/30/2024 . [Paydown .........ceevvvveiis]oriiiniiiinininnnnns Joennnn. 3,973,420 |, 3,973,420 |......... 3,078,420 ..3,973,420 |.. ..3,973,420 |.... ..06/30/2031 .
67181D-AA-9 .. | OAKIG 2020-1 A1 - ABS ... ..12/20/2024 . [Paydown ... . ....200,812 |.. ..11/21/2050 .
67400E-Ali-4 .. | OAKCL 2019-3 CR - CDO ... ..11/06/2024 . [Paydown ... ...5,400,000 |... ..5,400,000 |......... 5,400,000 . 5,400,000 |[.. . ..10/20/2034 .
674599-DA-0 .. | OCCIDENTAL PETROLEUM CORP ..07/15/2024 . [Maturity @ 100.00 .. ...9,810,000 |.......... 9 810,000 |........ 10,127,141 |......... 9,821,637 |.. (11,637)|... ..9,810, 338,445 |..07/15/2024 .
68218F-A*-2 .. |OMNI Ireland T3 DAC Class AE - ABS . ..08/21/2024 . [Paydown .......... ..15,000,000 15,000,000 |.. 15,000,000 |.. 15,000,000 .15 000,000 |. ,467,203 |..03/19/2029 .
68218F-AM-3 .. |OMNI Ireland T3 DAC Class AAA12 - ABS ..05/14/2024 . [Call @ 100.00 5,000,000 .5,000,000 |.. .5,000,000 .. .5,000,000 ..5,000,000 |. ..03/19/2029 .
68269D-AA-2 .. | ODART 2022-1 A1 - ABS ... ..12/14/2024 . [Paydown . 2,318,445 ..2,318,445|.. . 2,318,294 |.. ..2,318,445 |. ..03/14/2029 .
69435#-AA-4 .. | PES REUSS-PLACID LLC - RMBS . ..08/16/2024 . [Paydown . ..7,373,167 |.. . 7,373,167 |.. .. 7,373,167 |. ..09/07/2028 .
69435#-AA-4 .. | PES REUSS-PLACID LLC - RMBS ... .. 12/24/2024 . [Paydown .........cooevvviiii]eniiiiiiiiiiinnnnns |oenen... 3,354,228 | 3,354,228 |.......... 3,354,228 .. ..3,354,228 |.... ..09/07/2028 .
70806C-AE-2 .. |PNTPK 5 A2 = CD0 ...oovnnnnnnninnin [ oo ..04/15/2024 . [Paydown ... .... 3,000,000 |......... 3,000,000 |......... 3 000,000 |.. ..3,000,000 |.... ..10/15/2033 .
70806C-AG-7 .. |PNTPK 5 B = CDO ...ooovveveieiiiiiiiiiiieiieeeeeeen [ e | 04/15/2024 . | Paydown ... ... 14,000,000 |........ 14,000,000 |........ 14,000,000 |.. .14,000,000 |.... ..10/15/2033 .
70806C-AJ-1 .. |PNTPK 5 C - CDO .. ..04/15/2024 . [ Paydown ... 14,000,000 |........ 14,000,000 |........ 14,000,000 .. .14,000,000 |.... ..10/15/2033 .
713448-CM-8 .. | PEPSICO INC ..03/01/2024 . [Maturity @ 100.00 .. .. 2,000,000 |......... 1,996,500 |.......... 1,999,934 |.. ..2,000,000 |.... ..03/01/2024 .
TA969X-AA-9 .. |RPIT 221 A - CMO/RMBS .........evvvrrvrvmnnnnnnnns [ eeeeens ..12/25/2024 . [ Paydown L 314445 314,011 ... 313,976 |.. . 314,445 |.... ..01/25/2062 .
75513E-CG-4 .. |RTX CORP ..03/15/2024 . [Maturity @ 100.00 ..2,986,000 |.. . 2,999,288 |.. . 2,986,085 ...(85) ..2,986,000 |. ..03/15/2024 .
75625Q-AD-1 .. |RECKITT BENCKISER TREASURY SERVICES PLC ..... ..06/26/2024 . [Maturity @ 100.00 ... 17,075,000 |........ 17,253,613 |........ 17,089,586 |.. (14,586)]... .17,075,000 |.... ..06/26/2024 .
78355H-KL-2 .. |RYDER SYSTEM INC ..03/18/2024 . [Maturity @ 100.00 .. ..5,000,000 |......... 4,995,300 ...208 |... ..03/18/2024 .
78419C-AE-4 .. | SGCMS 2016-C5 ASB - CMBS .. ..12/01/2024 . [ Paydown ..(2,699)... ..10/13/2048 .
78486A-AA-4 .. | STHD 21SIF1 A = CD0 ..evnnnnii [ e ..10/18/2024 . [Paydown ... ..04/15/2032 .
785592-AJ-5 ...| SABINE PASS LIQUEFACTION LLC ....evvvvvvvveneens [ eeeen e 05/15/2024 . |Various .... . (676)]... ..05/15/2024 .
785592-AN-8 .. | SABINE PASS LIQUEFACTION LLC ... ..12/02/2024 . [Call @ 100.00 .. .... 6,076,000 .(55,643)]... . ..03/01/2025 .
80286J-AA-3 .. | SREV 19A A - ABS ..10/25/2024 . [ Paydown ... 10,000,000 10 000,000 |.... ..01/26/2032 .
80286J-AB-1 .. | SREV 19A B - ABS .... ..10/25/2024 . [ Paydown ... .... 3,000,000 ..3,000,000 |.... ..01/26/2032 .
80286J-AC-9 .. | SREV 19A C - ABS .... ..10/25/2024 . [Paydown . . 3,000,000 |.. ..3,000,000 |. ..01/26/2032 .
81745B-AB-1 .. | SEMT 2013-6 A2 - CMO/RVBS . ..12/01/2024 . [Paydown . 76,717 |. ..05/26/2043 .
822804-AJ-9 .. | SAFT 2013-1 A2 - CMO/RWBS .... ..12/01/2024 . [Paydown .. ... 42,429 | ..07/31/2043 .
82620K-AS-2 .. | SIEMENS FINANCIERINGSMAATSCHAPPIJ NV ......... ..03/16/2024 . | Maturity @ 100.00 .. ..8,974,000 |.... ..03/16/2024 .
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827304-AA-4 .. |SLVRR 2019-1 A - ABS .......ooeeeiiiiiinnininn, Cevenn ..12/15/2024 . [Paydown ........coevvvvvenis]oenniinnniinnnnnnnnns Joeennnnn 149,827 [, 149,827 |..ccveeeees 149,827 [ 149,827 | s o e e e 149,827 ..07/15/2044 .
85236K-AC-6 .. | SIDC 2019-2 A2 - ABS .. ..03/21/2024 . [Paydown ... ..10,000,000 |........ 10,000,000 10,000,000 |.... ..10/25/2044 .
85573L-AA-9 .. | STARR 2019-1 A - ABS .. ..12/15/2024 . [Paydown . . 547,970 |.. ....548,178 |.. ..547,970 |. ..03/15/2044 .
86277*-AB-1 .. | Strategic Partners VIII, L.P. - ABS ..10/07/2024 . |Redemption @ 100.00 ..2,085,539 |.. . 2,085,539 |[.. ..2,085,539 |. ..03/10/2025 .
863667-AF-8 .. | STRYKER CORP ......... ..05/15/2024 . [Maturity @ 100.00 . 7,300,000 |.. . 7,694,204 |.. ..7,300,000 |. ..05/15/2024 .
86803N-AA-5 .. | SNSTR 181 A - ABS ... ..11/20/2024 . [ Paydown 285,411 )............ 285,329 285,411 |.... ..11/20/2048 .
873050-CF-6 .. | TTX CO ..01/15/2024 . [Maturity @ 100.00 .. ...7,000,000 |.......... 7,000,000 |......... 7,012,330 ..7,000,000 |.... ..01/15/2024 .
88315L-AE-8 .. | TMCL 2020-1 A - ABS ..12/20/2024 . [Paydown ... 1,874,084 ..1,874,084 .. . 1,007,756 |.. ..1,874,084 |. ..08/21/2045 .
88315L-AQ-1 .. | TMCL 212 A - ABS .... ..12/20/2024 . [Paydown ... 560,000 |... ....560,000 |............ 559,900 . 560,000 |.... ..04/20/2046 .
88315L-AS-7 .. | TMCL 2021-3 A - ABS ... ..12/20/2024 . [Paydown ... ...312,000 |... .... 312,000 ....211,781 ..08/20/2046 .
88603U-AA-7 .. | THRST 2021 A - ABS . ..12/15/2024 . [Paydown ... 428,362 . 428,362 |.. . 428,346 |.. K ..07/16/2040 .
886546-AB-6 .. | TIFFANY & CO ............ ..10/01/2024 . [Maturity @ 100.00 4,000,000 . 4,000,000 |.. . 4,003,469 |.. ..4 000 000 |. ..10/01/2024 .
89153V-AG-4 .. | TOTALENERGIES CAPITAL INTERNATIONAL SA . ..01/15/2024 . [Maturity @ 100.00 3,000,000 . 3,000,000 |.. ..2,999,220 |.. ..3,000,000 |. ..01/15/2024 .
892331-AF-6 .. | TOYOTA MOTOR CORP ..07/02/2024 . [Maturity @ 100.00 3,000,000 . 3,000,000 |.. .3,000,000 |.. . 3,000,000 ..3,000,000 |. ..07/02/2024 .
89236T-DW-2 .. | TOYOTA MOTOR CREDIT CORP ..04/17/2024 . [Maturity @ 100.00 .... 1,976,000 1,976,851 |.. ..1,976,000 |.... ..04/17/2024 .
89236T-FS-9 .. | TOYOTA MOTOR CREDIT CORP .. ..01/08/2024 . [Maturity @ 100.00 .. «ee..... 3,000,000 ..2,099,997 |.. ..3,000,000 |.... ..01/08/2024 .
89656R-AA-8 .. | TRL 221 A - ABS ..12/19/2024 . [Paydown 183,882 |... 183,874 .. 183,876 |.. 183,882 |.... ..05/19/2052 .
89680H-AA-0 .. | TCF 2020-1 A - ABS ..12/20/2024 . [Paydown 960,075 |... , ....584,834 960,075 |.... ..09/20/2045 .
902133-AR-8 .. | TYCO ELECTRONICS GROUP SA . ..08/01/2024 . [Maturity @ 100.00 1,000,000 . 1,000,000 |.. . 996,140 |.. ..1,000,000 |. ..08/01/2024 .
904764-AX-5 .. |UNILEVER CAPITAL CORP e ..05/05/2024 . [Maturity @ 100.00 ...5,050,000 |... 5,050,000 4,999,854 ..05/05/2024 .
90931L-AA-6 .. |UNITED AIRLINES 2016-1 PASS THROUGH TRUS ....|....... ..07/07/2024 . [Paydown ..01/07/2030 .
91150H-HX-1 .. | US BANCORP ......evvvveiiiiiiiiiiiiiiiiiiiicciiiinens [ eeeeees ..07/30/2024 . [Maturity @ 100.00 .. .. 4,000,000 |......... 3,996,080 . . ..07/30/2024 .
91862@-AB-0 .. |LIFE SETTLEMENTS ABS (CLASS B) - ABS . ..12/15/2024 . [Paydown ... 546,996 |... ....546,996 |............ 546,996 .... 546,996 |.. ..05/15/2030 .
92838*-AA-3 .. | Vistadet 2022-1 EETC Class A ..10/05/2024 . [ Paydown ... 1,025,077 ..1,025,078 |.. . 1,025,078 |.. . 1,025,078 ..10/05/2030 .
92890H-AC-6 .. | WEA FINANCE LLC ..09/17/2024 . [Maturity @ 100.00 .. ...4,000,000 |.......... 4,000,000 |......... 3,985,120 ..09/17/2024 .
943531-AA-3 ...|WAAV 171 A - ABS .... ..12/15/2024 . [Paydown ... ...957,860 |... ... 957,860 .... 944,989 ..11/15/2042 .
94354K-AA-8 .. | WAAV 2019-1 A - ABS ..12/15/2024 . [Paydown ... .. 433,819 ... 433,800 ..09/15/2044 .
94946D-AA-9 ...|WILKRG 2019-A A - ABS .... ..12/15/2024 . [ Paydown ..06/15/2038 .
96950F-AM-6 .. | WILLIAMS COMPANIES INC .. ..03/04/2024 . [Maturity @ 100.00 .. ..03/04/2024 .
970630-AA-0 .. | WIESTF 2017-A A - ABS ... ..12/15/2024 . [Paydown ... ..08/15/2042 .
97064G-AA-1 .. |WESTF 2021-A A - ABS .... ..12/15/2024 . [Paydown . .. 171,162 .. 171,153 171 162 |.... ..05/15/2046 .
Stifel, Nicolaus & Co.,
98877D-AF-2 .. | ZF NORTH AMERICA CAPITAL INC ... ..04/23/2024 . [ Inc. .... 1,000,000 |......... 1,000,000 ..1,000,000 |.... ..04/23/2030 .
98877D-AG-0 .. | ZF NORTH AMERICA CAPITAL INC ... ..04/26/2024 . [Various . . 2,000,000 |.. . 2,000,000 |.. ..2,000,000 |. ..04/23/2032 .
G3166*-AA-5 .. | CIP VI11 HOLDINGS SPV, L.P. INCORPORATED X ..10/24/2024 . | Redemption @ 100.00 .333,721 .. 333,721 |.. . 333,721 ..11/30/2029 .
09496@-AA-0 .. | IR Carpenter No. 1 Pty Ltd . C. ..11/01/2024 . | Paydown ... ... 134,095 ..... ... 134,995 |..... . 134,995 |. .. , ..11/01/2036 .
1109999999. Subtotal - Bonds - Industnal and Miscellaneous (Unaffiliated) 608,281,449 610,388,523 605,005,719 (133,841) (133,841) 607 871 877 (319,625) (319,625) 25, 576 416 XXX
000000-00-0 .. [Core & Main LP - Tranche D Term Loan ......... | ....... ..12/17/2024 . |Redemption @ 100.00 ... 31,070 |.. ...31,073 |.... ..07/27/2028 .
01957T-AH-0 .. | ALLIED UNIVERSAL HOLDCO LLC (F/K/A USAGM ..12/31/2024 . | Redemption @ 100.00 ... ..2,919 2,939 | ..05/12/2028 .
02090C-AE-0 .. | BROOKS AUTOMATION, INC. - TL ... ..09/30/2024 . | Redemption @ 100.00 ... . . 718 122 | ..02/01/2029 .
02351Y-AB-2 .. | AMER SPORTS COMPANY - TERM LOAN US DOLLA ..12/19/2024 . | Redemption @ 100.00 ... . 206,897 |.. 205 863 |.. ..205,984 |. ..02/17/2031 .
03703H-AB-2 .. | ANTICIMEX GLOBAL AB - TERM LOAN B ............ ..12/30/2024 . [Redemption @ 100.00 ... |.eceeveeeeiriiniinnns Joveiiennnnn 3,929 [ 3,029 ... 3,939 |.... ..11/16/2028 .
04621H-AW-3 .. | ASSUREDPARTNERS, INC - TERM LOAN B5 ..12/31/2024 . | Redemption @ 100.00 ... .. 714 Al US4 | B S ..02/14/2031 .
05350N-AL-8 .. | AVANTOR FUNDING, INC. ..03/28/2024 . | Redemption @ 100.00 ... Y £ ..11/08/2027 .
05350N-AP-9 ...| Avantor Funding, Inc. - Term Loan ............. ..12/31/2024 .|Redemption @ 100.00 ... ...33,124 |.... ..11/08/2027 .
05825H-AE-4 .. | THE BALDWIN INSURANCE GROUP HOLDINGS, LL ..12/31/2024 . | Redemption @ 100.00 ... .908 |. ..05/26/2031 .
11132V-AR-0 .. | BROADSTREET PARTNERS, INC. ..03/28/2024 . | Redemption @ 100.00 ... 374 | ..01/27/2027 .
11132V-AY-5 .. | BROADSTREET PARTNERS, INC. - TERM LOAN B .. ..12/31/2024 . | Redemption @ 100.00 ... 6% |. ..06/13/2031 .
12510E-AC-1 .. | CCI BUYER, INC. - INITIAL TERM LOAN (FIR ... |....... |.. 12/31/2024 . [Redemption @ 100.00 ... .. 12/17/2027 .
12511B-AC-6 .. | CCC INTELLIGENT SOLUTIONS INC. ...ooovvvvvvvnns | evnnnes ..09/30/2024 . | Redemption @ 100.00 ... ..09/21/2028 .
14835J-AQ-3 ...| CAST & CREW PAYROLL, LLC - INCREMENTAL T ... |....... .12/31/2024 . | Redemption @ 100.00 ... .. 12/29/2028 .
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14855N-AB~-2 .. | CASTLELAKE AVIATION ONE DESIGNATED ACTIV ... |C...... ..12/16/2024 . [Redemption @ 100.00 ... |..ccoveeerrinniiinins |oeenennnnnns (11,826)]...cccevnnnnn (11,826)..cceveeeee (11,708)]............ (R IVKE D] I [53)] E N (31 PR R (11,756) |oevveeeiiiieeeies oo (00 PO (400 PR (996)[..10/22/2026 .
15018L-AN-1 .. | CEDAR FAIR, L.P. - TERM LOAN B ...ccoovveeeeens | s ..12/31/2024 . | Redemption @ 100.00 ... ..05/01/2031 .
20337E-AQ-4 .. | COMMSCOPE, INC. ..01/24/2024 . | Redemption @ 100.00 ... ..04/06/2026 .
20451V-AE-3 .. | COMPASS PONER GENERATION, L.L.C. - TERM .....|....... ..06/28/2024 . | Redemption @ 100.00 ... ..04/14/2029 .
20451V-AF-0 .. | COMPASS PONER GENERATION, L.L.C. - TERM .....{....... ..12/31/2024 . [Various ..04/14/2029 .
22282G-AC-1 .. | COVANTA HOLDING CORP - TERM LOAN B ........eew |eeeenn ..09/30/2024 . | Redemption @ 100.00 ... ..11/30/2028 .
24022K-AB-5 .. | DCERT BUYER, INC. - INITIAL TERM LOAN (F . ..12/31/2024 . | Redemption @ 100.00 ... ..10/16/2026 .
24968C-AD-5 ...|Derby Buyer LLC .. ..09/30/2024 . | Redemption @ 100.00 ... ..11/01/2030 .
25472P-AB-6 .. | DISCOVERY ENERGY CORP. - (USD) TERM LOAN ..12/31/2024 . | Redemption @ 100.00 ... ..05/01/2031 .
28542C-AC-3 ...| ELECTRON BIDCO INC. ... ..09/30/2024 . | Redemption @ 100.00 ... ..11/01/2028 .
20629L-AB-9 .. | ESCAPE VELOCITY HOLDINGS, INC. ..12/31/2024 . | Redemption @ 100.00 ..10/08/2028 .
31659L-AB-8 .. |Fiesta Purchaser, Inc. .......cccooviiiiiiiiiicis|veeens ..02/01/2024 . [ DIRECT ..02/12/2031 .
31732F-AR-7 .. |FILTRATION GROUP CORPORATION - INCREMENT .... ..12/31/2024 . | Redemption @ 100.00 ... ..10/21/2028 .
33902U-AB-9 ...|FLEET MIDCO | LIMITED - TERM LOAN B .. ..07/01/2024 . |Redemption @ 100.00 ..02/21/2031 .
33902U-AD-5 ...|FLEET MIDCO I LIMITED - FACILITY B2 ..12/31/2024 . [Redemption @ 94.17 . . [..0272172031 .
36173D-AC-0 .. |GIP Il STETSON I, L.P. (GIP Ill STETSON ... [....... ..10/15/2024 . [ Various ... 551,044 ....542,2717 ..10/31/2028 .
40416V-AE-5 .. | CORE & MAIN LP .....ovvvvviiiiiiiiiiinnniniininnnnns [ eeeees ..04/26/2024 . [Redemption @ 100.00 ... |.ecoeererrnennnniinns Joeveneene . 1,126 i, LI P 1,124 ..07/27/2028 .
40416V-AF-2 .. | Core & Main LP ..10/25/2024 . | Redemption @ 100.00 ... ..02/09/2031 .
46124C-AN-7 .. | Alterra Mountain Company .. ..09/30/2024 . |Redemption @ 100.00 ... ..08/17/2028 .
46124C-AP-2 ...| ALTERRA MOUNTAIN COMPANY - TERM LOAN B3 .....[.......|.. 10/31/2024 . |Redemption @ 100.00 ... . [..05/31/2030 .
48853U-BN-9 ...|KENAN ADVANTAGE GROUP, INC. ............. ..06/28/2024 . | Redemption @ 100.00 ... 41..01/25/2029 .
48853U-B0-2 ...|Kenan Advantage Group, Inc., The Cov-Lit ..12/31/2024 . | Redemption @ 100.00 ... . ..01/25/2029 .
50204E-AB-4 .. |LHS BORROWER, LLC - TERM LOAN B .......... ..12/31/2024 . | Redemption @ 100.00 ... .5,029 |.. ..02/16/2029 .
51809E-AB-1 .. |LASERSHIP, INC. - INITIAL TERM LOAN (FIR ... |....... .11/14/2024 . | Redemption @ 100.00 ... .... 340,266 ..05/07/2028 .
58984L-AD-3 .. |MERIDIANLINK, INC. - TERM LOAN ...ccoovvviiiia [ oeeenn ..12/31/2024 . | Redemption @ 100.00 ... ....3,709 ..11/10/2028 .
62022K-AF-7 .. |NGL ENERGY OPERATING LLC - TERM LOAN . ..12/31/2024 . | Redemption @ 100.00 ... ... 1,487 ..02/03/2031 .
68163Y-AB-1 .. | OLYMPUS WATER US HOLDING CORPORATION .........|...e.n ..12/31/2024 . [Various .. 12,452 ..11/09/2028 .
71947J-AB-1 .. | PHYSICIAN PARTNERS, LLC - TERM LOAN ........c.|..oeees ..12/31/2024 . | Redemption @ 100.00 ... ....4,950 .. 12/23/2028 .
78638J-AK-0 .. | SAFE FLEET HOLDINGS LLC - SEVEN YEAR TER ... [....... ..02/13/2024 . | Redemption @ 100.00 ... .. 433,969 ..02/23/2029 .
80875A-AV-3 .. |LIGHT AND WONDER INTERNATIONAL, INC. - T ... [....... ..06/28/2024 . | Redemption @ 100.00 ... ..04/14/2029 .
80875A-Al-1 .. |Light and Wonder International, Inc. 202 ....{....... ..12/31/2024 . |Redemption @ 100.00 ... ..04/15/2029 .
86602K-AB-2 .. | SUMMIT BEHAVIORAL HEALTHCARE, LLC - TL .... ..03/28/2024 . | Redemption @ 100.00 ... ..11/24/2028 .
86602K-AF-3 .. | SUMMIT BEHAVIORAL HEALTHCARE, LLC - TERM . ..12/31/2024 . | Redemption @ 100.00 ... ..11/24/2028 .
914008-BB-3 .. |UNIVISION COMMUNICATIONS INC. - TERM LOA ..12/31/2024 . | Redemption @ 100.00 ... ..01/31/2029 .
92828K-AN-2 .. | VIRTUSA CORPORATION - TERM LOAN ..... ..03/29/2024 . | Redemption @ 100.00 ... K ..02/15/2029 .
92828K-AP-7 .. | VIRTUSA CORPORATION - TERM LOAN ..12/31/2024 . | Redemption @ 100.00 ... . .719 ... 720 | ..02/15/2029 .
L5000D-AC-1 .. | ICON PUBLIC LIMITED COMPANY . ..03/14/2024 . | Redemption @ 100.00 ... 183,841 . 180,353 . 180,508 |. ..07/03/2028 .
L5000D-AD-9 .. | PRA HEALTH SCIENCES INC . ..03/15/2024 . | Redemption @ 100.00 ... ...45,804 |... ...44,935 |.. ... 44,974 ... ..07/03/2028 .
L6526B-AG-9 .. |MERLIN BUYER INC. - (USD) DOLLAR DENOMIN ....{....... ..12/31/2024 . | Redemption @ 100.00 ... 2,720 |... ....2,695 |.... ..11/12/2029 .
N3430B-AG-9 .. | FUGUE FINANCE LLC (BACH FINANCE) - TERM ..11/29/2024 . | Redemption @ 100.00 ... 724 122 . ..02/26/2031 .
P2121Y-AS-7 .. | CARNIVAL CORPORATION . ..04/24/2024 . | Redemption @ 100.00 ... .31.884).............. 31,884 |............. 31,725 |..... L 31,775 .. LT T ... ...31,782 ... ..10/18/2028 .
1909999999. Subtotal - Bonds Unaffiliated Bank Loans 2,485,698 2 549 672 2 464 555 1,993,375 9,374 9,374 2,484,842 228,400 XXX
2509999997. Total - Bonds - Part 4 647,357,668 648,057,026 650,493,833 644,767,284 (168,69) 156,950 (325,645) 647,923,731 (646,204) (646,204) 26,461,429 XXX
2509999998. Total - Bonds - Part 5 6,549,415 6,427,371 6,462, 113 (847) (847) 6,461,266 88,148 88,148 131,112 XXX
2509999999. Total - Bonds 653,907,082 654,484,397 656,965,947 644,767,284 (169,543) 156,950 (326,492) 654,384,998 (558,056) (558,066) 26,592,541 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
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fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
BNP PARIBAS SECURITIES
922908-76-9 ... | VANGUARD TSM IDX ETF .....cooevveiiiiiiiiiieeeeess [ oo ..04/11/2024 . [BOND .....coooeeeeeiieniinn |oeeeenns 4,483.000 |......... 1,146,656 [ | 1,030,147 |......... 1,063,457 |.......... (33,311 foviiiiiiiiii |, [RXR<1ED] R RO 1,080,147 |ooeeeeieeeieines oo 116,500 |......... 116,509 |.....ceeee 4,082 [.ccccee i
5819999999 Subtotal - Common Stocks - Exchange Traded Funds 1,146,656 XXX 1,030, 147 1,063,457 (33,311) (33,311) 1,030,147 116,509 116,509 4,082 XXX
5989999997. Total - Common Stocks - Part 4 1,146,656 XXX 1,030, 147 1,063,457 (33,311)] (33,311) 1,030, 147 116,509 116,509 4,082 XXX
5989999998. Total - Common Stocks - Part 5 1,227,827 XXX 1,138,110 1,138,110 89,717 89,717 4,267 XXX
5989999999. Total - Common Stocks 2,374,483 XXX 2,168,257 1,063,457 (33,311)] (33,311) 2,168,257 206,226 206,226 8,349 XXX
5999999999. Total - Preferred and Common Stocks 2,374,483 XXX 2,168,257 1,063,457 (33,311), (33,311) 2,168,257 206,226 206,226 8,349 XXX
6009999999 - Totals 656,281,565 XXX 659, 124,203 645,830,742 (33,311)] (169,543) 156,950 (359,803) 656,553,254 (351,829) (351,829) 26,600,890 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
DEUTSCHE BANK SECURITIES, INC.
91282C-JJ-1 ...[UNITED STATES TREASURY .....cevvveieieeennn [ eevnnnn ..01/22/2024 . . |-.08/21/2024 .| MORGAN STANLEY CO .. ...650,000 |... 670,044 |.... . (980), ...15,630 |........... 15,630 |. ... 5,545
91282C-J0-5 ...[UNITED STATES TREASURY ..........cceeeennn. voeeenn |..01/22/2024 .| GOLDMAN . ..08/21/2024 .| MORGAN STANLEY CO .. ...650,000 |..........637, ..651, 638,670 |.... ...13,0821........... 13,082 |. ... 1,540
0109999999. Subtotal - Bonds - U.S. Governments 1,300,000 1,308,760 1,337,426 1,308,713 (46) 28,712 28,712 7,085
00253P-AA-6 .. [AAR ESCROW ISSUER LLC .....ovvvvvvneniennens [ eennnnn ..02/14/2024 .| WELLS FARGO .......cevvvvvrvvnnnnns |oe 02/15/2024 .|BAIRD ROBERT W & CO ......foeeeeeevnnnns 250,000 [uvunnnnn. 250,000 |.......... 252,188 [....evrreeen 250,000 [oeennviiiininnnns foovevnnnnnniniinnn Jenneneeiininees fooreiiiiis e f e 2,188 |oeveeeenns 2,188
29275Y-AF-9 .. [ENERSYS ....eeieeeeeeeeeeeee e eeeenieeeeeee [ eevnenn ..01/04/2024 .| JP MORGAN CHASE BANK/HSBCSI ... |..03/06/2024 .|VWELLS FARGO 500,000 |..........500,000 |.......... 501,875 |.... L1875 1,875 |.
37954F-AK-0 .. [GLOBAL PARTNERS LP .....ccevvnvvvviiinnninnns [ eennnnn ..01/03/2024 .| JP MORGAN CHASE BANK/HSBCSI ... |..03/06/2024 .|Barclays Capital . ...1,000,000 |.......1,000,000 |....... 1,028,750 |.... ...28,7%0 |........... 28,750 |.
50190E-AC-8 .. [LCM INVESTMENTS HOLDINGS 11 LLC ....cceen | evvnnen ..01/08/2024 .|Various ..05/09/2024 .| MORGAN STANLEY CO .. ... 1,000,000 |....... 1,025,589 |....... 1,040,000 ....15,191 |
817565-CH-5 .. [SERVICE CORPORATION INTERNATIONAL ....... [....... ..09/12/2024 .| WELLS FARGO . ..09/30/2024 .| JEFFERIES . |-+eeeens.. 1,000,000 |....... 1,000,000 |....... 1,008,780 |......... 1,000,000 |.... s TR 8,780 |.
91879Q-AP-4 .. [VAIL RESORTS INC ........ccoounnnnnnnnnnnnn | eeeeees ..04/24/2024 . |MERRILL LYNCH PIERCE FENNER ... |..04/24/2024 .|State Street ........cccoo |ievnnnnnns 1,000,000 |....... 1,000,000 |....... 1,002,210 |......... 1,000,000 [oevvnnunneerennnnn foonnaneeernnnaanee foerrennnnnaerennns Joonaaareerrnnnaanes foeeerennnnnaanees fornaasreeennnnans frereennnaees 2,210 |oeeeiinnnnes P (O P AT
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 4,750,000 4,775,589 4,833,803 4,774,809 (780) (780) 58,994 58,994 84,710 37,583
FRONTIER COMMUNICATIONS CORPORATION - TL
35906E-AQ-3 .. [ .eeeerrenieeieiie e [ ..06/17/2024 . |DIRECT ivvvvnniiiiiiniiniiecinnnnns ..07/01/2024 .|Redemption @ 100.00 ...... |..cevvuunnnns 169,375 |.......... 159,458 |.......... 159,375 |vvvvnnnnnns L U R (73] R I (73] PO AP RN (£ R [E:1)] TR 1,068 |ovveeiiiiiiiinnns
Axalta Coating Systems Dutch Holding B B
90347B-AL-2 .. [ .eiiiiiiiiieiiii e [ ..05/16/2024 L|DIRECT .ivevvniiiiiinnnnniiiiiinnnnns ..10/30/2024 .| Redemption @ 100.00 ......|.ccceunnnnns 217,996 |.......... 218,306 |.......... 218,811 |...uuunnnnns 218,288 | o, (9] eevveieniiiin foeeniiiiiinnnns [ A FOUUUUUUUUUUUUPUI FTTTTTTUTTRRTN 54 |ooiiiie 524 |........... LV
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 377,31 377,764 378,186 377,744 (21) (21) 42 442 8,210
2509999998. Total - Bonds 6,427,371 6,462,113 6,549,415 6,461,266 (847) (847) 88,148 88,148 131,112 44,668
4509999998. Total - Preferred Stocks
| | ‘ BNP PARIBAS SECURITIES
922908-76-9 .. [ VANGUARD TSM IDX ETF ....eeieieerennnnaneeee | ennnnes oo 04/12/2024 .|BNP PARIBAS SECURITIES BOND ....|.. 07/11/2024 . {BOND ...eevvvmeineimninnnnee foeeeeennes 4,483.000 |....... 1,138,110 |....... 1,227,827 |......... 1,188,110 fooeeiiiniiiiis Joememnneermnins fooeeeeeniii Joeeiiieneeiies fooniiiis i foeeiinnns 89,717 [........... 89,717 |eevennnnnes 4,267 |oeeenaiieinnnnnns
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 1,138,110 1,227,827 1,138,110 89,717 89,717 4,267
5989999998. Total - Common Stocks 1,138,110 1,227,827 1,138,110 89,717 89,717 4,267
5999999999. Total - Preferred and Common Stocks 1,138,110 1,227,827 1,138,110 89,717 89,717 4,267

6009999999 - Totals

7,600,223

7,777,242

7,599,376

(847)

(847)

177,866

177,866

135,380

44,668




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

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

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Bank of America ........cccceeveiieenieniennns ... Charlotte, NC. oo | e o 0.000 XXX,
JP Morgan ............. Colombus, OH ...oovivviiiiniiiieiiiieiiieenine | eieeeiee i 0.043 XXX
0199998 Deposits in ... 2 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 41,259 | XXX
0199999. Totals - Open Depositories XXX XXX 2,227,022 188, 161 23,023,404 [ XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 2,227,022 188, 161 23,023,404 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

23,023,404

XXX 2,227,022 188, 161
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 21,396,116 4, i 35,699,069 7. 17,137,189 10. October. ....35,328,449
2. February...|.ccooonnennns 33,363,723 5. 32,458,734 8. AUQUSL......ooo ] 7,718,374 11.  November... ... 40,768,836
3. March 54,838,732 6. 28,074,630 9. September (1,012,394)] 12. December 23,023,404

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

8609999999 - Total Cash Equivalents

1.

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

B TR 1D 8 e TE LS e TF 8 e 1G .8 e




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE First Symetra National Life Insurance Company of New York

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

1. Alabama ... AL | e

2. Alaska .......ccceeeviiviiieieeen AK

3. Arizona WAZ |

4. Arkansas ..., AR [

5. California ......ccccevveiviiiiiiienn, CA | v

6. Colorado

7. Connecticut .......ccooeeveviiinieneee. CT o s

8. Delaware ........ccceevvvvcveecee. DE [ s

9. District of Columbia .................... DC | v
10.  Florida ......cccoevveiieiiicincinienee FL [l
11, GEOrgia oot GA [ ] s e i [ [
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA | ] e e [reere e [ e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ....cccoovevieiieiieieenne 19
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 427,950 413,719

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 through 5803 plus
5898)(Line 58 above)

E29
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